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statement as of June 30, 2014 ofthe  Lif@ INsurance 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 nnens | feerennees 9,685,865,821 | ...oovveveeriririiirieenas (V1 I 9,685,865,821 | .......... 9,150,740,480
2. Stocks:
2.1 PrEferred STOCKS. .....ccuevrrreiieeiesee ettt | sttt ettt (V1 (0 (0 N 0
2.2 COMMON SIOCKS. ...urvrvrrenrerrirresseseessesessssssessessessssssessessssssssessessssssessessassssssessassssssessessensnss | sessessssssnes 36,186,849 | oo (01 I 36,186,849 | ....ccceuvnn 34,876,522
3. Mortgage loans on real estate:
31 FIESEIENS. c.ooeoece ettt | eressenens 1,673,456,110 | oo (V1 I 1,673,456,110 | .......... 1,649,953,687
3.2 Other than firStHENS.........ccuiveriierecrerecerer e essenin | resieseestessessesssensees [0 O (U RO (01 RN 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES). ... cerrervrceeeeiseesseeeeese st ess s sses st ettt bbb st en s ssessensasssessents | sebsessesssssssssssassneseses (01 (0 (01 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovvieveceiaeiesei ettt bbbt b bbb sssessesennas | senssssessssinsas 5,988,621 | .ooeeeeeeeeeeeeeeeeeeeen [ 5,988,621 | ..ooovvcreeeceeeeead 0
4.3 Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cocvvvecririeiieieiseieseisstese e | evieseesaeseneas 2,850,481 | oo [ 2,850,481 | oo 2,850,481
5. Cash ($.....(6,543,185)), cash equivalents ($.......... 0)
and short-term investments ($.....107,775,000)..........cccuumrerermereemmmmeresneessnersssessssssessssseseses | seveesssnnens 101,231,815 | ..o, (O I 101,231,815 | ..o 163,932,560
6. Contract loans (including §.......... 0 Premium NOLES)........ceveveeveeiieieiseeeses e ssssessesessniens | avsesssnnens 236,618,454 | ...cocvieen (1 I 236,618,454 | ............. 223,192,566
7o DBIVALVES. ..ottt nsnt s | eesiaeensd 667,862,545 | .....cooreiririierinns (O I 667,862,545 | ............. 837,782,664
8. Other INVESIEA @SSELS.......vvvurveeerireeiicrieesie ittt sesssesssnes | eenesessnns 138,064,513 | ..ocvvreercrieinne, (O 138,064,513 | ............. 104,386,963
9. ReCeiVabIes fOr SECUMIES. ... | orsissesssn s [0 O 0 | e 0 | e 0
10.  Securities lending reinvested Collateral @SSELS...........cviurieiiirieieiesisie et | sreresessesesessssesseneeed (0 U (0 U (0 R 0
11, Aggregate write-ins for iNVEStEA @SSELS........ccvvieiiiriicieiceie e bssnsens | eessessessessssenaes 155,360 | voooveriieieiciisieaas 0] e 155,360 | v 0
12.  Subtotals, cash and invested assets (LINES 110 1) essesesssenes | aseneens 12,548,280,568 | ......ccoverererriririnnns 0].....12,548,280,568 | ........ 12,167,715,923
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccccoeveeeies | coverererviernnnee. 518,134 | oo [0 IR 518,134 | e 563,071
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccocvvevceeeieies | cevevireeniis 8,851,535 | .oocveeiicreeeeinns (01 I 8,851,535 | ...oevvirrens 8,313,456
15.3  Accrued retroSPective PrEMIUMS..........ccvvcvevirireriieieieeere st sssesesssesssssaesenes | svessesessssssesssssesessesens [0 R [0 TR 0 | e 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTErS..............ovvwu v esesesssseesenns
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinSUraNCE CONTACES.............verrereereereerierneenersneeines | sevrnerssesssessnessessenin (V1 O 0 [ e (01 0
17. Amounts receivable relating to UNINSUrEd PIANS............cceeurirrinirineereeseeeee s | ceereinesseneeeesssesseeneend (0 [0 {1 RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon............covvvvrveirniiees | correnenensinissennieennd (0 (0 (0 U 0
18.2 Net deferred taX @SSBL. ..ottt ettt snsnnns | sssessassnenns 52,596,198 | ....coovvnee. 11,824,469 | ............... 40,771,730 | vovverenes 40,390,779
19.  Guaranty funds receivable or 0N AEPOSIL............cc.ceveveieeieeieirie et senees | sevaesaesnsinnas 1,186,453 | oo (0 I 1,186,453 | .oovevie 1,186,453
20. Electronic data processing equipment and SOfWArE. ..o | eeresssseseseesnnes 845274 | oo 825,403 | .o 19,870 | oo 4,001
21. Furniture and equipment, including health care delivery assets ($.......... (0) ST IS 699,125 | ..o 699,125 | oo (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........cooveuvrenrerrrnineons | correrneeneereieeeeeneereennd (0 (0 (0 I U 0
23. Receivables from parent, subsidiaries and affiliates............cc.cceeviererieieeirieiceceeeeseeeens | e, 25,783,632 | covoveeereeieeis (0] I 25,783,632 | ..cooevnee. 23,683,462
24. Health care (§.......... 0) and other amounts receivable.............ccueveveerievirieiceseeseeseeiens | v 22,948,985 | ..o 22,948,985 | ..o (0 U 0
25. Aggregate write-ins for other than invested assets.............cccouevceiciecesieieceeeee e | e, 12,399,893 | ..o 596,320 | ............... 11,803,573 | ..o 11,641,286
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............cweerrirrererierieriiessieesssesesesesssessssssssesessessons | seesenes 12,779,189,549 | .........c..... 36,894,302 | ........ 12,742,295,247 | ........ 12,354,872,316
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccevvvvvvveer | coevverveeeieieieeeseians 0 [ oo 0 [ oo 0 | e 0
28. Total (LINES 26 AN 27)........ccouuverrrireirerieeissesieessesss s ssesssesssessssssssesssssesssssnss | seessens 12,779,189,549 | .........c..... 36,894,302 | ........ 12,742,295,247 | ........ 12,354,872,316
DETAILS OF WRITE-INS
1101. Other Real EState DEPOSIES.........cccvevcviieieieiesieieisetese ettt sssssses s ssssesss s sesssssssens | sevessssssessssenss 155,360 | oo [0 I 155,360 | .ooevevecieceeend 0
T102. et | enss st (U (O (U S 0
T03. ARttt nnente | eeseeseeentes et aen e naes (0 (0 (0 0

1198. Summary of remaining write-ins for Line 11 from overflow page

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......ouererrerrerrrsrearessnessessessessssssessessesnes
2501. Corporate OWNEd Life INSUIANCE........c.ruurrrrerreririineereee et ssessessesssseees
2502. 1temS NOt AlIOCALEM. ........cuueeeeicc e
2503. Leasehold IMPrOVEMENLS............ccceuieiiciesiie ittt sssssse st ssse s ssssssssnsenns | svsssesessssesssnns 268,893 | ..o 268,893 | ..o {1 RN 0
2598. Summary of remaining write-ins for Line 25 from overflow page.........couveereeneerensineneneneinns | cevvneineiseeniens 316,075 | v 316,075 | cooveeeerereeeneiene (01 S 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........ccvuerveireniiiniieniierisrisrissesesines | cesenesenesenes 12,399,893 | ..o 596,320 | ....ccooen. 11,803,573 | .oovvvenne 11,641,286
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statement as of June 30, 2014 ofthe  Lif@ INsurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....11,294,312,095 less §..........
included in Line 6.3 (including §.......... 0 Modco Reserve)...........

2. Aggregate reserve for accident and health contracts (including $

3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
4. Contract claims:
e OO ...12,622,164
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 §.......... 0 MOGCO).. e errererereeeereiseesseeeee s ssss st ssesssssssssssnsses | seneens
6.2  Dividends not yet apportioned (including §.......... 0 Modco).....
6.3  Coupons and similar benefits (including §.......... 0 Modco).......cvenvn.

7. Amount provisionally held for deferred dividend policies not included in Line 6..
8. Premiums and annuity considerations for life and accident and health contracts received in advance

less §.......... 0 discount; including $.....1,383 accident and health PrEMIUMS.............c..oovuevieeieciecece et ssessanes | cveeessesssesssessasssnseas 190,155 | oo 177,084
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccvuiiueiciiieiieictece ettt bbbt bbb bbb ssnsans | 2essessessssessesses st es s s ben s saess 0 | e 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act.
9.3 Other amounts payable on reinsurance, including §.......... Oassumedand§.......... 0 ceded... .0
9.4 INterest MaANtENANCE RESEIVE. ........cuuiuuriieicteie ettt R bbbt ....60,637,520

10. Commissions to agents due or accrued - life and annuity contracts $.....3,373,613, accident and health $
and deposit-type contract funds §.......... 0 ettt et bbbttt b bbbt entenas | ebseset st es et ensenas 3,373,613
11. Commissions and expense allowances payable on reinsurance assumed. ..10,841

12, General EXPENSES QUE OF CCTUBH...........cvueuuiuiieisetiiesseietsse st sse st es s b s s s s bt bbb st s s s sentenns | ebsessnsessessessntansesas 7,659,506
13. Transfers to Separate Accounts due or accrued (net) (including $.. 0 accrued for expense

allowances recognized in reserves, net of reinSUred AlIOWANCES)...........ccueuivrieiiiiirieesee e sssesse s ss s ssessssens | essesesssssssesssssssessessssessessessQ | oesissesesessssesiessssessessesssns 0
14. Taxes, licenses and fees due or accrued, excluding federal income taxes..........cocoevvevrevernnnee. . ....3,050,966
15.1 Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)... . ..36,337,886
15,2 Nt defErred taX NADIIILY...........cciverreiiieieic ettt st s bbb bbbt en b s b s tensenan | enbessessnsastes et anten s s s s nans e —————

16.  Unearned investment iNCOME............ccveerivreenrneeneinernineinennas ...85,795
17. Amounts withheld or retained by company as agent or trustee..............cc.ce.... .1,140,971
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances..
19.  Remittances and items not allocated . .
20. Net adjustment in assets and liabilities due to foreign exchange rates... 0 [
21.  Liability for benefits for employees and agents if not included above.....
22.  Borrowed money §.......... 0 and interest thereon §..........0..
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:

24.01 Asset valuation reserve...........cocouereenienee

24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES.....coeverrerererererereereieeeies 0
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) rei 0
24.04 Payable to parent, subsidiaries and affiliates... .
24.05 Drafts outstanding...........coocevevveeerveeriieeenenen 0
24.06 Liability for amounts held under uninsured plans. . "
24.07 Funds held under coinsurance. e
24.08 Derivatives.........cccouvvverennee.
24,09 Payable for securities...........
24.10 Payable for securities lending..........cc.ce.u.... . .
2411 Capital notes §......... 0 and interest thereon U T
25.  Aggregate write-ins for iabiliies...........covvrvrvrrrenrrrirnierseeessrieeins [T
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)... .
27.  From Separate ACCOUNTS STAIEMENL..........cviiurieiirririe ettt ettt s s ss s ns s s estensensans | finsssssassonssnsessensasssnssessantans et
28. Total liabilities (Lines 26 and 27)..... .11,993,843,829

29. Common capital stock..... ..3,000,000 |..
30. Preferred capital StOCK........ccccoevvrerrerrinrnrerrireessenneenns D
31.  Aggregate write-ins for other than special surplus funds. D
32, Surplus NOteS........cocevevvevereerrerennn. 30,000,000 | ..oovvrerererererernnes 30,000,000
33.  Gross paid in and contributed surplus......... ..165,972,114 165,972,114
34.  Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUMPIUS).....v.vueeeererrerireeeereiseesseseseesessesesessessesssssses st seses st ess s st ess s ssessees e ssess s sses st ns s sestens e ssessensanssnsnns
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... ) OO STT
362 .. 0.000 shares preferred (value included in Line 30 $.........0)....oevverevecrreciiesiiesseesiisssis .0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). ..745,451,418
38.  Totals of LiNeS 29, 30 @NA 37.......c.ouiuiieiiieiieicisetee ettt bbbt ..748,451,418
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......ceviuiuieeiiiiieiieieieieece ettt ettt ses s sas | oevessesessnans 12,742,295,247
DETAILS OF WRITE-INS
25071, LIHTC COMMIIMENES...........coeveieieecieeeeeeseceesectes s sees st sss s sses st s s s ssesssssess e ssessns e seessassssenssasssssnssessanssnsensaens | eeseessessnssessansanees 34,785,516 | ...oveerrrrrernn 9,116,970
2502. Uncashed checks pending escheatment. 2,815,379 | .o 2,346,876

2503. Guaranty fund
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......cururresresueareseuserssassseseessessseseeseessssssssssseesessssesss st st ssssensssssessessssssssssssassans

.1,009,297 |.. 1,050,391

3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0OVE).......uuiuiuiieiieisiiesiet ettt ettt sttt ettt sttt na s nans

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 @D0OVE).......cuuiuiuiieeiiiiiiesetisissiese st sss et ess st st es st n sttt naes
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statement as of June 30, 2014 ofthe  Lif@ INsurance 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............cccevevvieiereeieiesesieeeseeseens | e 771,397,136 | ............637,332,324 | ......... 1,329,892,975
2. Considerations for supplementary contracts with life CONINGENCIES...........coeuiveieiiieieiecse et sens | cbessesseseseneens 125,557 | .ooeiiren. 160,486 | oo 916,316
3. Netinvestment iNCOME..........ocoeiniinerininresese e ..377,002,595 | .. ..862,705,082
4. Amortization of Interest Maintenance Reserve (IMR).........ccoceverevenieeineisiinnnns ..2,395,744 ..4,280,635
5. Separate Accounts net gain from operations excluding unrealized gains or losses... .0 .0
6. Commissions and expense allowances on reinsurance ceded...........cccoceevierennes ..1,905,821 ..1,581,847
7. Reserve adjustments on reinsurance ceded ....(1,619,469)
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 deposit-type contracts.....
8.3 Aggregate write-ins for miscellaneous income..
9. Totals (Lines 110 8.3)...c.cvvireriieiceeecereees
10, Death DENEItS.....c.eviveieiciiee e
. Matured endowments (excluding guaranteed annual pure endowments)..
12, AnnUity DENETILS. ..o
13. Disability benefits and benefits under accident and health contracts......
. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts............cccccvvveeene
16. GroUP CONVEISIONS.......cocvuevevereereeesiaeresssesessssesssssesesssessssssesessssenas
. 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)...uuruuiiuiierieireiierisrieie sttt sttt
21.
22.
23.
24.
25.
26.
21.

Commissions and expense allowances on reinsurance assumed
General insurance expenses
Insurance taxes, licenses and fees, excluding federal income taxes

Net transfers to or (from) Separate Accounts net of reinsurance

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).............

Increase in loading on deferred and uncollected PreMIUMS..........c.veierenririrrineerere e ssessnes

Aggregate Write-iNS fOr ABAUCHONS...........orurerirererireireir ettt sttt st

.0
..2,209,623

...2,199,967,010

.0
..7,559,942

..345,057,037 | ..

..494,513,206 | ..

..415,273,593

41,903,484

7,230,985

..903,110,132 | ..

...................... (7.018)] .

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

83,239,960

28. TOtAIS (LINES 20 10 27)....euceeveeeeeeieeeeeeseseesseessssses st ssss s s seesses st ssssssssn s sses s ssssssssssssssesssssssssnssssssssssassssssansnsanss | sesssores 1,081,295,465
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30. Dividends 10 POICYNOIAETS. ........cvuieeiriciriieic ettt
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... ....11,994,605
32. Federal and foreign income taxes incurred (excluding tax on capital QaiNS)...........cvurerrererinrerrieierneeseeseeeeeseeseessesseensenns ....21,247 818
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10Ses) (LiNE 31 MINUS LINE 32)......c.vureririerrireireirneereeeeeseeeeseesesseesesesesssessssssesessessesssesssssessessssssessessenssessns | ssesssssssans 50,746,787
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....1,169,880 (excluding taxes of $.....103,582 transferred t0 the IMR).............ccoeveeeverieerioereisesisesssesssessssessis | oresessessas (1,672,661) | ceovveeecenes 1,545,960 |...cooorrnnnnn (212,078)
35. NetinCome (LiNE 33 PIUS LINE 34).........oveceeeeeeeceeeeeeceeeee et s s es s ss s saenasnsans | ersssensannes 49,074,127 | ....oce....... 75,069,147 | ............ 142,492,908

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHOT YBAI..........ccvevireirieecieieeies ettt re bbb a bbbt b s s snnes | sbevnserens 720,159,660 |............ 625,232,244 | ............ 625,232,244
37. NetinCome (LINE 35).....c.cverrreieisrieiessiesise s ssessssseseens 49,074,127 | .. ....15,069,147 | .. ..142,492,908
38. Change in net unrealized capital gains (losses) less capital gains tax of $.... ....(266,594) | .. ...(202,980) | .. ..5,285,759
39. Change in net unrealized foreign exchange capital gain (I0SS)........cccvevcviirereiriiieieies ettt ssessssssseses | seessessssssesssssessssenss (01 I (18,545) | cevveeverrrnn, (30,174)
40. Change in net deferred iNCOME taX.........ccovevevrreevrirereieenenne 2,421,571 |.. (3,244 ,153)| ... ..(11,436,070)
41, Change in nonadmitted @SSets............cceverevrerereieiiesieeese s (2,537,511)] .. ..1,956,453 ..6,548,198
42. Change in liability for reinsurance in unauthorized and certified companies.......... 0 0 ...0
43. Change in reserve on account of change in valuation basis, (increase) or decrease. 0 0 ...0
44, Change in asset Valuation reSEIVE............ccccvvveievcvrieesceesss et sees ..(20,399,834) | .. 20,915,491)].. ..(22,933,205)
45, Change iN fTEASUIY SEOCK.........cccvvveveeieriresieicieessete sttt s s et sss sttt es st sss s sss s st s s sssessessssensessessnsnns | esssssnssnssssesssssssessessld | eevessesssessssssssessssaseos 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period ]
47. Other changes in surplus in Separate Accounts Statement.................... .0
48. Change in SUPIUS NOLES.........ovurerrrenrerrierrerisreeieessnesneeens .0
49. Cumulative effect of changes in aCCOUNtING PHINCIPIES. ........ccvuevcveieeie ettt sssaes s sesse s ssnsns | evsesessssssssessnssssesseseld | eeversesesessssseseesissesen 0
50. Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to SUMPIUS.........cocvrvrrerrrenennen.
Surplus adjustment:

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

51.

~(25,000,000)

52. Dividends to stockholders...........cccccoeuerereirririrncnnes
53. Aggregate write-ins for gains and [0SSES IN SUMPIUS..........ccvuivervcuiieieieieieie ettt ssssessessssssenns | sressesssssnsessessssensensessd | ovssessesssssssesssssssenes (O 0
54. Net change in capital and surplus (Lines 37 through 53).... , ..52,644,431 | .. 94,927,416
55. Capital and surplus as of statement date (Lines 36 + 54)... 748,451,418 ..677,876,675 | ............720,159,660
DETAILS OF WRITE-INS

08.301.  MISCElIANEOUS INCOME.......cvuiieiririiririeiiisireiseissieeees ettt ssssessesssssssesssssssnsessessssessessessnssssessesnnss | cnnsnssessesnnesssdOH0DT | ovvirrirrsrirnens 451,067 2,059,882
08.302. Change in COLI .352,787
08.303. Miscellaneous Income - Modco Interest ...(203,046)
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............ccocviveveieviieeie ettt bbb sasaaes

2702, FINES NG PENAIES.........ovueireirieicicieie ettt

2703, s

2798.  Summary of remaining write-ins for Ling 27 from oVerfloW PAGE.........cccoevvveeververiereieieesce et

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......evureirerisrearessssrsssssseseesessssssssssssesssssssssesssssssssssssssessasssens

5301.

5302.

5303.

5398.  Summary of remaining write-ins for Line 53 from overflow page..

5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 DOVE).......uverrerurruseresresessmssssssesesssssssessssssssnssssssssesssssssssssssssasssessas
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statement as of June 30, 2014 ofthe  Lif@ INsurance Company of the Southwest

CASH FLOW
Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected Net Of FBINSUIANCE...........c.cveveveieie ettt s s b ss et bs s s sssssssssssnsas | essesssssnens 771,125,275 | v 637,392,651 |.......... 1,329,241,447
2. NetinvestMeNtiNCOME. ..o | coreiinsii 395,813,530 |...cccoeuuee 357,379,495 | ............. 738,590,815
3. MiISCEIANEOUS INCOME........o.cuvicveieieeicieee ettt b st s bbbt es bbb ssesess st essessesnsessesasssnsesssssnssnsens | ssssssssssnssaes 2433416 | oo 1,300,027 | ....ccoooeee... 2,172,001
4. Total (Lines 1 through 3).. ...1,169,372,221 .996,072,173 | ..........2,070,004,263
5. Benefit and [0SS related PAYMENLS..........coiviiveiciiieieie ettt s st s s ses | cresaesnand 409,973,961 | ............. 395,806,107 | ....co....... 784,894,356
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccvuevereriereiesiesserssiien | eveseiveieississieissis (01 (01 N 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovveveeicvriveiieieiece e [ creverinins 156,067,877 | ............. 162,715,722 | ............. 331,942,624
8.  Dividends paid t0 POIICYNOIAETS.........veieieieieieiisie ettt ensessesnsanns | sesesessessessnsnssns 47,025 | oo 21,149 | e 23,880
9.  Federal and foreign income taxes paid (recovered) net of $.....1,273,462 tax on capital gains (I0SSeS)..........cccoeverrvrrees | corrrrrsiienes 41,326,719 | .o (13,893,558) | ...oovvvrveneens (6,377,232)
10 Total (LINES 5 HMOUGN 9)...cvvvuuecvemmerisscreemseesiseeesssse s ssess sttt sssss s ssnsnes | onesesseeed 607,415,583 | .....c..ooon. 544,649,419 | ......... 1,110,483,628
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).......c.coiveriuiiieieiiereeeice sttt ssse st sssenans | eresaesnaes 561,956,638 | ............. 451,422,754 | ............. 959,520,635
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 394,689,736 936,581,827
12.2 4,434,864 2,110,787
12,3 MOIGAGE [0ANS.......uicveeieeiciceee sttt sttt s st s et n s s s s s st st enses e bastessesansans | evsesnssnsones 91,540,292 | ..............46,127,905 | ............. 110,990,914
12,4 REAIESIALE ...ttt | sebnei s (U [ (U1 N 0
12,5 Other INVESIEA @SSELS........coourvrreiriirerieeeesi sttt | evssaessssenesaeend 632,694 | .o 1,079,699 | oo 3,327,953
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............cc.ecereieeiicieieeie e | e (01 R {1 I 2,847
12.7  MISCEIIANEOUS PrOCEEAS. .......cvoveveciieeveeietesie ettt sttt s s ss s st s s b s essssae s ssssesssssntensnns | essssessssnsas (8,443,138)[ ............... 42933485 [ oo 0
12.8 Total investment proceeds (LINES 12.110 12.7).....cucierrcicieieeeie st ses st ssessssssss s ssesssssnes | sressessenes 482,854,449 | ............. 624,257,935 | .......... 1,053,014,328
13.  Cost of investments acquired (long-term only):
131 BONAS..oetevrvessietieess bbbt | eresets 927,331,435 | ..ooovvenens 873,752,010 |.......... 1,582,035,074
13,2 SHOCKS. . rvvuevereeetaeeseeetse st ess sttt | eentseenteenenas 4,828,062 | .ooooovvvrrreenns 370,983 | oo 1,408,086
13,3 MOMGAGE 10BNS......courvvereriesersisresieess sttt sensntnns | seresets 122,480,465 | ............ 175,613,551 | ..ocvvenneee 327,045,231
134 Real estate
13.5  Other INVESIEA @SSES........cvvureireriricriirrierei sttt nssnenes | conereseesnas 35,418,125 | ..o 2,342,911 | e 4,585,144
13.6  MiSCEllaNEOUS @PPIICAtIONS...........cvuieceeieiicietc ettt b s bbb s s ssnbenes | ssessssssssssesaneas 155,360 | ............. 205,035,698 |............. 355,215,952
13.7 Total investments acquired (LINES 13.110 13.6)......cvueiveiciiereeeie ettt ses s ssseens | asssssnns 1,090,213,447 |.......... 1,257,115,153 | .......... 2,270,289,488
14.  Netincrease or (decrease) in contract 10ans and PremMiUum NOLES...........cccvuevcvieriieieiieteee et sssesans | censesisaenees 13,425,888 | .......cooevvv 8,309,647 | ..ccoeunee. 23,931,787
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14)......cveievererereesieieseteseeetesssee s sssssssessesns | eeeeseesenns (620,784,886)] ............ (641,166,865)|......... (1,241,206,947)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOES, CAPIAl NOLES.........ceeieciciiciccse ettt bbbt s e nbns | sbessessssssssssessssntesenas (01 TR {1 U 0
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK.........c.cvevieiieeiciereseie ettt ssss st sstesens | svessssssssssssessssssesenes (01 (1 U 0
16.3 BOMOWED fUNGS......cooucvererirciiiiiesiiss sttt esstseninns | boesssnest st sessses (U R (VN [ 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cocoevevvcverereeereseceeeeeeeeeeesiens | v, 3,618,225 | .ocveivererrnn (83,234) ] oo 8,752,387
16.5  Dividends 10 SLOCKNOIAETS............couiiiiiiircir bbbttt sssssbeenns | sesrsisnssnrss s 0 [ e (VN I 25,000,000
16.6  Other cash provided (applied) (7,490,722)] ... .167,566,009 | ... .319,648,996
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cecovveveennes (3,872,497 ............. 167,482,775 | ............ 303,401,383
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)........cccoovververver [ covrrereinnes (62,700,745) .............. (22,261,337)| ...ccvveeee. 21,715,071
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YEAT.....cvvrureitreeeisereesseeiss st ess st eb bbbttt | sesiesssons 163,932,561 | ...coccveenn. 142,217,490 | ...cccovnnee. 142,217,490
19.2  End of period (LN 18 PIUS LINE 19.1)........oveerivverireriieieceieeieeeisec et seeiesenessesesseesssenssesesseesssssesssnssseees | conseeenseees 101,231,815 | ............ 119,956,153 | ............. 163,932,561
Note: Supplemental disclosures of cash flow information for non-cash transactions:
T — [ 0 e [l 0]
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statement as of June 30, 2014 ofthe  Lif@ INsurance Company of the Southwest

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIAL B .ottt | sbaesbs sttt L0 {0 TR 0
2. Ordinary life INSUTANCE........cvuueeirireirierie it ess st sssssensssenines | sesssesssesssesssesnen 234,594,626 | ......ocooverrreriins 182,851,266 | ....vvevrercrercrinns 413,596,603
3. Ordinary individUal @NNUILIES...........vorverirrrerrieieiieseneie e ssessssessssssesssssssssessnsss | sessessssssessessesssnesns 499,128,967 | ..covvvverreiieienn 428,984,153 | ..o 868,390,790
4. Credit life (group and INAIVIAUAL)..........c.cceieieiieiieesesee e ssessssnns | essessessssessesessssssessessssessesnsed 0 | e {1 TR 0
5. GroUP lifE INSUFANCE..........ceveveirieeicies ettt ssssnas | saesssssssesssssssesaesessensesaess 12,265 | oo 10,218 | oo 25,867
8. GrOUP @NNUIIES......vourvereieeeririeieeiississi sttt ssss s snsniens | cesssssssessssessesesees 45,757,109 | oo 32,221,064 | ..oovveerieri 62,932,302
T AH = GrOUD ..ottt sttt sttt st | fetsestensestee st st et et ent e nrend L0 O (0 N 0
8. A&H - credit (group and iNAIVIAUAL)...........ccevieueeiieiee et sssseses | ceressssebesesesessssssesessese s sssesned 0 [ o 0 | o 0
0. ABH = OtNBT ...t | eesteee et 35,464 | oo 36,527 | oo 75,449
10.  Aggregate of all other INES Of DUSINESS..........coveveriiiveieiieeeeeises ettt sssseses | ebessesssssssssssssssssessessesantesasanes (O P {0 RN 0
11 SUBLOTAL ..ottt | eent e 779,528,431 | oovooecerrecrins 644,103,229 | ...coovvvrrrerinns 1,345,021,010
12, DEPOSIt-tYPE CONMTACES......cviveveiiicieieicie sttt sae s nsesenns | sessetessnsesessssssesensesens 1,246,197 | oo 963,421 | oo, 2,153,929
13, TOMAL .. | eent e 780,774,628 | ......occoovvvvrerrinne 645,066,650 | ........ccorvrrenns 1,347,174,940
DETAILS OF WRITE-INS
F00 T, et bRttt ettt ennes | festessetnstens ettt s s st ent e L0 R {1 TR 0
1002, oottt | et iR (O RO L0 OO 0
1003, oooeeeeeeseeees s eees sttt | e et (O O L0 O 0
1098. Summary of remaining write-ins for Line 10 from overflow Page...........cccoeevviereviieiiiesiiies | e 0 [ oo 0 | o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @D0VE)......rerererrraresreserssrsssessesessmessessessssens | seeseessssssessssssssssssssessssssssssssnes 0 [ o {0 RO 0
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statement as of June 30, 2014 ofthe  Lif@ INsurance 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
Domicile 2014 2013
NET INCOME
(1) Life Insurance Company of the Southwest state basis (Page 4, Line 35,
Columns 1 & 2) X 49,074,127 142,492,908
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) X 49,074,127 142,492,908
SURPLUS
(5) Life Insurance Company of the Southwest state basis (Page 3, line 37,
Columns 1 & 2) X 748,451,418 720,159,660
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) X 748,451,418 720,159,660

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)

(2)

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.

the basis for the other-than-temporary impairment:

All securities within the scope of this statement with a recognized other-than-temporary impairment, disclosed in the aggregate, classified on

1 2a | 2b c
Amortized Cost
Basis Before
Other-than-Tempor | Other-than-Temporary Impairment Fair Value
ary Impairment Recognized in Loss 1-(2a+2b)

OTTI recognized 1St Quarter

Interest Non-Interest

a.

Intent to sell

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

Total 15t Quarter

OTTI recognized 2" Quarter

Intent to sell

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

Total 2nd Quarter
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statement as of June 30, 2014 ofthe  Lif@ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

OTTI recognized 3" Quarter
g. |Intent to sell - - - -
h. |Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis - - - -
.. |Total 4th Quarter
OTTI recognized 4th Quarter
j. |Intent to sell - - - -
k. |Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis - - - -
L. |Total 4th Quarter
m. |Annual aggregate total XXX - - XXX
(3) Recognized OTTI securities
Book/Adjusted Amortized Cost
Carrying Value Recognized After
Amortized Cost | PresentValue | Other-Than-Tem | Other-Than-Te Date of Financial
Before Current of Projected porary mporary Fair Value at Statement Where
CUSIP Period OTTI Cash Flows Impairment Impairment Time of OTTI Reported
Total -

(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 1,293,891

2. 12 Months or Longer 269,994

b. The aggregate related fair value of securities with 1. Less than 12 Months 40,610,919
unrealized losses:

2. | 12 Months or Longer 18,894,290

E. Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received
b. Fair Value of Collateral Received - N/A

Working Capital Finance Investments

(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs - N/A
(3) Default of Working Capital Finance Investments - N/A

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements - N/A

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

A. Defined Benefit Plan - None
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statement as of June 30, 2014 ofthe  Lif@ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

Note 14 - Contingencies

E.

All Other Contingencies

The Company is involved in class action or putative class action litigation. On September 24, 2010, three individuals (including two former
policyholders and one now former policyholder) brought a putative class action against LSW concerning their purchases of indexed universal life
insurance policies sold in California (SecurePlus Provider and SecurePlus Paragon), which is pending before the U.S. District Court for the Central
District of California (the “Court”) and captioned Walker, et al. v. Life Ins. Co. of the Southwest. Plaintiffs assert claims under the California Unfair
Competition Law and for fraudulent concealment, alleging that LSW and independent agents did not sufficiently and/or appropriately disclose, in
illustrations and otherwise, certain features of the policies, including the amount and duration of certain charges and fees set forth in the policies
themselves, the method by which policy values are calculated under the policies, and the potential tax treatment for policy loans under certain
circumstances. Plaintiffs seek a variety of alternative forms of relief, including actual and punitive damages or rescission, injunctive relief, and an
award of attorneys’ fees. The Company denies engaging in any misconduct, and believes it has meritorious defenses to the claims asserted in
Walker. On November 9, 2012, the Court certified a class of all Provider and Paragon policyholders who purchased their policies in California on or
after September 24, 2006 and a sub-class of those who received an illustration on or before the date they submitted a policy application. On
November 26, 2012, LSW filed a petition with the U.S. Court of Appeals for the Ninth Circuit seeking an interlocutory appeal of the class certification
order. On February 27, 2013, LSW's petition for permission to appeal the District Court's certification order was denied. On May 20, 2013, the parties
appeared before the Court for a show cause hearing regarding why the Court should not decertify the illustration subclass. On May 28, 2013, the
Court issued a ruling decertifying the illustration subclass on predominance grounds. On or about August 19, 2013, notice was sent to potential class
members advising them of the remaining certified claims and the November 19, 2013 deadline to opt out of the class. On September 10, 2013,
Plaintiffs filed a motion for Reconsideration and Leave to Amend the operative Complaint. LSW opposed the motion and, also on September 10, 2013
filed, a Motion to Decertify the remaining class claims. On November 1, 2013, the Court denied both motions. A jury trial on the fraudulent
concealment claims was held in April 2014 and resulted in a defense verdict. No liability was found and no damages awarded. The remaining
California Unfair Competition law claims are pending before the presiding U.S. District Court Judge. At this time, the Company is unable to predict

the outcome or a range of possible outcomes on these claims.

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 Extinquishments of Liabilities

B.

C.

Transfer and Servicing of Financial Assets - None

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

Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds - 7,968,148 - 7,968,148
Common Stock 36,186,849 - - 36,186,849
Derivatives 732,630 667,129,915 - 667,862,545
Short Term 107,775,000 - - 107,775,000
Other Invested Assets - - 1,242,864 1,242,864
Total 144,694,479 675,098,063 1,242,864 821,035,406
Liabilities at Fair Value Level 1 Level 2 Level 3 Total
Derivatives - 360,176,696 - 360,176,696
Total - 360,176,696 - 360,176,696
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
a. Assets Total Gains | Total Gains
and and
Beginning | Transfers | Transfers (Losses) (Losses) Ending
Balance at | Into Level Out of Included in | Included in Balance at
Period 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements Period
Other Invested Assets - - - - - 1,246,384 - (3,520) - 1,242,864
Total 1,246,384 (3,520) - 1,242,864
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NOTES TO FINANCIAL STATEMENTS

b. Liabilities Total
Gains and Total
(Losses) Gains and
Beginning | Transfers | Transfers | Includedin (Losses) Ending
Balance at | Into Level Out of Net Included in Balance at
Period 3 Level 3 Income Surplus Purchases | Issuances Sales Settlements Period
Total

(3) The Company recognizes transfers between levels on the actual date of the event or change in circumstances that caused the transfer.

(4) The following is a description of the valuation techniques:

Bonds - Bonds are stated at amortized cost with the exception of those bonds that are rated an NAIC 6 or that have been impaired. Those
bonds are carried at lower of cost or fair value and are included in Levels 2 and 3 of the fair value hierarchy.

Common stock — Fair values of common stocks are based on unadjusted quoted market prices from pricing services as well as primary and
secondary brokers/dealers. Actively traded common stocks with readily available market prices are categorized into Level 1 of the fair value
hierarchy.

Derivative assets and liabilities — Derivative assets and liabilities include option, futures, and swaption contracts. Fair value of these over the
counter (“OTC”) derivative products is calculated using models such as the Black-Scholes option-pricing model, which uses pricing inputs,
observed from actively quoted markets and is widely accepted by the financial services industry. A substantial majority of the Company’s
OTC derivative products use pricing models and are categorized as Level 2 of the fair value hierarchy.

Short term investments — Short-term investments consists of money market funds with observable market pricing and are categorized into
Level 1.

(5) For additional information on derivatives see 20(A)1-4 above.

Type of Financial Instrument Aggregate Fair ) Not Practicable
Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds 10,400,509,002 9,685,865,821 3,492,264 10,397,016,738 - -
Common Stock 36,186,849 36,186,849 36,186,849 - - -
Mortgage Loans - 1,673,456,110 - - - 1,673,456,110
Real Estate 9,200,000 8,839,102 9,200,000 - -
Short Term 107,775,000 107,775,000 107,775,000 - - -
Derivative Assets 667,862,545 667,862,545 732,630 667,129,915 - -
Other Invested Assets 157,966,057 138,064,513 - 96,342,913 1,242,864 60,380,280
Derivative Liabilities 360,176,696 360,176,696 360,176,696 - -
Not Practicable to Estimate Fair Value
Effective
Type of Class or Financial Instrument Carrying Value Interest Rate Maturity Date Explanation

It was not practicable to determine the fair value of these
Mortgage Loans 1,673,456,110 - | financial instruments as a quoted market price is not available.

It was not practicable to determine the fair value of these
Other Invested Assets 60,380,280 - | financial instruments as a quoted market price is not available.
Total 1,733,836,390

Note 21 - Other Items

H. Offsetting and Netting of Assets and Liabilities - N/A

Note 22 - Events Subsequent

No significant change.
Note 23 - Reinsurance
No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

N/A

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements
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NOTES TO FINANCIAL STATEMENTS

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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3.2
3.3

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

9.1

9.2
9.21

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

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

Ifyes,dateof change: e

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

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

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? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. .. 12/31/2000............

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 sheetdate). ... 5M19/2011..............

By what department or departments?
Texas Department of Insurance

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

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

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

If yes, give full information:

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

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

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0cC FDIC SEC
Equity Services, Inc. Montpelier, VT NO NO NO YES
Sentinel Financial Services Company Montpelier, VT NO NO NO YES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

() Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

Qo8
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9.3
9.31

10.

N

10.2

1.

N

1.2

14.

pN

14.2

15.1
15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

14.22 Preferred Stock
14.23 Common Stock.............. .
14.24  ShOrt-TErM INVESIMENTS.......cviiiieiicieie ettt b st

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
PART 1 - FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[
If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 25,783,632
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No[X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: L T 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21

14.25 Mortgage Loans 0n Real ESIAte..........cccocuiieieiiiicce et $
14.26 All Other. $
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 0 14.26).............ccccvvvurennne. $
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE...........cocovuriineeeinierininereinesereineieen $

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

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

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [ X] No[ 1]
If no, attach a description with this statement.
. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: S 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: G 0
16.3 Total payable for securities lending reported on the liability page: S 0
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]
171 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]

1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 ldentify 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

109396 Sentinel Asset Management, Inc. Montpelier, VT

Q08.1
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PART 1 - INVESTMENT

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:

Q08.2
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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

B T o T (0T (oo =TT OO PP TTPTRRPRN

1.12  Residential mortgages

1.13  Commercial mortgages...... 1,673,456,110

1.14  Total mortgages in good standing 1,673,456,110

Long-term mortgages in good standing with restructured terms
121 Total mortgages in good standing With reSUCIUIEA tEIMIS..........cviiiiiiecee bbbttt G 0

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

oo o o

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

T FAIM MOMGAGES. ...vucveiveiietiiteise ettt ettt b s bbb s bbbt es s s s st b 244 s bbb s s a 88 s A s s bbb a s s bbbt b s bttt
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages in PrOCESS Of fONBCIOSUIE. .........e. ettt bbb E sttt en G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..cviuiieiiiieies ettt S, 1,673,456,110

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  COMMETCIAI MOMGAGES. .....vvvvierieiieiseietesse ettt sses bt seb st s s s s s s b2 es st b s 288488 s bRt s 8RSt d bt s s bbbttt B 0

1.64  Total mortgages foreclosed and transfErred t0 rEAI ESEALE. ...ttt sttt G 0

Operating Percentages:

2.1 ABH L0SS PEICENL........eeeceeceereseie et ieeeese e eseesset e esesseee e ssesseee e ss e se e e e RE e84 2 e E8 2842828428258 e84 £ o8£8R £ eS8 42 £ E s e R 8 o2 S 4R s eeEee b e e s EeeE e s e efeeEeneALEELEEeEEeEAeEienEentaneententsneentent s 0.0
2.2 A&H COSt CONLAINMENT PEICENL.........cviieciictcte ettt bbbt bbb b bR b bt s b s s bbb st b b e b b s s e b s se b bee e b b e s et b e et e b b sete 4ebissetesssnsesessseebessnsesasanaetensnseeas 0.0
2.3 A8H expense percent eXCluding COSt CONAINMENT EXPENSES...........vururruureriereeeseieeeereeseesesse e eesesseesseeseeseesesssessessessesssessesseessesseesesseessessessees e ssessessaets  AeEieEsssEsssssessssaessessentenssssssssansnes 0.0

Yes[ | No[X]

G eeeeeesieeeeees e 0
Yes[ | No [ X]
3O 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

D
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

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

1. L ..183
2. . Lo
3. ANZONA. .. L
4. ATKANSES.......vviieeiriisrieiesetesie st L
5. California.... o
6.  Colorado.... oo
7. Connecticut o
8.  Delaware............ . SO
9.  District of Columbia .DC|....L...
10.  Florida.........cccoeuee WLl
11.  Georgia.. o
12. i o
13. o
14, o
15. I
16. L
17. L
18. o
19. o
20. o
21. o
22. Massachusetts... o
23.  Michigan......... o
24.  Minnesota.. I
25.  Mississippi.. I
26. Missouri...... I
27. Montana. o
28. Nebraska.... IO
29, NEVAUA........cccvericecce e L
30, New HampShire........oeeurierieeeirenieeeseeeeeeseessesesesee s NH]...... L
31.  New Jersey.... vl
32. Lo
33, NEW YOrK..eoeeceeereiecerneseessinseneessesensnsesessssnnessensssessnnsnennsNY | s N
34, North Carolina..........c.cceeuevereereriereee et NC|...... L
35.  North Dakota.. .ND{...L...
36. Ohio........... o
37.  Oklahoma... o
38.  Oregon....... I
39.  Pennsylvania.. I
40. Rhode Island.. o
4. o
42, South Dakota........cccveveveieeiercseeceseee e S0 | e L
43, TENNESSEE....corererrerreeereereeeneereiseesnsesesesssnsssesessessesssessessssseses TN | ceiaa L \
44, o ....121,187,068
45, el reerveniereensninseneereneen 80T |0 | 18,840,722
46, Vermont........cccceeveeveeseseseee s VT | e Lo | 000000 673,907 | o 8,376,657 |..coeveveereveirieriereneen0 | e 0 [ 9,050,565
A7, VIIGINI. ..o VA | Levvees [ 008,477,230 | ool 9,524,788 | ...ooovvvererrnenenenenn0 |0 | 18,002,018
48.  Washington b 1000 3,155,370 | .. 1,146,964 | ..ooocveeeceeiieeeeni26 | il 0 | 4,302,361
49.  West Virginia.. o 0
50.  Wisconsin... o 0
51.  Wyoming.... Lo 0
52.  American Samoa N 0
53.  Guam............. N 0
54. Puerto Rico..... N 0
55.  US Virgin Islands N 0
56.  Northern Mariana Islan N 0
57. Canada........ccccouunne. N 0
58.  Aggregate Other Alien . XXX 0
59, SUbtOtal.....cooveeeee s | (@) e .0
90. Reporting entity contributions for employee benefit plans............. | .... XXX
91.  Dividends or refunds applied to purchase paid-up

additions and @NNUILIES. ..o | e XXXeovior | e 19,347 | oo [0 (0 IO (V1 I 19,347 | oo 0
92.  Dividends or refunds applied to shorten endowment or

premium paying period e XXX s | e [
93.  Premium or annuity considerations waived under disability

or other contract ProviSions............cccceeeeeieeeieeeee s XXX
94.  Aggregate other amounts not allocable by State... XXX
95.  Totals (Direct BUSINESS).......cccoveverricrererireninen. XXX
96.  Plus Reinsurance Assumed... XXX
97. Totals (All Business)........... XXX
98. Less Reinsurance Ceded..........cccccovvernnnee XXX
99. Totals (All Business) less Reinsurance Ceded.............cccceuunnnee. XXX ....226,077,097 | ....544,886,076

DETAILS OF WRITE-INS

. Summary of remaining write-ins for line 58 from overflow page... | ....

