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Statement as of March 31, 2015 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
1o BONAS oottt | i 10,593,660,123 |.....ccveuererecerrcrireiinenns | s 10,593,660,123 | ........ 10,209,140,484
2. Stocks:
2.1 Preferred SIOCKS. ..o | e 10,000,000 | ...covvemirrirririnrinrins | e 10,000,000 |....ovverieriiriiriiniinens
2.2 COMMON SOCKS.......cveuerircrirneireeiseriseesiesss sttt essssssssenns | eesssssssns 38,510,682 |....ovvernrirrrrierereerienns | i 38,510,682 | ....cvevvvnee 18,396,669
3. Mortgage loans on real estate:
31 RIS IENS ..ot | eeeiiees 1,781,964,257 | ..o | eevevenens 1,781,964,257 | .......... 1,808,901,247
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvviviieiitesie ettt st s e bensenanns | evsesassessesanss 6,036,838 | ...covevereereeeeeeeeeeenes | e 6,036,838 | ....coooenvee 3,076,492
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cveiviiiirieciiesiseieissiesssissieseses | cevsssesesssssssessessssessesssses | sosessessssessesssssssessessssesses | sssessessssessessssessesesnes (0] I 2,850,481
5. Cash ($.....1,961,058), cash equivalents ($.....1,999,977)
and short-term investments ($.....26,800,000)............ccvuummrreemermmmreesnenssenesssessssssssssenssns | sersssesessnns 30,761,034 | ..o | i 30,761,034 | ..cooveverneee 70,550,992
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 263,202,324 | ..o | e 263,202,324 | ............. 258,072,859
7o DBIVALVES.....ceeovercieiresiis sttt enns | senesenssis 507,294,099 | ....oovvverrrrirerieerienei | e 507,294,099 | ............. 646,149,636
8. Other iNVESIEA @SSELS..........cveeuerirririericeesi st ess s nsnsenenes | seseeesseens 183,126,402 | .....ovvoeveeerirereeerirenes | e 183,126,402 | ............ 184,244,244
9. ReCeiVabIEs fOr SBCUNEIES. ... sssaens | sriess st bbbt eses | sebensbenssnss s s s nssenns | snssenssnssnss s sssenenes (U 1,159,075
10.  Securities lending reinvested COlIAtEral ASSELS....... vt esssssseessssenens | sersssesssssssssssssessssssssess | ersesssssssnssessssssnssessessens | sessessesssssessessesssnsseses 0 [
11, Aggregate write-inS fOr iNVESLEA @SSES.......c.vvururerirnrirrireiieiesseereess s ssssssnssesses | sssssssssssssasenes 301,447 | oo [ 301,447 | oo 340,646
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcveeeicveieieeeeeeeeee e eseiees | ceveeans 13,414,857,207 | wooveveeeveeeee, [0 13,414,857,207 | ........ 13,202,882,824
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT...........ovvieeeeeeeeeeeeeeeee ettt ettt ettt ee e s en e s e en s enenenens | eoeeeeeens 114,804,975 | oo | v 114,804,975 | ............. 109,209,771
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccccevvveees | veveeireeeennen880,744 | oo | cveieiiiiiennnn650,744 | 762,887
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccereeereinnins | orvveenenns 10,198,300 [ ..ovvoveverrrereereisreireireens | eovereneinenns 10,198,300 | ...coovvreee 10,393,897
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............cceveveveeveveeeeie st sessessesessensens | eevessessesssisanns 708,720 | ..o | cevevereseieninns 708,720 | coovvererree, 1,727,369
16.2 Funds held by or deposited with reinsured COMPANIES............vrveerrerirrerrereinireeireneeinees | ereeseessseeseesseneeens 531 [ e | s 531 | oo 5,142
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............vuurveirmrrieeriiriesienerisriies | creeseesnessnessseesseessessessns | ererenesssessesssensnessessenes | sereessessnessessnensnessn [0
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest thErBON. ..o | corerrerireereenes e | eeseeeseeesessest e sesssssenes | eessesessssesessnssesssssseenn [0 O
18.2 Net AEfErred taX @SSEL.........oocivecreieieeei ettt sttt es st sssetenas | eraesesensesens 51,760,071 | .ovevvnnnnd 9,307,680 | ......c........ 42,452,392 | ....oooun 43,867,575
19.  Guaranty funds receivable or 0N dePOSt............cccurieeieiireiciceie e seesesens | everierenienaens 1,112,009 | ooviceeeeceeeiee | e 1,112,009 | ..cooverneee 1,112,009
20. Electronic data processing equipment and SOftWAIE...........c..ceuiveiiiiieieieieeee e | serrsisssesesenens 689,874 | ..oovverre. 673,919 | e 15,954 | oo 16,912
21.  Furniture and equipment, including health care delivery assets ($.......... 0)erieiirierereeneiessenes | e 628,900 | ..oooovercrrnn. 628,900 | ..oooveieeeeienad [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates.............cccccoveeevieeieeiieeceeeeeeeie | e, 3,572,066 | ...ccovevierereiirerieeeens | v 3,572,066 |...cccovvierererireiiiieinne
24. Health care ($.......... 0) and other amounts receivable..............coucvcveveveeeseeeee e | ceveeveseienns 23,098,996 | ............... 23,098,996 | ....ccooocvevrrireiiind 0 [
25. Aggregate write-ins for other than invested @SSEtS...........cceieieiceiceeese s | eerisesneenens 12,781,575 | v 679,501 | .o 12,102,074 | ............... 12,064,695
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............cceeuevrveereerineeierineeeessesssesssessessssessessessnnens | senesees 13,634,863,968 | ............... 34,388,996 | ........ 13,600,474,972 | ........ 13,382,043,080
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.........cuevreieiries | verreerirereinsisneississieneins | vereseisesssessssssssssssssses | soessecnsssssessssssesesnes [0
28. Total (LINES 26 AN 27).......vvuuurirerireeiririseeiieesiessssesssesssessseesssssssesssssessssessssessssessssessssesssnnns | seeeees 13,634,863,968 | ............... 34,388,996 | ........ 13,600,474,972 | ........ 13,382,043,080
DETAILS OF WRITE-INS
1101. Other Real EState DEPOSILS...........ccvvveiereieeerie ettt tes s s ssssssessssssessssnes | sesesssssesssinees 301,447 | oo | e 301,447 | oo, 340,646
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNe 11 8DOVE)........ruerrerrreieieseressessenssssessssnesnens | eesssnssssssesnees 301,447 | oo (O 301,447 | oo, 340,646
2501. Corporate OWNed Life INSUFANCE............cucvueicicieiieicisesieeietsstese st snsessenas | evssessesenas 12,005,254 | ..o | v 12,005,254 | ........c...... 11,932,813
2502. Items not allocated........ 96,820 | .131,881
2503. Leasehold IMPrOVEMENLS.........cccceiiuiirireieieie ettt nsns 562,879 | covvrerein. 562,879 | coovveveerieieieieieeend0 [
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevieenisienennniens | coveveieieinsienns 116,622 | .ovvveeveiiinne 116,622 | oo (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN 25 @DOVE)........cccvmmuereeerennreeseressenesesesssnrinsssess | vseresssienaes 12,781,575 | oo, 679,501 | ..ooovveene, 12,102,074 | ..ovvovcrenne 12,064,695

Q02




Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....12,033,830,469 less §.......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ooveieicvii ettt sttt naen
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including $.......... 0 MOGACO RESEIVE)......couviviiiciii ettt st
Contract claims:

4.1
4.2 ACCIENT AN NEAIN........oeiiiiee bbb st en
Policyholders' dividends §.......... 0 and coupons §.......... (O TT= 1o VT 1 OO
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)....e vttt ettt es s e nsnee
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........

Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMIACES............ouu vttt ses e es st ss sttt nt s tnen
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............cccovviericivieieiscecceens

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....2,883,981, accident and health $
and deposit-type contract funds §.......... 0nteee et
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF ACCIUE. .......uvivierrieireisesssiessess e bss s s st s s e n s bbb bbbt s etk s bttt
Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene, .
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company @s agent OF tTUSIEE. ...t sesennes
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... (0O
Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:

24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance

24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities -
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns
From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt
Total liabilities (Lines 26 and 27) .
COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).......ceverieiieieieeieesetese ettt st s sas s ss et s st bnes

................. 12,033,830,469
i 246,232,573

........................ 13,087,330
............................... 10,000

1,469,223
4,075,894

............................. 689,669
.......................... 1,400,426

........................ 25,426,644

............................. 635,417

...................... 244,250,715
..1,194,035 | ..

597,899 |..

3,114,822 | ..

...11,817,099,594
599,034
....125,712,091

12,805,003
10,000

.......................... 3,478,934
........................ 20,863,665

............................. 181,078
...1,125,855

3,683,516

....351,316,632
..449,535

12,603,064,083

...................... 769,122,911

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

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

....775,978,997

..172,122,911

....178,978,997

................. 13,600,474,972

...13,382,043,080

2501.
2502.
2503.
2598.
2599.

LIHTC COMMUIIMENES. ... eoreree et eseessee et es sttt
Uncashed checks pending escheatment.
GUATANEY fUNG.....eoeeiee e
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

........................ 64,801,189

..4,313,158 |..