58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........| ... XXX...
Lo TR XXX
0402, oo e XXX
L0 TR XXX...

9498. Summary of remaining write-ins for line 94 from overflow page...

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)......

coocooocoocooo

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Quallfled or Accredited Relnsurer
(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.
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SCHEDULEY - INFGRMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1~ ORGANIZATIONAL CHART

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

(DE) Holdings, LLC (VT) 7

9,
100% @

National Life Insurance Company

National Retirement Plan Advisors, Inc.
(VT)

Frasssans e

Sentinel Administrative
Services, Inc.

Life Insurance Company
of the Southwest
(TX)

Equity Services, Inc.

Sentinel! Financial
Services Company

Equity Services of
Nevada, Inc.

(NV)

b Corporation

FNon-profit Public Benefit Corporation © Partnership/LLC __O——— ownership %
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statement as of June 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

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

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 (US.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...........cccccvvueene 00000...... 03-0359221 | 0.....c0ocvvvvee. [0SR DR National Life Holding Company..........cc.ccevereuneenn. VT e [UDP s [ e Board.......ccoocoves | o 0.000 | oo | e
0000...... National Life Group............cccceeunnee. 00000...... 20-4818866 |0................. [0 SRR IR National Life Group Charitable Foundation, Inc...... VT National Life Holding Company.........cccccovuueunne Management..... ...100.000 | National Life Holding Company...........cccovuuevnne (0 JS—
0000...... National Life Group 03-0359222 | 0........cocenve 0 | v NLV Financial Corporation...............ccceeueerirennnnns DE......c.... National Life Holding Company.........c.ccccvveuene Board........cccooeer | e 0.000 |National Life Holding Company.............cccceuunee. (S
0634...... National Life Group 03-0144090 | 0.....cocvvevee 0 | v National Life Insurance Company.............ccccceunnee. VT NLV Financial Corporation.............ccccccvevrininnnne. Board........cccooees | e 0.000 |National Life Holding Company............cccccceuuee.. (S
0634...... National Life Group 75-0953004 | 0........cocenve [0 SRR IR Life Insurance Company of the Southwest.............. ), S ... | National Life Insurance Company...........ccccc....... Ownership......... ...100.000 | National Life Holding Company...........ccccvuveuene (-
0000...... National Life Group 03-0221140 | 0.....c0cvvvvee. [0SR DTSRRI Sentinel Asset Management, INC............c.cccovuvvunne. .|NLV Financial Corporation.............c.ccccoeevrerennn. Board.......cccoeews | ovna 0.000 |National Life Holding Company...........ccccc.ceuveene. [V
0000...... National Life Group 03-0316212 Sentinel Administrative Services, Inc...................... Sentinel Asset Management, Inc.............cc........ Ownership......... ...100.000 | National Life Holding Company............ccceeunne [V
0000...... National Life Group 51-0102130 Sentinel Financial Services, INC..........cccovevrevrirnnnnns .... | Sentinel Asset Management, Inc. Ownership......... ...100.000 | National Life Holding Company............ccceveuene [
0000...... National Life Group 03-0335801 Sentinel Financial Services Company. .. | Sentinel Financial Services, Inc. Ownership......... | ..... 95.100 |National Life Holding Company.............cccevuveee. [V
0000...... National Life Group 03-0355801 Sentinel Financial Services Company. .. | Sentinel Asset Management, InC............cccovvueen. Ownership......... | oo 4.900 |National Life Holding Company...........cccccvvueenes
0000...... National Life Group 27-1362376 National Life Real Estate Holdings, LLC. .|NLV Financial Corporation.. .| Ownership ...100.000 |National Life Holding Company.
0000...... National Life Group 03-0223461 National Retirement Plan Advisors, Inc................... ....|NLV Financial Corporation ... | Ownership......... ...100.000 |National Life Holding Company.
0000...... National Life Group 03-0221141 Equity Services, Inc. .|NLV Financial Corporation.............ccccccveverrereune. Ownership......... ...100.000 |National Life Holding Company.
['») 0000...... National Life Group 03-0221141 Equity Services of Nevada, Inc. .| Equity Services, Inc Ownership ...100.000 |National Life Holding Company.
-
w
Asterisk Explanation
0 |

NONE




statement as of June 30, 2014 ofthe  Lif@ INsurance 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 gk wbd

Bar Code:

* 6 5528 201449000002 = * 6 5528 20144470000 2 =
* 6 55 28 2 0143650000 2 =« * 6 55 28 2 0144480000 2 =«
* 6 55 28 2 0144450000 2 =«
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statement as of June 30, 2014 ofthe  Lif@ INsurance 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, MiSCellan€ous RECEIVADIES...........c.vurvriieeiiicicieiieesee ettt bbb ssssssenas | svessesesssesssnns 205,324 205,324
2505. Prepaid EXpenses........ccveeeeneenereeneenes | 110,751 ..110,751
2597. Summary of remaining Write-ins for LINE 25..........c.ocvcueiiieriieeieseees ettt 316,075 316,075

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Interest Payable SUMPIUS NOLE...........c.ccevuiieeiieieecieicteee ettt st bbb ssesssss st snsstessesssensesannns | sressessesssssssssesnssssesessnsensesD | coreserssssessesnssssessesas 880,051
2597. Summary of remaining Write-iNS fOr LINE 25........cc.cuiiiiiiiiiiiieieictst ettt sttt a st ensssessessesssbessessssnssssenssssnsessessssans | srsssessesssssnssnsesssssnsessessnsensesd | sversesssssssessnsnsessesas 880,051
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statement as of June 30, 2014 ofthe  Lif@ INsurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© 0 Nk W

_
- o

Book/adjusted carrying value, DeCEMBEr 31 Of PHOF YEAI..........cviviiueiiiriieieiseteee et
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ..........uevuiiiiiieicicee sttt
2.2 Additional investment made after ACQUISIEION. ..........c..evureririrreerrire ettt sesnes
Current year Change in ENCUMDIANCES...........c.euiuiieieieieiesie ettt ettt bbb bbbt enss
Total Gain (I0SS) ON AISPOSAIS.......vurrrererririereirerserisseeesessssesesesssss s ssssss st st ses e ss s s s st s st en s s s st en st essessensanssnssns
Deduct amounts received on disposals............ccccerieieriinnens
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other than temporary impairment recognized.
Deduct current year's depreciation............cceeeeerinieeeeneneeneiseeeeeenenns

................................. 2,850,481

..11,379

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted @MOUNIS..........c.eueeierrerereieneireieeseseieeseeseeeeenes

..8,839,102

Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

. Deduct current year's other than temporary impairment recognized.............cccceverreeresreirenenns
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

. SUDLOLAl (LINE 11 PIUS LINE 12)...cueieeeeieeceeieis ettt sttt
. Deduct total Nonadmitted @MOUNLS...........c.eiiiirieieiiei ettt

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

2.1 Actual cost at time Of ACQUISIION. ...........eveevevieeiieieese ettt e ne s
2.2 Additional investment made after aCQUISIION............cceveviiieeieiecie et
Capitalized deferred iNterest AN OthET..........c.vieiri ettt
ACCTUAL Of QISCOUNL.......couiveieirctitei ettt bbbt bbbttt bbbt enss
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on diSPOSalS............oweweurieriineininieiereeseseeseeeeenees

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...

.......................... 1,649,953,687

............................. 122,350,000
.................................... 130,465

.......................... 1,438,524,256

............................. 326,465,000
.................................... 580,231

...... (1,512,411)
..114,034,894

Total VaAlUGLON GIOWANCE. ..ottt sttt

Statement value at end of current period (Ling 13 MINUS LINE 14)........coiiiriaiirinsisissessessissss s sse s sssssessnssnessesas

.......................... 1,649,953,687

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

. Deduct current year's other than temporary impairment recognized............cc.ccoreerennee.
11.
12.
13.

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI.........ciuiveieieieieie ettt ssb st sss st | sestessssssessesssessesaens 104,386,964

Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ..........cviiiieieicice ettt
2.2 Additional investment made after ACQUISIEION. ..ottt esnes
Capitalized deferred intereSt AN ONET ..ottt
ACCIUAI OF BISCOUNL.......ee oottt sttt st ent s
Unrealized valuation iNCrEASE (ABCIEASE).........cevuerriuirireiseiiiesieieise ettt sttt
Total Gain (I0SS) ON AISPOSAIS........euvurerrerririereireiierereee ettt st s sttt s s st nssesnas
Deduct amounts reCeIVEd ON AISPOSAIS..........cririrriiiiiieiiiisiese ettt sttt nans
Deduct amortization of premium and dePreCIAtON. ..ot sse st esssssessenenns
Total foreign exchange change in book/adjusted Carrying VAIUE...........c.ccevveieiriieieireeieeesiee et snans

............................. 105,843,983

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS............ccccceuriveieiisieeese e

Statement value at end of current period (Ling 11 minUS LINE 12).........ccvevivruiiiiiieieesesieiesesesesiess s seesessssaesssessenes

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 YEaT ..o seeenns | sreesseeeeesssseseeenes 9,185,617,002 | .ooveverieirenes 8,532,867,656
2. Cost of bonds and STOCKS ACUIMEM..........c.cviviieeieicieeeie ettt s s ss bt s s sessssassanes | stessesssessssssssssnsanees 932,159,492 | ..o 1,583,443,160
3. ACCIUAL OF QISCOUNL........cucviieceiececte ettt ettt ettt sttt esen et et ss st s s s e et esaetesantetessnaetessssesesnsssasansetans | sbesesessesssssesessnsesasanes 10,680,306 | ..oovveeercreeecie 20,255,434
4. Unrealized valuation INCIEASE (ECIEASE).........ceuieereeiereeeese ettt s st s e ss s st saes s tesasssesssssssasans | suessesssissessssansensesassansaes (266,594) | ...ocvovvreerereireereinas 5,291,264
5. Total gain (I0SS) ON GISPOSAS..........c.cvueieveireiieiiciiisite ettt ettt s st es s s b sessanans | siebssssssesssssssesses e snsenes 1,383,184 | oo 10,821,480
6. Deduct consideration for bonds and StOCKS AISPOSEA O .........cvveveeiiriiieiie et ess st s e sesaenes | stessessssssssessnssnsanees 399,124,598 | ..ovvevvieeees 938,692,614
7. Deduct amortization Of PrEMIUM..........ciriieieiiieie ettt s bbb s b ss st enses e bnse | siebsssansessessnsensesesntenas 8,396,121 | oovevieeesreeias 22,490,463
8. Total foreign exchange change in book/adjusted CarTYiNG VAIUE...........c.verereirrirnrieieenrissesessssssesessessssssssesssssssssssssssssssessens | sessessassssssessssssssssssessessnssessessnes (0 U (30,174)
9. Deduct current year's other than temporary impairment FECOGNIZE..........c.euiuiueireieiiiieieieiessressies et sesens | sresssssssessesssssnsassesssssnsassessssensnas {01 I 5,848,741

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccrrurrrrnrerrerrirnrnninensinsiseessesssnnens | oevseessssessesensenenns 9,722,052,671 | oo 9,185,617,002
11, Deduct total NONAAMItIEA BMOUNTS...........cceieiiieieeiiseie ettt s s sess s ntes s ns | stessesnsessesses et anses et snt sttt ensanae 0 ] oo 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviuoieeiiiiisieceeet ettt ssssssessaesssnans | cressessssssssssessesneas 9,722,052,671 | oo 9,185,617,002




statement as of June 30, 2014 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 NAIC Designation
2 4

20I1SO

Book/Adjus:ed Carrying Acquisitions Dispo:iitions Non-Trading Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying BooklAdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ()-urvrnvereresrereessssseseesessesssseeesessessssssessessessssssessessessssssssessessssssssessesssssnssns | sesessessassssssessns 4,793,585,103 | ...coovrrrrrrrennns 1,145914,832 | ...covvvvrrnne. 1,037,815,880 | ...oovvverereirinns 44,156,704 | ...oovvvvrrernnns 4,793,585,103 | ..oovvvvverrrrernes 4,945 840,759 | ..o (1] 4,834,613,221
2. NAIC 2 (@) ettt sttt ess st et ssessensensnsnens | sressessessssnsssns 471,377,982 | oo 287,764,844 | ... 92,289,193 | ..o (35,250,557) | ..voorererrernenns 4171,377,982 | .o 4,331,603,075 | .o (1] 3,960,824,050
3 INAIC 3 (@) :vermeerseesmeeesseeesseesssessseeesseesseess st ssess sttt sness s sess st sessnns | eeesssesssessassssnns 434,714,274 | oo 28,457,468 | ......cooveevvirerinn 20,693,466 |....oovoorrerriinnns (11,839,837) | cvvoreveerrrrrreen 434714274 | oo 430,638,438 | ....oovverrereieeeeieenieens (1 439,815,136
4. INAIC 4 (B)-vrrevereeereeereeeseesieeesee e sttt es sttt sssesssnens | senisasesssesssneestenens 74,879,520 | ...ovomveercrirrrrrerennne 590,625 | ....cveovrrirereierenne 20,278,712 | oo (AT T£:) | I 74,879,520 | ..ovvvocrerrericennne B4ATT 555 | ..o [V 57,371,109
B INAIC 5 ().vvrucermersmeeeseessesesees e sssesss st st es st | st essiens 17471587 | oo [V 274,155 | oo 5,915,415 | oo 17471587 | oo 23,112,847 | oo [V 19,930,439
B, NAIC B ()..vvrurerserermeeereeseeesesiseessseess st sss st ss et ssns s | fntnessss st enees 7,711,909 | oo 0 | 74,914 | 331,153 | .o 7,711,909 | oo 7,968,148 | ..o [0 9,086,525
7. TOMAI BONGS......oovverivirirerciieiesseciesiessiesss s esssssesssssensenes | senesssnsenssenssnns 9,499,740,375 | ....ccovvrrrerenne. 1,462,727,769 | ...oovvvrevrrnen. 1,171,426,320 | ..coovvvvevrerrcnne, 2,599,000 | ..oovrrrrerrirnns 9,499,740,375 | .....ccovrrririrnnn 9,793,640,822 | ......oovveivieiriierrincii (V] 9,321,640,480

PREFERRED STOCK
8. INAIC 1ttt | sttt (0 RN (0 RN (O R O O O R (0 RN (0 RN 0
9. NAIC 2u.t sttt | frene et (0 RN (1 RN (O RN (O R O O (1 SRR (0 RN 0
10, NAIC Bttt | et (0 RN (1 RN (O RN (O R O R (0 RN (0 RN 0
110 NAIC st | e (0 R RRRRN (O RN (O RO (O R (O R (0 RS RRRN (0 RSN 0
12.
13, INAIC Bt | e 0 [ v 0 [ 0 [ 0 [ 0 | 0 | v 0 [ 0
14, Total Preferred STOCK. ... ..civrierririeiscieese ettt ssss s sssensns | sessssessasssssssssessessssssssssnsanssnes 0 | o 0 | o [0 SO (O O [0 O 0 | o [0 0
15, Total Bonds and Preferred StOCK..........vrureirerrernininsireincsnsessessessessssssssssessnnes | sossssessnsssssnsnns 9,499,740,375 | ..ovvverririienns 1,462,727,769 | ...ocvvvvrernnen. 1,171,426,320 | ..o 2,599,000 | ..ovrverrrerrennns 9,499,740,375 | ovverevrerienns 9,793,640,822 | ..o (1] 9,321,640,480

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:
NAIC1S........... 0; NAIC2S.... 0; NAIC3S.. 0; NAIC4S... 0; NAIC5S.... 0; NAIC6S.... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac:t;ual Interest ‘éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......c e | s 107,775,000 |....ccccveeee. XXX otoeieireineneneenee | covrieeeeneinseeeiees 107,775,000 | cooovoeereereieeereeeeeceeneeneens BT | e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOT YBAI..........ccviriiiiiieieeeeie e besnas | eevessssssesesssesssssesens 170,900,000 | .oocvvvecverireeieeia 84,160,144

2. Cost of short-term iNVEStMENS ACGUITET............c.cvueiiiiieieicieie ettt b s st snsns | stessesssssssssessssnnsensas 420,475,000 | oo 650,400,000

3. ACCIUAI OF GISCOUNL. ....oveveveseiieeesesi st | eent e s s st LU R 0

4. Unrealized valuation INCrEASE (ECIEASE)..........cvveveiiiriieieicieie ettt bbbt s s bbb bbb sae s s nsesns | essesssssstessesassesses e ssssssessesensne 0 [ e 0

5. Total gain (I0SS) ON GISPOSAIS.........uruurereirrerirririsisessesese st see st ss sttt st ss st st ss st ensanssesss | sessessassssssessastanssnssessansnssessansanes 0 [ e 3,247

6. Deduct consideration reCeived 0N AISPOSAS............cccvivivieeiieiiiriieie ettt bbbt b s bessenns | stessesssessessesnsensensas 483,600,000 | .oovverrererriereieians 563,663,391

7. Deduct amOrtization Of PIEMIUM..........c.eirruririerereieiesess ettt sttt s st ess st ns s s ensnsnssans | sessessassssssessassnssnssessanssnssessassanes 0 | o 0

8. Total foreign exchange change in book/adjusted CATYING VAIUE............ccovuiiveiiiriieicceee ettt ssesnes | stessesssessesssss s sses b sses s ssenae 0 [ e 0

9. Deduct current year's other than temporary impairment FECOGNIZEM............vu i ssesesens | sressssssssssssssssessssssssssssnssssssssssses 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cccovrirrreirerninieiesssnesssesesssienes | seresssssssesessssssesnes 107,775,000 | coovvrrererierieiriinens 170,900,000
11, Deduct total NONAAMItIEA @MOUNLS............cucveiiierieiieeiee ettt seenees | enbenssss s en sttt 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuiuiieiiiiieieiisiisssersessieseesssssiessssssssssessesssssssesssssssessesses | sressesssssssassesssssssesses 107,775,000 | cooorerieineeisiineas 170,900,000

QsSl03




statement as of June 30, 2014 of e Lif@ INnsurance Company of the Southwest
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........cviuiueiueiciiieiieiessetes ettt ssb st bbb b s ss e sbess bbb ss s nsnee 320,429,807
2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........vuruieriririserinsiressiess st ss et ss st s s seeEsessses £ sseEees e ssesnEeses b snsnsennen 94,254,805
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c..cviveireireisieitesseisetesse ettt bbb bbb s s a8ttt s s b b s bbb st bbbt es (23,968,623)
4. Total gain (10SS) ON tEMMINALION TECOGNIZEM. .......ceureueererrereieeceereeese ettt et as et E s E eS8ttt 115,602,468
5. Considerations received (Daid) ON tEIMINALONS.........c.ciuiiieireieieie et b e s bbb R bbbt s b nn 199,365,239
LT 1o (74 1o o OO T PRSP ERP TR TETTRRTRTRT 0
7. Adjustment to the book/adjusted carrying value of hedge item 0
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE...........covuruuirrierieieiseiseee st ise sttt sttt 0
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B84 7 4 8ot 306,953,218
10, DEdUCE NONAAMILEEA @SSELS........cuvvveiiieiicictete ettt bbb bbbt s b a4t s bbb s s a sttt b e bttt 0
11. Statement value at end of current period (Line 9 MINUS LINE 10)........c.ceiiiiiiieiiesiceesee ettt bbbttt bbb bbbt bbbt es s e bnes 306,953,218
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE 6, PHIOF YEBAI).........ovuruururrereereereesreseeereeseeseeseesssesessessseesessesssssssssessesssssessessesssessessessssssssessssssssessessssnnes 776,147
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN)..........cccveeiiereeeceieceeeeesee e (43,517)
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cccccovverennne 37,130
3.12 Section 1, Column 15, PriOr YEaI...........cccovvveverieierieere e 95,648 (58,518)
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...........c..cccoeveverneee. 0
3.14 Section 1, Column 18, PriOr YEAI.........ccceveveerrierreiseresese e 0 0 (58,518)
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccccveverrnnae 0
3.22 Section 1, Column 17, PriOr YEAr.........ccceveverrrerrrereiseiese e ssienens 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.cccovveereinenne 37,130
3.24 Section 1, Column 19, PriOr YEAr..........ceveveveeeieereirereses e eeienens 95,648 (58,518) (58,518)
3.3 SUDLOtAl (LINE 3.1 MINUS LINE 3.2).....uiuiieiicteieeie ettt ettt a et b bbb bbb st s b s s bbb bR b e b bbb At et e s e bbb bbb et bbb s st et es et naes 1
4.1 Cumulative variation margin on terminated contracts during the YEar...........cccoerrureneerrereneeneereerseeneeneens 23,848
42 Less:
4.21 Amount used to adjust basis of hedged item...........c.cccooeevenrrnininnenns 0
4.22 AMOUNt FECOGNIZEM.........ccvevireieiceieeee et 23,848 23,848
4.3 SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......ceureeeieieeieeeseeie ettt e s ss 8828282228428 R eS8 4284288822 £ s bbbttt 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtions iN PHOT YEAT...........ciuiiveiriiieiiieie ettt sttt bbb s s bbb bbbt 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOK YEAT..........c.eveiiveieiceieeeece ettt senaes 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 -4.3=5.1 = 5.2) ..ottt aes 732,631
7. Deduct nonadmitted assets 0
8. Statement value at end of current Period (LINE B MINUS LINE 7)......c.cuiuiiiiiiiiieieiieieieiciessse st sss st s bbbttt nns 732,631

Qsio04
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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.ttt 306,953,218
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............cccoevevieeieniecniseeseesees 769,760
TOLAI (LINE 1 PIUS LINE 2)...vuveivireiiieieieieie ettt ettt s bbb 03 s 8 582 £ e R s s e s e R iRttt 307,722,978
Part D, SECtON 1, COIUMN B.......ooiiiiiiie bbb 667,899,674
Part D, SECHON 1, COIUMN B.......vuiirieieiieieieisce ettt s bbb nt et (360,176,696)
Total (LiINE 3 MINUS LINE 4 MINUS LINE 5).....cviviiiieriiiieiiiiiete ettt bttt b a st s b bt et a et b s bbb bbb s bbbt b bbb b st b e bbbt b bt s et et eee 0
Fair Value Check
Part A, SECHON 1, COIUMN 6. 306,953,218
Part B, SECHON 1, COIUMN 13......o.iiiiiiiiiisi s 37,130
TOAl (LINE 7 PIUS LINE 8)...vuveureeereerireisiesesreseisessesessesessessssssesssssessssssessessessssssessessess s e ssessessssses st s s s st essas e se e sEee s a8 e s bR e bt s s n 306,990,348
Part D, SECHON 1, COIUMN B........voeveiceeeecies ettt st a s bbbttt st es bt s s b s saeses st nees e 667,167,044
Part D, SECHON 1, COIUMN ...ttt ettt a st bbbt s s bt s bt n st ssseeses st nees e (360,176,696)
Total (Line 9 MINUS LiNE 10 MINUS LINE 11)....vuuruurureireereeiseisesesseseesessssesseseesessesssessessessssssessessassssssessessassssssessosssssassssssessessesssssnssessssssssessassassssssessessasssnssessossanssessessassanes 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27........ooieeeieicteee ettt sttt bbb s st benee 0
Part B, SECHON 1, COIUMN 20...........ouiieeieiceeieicteeee ettt ettt b bbb b ss s s ettt st 396,070
Part D, SECHON 1, COIUMN T1.....viiieiiieicciese ettt st et s bbb bt bbb e bt ne st 396,070
Total (LIne 13 PlIUS LINE 14 MINUS LINE 15)........cuuiuuriuieiieieiieeise sttt ettt s b sk s £ £ 2E £ s R en

Qslo7
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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 PHOK YEAI........c.cuiuiiieieieieiie ettt ssssessens | essessessssesses st sstes e s ses e s snsssse s ssnsenss 0 [ o 73,397,987
2. Cost of Cash €QUIVAIENES BCQUITE. ........cciueieiiirieiiciiissie ettt ettt bbb sse s sssentes | sbessessssastessesssssnsessesnssnsenses 921,707,577 | coeveeeereeeseereienns 3,133,933,777
3. ACCTUAIL OF BISCOUNL.......ooieiiiiii b | bbbt 0 | oo 0
4. Unrealized valuation iINCTEASE (AECTEASE)..........cuueireuierireirriiiesieieiss ettt sttt ss st essesesanss | ssebssssssassessessssessesssssssasse st ansessesnsensesas 0 [ oo 0
5. Total Gain (I0SS) ON QISPOSAIS........cuviviiieitereiteieteie sttt bbbt a bbbt ae b bbb s s seb b saebesanses | ebsesesssssebessstesessssesesssebessnseses e sebenansesas 0 | s (401)
6. Deduct consideration received on disposals
7. Deduct amortization Of PIEMIUML.........c..c.eieiirereiiceee ettt s s e s bt bt s bt s sse s ssstenes | svsessetessessesessessessssssssstesses st esses e tansesens 0 | o 0
8. Total foreign exchange change in book/ adjusted CArrYiNgG VAIUE.............ccceveuivcieeieisiesce et ssssssssiesas | evresississesessssesssssessssssessessssessesssssesens 0 | o 0
9. Deduct current year's other than temporary impairment FECOGNIZEA. ........c.ueuiviucveiiireeieee e eeries | orererssissessssresessssesssssesesssessssnserensnsenas 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cuerrrurrurineirrirriniresneis | ceernesnsessessssessssssessessssssssssssssssesessesssens 0 [ oo 0
11. Deduct total NONAAMItIEA AMOUNES...........c ittt et | resessses e sent e 0 | o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......vuriirreireeiraresniersessssesesssssssssessssesssssssssessns | sesssssssssssssssenssssssssassssssssssssassssssssessasens 0 | oo 0

QSl08
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

1 Location 6 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

Acquired by Internal Transfer
330 Ridgelake - Office Building Memphis. ™N ....05/08/2014 | Internal Transfer 3,100,000 0 3,094,123 0
340 Deer Valley Professional Center - Office Building Pheonix AZ ....06/06/2014 | Internal Transfer. 2,900,000 0 2,897,436 0
0299999. Totals 6,000,000 0 5,991,559 0
0399999. Totals 6,000,000 0 5,991,559 0
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durmg 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.CV. 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./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances| Incurred

NONE
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statement as of June 30, 2014 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
0210655. 05/13/2014.... B.050 [ i 11,800,000 0 [ ot 16,700,000
0210656. . | 05/13/2014.... 5.050 | 3,200,000 0 [ oo s 21,400,000
0210660. 05/02/2014.... A.950 | s ...8,200,000 0 [ oo 12,200,000
0210661. 06/26/2014.... AA30 | ...7,500,000 0 [ oo s 10,500,000
0210662. FULTON. ...ttt 06/27/2014.... AT50 | s ...5,000,000 | ... (01 7,100,000
210501B ROSEVILLE. ......oiviiisiienisniseisinieas MN. s [ 06/29/2011.... .14.000 0 | i 88,177 | oo 1,059,027
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Other... ..o v 185,700,000 | i 68,177 | oo 68,959,027
0899999. Total - Mortgages in GO0 SEANGING. .. ....cvuurerirseresrererssis st serssss e sttt snsensnsenssssssnssnsnnsansensenssnsensensnnsnnsnensnnsnnsens | coenees XRMeenns | rensenrsnnsnne s XK Kursnrnnsansnens | cerersmesesssnssesssnssenssnsssesensssrssnssnsensnsesenes 45,700,000 | oo 68,177 | oot 68,959,027
3399999, TOtAl MOMGAGES. .......ervveeveeieverreseres et assisssnenienits | rnnesnensnsninssinessesssnensansnnssssssnsnnenecennnennns | coonn XRKurnenns | vererererererse XK vvnerirerirenes [ oveesneiiiesssesiese e 45,700,000 | cooovvorierieniece e 88,177 [ .oeeoeeerrerreeererrece e 68,959,027
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
Mortgages Closed by Repayment
0210308. . |MT PLEASANT. 10/30/2000.... | 04/22/2014.... 3,681,385 0 0 0 .3,620,195 0 0
0210361. EDMONDS 12/29/2003.... | 05/28/2014.... 1,938,447 0 0 0. 1,906,175 0 0
0210363. HOUSTON. ... | T [ e 03/10/2004.... | 04/29/2014.... 1,688,161 0 0 (V1 1,671,955 | .ooovrverirens 1,671,955 0 0
0210374. IRVINE......cccoooieenivnriieeineieiens | CAcciiiiis | e 04/29/2004.... | 05/29/2014.... 3,197,344 0 0 0 3,158,180 3,158,180 0 0
0210377. POMPANO BEACH.......cooevemmermerines | FLuciviicions [ 05/13/2004.... | 06/09/2014.... 2,433,897 0 0 0| 2,401,742 2,401,742 0 0
0210380. . | WEST CHESTER... 08/20/2004.... | 06/26/2014.... 2,817,330 0 0 0 . 2,772,124 2,772,124 0 0
0210385. LYNNWOOD 08/05/2004.... | 05/28/2014.... 4,652,323 0 0 (V1 4,594,667 | ..ooovvrrerirs 4,594,662 0 0
0210447. MESA 03/10/2006.... | 06/16/2014.... 15,000,000 0 0 0 15,000,000 0 0
0210473. AUSTIN 01/05/2007.... | 06/30/2014.... 9,499,861 0 0 (V1 9,366,819 0 0
0210486. PLYMOUTH.......coccomrrennee Moo | e 05/02/2007.... | 05/30/2014.... 2,489,201 0 0 0 ...1,023,119 1,023,119 0 0
0210495. . |AUSTIN X 06/22/2007.... | 06/30/2014.... 4,196,489 0 0 0 ,196,489 4,196,489 0 0
0210555. DALLAS X 03/16/2011.... | 06/17/2014.... 2,345,000 0 0 0] 2,345,000 2,345,000 0 0
0199999. Total - Mortgages Closed by Repayment..........ccovviies ceovininiisiniisseissrsseseeneenneas 53,939,438 0 0 (| I 52,056,465 52,056,460 0 0
Mortgages With Partial Repayments
0210056. MIDLAND LD, SRR T 03/10/1987.... 60,124 0 0 {1 I 0 4,280 0 0
0210240. PITTSBURGH.........ccovvvmrrierircireens PA. oo [ e 02/20/1998.... 275,878 0 0 (L 0 14,079 0 0
0210261 NORCROSS........ovriveriieirieirerines [C7- VRN IR 08/18/1998.... 573,329 0 0 0] e 0 25,931 0 0
0210292. VIRGINIA BEACH......ccovevierirrirnens VA s | s 02/04/2005.... 2,082,814 0 0 0 v, 0 25,134 0 0
021029%4. COON RAPIDS MN. i [ e 06/12/2000.... 2,280,518 0 0 0| oo 0 66,288 0 0
0210298. ASTON....coovvrmrrimrrnerrenirseeneresnins | PAuiiiciiecs | o 06/15/2000.... 3,981,133 0 0 (V1 I 0 26,150 0 0
0210299. ASTON.....oovvmrcnrineirenisrisnieenens | PR | e 06/15/2000.... 1,679,268 0 0 (V] I 0 11,103 0 0 .
0210308........cooerrmrieirines MT PLEASANT.......ovvirriririirirnrin [STOT N I 10/30/2000.... 3,681,385 | ..o | e (U I 0 0 (V1 R 0 15,470 0 (1 0
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0210313, CHARLOTTE 06/08/2001.... .764,640 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 28,623 0 (11 N 0
0210321. SIMI VALLEY.. 02/04/2005.... 2,491,063 0 (O TN | I IO 0 82,673 0 0 0
0210324. . | INWOOD 02/13/2008.... 2,077,598 0 0 0 19,775 0 0 0
0210326. NORFOLK.. 12/18/2001.... 1,545,151 0 (O TSP | I IO 0 35,602 0 0 0
0210342. PORT ARTHUR L, R IO 12/20/2002.... 1,134,176 0 [0 [ IOUUUUURRUURRRRRORON | N IO 0 61,876 0 0 0
0210343. SAN ANTONIO ) TR B 12/30/2002.... 1,326,014 0 [0 TSI | I IO 0 13,713 0 0 0
0210361. EDMONDS........covvvemmrrirnnrirnnrineens | WA | e 12/29/2003.... 1,938,447 0 0 | oreeervereenrieerieenn0 | e 0 32,272 0 0 0
0210369. . |PUYALLUP. 04/01/2004.... 4,787,814 0 0 0 58,725 0 0 0
0210374. IRVINE 04/29/2004.... 3,197,344 0 0 | oreeeeeereenrieerieenn0 | e 0 9,869 0 0 0
0210375. BURIEN 05/13/2004.... 2,946,479 0 (O TR | I IO 0 35,741 0 0 0
0210377. POMPANO BEACH 05/13/2004.... 2,433,897 0 0 | ooreeeeveeeeerceerieenn0 | e 0 12,949 0 0 0
0210378. CINCINNATI 07/08/2004.... 2,000,315 0 (O TSRO | I IO 0 27,920 0 0 0
0210380. WEST CHESTER... 08/20/2004.... 2,817,330 0 [0 TSI | I IO 0 15,220 0 0 0
0210382 CAPE CANAVERAL FLuwrirririns [ e 07/20/2004.... 2,118,383 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 36,123 0 0 | oo 0
0210385. LYNNWOOD........ocverimrereriieiiennns WA s | e 08/05/2004.... 4,652,323 0 (1 PRSPPI | I IO 0 14,531 0 0 0
0210386. SAN ANTONIO AT [ 10/29/2004.... 2,622,775 0 [0 [ IPUOTUORRURURRPRROROTOOON | N STV 0 17,886 0 0 .0
0210387. CINCINNATI... 09/28/2004.... 3,968,384 0 [0 TSI | I IO 0 144,944 0 0 0
0210388. CINCINNATI... 02/08/2005.... 6,903,764 0 0 | oreeeevereenrieerieenn0 | e, 0 63,713 0 0 0
0210391 CATAWBA.............. 12/28/2004.... 3,143,223 0 (0 IPOURPURORORORPON | B IOV 0 51,012 0 (11 0
0210393. SPOKANE.. 08/29/2005.... 3,468,223 0 0 | coreeeereeeenrieerieenn0 | e 0 27,616 0 0 0
021039%. BLUE ASH.. 12/16/2004.... 6,538,748 0 [0 TSI | I IO 0 54,338 0 0 0
0210396. CHARLOTTE 02/17/2005.... 4,142,623 0 (O OUTRRN |B R 0 39,311 0 0 0
0210397. SPOKANE........ccovirieririiriirineii 09/16/2005.... 3,941,382 0 (O TSRO | I IO 0 20,921 0 0 0
0210398 BOISE 12/29/2004..... 3,573,319 0 0 | o0 | e 0 28,138 0 (11 0
0210400. DRAPER.... 01/14/2005.... 6,253,973 0 (O TR | I IO 0 50,967 0 0 0
0210401. BLUE ASH.....cooouiririeinnriineieis 04/04/2005.... 3,088,908 0 (0 TOPOURPUORRRRRPON | I IOV 0 28,691 0 0 0
0210402. FARMINGTON 05/18/2005.... 1,824,653 0 (V1 OORORRTRURRROON | B PPN 0 27,984 0 0 .0
0210403. CLEAR LAKE 03/24/2005.... 2,098,423 0 [0 TSI | I IO 0 15,053 0 0 0
0210407. KNOXVILLE . 06/10/2005.... 3,209,276 0 [0 1 IOUOTUORRIRURRPRRROTOORN | N ESTVOOON 0 49,575 0 0 .0
0210408. . | FRANKLIN TOWNSHIP NJ... 03/30/2005.... 2,155,884 0 0 0 20,352 0 0 0
0210411. ABERDEEN.. MD 09/28/2005.... 3,629,470 0 0 | coeeereeereeeeeennd0 | e 0 29,350 0 0 0
0210412. MONROE.........cccomrmrrieriiririenini WA oo | v 10/11/2005.... 7,579,811 0 (0 PRSPPI | B IO 0 64,396 0 0 0
0210413. MELBOURNE.. | IO O 07/14/2005.... 2,868,000 0 0 | oreeeeveeeenrieerieenn0 | e 0 16,019 0 0 0
0210415. AURORA.... 05/20/2005.... 8,477,569 0 (O TSRO | I IO 0 59,717 0 0 0
0210418. SUPERIOR. 09/08/2005.... 3,756,911 0 0 0 28,772 0 0 0
0210419. IRVINE 11/03/2005.... 5,649,070 0 (O TSRO | I IO 0 33,433 0 0 0
0210421. CENTERVILLE 02/28/2006.... 3,510,866 0 (O TN | I IO 0 100,625 0 0 0
0210424. CINNAMINSON 11/18/2005.... 1,868,280 0 (V1 OORORRRRROON | B PPN 0 17,001 0 0 .0
0210426. PLYMOUTH.......ccccnvrrnnee 11/01/2005.... 1,763,968 0 [0 TSI | I IO 0 52,934 0 0 0
0210428. . | ISSAQUAH 11/02/2005.... 1,570,443 0 0 0 11,492 0 0 .0
0210430. OAK PARK 12/08/2005.... 6,680,888 0 [0 TSI | I IO 0 73,038 0 0 0
0210431. CORONA......ocommrvmmmrimnnrnnnrinnneens | CAuitiieii [ v 03/22/2006.... 1,084,955 0 (U TPOUPPURTORPORPPORPON | B IO 0 7,826 0 0 0
0210432. CORONA.......ooovmermrrnrrnernnrnineninens | CAreirics [ e 03/22/2006.... 2,233,730 0 (O TSRO | I IO 0 16,112 0 0 0
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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