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of March 31, 2015 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............ccceveveveieeieveeseerereeceeere s | cveveeienas 362,815,678 |............ 374,123,632
2. Considerations for supplementary contracts With life CONtINGENCIES..........vururirinrirririnissisririssesss st ssesssssesses | srsssssssessnsssssessssessanes | sessssessessssssessessassnssnses
3. NEtiNVESIMENEINCOME......c.cviiciiictei ettt bbb b s et s s b bt sa s b b nsss s s snsetanans | eresesnns 165,570,365 | ............ 167,337,634
4. Amortization of Interest Maintenance Reserve (IMR) ..1,426,111 11,196,413 | ..
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........cccveveevecvreeeiririecieieisee e sesieseeieens | e seees
6. Commissions and expense allowances On reiNSUrANCE CEABM............c.rueiuercrrieeieieireee ettt snes | evssaessssissenens 653,787
7. Reserve adjustments ON FEINSUFANCE CEARM. ........ciuririiriiieieiseeeiseie ettt ssesebsntes | cbnesesseensssssessessstessetants | sessessesssnssessnenssensesnntns | nebessesetsssessessnssssesnnenes
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 MISCEIIANEOUS INCOME..........civueiriiiieiieiiieie ettt nbens | cassbessersssssans 141,260 |..cooovvevrnenen. 220,104 | ..o 1,148,332
9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns ...530,607,201 ..543,072,505 | .........2,368,155,075
10, DEAH DENEIS ...ttt s

11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts

14. Coupons, guaranteed annual pure endowments and similar bENefits...........c.ccceviecreeieenieeeeee s

15. Surrender benefits and withdrawals for life contracts

16, GIOUD COMVEISIONS......vvurveereeesesresnesessesssssssesessessessssssessessessanssessessessssssssessassassssssessessassssssessessassasssessessassssssnssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONtract fuNdS...........cccrrurrrrnrirrininrnssereee e

18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health Contracts............ccoooevecveveceireeciciececeeeee e
20. TOtalS (LINES 1010 19)....uiuuiereerrireireieieiseiie ettt sttt

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

22. Commissions and expense allowances on reinSUranCe @SSUMEM............c.uwururerirniereeniseesessneeeesessessseesessessesssssesessesens
23, GENETaAl INSUTANCE EXPENSES.......ouiveivereersitisesictssssesssssse s st bbb s a bbbt b st s bbb st ss e bt s bbbt nans

24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance....
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27)

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

30. Dividends t0 POICYNOIAETS. .......c..euiieiieieiiieieicsiee sttt

31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30).......
32. Federal and foreign income taxes incurred (excluding tax on capital gains)............ccceeveereiereeieiee s

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

capital gains or (105Ses) (LiNE 31 MINUS LINE 32)........covuiiriviriieieiieres ettt s ss st

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

tax of $.....36,286 (excluding taxes of $.....331,599 transferred t0 the IMR)........c..cc.eveereeeernrrceeeeee s
35. NetinCOmME (LINE 33 PIUS LINE 34).....cuuruririiiereeie ettt ettt ettt sttt ensnen

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIHIOT YEAT........ccvuieireieiriieieieiesie ettt ns ettt

37. Netincome (Line 35)

38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.

39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen.

42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change iN aSSEt VAIULION TESEIVE. ... wurerrereieereeieiseessseeeeese st eses s ssee st se s sess et ss st s s st st ss st st s s essentns

45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period

47. Other changes in surplus in Separate ACCOUNES StAtEMENL...........c.ovuiririrriereireieiee ettt essnes

48. Change in surplus notes.
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSTEITEA 10 SUIPIUS......cvuiveveeirciiieie sttt bbbttt

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

52. Dividends t0 STOCKNOIAETS. ..........ccueiiieeciicteiet sttt a bbb b b s et s et nes
53. Aggregate write-ins for gains and 10SSES iN SUMPIUS.........c.vvuverrerririrnirreeeiseee s ssess st ssesssssssssessessansssenns

54. Net change in capital and surplus (Lines 37 through 53)....

55. Capital and surplus as of statement date (LINES 36 + 54)..........ccovevevrieeieiiieice ettt

242,364

23,538,722 | ..

45,038 | ..

61,372 |..

............ 216,729,765 |...........236,231,825 | ........1,017,287,240
............ 425598498 | .........431,634,038 | .......1,852,473,892
59,299,077 |.. 63,981,243 | ..........258,934,319
.............. 22,002,719 22527,346 | ...........93,084,888
.3,824.528 |.. 3,390,939 | ... 12,473,731

I —— (89,989) | oo (91,642) | o (260,191)

510,679,872

............ 521,503,295

....21,569,210

....21,664,501
................ 4,473,958

.............. 16,880,069 | .............17,090,543 | ..........110,127,685
............... (1,545,034) | .oooorsrrr (828,267) | oosrrrenn(d,500,911)
.............. 15,335,035 | ............. 16,262,276 | ...........105,626,773
............ 778,978,997 | ...........720,159,660 |...........720,159,660

...(22,653,658)

. 16,262,276 | ..
.................. (979,588)

751,230 |..
1,461,127)

.105,626,773
............... (1,424,756)

.(6,358,926) | ..

58,819,337

............ 713,800,734

............ 778,978,997

08.301.
08.302.
08.303.