0210433......cverririnirines WAUKEGAN.....ccovvirrieriiirienireens Il [ e 12/08/2005.... 3,420,220 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 30,833 0 (11 N 0
0210436. CORONA. .....oovirieernriseieeiesiees {07 ST PR 02/09/2006.... 2,732,727 0 (O TN | I IO 0 19,996 0 0 0
0210437. HICKORY.... NC 02/02/2006.... 4,125,529 0 0 0 27,413 0 0 0
0210438. IRVINE (07 OUSRTRIN IRN 03/16/2006.... 7,148,285 0 [0 TSN | I IO 0 60,273 0 0 0
0210439. AUSTIN ;TR PR 01/30/2006.... 9,629,068 0 (U TPOUPPOORTORPPORPON | B IO 0 142,381 0 0 0
0210441. BELLEVUE..........cconivieierieniicrienes WA s | e 05/05/2006.... 5,166,022 0 (1 TPOURPUORRRPRRRPON | I IOV 0 41,768 0 0 0
0210442. GREENSBORO. NC..ooviveiins [ e 03/28/2006.... 3,748,086 0 0 |0 | e 0 31,328 0 0 0
0210443. AUSTIN X 05/02/2006.... 4,961,287 0 0 0 28,304 0 0 0
0210444. GREENSBORO. NC..ooviveiins [ e 04/13/2006.... 2,412,423 0 0 | oreeeeeereenrieerieenn0 | e 0 13,100 0 0 0
0210446. LONGVIEW......oovvirerinirirneiireiis WA | e 08/02/2006.... 6,497,748 0 [V ITOURPURORTRRRPORRPON | I SOOI 0 51,621 0 0 0
0210449. NORTH AURORA Il [ e 09/25/2006.... 2,651,256 0 0 | o0 | e 0 19,550 0 0 0
0210451. FAIRFLIELD.....c.oovvvevrerinrinnrinnine | CAucriiviiines | v 04/04/2006.... 3,752,541 0 (O TSRO | I IO 0 31,667 0 0 0
0210452. FARMERS BRANCH........cccoomvrmmerne | TXuririrerirneces | v 05/01/2006.... 2,717,351 0 [0 TSI | I IO 0 22,428 0 0 0
0210453.......ccoovvrrrinirines LAKEWOOD........cccoomerrerermrenrrennes | WA [ e 07/20/2006.... 7,430,825 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 46,899 0 0 | oo 0
0210456. AUSTIN...coooernrrerieniseeseneneens | T | o 09/15/2006.... 3,169,195 0 [0 TSI | I IO 0 21,780 0 0 0
0210458. AMARILLO. .....oovvvrrnririrnernnieinnineenes | Tt | v 08/22/2006.... 2,551,425 0 [0 [ IPUOTUORRURURRPRROROTOOON | N STV 0 14,636 0 0 .0
0210459. HICKORY......ovoseenvrennrrnerinerirneennnees | NG [ 08/03/2006.... 2,154,150 0 0 | o0 | e 0 12,327 0 0 0
0210461. PHOENIX......ovvvverneninnnernniinninns | Ao [ e 11/15/2006.... 4,381,628 0 (U TPOUPPORTORPORPPORPON | B ISP 0 19,067 0 0 0
0210483........ccovvrrrriirines LEXINGTON......oovveererrerrieinernenins | KY e e 08/31/2006.... 3,043,663 0 (0 IPOURPURORORORPON | B IOV 0 22,903 0 (11 0
0210464. BELMONT.....ccoonvvrmmrnnrinenrmnerneninnns | NCrosriiviins [ e 10/25/2006.... 5,285,943 0 0 | coreeeereeeenrieerieenn0 | e 0 25,684 0 0 0
0210465. LEXINGTON......ovvverererncrveenerinnnrins | KY e e 10/12/2006.... 2,281,320 0 [0 TSI | I IO 0 16,790 0 0 0
0210466. ELLWOOD CITY...covvveeeermnrenneinernns | P | v 11/16/2006.... 1,683,896 0 0 | ooroeeeieeeenrieerieenn0 | e 0 11,221 0 0 0
0210467. MUSKEGON........cconvvevrrnercmnrnerrene | MEcciiiicis [ e 12/11/2006.... 4,169,169 0 (O TSRO | I IO 0 24,374 0 0 0
0210489.......coverrrririrnnes GASTONIA. e INCiieis | v 12/11/2006.... 1,622,680 0 0 | o0 | e 0 8,071 0 (11 0
0210471. LOVELAND........ccovervmrimerrenirneineins | GOt [ v 12/20/2006.... 5,262,088 0 (O TR | I IO 0 38,579 0 0 0
0210473. AUSTIN...cooornnereriseesenenes | T v 01/05/2007.... 9,499,861 0 (O TSI | I IO 0 133,043 0 0 0
0210474. CARBONDALE........cccoccevvviererreieree | COhrircieis [ i 12/08/2006.... 2,779,645 0 (V1 OORORRTRURRROON | B PPN 0 19,848 0 0 .0
0210478. CHARLOTTE revnseemnenenenene | NG [ 03/23/2007.... 1,669,079 0 [0 TSI | I IO 0 16,845 0 0 0
0210479. BARDSTOWN......cooveervevererereeveiene | KY s [ 06/08/2007.... 2,133,571 0 [0 1 IOUOTUORRIRURRPRRROTOORN | N ESTVOOON 0 15,947 0 0 .0
0210481. . | YPSILANTIL... MI 05/03/2007.... 3,736,342 0 0 0 19,708 0 0 0
0210483. SCOTTSDALE..........c........ VA 04/11/2007.... 3,567,075 0 0 | oreeeeeeeeenriierieenn0 | e 0 26,442 0 0 0
0210484. SCOTTSDALE........cccconeenn. [ VAR IS 04/12/2007.... 2,680,704 0 (0 PRSPPI | B IO 0 19,872 0 0 0
0210485. ALEPPO TOWNSHIP.........cocovviennn PA. oo [ e 06/07/2007.... 1,868,447 0 0 | oreeeeveeeenrieerieenn0 | e 0 12,693 0 0 0
0210486. PLYMOUTH.......ccccomvvunnee MI 05/02/2007.... 2,489,201 0 (O TSRO | I IO 0 1,456,575 0 0 0
0210487. MASON OH.. 09/28/2007.... 3,417,448 0 0 0 24,184 0 0 0
0210489. GRAND RAPIDS MI 08/01/2007.... 5,071,048 0 (O TSRO | I IO 0 24,159 0 0 0
0210490. SANTA FE SPRINGS........ccooevmeene |CA s [ e 07/02/2007.... 1,861,734 0 (O TN | I IO 0 9,120 0 0 0
0210491. VANDALIA.....c.covverireninneeneinnen | OHuciciis [ e 10/30/2007.... 1,873,297 0 [0 [ IOUOTUORRURURRPRRROTOOON | N STV 0 8,886 0 0 .0
0210493. FAYETTEVILLE........ccooemmriververrcennee |[NCoiiiis | e 07/09/2007.... 1,221,529 0 [0 TSI | I IO 0 9,071 0 0 0
0210494. . | SHARONVILLE.. 08/09/2007.... 5,100,405 0 0 0 24,680 0 0 .0
0210496. RALEIGH INCae | s 07/19/2007.... 3,155,580 0 [0 TSI | I IO 0 25,537 0 0 0
0210497. SHARONVILLE..........ovvvveerrerernrrnnnes | OHuicciicis [ e 08/09/2007.... 3,111,779 0 (U TPOUPPURTORPORPPORPON | B IO 0 14,825 0 0 0
0210499. BLOOMFIELD HILLS 1Y SRR IO 10/03/2007.... 8,937,632 0 (O TSRO | I IO 0 42,557 0 0 0
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0210502........ccoevrmrieirines MANKATO.......c...... 12/20/2007.... 3,101,540 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 31,156 0 (11 N 0
0210503. POMPANO BEACH.... 09/27/2007.... 4,977,792 0 (O TN | I IO 0 30,681 0 0 0
0210504. . [WHITESBURG.......coomrrierirriniiins 12/21/2007.... 3,935,153 0 0 0 25,790 0 0 0
0210506. W DES MOINES.. 03/24/2008.... 8,405,277 0 [0 TSN | I IO 0 36,648 0 0 0
0210507. DAYTON....oiiieiiniiee e 11/21/2007.... 2,741,042 0 (O TSRO | I IO 0 44,082 0 0 0
0210509. WOODLAWN 01/18/2008.... 4,075,531 0 [0 TSI | I IO 0 27,616 0 0 0
0210510. CINCINNATI... 12/13/2007.... 1,197,122 0 0 | oreeervereenrieerieenn0 | e 0 8,004 0 0 0
0210511. . |HILLIARD... 02/14/2008.... 3,457,084 0 0 0 19,580 0 0 0
0210512. FREDERICKSBURG.. | TX. 04/11/2008.... 1,971,175 0 0 | oreeeeeereenrieerieenn0 | e 0 20,838 0 0 0
0210513. HIALEAH..... SRR I = OSSR I 02/26/2008.... 3,240,452 0 (O TR | I IO 0 13,893 0 0 0
0210515. ORLANDO.......ccoourerriimiineineriseis FLuwiriirrrins [ e 06/05/2008.... 4,476,293 0 0 | o0 | e 0 18,109 0 0 0
0210517. DALLAS L. TR P 12/30/2008.... 10,980,900 0 (O TSRO | I IO 0 63,094 0 0 0
0210518. DALLAS ;ORI I 12/30/2008.... 4,392,360 0 [0 TSI | I IO 0 25,238 0 0 0
0210521 ALBUQUERQUE NM.civvins [ e 11/21/2008.... 12,190,216 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 48,771 0 0 | oo 0
0210522. BELLEVUE..........conieeeierieriirerienes WA s | e 12/08/2008.... 6,016,304 0 (1 PRSPPI | I IO 0 23,251 0 0 0
0210523. GLEN BURNIE 1710 SRR DU 12/30/2008.... 5,879,958 0 (V1 OORORRRRROROON | B PPN 0 35,010 0 0 .0
0210524. CLEAR LAKE CITY...oovvvrrrerierirenns ;TR B 12/21/2009.... 3,787,111 0 [0 TSI | I IO 0 31,266 0 0 0
0210525. SAN ANTONIO A T e 12/31/2009.... 7,138,208 0 0 {0 | e 0 26,792 0 0 0
0210526 AUSTIN....cooovernirnerierseesenenes | T | evei 05/13/2010.... 4,774,814 0 (0 IPOURPURORORORPON | B IOV 0 71,593 0 (11 0
0210527. BROOMFIELD.......ccoovverevenreirneianins | COuiirincis [ e 04/01/2010.... 7,700,936 0 0 | oeirnnriieieenn0 | 0 42,036 0 0 0
0210528. SANDY SPRINGS.. 04/28/2010.... 9,823,117 0 [0 TSI | I IO 0 54,224 0 0 0
0210529. SAN ANTONIO 05/26/2010.... 2,912,000 0 0 | ooroeeeieeeenrieerieenn0 | e 0 15,458 0 0 0
0210530. BOSTON......cootvimrinerierirereineinniene 05/03/2010.... 4,111,427 0 (O TSRO | I IO 0 23,057 0 0 0
0210531 MEQUON........covvririeireeiseireni 06/11/2010.... 9,567,568 0 0 | o0 | e 0 35,962 0 (11 0
0210532. IRVING 04/28/2010.... 12,115,177 0 (O TR | I IO 0 66,877 0 0 0
0210533. BELLEVUE. ..o 06/01/2010.... 8,564,731 0 (O TSI | I IO 0 35,070 0 0 0
0210534. SUNNYVALE................ 06/02/2010.... 9,816,780 0 [0 [ IOUOTUTORRURURRPRRROTOOON | N ESTPOOON 0 176,410 0 0 .0
0210536. CENTENNIAL......ovvvvrrreririrerinninne 05/13/2010.... 4,779,773 0 [0 TSI | I IO 0 26,196 0 0 0
0210537. MOON TOWNSHIP.... 07/29/2010.... 5,178,598 0 (V1 OORORTRRROROON | B PPN 0 27,531 0 0 .0
0210540. . | BRECKSVILLE... 08/17/2010.... 11,459,715 0 0 0 60,484 0 0 0
0210541. BRECKSVILLE... 08/17/2010.... 1,104,627 0 0 | oreeeeeeeeenriierieenn0 | e 0 8,499 0 0 0
0210542. HOUSTON 11/05/2010.... 13,074,938 0 [0 TSI | I IO 0 47,902 0 0 0
0210543. MECHANICSVILLE........ccccoocvrerirnec. 08/05/2010.... 7,465,993 0 (O ORI | B R 0 28,344 0 0 0
0210544. SPOKANE 09/14/2010.... 6,871,722 0 (O TSRO | I IO 0 100,478 0 0 0
0210545. . | JENSEN BEACH 08/31/2010.... 11,186,544 0 0 0 44,320 0 0 0
0210546. WEXFORD 09/01/2010.... 6,820,563 0 (O TSRO | I IO 0 59,104 0 0 0
0210547. HUNTINGTON BEACH.......ccccooevennees | CA vt [ e 10/19/2010.... 4,318,422 0 (O TN | I IO 0 16,489 0 0 0
0210548. COLUMBUS | OHe | 11/24/2010.... 8,508,239 0 [0 [ IOUOTUORRURURRPRRROTOOON | N STV 0 73,717 0 0 .0
0210549. GREAT NECK......ocvvevrveenernnrrneens |NY i [ 12/22/2010.... 4,950,813 0 [0 TSI | I IO 0 28,455 0 0 0
0210550. KATY... X 04/06/2011.... 13,723,525 0 0 0 79,878 0 0 0
0210551. W CONSHOHOCKEN...........cocvumrinne PA. oo [ e 02/07/2011.... 10,534,551 0 [0 TSI | I IO 0 45,030 0 0 0
0210552............. KNOXVILLE e | TN | s 12/30/2010.... 7,865,873 0 (U TPOUPPURTORPORPPORPON | B IO 0 45,942 0 0 0
0210553.......ceverrriirines PLANT CITY ..o FLuwrirreirns | e 02/02/2011.... 7,657,099 0 0 | o0 | e 0 33,130 0 0 0
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statement as of June 30, 2014 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 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

0210554............. CYPRESS. ). TR B 03/03/2011.... 11,445,990 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 54,449 0 (11 N 0
0210556. BUFFALO GROVE.......cccoosveneirnriinne Il [ e 07/07/2011.... 5,720,824 0 (O TN | I IO 0 31,601 0 0 0
0210557. . | WOODLAWN MD 03/30/2011.... 6,543,124 0 0 0 36,866 0 0 0
0210558. ROCHESTER HILLS.........cccconerrrnenne M [ e 06/02/2011.... 6,402,114 0 [0 TSN | I IO 0 134,972 0 0 0
0210560. S PASADENA........coocvmvvmnrirnernnrinn | CArciics [ e 03/31/2011.... 8,313,019 0 0 {0 | e 0 45,330 0 0 0
0210561. LOUISVILLE........c.oorvrerremrrrerrrnreens | KY oo [ e 06/15/2011.... 11,890,263 0 [0 TSI | I IO 0 66,641 0 0 0
0210562. INDIAN LAND 06/29/2011.... 8,306,181 0 0 | oreeervereenrieerieenn0 | e 0 33,104 0 0 0
0210563. . | JOHNSON CITY. 06/02/2011.... 10,459,965 0 0 0 56,271 0 0 0
0210566. COLUMBUS 07/21/2011.... 15,755,155 0 0 | oreeeeeereenrieerieenn0 | e 0 143,634 0 0 0
0210567. OWINGS MILLS 09/23/2011.... 16,256,130 0 (O TR | I IO 0 92,742 0 0 0
0210568. LEXINGTON.......ovivverirrirnrineireii 10/06/2011.... 9,530,232 0 0 | ooreeeeveeeeerceerieenn0 | e 0 58,142 0 0 0
0210570. TULSA 09/01/2011.... 7,725,907 0 (O TSRO | I IO 0 32,805 0 0 0
0210572. HANOVER 11/01/2011.... 10,237,3%4 0 [0 TSI | I IO 0 59,677 0 0 0
0210573.....covevevrrinirines LEXINGTON.....covvvieririeieniiriiii 10/31/2011.... 7,247,408 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 29,384 0 0 | oo 0
0210574. ALBUQUERQUE 10/17/2011.... 8,936,800 0 (1 PRSPPI | I IO 0 40,095 0 0 0
0210575. SPRINGBORO.........cormrierriiirerins 11/14/2011..... 11,368,598 0 (V1 OORORRRRROROON | B PPN 0 44,574 0 0 .0
0210577. LOVELAND.... 12/08/2011.... 5,629,045 0 [0 TSI | I IO 0 22,924 0 0 0
0210578. KENNESAW... 10/31/2011.... 17,694,559 0 (U TPOUPPORTORPORPPORPON | B ISP 0 103,831 0 0 0
0210579 WATAUGA..........c... 11/30/2011.... 15,223,217 0 (0 IPOURPURORORORPON | B IOV 0 63,787 0 (11 0
0210580. WAUWATOSA 12/28/2011.... 12,359,747 0 0 [ om0 [ s 0 75,040 0 0 0
0210584. STERLING HEIGHTS Mo | e 02/01/2012.... 4,290,579 0 [0 TSI | I IO 0 30,545 0 0 0
0210585. STERLING HEIGHTS........cocomvvrnees [ Ml [ e 02/01/2012.... 4,290,579 0 (O OUTRRN |B R 0 30,545 0 0 0
0210586. COLUMBUS........ccovevvernrrinervennns | OHueiicciiens [ e 12/27/2011.... 5,893,393 0 0 | orvveererseiierirenn0 | e 0 49,858 0 0 0
0210587 SAN DIEGO........ccmierrierinrirneeieens 01/31/2012.... 11,362,333 0 0 | o0 | e 0 48,938 0 (11 0
0210588. COLUMBUS... 02/15/2012.... 8,969,896 0 (O TR | I IO 0 50,332 0 0 0
0210589. BOULDER 04/11/2012.... 15,810,401 0 (O TSI | I IO 0 61,789 0 0 0
0210590. GRESHAM......coovvvriririnieisnieies 05/02/2012.... 9,500,000 0 (V1 OORORRTRURRROON | B PPN 0 11,952 0 0 .0
0210591. ALBUQUERQUE..........ccooevrmrermeernene [NMoiiiiiiiiis e 03/19/2012.... 13,869,392 0 (1 TTOURPURORORPORPON | I SOOI 0 60,352 0 0 0
0210592 PLANO. 04/12/2012.... 13,171,364 0 [0 [ IOUUUURRRRRRRRRRRRON | N ISR 0 54,891 0 0 .0
0210593. . |LEAGUE CITY.... .. 05/01/2012.... 11,432,418 0 0 0 52,679 0 0 0
0210594. SILVER SPRING. MD 04/20/2012.... 15,333,401 0 0 | oreeeeeeeeenriierieenn0 | e 0 69,204 0 0 0
0210597. ALISO VIEJO.....coovvvrerrmrrnerrrirrnenes | CAriiiivins | v 06/19/2012.... 10,941,607 0 [0 TSI | I IO 0 47,865 0 0 0
0210604. WESTERVILLE........ooorevemeerneirnenns | OHecicis s 08/31/2012.... 11,560,698 0 (O ORI | B R 0 50,053 0 0 0
0210605. MILFORD........ 05/31/2012.... 6,603,793 0 (O TSRO | I IO 0 87,437 0 0 0
0210606. . | WESTERVILLE 08/31/2012.... 12,736,362 0 0 0 55,143 0 0 0
0210607. BIG BEAR LAKE. 07/30/2012.... 6,853,538 0 (V0 TTOURPOORPRRRPORRPON | B IOV 0 28,832 0 0 0
0210608. DALLAS 08/02/2012.... 13,683,053 0 (O TN | I IO 0 62,105 0 0 0
0210609. BOYNTON BEACH.. FLu ot [ 09/20/2012.... 11,783,836 0 (V1 OORORRRRROON | B PPN 0 57,560 0 0 .0
0210610. ROLLING HILLS ESTATES.......cccooe. |CA vt [ e 10/10/2012.... 10,799,609 0 [0 TSI | I IO 0 89,180 0 0 0
0210613. TULSA 10/04/2012.... 15,868,922 0 0 0 73,742 0 0 .0
0210614. NASHVILLE........cooovevverrcenrrenrieniioes | TN [ o 12/11/2012.... 12,917,832 0 [0 TSI | I IO 0 79,637 0 0 0
0210615. COLUMBIA.......oovvemrrrrnmrrrnnnrrieenes [ MO [ i 12/10/2012.... 13,512,559 0 (U TPOUPPURTORPORPPORPON | B IO 0 66,723 0 0 0
0210616. NEWPORT BEACH........cccoonevimerinne | CAvtvieriics [ e 01/15/2013.... 10,217,201 0 (O TSRO | I IO 0 87,733 0 0 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 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

0210617............. NASHVILLE........cooommrrmrmrrnernenons | TNt e 12/26/2012.... 14,201,884 0 (U TPOUPPURROORPORPPORRPON | B SOOI 0 84,330 0 (11 N 0
0210618. BELLBROOK. I 12/26/2012.... 11,811,608 0 (O TN | I IO 0 53,181 0 0 0
0210619. . | PALM BEACH GARDENS .- 02/11/2013.... 13,751,281 0 0 0 85,418 0 0 0
0210621. GARNER.......ccoomvrmmernernnrrnennennnees | NG [ 12/31/2012.... 7,121,554 0 [0 TSN | I IO 0 36,049 0 0 0
0210622. LAJOLLA. .....oovrvmnrvnnnrmnnrinennns | CAiiiici [ v 02/15/2013.... 18,750,309 0 (U TPOUPPOORTORPPORPON | B IO 0 85,758 0 0 0
0210623. ROANOKE.........oooevererrenrreenrreriens | T [ e 03/06/2013.... 13,717,331 0 [0 TSI | I IO 0 62,739 0 0 0
0210624.........ccovvevvvreenes | SANDY oo | Ui [ 06/03/2013.... 7,413,612 0 0 | oreeervereenrieerieenn0 | e 0 44,327 0 0 0
0210625. . | GREENWICH. 06/13/2013.... 6,438,606 0 0 0 37,759 0 0 0
0210626. ASHBURN.......oovvvirmnnrimnrrinnnrinnnnes | VA | s 06/20/2013.... 10,794,803 0 0 |0 | e 0 64,643 0 0 0
0210627. WESTERVILLE [T IS 05/31/2013.... 22,194,199 0 [V ITOURPURORTRRRPORRPON | I SOOI 0 105,303 0 0 0
0210628. ROCHESTER HILLS.. B I 05/28/2013.... 8,772,500 0 0 | ooreeeeveeeeerceerieenn0 | e 0 77,698 0 0 0
0210630. VERONA. ......oovvrevrnnrnnnrnenreninee | Whiiiiiiiiiins v 06/19/2013.... 10,422,224 0 (U TPOUPPUORPORRPORRPON | I SOOI 0 47,732 0 0 0
0210631. JACKSONVILLE BEACH........c.ceceene FLuwrirrerine [ e 07/01/2013.... 20,050,242 0 [0 TSI | I IO 0 91,905 0 0 0
0210632.......ceveveriirines FULTON.....covvvierrnrrvnrinnnnniinenrene | MDD | s 07/25/2013.... 6,053,989 0 (U TPOUPPOORPORRPORRPON | I SOOI 0 35,310 0 0 | oo 0
0210633. E SETAUKET. JEOTR IR 06/27/2013.... 9,925,863 0 [0 TSI | I IO 0 45,497 0 0
0210635. GARDEN CITY... I 07/31/2013.... 8,946,472 0 [0 [ IPUUUURRRRURRRRRRRRON | N ISR 0 40,990 0 0
0210638. COLUMBIA........ocvrrenerenrnernnerines MO [ e 08/23/2013.... 11,144,621 0 0 | o0 | e 0 56,285 0 0
0210639. MORRISVILLE...........covvveveiererreenees [NCorrcerces [ o 08/22/2013.... 12,146,619 0 0 | oreeeevereenrieerieenn0 | e, 0 54,444 0 0
0210640........ccoverrrriirines SHELBY TOWNSHIP........ocorvvirinnne M [ e 08/29/2013.... 7,955,280 0 [0 TSI | I IO 0 45,695 0 0
0210645. BRECKSVILLE... 10/17/2013.... 8,731,006 0 0 | oeirnnriieieenn0 | 0 58,104 0 0
0210646. FARMINGTON... 11/05/2013.... 11,483,724 0 [0 TSI | I IO 0 49,669 0 0
0210652........ccomeerrrireinnes MEDFORD........cooevemrirerirerireernnins 02/04/2014.... 0 0 (O OUTRRN |B R 0 103,813 0 0
0210653............. OMAHA 01/29/2014.... 0 0 (O TSRO | I IO 0 50,285 0 0
0210654........ccoeerrriernnes LEWISVILLE 12/20/2013.... 11,200,000 0 0 | ooreeeeeeeeerrieerieenn0 | e 0 67,427 0 0
0210657. PLANO. 03/11/2014.... 0 0 (O TR | I IO 0 30,593 0 0
0210658. FORT COLLINS......coooieeerirnirerins 03/20/2014.... 0 0 (O TSI | I IO 0 22,921 0 0
0210659. FORT COLLINS.. 03/20/2014.... 0 0 (O TTSTTTTRPROPON | I IS 0 5,915 0 0
0210660. 05/02/2014.... 0 0 [0 TSI | I IO 0 15,995 0 0
210405A 05/05/2005.... 2,697,321 0 [0 [ [FCSTRRRRRRON | I ISR 0 37,350 0 0
0299999. Total - Mortgages With Partial Repayments... ...1,325,650,393 0 (O T | I [ 0 10,418,352 0 0
Mortgages Transferred
0210381. PHOENIX..... [V I 07/29/2004.... | 06/06/2014.... 3,779,314 (867,262) 22,292 889,554 | .ovvvvvereerererrreinnn0 | . 3,789,554 2,900,000 0 (889,554) | ...
0210505. MEMPHIS TN [ 11/16/2007.... [ 05/15/2014.... 3,031,591 | o0 |0 | 0 129,975 129,975 | im0 | o, 3,157,314 0 (57,314) | ...
0499999. Total - Mortgages Transferred 6,810,905 (867,262) 152,267 1,019,529 [ .m0 [, 6,946,868 0 (946,868)
0599999. Total Mortgage: ...1,386,400,736 (867,262) 152,267 1,019,529 59,003,333 0 (946,868)
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

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
Surplus Debentures - Unaffiliated
368770 AA 1] General American Life Ins Co Surplus Nt | I [ Jefferies & Co [1FE........ | 05/30/2014.... | 0 4,786,500 0 0 0 0.0
2399999. Total - Surplus Debentures - Unaffiliated 4,786,500 0 0 0 ... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
719000 00 2| Richman Institutional Tax Credit Funs XC. [ Granville [ OH........ | Richman Institutional Tax Credit Funs XC | [04012014.... [ e 0 [ 15,000,000 0 0 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated .15,000,000 0 0 0
4499999. Subtotal - Unaffiliated .19,786,500 0 0 0
4699999. Totals .19,786,500 0 0 0
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 BJ/A.CV 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.JA.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Any Other Class of Asset - Unaffiliated
717700 00 9| GLC Solar Gen Il LLC Waterbury. VT.... | Capital DiStribution...............ceeeveeeecrreernerrernnennns 01/07/2013 | 04/07/2014 1,026 0 0 0 0 0 0 1,026 1,026 0 0 0 0
717700 00 9| GLC Solar Gen Il LLC Waterbury. VT.... | Capital Distribution.... 01/07/2013 | 05/05/2014 1,247 0 0 0 0 0 0 1,247 1,247 0 0 0 0
717700 00 9] GLC Solar Gen Il LLC Waterbury. VT.... | Capital Distribution.... 01/07/2013 | 06/10/2014 1,247 0 0 0 0 0 0 1,247 1,247 0 0 0 0
4299999. Total - Any Other Class of Asset - Unaffiliated 3,520 0 0 0 0 0 0 3,520 3,520 0 0 0 0
4499999. Subtotal - Unaffiliated 3,520 0 0 0 0 0 0 3,520 3,520 0 0 0 0
4699999. Totals 3,520 0 0 0 0 0 0 3,520 3,520 0 0 0 0
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
cusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
03765H AA 9 [APPOLLO MANAGEMENT HOLDIN 4.000% 05/30. l ........... l ....05/27/2014 | Citigroup Global 4,986,100 5,000,000 0 [1FE
0599999. Total Bonds - U.S Government 4,986,100 5,000,000 () XXX
Bonds - U.S. Special R and Special A t
3136A1 SB 2| Federal Natl Mtg Assn REMIC Ser 2011-9.......c.viviiremreierimereiesisessssessssssssessssessssessssssssssesssssssssesssene | sevsssesees ....06/01/2014 | Interest Capitalization. 308,633 308,633 0 |1FE
3136AD Z8 5|Federal Natl Mtg Assn 2.500% 05/25/43............ccvuuerremmmrreimnesesiisesssssssessssssessssssessssssesssssssessssssesssses | sosessesnes ....06/09/2014 | JP Morgan 8,448,438 10,000,000 7,639 [ 1FE
3136A) KW 5| Fannie Mag SERIES 201413 CLASS CB' 2.50........cccvvimmrervienessisnsesssisssssssnssssssssssssssnssssssssssssssnssssssnnss | soosseses ....06/10/2014 | Banc of America Securities 21,020,647 23,701,928 19,752 | 1FE
3136AJ VP 8| Fannie Mae SERIES 201418 CLASS BC 3.00. ....04/14/2014 | Wells Fargo Funds. 13,559,119 14,599,321 19,466 | 1FE
3136AK AQ 6|FNR2014-33 GL 3.734% 06/25/34 .06/05/2014 | JP Morgan 3,703,868 4,039,837 3,030 |1FE
3137AQ TW 8| Federal Home Ln Mtg Corp REMIC Ser 4048, ....04/15/2014 | Stephens & Company. 530,798 561,691 1,248 | 1FE
3137AQ TW 8| Federal Home Ln Mtg Corp REMIC Ser4048.............ccoveruumirimreieriiesiieseisesssessssessssessssesssssssssessssssssens | cosssennees ....06/01/2014 | Interest Capitalization. 45,142 45,142 0 |1FE
3137B9 5K 7 [FHRA4316 MB  3.500% 03/15/34.......ovvoerrreeirreeisserresesssssssssessssssssssssssessssssesssssssesssssssssssssssesssssessssssses. | coneessenes ....06/05/2014 | Stephens & Company. 1,855,323 1,895,000 1,658 | 1FE
3137BA R6 1|FREDDIE MAC SERIES 4335 CLASS VQ  4.250..........ccuucrvummmerresmnssnssnessisssssssssssssssssssssssssesssssssssssssnes | sernnesnes ....06/06/2014 | Morgan Stanley DWD. 8,573,807 7,971,000 9,410 [1FE
3137BA UM 2| Federal Home Ln Mtg Corp REMIC SEr 434..........ccomremreenrerereeeeesesesseeesseesssesessssessesssssssssessssssssssssssenes | sovssssnnes ....06/05/2014 | Wells Fargo Funds 7,457,500 8,000,000 6,000 [1FE
3138EK RA 5|Fannie Mae AL3180 3.000% O1/01/43.......cocmirrmimmmeirismersisineessisssssssssesssssssessssssessessesssssssssssssssessessesss. | sesosenses ....05/07/2014 | Nomura Securities 17,104,275 17,361,992 15,915 | 1FE
3138NY GE 9|Fannie Mae AR1996 3.000% 02/01/43..........coocomervemmrremmiesreesmessesssssesssessessssesssssssssssssssssssssssssssssnses | cosssseeses ....05/07/2014 | Citigroup Global 28,323,410 29,061,196 26,639 | 1FE
3138W1  F4 4 |Fannie Mae AR3786 3.000% 02/01/43.........cooucmmrrvemmmerreemmcrresimsesssssessesssnesssssseessssssesssssssessssssessssssneees | soseeeesses ....05/13/2014 | Nomura Securities 10,986,357 11,203,423 10,270 | 1FE
31397F L8 3|FREDDIE MAC REMIC Ser 3284 Cl BZ 4 ....06/01/2014 | Interest Capitalization. 188,059 188,059 0 |1FE
31417E WF 4 |Fannie Mae AB7845 3.000% 02/01/43 .04/15/2014 | Citigroup Global 29,984,771 30,772,259 28,208 | 1FE
31417E ZA 2| Fannie Mae AB7936 3.000% 02/01/43 ....04/14/2014 | Nomura Securities 9,973,950 10,237,896 9,385 | 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 162,064,097 | oo 169,947,377 | oo 158,620 | .......... DS S
Bonds - Industrial and Miscell
008252 AM 0| Affiliated Managers Grp INC 4.250% 02/.............cvveeuumreeemmrreeienreesssersssssessessssessssssnsessssssssssssesessssnsesss | cossesseses ....04/17/2014 | Variou 5,410,626 5,300,000 44,660 | 2FE
012725 AA 5| ALBEMARLE CORP  4.500% 12/15/20.........ccvvevmmerrimmmerreisiersissessessssessssssessssssessssssssssssssssssssssssssssnses | cossesesses ....05/16/2014 | Cantor Fitzgerald 1,615,815 1,500,000 29,250 | 2FE
02076X AC 6 |ALPHA NATURAL RESOURCES  6.250% 06/01/2..........ovvvemmmrvieerneeiiinesiiisnsssisnssssssssessessssssssssssessessenns | coneeseenes ....05/09/2014 | Miller Tabek 590,625 750,000 21,224 | 5FE
024836 AB 4| AMERICAN CAMPUS CMNTYS  4.125% 07/01/24.......covvemmerrrieecrrrieessisssessesssssssssssessssssssssssssessssssseses. | coseesesnes ....06/17/2014 | Deutsche Bank 4,993,050 5,000,000 0 | 2FE
04317@ AM 0|ARTHUR J GALLAGH 4.130% 06/24/23 ....06/24/2014 | Direct-Private Placement 4,000,000 4,000,000 0|2z
04317@ AN 8|ARTHUR J GALLAGH 4.310% 06/24/25 .06/24/2014 | Direct-Private Placement. 2,000,000 2,000,000 0|2z
11133T AB 9| Broadridge Financial Solution 3.950% 0. ....05/20/2014 | Various 11,319,411 10,850,000 68,840 | 2FE
118230 AK 7 |Buckeye Partners 4.150% 07/01/23.........ocvvveerreremeeeriinesrissssssssessssssssssssssssssssssssssessessssssssssssesssses. | seosneeses ....06/04/2014 | Wells Fargo Funds. 6,130,800 6,000,000 109,283 [ 2FE......cvvveerecrriirenns
12527E AD 0 |CFCRE COMMERCIAL MORTGAGE TRUS SERIES 20........coccoerrerinreismennisseeseesssessessseesssssssssssssesssess | sesssnnes ....05/07/2014 | Credit Suisse. 142,030 128,000 194 | 1FM
12738A AB 7 [ CADENCE FINANCIAL CORP  5.375% 0B/28/21..........cvevvvrerreeriorenesiieneesissessssisssesssssssesssssssssssssssesssssnnes | sessesnanes ....06/09/2014 | USBancorp Investment: 12,000,000 12,000,000 0 | 2FE
12738A AC 5| CADENCE FINANCIAL CORP  7.250% 06/28/29...........euvrvuerrerrinrssesisisessisssssssssssessesssssssssssssssssssssssssnes | aesessnies ....06/09/2014 | US Bancorp Piper Jaffrey 2,000,000 2,000,000 0 | 2FE
12739) AA 9| CADENCE BANKNA 6.250% 06/28/29..........cooceumrreermerresiseereessessessssssssssssesssssssessssssssssssssssssssssssssssnnss | sesssssnnes ....06/09/2014 | US Bancorp Piper Jaffrey 2,000,000 2,000,000 0 | 2FE
13342B AP 0| Cameron International INC 3.700% 06/15..........eouerururieieeeeieseeiesesise s essessessessessssesens | ensessaens ....06/17/2014 | Credit Suisse 4,988,450 5,000,000 0 | 2FE
171798 AC 5|CIMAREX ENERGY CO 4.375% 06/01/24 ....05/20/2014 | Wells Fargo Funds. 2,000,000 2,000,000 0 |3FE
212015 AM 3| Continental Resources Inc 3.800% 06/01 .05/12/2014 | Banc of America Securities 3,985,760 4,000,000 0 | 2FE
23204H BM 9| CUSTOMERS BANK 6.125% 06/26/29 ....06/24/2014 | US Bancorp Piper Jaffrey 10,000,000 10,000,000 0 | 2FE
25389) AK 2| DIGITAL REALTY TRUSTLP  3.625% 10/01/2......ccvveermcrrviurrreeeresessisnesssissssessesssssssssssessessssesssssnsesssssnnes | seosmeeeees ....05/07/2014 | Various 7,332,550 7,758,000 32,029 | 2FE
268847 AL 6| ERAC USA FINANCE COMPANY  3.850% 11/15/..c.uurvvermmrreiemmeeriinnessissssssssssssessessssssssssessesssssssssssessssss. | sessneeees ....06/30/2014 | JP Morgan 5,033,000 5,000,000 21,924 | 2FE
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28370T AG 4 |EL PASO PIPELINE PART OP  4.300% 05/01/.....couvvveurmrreeemmereressmresessmneessssssessessssesssssssesssssssssssssnsesssssense | sessneeees ....04/29/2014 | RBC Capital Market; 4,998,400 5,000,000 0 | 2FE
292480 AC 4 |ENABLE MIDSTREAM PARTNER  3.900% 05/15/........cvvvermmerrismmeerisssessisssssssssesssssssssssssssesssssnsssssssnsesses | cossesesses ....06/03/2014 | Various 12,671,712 12,700,000 7,508 | 2FE
29336U AB 3 |ENLINK MIDSTREAM PARTNER  4.400% 04/01/........rvvermerreerrnereeisnesressisessesssessssssssesssssssssessssssssssssnnes | sovsessnes ....06/09/2014 | Banc of America Securities 5,217,500 5,000,000 50,722 | 2FE
294429 AJ 4| EQUifax INC 3.300% 12/15/22........ccuvvreummerriererrismessessssessssssseessssssesssssssessssssesssssssessssssesssssssessssssessssssnns. | soseesssses ....06/10/2014 | Wells Fargo Funds. 4,867,300 5,000,000 81,583 | 2FE
29717P  AH 0 [ESSEX PORTFOLIO LP 5.200% 03/15/21.......coovummrriemiriiiiiisiiisssssisssssssssssssesssssssssssssssssssssssssssessessenss | cosseseeses ....04/01/2014 | Tax Free Exchange 4,385,784 4,145,000 9,580 |2FE
29717P  AK 3 |ESSEXPORTFOLIO LP  3.375% 01/15/23......ccouuirrviumereriseessissnsessesssssssssssessssssssssssssessssssssssssssesssssenss | coseessseos ....04/01/2014 | Tax Free Exchange 7,315,097 7,380,000 52,583 | 2FE
300680 AA  5|EXCEL TRUSTLP 4.625% 05/15/24..........oooooooimnerereriiiiosissssesssssiessssssssssssssesssssssssssssssssssssssssssssssssssnss | sessssssens ....05/07/2014 | Various 6,501,605 6,500,000 0 |2FE
30290Q AH 1|FREMF MORTGAGE TRUST SERIES 2012K20 CLAS ....05/06/2014 | Various 4,789,063 5,000,000 4,680 [1FM
31620M AM 8 |Fidelity National Information 3.875% 0 .05/27/2014 | Banc of America Securities 4,981,100 5,000,000 0 | 2FE
38406H AE 2|GRACE MORTGAGE TRUST SERIES 2014GRCE CLA ....05/21/2014 | Deutsche Bank 5,149,994 5,000,000 5378 |1FE
41161P CZ 4 |HARBORVIEW MORTGAGE LOAN TRUST HVMLT 200.........ccmcvvvvveeemmmmmmnnessieeesssinseessssessssimnsesssssessines. | sevesseeens ....04/10/2014 | Citigroup Global 8,330,318 8,288,873 7,104 | 1FM
44107T AT 3| HOST HOTELS & RESORTS LP 4.750% 03/01/.......ccvveerumreermmerreesmerressssesressseessssssssessssssesssssssessssnseeses | wessneenes ....06/04/2014 | Wells Fargo Funds. 5,294,600 5,000,000 64,653 | 2FE
44416* AB 2| HUDSON TRANS LLC 4.420% 05/31/33......ccmerriumerreimmereesseesesssessssssssssssssesssssssssssssssssssssssssssssssssssnns. | sosessesses ....04/09/2014 | Conversion 4,637,000 4,637,000 22,185 |2Z
47032@ AF 8| JAMES CAMPBELL 4.330% 09/30/24.........coooeueemerieieerirnesriosessissesssssesessesssssssssssessssssssssssssessssssnsesses | sossaneenes ....06/13/2014 | Direct-Private Placement 4,000,000 4,000,000 0|2z
48203R AG 9| Juniper Networks INC 4.500% 03/15/24...........evevvuererreriiaessisssessisssssssssessesssssssssssesssssssssssssssesssssessssssses. | avssesies ....06/05/2014 | Various 8,842,160 8,500,000 87,000 | 2FE
49446R AL 3 |Kimco Rity Corp 3.200% 05/01/21.......vvvuummrveeumereesimrreiimssessssesssssssesssssssssssssssesssssssssssssssssssssssssssssnseoses | soseessnes ....04/14/2014 | Wells Fargo Funds. 4,990,000 5,000,000 0 | 2FE
529043 AC 5| Lexington Realty Trust 4.250% 0B/15/23........c.ccrrmrummmerereumeremisinsessssiessessssssssssssessssssssssssssssessessesssssssssesses | cossesssees ....05/19/2014 | Wells Fargo Funds. 7,360,498 7,345,000 136,138 [ 2FE.....cvvveerecrriirreens
529043 AD 3 |Lexington Realty Trust 4.400% 06/15/24 ....05/13/2014 | JP Morgan 2,497,075 2,500,000 0 [2FE
59523U AL 1|MID-AMERICA APARTMENTS L 3.750% 06/15/. .06/10/2014 | JP Morgan 9,887,300 10,000,000 0 | 2FE
620076 BC 2 |MotorolaInc 3.500% 03/01/23 ....05/07/2014 | Citigroup Global 2,893,380 3,000,000 20,708 | 2FE
637417 AG 1| Natl Retail Properties 3.900% 0B/15/24.............ouveuummreemrerereineeeseeeseeesessssssssssessssessssesssssessssssssssessssesssssnes | sesssseeees ....05/07/2014 | Banc of America Securities, 5,011,700 5,000,000 0 | 2FE
665859 AP 9| Northern Trust Corp  3.950% 10/30/25..........ccrrreummrreimmmerresseeeseisssessesseesssssssessessseessssssessesssessssssessssssnns. | cossesesses ....04/14/2014 | JP Morgan 3,060,510 3,000,000 54,971 [1FE
68268N AL 7 |Oneok Partners 5.000% 09/15/23............ccouermmermemmmrmeimmsersessssssessssessssssnsssssssessssssssssssssessssssssssssssesssssanns | sosssssnes ....04/16/2014 | Banc of America Securities 5,432,150 5,000,000 25,694 | 2FE
712704 AA 3| PEOPLES UNITED FINANCIAL 3.650% 12/06/...........vevvvermeerrermeerissssessissssssssssessssssssssssssesssssssssssssssesses | cossesesses ....06/03/2014 | JP Morgan 4,622,632 4,600,000 0 |1FE
74264* AA 4| PRISALHC LLC No. RA-41 3.530% 04/15/2........coooerivririeiiineniisssesissssessissssssssssesssssssssessessssssssssessssses | cosseeesnes ....04/15/2014 | Direct-Private Placement 8,000,000 8,000,000 0|2z
74348T AN 2| PROSPECT CAPITAL CORP  5.000% 07/15/19......ccervvemmmerreimmmeresismesssssssesessssesssssssessssssessssssessssssnesssss. | sessneeses ....04/02/2014 | Barclays Capital 7,000,000 7,000,000 0 | 2FE
76132F AA 5|RETAIL OPPORTUNITY INVES 5.000% 12/15/. ....06/02/2014 | Wells Fargo Funds. 8,825,020 8,300,000 190,111 [ 2FE..oveevoiirerrers
81744Y AB 2|SEQUOIA MORTGAGE TRUST SERIES 20134 CLAS .05/20/2014 | JP Morgan 147,821 160,675 245 | 1FM
81745A AB 3 |SEQUOIA MORTGAGE TRUST SERIES 20135 CLAS, ....06/03/2014 | JP Morgan 1,186,064 1,233,877 514 |1FM
896818 AJ 0| TRIUMPH GROUP INC  5.250% 06/01/22.........ccvveeurrmerreermnereesiensesssessssssessessssessssssessessssssssssnsesssssssesssses. | vosseseenes ....06/05/2014 | RBC Capital Market; 5,056,250 5,000,000 5,104 |3FE
90265E AJ  9[UDRINC 3.750% 07/01/24........ooovveeummieeerrivecesmmisssseesssssessssssssesssssssssssssssssssssssssssssssssssssssssssssssssnssssssssees | sessssseees ....06/17/2014 | Citigroup Global 2,989,560 3,000,000 0 [2FE
92922F 4M 7| WAMU Mortgage Pass-Through Cer 0.440%............c.cwurrrrerreemeeesneessseesssessssssssssssssssssssssssssssssessssessssessss | sovesssenes ....06/13/2014 | Citigroup Global 106,822 112,482 33 (7
92922F 4M 7| WAMU Mortgage Pass-Through Cer 0.440%.............cccuvurrermeriesmessessmsessssssssssssssesssssssssssssssesssssensessssss | serseeres ....06/13/2014 | Citigroup Global 10,406,771 10,958,101 3,214 [1FM
92936U AA 7 [WP CAREY INC 4.600% 04/01/24.........covcorerreormrereenssssesssessssssssssssssssesssssssessssssssssssssesssssssesssssssssssssense | avssessnes ....04/10/2014 | US Bancorp Piper Jaffrey 1,015,330 1,000,000 3,961 | 2FE
948741 AK 9| Weingarten Realty INVESt 4.450% 01/15/.........ervvuueririiesrissesssisessesssssssssessesssssssssssesssssessesssssnssssssses | coseesssees ....06/09/2014 | Wells Fargo Funds. 6,100,146 5,850,000 171,381 [ 2FE...ociverecrriiirees
96950F AM 6 | Williams Partners LP 4.300% 03/04/24 ....05/07/2014 | Barclays Capital 4,112,120 4,000,000 32,489 | 2FE
97650W AF 5| WINTRUST FINANCIAL CORP 5.000% 06/13/2 .06/10/2014 | RBC Capital Markets 10,000,000 10,000,000 0 | 2FE
380956 AF 9|GOLDCORP INC 3.625% 06/09/21 ....06/04/2014 | Morgan Stanley DWD 2,996,130 3,000,000 0 |2FE
74022D AH 3 |PRECISION DRILLING CORP 5.250% 11/15/2 A........ | ....06/05/2014 | Credit Suisse 5,050,000 5,000,000 5,104 |3FE
ek % | SCHAHIN I FINAN CO SPV 5.875% 09/25/2 Frons ....05/07/2014 | Barclays Capital 6,682,221 7,540,000 53,917 | 2FE
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00507U AE 1 |Actavis funding scs 3.850% 06/15/24. | ....06/10/2014 | Banc of America Securities, 6,973,610 7,000,000 0 | 2FE

015398 AB 6|ALFAS.A. 5.250% 03/25/24 Frvrenes ....04/16/2014 | Barclays Capital 5,150,000 5,000,000 19,688 | 2FE

034863 AM 2| ANGLO AMERICAN CAPITAL 4.125% 04/15/21 oo ....04/14/2014 | Variou 6,497,815 6,500,000 573 | 2FE

05279# AG 4|AUTOLIV ASP INC Series C 4.090% 04/23/. [ ....04/23/2014 | Direct-Private Placement 12,000,000 12,000,000 0 |1FE

315720 AE 6| FIBRIA OVERSEAS FINANCE 5.250% 05/12/2 Frriones ....06/05/2014 | Goldman Sachs & Company. 3,022,500 3,000,000 12,250 | 3FE

40052V AC 8| GRUPO BIMBO SAB DE CV 3.875% 06/27/24 [ ....06/24/2014 | Citigroup Global 6,971,300 7,000,000 0 | 2FE

46128M AF 8 |INVERSIONES CMPC SA 4.375% 05/15/23, Frvronnes ....04/16/2014 | Barclays Capital 2,437,500 2,500,000 47,700 | 2FE

494386 AB 1|KIMBERLY-CLARK DE MEXICO 3.800% 04/08/. ....04/03/2014 | Citigroup Global 2,991,840 3,000,000 0 |1FE

67576J AA 9| ODEBRECHT OIL & FINANCE 7.000% 06/17/2 .06/10/2014 | Various 4,575,000 4,500,000 0 | 2FE

70501V AA 6 |PEARSON FUNDING FIVE PLC 3.250% 05/08/. ....06/05/2014 | Sterne Agee & Leach. 4,766,650 5,000,000 14,444 | 2FE

714294 AC 9|PERRIGO COLTD 4.000% 11/15/23 Frvrienes ....04/15/2014 | JP Morgan 2,016,760 2,000,000 36,222 | 2FE

75524R  AA 7 |RBS CITIZENS FIN GRP 4.150% 09/28/22. [ ....05/07/2014 | Banc of America Securities 1,060,259 1,050,000 5326 |2FE

Q3629# AF 0|ETSAUTILITIES Series A No. RA-19 3.29 Frviinnes ....06/04/2014 | Direct-Private Placement 4,000,000 4,000,000 0 [1Z
3899999. Total Bonds - Industrial and Miscellaneous. 365,416,484 364,587,008 1,560,167 | .......... XXX
8399997. Total Bonds - Part 3 532,466,681 539,534,385 1,718,787 | .......... P S
8399999. Total Bonds 532,466,681 539,534,385 1,718,787 | .......... XXX
C on Stocks - Industrial and Miscell

817270 31 7| Sentinel Group Fds Inc Low Duration Bond ....06/23/2014 | Direct 2,622.620 23,254 XXX 0 L

817270 33 3| Sentinel Group Fds Inc Total Return Bond .06/23/2014 | Direct 4,977.020 53,755 XXX 0 L

817270 34 1| Sentinel Group Fds Inc Total Return Bond ....06/23/2014 | Direct. 3,394.710 36,565 XXX 0L

817270 35 8| Sentinel Group Fds InC Total REtUM BONM...........cveureemrerreiererneesseeessseesssesssessssseessesssssssssesesssesssssssssenees | sesssseeees ....06/23/2014 | Direct 4,702.860 50,764 XXX 0 L

81728B 81 7| Sentinel Group Fds INC BalANCEA L...........cvuiiiiiieiieiieiic e snisnsnnins | cessisnees ....06/23/2014 | Direct 283.970 5,767 XXX 0 L
9099999. Total Common Stocks - Industrial and Miscellaneous. 170,105 XXX (U XXX
9799997. Total Common Stocks - Part 3 170,105 XXX 0 ... S0 S
9799999. Total Common Stocks 170,105 XXX () P S
9899999. Total Preferred and Common Stocks 170,105 XXX (V] XXX
9999999. Total Bonds, Preferred and Common Stocks 532,636,786 XXX 1,718,787 | .......... XXX oo

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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cusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in 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.J/A.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3620AS W5 4| Government National Mortgage A 738768 0O.. |06/01/2014| Paydown 320,099 ..320,099 335,795 0. (15,696) | .. 0 0 0 , 09/15/2041| 1FE......
36225A PD 6| Government Natl Mtg Assn Pool 780420 7.. . [ 0.. | 06/01/2014| PAYAOWN........couvvrveireiriiriririens | ceererieissnssiessnnins | serveeessnnens 1,213 | e 1,213 1,232 0 (20) 0 0 (01 I 37 |08/15/2026 1FE......
36225A UH  1|Government Natl Mtg Assn Pool 780584 7.............. O.. | 06/01/2014| PayAOWN..........cvvrrvrrerirrerrenerins | cevmeeneniseenneriinnns | coeessnensenes 2,247 | oo 2,247 2,263 0 (16) 0 0 (V1 IO 68 | 06/15/2027| 1FE......
36230K L4 1|Government National Mortgage A 751247................ O.. [ 06/01/2014| Paydown..........oveverrerererneererins | eveirerssineeninennns | crvnies 1,395,803 | ......... 1,395,803 | ......... 1,459,486 | ......... 1,459,289 | ....coovvvvnnd 0] . (63,486) 0 0 0 10/15/2040 1FE......
38373M  4Z 0| Government Natl Mtg Assn SERIES 20093 CL.......... 0.. |06/01/2014| Paydown.........cccvevrreverererneereennns (V1 (V1 195,940 | coovvreneee 192,820 | oo 0. (192,820) | ..vovvvviveenn0 | 000enn(192,820) | o0 | o 0 0 0 0 10/16/2048| 1FE......
38376G GN 4| Government Natl Mtg Assn SERIES 201040 C.......... | O.. | 06/01/2014| Paydown 0 .10,102 9,633 0| s (9,633) [ ovvvvvvrrenc0 | eeirrenn(9,633) [ iiieenn0 | e 0 0 0 0 12/16/2043| 1FE......
38376G  ZX 1| Government Natl Mtg Assn 2011-9 10 0. 0.. |06/01/2014| Paydown 0 37,666 0 37,666) | .. 0 0 0 0 04/16/2037| 1FE......
38377Y W4 8| Government National Mortgage A SERIES 20........... | O.. | 06/20/2014| Paydown 0 | overrnrrrrerieeennnd0 | 149,059 | e 144,339 | oo 0]... (144,339) | .ovvoevenenn0 | e (144,339) | o0 [ 0 0 0 0 10/20/2041| 1FE......
585995 AA  1|Northeast 1985-1 FHA Project Pool 1985-1............... 0.. | 06/01/2014] Paydown.........ccoouveeverimernresniinns 47,073 47,477 0 (404) | o0 | i (404) | 0 | 47,073 0 0 0 12/24/2020| 1FE......
0599999. Total BONAS = U.S GOVEIMMENL.........cuuiiueieieiesiisiiisesietsssssssssssessess st ssssess st st ess st sns bt es sttt es st ens st estensnssantenssensansnssensas | sessessen 1,766,435 | ....... 1,766,435 | ........ 2,243,122 2,230,514 0]... (464,080) | ..cooovrineennn0 | i (464,080) | o0 | s 1,766,435 0 0 0]...65912 |..... XXX... [.XXX....
Bonds - U.S. Special Revenue and Special A ment
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41 .1 06/01/2014| Paydown...........cceeverevmmrrernrirerns v | cvveies 1,696,236 | ......... 1,696,236 | ......... 1,737,606 0 0 0 0. 25,091 |10/01/2041| 1FE......
3128M8 FH 2|FREDDIE MAC G06168 3.500% 11/01/40 [ 0.. ] 06/01/2014| PaydOown.........ovrivriririrernrineirens [ v | ceernnnen 478,412 | oo 478,412 | oo 466,526 0 ...478,412 0 0 0| oo 7,266 |11/01/2040( 1FE......
3128M9 CN 0|FREDDIE MAC G06977 3.000% 04/01/42.............. 0.. | 06/01/2014| Paydown.........c.cvvvreverrerncerernnns 320,983 | .o 320,983 | ..o 327,754 327,544 0| s (6,561) [ .oovvrrernnnd (V1 I (6,561) | .oocvrrrenes 0. 320,983 0 0 (V1 I 4,033 | 04/01/2042| 1FE......
3128MJ MB 3 |Federal Home Loan Mtg Corp G08353 45............. 0..|06/01/2014| Paydown............cccoveverinrieninans 578,860 | ............ 578,860 | ....c....... 578,227 578,212 0 647 (1 [ IO BAT | i (1 [ I 578,860 0 0 (V] 10,834 |07/01/2039| 1FE......
3128MJ Q9 4 |Federal Home Loan Mtg Corp G08479 35............. 0..|06/01/2014| Paydown.........c.cewvreverrerneerernnns 517,276 | ..ocvoneee. 517,276 | ..coooneee. 532,309 531,887 0| . (14,611) [ v (VN IO (14,611) | oo (V1 IO 517,276 0 0 (V1N I 7,679 |03/01/2042| 1FE......
312852 SH 5|FREDDIE MAC T61420 3.000% 11/01/42... .| 06/01/2014| Paydown 140,319 | oo 140,319 | oo 144,156 | ..o 144,089 | ..ooovvvriennn 0 ....140,319 0 0 0 11/01/2042| 1FE......
31292H X3  3|Federal Home Ln Mtg Corp C01598 5.000.. . | 06/01/2014| Paydown 196,851 203,540 203,224 0 0 0 0 08/01/2033| 1FE......
31292S A3 4 |FREDDIE MAC C09026 2.500% 01/01/43.. .| 06/01/2014| Paydown .60,786 80,786 | .oovernn 60,216 60,225 0 0 0 0 01/01/2043| 1FE......
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39.............. 0.. [ 06/01/2014] PaydOwn..........covveernreernrineerenns | woveererinsinsinniininns | cervnnenns 761,165 | ............ 761,165 | ..ovvonee. 748,559 | ..coennne 748,840 | .o 012,325 | cviviiiennn0 | 012,325 | 0 | s 761,165 0 0 0 06/01/2039| 1FE......
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40.............. 0.. | 06/01/2014| Paydown.........c.ovevreverrerneererenns 545,066 | ............ 545,066 | ............ 564,143 563,626 0. (18,561) | woovvrcvrreensc0 | e (18,561) [ a0 | e 545,066 0 0 0 04/01/2040| 1FE......
312942 FT 7|FREDDIE MAC A93778 4.000% 09/01/40.............. 0..|06/01/2014| Paydown............ccouvevererernrieniinns 996,278 | ...cooouvnd 996,278 | ......... 1,026,789 | ......... 1,025,979 | oo 0] . (29,701) [ ovvvvivreenn0 [ oeeeea(29,701) | cvviviieand0 | e 996,278 0 0 0 09/01/2040| 1FE......
312942 H4 O|FREDDIE MAC A93851 4.000% 09/01/40. .10..06/01/2014| Paydown 797,182 | oo 797,182 | 822,343 821,627 0. (24,445) [ ..oovvvreenl0 [ e (24,445) | 0 | 797,182 0 0 0 09/01/2040| 1FE......
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41.. 0..|06/01/2014| Paydown 8,813 8,906 8,900 0 (87) 8,813 0 0 0 02/01/2041| 1FE......
312946 P5 9|FREDDIE MAC A97644 4.000% 03/01/41 .10..06/01/2014| Paydown 624,679 | ..........624,679 | ............ 648,104 647,469 0 (22,790) [ ..vvvvvvreeen0 [ eeen(22,790) | oo l0 | s 624,679 0 0 0 03/01/2041| 1FE......
312946 SU 1|FREDDIE MAC A97731 5.000% 03/01/41.............. 0.. | 06/01/2014] Paydown..........cevverrereirrieneins | ceeneerinsiseiinsienns | oveiseinns 417,987 | oo 417,987 | v 438,298 | ............ 437,948 | ..o 0. (19,962) [ ..o (V] I (19,962) | .ooovvvnvee (VN I 417,987 0 0 0 03/01/2041| 1FE......
31296R PL 6 |Federal Home Ln Mtg Corp A16727 5.000.............. 0..|06/01/2014| Paydown.........c.ceevveverererneenerinns 256,581 | ...cooovee. 256,581 | ...... 265,140 264,755 0 | s [CANE) ] (V1 I (G E) ] - 0. 256,581 0 0 0 12/01/2033| 1FE......
3132GS EU 9|FREDDIE MAC Q07047 3.000% 03/01/42.............. 0.. | 06/01/2014| PaydOWN.........ccverevemeererenernnenins | sevrseirsersesisnennens | veveens 1,374,053 | ......... 1,374,053 0 0 0 0 03/01/2042| 1FE......
3132GS TW 9| FREDDIE MAC Q07465 3.500% 04/01/42 .| 0.. [06/01/2014| Paydown............cceervemrrneriererene v | e 701,819 | e 701,819 | oo 724,409 | ..o 723,709 | o0 [ (21,890) | .. 0 0 0 04/01/2042| 1FE......
3132HP  Z7 2| Federal Home Ln Mtg Corp Q13466 3.000%........... | O.. | 06/01/2014| Paydown 395,680 | .....c...... 395,680 | .........413,115 | ... 412,762 | ..ccooveeen 0 | e (17,081) | .. 0 0 0 11/01/2042| 1FE......
3132J6 GQ 1|Federal Home Loan Mtg Corp Q15206 2.5............. 0.. [06/01/2014| Paydown..........cccoerrvrererrnrenrernnene 347,114 | e 347114 | e 339,087 339,213 (O T 7,900 | .oovvererinnnnd (1 [ I 7,900 | covirinene (1[N I 347,114 0 0 0 01/01/2043| 1FE......
31368H NW 9 |Federal Natl Mtg Assn 190405 4.000% 1................ 0..|06/01/2014| Paydown.........c.oovvreverrerneererinns 545,888 | ............ 545,888 | ............ 539,576 539,653 0 6,234 (V1 I 6,234 | ..o (VN I 545,888 0 0 0 10/01/2040| 1FE......
31385X NR 4 |Federal Natl Mtg Assn Pool 555800 5.50................. 0.. [06/01/2014| PaydOwn..........covveernrreenrneerernns | wveererinsinninniieinns | cerneinenns 148,680 | ..o 148,680 | ............153,838 | ...ccoou... 153,641 | oo (VI IO (4,960) [ .oovvvrirrrnnnd (1 IO [CX1610) ) IS (1 [ I 148,680 0 0 0 10/01/2033| 1FE......
3138A4 4Z  5|Fannie Mae AH3539 4.000% 02/01/41... . [ O.. | 06/01/2014| PAYdOWN.........ovvecrerirrerincirerienes | ceererineireeeniseeenns | veeieniees 716,411 | e 716,411 | ............709,583 | ............ 709,695 0 6,717 0 0 0 02/01/2041| 1FE......
3138AX CF  6|Fannie Mae AJ5469 3.500% 11/01/41.... .10..106/01/2014| Paydown 963,982 963,982 973,043 0 (9,061) | .. 0 0 0 11/01/2041| 1FE......
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3138EK RA  5|Fannie Mae AL3180 3.000% 01/01/43........ccccvrnrene 0.. [ 06/01/2014] PaydOwN..........covveerirrererineerenns | wveererinsinsinniininns | cervnnnins 104,528 | ..oocvvene. 104,528 0 0| e 1,552 [ oo 0 [ 1,552 | i (1 [ I 104,528 0 0 0 261 |01/01/2043| 1FE......
3138M0 BE  9|Fannie Mae AO8136 3.000% 08/01/42.. 0.. |06/01/2014| Paydown 982,184 982,184 | ........1,007,506 | ......... 1,006,786 | ......ocvvuvne 0] . (24,602) [ ..ooovvrrennnd 0 ..982,184 0 0 0. 12,049 |08/01/2042| 1FE......
3138NY GE  9|Fannie Mae AR1996 3.000% 02/01/4: . |0.. [ 06/01/2014| Paydown 356,290 ..356,290 0 0 9,045 0 356,290 0 0 0 891 | 02/01/2043| 1FE......
3138W9 G8 7 |Fannie Mae AS0222 4.000% 08/01/43... . [ 08/01/2014| Paydown...........ocvemeemerenerneriens o | e 443,419 443419 | ..........463,304 | ............ 463,076 | ...oovcvrneennd 0 . (19,657) [ ovvrvvrerennnd 0 (19,657) | ... ..443,419 0 0 (VN 7,541 | 08/01/2043| 1FE......
3138WT UM 6| Fannie Mae AT5987 3.000% 04/01/43................... 0.. [06/01/2014| Paydown..........ovvveverererrneirerins | eveiernsiseeninennns | crvnies 1,767,507 | ......... 1,767,507 | ......... 1,706,611 | ......... 1,706,760 | .......ocvvnvne 0] e 60,747 | coovvveein 0 [ v 60,747 | oo (VI IO 1,767,507 0 0 0] .. 21,391 |04/01/2043| 1FE......
31392G DB 8| Federal Natl Mtg Assn REMIC Ser 2002-8............... 0..|06/01/2014| Paydown.........c..eevrevererernerrerinns 3179 | e 31,79 | ... 32,579 32,554 0 (760) (V1 I (L0 — 0 31,79 0 0 (VN IO 795 |12/25/2032| 1FE......
31393U L7  6|Federal Natl Mtg Assn REMIC Ser 2003-1............... 0..|06/01/2014| Paydown..........c.coevwrienrieennineiins | covvnriseiiiesiesiiens | veiiens 1,600,378 | ......... 1,600,378 | ......... 1,600,378 | ......... 1,600,378 0 0 0 (V1 IO (V[ 1,600,378 0 0 0 . 37,640 |04/25/2022| 1FE......
31394U ZR 6| Federal Natl Mtg Assn REMIC Ser 2005-1............... 0..|06/01/2014| Paydown.........c..cevvvevererernerrrrinns 663,937 | ..ooevene 663,937 | ..o 677,216 666,043 0 | veeeeen(2,106) | covvrvviirenn0 [ eieced(2,106) | o0 [ 663,937 0 0 0. 16,349 | 11/25/2034| 1FE......
31395N 4K 0 |Federal Natl Mtg Assn REMIC Ser 2006-6............... 0.. | 06/01/2014| PaydoWn.........ccorerereeerereneins | ceerneerseisessissinees | veeinseenns 764,589 | ........... 764,589 | .....ouc.. TT4743 | ............ 765,786 | ..ocvvvrernns 0 | corereee(1197) | cvviiieieann0 [ oo (L197) | i [ s 764,589 0 0 0. 18,160 |09/25/2035| 1FE......
31395N Y2  7|Federal Natl Mtg Assn REMIC Ser 2006-5............... 0..|06/01/2014| Paydown.........c..couveeverevernreririnns 561,105 | ..ccooovee. 561,105 | ... 576,886 569,831 0 | voeeeeB727) | a0 [ eieeeed(8,727) | a0 [ 561,105 0 0 0. 15,906 |07/25/2036| 1FE......
31396C 7M 6| Federal Home Ln Mtg Corp SERIES 3057 CLA......... 0..|06/01/2014| Paydown.........c.oeevreverrerneererenns 354,157 | ovvverens 354,157 | oo 350,947 352,468 0| 1,689 | o0 [ 1,689 | 0 [ 354,157 0 0 0 6,286 | 10/15/2025| 1FE......
31396K KS 0 |Federal Natl Mtg Assn REMIC Ser 2006-7.. .| 06/01/2014| Paydown 383,961 ..383,961 391,560 0 | oerree(7,599) | cvvvviiereann0 | eveieea(7,599) | iieien0 | 383,961 0 0 (V] 11,095 |08/25/2036| 1FE......
31396K ZX 3 |Federal Natl Mtg Assn REMIC Ser 2006-82. . | 06/01/2014| Paydown 2,972,572 ,972,572 2,977,425 0 2,972,572 0 0 0 . 75,870 | 09/25/2036| 1FE......
31396P K7  5|Federal Natl Mtg Assn REMIC Ser 2007-1.. .| 06/01/2014| Paydown 232,663 | ............232,663 | . ..231,791 231,757 0| ciiereeni906 | coveeeiereenn0 [ o906 | i [ 232,663 0 0 0 5,618 | 08/25/2036| 1FE......
31396Q GV  5|Federal Natl Mtg Assn REMIC Ser 2009+4............... 0.. | 06/01/2014| Paydown.........c.cvvvreverrerncerernnns 2,084,337 | ......... 2,084,337 | ......... 2,178,132 | ......... 2,132,799 | oo 0| . (48,462) [ ...oovvrrnvnnd (V] IO (48,462) | ....ocvvnvne 0 2,084,337 0 0 0 39,5625 |07/25/2039| 1FE......
31396Q Q9  3|Federal Natl Mtg Assn REMIC Ser 2009-6............... 0.. [06/01/2014| Paydown..........cueverrrererneirerins [ wveieissiseenineinnns | crveies 1,243,388 | ......... 1,243,388 | ......... 1,175,001 | ......... 1,188,662 | ....ccvocvenenn 0] e 54,725 | o 0| v 54,725 | oo (VI IO 1,243,388 0 0 0. 20,890 |09/25/2029| 1FE......
31396X FK  5|Federal Natl Mtg Assn REMIC Ser 2007-7............... 0..|06/01/2014| Paydown.........c.cewvreverrerneerernnns 500,828 | ... 500,828 | ............ 500,714 | .....c..... 499,173 | oo 0| e 1,655 [ e (V1 IO 1,655 | oot (V1 IO 500,828 0 0 0 . 14,449 | 08/25/2037| 1FE......
31396Y F7  2|Federal Natl Mtg Assn REMIC 2008-29 Cl............... 0.. | 06/01/2014| PaydOWN.........cvvvrevereerereneennenens | sevvseerserissineennns | veveens 1,072,845 | ......... 1,072,845 | ............ 996,352 | ......... 1,035,995 | ..oovvrreenad 0 e 36,850 | ..ocrvrrirnns (V1 IO 36,850 | cevvrerrinnns (VI IO 1,072,845 0 0 0 . 20,224 | 04/25/2038| 1FE......
31397A 5L  3|Federal Home Ln Mtg Corp REMIC Ser 320............ 0..|06/01/2014| Paydown.........c..ccuveevererernrreirinns 324,068 | ... 324,068 | ............ 328,321 326,574 0| s (2,508) [ ..ovvrrirnend (V1 I (2,506) | ..oovvrrenes (V1 IO 324,068 0 0 0 8,391 | 08/15/2036| 1FE......
31397A GM 9 |Federal Home Ln Mtg Corp REMIC Ser 320............ 0.. | 06/01/2014| PaydOWN.........cceoevemeerereneeneeens | seriseirseriesisnennens | oeveens 1,706,264 | .........1,706,264 | .........1,800,109 | ......... 1,743,108 | ..o 0 . (36,844) [ ..o 0 0 0 0 . 38,826 |08/15/2036| 1FE......
31397A RM 7 |Federal Home Ln Mtg Corp SERIES 3203 CLA......... 0.. [ 06/01/2014| PaydOWN........c.vvvrermrrevnrrnrerenns [ eveierssiseessinnnnns | crvnees 1,363,595 | ........1,363,595 | ........1,334,032 | ......... 1,349,754 | oo 0] e 13,840 | .o 0 0 0 0. 27,245 | 08/15/2036| 1FE......
31397N  5E  1|Federal Natl Mtg Assn REMIC Ser 2009-4 . | 0B/01/2014| PaydOWN.........coouverrereirerinrinens [ eneersniseiineiinnins | evvveenne 1,693,724 | ........1,693,724 | ........1,597,393 | ......... 1,638,654 0 55,069 0 0 0 0. 28,253 | 04/25/2029| 1FE......
31397W UV 5|Federal Home Ln Mtg Corp REMIC Ser 34 . | 06/01/2014| Paydown 386,651 384,716 0 0 0 0 8,092 |07/15/2038 1FE......
31398E 6W 9 |Federal Home Ln Mtg Corp REMIC Ser 354... . | 08/01/2014| PaydOWN.........coocverrircirerinrinnens [ eneereniseisneiieninns | eeveenns 2,104,040 | ........2,104,040 | .........2,042,892 | ......... 2,072,388 | .cooovvverinnn 0 v 31,652 0 0 (V) 35,709 |06/15/2024| 1FE......
313988 MR  1|Federal Natl Mtg Assn REMIC Ser 2010-13.............. 0.. | 06/25/2014| Paydown............ccccveveereniienninnns L0 | 0 515,480 01 ... (515,480) | .vovvvrrrnes 0 [ . (515,480) | v.vvvrenene 0 [ 0 0 0 0. 65,491 |12/25/2040| 1FE......
31402C PL  0|Federal Natl Mtg Assn 725027 5.000% 1................ 0..|06/01/2014| Paydown.........c.cvvvrevereverneerernnns 390,645 | ............ 390,645 | ............402,267 | ............ 401,770 | oo 0 . (11,125) [ v (V] IO (11,125) | vovvrerene (V1 IO 390,645 0 0 0| oo 8,106 | 11/01/2033| 1FE......
31412P YR 6 |Federal Natl Mtg Assn 931420 4.000% O................ 0..|06/01/2014| Paydown............ccccoveveerinrieninans 296,649 | ............ 296,649 303,420 (VI IO (6,770) [ wovvrvvrrrnnnd (1] IO (8,770) | wovverrrenes (1[N I 296,649 0 0 (VN 4,986 |06/01/2039| 1FE......
31416H 4X  0|Fannie Mae AA0837 4.500% 01/01/39..........ccconue. 0..|06/01/2014| Paydown.........c.ceevveverererneenerinns 61,438 | e 61,438 60,865 0 573 (V1 IR Y4 T - (V1 IO 61,438 0 0 0| oo 1,193 [01/01/2039| 1FE......
31416M  3A  0|Fannie Mae AA4392 4.000% 04/01/39..........cccon..... 0..|06/01/2014| Paydown.........c.oovveerrmeerneernerens 548,125 | ...c.o.u.... 548,125 553,751 0| s (5,626) | ..ovvvevnnnnd (V1 IO (CX26) | — (V1 IO 548,125 0 0 0| oo 9,488 |04/01/2039| 1FE......
31416W 7D  8|Fannie Mae AB1791 3.500% 11/01/40..........cccoovu. 0.. | 06/01/2014| PaydoWN.........ccorverererrerrrinrins | eevverinnineiiiesinnns | vevereriand 477,194 | ............ 477,194 | .........474,062 | ........... 474,132 0 3,062 (V1 I 3,062 | oo (VN IO 477,194 0 0 0 e 6,485 | 11/01/2040| 1FE......
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40..........c.co...... 0.. | 06/01/2014| Paydown.........c.cevvreverrerneererinns 262,776 | ..cooneee. 262,776 266,515 0| s (3,739) [ woovrrrirennnd (V1 I (3,739) [ wovvrerrrns (V1 I 262,776 0 0 (V1 I 5,080 |05/01/2040| 1FE......
31417A UM 2|Fannie Mae AB3867 3.500% 11/01/41... .| 06/01/2014| Paydown 395,172 ..395,172 ..409,418 O (14,246) ) .. 0 0 0 5,916 |11/01/2041| 1FE......
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/4 .| 06/01/2014| Paydown 998,063 ..998,063 ,022,284 24,220)| . ) 0 0 0 . 14,947 | 11/01/2041| 1FE......
31417C  UY  9|Fannie Mae AB5998 3.500% 08/01/42... . [ 06/01/2014| Paydown...........ccoveeriecniinerirens v | v 767,859 ..767,859 802,767 0] . (34,908) )| ... 0 0 0. 11,226 |08/01/2042| 1FE......
31417D  ZZ  9|Fannie Mae AB7059 2.500% 11/01/42.................... 0.. | 06/01/2014| Paydown.........c..evvreverererneerrennns 256,380 | ............ 256,380 262,474 0| s (6,094) ) 0 0 0 2,687 | 11/01/2042| 1FE......
31417E WF 4 |Fannie Mae AB7845 3.000% 02/01/43.................... 0.. [ 06/01/2014| Paydown..........ooueenreermrneererns | wveererinsinsenniieinns | e 160,755 | oo 160,755 0 (VI I 4114 0 0 (V1 IO 402 |02/01/2043| 1FE......