ChaNGE N COLL....vuiiiiiiieieii ettt bbb n sttt
MISCEIIANEOUS INCOME........uivriireiiriieisisiseesee sttt s sttt bbb s s

08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE.........c.ccvvuiiieeiciieeeieieeesce e sssaesessesaenes | erresissessesessessssasseneand (01 (01 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)

2701.  Changes in Agents Deferred Compensation

2702, FINES ANA PENAILIES..........cocveiirieeiicie ettt s b s e s s bbbt en s s snne

2703.

2798.  Summary of remaining write-ins for Line 27 from overflow page..

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

5301.

5302.

5303.

5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b 0 |0 e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 DOVE)........cuiviuiieiiriiiiiiiieiiciesiesistesisssssssssssssssssssssessessssessesssssssansens | sressesssssssesssssssessssanes 0 | | 0
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Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANCE............cciiiiisiss e | soneiinsiies 363,222,516 | ............. 374,259,307 |.......... 1,675,941,535
2. NEtiNVESIMENEINCOME. .....vvereeernierreeseeeseeeiees ettt ettt esssnnnnnns | aessesssnes 199,241,970 | ............. 191,495,360 | ............. 813,480,272
3. Miscellaneous income 795,047 414,827 4,960,445
4. Total (LINES 1 hIOUGN 3).....veoeeeriieceieiieeeieieesese ettt ess s sess st ssssssesssnnnens | coneessaneees 563,259,532 | ...ccvennee 566,169,494 | .......... 2,394,382,252
5. Benefit and [0SS related PAYMENES..........c.cvivieeieieieeee ettt ss st es b ses s snsesasssnans | eesesensssens 207,638,079 | ............. 199,825,655 | ............. 837,463,056
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvvevcireierierieieserieiiesnes [ reieeeiiesssseiesssesesnnes [ e [ cenessessesesse s
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccvveevceriveieiieieeeceee s | cevesiesiniens 97,888,876 | ......c........ 81,730,306 | ............. 298,732,744
8. Dividends paid t0 POICYNOIAETS. ........civueiriiiieieicieie ettt nssssessnssntens | evsessssessnsnnsenses 10,678 | oo 1,546 | oo 60,984
9.  Federal and foreign income taxes paid (recovered) net of $.....36,286 tax on capital gains (I0SSES)..........ccccevvrerrerrrerres | eorrresernnees 20,186,643 | ............... 35,923,162 | ..coevnee. 62,012,419
10, Total (LINES 5 HrOUGN 9).....ouuvireiiieciiiieieieei ettt eniens | ereseseesnns 325,724,276 | ....veeuve 317,480,669 |.......... 1,198,269,203
11.  Net cash from operations (Line 4 MINUS LINE 10)........ceveiiuriiieicsieieiseete sttt ssse s ssssnaas | snsessessnens 237,535,257 | ............ 248,688,825 | .......... 1,196,113,050
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ..158,095,043 | ............918,092,864
12,2 SHOCKS . cvvuevererieeisris ettt bRttt | ettt | eererenene s 4,434,864 | ...covvvennnes 34,937,286
123 MOMGAGE I0BNS......eveveeereesceseeeseeeseees st ees sttt nsnns | cessnestanesens 38,763,444 | .............. 29,065,480 | ....coove.... 181,595,158
124 REAIESIALE. ... [ s | s | e 3,150,860
12.5  Other iNVESIEA @SSELS.........oueveiieceeecte ettt ettt st st sen st s s s tessnsesssesaetesnsessssnnnses | etesessesesenssassisaes 3,984 | .o 629,174 | ..ocvvvee. 3,375,593
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS...........co.covrririrrinininrrininsnsieinns [ essssnnes [ creensnsnsssssssesssssssnes | senssssssssesessnsssssssessns
12.7 Miscellaneous proceeds 1,942,773 ... .(1,742,056) | .. ....0
12.8 Total investment proceeds (LINES 12.110 12.7).....cccerviciireieeeesie ettt sssses s sssessens | eveesissenns 234,592,899 |............. 190,482,505 |.......... 1,141,151,761
13.  Cost of investments acquired (long-term only):
131 BONAS. oottt Rttt | cenineeiiees 577,213,884 | ............. 394,864,754 | .......... 1,968,234,351
132 SHOCKS. cveueeeeec sttt | crienntennees 30,034,268 | ..........cco.... 4,657,957 | .covvevernnne 17,475,288
13.3 Mortgage loans.. 12,200,000 76,712,288 |.............347,980,465
1304 REAIESIALE.......oeveecieieecscicie ettt sttt sr st entnane | stessesssessestentensnssestensanes | stsessessestansnssessessantsnssnes | srrentensneresten s tesestentans
13.5  Other INVESIEA @SSES.......couuurvuuieiriirriiesi ittt nienes | renssssesssnnsssnenssnnsnsnenssa | serssnessennens 15,631,625 | ....ccouuuuee. 86,304,183
13.6  MiSCellaneOUS @PPIICALIONS..........cccveevecicieieicteeteee et b st s b s s s s seenans | aevsresasseens 14,109,239 [ .o 40,166 | ............... 26,250,740
13.7 Total investments acquired (LINES 13.110 13.6).....c.ccucirrieieiieeieeseeessse sttt ssessss s ssessensnes |asssesssssans 633,557,391 | ..oonens 491,906,790 | .......... 2,446,245,027
14.  Netincrease or (decrease) in contract loans and premium NOLES...........ccvueveviirieiciiiesieieiee et | covevessesiesnes 5,129,466 | ....ccconco... 4,386,353 | ....cccoue. 34,880,293
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (404,093,958) (305,810,638)|.......... (1,339,973,560)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOLES........vvecvecicieciisictce ettt bbbt es st ssessns | stessssssessessesssssssessessnss | stsesessessesssssessessasssessnns | srsessesssssessesssssssessensans
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY STOCK..........ovururirrierrerririrriinsirsiesie st sssssssess e ssessssssessessesssssssessenes | ssessssssessessassssssessessessnnes | seseesessessssssssessessanssnsnes | sssessessnessessessnsssnssnssessans
16.3 BOMOWEH fUNGS......oourveeiirrirriie ettt nenins | resessessssesssssesssenesssenssas | wrsenessnensenssenssessssnssns | sressesssnensessssessessssenes
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.coeereurrerrerienrnenenenrienenereeenees | e 120,520,482 | ........coo....... 2,996,724 | ............... 60,490,885
16.5 DivIdeNds t0 STOCKNOIAETS.........ocvuieriircircieie sttt [ ebeesssessnstnssessestensennes | cebesiese e ....30,000,000
16.6  Other cash provided (APPHEA)........ccuuerrririreiiriireereesi s esst st sesseensssessssenssees |osisssessseed 6,248,262 | ......cc......... 6,558,612 19,988,056
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cocovvereenas 126,768,744 | ..ooovvvvvnnnn 9,555,336 | ..ooovirinn. 50,478,941
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).........cocovvevcnecnne | corrrvnveneene (39,789,958) .....cocnvnn. (47,566,478) .......c...... (93,381,569)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......cuuuiirericiiesicei ettt bbbttt | crinestsnsens 70,550,992 | ...ccovevees 163,932,561 | .......c..n. 163,932,561
19.2  End of period (LINE 18 PIUS LINE 19.1).......ovcerverrrerecerreeireccrneeireeecseeiseeeeseecsseeesseeessenesseeesseessseessseessesssssssssenessnnes | coseeesneeens 30,761,034 |............. 116,366,083 | ............... 70,550,992
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 e | [ | |
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Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIIAL TR ...t | Hbsebb bbbt bbbttt | Sebb bR | Hieebi bbb
2. Ordinary life INSUMANCE. .........cuevvverieesieeieesie ettt st snsenes | evssssssssesnsssaesnnas 135,382,389 | ..oooveerrieieie, 118,415,979 | oo 514,781,854
3. Ordinary individual BNNUILIES.............evvmmreerrririiieiciessereies e eessssesssssesssensens | cosesssesssesssensons 218,550,095 | ....oovvverrirciiinn 228,237,140 | oo 1,003,994,271
4. Credit life (Qroup and INAIVIAUAL)...........ccevriveieiieiieieee sttt sse s snaens | sessssessesssssssessesssssssessssstessessssens | sbessessessssassessssestessessssesesssensesss | essessssessessssessessssensesssnsessessnsans
5. GroUP lifE INSUTANCE. .......cevveevcreeeeietee ettt st st es s sessesanes | oebessssssssssessesnsassessesaneesas 3,951 | oo 3,590 | oo 16,953
8. GOUDP ANNUILIES......vouveveeeiceisriieeis ittt sentness | soreesisesssseenesseessenes 12,951,956 | .cooonvvercrirerricnenne 30,901,885 | ..oovorveirriceis 77,106,034
T AGH = GrOUD ..ottt sttt £ E e E o288 E et e sE st | HeeEeeE e e R s ee R et et e s st et et essessents | Heseetestseetsee s et et et e sE st et e ntesaes | feeseesestens et es ettt ent e eaeen
8. A&H - credit (Group and INAIVIAUAL). ..ot sss st s ssessssssssses | sessesssssssssessassssssessassesssnssessessanss | eesessosssssssssessassssssessessessansnssessns | seessessessosssssnssessasssnssnssessessnssnes
0. ABH = OlNBI et | erbiees s 17,004 | e 17,850 | oo 71,813
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 366,905,495 | ....vvvieerieiinns 377,576,445 | ..o 1,595,970,926
12, DEPOSIt-tYPE COMIACES. ......cviviiciiiic sttt ettt ssenss | cbessesssessessessssensessssanees (13,863) | v 605,832 | oo 2,224,108
13, TOMAl. vttt et nnnes | eresenessneenneet e 366,891,632 | .oooovverreirrirns 378,182,276 | ..o 1,598,195,034

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of March 31, 2015 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 2015 2014
NET INCOME
(1) Life Insurance Company of the Southwest state basis (Page 4, Line 35,
Columns 1 & 2) X 15,335,035 105,626,773
(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 15,335,035 105,626,773
SURPLUS
(5) Life Insurance Company of the Southwest state basis (Page 3, line 38,
Columns 1 & 2) X 772,122,911 778,978,997
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=218) X 772,122,911 778,978,997

C. Accounting Policy

(6) Loan-backed securities and structured securities are stated at the lower of amortized cost or fair market value. The retrospective adjustment
method is used to value all securities except for interest only securities or securities where the yield had become negative, that are valued
using the prospective method.