statement as of June 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 4

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

2’5030

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
¢} 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 Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
cusIp g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in 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.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
31417E  ZA 2 |Fannie Mae AB7936 3.000% 02/01/43..........cc.cevurn. 0.. [06/01/2014| Paydown...........ccoerrvrerernrenrernnnns 71,825 0 0 0 0 (V1 I 180 [02/01/2043| 1FE......
31417K  LX  3|Fannie Mae AC1241 5.000% 07/01/39... . |O.. [ 06/01/2014| Paydown 501,482 511,804 0 0 0 0. 10,212 | 07/01/2039]| 1FE......
31418A DB  1|Fannie Mae MA0997 3.000% 02/01/42.. . | 06/01/2014| Paydown 476,034 ..475,433 0 0 0 0 6,416 |02/01/2042| 1FE......
31418A DV 7 |Fannie Mae MA1015 3.000% 03/01/42.. . | 06/01/2014| Paydown .1,113,855 ,113,855 ,111,842 0 1,113,855 0 0 0. 13,819 |03/01/2042| 1FE......
31418A N6  1|Federal Natl Mtg Assn MA1312 2.500% 1.............. 0..|06/01/2014| Paydown............ccoveveerinrienninnns 529,383 | ............ 529,383 534,854 0 | ooreeee(BAT) | cviviieencn0 | s BAT) [ (1[N I 529,383 0 0 0 5,517 | 12/01/2042| 1FE......
31419C 2B 8|Fannie Mae AE2569 3.500% 09/01/40.................... 0..|06/01/2014| Paydown.........c..eevrevererernerrerinns 336,028 | ...cooonc... 336,028 318,947 0| . 17,080 | v [ 117,080 | oo (V1 I 336,028 0 0 (V1N I 4,774 109/01/2040| 1FE......
31419C 3V 3|Fannie Mae AE2611 3.500% 09/01/40.................... 0..|06/01/2014| Paydown............cccocveveerinrienninans 569,113 | .cccoonnee. 569,113 | .......c.... 531,409 532,480 0] .nn36,633 | cviviienn0 | 00000 36,633 | i (1] I 569,113 0 0 (VN I 8,164 |09/01/2040| 1FE......
31419C BX 0|Fannie Mae AE1853 4.000% 08/01/40.................... 0..|06/01/2014| Paydown.........c..cevvvevererernerrrrinns 243,070 | ..cooneee. 243,070 | ..., 239,348 239,436 0| 3,834 | 0 [ 3,634 | (V1 IO 243,070 0 0 0 3,961 | 08/01/2040| 1FE......
31419C Z4 8|Fannie Mae AE2562 4.000% 09/01/40.................... 0..|06/01/2014| Paydown.........c.covveeremeerneererens 335,274 | oo 335,274 | oo 330,140 330,259 0| 5,015 | e [ 5,015 | (V1 IO 335,274 0 0 (1 I 5,494 | 09/01/2040| 1FE......
314190 LQ  2|Fannie Mae AE3034 3.500% 09/01/40.............cc...... 0..|06/01/2014| Paydown.........c..couveeverevernreririnns 25,180 | cevvverene 25,180 | ..... 23,732 23,770 0 | oo 1,410 | 0 [ i 1410 | 0]. 25,180 0 0 0 367 |09/01/2040| 1FE......
31419E XR  5|Fannie Mae AE4287 3.500% 09/01/40..........cccoonn... 0..|06/01/2014| Paydown.........c.oeevreverrerneererenns 286,013 276,940 0 0 0 0| oo 3,794 | 09/01/2040 1FE......
31419G YQ 1|Fannie Mae AE6118 3.500% 10/01/40... . | 06/01/2014| Paydown 328,113 332,815 0 0 0 0 10/01/2040| 1FE......
31419K KE 4 |Fannie Mae AE8392 3.500% 11/01/4 . | 06/01/2014| Paydown .1,404,656 0 0 0 11/01/2040 1FE......
31419L  XJ  7|Fannie Mae AE9680 4.000% 12/01/40... . | 06/01/2014| Paydown ....464,376 . 0 0 0 12/01/2040| 1FE......
911760 TN 6| US Dept Veterans Affairs REMIC Ser 200............... 0.. | 06/01/2014] Paydown. ........ccuvuveeveinessensiinns .0 88,139 0. (88,139) [ ..ovvrrcrerenad [\ (88,139) | ovvvvernenns [V 0 0 0 0 8,591 |05/15/2033| 1FE......
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt..........cc.cviiiiiiiiiiiiiiiniissiceiisniienes ceevernnes | o 48,589,383 | .......48,589,383 | .......49,362,967 | ....... 48,629,862 | ......cccooouut 0]... (T17,318) | oo 0] . (7T17,318) | oo 0] . 48,589,383 0 0 0 ... 930,113 |...... XXX... [.XXX
Bonds - Industrial and Miscellaneous
00111@ AA 2| AES Hawaii Inc 6.870% 06/30/22...........ccoevrerermrerne | v 06/30/2014| Redemption ~ 100.0000 67,500 | oovererrne67,500 | oo 67,500 67,500 0 0 0 (V1 (V1 IO 67,500 0 0 2,319 [06/30/2022|4...........
01877K AA 1 /|Alliance Pipeline LP 144A  7.770% 06/30.........ccccceee | e 06/30/2014| Redemption ~ 100.0000............ | covrrvrrerernerereriinnns | ovviririnns 113,334 | ... 113,334 | .......... 113,334 | e 113,334 0 0 0 (01 (V1 IO 113,334 0 0| oo 4,403 | 06/30/2015| 1FE......
03073E AF 2 |Amerisourcebergen Corp 5.875% 09/15/15......cccce. | e 06/23/2014( Call ~ 100.0000.........ccmeerrrerrer | crrerirmrernemrseesenns | eeereens 4,000,000 | .........4,000,000 | ......... 4,000,000 | ......... 3,999,998 0 0 0 (V1 O (V] IO 3,999,999 0 1 1] 433,672 |09/15/2015| 1FE......
03235M  AA  0|Amtrak Penn Stn Lease Tr 2001 144A 9.2.......ccccooe. | o 06/15/2014| Redemption  100.0000 T7,933 | e 77,933 | e 77,933 77,933 0 0 0 (V1 (V] IO 77,933 0 0 0| oo 3,702 {06/15/20171...........
04004# AA 2| Center Operating Company AKA Dallas Aren............ | ..... 06/30/2014| Redemption ~ 100.0000 23,261 | ..............23,261 | ..... 23,261 23,261 0 0 0 0 23,261 0 0 0 954 |09/30/2023
04249@ AC 5|ARMY&AIRFORCEEXS Series C Note RC-65 5 .. | 06/17/2014| Maturity.. .4,000,000 .4,000,000 0 0 0 0 4,000,000 0 0 0 ... 114,800 | 06/17/2014
05348E AH  2|Avalon Bay Communities 5.375% 04/15/14............. | ... 04/15/2014| Maturity.. .2,000,000 11,992,840 | ... 0 262 (V1 IO 262 2,000,000 0 0 0 . 53,750 | 04/15/2014
05564E  BL 9 |BRE PROPERTIES INC 5.200% 03/15/21......ccccvvres | vonee 04/01/2014| Tax Free EXChaNge........cccovereves | covvervnneiernnireeins | cvvvreind 4,385,784 | .........4,145,000 | ......... 4443979 | ......... 393,117 | s (I I (7,333) | ovveerrrnnd (1] IO (7,333) | v ([ 4,385,784 0 0 (VN 117,350 | 03/15/2021
05564E BM 7 |BRE PROPERTIES INC 3.375% 01/15/23........ccoc0 | e 04/01/2014| Tax Free EXChange.........ccovvever | coveremeeneniininenns | cvvreens 7,315,097 | .........7,380,000 | ......... 7,309,669 | ......... 7,313,532 | oo 0| e 1,565 | oo (1 [ I 1,565 [ oo (VN I 7,315,097 0 0 (VN 177,120 | 01/15/2023
126410 LN  7|CSX Equipment Trust Cert 8.375% 10/15/.....ccccovres [ e 04/15/2014| Redemption  100.0000............ | covrerermrrerernrireeins | overnniens 165,057 | ............165,057 | ............ 165,057 | .ocvoeenee 165,057 0 0 0 (U O (V1 IO 165,057 0 0 0 6,912 | 10/15/2014
12669E QK 5|COUNTRY HOME LOANS CL 7A1 2.424% 11/19... | ..... 06/01/2014| Paydown............ccuveeverererneernninns 64,667 | ..............64,667 | ..... 63,616 0 0 | v 1,051 [ v (V1 I 1,051 | oo (V1 IO 64,667 0 0 (VN IO 431 11/19/2033
165167 CD  7|Chesapeake Energy Corp 9.500% 02/15/15............ | ... 06/09/2014( Call  100.0000.........ccmeerrrener | erreremeernemrseiseens | ceerreens 1,000,000 | .........1,000,000 | ............ 976,250 994,492 0 2,081 (V1 IO 2,081 | oo (V1 IO 996,573 | .ovvvcrinn (V] I 3427 | ........ 3,427 |..... 138,393 |02/15/2015
CITIGROUP MORTGAGE LOAN TRUST SERIES
17307G HB 7200 .. 04/15/2014| Morgan Stanley DWD.........cccceee | conervmrirmreneenneens | v 17,458,752 | ....... 15,944,066 | ....... 17,398,962 0 0. (14,303) [ ..overnerrennd (VN IO (14,303) | ovovvvernenne (V] I 17,384,659 | ...ovevvneen. 0 . 74,093 | ... 74,093 |..... 239,161 |08/25/2034| 4FM.....
CITIGROUP MORTGAGE LOAN TRUST SERIES
17307G HB 7200 .. 04/01/2014| PaydOWN..........cvvurvrerrenireererins | ceeneereniseesseeiinnes | veeenneennd 419,989 | ...cooovne 419,989 | ...ocoovne 458,313 0 0. (38,324) [ ..ovvvrrrrnnd (VN IO (38,324) | oo (V1 I 419,989 0 0 (V1N I 4,725 | 08/25/2034| 4FM.....
CITIGROUP MORTGAGE LOAN TRUST SERIES
17310R AB 5200 | 06/25/2014| Paydown ....105,651 ..105,651 ....102,217 0 3,400 0 ...105,651 0 0 0 11/25/2036( 1FM.....
CITIGROUP COMMERCIAL MORTGAGE SERIES
1731566 AJ 7|200 .. 06/01/2014| PaydOWN..........cceurvmerrrereenenins | ceermeererisensneesinnes | veviieenns 174,740 | oo 174,740 | oo 179,108 0 0| s (4,368) | ..ovvrrernnnd (V1 I (4,368) | ..o (V1 IO 174,740 0 0 0 685 |01/25/2037| 1FM.....
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18683K AA  9|CLIFFS NATURAL RESOURCES 5.900% 03/15!.... | ..... 06/23/2014| Various 3,082,774 | ......... 3,000,000 | ........ 2,982,810 2,988,171 0 (V1 IO 764 | i (V] I 2,988,935 | oo 0. 93,839 | ...... 93,839 |..... 137,195 | 03/15/2020| 2FE......
21079U AA 3| CONTINENTAL AIRLINES INC 7.250% 11/10/....... | ..... 05/10/2014| Redemption ~ 100.0000............ | covrerevmererrernrerenins | vvereriens 101,552 101,552 | ..........102,314 | .......... 102,070 0 102,043 | 0 11/10/2019| 2FE......
22541Q 2D 3| CS First Boston Mtg Sec Corp REMIC Ser.. .| 06/01/2014| Paydown 638,677 ..638,677 641,217 0 ...638,677 0 01/25/2034( 1FM.....
225418 RR  1|CSFB 2004-AR7 4A12004-AR7 2.507% 11/2......... | ..... 06/01/2014| Paydown . . 398,917 | ............398,917 | . ..400,163 | ............ 400,147 | oo 0 398,917 0 11/25/2034| 1FM.....
226566 AM 9 |CRICKET COMMUNICATIONS | 7.750% 10/15/..... | ..... 04/14/2014| Call  100.0000.......... 2,500,000 | ......... 2,500,000 | ......... 2,575,000 2,564,611 0 2,561,384 | ..oovviennnn 0 10/15/2020| 1FE......
23245C AC 4| Countrywide Asset-Backed Cert Series 200............... | ..... 06/25/2014| PaydOWN..........ccouevvmrrmeriererneenns [ crverineeinenissiseees | eevreens 1,553,339 | ... 1,553,339 | ......... 1,494,684 | ......... 1,478,399 0 1,553,339 0 0 (V1N I 1,638 |07/25/2037| 1FM.....
23307 AB  8|DC Arena LP No. RB-16 6.200% 11/30/23.............. | ceeee 05/31/2014| Redemption ~ 100.0000 48,621 | v 48,621 | v 48,621 48,621 0 [ corveeiiereenn0 | 0 | 0 | a0 | 48,621 0 0 (VN I 1,507 | 11/30/2023| 2FE......
23307* AC  6|DC Arena LP No. RA-21 6.560% 11/30/23.........c.co. | e 05/31/2014| Redemption ~ 100.0000 T2,275 | e 72,275 | v 72,275 72,275 0 [ corceriereenn0 | evereriieenn0 | e | a0 | s 72,275 0 0 0 2,371 | 11/30/2023| 2FE......
251563 FB 3 |DEUTSCHE MORTGAGE SEC INC 2004-4- 5AR1... | ..... 06/01/2014| Paydown............cccemeveereneernenens 502,921 | .cocvonees 502,921 | oo 473,060 0 0 502,921 0 0 0 3,274 |06/25/2034| 1FM.....
25201* AB 0 |DEWEY & LEBOUF Series B Note RB-3 5.39......... |..... 06/30/2014| Redemption ~ 65.0000..........c. [ coorervrmreremiinenenns | vevenriiens 74914 | ... 115,252 | v 74,914 69,151 5,763 | oo | cviririinenn0 [ e 5763 | 0 [ s 74,914 0 0 0 0 |04/16/2015]6...........
29266R  J*  0|Energizer Holdings Inc Series 2006-C B........c.ccccrne | veene 06/30/2014| MAUTY.........ocvveecvrerirererseererinns [ crrerineernensssinenns | eeerneens 2,000,000 | ......... 2,000,000 | ........ 2,000,000 | ......... 2,000,000 0 0 0 (1 (VI IO 2,000,000 0 0 0 .. 61,300 |06/30/2014|2...........
300674 AA 6 |Excel Paralubes Funding 144A 7.430% 11 05/01/2014| Redemption  100.0000 582,500 ..582,500 586,089 (0 I (1O17) | v O | e (1LOIT) [ 0 | 585,073 | 0 | in(2,573) [ e (2,573) | e 21,640 | 11/01/2015| 2FE......
30257F AA  1|FPL Energy National Wind 144A 6.125% O. .| 04/22/2014| Call  100.0000.... ....408,540 ..408,540 ..406,611 0 (48) 0 03/25/2019| 4FE......
32051D 3J  9|First Horizon Asset Sec Inc SERIES 2004-... e 06/01/2014| Paydown 297,515 ..297,515 287,028 0 .. 10,487 | .o 0 0 0 | o0 | 2,798 | 06/25/2034| 1FM.....
35669# AA  2|Freeport LNG Development 6.500% 12/19/............. | ..... 06/30/2014| Redemption  100.0000 64,502 | oo 64,502 64,502 0 0 0 (V1N IO 0. 64,502 0 0 0 2,096 |06/30/2025| 2FE......
35906A AA 6 |FRONTIER COMMUNICATIONS 8.250% 05/01/1... ..... 05/01/2014{ MatUIY.......cooevrrvrireriersineirens | e | cvveeins 1,000,000 | ......... 1,000,000 993,303 0 6,697 (1 [ I 6,697 | oo ([ 1,000,000 0 0 0 . 41,250 |05/01/2014|3FE......
36225* AA  1|GSA IRS LEASE Note A-21 5.930% 09/11/3........c.. | oene 06/11/2014| Redemption ~ 100.0000 85,859 | v 85,859 85,859 0 0 0 (V1 I 0. 85,859 0 0 (VN 2,123 |09/11/2030] 1...........
36962G 4C 5| General Elec Cap Corp 5.900% 05/13/14.......ccocve | o 05/13/2014| MARUTIY........oovvervrcrirerirseirieiiinns [ ceverieeernensssisenns | evereens 5,000,000 | ........ 5,000,000 | ........ 4,994,450 | ......... 4,999,540 0 460 (V1 IO 460 | oo (VN IO 5,000,000 0 0 0. 147,500 | 05/13/2014| 1FE......
372470 AE 6| Genworth Financial Inc  5.750% 06/15/14..........cccoo. | cece. 06/15/2014| MAUTY.........ocvvenrverrirerirnriniienns [ criverineenenisnineies | evvvenes 4,000,000 | ......... 4,000,000 | ......... 4,039,864 | ......... 4,002,324 | ...ccovvris 0| s (2,324) [ v (V1 I (2,324) | oovvrern (VI I 4,000,000 0 0 0 ... 115,000 | 06/15/2014| 2FE......
HARBORVIEW MORTGAGE LOAN TRUST HVMLT
41161 Cz 4f200 | 06/01/2014| Paydown............cvveuerveevierererernns [ crverimeinenisnineies | evvveees 1,164,108 | ......... 1,164,108 | ......... 1,169,929 0 0| s (5,821) [ .oovvvrrinnd (V1 I (5,821) | ovvrerires (VI I 1,164,108 0 0 0| oo 2,183 | 04/19/2034| 1FM......
41884# AA  9|HATCHET RIDGE WIND Cert R-7 5.950% 12/........ | ..... 06/14/2014| Redemption ~ 100.0000 363,689 | ...coonne. 363,689 | ..o 363,689 363,689 0 0 0 (1 (V1 IO 363,689 0 0 0 . 10,820 |12/14/2029] 2FE......
42208@ AA  8|Home Depot (HD Salem) Notes 2and 5 6.......cc.ccce. | vovee 06/30/2014| Redemption  100.0000 T3736 | v 73,736 | oo 73,736 73,736 0 0 0 (0 (1 [ I 73,736 0 0 0 oo 1,922 | 11/30/2030(1...........
428236 AV 5|Hewlett-Packard Co 4.750% 06/02/14...........ccccovuver | wevne 06/02/2014| MAUIY.........ovveevrrererrerneerrrinns [ crverieeenenssnisenes | eeereees 5,000,000 | ........ 5,000,000 | ........ 4,999,650 | ......... 4,999,939 0 61 (VI I 61 | i (VN IO 5,000,000 0 0 0. 118,750 | 06/02/2014| 2FE......
HOMEBANC MORTGAGE TRUST SERIES 20042
4373 A 6|CLA 1 06/25/2014| Paydown............covveverererneenrni 528,607 | ..ccoonnee. 528,607 | ..o 486,161 250,995 (U I 42,223 | oo (VN I 42,223 | oo (V1 I 528,607 0 0 0| oo 1,839 |12/25/2034( 1FM.....
HOMEBANC MORTGAGE TRUST SERIES 20053
4373 BJ S5(CLA 1 06/25/2014| PaydOWN..........ccourvmrererirrerrrins | cevrneeserisersneesinnes | veeeseennd 413,170 | e 413,170 | v 368,926 306,396 0| e 43,852 | ..o (VN I 43,852 | oo (VN I 413,170 0 0 (VN IO 688 |07/25/2035( 1FM.....
44416* AA  4|HUDSON TRANS LLC 5.520% 05/31/33.......ccccvvrer | covne 04/09/2014{ CONVETSION........vvrevereierernriniiins | ervverinineiernsireens | cevieeins 1,399,153 | ........ 1,399,153 | ......... 1,399,153 | ......... 1,399,153 0 0 0 (11 (VI IO 1,399,153 0 0 0 05/31/2033| 2...........
44416* BB  1|HUDSON TRANS LLC 4.370% 05/31/33.......ccocvree | eene 04/09/2014| CONVETSION........covuverrieerireririins | erereeseninseiseninnes | vevirnennd 422,766 | ............ 422,766 | ............ 422,766 | ............ 422,766 0 0 0 (V1 IO (V1 I 422,766 0 0 0 05/31/2033| 2FE......
44416* CC  8|HUDSON TRANS LLC 4.150% 05/31/33.......cccovvrer | coene 04/09/2014{ CONVETSION.........coriveriiererinrierins | ervvererineiernsirenins | vevneiens 711,320 | oo 711,320 | ... 711,320 | oo 711,320 0 0 0 (V1 IO (V1 I 711,320 0 0 0 05/31/2033| 2FE......
44416* DD  5|HUDSON TRANS LLC 4.030% 05/31/33.....cccccvvrer | vurne 04/09/2014| Conversion............... 322,107 | oo, 322,107 | oo 322,107 322,107 0 0 0 (1 IO (1 [ I 322,107 0 0 0 05/31/2033| 2FE......
44416* EE  2|HUDSON TRANS LLC 3.830% 05/31/33.......ccccvures | covne 04/09/2014 Conversion............... 288,554 | ............ 288,554 | ..o 288,554 288,554 0 0 0 0 0 0 05/31/2033| 2FE......
44416* FF  8|HUDSON TRANS LLC 3.710% 05/31/33.... 04/09/2014{ CONVETSION........cvvrrverrrierernrinriies | errveisernsirersssineeies | vvvenens 1,177,704 177,704 | ... 1177,704 | ......... 1,177,704 0 0 0 0 0 0 05/31/2033| 2FE......
44416* GG 5|HUDSON TRANS LLC 3.750% 05/31/33 .1 04/09/2014| Conversion. 315,397 ..315,397 315,397 315,397 0 0 0 0 0 0 05/31/2033| 2FE......
452308 AH  2/|lllinois Tool Works Inc  5.150% 04/01/1 04/01/2014{ MatUIIY.......coovvvrvcirerirerieineirens | e | oo 7,000,000 ,000,000 .7,001,900 | ......... 7,000,108 0 (108) 0 0 0 0 04/01/2014| 1FE......
46849L AB  7|Jackson Natl Life Fund 144A 5.890% 051..........ccoce. | weve. 05/01/2014| MAUTY........oovveevrrirrerseereiines | v | ceveeens 5,000,000 | ......... 5,000,000 | ........ 5,000,000 | ......... 5,000,000 0 0 0 0 0 0 05/01/2014| 1FE......
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49228R  AC  7|Kern River Funding Corp 144A 6.676% 07.......cccce. | vovne 06/30/2014| Redemption ~ 100.0000 .88,256 88,513 0 (30) 0 | orrerireena(30) [ o0 | 88,483 | o (V1 IO (227) [ covoeene (227) | voveeee 2,455 |07/31/2016| 1FE......
49446Q BC 4 |Kimco Realty Corp 4.820% 06/01/14.. 06/01/2014| MAUIY.........ovveervreeirererscererinns [ crrerineenensssisenns | eeerneees 3,000,000 | .........3,000,000 | .........3,000,000 | ......... 3,000,000 0 0 0 0 0 0. 96,400 |06/01/2014| 2FE......
52467@ AJ 4|Stop & Shop 7.539% 11/15/26.... 06/15/2014| Redemption ~ 100.0000 .34,635 34,881 0 (6) 0 | oovreneeeneen(8) | o0 | 34875 | 0 | e (240) | .. (240) | 1,090 | 11/15/2026| 2FE......
576434 CU 6 |MASTR ALTERNATIVE LOANS TRUST SERIES 200 ..... 06/01/2014| Paydown............cccoevveerirnrienniinns 208,753 | ..ccoouuee. 208,753 | .oovvrnen 218,669 218,558 (VI IO (9,805) [ ..ovevvernend 0 0 03/25/2033| 1FM.....
60040# AA 0 [MILLENNIUM PIPELINES Series A Note A-31 06/30/2014| Redemption ~ 100.0000 82,510 82,510 0 0 0 0 06/30/2027| 2FE......
60040# AB  8|MILLENNIUM PIPELINES Series B Note B-25. .106/30/2014| Redemption ~ 100.0000. 47,602 47,602 0 0 0 0 06/30/2032| 2FE......
61745E SP 7 |Morgan Stanley 5.570% 05/01/14........ccovvvverrerrne | ceene 05/01/2014| MAHUTY.........ovveevirererircririinns [ crierieeeneniinineees | evereens 2,500,000 .2,500,000 2,500,000 0 0 0 2,500,000 0 05/01/2014| 1FE......
61748A AE 6 |Morgan Stanley 4.750% 04/01/14.........ccovvvvrrrernns | cenee 04/01/2014| Maturity...........cooveveverneernerrinies 2,500,000 | .........2,500,000 | ......... 2,442,150 | ......... 2,498,119 | oo 0| v 1,881 [ oo (V1 IO 1,881 [ oo 0 2,500,000 0 04/01/2014| 2FE......
61913P AR 3 |MORTGAGEIT TRUST SERIES 20051 CLASS 2A....| ..... 06/01/2014| Paydown............evvervrererrerrrinns | crvneereriseiineniinnes | vevireninns 142,771 | o 142,771 | v 138,891 | v 139,000 0 3,771 (V1 I 3771 | e (V1 I 142,771 0 02/25/2035| 1FM.....
62425* AA  5|Mountain Prairie Wind Notes 30 and 31.........ccccoceenee | ceene 06/15/2014| Redemption ~ 100.0000............ | coereererrserrneeiinnes | oveiveinns 142,903 | c.ovvvnne 142,903 | .coovvrnees 142,903 | ..ooovveneee 142,903 0 0 0 (V1 O (V1 I 142,903 0 03/25/2030| 2FE......
62819%# AA  5|MUSTANG HILLS LLC No. 11 5.150% 11/30/......... | ..... 05/31/2014{ Redemption  100.0000............ | voverrrrrreeerrnrerierns | overnriens 181,193 | v 181,193 | v 181,193 | oo 181,193 0 0 0 (V1 (V] I 181,193 0 11/30/2035| 2FE......
63615# AB  7|National Football League 6.560% 10/15/.......c.ccocvers | oo 04/15/2014| Redemption ~ 100.0000 267,682 | ............ 267,682 | ............ 267,682 267,682 0 0 0 (V1 IO (V1 IO 267,682 0 10/15/2017{1...........
64079 AB 8| Neptune Regional Transmission 6.210% O........c..... | veeue 06/30/2014| Redemption  100.0000 45715 | e 45715 | v 45,715 45,715 0 0 0 (V1 IO (1 [ I 45,715 0 06/30/2027 | 2FE......
665859 AK 0 |Northern Trust Corp 4.625% 05/01/14.........cccvvvvvee | coene 05/01/2014| MAUIY.........ovveecvrererererieerriinns [ crverieeenenissisenes | ceereees 3,000,000 | ........ 3,000,000 | ........ 3,000,000 0 0 0 0 05/01/2014
69336T AD  8|PHIInc 8.625% 10/15/18........ccovvvirinrinniiciiinni [ v 04/16/2014{ Call  100.0000.......... 2,000,000 2,000,000 .2,000,000 0 0 0 0 10/15/2018
69359* AA  0|PGA Tour Investments Finance 7.400% 06 .| 06/15/2014| Redemption ~ 100.0000... ....165,718 ..165,718 ...165,718 0 0 0 0 06/15/2019
693659 AC  8|PVNGS Il Funding Arizona Public Service.... 06/30/2014| Redemption  100.0000 .29,760 ..29,760 | ..... 32,156 0 (121) 0 [ covevverene(121) | eiiiininl0 | 029,927 | 0 12/30/2015
693927 AE  5|PNPP Il Funding Corporation 9.120% 05/...........ccoc. | e 05/30/2014| Redemption ~ 100.0000 876,000 | ............ 876,000 | ......... 1,018,613 0| s (5,540) | ..ocvvrrirnnnd 0 | irenne(5,540) [ vovvvvriennc0 | 886,438 | oo 0 05/30/2016| 2FE......
740420 AJ  2|Preferred Term XXI 144A 5.712% 03/22/3........cccce. | e 06/22/2014| VAIIOUS........coonevrmrenrerneriseinnsrins | ceeneesnssiseesseeiinnes | eeeiseenns 108,437 | coovvvrne 862,662 | ............ 108,437 0 0 0 03/22/2036| 5FE......
78443* AJ  0|Andersen Corporation Series B 8.400% 0..........cccce. | oene 06/30/2014| MAUFIY..........cvvenrverrirerirsriiiienns [ v | cveveees 1,000,000 | ......... 1,000,000 | ......... 1,000,000 0 0 0 0 06/30/2014|3...........
795770 AN 6| Salton Sea Funding 7.475% 11/30/18.......ccovvvvrers | e 05/30/2014| Redemption ~ 100.0000............ | ceovrveeremreremrisenees | coeerri 182,491 | oo 182,491 | v, 188,787 0 (292) 0 | e (292) [ o0 | e 184,156 | o 0 11/30/2018| 3FE......
SEQUOIA MORTGAGE TRUST SERIES 20134
81744y AB 2|CLAS | 06/01/2014| Paydown............cvveeeerererneernenins 66,902 | oo 66,902 | ..coooverrne 59,974 0 0 6,928 (V1 I 6,928 | ...oovvirnne (V1 IO 66,902 0 0 0 548 |04/25/2043| 1FM.....
SEQUOIA MORTGAGE TRUST SERIES 20135
81745A AB 3|CLAS .. 06/01/2014| PaydOWN..........cvvurvmerrrrereererins | cevrneeseniseesseesinnes | veeenieenne 149,667 | ..oovvvvnee 149,667 | ..covvvnee. 140,126 | .ooeveneee 140,311 0 9,356 (V1 IO 9,356 | oo (V1 IO 149,667 0 0 0| oo 1,749 |05/25/2043| 1FM.....
SEQUOIA MORTGAGE TRUST SERIES 20123
81745F AB 2|CLAS | 06/01/2014| Paydown 325,913 ..325913 309,620 0 16,293 | .o (V] I 16,293 0 0 0 3,973 | 07/25/2042[ 1FM.....
84254Q AA  7|Southern Capital Corp 144A 5.700% 06/3.........coccee | vevne 06/02/2014( Call ~ 100.0000.... .1,067,814 ,067,814 0 0 0 0 0 0 0 . 26,767 | 12/31/2021| 2FE......
844730 AG 6| Southtrust Corp 5.800% 06/15/14........coovvvverermrernes | ceene 06/15/2014| Maturity. 4,500,000 ...4,500,000 4,492,980 0 397 (V1 IO 397 4,500,000 0 0 (VN 130,500 | 06/15/2014| 1FE......
848609 AA  1|SPIRITS NEWCO No. R-43 5.300% 06/30/36......... |..... 06/30/2014| Redemption  100.0000 23,088 | e 23,088 | ..... 23,088 0 0 0 0 (V1 IO 0 23,088 0 0 (V1 IO 445 | 03/31/2033| 2FE......
88031V AA 7 |Tenaska Gateway Partners 144A 6.052% 1............ | ... 06/30/2014| Redemption ~ 100.0000 86,454 | ...cooouvn. 86,454 | ....cocounu 86,454 86,454 0 0 0 (U 0 86,454 0 0 0 2,616 | 12/30/2023| 2FE......
90783Q AA 4| Union Pacific Corp 144A 5.214% 09/30/1.......cocoeews | vovne 06/27/2014{ Call ~ 100.0000.........ccocvrmrerers | errrerimirerernrirenies | cerereens 5,000,000 | ........ 5,000,000 | ........ 4,920,100 | ......... 4,990,980 0 5,847 (V1 IO 5,847 | v (VI IO 4,996,828 | .....cccoonu. (V] I 3172 | ... 3,172 |..... 257,631 |09/30/2014| 2FE......
908594  A* 5| Union Tank Car Company 6.820% 06/01/16............ | ..... 06/01/2014| Redemption ~ 100.0000 369,468 | ............ 369,468 | ............ 369,468 369,468 0 0 0 (1 IO (1 [ I 369,468 0 0 0. 12,599 |06/01/2016|1...........
91913Y AK 6 | Valero Energy Corp 4.750% 04/01/14........ovvevvenies | oeee 04/01/2014| MAHUIY........covveevrerirererseererinns [ crverieeenenisnisenes | ceereens 7,000,000 | ........ 7,000,000 | ......... 6,474,160 | ......... 6,973,124 0 26,876 0 26,876 | ..oovveennn (VN I 7,000,000 0 0 0. 166,250 | 04/01/2014| 2FE......
92922F 4M 7| WAMU Mortgage Pass-Through Cer 0.440%........... | ... 06/25/2014{ PaydOWN........ocvvreririricinrierenes | crvernnineiierssinsens | ovenniees 112,482 | oo 112,482 | oo 106,822 0 0 5,659 (1] I 5659 | covvrinene (1[N I 112,482 0 0 (V1 IO 43 [10/25/2045(?7.........
92923W  AA 8|WHC-IRS Trust 6.980% 05/15/15........ccccovrmvverenns | o 05/15/2014| Redemption  100.0000 210,911 | oo 210,911 | e 210,802 210,877 0 28 {1 [ I 28 | i (1 I 210,905 0 6 6| . 7,361 | 05/15/2015| 1FE......
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94983E AH 6| WFMBS 2005-AR12 2A5 SERIES 2005-AR12 2A5.... | ..... 06/01/2014| Paydown 245531 | .o 245,531 | .o, 247,450 247,437 0| s (1,906) [ .oovvvirrnnnd 0 0 0 0 2,593 | 06/25/2035| 1FM.....
96332H CB 3| Whirlpool Corp 8.600% 05/01/14.........cvvvverervrnenrs [ e 05/01/2014| Maturity.. ..2,000,000 ,000,000 1,999,000 .1,999,918 0 82 0 0 0 0. 86,000 |05/01/2014| 2FE......
989701 AL  1|Zions Bancorp 5.650% 05/15/14.........cccovvveverirmivines | ceene 05/15/2014| Maturity. 7,000,000 | ........ 7,000,000 | ......... 6,990,900 .6,999,571 0 429 0| o829 | a0 | e 7,000,000 0 0 0 ... 197,750 | 05/15/2014| 3FE......
292506 AA  0|Encana Holdings Finance Corp 5.800% 05.............. A.. [04/28/2014[Call  100.0000........ccrueerrveerer [ erreremrrrreriieinenns | ervreens 7,000,000 | ........ 7,000,000 | ........ 6,972,980 | ......... 6,998,828 | ....cocooverennn (U I 1143 | 0 | oo 1,143 | (] 6,999,971 0 29 29 202,837 |05/01/2014| 2FE......
29250N AC 9 |Enbridge Inc 5.800% 06/15/14..........ccccvvvvmrriverinns A.. [06/15/2014| Maturity..........ccccoonrveenricnerivcrienns 5,000,000 | ........ 5,000,000 | ......... 4,995,300 | ......... 4,999,646 0 354 0 [ 354 | i ([ I 5,000,000 0 0 (VN I 145,000 | 06/15/2014| 1FE......
564905 B* 7 |Maple Leaf Foods Inc SerF 5.610% 1200................ A.. | 04/14/2014| Redemption ~ 100.0000............ [ covereerrreermmrreriens | wreveens 7,000,000 | ......... 7,000,000 | ........ 7,000,000 | ........ 7,000,000 0 0 (V1 IO (VN I 7,000,000 0 0 0 ... 366,555 |12/08/2014|2...........
92658T AM 0| Videotron LTEE 9.125% 04/15/18........ccovvvvvevririrnns A.. | 04/24/2014| Call  103.0420.... 753,237 | oo 731,000 | .covvenee. 798,618 | ..ooeooern. 757,197 | i (VI IO (3,302) [ .overvrrrnnd 0 753,895 | i (V1 IO (658) [ ovovvenee (658) | ...... 23,903 | 04/15/2018| 3FE......
034863 AA 8| ANGLO AMERICAN CAPITAL 9.375% 04/08/14..... F...| 04/08/2014| Maturity.. ..4,500,000 ,500,000 4,500,000 0 0 0 0 4,500,000 0 0 0. 210,938 |04/08/2014| 2FE......
067316 AA 7 |BACARDI CORP 7.450% 04/01/14.........ccooovevvrinennn F...| 04/01/2014| Maturity. 7,000,000 | ........ 7,000,000 | ......... 6,993,630 0 368 (V1 IO 368 | o0 | e 7,000,000 0 0 0 ... 260,750 |04/01/2014| 2FE......
20272B  AF 1| COMMONWEALTH BANK AUST 3.625% 06/25/14. | F... | 06/25/2014| Maturity............ccooceervvenrrererienes 250,000 | ..ccooneee. 250,000 | ..o 249,490 249,947 0 53 (V1 IR 53 | e (V1 IO 250,000 0 0 (V1N I 4,531 | 06/25/2014| 1FE......
67576G  AA 5| ODBRCHT OFFSHRE DRLL FIN 6.750% 10/01/.... | F...|06/02/2014| Redemption ~ 100.0000............ | ccoeererereremmirrerens | vervrirenns 130,500 | .ovveenee 130,500 | vovvvrnees 130,800 | cooovvenee 130,795 0 (11) (V1 I (U0 ) - (V1 I 130,784 | oo (V] I (284) | cooovvend (284) | ........ 4,428 |10/01/2022| 2FE......
92718W AE 9 |VIMPELCOM HLDGS 5.950% 02/13/23...........cc0nue. F...| 05/15/2014| Citigroup GIObal..........ccrevvrvrveres [ wrveirerririreinrinsinnns | crvvrines 4,715,000 | ......... 5,000,000 | ......... 4,712,500 | ......... 4,713,904 0 (1 [ I 9,202 | oo ([ 4,723,106 | .cooovvnerenn (VN I (8,106) | ....... (8,106) | .....228,910 |02/13/2023| 3FE......
92769X AC  9|VIRGIN MEDIA SECURED FIN 6.500% 01/15/....... F...[05/22/2014| Call  103.2500.........ccoevmrererns [ worerrerinrirermiireiiens | crvveine 5,162,500 | ......... 5,000,000 | ......... 5,037,500 .5,015,149 0] e (2,674) | 0 | 5,012,475 | oo 0. 150,025 |..... 150,025 |..... 141,736 | 01/15/2018 3FE......
92931IN  AB 6| WPP Finance (USA) Corp 5.875% 06/15/14............ F...| 06/15/2014| Maturity. 6,000,000 | ......... 6,000,000 | ........ 5,975,520 .5,998,547 0] 1453 0 | 6,000,000 0 0 (VN 176,250 | 06/15/2014| 2FE......
G1011# AA  2|Berendsen PLC Series A 5.450% 05/25/14.............. F...| 05/25/2014] MAEULILY........coverncrrrrecrirerienine | veveveereriessnennens | verirens 5,000,000 | ........ 5,000,000 | ........ 5,000,000 | ......... 5,000,000 0 0 0 (U (VN IO 5,000,000 0 0 0. 137,764 |05/25/2014] 2...........
H2654# AA  1|Flughafen Zurich AG 6.330% 04/11/15......ccccouvevnnnne F...[04/11/2014| Redemption  100.0000........ccc. | wovererrnnirnnimninninnns | crvris 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 0 0 0 [ P [\ 1,000,000 0 0 0] . 31,650 | 04/11/2015/1...........
3899999. Total Bonds - Industrial And MISCEIIANEOUS..........uuuirsuieriiesirssisesseisssssssens s s sttt nnens | senes 186,238,875 | ... 185,360,360 | ..... 185,320,813 | ..... 165,558,122 | ........5,763 | ...... 185,486 | ..oovvvvvinnnnd 0] s 191,249 | v 0] . 185,998,539 | ..ovvevrnnnnd 0 ... 240,336 |..... 240,336 |..6,341,59 |...... XXX... |.XXX....
8399997, TOtAl BONMS = PaN 4.tttk 8888t | cina 236,594,693 | ..... 235,716,178 | ..... 236,926,902 | ..... 216,418,498 | ........5,763 | ..... (995,912)| .. (990,149) | .oovvvvvenc0 | v 236,354,357 20 240,336 |..... 240,336 |..7,337,620 |...... XXX... |.XXX....
8399999, TOtAI BOMAS. ... veesieseresieses st bbbt | enes 236,594,693 | ....235,716,178 | ..... 236,926,902 | ... 216,418,498 | ........5,763 | ..... (995,912)| .. .(990,149) | cvovvevnn0 | 236,354,357 0. 240,336 |..... 240,336 |..7,337,620 |...... XXX... [.XXX....
9999999. Total Bonds, Preferred and COMMON SOCKS...............cieuierriiuiiirieiisiiseiiesiesseeise ettt snnsnnes | eeees 236,594,693 |......... XXXooooire | 236,926,902 | ..... 216,418,498 | ........5,763 | ..... (995,912) | .. (990,149) | ...ccccoeee.e.0 | oo 236,354,357 20 240,336 |..... 240,336 |..7,337,620 |...... XXX... | .XXX....

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




statement as of June 30, 2014 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

9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
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Purchased Options - Hedging Effective - Call Options and Warrants

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00IU RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.03/28/2014(.06/27/2014] ......6,807 | ..oooorrvrreernaccd 0 {...1,152.0000 | ..oooovruvrrernnec (VI [ 510,525 | .oovoovcrrrenid LV IO 625,525 | ...cco. [ oo 625,525 |......... 115,000 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO00GC RTY Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/05/2013|.07/07/2014] ......4,874 ....1,005.0000 0 0 912,766 .912,766 83,396 0 0 0 0

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 | cccovvervrrreenne 0 |...1,037.0000 529,986 0 (U I 1,094,946 | ...... | ...... 1,094,946 | ........... 74,123 0 0 0 0 0001.....covvevn.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000GG RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/19/2013|.07/21/2014| ... 4,855 | ....oovervvvvrecnn. 0 |...1,050.0000 |........ 369,320 0 0 685,752 |....... 685,752 |........ (140,098) 0 0 0 0 0001.....ovvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000GI RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/26/2013|.07/28/2014| .....5913 | .ccovvvvrrvrrennne 0 |...1,049.0000 |......... 445,190 0 0 846,058 |....... [ oo 846,058 |........... 34,048 0 0 0 0 0001.....ove...

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 | ......ccvevvrreere. 0 |...1,044.0000 |......... 572,746 | ..o (U N (U I 1,113,598 | ... | eeeee 1,113,598 | ......... 41,513 0 0 0 0 0001.....oe....

Russell 2000 OTC Call Option Equity/In

9RGO0OGM RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.08/14/2013[.08/14/2014] .....6,967 | ....cccoevvvvvrnencd 0 |...1,048.0000 521,968 0 [V I 1,008,787 | ....... | weeee. 1,008,787 29,959 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000GO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013|.08/21/2014| ......3,916 | ......ccooevvvveene. 0 1...1,022.0000 |......... 298,830 0 0 664,250 |....... [ oo 664,250 258,494 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In

9RG000GQ RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.08/28/2013|.08/28/2014] ......7,969 | .......ccccvvvvecen 0 {...1,017.0000 |......... 602,695 | ...covvvirrinnn (1 I [V I 1,398,983 | ....... | voeeee 1,398,983 69,427 0 0 0 0 0001.....vvern.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000GS RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.09/06/2013(.09/05/2014] .....5,595 | .....cccovvrvvrunscd 0 |...1,030.0000 |...... 489,563 0 0 916,450 | ..ocors [ v 916,450 | ........... 34,425 0 0 0 0 0001....cvveree

Russell 2000 OTC Call Option Equity/In

9RGO00OGU RTY Multiple NAA........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. [.09/13/2013].09/12/2014] ......6,129 | ....cccccevvvvvecnnl 0 |...1,054.0000 |......... 481,249 0 0 862,612 | ..covs [ v 862,612 | ..cooerreens 7,701 0 0 0 0 0001.....ovvvrne

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OGW RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/20/2013).09/19/2014| ..... 4,409 | .....oorrvvvvrennne 0 {...1,073.0000 |......... 346,812 0 0 528,824 |....... 528,824 (27,692) 0 0 0 0 0001.....cvvern.

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 | .....cvvvvrvernacc 0 |...1,074.0000 |......... 700,480 0 0 789,717 | covvvee | v 789,717 | .ooveeennd (15,930) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OHA RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.10/07/2013|.10/07/2014| .....6,624 | .......corevvvveenn. 0 |...1,066.0000 |......... 537,339 0 0 840,078 | ...cco. [ ooveern 840,078 |.......... (46,361) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0OHC RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/14/2013(.10/14/2014] .....6,136 | ..ooooevvreernaccd 0 |....1,090.0000 503,152 0 0 690,541 |....... 690,541 (32,058) 0 0 0 0 0001.....covvern.

Russell 2000 OTC Call Option Equity/In

9RGOOOHE RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/21/2013[.10/21/2014] ......4,083 | ......occovvvvrnecc 0 |...1,112.0000 306,919 0 0 387,132 | covvvns | v 387,132 (36,176) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO00OHG RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/28/2013[.10/28/2014] ......5,805 | .....ccccvvrvvrnencd 01...1,118.0000 |......... 439,613 0 0 536,131 | ....... 536,131 (55,022) 0 0 0 0 0001.....ovvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOO0OHI RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/07/2013|.11/07/2014| ......5,458 | .......ccoevvvvvern. 0 {...1,079.0000 |......... 427 471 0 0 631,425 | ..o [ oo 631,425 |........ (73,031) 0 0 0 0 0001.....ovvevn.

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OHK RTY Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.11/14/2013[.11/14/2014] .....5,758 | ...ocvvvvvreernacc 01...1,111.0000 |......... 447,972 0 0 586,964 | ....... | . 586,964 (31,968) 0 0 0 0 0001.....covev..

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO0OHM RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.11/21/2013[.11/21/2014] .....3,653 | ..oooovvvriernanc 0 |...1,120.0000 289,171 0 0 354,031 | .ooov. | v 354,031 (23,129) 0 0 0 0 0001.....cvvev..

Russell 2000 OTC Call Option Equity/In

9RGO0OHO RTY Multiple N/A........ dex Bank of America EYKN6VOZCB8VDIIULBSO.. [.11/27/2013|.11/28/2014] ......5,686 | .................cnt 0 {...1,141.0000 |......... 452,947 0 0 459,891 | ..coos [ s 459,891 6,944 0 0 0 0 0001.....vvvrn.

Russell 2000 OTC Call Option Equity/In

9RGO0OHQ RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/06/2013|.12/05/2014] ......4,393 | .....cccoovvvvruurc 0 {...1,131.0000 |......... 364,619 0 0 391,340 | coovves | cevvnnnns 391,340 |.......... (43,187) 0 0 0 0 0001.....ovvvrn.
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Russell 2000 OTC Call Option Equity/In

9RGO0OHS RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014] ......6,567 | .....cvvevvrevrnecc 0 |...1,107.0000 525,360 0 0 709,680 | ..covv. | coverenne 709,680 |.......... (42,518) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OHU RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.12/20/2013[.12/19/2014] .....4,126 | ....ovvvvrrvrrnecc 0 |...1,146.0000 |......... 343,902 0 0 334224 | ... | 334,224 | ... (44,963) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOHW RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/27/2013|.12/26/2014| ... 4,556 | .......convevvreeree 0 |...1,161.0000 396,372 0 0 252,830 | ....... 252,830 |........ (139,190) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGOOOHY RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/07/2014(.01/07/2015] .....3,758 | ..oocorvevrreernacc 0 {...1,158.0000 | ....ccvvrrrerrnec (VI I 281,850 | ..ovverrvirrennn LV IO 285912 | .coes [ v 285912 | oo 4,062 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO00IA RTY Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/14/2014|.01/14/2015] ......4,641 +..1,163.0000 | ..cvvvrverrrirrnnc0 | s 371,280 ..345,435 .345,435 (25,845) 0 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00IC RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.01/21/2014|.01/21/2015| .....2,126 | ...ovvvvvrnrrrennne 0 {...1,176.0000 | ....covervrrerranc (V1 [ 176,968 | ...vvvvvcrreenns (U [ 104,948 | ..oocoo | oo 104,948 |........ (72,021) 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OIE RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/28/2014(.01/28/2015] .....4,481 | ....ccoevvvvvvrnerc 0 {...1,138.0000 | ....ccocovvrrerrenc (VI I 285,619 | oo (U IO 416,871 | .o [ v 416,871 | ......... 131,252 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In | Credit Suisse FB

9RG000IG RTY Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/07/2014/.02/06/2015 ......3,170 | ...covvvrvvvreenee 0 {..1,117.0000 | ...occovorrrrerranc (V1 T 265,075 | ..oovvvvrenn (U IO 348,906 | ....... | coeeenns 348,906 83,831 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00II RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.02/14/2014(.02/13/2015] ......5,935 | ..ooorervrrerrnanc 0 {....1,149.0000 | ....covrrrrvrrnncd (V1 445125 | oo (1 IO 521,041 | coovves | e 521,041 |.......... 75,916 0 0 0 0 0001.....vvvrn.

Russell 2000 OTC Call Option Equity/In

9RGO00IM RTY Multiple dex Bank of America EYKN6V0ZCB8VDOIULBSO.. |.02/28/2014(.02/20/2015] ......4,810 ...1,149.0000 | ...oocvvvvvvcrinn0 | s 396,055 0 335,496 |....... 335,496 (60,559) 0 0 0 0

Russell 2000 OTC Call Option Equity/In

9RGO00IK RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/21/2014(.02/20/2015| ......2,645 | .....ccocevrvvrrnncc 0 {....1,165.0000 | ...oooorrrrernnncd (V1 I 216,255 | ..ooovvrvierninnn (1 IO 211,024 | .o [ oo 211,024 (5,231) 0 0 0 0 0001.....cvvvrne

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000IO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/07/2014|.03/06/2015] .....4,978 | .........cccoovee. 0 {....1,203.0000 | ..oooovvurrrrrnnncd (VI I 428,307 | .oovvvrrveinninnnd (1 IO, 196,020 [ ..ooes | corrreene 196,020 (232,287) 0 0 0 0 0001.............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000IQ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/14/2014|.03/13/2015| ......5,824 | ...coovvvvvrrennne 0 {...1,181.0000 | ..oooovrurrrerrnecd (VI I 517,404 | ..o (1 IO 304,381 | .o [ e 304,381 |........ (213,023) 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In

9RG000IS RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.03/21/2014(.03/20/2015| ......4,976 | ......vvvvvvrrnncc 0 {...1,194.0000 | ..oooorvurrrernnnc (VI I 421,169 | oo (VI IO 331,588 | ..o [ e 331,588 |......... (89,581) 0 0 0 0 0007.....cvvern.

Russell 2000 OTC Call Option Equity/In

9RGO00IW RTY Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.04/07/2014|.04/07/2015] ......5,388 +.1,136.0000 | ..ovvvvrvrrriirnnc0 | s 458,950 ..560,049 .560,049 ..101,099 0 0 0 0

Russell 2000 OTC Call Option Equity/In

9RGO00IY RTY Multiple N/A........ dex Bank of America EYKN6VOZCB8VDIIULBSO.. |.04/14/2014(.04/14/2015] ......6,922 | .....ccocevvvvvrnecc 0 |...1,115.0000 0 595,984 0 812,832 | .coes [ v 812,832 |......... 216,848 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00JA RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/21/2014|.04/21/2015| .....4,114 | .cccovvervrnreann. 0 {...1,142.0000 | ....ccoverrvrerrnnc (VI T 347,962 | oo (U IO 334,978 | ....... | oo 334,978 ... (12,984) 0 0 0 0 0001.....cvvevn.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JC RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/28/2014|.04/28/2015 ......8 437 | ...ovvvvrnvrreenn. 0 |...1,117.0000 0 538,777 0 642,150 | ..cooe [ v 642,150 | ......... 103,373 0 0 0 0 0001......e....

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00JE RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.05/07/2014|.05/07/2015 ......6,720 | .....oocovvereene. 0 {...1,109.0000 | ....coverrrrerrenc (VI [ 544589 | ....ccoovvrrid (U [ 718,406 | ....... | ceoeeeeee 718,406 |........ 173,817 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In

9RG000JG RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] .....7,315 | ..oocovvvvvvrrnnncd 0 {...1,103.0000 | ....ccocovrrrvrrenc (VI [ 565,669 | .....oorrreernnnn (U I 947,555 | ..o [ oo 947,555 381,886 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000JI RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.05/21/2014(.05/21/2015] ......4,304 | .......cccovvernccc 0 {...1,104.0000 | ....ccccovvrrvrrenc 0 | 365,840 0 562,543 | ....... 562,543 | ......... 196,703 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGO00JK RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS5573... |.05/28/2014(.05/28/2015] ......6,396 | .....coovvvvereancd 0 {....1,137.0000 | .covoorvurrrrrrancd (I I 479,700 | ovvvrrverrennnd (1 [, 710,304 | coovvvs | e 710,304 |......... 230,604 0 0 0 0 0007....crvvrree

Russell 2000 OTC Call Option Equity/In

9RG000JM RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014].06/05/2015] ......5,398 | ......vvvvverrnnncd 0 {....1,165.0000 | ..oooovvurrrrrraned (V1 426,442 | ..oovvrvin (1 [ 502,086 | ....... | ceeevened 502,086 |........... 75,644 0 0 0 0 0001.....vvvrrne
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Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JO RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/13/2014|.06/12/2015| ......6,442 | .......ccnevvvveenn. 0 |...1,163.0000 0 527,278 0 481,571 | oo [ e 481,571 |.........d (45,707) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | Credit Suisse FB

9RG000JQ RTY Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/20/2014|.06/19/2015| ..... 4 477 | ..cvvvvrrncvrrennne 0 |...1,188.0000 0 335,775 0 373,956 | .covvv. | cevernnns 373,956 38,181 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000JS RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/27/2014|.06/26/2015| ......7,087 | ...covvvrrvrrreenne 0 |...1,190.0000 0 580,496 0 431,562 | ..o [ e 431,562 |........ (148,934) 0 0 0 0 0001.....ccvvern.

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 | ...ooovvcvrvernacc 0 |...1,632.0000 |...... 1,538,707 0 0 2,687,175 | .cooees | v 2,687,175 | ......... 477,753 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834IM SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/05/2013|.07/07/2014] ......2,635 ....1,632.0000 258,441 0 0 864,176 .864,176 265,301 0 0 0 0

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 | ...ooovnvvreernacc 0 |...1,680.0000 |...... 1,957,072 0 0 3,376,663 |...... [ ...... 3,376,663 | ......... 861,745 0 0 0 0 0001.....cvvern.

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 | .ooocovevvvrrernacc 0 |...1,680.0000 |........ 594,610 | .oovovevvrriernnd (U N (U I 1,711,000 | .oooe. | oo 1,711,000 566,594 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG834GW SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013[.07/21/2014] ......5,555 | ....ccccevvvvvrnencd 0 1...1,692.0000 |......... 544,390 | ..o (U N 0 [ e 1,666,500 | ....... | ...... 1,666,500 685,463 0 0 0 0 0001............

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

9PG834HC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS5573... |.06/06/2013(.07/21/2014] ...54,075 | .....ccvvvveereccc 0 |...1,692.0000 |...... 5,299,364 | ...oovvrvirriinnnnnd (1 [ [V [~ 13,141,363 | ....... ....13,141,363 3,981,704 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG834HA SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013|.07/21/2014] ......5,555 ....1,692.0000 544,390 ..1,666,500 1,666,500 689,153 0 0 0 0

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

9PG834HE SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.06/06/2013(.07/21/2014 ... 16,193 | .....cccvvvvvvvnecc 0 |...1,692.0000 |...... 1,586,913 0 0 3,935,240 |....... 3,935,240 | ...... 1,407,158 0 0 0 0 0001.....cvvvrne

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 | .....oovvvverrrn. 0 {...1,692.0000 |...... 1,743,322 | oo (1 I [V I 4,731,794 | | e 4731,7% | ...... 1,628,024 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG834IS SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/19/2013[.07/21/2014] ......1,005 | .....oovvvvvrrneccd 0 {...1,692.0000 |......... 100,842 0 0 268,557 | .covvv. | cevernnne 268,557 89,261 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834HI SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013[.07/21/2014] ...28,781 | .....orvvvrvvrrnnccd 0 |...1,692.0000 |...... 2,820,538 0 0 8,634,300 | ....... | oo 8,634,300 | ...... 3,585,028 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834GY SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013|.07/21/2014] ....10,815 ....1,692.0000 | ...... 1,059,870 0 0 3,244,500 3,244,500 | ...... 1,316,434 0 0 0 0

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 | .ccvvvverrcrrreenne 0 {...1,692.0000 |......... 743,201 0 0 2,082,098 |....... | oo 2,082,008 | ......... 703,852 0 0 0 0 0001.....ccvvern.

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 | ...ovvvornrvreenne 0 |...1,692.0000 |...... 1,936,839 0 0 5,426,105 |....... [ ...... 5,426,105 | ...... 1,834,293 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG834HG SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013(.07/21/2014] ...36,877 | ......ovvvveernencd 0 |...1,692.0000 |...... 3,613,946 | ..ocoovvrrnnnnn (U N (U - 11,063,100 |....... ....11,083,100 | ...... 4,590,321 0 0 0 0 0001......e....

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

9PG834IQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.07/19/2013(.07/21/2014] ..... 1,891 | covvoorvvrirnac 0 1...1,692.0000 |......... 177,262 0 0 504,789 | ....... | oueened 504,789 |......... 172,797 0 0 0 0 0001...........

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

9PG834HQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.06/07/2013(.07/28/2014] ...21,222 | ......ccvvvvevecc 0 |...1,692.0000 |...... 1,997,627 0 0 3,374,690 |...... | ...... 3,374,690 | ......... 813,003 0 0 0 0 0001............

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

9PG834lY SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.07/26/2013|.07/28/2014| ......8,867 | .....oocvevvvveenee 0 1...1,692.0000 |......... 834,651 0 0 2,371,795 | .cocoes | v 2,371,795 | ......... 789,488 0 0 0 0 0001............

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

9PG834JA SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/07/2013).08/07/2014| ....13,366 | ......ccccoevvvveree 0 |...1,691.0000 |...... 1,234,083 0 0 3,568,926 |....... [ ... 3,568,926 | ...... 1,166,080 0 0 0 0 0001....ovvveeer
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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 | .....ovvornvvrennne 0 {...1,691.0000 |...... 1,649,014 | ..o (1 N [V I 4,768,893 |....... | ... 4,768,893 | ...... 1,558,147 0 0 0 0 0001.....ccvvern.

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 | ....covvvvvvvrnacc 0 |...1,685.0000 |...... 1,522,159 | oo (1 N (U I 4,480,762 |....... | ..... 4,480,762 | ...... 1,446,371 0 0 0 0 0001.....ccvvern.

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

9PG834JW SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.08/14/2013|.08/14/2014| ......9,315 | ccevvvvrvnrrrennne 0 |...1,685.0000 |........ 873,654 0 0 2,532,521 | .covees | e 2,532,521 | ......... 812,250 0 0 0 0 0001.....ccvvern.

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

9PG834KA SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/21/2013|.08/21/2014| ......1,583 | .ccvvvvvrnrrreenne 0 |...1,643.0000 |......... 147,266 0 0 496,235 | ... [ ooreern 496,235 | ......... 147,208 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834KK SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.08/21/2013|.08/21/2014] ......7,487 ....1,643.0000 510,464 0 0 2,347,691 2,347,691 681,581 0 0 0 0

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 | ...covvvvrvrreenne 0 |...1,643.0000 |......... 244,066 0 0 803,043 | ...cco. [ oo 803,043 |........ 211,249 0 0 0 0 0001.....cvvern.

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 | ......ccooevvvreenee 0 |...1,643.0000 809,826 0 0 2,733,862 | ....... | oo 2,733,862 | ......... 618,307 0 0 0 0 0001...........

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 | ..oooovvvvvvernacc 0 |...1,643.0000 |...... 2,984,309 0 0 5,701,862 |....... [ ...... 5,701,862 |...... 1,133,853 0 0 0 0 0001............

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 | ......cccoeuvvvveree 0 |...1,643.0000 |......... 813,425 0 0 2,676,390 |....... | ... 2,676,390 | ...... 1,125,110 0 0 0 0 0001.....vvvrn.

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

9PG834JK SPX Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.08/09/2013|.08/21/2014 ....39,140 ....1,643.0000 | ...... 3,641,194 12,292,174 212292174 3,496,896 0 0 0 0

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 | ..........coooeee. 0 |...1,643.0000 |...... 2,100,896 | ....cccoourrrrrneen LU I (U I 7,092,339 | .. | v 7,092,339 | ...... 1,806,953 0 0 0 0 0001.....cvvvrne

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

9PG834JS SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.08/09/2013(.08/21/2014] ....28/427 | .....ccevvvvveveecc 0 |...1,643.0000 |...... 2,644,564 0 0 3,910,928 | ... |...... 3,910,928 | ......... 738,788 0 0 0 0 0001.....ovvvrn.

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 | .ccovvvvrurrrennne 0 |...1,643.0000 |......... 826,758 0 0 2,791,021 | .oovees | v 2,791,021 | ......... 794,655 0 0 0 0 0001.....cvvern.

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 | .....ooeovvvrrennne 0 |...1,643.0000 |...... 3,103,295 | ..oovcrvivirennn (1 I [V I 10,476,299 | ....... ...10,476,299 | ...... 2,879,415 0 0 0 0 0007.....cvvern.

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

9PG834JE SPX Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.08/07/2013|.08/21/2014 ......7,731 ....1,643.0000 719,215 0 0 2,427,971 2,427,971 ...549,476 0 0 0 0

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 | ..ooovvvvveernaccd 0 |...1,643.0000 |...... 1,789,432 | oo (0 N [V I 1,870,676 | ..coov. | veveee 1,870,676 335,819 0 0 0 0 0001.....ccvvern.

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

9PG834KO SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/28/2013|.08/28/2014| ...19,328 | .......ccvvvvvreeree 0 |...1,635.0000 |...... 1,896,463 0 0 6,198,852 |....... | ... 6,198,852 | ...... 1,798,945 0 0 0 0 0001.....cvvevn.

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

9PG834KM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/28/2013|.08/28/2014| ....10,153 | ......ccvvvvvveenee 0 {...1,635.0000 |........ 996,212 0 0 3,256,258 | ....... [ ... 3,256,258 | ........ 944,986 0 0 0 0 0001......e....

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

9PG834KS SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.09/06/2013(.09/05/2014] ....16,300 | .....cvvvvrverneccd 0 |...1,655.0000 |...... 1,678,900 | .ovvoovurriernannd (U N (U I 4,903,472 | ..ccc. | oo 4903472 | ...... 1,411,869 0 0 0 0 0001...........

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

9PG834KQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/06/2013|.09/05/2014| ......9,069 | ......cccoevvvvvenee 0 |...1,655.0000 |......... 934,107 0 0 2,727,097 | .coooes | o 2,727,097 805,400 0 0 0 0 0001............

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

9PG834KW SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/13/2013).09/12/2014| ...14,893 | ......cccceuvvveene. 0 |...1,688.0000 |...... 1,416,026 0 0 3,992,148 | ... 3,992,148 | ...... 1,218,717 0 0 0 0 0001............

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

9PG834KU SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/13/2013).09/12/2014| ......9,467 | .....oocvvvvvvvveree 0 |...1,688.0000 |......... 900,122 0 0 2,537,680 | ..ooe. | v 2,537,680 | ......... 774,699 0 0 0 0 0007....crvvrree
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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 | .....ovvovvvreenne 0 {...1,710.0000 |...... 1,090,803 0 0 2,824,827 |..cc. | oo 2,824,827 | ......... 874,879 0 0 0 0 0001.....ccvvern.

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 | .....oveorvvrveenne 0 {...1,710.0000 |......... 918,802 0 0 2,379,400 | ....... | oo 2,379,400 | ......... 736,925 0 0 0 0 0001.....ccvvern.

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

9PG834LE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.09/20/2013|.09/19/2014| ....46,798 | ......ccoevvvreerne 0 {...1,710.0000 |...... 4,466,869 | ......cooevvrrennnn (1 N [V I 11,567,749 | ....... ...11,567,749 | ...... 3,582,654 0 0 0 0 0001.....ccvvern.

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 | .....oocrvvvvreenne 0 {...1,710.0000 |...... 3,577,657 0 0 9,264,977 | .occes | v 9,264,977 | ...... 2,869,461 0 0 0 0 0001.....ccvvern.

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

9PG834KY SPX Multiple dex Int E58DKGMJYYYJLNSC3868.. |.09/20/2013|.09/19/2014 ......7,843 ....1,710.0000 748,614 ..1,938,670 1,938,670 ...600,426 0 0 0 0

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

9PG834LG SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/20/2013|.09/19/2014| ....33,470 | ....oovvorvvvreenne 0 |...1,710.0000 |...... 3,194,712 0 0 8,273,272 | .cooees | v 8,273,272 2,562,319 0 0 0 0 0001.....cvvern.

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

9PG834LC SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/20/2013).09/19/2014| ....31,885 | ......ccvevvvvecne. 0 |...1,710.0000 |...... 3,043423 | .o (U N (U I 7,881,484 | ... |...... 7,881,484 | ...... 2,440,979 0 0 0 0 0001...........

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

9PG834LI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/20/2013).09/19/2014| ...27,183 | .....ooovevvvveenee 0 {...1,710.0000 |...... 2,594,617 0 0 6,719,221 | ... | .o 6,719,221 | ...... 2,081,014 0 0 0 0 0001............

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

9PG834LQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.09/27/2013|.09/26/2014| ... 17,166 | ...ooovvvvvnnn 0 {...1,692.0000 |...... 1,629,225 | .oovovvvvrrerrd (1 [ [V I 4,541,979 [ .oooes | o 4,541,979 | ...... 1,362,261 0 0 0 0 0001.....vvvrn.

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

9PG834L0 SPX Multiple dex PLC G5GSEF7VJP5I70UK5573... |.09/27/2013(.09/26/2014] ......9,020 ....1,692.0000 856,088 0 0 2,386,616 2,386,616 ..715,810 0 0 0 0

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

9PG834LS SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748...|.10/07/2013(.10/07/2014] .....9,850 | ....cccevrvrvureacc 0 {...1,676.0000 |...... 1,002,139 0 0 2,755,942 | ..o | oned 2,755,942 | ......... 771,856 0 0 0 0 0001.....cvvvrne

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

9PG834LU SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS573... |.10/07/2013(.10/07/2014] ... 12,105 | .....ccevvvvvvreecc 0 {...1,676.0000 |...... 1,231,563 0 0 3,389,393 | .ooooe. | wooee. 3,389,393 | ......... 978,639 0 0 0 0 0001.....ovvvrn.

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

9PG834LY SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/14/2013(.10/14/2014] ... 13,4671 | ..oooorvvrrirrnacc 0 {...1,710.0000 |...... 1,198,029 0 0 3,331,265 | ....c.. [ eueed 3,331,265 955,831 0 0 0 0 0001.....cvvern.

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

9PG834LW SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZITNUHU748... |.10/14/2013(.10/14/2014] .....8,789 | ...oeorvvvrrerrnacc 0 {...1,710.0000 |......... 782,221 0 0 2,175,060 | ....... | ccoree 2,175,060 624,084 0 0 0 0 0007.....cvvern.

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

9PG834MG SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013|.10/21/2014| ....43 464 ....1,745.0000 | ...... 4,000,427 0 0 9,388,999 9,388,999 | ...... 2,835,764 0 0 0 0

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

9PG834ME SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013|.10/21/2014| ....26,085 | .......ccrevvvveeree 0 |...1,745.0000 |...... 2,400,863 0 0 5,634,825 |...... [ ... 5,634,825 | ...... 1,701,889 0 0 0 0 0001.....ccvvern.

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

9PG834MK SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013|.10/21/2014| ....45,304 | .....ovevrvvrreenne 0 |...1,745.0000 |...... 4,169,780 0 0 9,786,472 | ....... | oo 9,786,472 2,955,813 0 0 0 0 0001.....cvvevn.

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

9PG834MI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013|.10/21/2014| ....38,821 | ...vvvvvrnvrreenne 0 |...1,745.0000 |...... 3,573,085 0 0 8,386,028 |....... | ... 8,386,028 | ...... 2,532,836 0 0 0 0 0001......e....

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

9PG834MM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013.10/21/2014| ...27 421 | ...cvvvvrvrreenee 0 |...1,745.0000 2,523,829 0 0 5923425 | ... 5923425 | ...... 1,789,055 0 0 0 0 0001...........

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

9PG834MO SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013).10/21/2014| ...21,632 | ....cvvvvvvreenee 0 |...1,745.0000 |...... 1,991,009 | ..o (U N (U I 4,672,898 |....... | ... 4,672,898 | ...... 1,411,357 0 0 0 0 0001............

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

9PG834MA SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013).10/21/2014| ......9,520 | ......cccvevvvveenee 0 1...1,745.0000 |......... 876,221 0 0 2,056,490 |....... | ...... 2,056,490 621,123 0 0 0 0 0001............

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

9PG834MC SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013).10/21/2014| ......7,073 | .ccovvvvrrrrrrnanee 0 |....1,745.0000 650,999 0 [V IO 1,527,894 | ... | voeene 1,527,894 | ......... 461,471 0 0 0 0 0007....crvvrree

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

9PG834MS SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/28/2013[.10/28/2014] ... 14,942 | .........cco..0uu. 0 |...1,762.0000 |...... 1,429,949 0 0 2,997,893 |....... | oo 2,997,893 |........ 873,106 0 0 0 0 0001.....vvvrrne
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834MQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/28/2013|.10/28/2014| ......8,932 | ....oovvvrvrrrennne 0 |...1,762.0000 |......... 854,792 | .ovveorerriid (1 N [V IO 1,796,033 | ..co... | veveee 1,796,033 | ......... 542,744 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834MU SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/07/2013[.11/07/2014] .....8,969 | ......vevrvvvrneccd 0 |...1,747.0000 |......... 861,831 | oo (1 N [V IO 1,924,674 | ....... | eoee. 1,924,674 | ......... 556,448 0 0 0 0 0001.....ccvvern.

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

9PG834MW SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.11/07/2013(.11/07/2014] ... 12,827 | ..oooovvvvreer 0 |...1,747.0000 |...... 1,232,546 0 0 2,756,312 | .cooees | e 2,756,312 | ......... 779,642 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834MY SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/14/2013[.11/14/2014] ... 10,214 | ...ocorvvvrerrnecc 0 {...1,791.0000 |......... 998,623 | ..ovoovurriirnannd (1 N [V I 1,798,707 | cccvvvs | oo 1,798,707 527,103 0 0 0 0 0001.....ccvvern.

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

9PG834NA SPX Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.11/14/2013|.11/14/2014| ....11,499 ....1,791.0000 | ...... 1,134,491 0 0 2,016,411 2,016,411 598,444 0 0 0 0

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

9PG834NK SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013|.11/21/2014| ....34,552 | ......ocovevvvreene. 0 |...1,796.0000 |...... 3,390,588 0 0 5,953,305 |...... [ ... 5,953,305 | ...... 1,759,030 0 0 0 0 0001.....cvvern.

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

9PG834NQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5ITOUKS573... |.11/21/2013(.11/21/2014 ...24,462 | ................... 0 |...1,796.0000 |...... 2424918 | oo (U N (U I 4,217,889 | ..o | oo 4,217,889 | ...... 1,235,627 0 0 0 0 0001...........

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

9PG834NI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013|.11/21/2014| ....38,004 | ......cccoevvvveene. 0 |...1,796.0000 |...... 3,729,333 0 0 6,548,084 |....... | ...... 6,548,084 | ...... 1,934,770 0 0 0 0 0001............

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

9PG834NG SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013|.11/21/2014| ...33,594 | ......cccceuvvveene. 0 |...1,796.0000 3,330,173 0 0 5,788,242 | ....... | ...... 5788242 | ...... 1,710,258 0 0 0 0 0001.....vvvrn.

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

9PG834NO SPX Multiple dex PLC G5GSEF7VJP5I70UKS5573... |.11/21/2013(.11/21/2014] ....18,855 ....1,796.0000 | ...... 1,869,096 0 0 3,251,096 3,251,096 952,405 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834NC SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/21/2013[.11/21/2014] .....9,967 | ..oooovvvvvvrr 0 {...1,796.0000 |......... 984,441 | oovoorrid (1 I [V I 1,717,796 | covvves | e 1,717,796 | ......... 499,455 0 0 0 0 0001.....cvvvrne

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

9PG834NM SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013|.11/21/2014| ....36,757 | ......ccceevrvveeree 0 {...1,796.0000 |...... 3,606,964 0 0 6,333,227 [ .cooees | o 6,333,227 | ...... 1,871,286 0 0 0 0 0001.....ovvvrn.

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

9PG834NE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2013.11/21/2014| ......8,102 | .....ovvvvrrrennne 0 |....1,796.0000 803,151 0 (1 IO 1,395,974 | ... | oo 1,395,974 | ......... 412,470 0 0 0 0 0001.....cvvern.

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

9PG834NS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/27/2013).11/28/2014| ... 19,748 | ....covvvrvvrrennne 0 |...1,807.0000 |...... 1,939,451 0 0 3,227,929 | .o [ s 3,227,929 | ......... 945,184 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834NU SPX Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/06/2013|.12/05/2014] ....17,262 ....1,805.0000 | ...... 1,726,200 0 0 2,870,103 2,870,103 822,429 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834NW SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014] ...10,843 | ....ccoeevvrvvrnucc 0 |...1,775.0000 |...... 1,084,300 0 0 2,083,496 | ....... | oo 2,083,496 | ......... 584,800 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834NY SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014] ...13,096 | ......oevvvrvvrnencd 0 |...1,775.0000 |...... 1,309,600 0 0 2,516,413 | ... | oo 2,516,413 | ......... 706,312 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG8340G SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...37,485 | .....cccovvvvvrnerc 0 {...1,818.0000 |...... 3,748,500 0 0 5,905,739 |....... [ ...... 5,905,739 | ...... 1,661,420 0 0 0 0 0001......e....

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

9PG8340E SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] ...23,912 | coovoovvvvvvernanc 0 |...1,818.0000 |...... 2,369,679 0 0 3,754,571 | oo [ e 3,754,571 | ...... 1,056,588 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG83400 SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...27,965 | ......ccccovvvrnenc 0 |...1,818.0000 |...... 2,796,500 | ...ooovvvverennn (U N (U I 4,405,869 |....... | ... 4,405,869 | ...... 1,239,472 0 0 0 0 0001............

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

9PG8340A SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.12/20/2013(.12/19/2014] ... 10,493 | ...ooovvvvrvernac 0 |...1,818.0000 |...... 1,039,856 | ....ovovvvreernnncd (U N 0 | e 1,647,571 | oo | o 1,647,571 | ......... 463,649 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG8340! SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013|.12/19/2014| ...32,778 | .....cccoevvvvruurcd 0 |...1,818.0000 |...... 3,277,800 0 0 5,164,154 | ... | 5,164,154 | ...... 1,452,795 0 0 0 0 0007....crvvrree




statement as of June 30, 2014 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

9'9030

1 2 3 4 5 6 7 8 9 10 1 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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In

9PG8340K SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...37,045 | .....ccccovvvvrnucc 0 |...1,818.0000 |...... 3,704,500 0 0 5,836,417 | ..cco. [ e 5,836,417 | ...... 1,641,919 0 0 0 0 0001.....ccvvern.

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

9PG8340C SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] .....8,249 | ...ooovrvrviernec 01...1,818.0000 |......... 817476 | oo (1 N [V IO 1,295,227 | ccoovve | voveee 1,295,227 | ......... 364,495 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG8340M SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...30,578 | ....ccccevvrvvrneccd 0 |...1,818.0000 |...... 3,057,800 | ...ovvrrverrnnn (1 N [V I 4,817,545 | ....... | oo 4,817,545 | ...... 1,355,286 0 0 0 0 0001.....ccvvern.

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

9PG8340Q SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.12/27/2013|.12/26/2014| ....20,349 | ......ccovevvvveenne 0 |...1,841.0000 |...... 1,872,108 0 0 2,845,824 |....... | ... 2,845,824 | ......... 793,368 0 0 0 0 0001.....ccvvern.

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

9PG8340S SPX Multiple dex Chase & Co 8I5DZWZKVSZI1NUHU748...|.01/07/2014|.01/07/2015| ....16,274 +...1,926.0000 | ...oocorvvvrririan0 | s 1,546,030 ..2,360,614 2,360,614 ...814,584 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG8340U SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/14/2014(.01/14/2015] ... 16,113 | ...ocovvvvrrrrnnccd 0 {...1,839.0000 | ....crverrrrerrancd 0. 1,611,300 | oo (U IO 2,343,757 | .covees | e 2,343,757 | ......... 732,457 0 0 0 0 0001.....cvvern.

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

9PG8340W SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.01/21/2014.01/21/2015| ... 13,478 | .....ooovevvvveenee 0 {...1,844.0000 | ....ccccovvrrvrrenc 0. 1,310,870 | covvoovvrrriernnnd (U I 1,924213 | .| oo 1,924213 | ........ 613,343 0 0 0 0 0001...........

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

9PG8340Y SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.01/21/2014|.01/21/2015| ...24,254 | .......covevvvveene. 0 |...1,844.0000 0 2,358,944 0 3,462,670 | ... |...... 3,462,670 | ...... 1,103,725 0 0 0 0 0001............

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

9PG834PI SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015] ... 15,647 | ..ovoorvvvrrerrnncc 0 {....1,844.0000 | ....corvvvrrvvrrnnc 0. 1,521,827 | covvovvvvrriend [V I 2,247,829 | .coooes | e 2,247,829 | ......... 726,002 0 0 0 0 0001.....vvvrn.

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

9PG834PG SPX Multiple dex Int E58DKGMJYYYJLNSC3868.. |.01/21/2014|.01/21/2015 ....29,369 ....1,844.0000 | .....ccocovvvereen0 | 2,856,429 .4,192,922 4,192,922 | ...... 1,336,494 0 0 0 0

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

9PG834PA SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015] ...29,944 | ......oevvvvvrrnecc 0 {....1,844.0000 | ...ooorrrrrrrnnncd 0. 2,912,353 | coovveerrerrinnns [V I 4,301,719 [ .oooees | e 4,301,719 | ...... 1,389,366 0 0 0 0 0001.....cvvvrne

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

9PG834PE SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015] ....35,644 | .....cocevvrvvrnecc 0 {....1,844.0000 | ...oooorrrrernnnc 0| 3,466,735 | ..ooverriernennn [V I 5,120,574 | ..ccc. | oo 5,120,574 | ...... 1,653,839 0 0 0 0 0001.....ovvvrn.

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

9PG834PC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/21/2014/.01/21/2015| ....46,025 | ......ovoevvvvennne 0 {...1,844.0000 | ....covvvrrrernnecd 0 | 4476,392 | .coovvirrcrrinnns (U IO 6,570,849 |....... | ..... 6,570,849 | ...... 2,094,457 0 0 0 0 0001.....cvvern.

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

9PG834PM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.01/28/2014/.01/28/2015| ......8 474 | ...covvvrvrrennne 0 {...1,793.0000 | .cooovrvurrrernnec (VI I 850,366 | ..vvvvvrurrrerinncd [V I 1,565,215 | ccovves | voveee 1,565,215 | ......... 714,849 0 0 0 0 0007.....cvvern.

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

9PG834PK SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.01/28/2014|.01/28/2015 ....10,856 +..1,793.0000 | ..covvrvevrrirnnn0 | s 1,089,400 ..2,005,189 2,005,189 ..915,789 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834PO SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/07/2014(.02/06/2015| ......6,233 | .....coeevvrvvrneccd 0 {...1,797.0000 | ..oooovrrrrrerrnnc (VI I 646,300 | ...ooorrverrnnn [V I 1,136,075 | .covvvs | veveee 1,136,075 | ......... 489,776 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834PQ SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/07/2014(.02/06/2015] ....12,827 | .....coevvvrvvrnenc 0 {...1,797.0000 | ...oooerrrrerranc 0. 1,330,032 | oo [V I 2,337,950 | ..cco. | v 2,337,950 |...... 1,007,918 0 0 0 0 0001.....cvvevn.

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

9PG834PU SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/14/2014/.02/13/2015| ....10,399 | ...ovvvvvvvvreenee 0 {...1,839.0000 | ....ccoeerrrrerrnnc (VI I 998,200 | .ovvevvuurrerenncd (U I 1,569,023 | ... | eeeee 1,559,023 | ......... 560,823 0 0 0 0 0001......e....

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

9PG834PS SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/14/2014).02/13/2015 ......8,398 | ....oovvvrnvvreenee 0 {...1,839.0000 | ....ccoverrrrerrnnc (VI I 806,124 | ..o (U I 1,259,032 | .cooov. | o 1,259,032 | ......... 452,908 0 0 0 0 0001...........

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

9PG834QK SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ...21,321 | ccvvvvvvrvrreenee 0 1...1,836.0000 | ....cccovvrrvrrunc 0 ... 2,033,384 | .ot (U I 3,254,220 |.......| ... 3,254,220 | ..... 1,220,836 0 0 0 0 0001............

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

9PG834PW SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ... 11,769 | ....cvvvvrvvvreenee 0 1...1,836.0000 | ....cccooovrrvrrunc 0. 1,122,410 | oo 0 | e 1,796,300 | ....... | veeeee 1,796,300 | ......... 673,890 0 0 0 0 0001............

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

9PG834PY SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ... 17,912 | cceevvvvvrvvrrennne 0 {....1,836.0000 | ..oooorrrrrrnnne 0| 1,708,267 | ovvovvrreernnncd [V IO 2,733,905 | .oooes | v 2,733,905 | ...... 1,025,637 0 0 0 0 0007....crvvrree
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Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834QG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ... 19,774 | ..covvvvrvvrrennne 0 {...1,836.0000 | ....covvvrrrerrnec 0. 1,885,846 | .....ovvcrrvernnncd (U IO 3,018,101 [ .cooces | v 3,018,101 | ...... 1,132,255 0 0 0 0 0001.....ccvvern.

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

9PG834Ql SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014|.02/20/2015| ....26,489 | ......ocovvvreenne 0 {...1,836.0000 | ....covevrrrerrnec 0. 2,526,256 | ......coomverrennns (U I 4,043,010 [ .ooces | o 4,043,010 | ...... 1,516,754 0 0 0 0 0001.....ccvvern.

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

9PG834QE SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014|.02/20/2015| ....28,732 | ...ccvvvvrnrvrennne 0 {...1,836.0000 | ....coverrrrerrnec 0. 2,740,171 | oo [V I 4,385,359 | ....cc. | oo 4,385,359 | ...... 1,645,188 0 0 0 0 0001.....ccvvern.

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

9PG834QA SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014|.02/20/2015| ... 19,567 | ...cvvvvvrnvvrennne 0 {...1,836.0000 | ....cooevrrrerrnec 0. 1,866,105 | ...oooonvrreernnncd (U I 2,986,507 | ..occr | ceve 2,986,507 | ...... 1,120,402 0 0 0 0 0001.....ccvvern.

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

9PG834QM SPX Multiple dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014|.02/20/2015 ....17,879 ....1,836.0000 | ...oocorvevvririanc0 | s 1,705,120 ..2,728,868 2,728,868 | ...... 1,023,748 0 0 0 0

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

9PG834QC SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ....29,675 | ....cvvvvrvvvreenne 0 {...1,836.0000 | ....ccooorrrrerrnnc 0. 2,830,105 | ..oovvvreerrennn (U I 4,529,289 | ....... | oo 4,529,289 | ..... 1,699,184 0 0 0 0 0001.....cvvern.

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

9PG834Q0 SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2014(.02/20/2015| .....6,007 | .....ovvvvvvernecc 0 1{...1,839.0000 | ....ccooorrrrvrrunc (VI [ 576,672 0 820,329 |....... 820,329 | ......... 243,657 0 0 0 0 0001...........

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

9PG834QQ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS5573... |.02/28/2014(.02/20/2015] ... 15,784 | ......cvvvvvernecc 0 {...1,839.0000 | ....ccooovrrrvrranc 0. 1,515,264 | ....coovvvrrernnnd (U I 2,155,498 | ... | ..... 2,155,498 | ......... 640,234 0 0 0 0 0001............

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

9PG834QS SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/07/2014|.03/06/2015| ......5,926 | ......cccceuvvvveree 0 {....1,878.0000 | ....coovurrverrnnc (V1 [ 595,444 | ..o (1 IO, 739,776 | covvvee | v 739,776 | ......... 144,332 0 0 0 0 0001.....vvvrn.

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

9PG834QU SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.03/07/2014|.03/06/2015 ....10,665 ....1,878.0000 | ....ccocovvrireanc0 | s 1,071,619 ..1,331,372 1,331,372 259,753 0 0 0 0

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

9PG834QY SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/14/2014/.03/13/2015| ... 14,562 | .......cccoovvvvevee 0 {....1,841.0000 | ..oooorrrrrrrnnncd 0. 1,496,537 | .ovvvovcrrierd (1 IO 2,213,658 | ..ccc. | v 2,213,658 | ......... 717,122 0 0 0 0 0001.....cvvvrne

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

9PG834QW SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.03/14/2014(.03/13/2015] .....8,299 | ......ccovovurnneeee 0 [...1,841.0000 | ....ccoovveevrrreeee (V1 I 852,888 | ..o [V I 1,261,582 | .cooovt | veveee 1,261,582 | ......... 408,693 0 0 0 0 0001.....ovvvrn.

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

9PG834RC SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014/.03/20/2015| ....18,076 | ...ovvvvrvvvvrennne 0 {...1,867.0000 | ....covvvrrverrnec 0| 1,807,600 | ..ovoovvvreernnecd (U IO 2,450,557 | ..oces | verre 2,450,557 | ......... 642,957 0 0 0 0 0001.....cvvern.

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

9PG834RG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014/.03/20/2015| ....33,640 | ....oovvorcvrrennne 0 {...1,867.0000 | ...ocoorrrrerrnec 0 | 3,364,000 | ..ooverrevrrenn [V I 4,560,564 | ....... | ...... 4,560,564 | ...... 1,196,564 0 0 0 0 0007.....cvvern.

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

9PG834RE SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014|.03/20/2015 ....28,090 +...1,867.0000 | ...oocorvevrrirran0 | 2,809,000 ..3,808,152 3,808,152 999,152 0 0 0 0

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

9PG834RM SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2014|.03/20/2015| ....28,165 | ......cccoeevvreerne 0 {...1,867.0000 | ....crverrrrerrnec 0. 2,784,392 | ..covvvrcrrinnns (U IO 3,805,745 | ... | e 3,805,745 | ...... 1,021,353 0 0 0 0 0001.....ccvvern.

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

9PG834RI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014|.03/20/2015| ....34,749 | ...ovvvvrvvvreenne 0 {...1,867.0000 | ....ccooerrrrerrnnc 0. 3,474,900 | ..coovvrrverirennn [V I 4710911 | .oovees | o 4,710,911 | ...... 1,236,011 0 0 0 0 0001.....cvvevn.

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

9PG834R0O SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2014|.03/20/2015| ....27,249 | ...ovvevevvvrennee 0 {...1,867.0000 | ....ccooorrrrerrnnc 0. 2,693,836 | ...coovrrerrrnnnn (U I 3,681,972 | ..o | oo 3,681,972 988,136 0 0 0 0 0001......e....

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

9PG834RK SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ... 41,173 | ccvvvverrnrrreenne 0 {...1,867.0000 | ....ccooorrrrvrrnnc 0. 4.117,300 | .o (U I 5,581,810 [ ..cccc. | oo 5,581,810 | ...... 1,464,510 0 0 0 0 0001...........

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

9PG834RA SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015( ... 11,813 | .ccovvvvvrvrneenee 0 {...1,867.0000 | ....ccccovvrrvrrunc 0. 1,181,300 | oo (U I 1,601,485 | ...... | woee. 1,601,485 | ......... 420,185 0 0 0 0 0001............

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

9PG834RS SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/28/2014/.03/27/2015| ....19,950 | ......cccoevvvveenee 0 1...1,858.0000 | .....cccoovrrvrrunc 0. 1,995,000 0 2,855,160 |...... 2,855,160 | ........ 860,160 0 0 0 0 0001............

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

9PG834RQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/28/2014|.03/27/2015| ......6,234 | .....oocvvvvvvveene. 0 |...1,858.0000 0 623,400 0 892,184 | ....... 892,184 268,784 0 0 0 0 0007....crvvrree
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S&P 500 OTC Call Option Equity/In | JP Morgan

9PG834RU SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.04/07/2014(.04/07/2015] ......8,6671 | ..oceovrvrreernacc 0 {...1,845.0000 | ....orvevrrrerrncc (VI I 866,100 | ..ovoovvurreerenncd [V IO 1,340,354 | ...... | eoee. 1,340,354 | ......... 474,254 0 0 0 0 0001.....ccvvern.

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

9PG834RW SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.04/07/2014(.04/07/2015] ... 14,032 | ...ooovvvrreernacc 0 {...1,845.0000 | ....crvvvrrrerrncc 0. 1,403,200 | ..ooooomrriernnncd [V IO 2,171,556 | .ooees | cevre 2,171,556 | ......... 768,356 0 0 0 0 0001.....ccvvern.

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

9PG834RY SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/14/2014(.04/14/2015] ......6,309 | ...ooovvvvveernaccd 0 |...1,831.0000 0 621,437 [V I 1,043,445 | ....... | ooee. 1,043,445 | ......... 422,008 0 0 0 0 0001.....ccvvern.

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

9PG834SA SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/14/2014(.04/14/2015] ... 18,824 | ......cvvvveernecc 0 {...1,831.0000 | ...ocorvvrrrrerrnec 0. 1,854,164 | ....ccoovvrrid (U IO 3,113,298 | ..occc. | v 3,113,298 | ...... 1,259,134 0 0 0 0 0001.....ccvvern.

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

9PG834SQ SPX Multiple dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015 ....28 442 ....1,872.0000 | ...ooorvvrrririan0 | 2,778,215 ..3,931,412 3,931,412 | ... 1,153,198 0 0 0 0

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

9PG834SS SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ....25,520 | ....ovvvornvvreenne 0 {...1,872.0000 | ...ocoerrrrerranc 0. 2,492,794 | oo (U I 3,527,517 | .cooees | e 3,527,517 | ...... 1,034,724 0 0 0 0 0001.....cvvern.

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

9PGB34SE SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ....15,054 | .....oovvevvvveenee 0 {...1,872.0000 | ....ccooorrrrvrranc 0. TATOATS | oo (U I 2,080,848 |....... | ... 2,080,848 | ......... 610,373 0 0 0 0 0001...........

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

9PG834SC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.04/21/2014(.04/21/2015] ... 11,657 | ..oooovvvvreernacc 0 {...1,872.0000 | ....ccocorrrrerranc 0. 1,118,489 | oo 0 [ e 1,605,973 | ...... | eeeee 1,605,973 | ......... 487 484 0 0 0 0 0001............

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

9PG834SG SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/21/2014(.04/21/2015 ....31,781 | .coovvvrrrrrenncd 0 {....1,872.0000 | ..oooorvurrrerrane 0| 3,104,368 | ..oovvvrverrnnn [V I 4,392,948 | ... | oo 4,392,948 | ...... 1,288,580 0 0 0 0 0001.....vvvrn.

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

9PG834SK SPX Multiple dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015 ....25 477 ....1,872.0000 | ....ccocovvvirean0 | 2,488,593 ..3,521,574 3,521,574 | ...... 1,032,980 0 0 0 0

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

9PG834SI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014).04/21/2015| ....30,269 | ......ccccevvvvveree 0 {....1,872.0000 | .cooovvvurrrrrnnnc 0. 2,956,676 | ...ovvvrrirrennns [V I 4,183,951 | ..oooo. | oo 4,183,951 | ...... 1,227,275 0 0 0 0 0001.....cvvvrne

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

9PG834S0 SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/21/2014(.04/21/2015 ....33,763 | .....cocovrevrenncd 0 {....1,872.0000 | ..oooovvurrrrrrnnc 0| 3,297,970 | ..oovvvrrverirennn [V I 4,666,911 | ..ccc. | oo 4,666,911 | ...... 1,368,941 0 0 0 0 0001.....ovvvrn.

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

9PG834SM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/21/2014|.04/21/2015| ....34,820 | .....ooeovvvrennne 0 {....1,872.0000 | ..oooorrurrrerrnncd 0 | 3,401,218 | oo [V I 4,813,015 [ .coooes | v 4,813,015 | ...... 1,411,798 0 0 0 0 0001.....cvvern.

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

9PG834SU SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/28/2014|.04/28/2015| ......5,494 | ....covvvrvvrrunnn. 0 {...1,869.0000 | ...ocovvrrrerrnec (V1 I 549,400 | .oovvovrcrriernnncd (VI I, 776,542 | coovv. | e 776,542 227,142 0 0 0 0 0007.....cvvern.

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

9PG834SW SPX Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.04/28/2014|.04/28/2015 ....18,840 ....1,869.0000 | ..cooorvvvrriiran0 | s 1,806,379 ..2,642,483 2,642,483 836,104 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834TA SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.05/07/2014(.05/07/2015] ....12,331 | c.oocorevrverrnnccd 0 {...1,878.0000 | ....ccvvvrrrerrnec 0. 1,181,186 | .ovvovvrriernnncd [V I 1,688,045 | ....... | woee. 1,688,045 | ......... 506,859 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834SY SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.05/07/2014(.05/07/2015| ......6,522 | .....cccevvrvvrnecc 0 |...1,878.0000 0 624,742 0 892,826 |....... [ ooveern 892,826 | ........ 268,083 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG834TC SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] .....5,676 | .....cccccvrvvrnenc 0 |...1,889.0000 0 535,985 0 741,935 | .oooo. | e 741,935 | ... 205,950 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PGB34TE SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] ... 17,612 | ...oeovvvvvrvernenc 0 {...1,889.0000 | ....ccoeorrrrerranc 0. 1,663,101 0 2,302,142 |....... 2,302,142 639,041 0 0 0 0 0001...........

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

9PG834TQ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014|.05/21/2015| ...20,418 | .......ccoevvvveene. 0 1...1,888.0000 | ....cccoovvrrvrrunc 0. 1,939,710 | oo (U I 2,690,649 |....... | ...... 2,690,649 | ......... 750,939 0 0 0 0 0001............

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

9PG834TU SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014|.05/21/2015| ....27,590 | ......ccvevvvveenee 0 1...1,888.0000 | ....cccoovvrrvrrunc 0. 2,621,050 0 3,635,763 | ....... 3,635,763 | ...... 1,014,713 0 0 0 0 0001............

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

9PG834TI SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| .....9,719 | .ccovvvvrrrvrreanes 0 |...1,888.0000 0 923,305 [V IO 1,280,753 | coovvvs | vevene 1,280,753 | ........ 357,448 0 0 0 0 0007....crvvrree

S&P 500 OTC Call Option Equity/In

9PG834TG SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDOIULBSO.. |.05/21/2014{.05/21/2015] ... 11,981 | ....ccevvvvvvruancd 0 {....1,888.0000 | ...ocovrrrvvrrnncd 0| 1,099,377 | covvevvverrirrnd [V IO 1,587,090 | .covvvs | vovene 1,587,090 | ......... 487,713 0 0 0 0 0001.....vvvrrne
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB

9PG834TO SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014|.05/21/2015| ....35,413 | .ccvvvvvrnvrrennne 0 {...1,888.0000 | .....cooevrrrerrnec 0| 3,364,235 | ..o [V I 4,666,665 |....... | ...... 4,666,665 | ...... 1,302,430 0 0 0 0 0001.....ccvvern.

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

9PG834TS SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014|.05/21/2015| ....38,877 | ...cvvvvvrnrrreanne 0 |...1,888.0000 0 3,693,315 0 5,123,145 | ....... | ...... 5,123,145 | ...... 1,429,830 0 0 0 0 0001.....ccvvern.

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

9PG834TM SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014|.05/21/2015| ....35,381 | cvvvvevrnrrreenne 0 1...1,888.0000 | .....cooerrrrerrnec 0. 3,361,195 | ..ovvcrrverenn [V I 4,662,448 | ....... | ... 4,662,448 | ...... 1,301,253 0 0 0 0 0001.....ccvvern.

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

9PG834TK SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014|.05/21/2015| ....31,181 | ccvvvverrnrrreenne 0 {...1,888.0000 | ....cooevrrrerrnec 0. 2,962,195 | .coovverrcrrinnns [V I 4,108,979 | ....... | coorns 4,108,979 | ...... 1,146,784 0 0 0 0 0001.....ccvvern.

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

9PG834UM SPX Multiple dex Int E58DKGMJYYYJLN8C3868.. |.05/28/2014|.05/28/2015 ....15,572 ....1,910.0000 | ...oocorvvvvrirranc0 | s 1,479,340 ..1,857,202 1,857,202 ...377,862 0 0 0 0

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

9PG834UK SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/28/2014|.05/28/2015| .....5,734 | ...ovvvvvrvrreenne 0 {...1,910.0000 | ...ocrverrrrerrnnc (VI [ 544,730 0 683,868 |....... [ oo 683,868 |......... 139,138 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834U0 SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015| ......8,233 | .....cccccovvvrnenc 0 {...1,949.0000 | ....cccoovrrrvrranc 0 | 779,994 0 805,508 | ....... [ oo 805,508 25,514 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG834UQ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015] ....11,398 | .......cccoovvrvenc 0 {...1,949.0000 | ....ccooovrrrvrrunc 0. 1,079,847 | oo 0 [ e 1,115,169 | ....... | veoeee 1,115,169 35,322 0 0 0 0 0001............

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

9PG834US SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.06/13/2014/.06/12/2015| ......5,423 | ......ccooevvvveenee 0 |...1,936.0000 0 525,814 0 574,425 | ..oooo. | o 574,425 | ... 48,611 0 0 0 0 0001.....vvvrn.

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

9PG834UU SPX Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.06/13/2014|.06/12/2015 ....17,519 ....1,936.0000 | ....ccooovvrirean0 | s 1,698,642 ..1,883,921 1,883,921 ..185,278 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834UA SPX Multiple N/A........ dex Bank of America EYKNGV0ZCB8VDOIULBSO.. |.06/20/2014(.06/19/2015] ...23,282 | .........cco...c..c 0 {....1,901.0000 | ..oooovrurrrernnnc 0. 2,211,790 0 2,328,200 |....... 2,328,200 |......... 116,410 0 0 0 0 0001.............

S&P 500 OTC Call Option Equity/In

9PG834UC SPX Multiple N/A........ dex Bank of America EYKNGV0ZCB8VDOIULBSO.. |.06/20/2014(.06/19/2015] ...42,285 | .................... 0 [...1,901.0000 | ....ccoovveevrrreeae 0 . 3,962,355 | ..oovvrriernnnn [V I 4,228,500 | ....... | oo 4,228,500 | ........ 266,145 0 0 0 0 0001.....ovvvrn.

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

9PG834UI SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ....17,322 | ..oooovncvreernacc 0 {....1,901.0000 | ..oooorrrrrernnecd 0| 1,653,285 | ...ooovverriernnncd (1 IO 1,732,200 | .coovve | veeeee 1,732,200 | ........... 78,915 0 0 0 0 0001.....cvvern.

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

9PG834UG SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ....32,351 | ..ovoovvcvreernaccd 0 {...1,901.0000 | .coooorrurrrernnnc 0 | 3,027,840 0 3,235,100 |....... 3,235,100 |......... 207,260 0 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834TW SPX Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.06/20/2014(.06/19/2015] ......8,966 +...1,963.0000 | ..cooorvvvrrirran0 | s 1,017,355 .831,914 831,914 ..(185,441) 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG834TY SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.06/20/2014(.06/19/2015] ....10,851 | ...ocovvvvvevrnecc 0 {...1,963.0000 | ...ocoverrrrerrnec 0. 1,029,420 | oo [V I 1,006,805 | ....... | weeeee 1,006,805 (22,615) 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834UE SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/22/2014(.06/19/2015] ....30,058 | .......cccvvvvrnenc 0 {...1,963.0000 | ....crverrrrerrnnc 0. 2,701,610 0 3,005,800 | ... [ eounee 3,005,800 |........ 304,190 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG834VA SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......1,982 | .....oovvvrvernenc 0 {...1,963.0000 | ....ccooorvrrerrnnc (VI [ 188,290 | ..ovvvvvrerreenns (U [ 184,436 | ..oocoe | covvreene 184,436 (3,854) 0 0 0 0 0001......e....

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

9PG834VC SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] .....6,113 | coovoovvvvrrernancd 0 |...1,963.0000 0 580,735 0 567,770 | covvvrs | ceveennnd 567,770 |......... (12,965) 0 0 0 0 0001...........

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

9PGB834VE SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ....28,672 | .....covvvvvernecc 0 {...1,963.0000 | ....cccoovrrrvrrenc 0 ... 2,723,840 | .o (U I 2,663,029 |....... | .o 2,663,029 |......... (60,811) 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG834UW SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......2,665 | .......cccoovvrnenc 0 |...1,963.0000 0 253,175 0 247,992 | .coovv. | e 247,992 (5,183) 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG834UY SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014{.06/19/2015] ......2,012 | ...occvevrvvvvrnnncd 0 {....1,963.0000 | ..oooorvurrrrrnancd (V1 [ 191,140 | oo (1 [ 187,227 | ovvees | e 187,227 (3,913) 0 0 0 0 0007....crvvrree
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Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

S&P 500 OTC Call Option Equity/In

9PG837GB SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/05/2013[.07/07/2014] .....2,145 | ....ovvvvvvvvrnecc 0 {...1,632.0000 |......... 115,165 0 0 358,926 | ....... | ceeeeenns 358,926 29,070 0 0 0 0 0001.....ccvvern.

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 | cccovvvrrrrrrennne 0 |....1,680.0000 |.......... 67,296 0 0 164,491 | .oovees | v 164,491 20,121 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837GD SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/19/2013[.07/21/2014] ......6,028 | .....ccccovvvvrnecc 0 |...1,692.0000 302,967 0 0 714367 | oo | v 714,367 96,212 0 0 0 0 0001.....ccvvern.

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

9PG837FW SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/19/2013|.07/21/2014| ...18,084 | ......corvvvvveenn. 0 |...1,692.0000 |...... 1,083,240 0 0 2,152,585 | ....... | ceeee 2,152,585 302,711 0 0 0 0 0001.....ccvvern.

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

9PG837GE SPXA Multiple dex PLC G5GSEF7VJP5I70UK5573... |.07/26/2013(.07/28/2014] ......1,892 ....1,692.0000 94,089 0 0 234,949 .234,949 0 0 0 0

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 | ...covvvveernac 0 {...1,691.0000 |........ 122,635 0 0 330,951 |....... 330,951 58,956 0 0 0 0 0001.....cvvern.

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 | ......cccoeuvvveene. 0 {...1,685.0000 |....... 123,479 0 0 358,025 | ....... | cooeeenne 358,025 59,118 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG837GI SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.08/21/2013[.08/21/2014] .....7,426 | ......ccocovvurnusc 0 |...1,643.0000 |......... 381,845 | ..o (U N 0 [ e 1,430,780 | .coovv. | oo 1,430,780 206,790 0 0 0 0 0001............

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

9PG837GG SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013|.08/21/2014| ...22,218 | ..ovvvrrvrrennee 0 |....1,643.0000 |...... 1,080,400 | .vvvoovenrrerrnancd (1 [ [V I 4,268,474 | ....... | oo 4,268,474 | ......... 615,923 0 0 0 0 0001.....vvvrn.

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

9PG837GJ SPXA Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.08/28/2013|.08/28/2014 ......2,385 ....1,635.0000 128,289 0 0 491,122 491,122 71,721 0 0 0 0

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 | ......cccoevvvveeree 0 |...1,655.0000 |........ 117,981 0 0 429,987 | ..ccoos [ v 429,987 |........... 70,926 0 0 0 0 0001.....cvvvrne

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 | .....cccoooruvrerncd 0 {...1,688.0000 |........ 114,214 0 0 RYL1: 720 IR U 374,382 | ..o 72,097 0 0 0 0 0001.....ovvvrn.

S&P 500 OTC Call Option Equity/In

9PG837GM SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/20/2013[.09/19/2014] ...27,083 | ......ccccevrvvrneccd 0 {...1,710.0000 |...... 1,380,150 | covvovrncrrirrnnecd (1 N [V I 4,027,784 | ..occ. | oo 4,027,784 | ......... 854,943 0 0 0 0 0001.....cvvern.

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 | ..oooovevvriernacc 0 {...1,692.0000 |......... 112,346 0 0 371,651 | oo | v 371,651 82,522 0 0 0 0 0007.....cvvern.

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

9PG837GO SPXA Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.10/07/2013|.10/07/2014 ......2,088 ....1,676.0000 116,719 0 0 405,058 405,058 82,048 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG837GP SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/14/2013[.10/14/2014] .....1,409 | ....corevvvvvrneccd 0 |...1,710.0000 | ........... 73,493 0 0 233,270 | coovvre | cevernnne 233,270 52,808 0 0 0 0 0001.....ccvvern.