Note 2 - Accounting Changes and Corrections of Errors
No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.
Note 4 - Discontinued Operations
No significant change.

Note 5 - Investments

D. Loan-Backed Securities

(1) Prepayment assumptions used in the calculation of the effective yield and valuation of loan-backed bonds and structured securities are based
on available industry sources and information provided by lenders. The retrospective adjustment methodology is used for the valuation of
securities held by the Company.

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

1 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 15t Quarter Interest Non-Interest

a. [Intentto sell - - - -

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

C. |Total 18t Quarter - - - -

OTTI recognized 2"d Quarter
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Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

d. |Intentto sell
e. |Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
f. | Total 2nd Quarter
OTTI recognized 3'd Quarter
g. |Intentto 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
. |Total 4th Quarter
m. |Annual aggregate total XXX - - XXX
(3) Recognized OTTI securities - NONE
Book/Adjusted Amortized Cost
Carrying Value Recognized After
Amortized Cost Present Value | Other-Than-Te | Other-Than-Te Date of Financial
Before Current of Projected mporary 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 1,237,537
2. 12 Months or Longer 63,023

b. The aggregate related fair value of securities with 1. | Less than12 Months 59,606,126

unrealized losses:
2. 12 Months or Longer 7,766,535
E. Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received
b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged N/A

l. 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

J. Offsetting and Netting of Assets and Liabilities - 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

In March 2015, National Life Distribution, LLC was formed as a subsidiary of Life Insurance Company of the Southwest. In 2015, the entity is
expected to serve as a paymaster for National Life Group'’s field force operations. All commission expenses will continue to be incurred in the

operating companies. See Schedule Y for an updated organizational chart.
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Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 11 - Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) In2014, LSW became a member of FHLB of Dallas (“FHLB Dallas”) and entered into an advances agreement to receive cash advances. As a
member of FHLB Dallas, LSW has access to a secured asset-based borrowing capacity of $4.0 billion. It is part of the Company's strategy to
utilize this borrowing capacity for funding agreements and for backup liquidity. The Company has received advances from FHLB in connection
with funding agreements, which are considered operating leverage and included in policyholder account liabilities. The cash advances were
primarily invested into a pool of fixed income assets.

(2) a.

1.

FHLB Capital Stock — Aggregate Totals

Current Period

1 2 3
Total General Separate
2+3 Account Accounts
(a) | Membership Stock — Class A
(b) | Membership Stock — Class B 4,962,800 4,962,800
(c) | Activity Stock 6,888,000 6,888,000
(d) | Excess Stock
(e) | Aggregate Total 11,850,800 11,850,800
(f) | Actual or estimated borrowing
capacity as determined by the
insurer 4,049,859,715 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) | Membership Stock — Class A
(b) | Membership Stock — Class B 4,962,800 4,962,800
(c) | Activity Stock 2,050,000 2,050,000
(d) | Excess Stock
(e) | Aggregate Total 7,012,800 7,012,800
(f) | Actual or estimated borrowing
capacity as determined by the
insurer 4,071,085,348 XXX XXX
b. Membership Stock (Class A and B) Eligible for Redemption
6 Months to
Current Period Not Eligible for Less Than 6 Less than 1 1to Less than 3
Total Redemption Months Year Years 3to 5 Years
1. | Class A
2. | Class B
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1. Current Period Total General and Separate Accounts
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 240,930,904 232,435,688 168,000,000
2. Current Period General Account
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 240,930,904 232,435,688 168,000,000
3. Current Period Separate Accounts
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged
4. Prior Year Total General and Separate Accounts
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 52,490,891 51,955,387 50,000,000
b.  Maximum Amount Pledged During Reporting Period
1. Current Period Total General and Separate Accounts
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 240,930,904 232,435,688 168,000,000
2. Current Period General Account
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 240,930,904 232,435,688 168,000,000
3. Current Period Separate
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged
4. Prior Year Total General and Separate Accounts
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Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 52,490,891 51,955,387 50,000,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Established
(@) | Debt XXX
(b) | Funding Agreements 168,000,000 168,000,000 168,000,000
(c) | Other XXX
(d) | Aggregate Total 168,000,000 168,000,000 168,000,000
2. Prior Year-end
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Established
(@) | Debt XXX
(b) | Funding Agreements 50,000,000 50,000,000 50,000,000
(c) | Other XXX
(d) | Aggregate Total 50,000,000 50,000,000 50,000,000
b.  Maximum Amount During Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Account
1. | Debt
2. | Funding Agreements 168,000,000 168,000,000
3. | Other
4. | Aggregate Total 168,000,000 168,000,000
c. FHLB Prepayment Obligations
Does the company
have prepayment
obligations under
the following
arrangements?
1. | Debt NO
2. | Funding Agreements NO
3. | Other NO
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit
Plans
A Defined Benefit Plan — NONE

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

No significant change.