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

9PG837GQ SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.10/21/2013).10/21/2014| ...25,713 | ccevvvevrrrrreenne 0 |...1,745.0000 |...... 1,260,194 0 0 3,475,965 | ... | ...... 3,475,965 | ......... 891,063 0 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG837GR SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/28/2013[.10/28/2014] .....2,117 | cevveorevvrrern 0 |...1,762.0000 |......... 103,331 0 0 258,315 | ....... 258,315 68,394 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG837GS SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/07/2013[.11/07/2014] ......1,889 | ...ocovvvvrvernnnc 0 |...1,747.0000 92,089 0 0 269,955 |...... 269,955 |........... 70,598 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG837GT SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/14/2013[.11/14/2014] ..... 1,642 | ...ocovvvvrvernenc 0 1...1,791.0000 |.......... 84,382 0 0 169,525 | ..cco. | covvveeee 169,525 | ........... 47,150 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG837GU SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/21/2013[.11/21/2014 ...25,442 | .........cc........ 0 |...1,796.0000 |...... 1,329,599 0 0 2,577,208 | ....... | oo 2,577,208 | ........ 720,690 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG837GV SPXA Multiple N/A........ dex Bank of America  EYKN6V0ZCB8VDIIULBSO.. |.11/27/2013|.11/28/2014| ......1,892 | .....cccvuvrunncc 0 |....1,807.0000 99,841 0 0 175,035 | .cooees | v 175,035 | ........... 48,628 0 0 0 0 0007....crvvrree
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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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Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
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S&P 500 OTC Call Option Equity/In | Barclays Bank

9PG837GW SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/06/2013(.12/05/2014] ..... 1,435 | ..oooovvrrierd 0 |...1,805.0000 |........... 74,347 0 0 140,140 | .ooces | v 140,140 | ........... 41,645 0 0 0 0 0001.....ccvvern.

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

9PG837GX SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/13/2013(.12/12/2014] ..... 1,498 | ..oooovrvrriernac 0 |{...1,775.0000 |........... 81,117 0 0 194,907 [ .ooees | covrveene 194,907 58,504 0 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG837GY SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.12/20/2013[.12/19/2014] ...23,219 | ..oocovvvvrerrnac 0 {...1,818.0000 |...... 1,224,338 0 0 2,129,832 | .cooces | v 2,129,832 588,741 0 0 0 0 0001.....ccvvern.

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

9PG837GZ SPXA Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.12/27/2013|.12/26/2014| ......1,407 | ...covvvrvrrrennne 0 |...1,841.0000 |........... 71,771 0 0 97,713 | oo | e 97,713 22,879 0 0 0 0 0001.....ccvvern.

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

9PG837HA SPXA Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.01/07/2014|.01/07/2015) ......1,621 ....1,838.0000 0 82,882 0 123,615 40,733 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG837HB SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.01/21/2014(.01/21/2015] ....22,155 | ......evvvvvvrnnnc 0 {...1,844.0000 | ....ccooorrrrerrnnc 0. 1,123,259 | oo (U I 1,718,107 | ccvvves | oo 1,718,107 | ......... 594,848 0 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG837HC SPXA Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/28/2014(.01/28/2015] .....1,372 | ..oocvvvvvvrvvrnnncd 0 {...1,793.0000 | ....ccoeorrrrerranc (VN I 74513 | oo (U [ 177,592 | oo | e 177,592 | ......... 103,078 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG837HD SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/07/2014(.02/06/2015| ......1,664 | .........cccccvn..c 0 {...1,797.0000 | ....ccoeorrrrerranc (U I 87,310 | v (U IO 216,763 | ...cc.. | oo 216,763 | ....... 129,453 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG837HE SPXA Multiple N/A........ dex Bank of America EYKN6V0OZCB8VDIIULBSO.. |.02/14/2014(.02/13/2015] ......1,338 | .....cccevvrvvrecnn 0 |...1,839.0000 0 66,967 0 125,572 [ ovvees | v 125,572 |........... 58,605 0 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG837HF SPXA Multiple dex Bank of America EYKN6V0ZCB8VDOIULBSO.. |.02/21/2014(.02/20/2015] ....24,594 +...1,836.0000 | ..covorvvvrrriinnc0 | s 1,278,150 2,422,221 2422221 | ...... 1,144,071 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG837HG SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/28/2014(.02/20/2015] ......1,904 | .....cccevvvvvrnecc 0 {....1,839.0000 | ...oooorrrrvrrnnc (V1 I 101,255 | oovvvverrcrrinnns (1 [, 153,084 | .oooes | covrrenne 153,084 |.......... 51,829 0 0 0 0 0001.....cvvvrne

S&P 500 OTC Call Option Equity/In

9PG837HH SPXA Multiple N/A........ dex Bank of America EYKNGV0ZCB8VDOIULBSO.. |.03/07/2014(.03/06/2015] ......1,635 | ......ccccoouuruerc 0 |...1,878.0000 0 88,715 0 109,701 | oo | covvrnes 109,701 20,986 0 0 0 0 0001.....ovvvrn.

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

9PG837HI SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.03/14/2014(.03/13/2015] ......1,483 | ..oooovncrriernecc 0 {...1,841.0000 | ...ooovvrrrrerrnecd (VN I 87,912 | oo (1 [ 147,617 [ oo | v 147,617 59,705 0 0 0 0 0001.....cvvern.

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

9PG837HJ SPXA Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014/.03/20/2015| ....25,470 | ...covvvvrnvrrennne 0 {...1,867.0000 | ...ocoorrrrerrnec 0| 1,350,165 | ..ovooonrrrernnncd [V IO 2,106,986 |....... | ... 2,106,986 | ......... 756,821 0 0 0 0 0007.....cvvern.

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

9PG837HK SPXA Multiple dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.03/28/2014.03/27/2015| ......2,342 +..1,858.0000 | ..ovvvrerrrirrnnc0 | e 127,030 ..214,905 .214,905 87,875 0 0 0 0

S&P 500 OTC Call Option Equity/In

9PG837HL SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.04/07/2014(.04/07/2015| ......2,146 | ....ccocevvrvvrnecc 0 {...1,845.0000 | ....cooverrrrerrnec (VI I 116,399 | .oovvvverrcrrennns LV IO 224444 | ....... | o 224,444 | ......... 108,045 0 0 0 0 0001.....ccvvern.

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

9PG837HM SPXA Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/14/2014|.04/14/2015| ...... 1,196 | ...cvvvevrnvvrennne 0 {...1,831.0000 | ..oocorverrrrerranc (VN I 67,430 | oo (U [ 145,212 | oovees | v 145212 | ... 77,782 0 0 0 0 0001.....cvvevn.

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

9PG837HN SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.04/21/2014(.04/21/2015] ....28,223 | ......cvvvvvernecc 0 {...1,872.0000 | ....ccoverrrrerrenc 0. 1,447,558 | ..o (U I 2418143 | ..o | o 2,418,143 | ....... 970,586 0 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG837HO SPXA Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.04/28/2014(.04/28/2015| ......2,391 | c.oocorvvvrrvrnnncd 0 {...1,869.0000 | ....ccooorrrrvrrenc (VI [ 126,484 | ..oovvovverienns (U IO 218,824 | ..o [ oo 218,824 92,340 0 0 0 0 0001...........

S&P 500 OTC Call Option Equity/In

9PG837HQ SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/15/2015] ......1,297 | ....cvvvvvvvvrnnncd 0 |...1,889.0000 0 66,873 0 106,165 | ...cc.. | coovveeee 106,165 39,292 0 0 0 0 0001............

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

9PG837HR SPXA Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.05/21/2014(.05/21/2015] ...26,456 | ........ccovcvnecc 0 1...1,888.0000 | ....cccoovvrrvrrunc 0. 1,298,725 0 2,255,636 |....... | ..... 2,255,636 956,911 0 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG837HT SPXA Multiple N/A........ dex Bank of America EYKNG6V0ZCB8VDIIULBSO.. |.05/28/2014(.05/28/2015] ......2,382 | ....cccoevvvvvrnnncd 0 {....1,910.0000 | .coooovvurrrrrnnncd (V1 I 120,100 | .ovvvverrerrennns (1 [, 167,884 | .ovoes | v 167,884 | ........... 47,783 0 0 0 0 0007....crvvrree

S&P 500 OTC Call Option Equity/In

9PG837HU SPXA Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDOIULBSO.. |.06/06/2014{.06/05/2015] ......1,780 | ....cccooevvvvruurcd 0 |....1,949.0000 0 88,146 0 84,869 |....... | oo 84,869 (3,.277) 0 0 0 0 0001.....vvvrrne
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

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

9PG837HV SPXA Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.06/13/2014(.06/12/2015] ......1,751 | covvoorevrriernd ....1,936.0000 0 89,494 101,032 [ .ovees | cevrvenne 101,032 | ..cccoveeee 11,538 0 0 0 0 0001.....ccvvern.

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

9PG837HS SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ...23,435 | ...ooovncvvivrnacc +...1,901.0000 | ..ovvvvrrncrrinnns 0. 1,274,198 | o0 | 1,034,540 | ..coo.. | oo 1,034,540 |........ (239,658) 0 0 0 0 0001.....ccvvern.

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

9PG837HW SPXA Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.06/20/2014(.06/19/2015| ......4,600 | .....covevrreernecc ....1,963.0000 0 221,214 202,786 | ....... 202,786 |.......... (18,428) 0 0 0 0 0001.....ccvvern.

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

9PG834VI SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/27/2014|.06/26/2015| ....20,929 | .....ovoorvvvreenne +...1,961.0000 | ..ovvvvrrnrrennne 0. 1,988,255 | ...oovvvvrirenen0 | v 1,985,860 | ....... | wwee.. 1,985,860 (2,386) 0 0 0 0 0001.....ccvvern.

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

9PG834VG SPX Multiple dex Int E58DKGMJYYYJLNSC3868.. |.06/27/2014|.06/26/2015) ......7,711 +..1,961.0000 | ..covvrvevrrrrienc0 | e 732,545 ..731,666 .731,666 (879) 0 0 0 0

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

9PG837HP SPXA Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.05/07/2014(.05/07/2015] ......2,295 | ..ooovvvvrvernancd ....1,878.0000 | ...ovvverrevrrennns (V1 [ 122415 | o0 | e 197,648 | .oooes | v 197,648 | ........... 75,232 0 0 0 0 0001.....cvvern.

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

9PG837HX SPXA Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/27/2014].06/26/2015| .....2,647 | .ccovvcvvvvvrnnnnns ....1,961.0000 [ ..o 0 | 130,815 [ o0 [ 125,386 | o [ 125,386 (5,429) 0 0 0 0

0019999. Total-Purchased Options-Hedging Effective-Call Options and Warrant: ..183,303,517 | ..179,428,097 ..667,129,914 | ..186,741,291 0 0 0 0 |..XXX....

0079999. Total-Purchased Options-Hedging Effective. ..183,303,517 |..179,428,097 667,129,914 | XXX | ..667,129,914 | ..186,741,291 0 0 0 0 [..XXX...

0369999. Total-Purchased Options-Call Options and Warrant ..183,303,517 |..179,428,097 | ..........cc.......0 | ... 667,129,914 | XXX |..667,129,914 |..186,741,291 0 0 0 0 [..XXX....

0429999. Total-Purchased Options ..183,303,517 | 179,428,097 | ...l | i 667,129,914 | XXX | ..667,129,914 | ..186,741,291 0 0 0 0 .. XXX....

Written Options - Hedging Effective - Call Options and Warrants

Russell 2000 OTC Call Option Equity/In

9RG000GD RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. [.07/05/2013[.07/07/2014| .....4,874 | .................... ....1,053.0000 (254,325) 0 (680,042) | ....... ....(680,042) | .......... (41,499) 0 0 0 0 0001.....cvvvre.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OGF RTY Multiple N/A........ dex Markets ES7IP3USRHIGC71XBU11... |.07/12/2013|.07/14/2014] .....7,043 | ....cooovvirree. ....1,083.0000 (367,222) 0 (767,981) | ....... ....(767,981) 58 0 0 0 0 0001.....ovvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00OGH RTY Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.07/19/2013|.07/21/2014 ......4,855 ....1,098.0000 (254,159) 0 (458,266) (458,266) | .........197,159 0 0 0 0

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000GJ RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.07/26/2013|.07/28/2014| .....5,913 | .ccevvvvrrvvrrennne ....1,090.0000 |........ (318,652) 0 (601,364) | ....... ....(601,364) 24,527 0 0 0 0 0001.....ccvverne

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OGL RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/07/2013|.08/07/2014| ......7,565 | ...coovvoerrreerne ....1,089.0000 |....... (403,668) 0 (784,411) | ....... L (T84.411) | oo 37,148 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OGN RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.08/14/2013(.08/14/2014] ......6,967 | .....ovvvvvvvrnnnc ....1,090.0000 |........ (373,013) 0 (731,415) | ....... ...(731,415) 32,214 0 0 0 0 0001.....ovvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OGP RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.08/21/2013|.08/21/2014| ......3,916 | ...covvvvrvvrreenn. ....1,068.0000 |........ (208,605) 0 (488,365) | ....... ....(488,365) (221,293) 0 0 0 0 0001.....cvvev..

Russell 2000 OTC Call Option Equity/In

9RGO0OGR RTY Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.08/28/2013|.08/28/2014] ......7,969 ....1,057.0000 (437,418) | .. .(1,088,797) (1,088,797) | ..........(11,209) 0 0 0 0

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO00GT RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.09/06/2013(.09/05/2014] .....5,595 | .....cvvvvrvernacc ....1,072.0000 |........ (368,039) 0 (693,204) | ....... ...(693,204) | ...oooonne 7,966 0 0 0 0 0001.....ov....

Russell 2000 OTC Call Option Equity/In

9RGO00GV RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.09/13/2013[.09/12/2014] .....6,129 | ....ccoevvvrvvrnencd ....1,105.0000 |........ (322,998) 0 (581,522) | ....... ...(581,522) | ........... 51,302 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00OGX RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.09/20/2013).09/19/2014| ..... 4,409 | ......cccoevvvreenne ....1,124.0000 |........ (233,677) 0 (320,726) | ....... ....(320,726) 82,169 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000GZ RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748...|.09/27/2013.09/26/2014| ......6,368 | .....coovrerc ....1,118.0000 |........ (558,219) 0 (552,563) | ....... ....(552,563) | ........... 64,212 0 0 0 0 0001....cvverne
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO0OHB RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.10/07/2013|.10/07/2014| .....6,624 | ......ccnevvvreenne 0 |...1,121.0000 (356,702) 0 0 (509,903) | ....... c0eeer(509,903) | oooveene 128,121 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0OHD RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/14/2013(.10/14/2014] .....6,136 | ..oooorevrrerrnacc 0 |...1,136.0000 (359,631) 0 0 (466,813) | ....... cereernn(466,813) | e 75,353 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OHF RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/21/2013[.10/21/2014] ......4,083 | .....ccccvvvvvrnecc 0 |...1,160.0000 |........ (207,944) 0 0 (245,165) | ....... cerernn(245,165) 63,042 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In

9RGO0OHH RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.10/28/2013(.10/28/2014] ......5,805 | ......cccevvvvrneccd 0 |...1,159.0000 |........ (318,927) 0 0 (365,974) | ....... cerern(365,974) 86,344 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00HJ RTY Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.11/07/2013|.11/07/2014 ......5,458 ....1,133.0000 (282,997) 0 0 (382,163) (382,163) | .........130,834 0 0 0 0

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOHL RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS573... |.11/14/2013(.11/14/2014] .....5,758 | ...oeovrvvrrernac 0 |...1,157.0000 |........ (317,439) 0 0 (398,164) | ....... ceeenne(398,164) | ........... 64,535 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In | Barclays Bank

9RGOOOHN RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7TOUKS573... |.11/21/2013[.11/21/2014] .....3,653 | ..oooovvvvreernac 0 |....1,169.0000 |........ (198,358) 0 0 (230,309) | ....... cereren(230,309) | ........n 43,862 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In

9RGO0OHP RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/27/2013[.11/28/2014] .....5,686 | ......ccccovvvrnerc 0 {...1,191.0000 |....... (311,138) 0 0 (282,806) | ....... corern(282,806) 90,704 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In

9RGOOOHR RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/06/2013[.12/05/2014] .....4,393 | .......cccovvvvvennl 0 |....1,182.0000 |....... (256,771) 0 0 (247,373) | ...... voeenn(247,373) 65,873 0 0 0 0 0001.....vvvrn.

Russell 2000 OTC Call Option Equity/In

9RGOOOHT RTY Multiple dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014| ......6,567 ....1,155.0000 (367,621) 0 0 (487,215) (487,215) | .. 0 0 0 0

Russell 2000 OTC Call Option Equity/In

9RGOOOHV RTY Multiple N/A........ dex Bank of America EYKN6V0OZCB8VDIIULBSO.. [.12/20/2013[.12/19/2014] .....4,126 | .........cc......... 0 |....1,197.0000 |........ (241,742) 0 0 (209,409) | ....... corern(209,409) 62,404 0 0 0 0 0001.....cvvvrne

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGOOOHX RTY Multiple N/A........ dex Markets ES7IP3USRHIGC71XBU11... |.12/27/2013|.12/26/2014] .....4,556 | ..........ccooeee. 0 |....1,202.0000 |....... (297,962) 0 0 (142,990) | ....... ceeeenn(142,990) | ......... 155,336 0 0 0 0 0001.....ovvvrn.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RGO0OHZ RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/07/2014(.01/07/2015] ......3,758 | ...ooorvrvrrvernacc 0 {....1,209.0000 | ...ooovrurrrernnncd 0 [ (184,180) [ ...ovvvvrenreerns (1 (176,070) | ....... cerenn(176,070) 8,110 0 0 0 0 0001.....cvvern.

Russell 2000 OTC Call Option Equity/In

9RG000IB RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/14/2014(.01/14/2015] ......4,641 | ....cvvvvvrvrrnecc 0 {....1,206.0000 | ....coorurrrernnec 0 [ (268,714) 0 (232,317) | ....... (232,317) [ v 36,397 0 0 0 0 0007.....cvvern.

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RG000ID RTY Multiple dex Markets ES7IP3U3RHIGC71XBU11... |.01/21/2014|.01/21/2015 ......2,126 ....1,224.0000 ..(124,180) 0 (51,173) | ccvvvee (51,173) | ..........73,007 0 0 0 0

Russell 2000 OTC Call Option Equity/In

9RGO0OIF RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/28/2014(.01/28/2015| ......4,481 | .....ccovvvvrvvrnacc 0 {...1,175.0000 | ..oooorrrrrerrnec 0 [ (198,912) [ .oovvevrrrrenns (U (311,523) | ....... ceeeenn(311,623) | .o (112,612) 0 0 0 0 0001.....ccvvern.

Russell 2000 OTC Call Option Equity/In | Credit Suisse FB

9RGO00IH RTY Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/07/2014/.02/06/2015 ......3,170 | ...oovvvvrnvreenne 0 {...1,163.0000 | ....coverrrrerrenc 0 [ (191,817) [ coovevveerrerrienns (U (250,458) | ....... cererrn(250,458) | ... (58,641) 0 0 0 0 0001.....cvvevn.

Russell 2000 OTC Call Option Equity/In | JP Morgan

9RG000I RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.02/14/2014(.02/13/2015| .....5,935 | ...ocovvvvreernacc 0 |...1,197.0000 0 (301,557) 0 (354,317) | ....... coreenn(354,317) (52,760) 0 0 0 0 0001......e....

Russell 2000 OTC Call Option Equity/In

9RGO0OIN RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.02/28/2014(.02/20/2015| ......4,810 | ..oocovvvvreernnncd 0 |...1,197.0000 0 (284,512) 0 (224,410) | ....... ceeenn(224,410) 60,101 0 0 0 0 0001...........

Russell 2000 OTC Call Option Equity/In

9RGO0OIL RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/21/2014(.02/20/2015| ......2,645 | .....cccocvrvurnerc 0 {...1,212.0000 | ....ccooerrrrerranc 0 [ (151,876) | ..oovvevreenns (U (141,180) | ....... coreenne(141,180) | e 10,696 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00IP RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/07/2014).03/06/2015| ..... 4,978 | ......cccoevvvveenee 0 {...1,251.0000 | ....ccooorrrrvrranc 0 [ (306,894) [ ...cvvvvrnenns (U I (94,639) | covvves [ cvvernnnnd (94,639) ] .......... 212,255 0 0 0 0 0001............

Russell 2000 OTC Call Option Equity/In | RBC Capital

9RGO00IRRTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/14/2014|.03/13/2015] .....5,824 | .......coocovirie. 0 {....1,230.0000 | .coooovvurrrrrrnned 0 [ (370,756) | .ovvverrrarierns (1 [ (162,258) | ....... vorennn(162,258) 208,498 0 0 0 0 0007....crvvrree
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Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

Russell 2000 OTC Call Option Equity/In
9RGO0OIT RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.03/21/2014(.03/20/2015| ......4,976 | ....ccoeevvvvvrneccd 0 {...1,243.0000 | ...ooorrrrernnec 0 [ (298,908) | ....crvvvrunrrenns (1 (213,202) | ....... cen(213,202) 85,707 0 0 0 0 0001.....ccvvern.
Russell 2000 OTC Call Option Equity/In | JP Morgan
9RGO00IV RTY Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.03/28/2014(.03/27/2015| ......6,807 | ..ooeovrvrreernaccd 0 {...1,200.0000 | ...oooorurrrernnec 0 [ (341,167) [ v (1 (435,807) | ....... cereernn(835,807) | s (94,640) 0 0 0 0 0001.....ccvvern.
Russell 2000 OTC Call Option Equity/In
9RGO00IX RTY Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.04/07/2014(.04/07/2015| ......5,388 | .....ccceevvvvrnuccd 0 |...1,185.0000 0 (322,472) 0 (399,166) | ....... cererrn(399,166) | .......... (76,694) 0 0 0 0 0001.....ccvvern.
Russell 2000 OTC Call Option Equity/In
9RG000IZ RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.04/14/2014(.04/14/2015] ......6,922 | .....coeevvvevrnecc 0 {...1,160.0000 | .....covevrrrerrnec 0 [ (440,032) | ..ocvvvvrrrnenns (U (617,388) | ....... cererrnn(617,388) | ... (177,357) 0 0 0 0 0001.....ccvvern.
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RG000JB RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/21/2014|.04/21/2015| ..... 4,114 | .ccovvverrrereanne 0 |...1,187.0000 0 (253,793) 0 (222,023) | ....... (222,023) | ........... 31,769 0 0 0 0 0001.....cvver..
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RG000JD RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/28/2014|.04/28/2015 ......8 437 | ...vvvvvrnvrreenne 0 {...1,158.0000 | .....covevrrverrenc 0 [ (404,115) | .o (U (466,518) | ....... cereernn(466,518) | ... (62,403) 0 0 0 0 0001.....cvvern.
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RGO00JF RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.05/07/2014|.05/07/2015 ......6,720 +..1,158.0000 | ..ovvvvvvrrrrrn0 [ i (377,731) | ... ..(492,825) (492,825) | ........ (115,094) 0 0 0 0 0001....
Russell 2000 OTC Call Option Equity/In
9RGO00JH RTY Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] .....7,315 | ..oocvvvvvrerrnnncd 0 {...1,146.0000 | .....cccoovrrvrrenc 0 [ (405,178) | ..oovvvvrrreenns (U R (743,594) | ....... cereenne(T43,594) | ... (338,416) 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/In | JP Morgan
9RG000JJ RTY Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.05/21/2014(.05/21/2015| ......4,304 | ....covvvrrerrnecc 0 {....1,163.0000 | ...ooovrrrrrrrnne (I (241,368) [ .oorverrrrienns (1 (399,953) | ....... c00errn(399,953) | ..o (158,584) 0 0 0 0 0001.....vvvrn.
Russell 2000 OTC Call Option Equity/In | Barclays Bank
9RG000JL RTY Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS5573... |.05/28/2014(.05/28/2015] ......6,396 | ......cvvvveeveecc 0 |...1,186.0000 0 (321,591) 0 (523,582) | ....... (523,582) | ........ (201,991) 0 0 0 0 0001....cvvvree
Russell 2000 OTC Call Option Equity/In
9RGO00JIN RTY Multiple N/A........ dex Bank of America EYKNGV0ZCB8VDOIULBSO.. |.06/06/2014(.06/05/2015] ......5,398 | ......ccccoooevvunc 0 {....1,212.0000 | .covoovvurrrrrnnncd 0 [ (297,484) 0 (366,632) | ....... c00err(366,632) | ... (69,148) 0 0 0 0 0001.....cvvvrne
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RG000JP RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/13/2014.06/12/2015| ......6,442 | ......covvvvvrennn. 0 {....1,209.0000 | ..oooovvurrrvrrnncd 0 [ (375,440) [ ...ovvvvrrrienns (1 (315,995) | ....... coeenn(315,995) 59,445 0 0 0 0 0001.....ovvvrn.
Russell 2000 OTC Call Option Equity/In | Credit Suisse FB
9RGO00JR RTY Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/20/2014/.06/19/2015| ... 4 477 | .ccvvvvvrnvrrennne 0 {....1,242.0000 | ...ooovrrrrrernnncd 0 [ (219,239) [ .ovvvevrrrienns (1 (257,621) | ....... cereerne(257,621) | o (38,383) 0 0 0 0 0001.....cvvern.
Russell 2000 OTC Call Option Equity/In | RBC Capital
9RG000JT RTY Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/27/2014|.06/26/2015 ......7,087 | ..ccovvvrrrvrrennne 0 {...1,238.0000 | ..oooorvurrrernnec 0 [ (406,298) | ....covvvvnnrnenns (1 (263,529) | ....... cererr(263,529) | oo 142,768 0 0 0 0 0007.....cvvern.
S&P 500 OTC Call Option Equity/In
9PG834IN SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/05/2013(.07/07/2014] ......2,635 | ....covevvvvrrnacc 0 |...1,661.0000 |....... (217,598) 0 0 (788,103) | ....... cereenn(788,103) | ... (254,999) 0 0 0 0 0001.....ccvvern.
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 | ..ovoovvvvreernacc 0 |...1,718.0000 |....... (893,532) [ .ocvvevrnrrienns (0 N 0 [ (1,343,588) | ....... | ..... (1,343,588) | ........ (248,482) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834IP SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.07/12/2013(.07/14/2014] .....6,130 | cooveorevvvrerrnacc 0 |{....1,710.0000 |....... (497,817) | coovvvveerrrienne (U N 0 [ (1,526,071) | cvvs | oo (1,526,071) (531,564) 0 0 0 0 0001.....cvvevn.
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 | ..ooovvvvvrvernncc 0 |...1,764.0000 |..... (1,136,716) | ovvvovverrernnncd (U N 0 [ (1,688,331) | oces | oo (1,688,331) | ........ (479,343) 0 0 0 0 0001......e....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834IX SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.07/19/2013|.07/21/2014| ....20,330 | ....oovvovnvreenee 0 |...1,743.0000 |..... (1,413,952) | covvvvrvvrrernand (U N 0 [ (4,399,492) | ....... | ... (4,399,492) | .....(1,611,674) 0 0 0 0 0001...........
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 ....1,743.0000 |..... (1,274,966) 0 0 (3,836,497) (3,836,497) | .....(1,434,982) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In
9PG834HJ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013[.07/21/2014] ...28,781 | ....ccovevvvvvrnencd 0 |...1,768.0000 |..... (1,738,911) | covvverrrrnd (U N 0 [ (6,453,376) | ....... | ..... (6,453,376) | .....(3,084,273) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In
9PG834HH SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDOIULBSO.. |.06/06/2013[.07/21/2014] ...36,877 | .....cccoovvvvruuncd 0 |....1,785.0000 |..... (1,973,450) | covvvvvvrrirrnnd (1 [ 0 [ (7,649,198) | ....... | ... (7,649,198) | .....(3,766,419) 0 0 0 0 0007....crvvrree
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statement as of June 30, 2014 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 1 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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

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 | ...ooovrvvverrnacc ....1,802.0000 |........ (767,653) 0 (2,169,693) | ....... | ..... (2,169,693) | ........ (945,440) 0 0 0 0001.....ccvvern.

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

9PG834HD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/06/2013(.07/21/2014] ...54,075 | ..ooovvvvrvernecc ....1,815.0000 |..... (2,289,014) | .oovvovvrrrernnnd 0 [ o0 [ (6,570,690) | ....... | ..... (6,570,690) | .....(2,201,055) 0 0 0 0001.....ccvvern.

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 | .ccvvvverrcrrreenne ....1,827.0000 |........ (293,084) [ ocvvvernrrienns 0 [ o0 [ (1,036,550) | ....... | ..... (1,036,550) | ........ (412,418) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834HB SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013[.07/21/2014] ......5,555 | .....vvevvvevrnnccd ....1,832.0000 |........ (204,956) 0 (896,685) | ....... cererr(896,685) | ....... (476,116) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834IT SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.07/19/2013[.07/21/2014] ......1,005 | ......vvvvvvvrnecc ....1,870.0000 (31,798) 0 (91,997) | cvvveer [ cvvvrnnnnd (91,997) (34,771) 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In

9PG834GZ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013(.07/21/2014] ... 10,815 | ..ooeovvvvvrvrrnnncd ....1,870.0000 (280,473) 0 [ o0 [ (1,344,266) | ....... | ..... (1,344,266) | ........ (728,445) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834GX SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2013[.07/21/2014] ......5,555 ....1,912.0000 (90,182) 0 (470,623) (470,623) | ........ (269,754) 0 0 0 0001

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

9PG834IR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.07/19/2013(.07/21/2014] ..... 1,891 | coovoovvrvirnac ....1,912.0000 (31,674) 0 (97,690) | cvvvves [ cvvevnnnnd (97,690) (26,629) 0 0 0 0001............

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

9PG834IZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.07/26/2013|.07/28/2014| ......8,867 | ...cvvvvvrrvrvennne ....1,743.0000 |........ (602,158) [ ...ovvvvrvnrrenrns 0 [ o0 [ (1,918,023) | ... | ooed (1,918,023) | ........ (690,539) 0 0 0 0001.....vvvrn.

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 | ..ooovevvvvernnaccd ....1,772.0000 |..... (1,166,573) | vvvvvvverrvrrnancd (0 IR | I SO (1,687,345) | ..ot | oo (1,687,345) | ........ (406,505) 0 0 0 0001....cvvvree

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

9PG834JD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.08/07/2013).08/07/2014| ... 17,860 | .......cccoovvvveree ....1,742.0000 |..... (1,193,048) 0 (3,874,875) | .ccv. | oned (3,874,875) | .....(1,361,999) 0 0 0 0001.....cvvvrne

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

9PG834JB SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/07/2013).08/07/2014| ...13,366 | ......ccccovvvvveree ....1,809.0000 |........ (547,070) 0 (2,018,753) | ..o | oned (2,018,753) | ........ (757,159) 0 0 0 0001.....ovvvrn.

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 | ....oovvvvverrnecc ....1,740.0000 |..... (1,070,361) 0 (3,591,413) | ccccvs | oned (3,591,413) | .....(1,248,624) 0 0 0 0001.....cvvern.

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 | ccvvvvvvrnvrrennne ....1,803.0000 (391,696) 0 [ o0 [ (1,459,949) | ....... | ... (1,459,949) | ........ (536,902) 0 0 0 0007.....cvvern.

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 | ..ooovnvvveernaccd ....1,692.0000 |..... (1,309,112) 0 (935,338) | ....... c0rerr(935,338) | ...cco (167,900) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834KL SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.08/21/2013(.08/21/2014] .....7,487 | ...oovvvvrverrnacc ....1,692.0000 (322,315) 0 [ o0 [ (1,983,165) | ....... | ..... (1,983,165) | ........ (618,774) 0 0 0 0001.....ccvvern.

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 | ...ooovvvvvvernacc ....1,713.0000 |..... (1,677,874) | covvvorrrrrid 0 [ covrrrrrrrrnnd0 [ (1,955,464) | ....... | ... (1,955,464) (369,392) 0 0 0 0001.....cvvevn.

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 | ......ccvevvvreene. ....1,713.0000 (523,592) 0 (2,092,794) | ....... | ... (2,092,794) | .....(1,018,170) 0 0 0 0001......e....

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 | ...ovvvrrvrrennne ....1,729.0000 |........ (140,098) 0 (586,726) | ....... cererrnn(586,726) | ... (169,731) 0 0 0 0001...........

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 ....1,733.0000 |..... (1,635,189) 0 (2,850,931) (2,850,931) | ........ (566,913) 0 0 0 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 | .......cccouvvvveree ....1,750.0000 |..... (1,019,060 | ..ovoovvvvrrernnncd 0 [ o0 [ (4,728,563) | ....... | ..... (4,728,563) | .....(1,327,337) 0 0 0 0001............

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 | ......ccccouvvvvvree ....1,762.0000 |..... (1,369,971) | covvevrvrrrrrrd (0 IPPPRORRPROOON | I SO (6,584,329) | ....... | ... (6,584,329) | .....(2,063,319) 0 0 0 0007....crvvrree

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 | ......cccceuvvvveree ....1,770.0000 |..... (1,503,862) | ovvevvvvrrirrnaned (0 [PPPRORRPROOON | I SO (7,413,036) | ocvv. | oo (7,413,036) | .....(2,451,258) 0 0 0 0001.....vvvrrne
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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 1 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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

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 | ...covvvvrrrrrennne ....1,778.0000 |........ (319,992) | ...cvvvvrrrienns 0 [ o0 [ (1,612,475) | ccevs | oo (1,612,475) | ........ (536,615) 0 0 0 0001.....ccvvern.

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 | ....oovvorvvvreenne ....1,815.0000 (230,962) 0 [ o0 [ (1,270,542) | ... | enud (1,270,542) | ........ (265,550) 0 0 0 0001.....ccvvern.

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 | ceevvvverrvrrreanne ....1,856.0000 |....... (145,048) 0 (831,431) | ....... (831,431) | ........ (122,885) 0 0 0 0001.....ccvvern.

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 | cvvvvevrnvrreenne ....1,856.0000 (27,386) 0 (170,374) | ....... cereenne(170,374) | . (60,055) 0 0 0 0001.....ccvvern.

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

9PG834KP SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/28/2013|.08/28/2014| ....19,328 | .....oocorvvvreenne ....1,676.0000 |..... (1,488,836) 0 (5,420,750) | ....... | ... (5,420,750) | .....(1,669,822) 0 0 0 0001.....cvver..

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

9PG834KN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.08/28/2013|.08/28/2014| ....10,153 | ....covvvrnvvreenne ....1,741.0000 |....... (509,884) 0 (2,199,349) | ....... | ... (2,199,349) | ........ (738,075) 0 0 0 0001.....cvvern.

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

9PG834KT SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZI1NUHU748... |.09/06/2013.09/05/2014] ...16,300 ....1,708.0000 |..... (1,244,505) 4,061,050) (4,061,050) | .....(1,249,506) 0 0 0 0001

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

9PG834KR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/06/2013|.09/05/2014| ......9,069 | ......cccoevvvveeree ...1,774.0000 |....... (458,257) | ...cvvvvrrrienns 0 [ o0 [ (1,685,699) | ....... | ..... (1,685,699) | ........ (573,744) 0 0 0 0001............

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

9PG834KX SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/13/2013).09/12/2014| ...14,893 | .......ccceuvvveene. ....1,746.0000 |...... (983,683) 0 (3,155,292) | ... | oned (3,155,292) | .....(1,031,350) 0 0 0 0001.....vvvrn.

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

9PG834KV SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/13/2013.09/12/2014| ......9,467 | ......cccvevvvveenee ....1,809.0000 |........ (398,371) [ oo (0 IR | I SO (1,448,577) | coovvvs | e (1,448,577) | ....... (493,061) 0 0 0 0001....cvvvree

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

9PG834LN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/20/2013.09/19/2014| ...11,428 | .......ccccoeeoeenn. ....1,754.0000 |........ (836,758) 0 (2,346,937) | ....... | weeee (2,346,937) | ........ (761,170) 0 0 0 0001.....cvvvrne

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

9PGB834LL SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/20/2013).09/19/2014| ....37,482 | ......ccccouvvveenee ....1,778.0000 |..... (2,347,123) 0 (6,847,513) | ... | oned (6,847,513) | .....(2,262,855) 0 0 0 0001.............

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 | .ccvvvvvrvvrrennne ....1,793.0000 |..... (1,539,645) | .ovoovvvrrrirnnnd 0 [ o0 [ (4,581,515) | ...cco. | ooed (4,581,515) | .....(1,526,466) 0 0 0 0001.....cvvern.

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 | ...ovvvvrnvrrennne ....1,811.0000 |..... (1,672,496) 0 (5,095,045) | ....... | .oud (5,095,045) | .....(1,705,621) 0 0 0 0007.....cvvern.

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

9PGB834LF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.09/20/2013|.09/19/2014| ....46,798 | ......ocorvvvreenne ....1,835.0000 |..... (1,946,329) | ...oooovrvrrirnnncd 0 [ o0 [ (6,087,760) | ....... | ..... (6,087,760) | .....(2,027,114) 0 0 0 0001.....ccvvern.

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 | ...ovvvvrmvrrennne ....1,847.0000 |..... (1,211,630) | covvvvrverrrernnnd 0 [ o0 [ (3,826,759) | ....... | ... (3,826,759) | .....(1,262,917) 0 0 0 0001.....ccvvern.

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

9PG834LB SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.09/20/2013).09/19/2014| ......9,626 | .......coevvvveene. ....1,896.0000 |....... (243,923) 0 (763,232) | ....... cerernns(763,232) (222,764) 0 0 0 0001.....cvvevn.

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

9PG834KZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.09/24/2013|.09/19/2014| ......7,843 | .ovvvvrrrvvreenne ....1,933.0000 |........ (142,429) 0 (407,449) | ....... cereennn(407,449) | ... (85,930) 0 0 0 0001......e....

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 | .....ovvvvrvernacc ....1,742.0000 |..... (1,193,552) | covvvevverrirnand 0 [ o0 [ (3,710,473) | cccev. | oo (3,710,473) | .....(1,172,143) 0 0 0 0001...........

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 ....1,815.0000 |........ (372,346) ....(1,341,892) (1,341,892) | ........ (438,131) 0 0 0 0001

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

9PG834LV SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.10/07/2013(.10/07/2014] ... 12,105 | ....covvvvvvernacc ....1,733.0000 |........ (886,691) 0 (2,736,891) | .cvvs | -onnd (2,736,891) (839,103) 0 0 0 0001............

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

9PG834LT SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZI1INUHU748... |.10/07/2013.10/07/2014| .....9,850 | ....coovrrurrrnc ....1,793.0000 |........ (484,522) | ... 0 [ rrvvrnnnrennnn0 | i (1,674,373) | coovvvs | e (1,674,373) | ........ (512,285) 0 0 0 0007....crvvrree
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

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

9PG834LZ SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZITNUHU748... |.10/14/2013(.10/14/2014] ... 13,4671 | coovvorevrrerrnc ....1,765.0000 (825,159) 0 (2,640,694) | ....... | ..... (2,640,6%) | ........ (789,784) 0 0 0 0001.....ccvvern.

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

9PG834LX SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.10/14/2013(.10/14/2014] .....8,789 | ...oeorvvvrrvrrnacc ....1,819.0000 |........ (349,363) | ..cvvvvrnrrienns 0 [ o0 [ (1,299,458) | ....... | ..... (1,299,458) | ........ (392,139) 0 0 0 0001.....ccvvern.

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

9PG834MP SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/23/2013|.10/21/2014| ....21,632 | ...vvvvvrnvrreenne ....1,796.0000 |..... (1,432,471) 0 (3,668,818) | ....... | ..... (3,668,818) | .....(1,142,318) 0 0 0 0001.....ccvvern.

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

9PG834MN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.10/21/2013.10/21/2014| ....27,421 | .cvvvvvrvrreenne ....1,811.0000 |..... (1,634,017) | covvvorrrrernnd 0 [ o0 [ (4,279,624) | ....... | ... (4,279,624) | .....(1,336,229) 0 0 0 0001.....ccvvern.

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

9PG834ML SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013).10/21/2014| ....45,304 | ....cvvvvrvvreenne ....1,832.0000 (2,320,018) 0 [ o0 [ (6,238,695) | ....... | ..... (6,238,695) | .....(1,941,275) 0 0 0 0001.....cvver..

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

9PG834MJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013).10/21/2014| ....38,821 | ...vvvvvrvvrreenne ....1,855.0000 |..... (1,670,079) | cvvvvvvverrernancd 0 [ o0 [ (4,616,187) | ...ccc. | .onnd (4,616,187) | .....(1,413,357) 0 0 0 0001.....cvvern.

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

9PG834MH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013|.10/21/2014| ....43 464 ....1,875.0000 |..... (1,589,044) 4,467,419) (4,467,419) | .....(1,327,300) 0 0 0 0001

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

9PG834MF SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.10/21/2013|.10/21/2014| ....26,085 | ........ccoeeoecnn. ....1,889.0000 |........ (849,067) 0 (2,399,807) | ...cce. | oo (2,399,807) | ........ (689,717) 0 0 0 0001............

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

9PG834MD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.10/21/2013|.10/21/2014] .....7,073 | cccvvvvvvverrrrnnnne ....1,932.0000 |....... (154,899) 0 (435,372) | ....... vereernn(835,372) | oo (100,628) 0 0 0 0001.....vvvrn.

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

9PG834MB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.10/21/2013|.10/21/2014] .....9,520 | ..cvvvvvvevrrrnnnee ....1,972.0000 |........ (138,802) 0 (361,940) | ....... ceeeenne(361,940) | ... (42,159) 0 0 0 0001....cvvvree

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

9PG834MT SPX Multiple N/A........ dex Chase & Co 815DZWZKVSZIINUHU748... |.10/28/2013.10/28/2014| ... 14,942 | ......ccooeeuurrres ....1,811.0000 |..... (1,062,675) 0 (2,354,584) | ....... | ... (2,354,584) | ........ (694,456) 0 0 0 0001.....cvvvrne

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

9PG834MR SPX Multiple N/A....... dex Int E58DKGMJYYYJLNBC3868.. |.10/28/2013(.10/28/2014] .....8,932 | ..occecocc.... ....1,882.0000 (387,381) 0 (888,746) | ....... werrr(888,748) | ... (257,997) 0 0 0 0001............

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

9PG834MX SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.11/07/2013[.11/07/2014] ... 12,827 | ..oooovvvrrirrd ....1,809.0000 (836,962) 0 (2,050,897) | ..eccvs | oo (2,050,897) | ........ (592,464) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834MV SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/07/2013[.11/07/2014] ......8,969 | ....covvvvrvvrnncc ....1,875.0000 (363,514) 0 (946,566) | ....... cereer(946,566) | ....... (271,609) 0 0 0 0007.....cvvern.

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

9PG834NB SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.11/14/2013|.11/14/2014| ...11,499 | ..ccovvvrvvrrennne ....1,844.0000 (825,628) 0 [ o0 [ (1,501,683) | ..o | oo (1,501,683) | ........ (447,915) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834MZ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/14/2013[.11/14/2014] ... 10,214 | ..oocorvvrverrnecc ....1,897.0000 (504,776) 0 (920,352) | ....... c00ere(920,352) | oovc (249,514) 0 0 0 0001.....ccvvern.

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

9PG834NR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UK5573... |.11/21/2013(.11/21/2014] ...24,462 | ......vvvvvernec ....1,850.0000 |..... (1,765,912) 0 (3,128,482) | ....... | ..... (3,128,482) | ........ (905,890) 0 0 0 0001.....cvvevn.

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

9PG834NP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I7T0UKS5573... |.11/21/2013(.11/21/2014] ... 18,855 | ....covvvrvernac ....1,865.0000 |..... (1,229,157) 0 (2,183,536) | ....... | ..... (2,183,536) | ........ (623,077) 0 0 0 0001......e....

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

9PG834NN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013.11/21/2014| ....36,757 | ...vvvvvrvrrennne ....1,884.0000 |..... (2,069,052) | .vvvovvvrrernand 0 [ o0 [ (3,720,750) | ....... | ..... (3,720,750) | .....(1,040,655) 0 0 0 0001...........