Note 14 - Contingencies

The Company is also 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. In an Order dated
April 14, 2015, U.S. District Court Judge James V. Selna found in favor of LSW as to all remaining claims.
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NOTES TO FINANCIAL STATEMENTS

Note 15 -

Leases

No significant change.

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

No significant change.

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

B.

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

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

No significant change.

Note 20 -

A

No significant change.

Fair Value

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value Level 1 Level 2 Level 3 Total
Common Stock 38,510,682 - 38,510,682
Derivatives 1,062,538 506,231,561 - 507,294,099
Other Invested Assets - - 1,232,610 1,232,610
Short Term Investments 26,800,000 - - 26,800,000
Total 66,373,220 506,231,561 1,232,610 573,837,391
Liabilities at Fair Value Level 1 Level 2 Level 3 Total
Derivatives 244,250,715 244,250,715
Total 244,250,715 244,250,715
(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 1,236,594 (3,984) 1,232,610
Total 1,236,594 (3,984) 1,232,610
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:

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 consist of money market funds with observable market pricing and are categorized into

Level 1.

Other Invested Assets— Other invested assets do not have a readily determinable fair value. Since these valuations have significant
unobservable inputs, they are generally categorized as Level 3 in the fair value hierarchy.

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

C.

Type of Financial Instrument Aggregate Fair _ Not P_racticable

Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds 11,322,500,209 10,593,660,123 11,031,422 11,311,468,787
Preferred Stock 10,000,000 10,000,000 10,000,000
Common Stock 38,510,682 38,510,682 38,510,682
Mortgage Loans 1,873,361,204 1,781,964,257 1,873,361,204
Real Estate 6,300,000 6,036,838 6,300,000
Short Term Investments 26,800,000 26,800,000 26,800,000
Cash Equivalents 1,999,977 1,999,977
Derivative Assets 507,294,099 507,294,099 1,062,538 506,231,561
Other Invested Assets 207,541,975 183,126,402 98,808,057 1,232,610 107,501,307
Derivative Liabilities (244,250,715) (244,250,715) (244,250,715)

D. 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
Cash Equivalents 1,999,977 0.000 financial instruments as a quoted market price is not available.
It was not practicable to determine the fair value of these

Other Invested Assets 107,501,307 0.000 financial instruments as a quoted market price is not available.

Note 21 - Other Items
No significant change.

Note 22 - Events Subsequent

No significant change.
Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act - N/A

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

N/A

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.
Note 28 - Health Care Receivables
No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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1.2
2.1

22

3.1

3.2
33

4.1
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

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?

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

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?

If yes, date of change:

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

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

National Life Distribution. LLC was incorporated on March 6. 2015. Life Insurance Company of the Southwest is its sole member. Additionally, Sentinel Financial Services, Inc. was

dissolved on March 31, 2015.

Yes [X]

Yes [X]

Nof[ |

Nof[ |

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
Company | State of
Name of Entity 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?

If yes, attach an explanation. Yes[ ] No[X] NAT[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/19/2011
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 the Department? Yes[X] No[ ] NAJ[]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ[]
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 with 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] Nol[ ]
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 OCC | 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[ ]
(@) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.2

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

Qo8



Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

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

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

FINANCIAL

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

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

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

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

11.2 Ifyes, give full and complete information relating thereto:

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

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

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

14.2 If yes, please complete the following:

Yes[ ] No[X]

Yes[X] NoJ[ ]
3,993,196

Yes[ ] No[X]

0

0

Yes[ ] No[X]

1
Prior Year-End
Book/Adjusted Carrying Value

2

Current Quarter
Book/Adjusted Carrying Value

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate
14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

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

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3 Total payable for securities lending reported on the liability page:

$

0

o|lo|Oo|lo|o|o|o|o

o|lo|o|lo|o|o|o

Yes[X] No[ ]
Yes[X] No[ ]

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X] NoJ ]

1
Name of Custodian(s)

2
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
Name(s)

2
Location(s)

Complete Explanation(s)

3

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1
Old Custodian

2

New Custodian

Date of
Change

Reason

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment

accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1
Central Registration Depository

2
Name(s)

3
Address

109396

Sentinel Asset Management, Inc.