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

9PG834NJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013|.11/21/2014 ....38,004 ....1,925.0000 |..... (1,593,128) 0 (2,763,221) (2,763,221) | ........ (676,693) 0 0 0 0001

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

9PG834NH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.11/21/2013).11/21/2014| ....33,594 | ......ccooevvvveenn. ....1,943.0000 |..... (1,254,736) 0 (2,056,790) | ....... | ..... (2,056,790) | ........ (450,137) 0 0 0 0001............

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

9PG834NF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2013|.11/21/2014| ......8,102 | ...covvvvrvrrrennne ....1,980.0000 (224,101) 0 (332,301) | ....... crennn(332,301) | (45,082) 0 0 0 0007....crvvrree
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Description of Strike Cumulative | Current Year Total Adjustment Hedge
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S&P 500 OTC Call Option Equity/In

9PG834ND SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.11/21/2013[.11/21/2014] .....9,967 | ...oeovvvrverrnaccd ....2,030.0000 |....... (175,419) 0 (205,209) | ....... cererr(205,209) 25,045 0 0 0 0001.....ccvvern.

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

9PG834NL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/21/2013|.11/25/2014| ....34,552 | ......ocorvvvvrennne ....1,905.0000 |..... (1,677,845) 0 (2,980,571) | ocvvs | oned (2,980,571) | ........ (790,867) 0 0 0 0001.....ccvvern.

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

9PG834NT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.11/27/2013|.11/28/2014| ... 19,748 | ....coveoevvvreenne ....1,885.0000 |..... (1,204,233) 0 (2,017,375) | coocevs | e (2,017,375) (559,104) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834NV SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/06/2013(.12/05/2014] ... 17,262 | ......oeevvvvvrnecc ....1,890.0000 |..... (1,031,405) | covoovvrrrernnncd 0 [ o0 [ (1,715,932) | oocvvs | oned (1,715,932) | ........ (462,782) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834NZ SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014] ....13,096 | ......vvvvrverneccd ....1,830.0000 |....... (946,972) | ...ocvvvvrrrrnenns 0 [ o0 [ (1,921,015) | ocevs | oo (1,921,015) | ........ (544,236) 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In

9PG834NX SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/13/2013[.12/12/2014] ... 10,843 | ....ccovevvrvvrnecc ....1,882.0000 |....... (552,993) [ .eovvvvvrrrienns 0 [ o0 [ (1,155,226) | ....... | ..... (1,155,226) | ........ (313,573) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG8340H SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013|.12/19/2014] ....37,485 ....1,818.0000 |..... (1,553,753) 0 (2,309,990) (2,309,990) | ........ (478,322) 0 0 0 0001

S&P 500 OTC Call Option Equity/In

9PG8340P SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013(.12/19/2014] ...27,965 | ......ccccovvvrnunc ....1,874.0000 |..... (2,008,446) 0 (3,198,660) | ....... | ..... (3,198,660) | ........ (874,385) 0 0 0 0001............

S&P 500 OTC Call Option Equity/In

9PG8340N SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...30,578 | ......ccccovvuruurc ....1,893.0000 |..... (1,945,678) 0 (3,079,356) | ....... | ..... (3,079,356) | ........ (817,420) 0 0 0 0001.....vvvrn.

S&P 500 OTC Call Option Equity/In

9PG8340L SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ....37,045 | ....ccocevvvvrrnncc ....1,913.0000 |..... (2,044,143) | oovvovrrrid (0 IR | I SO (3,207,103) | ... | 2oned (3,207,103) | ........ (809,222) 0 0 0 0001....cvvvree

S&P 500 OTC Call Option Equity/In

9PG8340J SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/20/2013[.12/19/2014] ...32,778 | ....ccoeevvrvrrann ....1,933.0000 |..... (1,573,344) 0 (2,413,862) | ... | .o (2,413,862) | ........ (563,834) 0 0 0 0001.....cvvvrne

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

9PG8340F SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] ...23,912 | ..oooovvvvrvrrnaccd ....1,970.0000 |........ (856,528) | ....vvvvreurrinnns 0 [ o0 [ (1,261,307) | coocvvs | oo (1,261,307) | ........ (210,256) 0 0 0 0001.....ovvvrn.

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

9PG8340D SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] ......8,249 | ...ooovnvvvirrnacc ....2,014.0000 |....... (197,976) 0 (265,641) | ....... cerennnn(265,641) | .o (10,699) 0 0 0 0001.....cvvern.

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

9PG8340B SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.12/20/2013(.12/19/2014] ... 10,493 | ..oooovvcrrirrnacc ....2,055.0000 |........ (171,770) 0 (194,845) | ....... conennn(194,845) 32,467 0 0 0 0007.....cvvern.

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

9PG8340R SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.12/27/2013|.12/26/2014| ....20,349 | ......ocorevvvveenne ....1,911.0000 |..... (1,171,492) | covvvorrrvd 0 [ o0 [ (1,812,924) | ....... | ..... (1,812,924) | ........ (458,979) 0 0 0 0001.....ccvvern.

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

9PG8340T SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/07/2014(.01/07/2015] ... 16,274 | .....crvvvvreernecc +...1,926.0000 | ...ovvvvvvncrrennne 0 [ (876,029) | ...cvvvvrvrrrren0 [ i (1,346,114) | ....... | ... (1,346,114) | ........ (470,084) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG8340V SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.01/14/2014(.01/14/2015] ... 16,113 | ...ocorevvrvrrnnncd ....1,913.0000 | ..ovvverrcrrennns 0. (1,033,488) | .....oovvvvrrirenn0 | o (1,487,442) | ....... | ... (1,487,442) | ....... (453,954) 0 0 0 0001.....cvvevn.

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

9PG834PJ SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015] ... 15,647 | ...ooovvvvreernac ....1,900.0000 | ...ovvvervnnrreenns 0. (1,081,834) | ....coovvvrrirenn0 | s (1,610,029 | ...... | ..oud (1,610,029) (528,196) 0 0 0 0001......e....

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

9PG834PH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.01/21/2014|.01/21/2015| ....29,369 | ...vvvvvvvvvvreenee +...1,922.0000 | ..oovvvervenrrennns 0. (1,751,861) | covveervverrrenn0 | s (2,580,494) | ....... | ... (2,580,494) (828,634) 0 0 0 0001...........

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

9PG834PF SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014(.01/21/2015| ....35,644 ....1,940.0000 | ....cccoeevvrrnn0 [ (1,879,508) | ... 2,761,722) (2,761,722) | ........ (882,214) 0 0 0 0001

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

9PG834PD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.01/21/2014|.01/21/2015| ....46,025 | ........cccceeneenn. ....1,965.0000 | ...ovvorrrrennnn 0. (2,007,150) | .ovoovvvvriienn0 | s (2,887,575) | ....co. | .onud (2,887,575) | ........ (880,425) 0 0 0 0001............

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

9PG834PB SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.01/21/2014[.01/21/2015] ...29,944 | .....coevvvrvrrcc +...1,988.0000 | ..ovvvvrvunrrennns 0 .. (1,084,871) | ovveovvvrrrerinnn0 | v (1,529,408) | ...... | ..... (1,529,408) | ........ (444,537) 0 0 0 0007....crvvrree

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

9PG8340Z SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868..|.01/21/2014|.01/21/2015| ...24,254 | .......cccceeeveene. +.2,016.0000 | ..oovvvvvvnnrrennns 0 [ (695,362) | ..ovvvevrvrrrrnn0 [ e (928,574) | ....... vnern(928,574) (233,212) 0 0 0 0001.....vvvrrne
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S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG8340X SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/21/2014|.01/21/2015| ... 13,478 | ...covvvvrvrrennne 0 |...2,084.0000 0 (202,574) 0 (221,916) | ....... (221,916) | .......... (19,341) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/28/2014/.01/28/2015| ....10,856 | ......ceornvvreenne 0 {...1,837.0000 | ...ocorvvvrrrerrnec 0 [ (846,117) [ ovvevrrrrenns 0 [ (1,626,133) | ...cco. | oo (1,626,133) | ........ (780,016) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.01/28/2014.01/28/2015| ......8 474 | ....covvvcvrreenne 0 {...1,893.0000 | ...ooovrrrrerrnnc 0 [ (458,443) | ....ovverrrrenns (U (920,620) | ....... c0rerr(920,620) | ...cco (462,177) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834PR SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/07/2014(.02/06/2015| ....12,827 | .....cocevvrvvrnecc 0 {...1,851.0000 | ...ooorerrrrerrnnc 0 [ (TR PI) | E— 0 [ (1,800,362) | ....... | ..... (1,800,362) | ........ (820,636) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834PP SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.02/07/2014(.02/06/2015| ......6,233 | .....cccovvrvrrnecc 0 {...1,917.0000 | ...ocorvvrrrrerrnnc 0 [ (TN (Y0 ] E— (U (591,463) | ....... cererrnn(591,463) | ... (276,697) 0 0 0 0 0001.....cvver..
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PV SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/14/2014/.02/13/2015| ....10,399 | ...vvvvvrmvvreenne 0 {...1,897.0000 | ....orvurrrrerrnnc 0 [ (696,109) [ ...ovvevrvnreeens 0 [ (1,128,960) | ....... | ..... (1,128,960) | ........ (432,851) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/14/2014|.02/13/2015 ......8,398 +...1,953.0000 | ..ovvvrivrrrrrns0 [ i (376,902) | .... ..(620,370) (620,370) | ........ (243,468) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014).02/20/2015| ... 17,879 | ...vvvvvrnvvreenee 0 {...1,891.0000 | ....ccocorrrrerranc 0. (1,212,733) 0 (2,028,552) | ....... | ..... (2,028,552) | ........ (815,820) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834QR SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2014(.02/20/2015] ... 15,784 | ....ooevvvverrnacc 0 {....1,897.0000 | ...ooorrrrerrnnc 0 .. (1,060,369) | vvevvvvvrrernnncd 0 [ (1,550,094) | ....... | .oud (1,550,094) | ........ (489,724) 0 0 0 0 0001.....vvvrn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ....21,321 | ccevvvvvvrvrrrennne 0 {....1,911.0000 | .coooovrrrrrrnaned 0 .. (1,258,152) | ovvevvvvnrrernancd 0 [ (2,138,905) | ....... | ... (2,138,905) | ........ (880,753) 0 0 0 0 0001....cvvvree
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ....26,489 | ......coorvvvvrennne 0 {....1,925.0000 | .coooovvurrrrrnnnc 0 .. (1,417,162) | covvvvrrrvernnnd 0 [ (2,428,598) | ....... | ..... (2,428,598) | .....(1,011,437) 0 0 0 0 0001.....cvvvrne
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2014/.02/20/2015| ... 19,774 | ccevvvvvrvvrrennne 0 {....1,936.0000 | ...ooorrrrernnncd 0 [ (CTZX1K) | E— 0 [ (1,683,475) | .ccvs | oo (1,683,475) | ........ (709,012) 0 0 0 0 0001.....ovvvrn.
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834QP SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.02/28/2014(.02/20/2015| ......6,007 | ...ooovvcvrevrnece 0 {....1,953.0000 | ...ooorrrrrernnnc 0 [ (209,164) | ...cvvevrnrrnenns (1 (311,321) | ....... ceeen(311,321) | (102,157) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2014/.02/20/2015| ....28,732 | ...covvvvrnvrrennne 0 {....1,956.0000 | ...ooorrurrrernnnc 0. (1,210,192) | cevvvvvvvrrernnncd 0 [ (2,112,711) | covvees | (2,112,711) | covee (902,519) 0 0 0 0 0007.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QD SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868..|.02/21/2014/.02/20/2015| ....29,675 | ...vvvvvrmvvreenne 0 {...1,967.0000 | ....crverrrrerrnec 0. (1,146,345) | ...ooooonrrernnncd 0 [ (2,010,414) | ....... | ... (2,010,414) | ....... (864,069) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QB SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.02/21/2014/.02/20/2015| ... 19,567 | ...cvvvvvrmvvreenne 0 {...1,988.0000 | ....coverrrrerrnnc 0 [ (630,057) [ ..oovvevrrnreenns 0 [ (1,111,732) | coocees | e (1,111,732) | ....c.. (481,674) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ... 17,912 | ..cvvvvrrvrreenne 0 {...2,015.0000 | ...oorverrrrerrnnc 0 [ (448,516) | ...ovvvvrvrnenns (U (795,312) | ....... cereeene(795,312) | oo (346,795) 0 0 0 0 0001.....cvvevn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834PX SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.02/21/2014/.02/20/2015| ... 11,769 | ...vvvvvrvvrrreenee 0 {...2,076.0000 | ....ccooorvrrerrenc 0 [ (158,528) [ ...cvvvvrenreenns (U (273,267) | ....... e 273,267) | .. (114,738) 0 0 0 0 0001......e....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QV SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/06/2014/.03/06/2015| ....10,665 | ........ccoeevvveere. 0 {...1,936.0000 | ....ccoeorrrrerrenc 0 [ (UETINESE) | E— (U (934,188) | ....... cerernnn(934,188) | ... (178,999) 0 0 0 0 0001...........
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/07/2014|.03/06/2015 ......5,926 ....2,004.0000 0 (261,574) 0 (310,239) (310,239) | ..........(48,665) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QZ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/14/2014).03/13/2015| ... 14,562 | .......ccoevvvveene. 0 {...1,901.0000 | ....ccoeorrrrerrnnc 0. (1,054,143) | ..oooorrrnnnd 0 [ (1,612,657) | ....o. | ...ud (1,612,657) | ........ (558,514) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834QX SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/14/2014).03/13/2015 ......8,299 | ....covvvvvvvvrvenes 0 {....1,957.0000 | .coooorvurrrernaned 0 [ (408,228) | .....vvvvvrienns (1 [ (637,842) | ....... vnennn(637,842) (229,614) 0 0 0 0 0007....crvvrree
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S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834RP SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2014/.03/20/2015| ....27,249 | ....covorvvvrrennne 0 {...1,924.0000 | ...ocoovrrrernnec 0. (1,902,525) | ...ooovvnrrirnnncd 0 [ (2,660,783) | ....... | ..... (2,660,783) | ........ (758,258) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | RBC Capital
9PG834RN SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.03/21/2014/.03/20/2015| ....28,165 | .......ccreevvreerne 0 {...1,946.0000 | ....cooevrrrernnec 0. (1,698,913) | cvvvvvvvrrernnncd 0 [ (2,383,667) | ...... | ..o (2,383,667) | ........ (684,754) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834RL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014/.03/20/2015| ... 41,173 | ccvvvverrvrreenne 0 {...1,964.0000 | ....coverrrrerrnnc 0. (2,242,282) | ...ovoorrrernnd 0 [ (3,095,409) | ....... | ..... (3,095,409) (853,128) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834RJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ....34,749 | ...ovvvvrvrrennne 0 {...1,988.0000 | .....cooevrrrerrnec 0. (1,587,334) | .ooooorrrernnncd 0 [ (2,180,691) | .eccvs | oo (2,180,691) (593,357) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834RH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ....33,640 | ......ocorvvvreenee 0 {...2,001.0000 | ..ooorverrrrerrnnc 0. (1,398,751) | cevvvervmrrernnncd 0 [ (1,911,218) | ccccevs | oned (1,911,218) | ........ (512,467) 0 0 0 0 0001.....cvver..
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834RF SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.03/21/2014|.03/20/2015 ....28,090 0 |...2,023.0000 0 [ (LA V0| E— 0 [ (1,322,325) | ..occvs | e (1,322,325) | ........ (343,108) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834RD SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014|.03/20/2015 ....18,076 +...2,060.0000 | ...oovvvevrrrrrn0 [ o (461,480) | .... ..(597,226) (597,226) | ........ (135,746) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834RB SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.03/21/2014/.03/20/2015| ... 11,813 | .ccovvvvrrvrreenne 0 {...2,113.0000 | ....ccoeorrrrerrnnc 0 [ (189,126) | ...ovvvvvvevneenns (U R (216,713) | ....... cennn(216,713) (27,587) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834RT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.03/28/2014|.03/27/2015] ....19,950 | ....ovvvvvevvrrnneee 0 {....1,913.0000 | .coooovrurrrrrrancd 0 .. (1,431,612) | covvevrrrrrernd 0 [ (2,114,068) | ....... | ..... (2,114,068) | ........ (682,456) 0 0 0 0 0001.....vvvrn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834RR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.03/28/2014|.03/127/2015] .....6,234 | ......oovveovrrnnee. 0 {....1,997.0000 | ..oooovrurrrerrnncd (I (245,869) [ ...ovvevrrrrienns (1 (373,172) | ....... coreenne(373,172) | (127,303) 0 0 0 0 0001....cvvvree
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834RX SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748... |.04/07/2014(.04/07/2015] ....14,032 | ...ooovvrrerrnaccd 0 {....1,905.0000 | ...ooovrurrrernnncd 0 [ (a2 | E— 0 [ (1,594,690) | ....... | ..... (1,594,690) | ........ (617,362) 0 0 0 0 0001.....cvvvrne
S&P 500 OTC Call Option Equity/In | JP Morgan
9PG834RV SPX Multiple N/A........ dex Chase & Co 8I5DZWZKVSZI1NUHU748...|.04/07/2014(.04/07/2015] .....8,661 | ....cccevvvvvvreacc 0 |....1,981.0000 0 (351,550) 0 (607,552) | ....... v (607,552) | ........ (256,002) 0 0 0 0 0001.....ovvvrn.
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834SB SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/14/2014(.04/14/2015] ... 18,824 | ......ccvvvvvernecc 0 {...1,897.0000 | ...ooorrrrrernnnc 0 .. (1,230,525) | cvvvvvvnnrrernnncd 0 [ (2,246,756) | ....... | ..... (2,246,756) | .....(1,016,231) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834RZ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/14/2014(.04/14/2015] ......6,309 | ..ovoovvcvvevrneccd 0 {....1,964.0000 | ...ooorrrrrrernnnc 0 [ (249,521) | evvevrrrienns (1 (501,119) | ....... cereerne(501,119) | oo (251,598) 0 0 0 0 0007.....cvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834ST SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ....25,520 | ...ovvvvrnvvvreenne 0 {...1,931.0000 | ..oooorrrrrerrnnc 0. (1,733,318) | cevvvvrvrrernnncd 0 [ (2,561,317) | coovvvs | oo (2,561,317) | ..eccc (827,998) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ....28,442 | .......onevvvveenn. 0 {...1,954.0000 | ....crverrrrerrnec 0. (1,654,756) | ovvooonrrernnncd 0 [ (2,480,178) | ....... | ..oud (2,480,178) | ........ (825,422) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SP SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014).04/21/2015| ....33,763 | ...ovvvvrnvrreenne 0 {...1,966.0000 | ....ccooovrrrerrnnc 0. (1,806,321) | covvvevvvnrrernnncd 0 [ (2,728,353) | ....... | ..... (2,728,353) | ........ (922,033) 0 0 0 0 0001.....cvvevn.
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014).04/21/2015| ....34,820 | ......ccvevvvveene. 0 {...1,984.0000 | ....ccoeorvrrerrenc 0. (1,615,300) | cvvvevvvnrrernnnc 0 [ (2,487,803) | ....... | ..... (2,487,803) | ........ (872,503) 0 0 0 0 0001......e....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SL SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015| ... 25,477 | ...vvvvvrnvrreenne 0 {...2,000.0000 | ....ccooorrrrerrenc 0. (1,043,538) | ..oooovvrrernnnd 0 [ (1,624,037) | ... | onnd (1,624,037) | ........ (580,499) 0 0 0 0 0001...........
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014|.04/21/2015 ....30,269 +..2,012.0000 | ..cocovevrrrn0 [ (1,132,363) | ... ..(1,771,108) (1,771,108) | ........ (638,744) 0 0 0 0 0001....
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SH SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.04/21/2014).04/21/2015| ....31,781 | ccvvvvvrrrvreenee 0 1{...2,028.0000 | ....cccoovvrrvrrenc 0. (1,034,154) | ....ocovvrvrrrnnnd 0 [ (1,636,235) | ....... | ..... (1,636,235) | ........ (602,082) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834SF SPX Multiple N/A........ dex Int E58DKGMJYYYJLNBC3868.. |.04/21/2014|.04/21/2015] ....15,054 | ........occorreee. 0 {....2,066.0000 | ...ooorrrrerrnned 0 [ (346,091) | vvverrrrrienns (1 [ (558,011) | ....... vireerne(558,011) | e (211,919) 0 0 0 0 0007....crvvrree
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Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [ Number of| ~ Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b

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

9PG834SD SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.04/21/2014(.04/21/2015] ... 11,657 | coovoovncvriernaccd 2 2,117.0000 | .oovvverrcrrinnns 0 [ (146,412) | ..cvvvvrvvecrcen0 [ s (253,852) | ....... cereerne(253,852) | oo (107,440) 0 0 0 0001.....ccvvern.

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

9PG834SX SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.04/28/2014|.04/28/2015| ....18,840 | .......ccoevvvvverne +...1,926.0000 | ...cvvvvrrncrrennne 0. (1,260,773) | covvvrvvvrreirnnc0 | s (1,959,711) | coovvvs | oo (1,959,711) | ..ovcc (698,938) 0 0 0 0001.....ccvvern.

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

9PG834SV SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.04/28/2014|.04/28/2015| ......5,494 | .....ooeovvvrennne +..2,009.0000 | ..oovvverrnnrrennns 0 [ (217,672) (335,808) | ....... cererrn(335,808) | ... (118,135) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834TB SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.05/07/2014(.05/07/2015] ....12,331 | ..oocorcvrrerrnaccd ....1,941.0000 | ..ovvvvrrncrrennns 0 [ (797,939) [ evvevreeren0 [ (1,206,928) | ....... | ..... (1,206,928) | ........ (408,989) 0 0 0 0001.....ccvvern.

S&P 500 OTC Call Option Equity/In

9PG834SZ SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.05/07/2014(.05/07/2015| ......6,522 | .......cevvrvernecc ....2,021.0000 0 (227,226) (370,480 | ....... cereerne(370,480) | ..o (143,253) 0 0 0 0001.....cvver..

S&P 500 OTC Call Option Equity/In

9PG834TF SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] ... 17,612 | ...oeovvvvvrrrrnnncd +...1,953.0000 | ..ovvvervnnrrennns 0. (1,099,693) | ....ooovvvrreirenn0 | o (1,612,682) | ....... | ..oud (1,612,682) | ........ (512,988) 0 0 0 0001.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834TD SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/14/2014(.05/14/2015] ......5,676 +.2,031.0000 | ..ovvvrvvrrrrrns0 [ o (192,303) | .... ..(304,386) (304,386) | ........ (112,083) 0 0 0 0001

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

9PG834TV SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....27,590 | ......cccvevvvveenee ....1,950.0000 | ...ovvvrvrrennns 0. (1,777,072) | covvvvvvvevieenn0 | s (2,613,998) | ....... | ..... (2,613,998) | ........ (836,926) 0 0 0 0001............

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

9PG834TT SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014/.05/21/2015| ....38,877 | cvvvvvrrvvrrennne +...1,976.0000 | ..ovvvvrvurrennns 0 .. (2,085,751) | covveorvvvvrrerrenn0 | o (3,134,889) | ....... | ... (3,134,889) | .....(1,049,138) 0 0 0 0001.....vvvrn.

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

9PG834TR SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ...20,418 | .......cccceeeveeve. +...1,987.0000 | .ovvvvrvnrrennns 0 .. (1,010,691) | vovvevvvvrrrerrenn0 | o (1,532,148) | ....... | ond (1,532,148) | ........ (521,457) 0 0 0 0001....cvvvree

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

9PG834TP SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....35,413 | ....ovvvvnneenes +:2,011.0000 | .ovvvvvrvnrrrennns 0 .. (1,465,390) | .oveovvvvrreresnc0 | o (2,262,671) | coovvvs | e (2,262,671) ] ........ (797,281) 0 0 0 0001.....cvvvrne

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

9PG834TN SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.05/21/2014/.05/21/2015| ....35,381 | ..vvvvvvvrvnenes +:2,028.0000 | ..ovvvvvvnnrrennns 0 .. (1,276,900) | .vevvvvrrerrrsn0 | v (1,998,492) | ...... | ..... (1,998,492) | ........ (721,592) 0 0 0 0001.....ovvvrn.

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

9PG834TL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014/.05/21/2015| ....31,181 | ccvvvvvvrnrrrennne +..2,045.0000 | ..ovvvvrvncrrinnns 0 [ (978,148) [ ...cvvvvvvvernn0 [ (1,546,520) | ....... | ..... (1,546,520) | ........ (568,372) 0 0 0 0001.....cvvern.

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

9PG834TJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/21/2014/.05/21/2015| ......9,719 | cccvvvvvrrevrrennne +.2,083.0000 | ..ocvvvvrrnriennns 0 [ (218,678) | ..ovvvvvvvrcren0 [ (350,769) | ....... cereern(350,769) | ...cco (132,092) 0 0 0 0007.....cvvern.

S&P 500 OTC Call Option Equity/In

9PG834TH SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.05/21/2014(.05/21/2015] ... 11,981 | ...oeovvvvvrerrnacc +:2,132.0000 | .cvvverrnrrrinnns 0 [ (136,823) | ..ovvvevrvveeren0 [ s (271,255) | ....... cereeene(271,255) | .o (134,432) 0 0 0 0001.....ccvvern.

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

9PG834UN SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/28/2014|.05/28/2015| ... 15,572 | ...cvvvvvrnvrrennne +...1,965.0000 | ...vvvvrvnrrennns 0. (1,042,234) | ....ooovvvvvrirnnn0 | e (1,361,718) | .. | oo (1,361,718) | ........ (319,484) 0 0 0 0001.....ccvvern.

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

9PG834UL SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.05/28/2014|.05/28/2015| .....5,734 | ...cvvvvvrvrrennne +...2,058.0000 | ..ovvvvrvenrreenns 0 [ (188,821) (263,253) | ....... cererrns(263,253) | e (74,432) 0 0 0 0001.....cvvevn.

S&P 500 OTC Call Option Equity/In

9PG834UR SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015] ....11,398 | .......cccvvvernenc +..2,010.0000 | ..oovvvervenrreenns 0 [ (735,399) | .ovvverirrercn0 [ (762,582) | ....... cerennns(762,582) (27,183) 0 0 0 0001......e....

S&P 500 OTC Call Option Equity/In

9PG834UP SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/06/2014(.06/05/2015| ......8,233 | ......cevvvvernenc +...2,094.0000 | ..ovvvvrrnrrennns 0 [ (278,275) (286,566) | ....... cererr:(286,566) (8,291) 0 0 0 0001...........

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

9PG834UV SPX Multiple N/A........ dex Markets ES7IP3U3RHIGC71XBU11... |.06/13/2014|.06/12/2015 ....17,519 ....2,001.0000 | ..cocovevrrrn0 [ (1,138,034) | ... ...(1,287,210) (1,287,210) | ........ (149,176) 0 0 0 0001

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

9PG834UT SPX Multiple N/A........ dex Int E58DKGMJYYYJLNSC3868.. |.06/13/2014).06/12/2015| ......5,423 | ......cccvvvvvveenee ....2,078.0000 | ...vvvervunrrennnn 0 [ (194,035) | ..ocvvevvrercn 0 [ (221,380) | ....... cenn(221,380) (27,345) 0 0 0 0001............

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

9PG834VF SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UKS5573... |.06/20/2014(.06/19/2015] ....28,672 | .....covvvvvvreacc 1:2,027.0000 | ovvverrvnrrennns 0 .. (1,817,805) | ovvevvvverrerinnnc0 | v (1,782,670 | ..ovc. | 2ooed (1,782,670) 35,135 0 0 0 0007....crvvrree

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

9PG834UJ SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014|.06/19/2015| ...17,322 | ...ovcvvererrrnnec +.2,047.0000 | .ovvverrverrennns 0 [ (951,185) | vvvverrivrerenns0 [ v (1,044,992) | ....... | ... (1,044,992) | .......... (93,807) 0 0 0 0001.....vvvrrne




statement as of June 30, 2014 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

22’9030

1 2 3 4 5 6 7 8 9 10 1 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 Change in | (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.J/A.C.V. Accretion Items Exposure Entity Quarter-end (b
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834VD SPX Multiple N/A........ dex PLC G5GSEF7VJP5170UK5573... |.06/20/2014(.06/19/2015] .....6,113 | coovoovvcvriernaccd 0 {...2,053.0000 | ...oorvvrrrrerrnec 0 [ (RN D] E— (1 (314,473) | ....... cenn(314,473) 5,298 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In | Barclays Bank
9PG834UH SPX Multiple N/A........ dex PLC G5GSEF7VJP5I70UK5573... |.06/20/2014(.06/19/2015] ....32,351 | ..ovoovvecvvevrnaccd 0 {...2,085.0000 | ...oooverrrrerrnec 0. (1,489,870) | covvvvvvrrernnncd 0 [ (1,733,706) | ....... | ..... (1,733,706) | ........ (243,836) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834UF SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ....30,058 | .......cccovvvrnucc 0 {...2,088.0000 | ....coverrrrerrnec 0. (1,017,750) | covvverrnrrernnncd 0 [ (1,372,746) | ....... | ... (1,372,746) (354,996) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834UD SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ...42,285 | .........ccooernecc 0 {...2,106.0000 | .....cocevrrrerrnec 0. (1,349,515) | ovvvvvvnrrernnncd 0 [ (1,704,338) | ....... | ..... (1,704,338) (354,823) 0 0 0 0 0001.....ccvvern.
S&P 500 OTC Call Option Equity/In
9PG834VB SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......1,982 ....2,119.0000 (60,610) 0 (59,137) | ... (59,137) | .. 1,472 0 0 0 0
S&P 500 OTC Call Option Equity/In
9PG834UB SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ....23,282 | .......ccvvvvvrneec 0 {...2,122.0000 | ...ooorrrrrerrnnc 0 [ (663,931) [ .oovverrvrreenns (U (838,071) | ....... cererrne(838,071) | oo (174,140) 0 0 0 0 0001.....cvvern.
S&P 500 OTC Call Option Equity/In
9PG834TZ SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.06/20/2014(.06/19/2015] ....10,851 | ....cevvvvvvernnncd 0 {...2,167.0000 | ....ccccovvrrvrrenc 0 [ (188,070) [ ..oovvvevrenneenns (U (191,922) | ....... cennn(191,922) (3,852) 0 0 0 0 0001...........
S&P 500 OTC Call Option Equity/In
9PG834UZ SPX Multiple N/A........ dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......2,012 | ...ocovvvvrvvrnnncd 0 |...2,186.0000 0 (32,534) 0 (31,659) | cvvvves [ ceverennnd (31,659) 875 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/In
9PG834TX SPX Multiple N/A........ dex Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.06/20/2014(.06/19/2015] ......8,966 | .......cevvvvrrnnec 0 {...2,218.0000 | ...ooovvurrrrrraned (I (244,715) 0 (87,135) | ....... (87,135) | ....ceuue 157,580 0 0 0 0 0001.....vvvrn.
S&P 500 OTC Call Option Equity/In
9PG834UX SPX Multiple dex Bank of America EYKN6V0ZCB8VDIIULBSO.. |.06/20/2014(.06/19/2015] ......2,665 ....2,220.0000 0 (30,145) 0 (29417) | ....... (29,417) 728 0 0 0 0
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834VJ SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/27/2014(.06/26/2015] ....20,929 | .....cocovoevrenncd 0 {...2,018.0000 | ...ooovvurrrrrnnnc 0 .. (1,393,244) | ..oooovrrrernnnd 0 [ (1,404,523) | ....... | ... (1,404,523) | .......... (11,279) 0 0 0 0 0001.....cvvvrne
S&P 500 OTC Call Option Equity/In | Credit Suisse FB
9PG834VH SPX Multiple N/A........ dex Int E58DKGMJYYYJLN8C3868.. |.06/27/2014].06/26/2015| ... 7,711 | oo 0 {...2,106.0000 | ...cooovvrrverancd 0 [ (256,237) 0 (264,699) | ....... (264,699) (8,459) 0 0 0
0439999. Total-Written Options-Hedging Effective-Call Options and Warrant ..(94,101,288) | ...(85,173,296) | ......cocoveeen 0 | eeee (360,176,696) | XXX |.(360,176,696) | .(107,789,039) 0 0 0
0499999. Total-Written Options-Hedging Effective: ...(94,101,288) | ...(85,173,296) | .... 0 [ (360,176,696) | XXX | .(360,176,696) | .(107,789,039) 0 0 0
0789999. Total-Written Options-Call Options and Warrant; ...(94,101,288) | ...(85,173,296) | ....vvvrvvvrnnnnnd 0 [. (360,176,696) | XXX | .(360,176,696) | .(107,789,039) 0 0 0
0849999. Total-Written Options. ...(94,101,288) | ...(85,173,296) . ) | XXX .(360,176,696) | .(107,789,039) 0 0 0
1399999. Total-Hedging Effective ....89,202,229 |...94,254,801 | .... . 306,953,218 | XXX | ..306,953,218 | ....78,952,252 0 0 0
1449999. TOTAL ....89,202,229 |...94,254,801 | ....ccoooorrrennnccd 0 [ 306,953,218 | XXX | ..306,953,218 | ....78,952,252 0 0 0

(a) Code Description of Hedged Risk(s)

(b) Code Fi ial or E ic Impact of the Hedge at the End of the Reporting Period
| 0001 The hedge effectiveness cannot be measured at inception. At 6/30/2014, the change in fair value of the derivative hedging instrument is 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.
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statement as of June 30, 2014 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 18 19 20 21 22
15 16 17
Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin | Variation | Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used Margin 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 | for All Other | 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 Hedges Current Year Exposure | Quarter-end (b) Point
Long Futures
Hedging Effective
Equity/In
MUUA....... [ oo 34 | .....1,700 |ICUS MSCI Emerging Mkts Multiple. N/A.......| dex |.09/19/2014... |CME............ccccceoc... 549300HIIRNTNKXV3M12.... | .06/30/2014... ] ...... 1,045.5000 | ...... 1,040.7000 (8,160) 246,628 (8,160) 0 0 0 (8,160) 96,220 (001 50
Equity/In
RRU4....... [ oo 13 | ......1,300 |RUSSELL 2000 MINI Multiple. NA.......| dex |.09/19/2014... NYF.....cccccocoevererece 5493000F4Z033MV32P92.... | .06/30/2014... | ....... 1,175.2000 | ...... 1,190.3000 | ...........19,630 | ...ccccoeceun 94,299 | ..........19,630 0 0 (U I 19,630 66,300 [001......coovcvcrcnc | v 100
Equity/In
ESU4 .38 | ......1,900 [S&P500 EMINI FUT Multiple. dex_ [.09/19/2014...| CME.... SNZ20JLFK8MNNCLQOF39 | .06/30/2014... ] ....... 1,940.0047 | ...... 1,952.4000 23,380 275,643 23,380 0 0 0
1279999. Total-Long Futures-Hedging Effective: vroenn34,850 [ 616,570 | ...........34,850 0 0 0
1329999. Total-Long Future: v 34,850 [ .o 616,570 | ...........34,850 0 0 0
Short Futures
Hedging Effective
‘ ‘ ‘ Equity/In ‘ | | ’
ESUA....... [ 16 | ......1,900 | S&P500 EMINI FUT. Multiple NA........ dex |.09/19/2014... |CME......................... SNZ20JLFK8MNNCLQOF39 | .06/30/2014... | .......1,955.2500 | .......1,952.4000 |.............2,280 | ....ccoocccc 116,060 0 0 0
1339999. Total-Short Futures-Hedging Effective. 0 0 0
1389999. Total-Short Futures. 0 0 0
1399999. Total-Hedging Effective. 0 0 0
1449999. TOTAL 0 0 0
(a) Code Description of Hedged Risk(s)
(b) Code Fi ial or E ic Impact of the Hedge at the End of the Reporting Period
001 The hedge effectiveness cannot be measured at inception. At 6/30/2014, the change in fair value of the derivative hedging instrument is 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.
Broker Name Beginning Cash Balance Cumulative Cash Change I Ending Cash Balance
Brokers
JP Morgan 776,147 (43,517) 732,630
Total Net Cash Deposits 776,147 (43,517) 732,630
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statement as of June 30, 2014 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.......oooooooooooooo oo | | XXK e | o 769,760 | ... 0] 769,760 | oo 37130 | oo 0] 37430 | oo 396,070 | oo 0
NAIC 1 Designation

S —— EYKN6V0ZCBBVDIIULBSO.. 44,506,896 78,434,390 | ... (35,372,735) 0 [ 78,434,300 (35,372,735) 0 0

Barclays Bank PLC G5GSEFTVJPS5ITOUKSST3... 22,290,000 91,126,977 | .. (48,604,588) 20,232,389 | oo 91,126,977 (48,604,588 .. 20,232,389 0

Credit Suisse FB Int E58DKGMJYYYJLNSC3868. ... 144,991,000 12323,092,327 [ oo (176,233,778) 1,867,549 323,002,327 (176,233,778) | o 1,867,549 0

Deutsche Bank.. . 7LTWFZYICNSX8D621K8S.. 19,890,000 46,867,923 | . (26,555,650) 422273 46,867,023 (26,555,650) 422273 0

JP Morgan Chase & Co.. 815DZWZKVSZIINUHUT748.. ...6,950,000 45339678 | ... (28,135,369) 10,254,300 | 1o 45,339,678 (28,135,369) | v 10,254,309 0

RBC Capital MarKEtS. ...t ES7IP3USRHIGCTAXBUIT... | oY oo | oo | s 36,650,000 82,268,619 ... (45,274,576) 344,043 | o 82,268,619 (45,274,576) 344,043 0

0299999. Total NAIC 1 Designation ..275,277.,396 1.667,129,914 | oo (360,176,696) | .ocvcrsrsre 33,120,563 | .oocesrene 667,120,914 | ... .(360,176,69) | . 33,120,563 0

R — . 275.277,896 | oo 667,899,674 | ..o (360,176,606) | .oocococrcrc 33,890,323 | oo 667,167,044 | .o (360,176,606) | ..o 33,157,603 | oo 396,070 | oo 0
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statement as of June 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CusIP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, VorIV)
Collateral Pledged by Reporting Entity
Bank of America .. EYKN6V0ZCB8VDIIULBSO.. | Treasury 912810 RB 6 United States Treasury 2 7/8% Due 5/15/2043 MN15.. ..6,262,706 6,827,000 6,238,264 | .05/15/2043... V.
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury. 912828 PC 8| United States Treasury 2 5/8% Due 11/15/2020 MN15... . 4,371,321 | oo 4,195,000 | ..o 4,353,662 |.11/15/2020... | .. V.
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury 912828 QN 3| United States Treasury 3 1/8% Due 5/15/2021 MN15...........coovveververinerrerirncens 3,010,871 2,810,000 2,997,965 |.05/15/2021... | .. V.
Bank of Americ: .. EYKN6V0ZCB8VDIIULBSO.. | Treasury. 912828 TU 4 |United States Treasury 0 1/4% Due 10/31/2014 AO31 9,185,465 9,177,000 |..... 19,183,427 |.10/31/2014... \%
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury 912828 TW 0| United States Treasury 0 3/4% Due 10/31/2017 AO31 639,553 645,000 638,117 |.10/31/2017... | .. V.
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury. 912828 VK 3| United States Treasury 1 3/8% Due 6/30/2018 JD30... 16,527,366 | ...ocoverevririrenn 16,490,000 | ..ovovevevercririnnns 16,552,027 |.06/30/2018... | .. V.
Bank of America......... .. EYKN6V0ZCB8VDIIULBSO.. | Treasury. 912828 VQ 0] United States Treasury 1 3/8% Due 7/31/2018 JJ31.... 2,708,689 2,690,000 2,690,778 |.07/31/2018... | .. V. .
Bank of America......... .. EYKNBVOZCBBVDIIULBBO.. | TIASUIY......vruvereresseesariaserssenssensseeseessesssesse s ssssssssssenssesessenns 912796 CF 4|US Treasury 0.035% Due 10/16/2014 At Mat...........cccovrvmeriererneemnnrserisesneeiees | eveiens 974,866 975,000 974,866 |.10/16/2014... | .......... AV
Bank of America......... . EYKNBVOZCBBVDIIULBBO.. | TIEASUIY.......couveririeaieriiesiisiisesississris st 912796 CF 4| US Treasury 0.05% Due 10/16/2014 At Mat........c..ccooverrummiicniiverinniieiirinni 826,058 830,000 .826,058 |.10/16/2014... | .. V.
Barclays Bank PLC GBGSEFT7VJPSITOUKSS73... | CaSN......ouveurieiricririreenesiserieniesiseesssssssssssssessssssssssssssssssnsneneees || e 22,290,000 22,290,000 22,290,000 | covorvrririninns V.
Credit Suisse FB Int ESBDKGMUYYYJLNBCBBOB. | CASN......couivrririraieaeiieiieeiseisseiississessesssssissssssssssssssesssesssssnssiensinnss | | eeieeiiseessesssssse st ss bbb bbbt | et st 144,991,000 | .ovovrroreiirnes 144,991,000 | .oovoerernrirnens 144,991,000 | .coooovvvrrrrciiaes | cevreens AV
Deutsche Bank: .... TLTWFZYICNSX8D621K86.. 19,890,000 | ..oovvvverernnens 19,890,000 | .ooouvverererrrirnes 19,890,000 | ...cvvovrvrrrirnns V.
JP Morgan Chase & Co... . 815DZWZKVSZI1INUHU748.. 6,950,000 6,950,000 6,950,000 | ovovrerrireiinns V.
RBC Capital Markets..........ccovuviernriinniinississiins EST7IP3USRHIGCTAXBUT... | CaSN.....vuuiviriiiriiiiiiisiiisenisrisssessssisssnssensenessnssssssssnsssnsssnssnsmssssssssossones || fouisessissssssssesssesssemesses sttt | enessnns s 36,650,000 | ..o 36,650,000 | ...oooiviiiiiniinns 36,650,000 | .o s Vi
0199999, TOAIS. ...t ereuerereesserisseess s ees s ems e sees s ees et ees s EE ek seE ek seek s et et | 440E84EEEoEEEoeEE oA 4EEE L8R E 1R 8 oLE4EE 8L E LR 84 EEHoLE 4488 4oEE £ EE LR oL 1EEEHEEE 4L 4EEE4oEE 1L L8148 4EEE4£EE10EE1eEE11E  EeLEfeEEEoeEEeLE R EELE AR AR LR EE LA R LR E ARkttt | frensenet st 275,277,896 | ..ovvvvrvnnrnnne 275,410,000 | ..ovvviiricninns 275,226,165 | ........ XXXeoooe [ s XXX




statement as of June 30, 2014 ofthe  Lif@ INsurance Company of the Southwest

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE
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statement as of June 30, 2014 ofthe  Lif@ INsurance Company of the Southwest

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 5 Book Balance at End of Each
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
JPMorganChase New York, NY 0.000 0 0 9,791,818 | ccovvvvvnne 4284571 | ...........9,863,275
JPMorganChase San Angelo, TX 0.000 0 (I I (14,942,490) | ......... (16,558,916) | .........(20,141,110)
JPMorganChase. Dallas, TX 0.000 0 0 (165,612) (212,021) (458,600)
BNY Mellon Pittsburgh, PA 0.000 0 0 530,980 3,981,873 3,891,194
State Street Bank Boston, MA. 0.000 0 0 | oo 1,027,690 | cooovvernenns 529,890 | ..ooovrvvennas 301,710
0199999. Total Open Depositorie: 0,0, O XXX.oveeene 0 0 (3,757,612) [ .vvvvvveees (7,974,603) | .......... (6,543,531)
0399999. Total Cash on Deposit.. 0 0 (3,757,612) [ cvvvvvvnees (7,974,603) ........... (6,543,531)
0499999. Cash in Company's Office. XXX 160 400 346
0599999. Total Cash 0 0 (3,757,453) | ........... (7,974,203) | ........... (6,543,185)

QE12
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statement as of June 30, 2014 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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