Montpelier, VT

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

18.2 If no, list exceptions:

Q08.1
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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

14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt e
I 10T = T (0PTSRS e
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B, 1,764,585,627
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 1,764,585,627

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS...........cvueiiiiieicceie ettt G 9,210,098

Long-term mortgage loans upon which interest is overdue more than three months

1,31 FaIM MOMGAQES. .....ooevieirecieesies et s et s bbb bbb bbb bbb $
1,32 RESIAENHAI MOMGAGES. ...vuvvoveererrereireieeeieteie e sesee et ss sttt es st s 8888 A8 £ AR bbbt e
1.33  Commercial mortgages G 2,068,532

1.34  Total mortgages with interest overdue more than three months... G 2,068,532
Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes e
I T 10 =N T (0PTSRS S
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt B 6,100,000
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s B 6,100,000
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 1,781,964,257

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

L3 I o U 0100 To T 3OO SRR
162 RESIHENHAI MOMGAGES. ... uevrivrieiiieiieieteieie ettt bbbt s b8 bR 3R s sttt sk n bt ns
1,63 COMMEICIAI MOMJAGES. . vevrvrererrereeseieeeseeeeseeseseeesetsessesssssssesesse st ess e s ssees s s e e s s sEess s ee s e s E eS8 e84 R £ R s e s s ee st st

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL.......uuveieieieeiseisesiesesssseessessses e ssessess s s s sse st s s s st ees s s s s ee s s ee S8 sEee s s s e s e 8 e S8R 8 ee S eS8 E 8RR e SR £ e e s e SRR e R e RS e s R £ ee s e e s resRens | eeEeeEsEieEiestestentanssestentent s en st ettt

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?.......

If yes, please provide the amount of custodial funds held as of the reporting date

If yes, please provide the balance of the funds administered as of the reporting date..
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
Life Affiliates
|88340 ....... |59-2859797 .......... |01/01/2015 | Hannover Life Reassurance Company of America .............cccoecuenerneen. FLoiinin YRT/........... Authorized........ ‘ ........................... ‘ .........................
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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. AlaDAMA.......cceeeeeceeeeeeee e essereesesssssesssesesseenssssessenssensedAL | e [ 1,211,242 869,165 | ...oeoveereerererrieieeneenn DT [ eveeeeeseiesieenens | cveneans
2. Alaska.... LAK L Lo | oo 185,904 | 3475 |00 30 e | e
3. Arizona... LAZ Lo | 004,187,653 | ... 7,818,080 | ..ovovvveereieriieeeen 108 [ e | e .
4.  Arkansas.... AR Livvveiee | 000000000a924,686 | ..vreen894,802 | o33 | s | s 1,819,520 |..
5. California.... .CA|..... L ....108,549,908 | .
6. Colorado.... .CO|... Lo | 0000022.3,418,369 | ........ 1,506,696 | ..cooovvevrrrriiiiiiecenenn 334 | s | e 4,925,399 |..
7. Connecticut CT|...... Lo | oo 2077011 | 846,030 [ e | e | caevenee 3,023,141
8. DElAWArE......cocicecece s DE|...... L
9. District of Columbia............cccovvereirireieiieieceeeee s DC|..... L
10.  Florida.........co........ LFL L
11. Georgia.. LGA ... L
12.  Hawai... LGHH L
13.  Idaho.. ..D]...... L
14.  lllingis..... S | I L
15.  Indiana LN L
16. lowa....... LA L
17.  Kansas.. .KS|..... L
18.  Kentucky KY|...... L
19.  Louisiana LA|...... L
20. Maine......... ME|...... L
21, MArYIand.......coceeieieee e MD]...... L
22, MasSaChUSELES.........ccevriverrieiceee e MA[...... L
23.  Michigan......... WM L
24, MINNESOLA........ccovveveererererierereieereesie s eseseeseenens s MIN L
25, MISSISSIPPI.....covvereerrireireicrieieiereesee e MS | i L
26, MISSOU......cvveercrereercrerrieeesesesessesesessesessesessessessssssneenees MO | i L
27, MONtANA.......ciierereereeeeeese e esseneene M | i L
28, Nebraska..........cccooeverrerierresererseseeseseeseseessssenssssseneeeene NE | s L
29, Nevada.......cocoeeresieeseieessesessesesessssssessssssessenene NV | s L
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s L
31, NEW JEISEY..oiueicviecseeeseesessese s sssssssessssnsesseesd NG | s L
32, NEW MEXICO.....covereiriereireieneiiesssieeissiesseesssesessssensennenens s NM | L
33, NEW YOrK...oioeeereceneiesesseessienessensesssssssessesssssnseneslNY | s N
34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i L
35, North Dakota........cccoverereivreriesisieresiesessenessesensesnnens ND | s L
36, ORI0.....coieiirieerreeseeesssee e OH | s L
37.  Oklahoma... .OK|...... L
38, OFBUON.....ceveecreeereere e seisssessssssesesessessssssssssssesenssndOR | cris L
39, PennSYIVaNIa.......cocvveiiirieeree e PA|...... L
40. Rhode Island.. ..RI|...... L
41.  South Carolina SC...... L
42.  South Dakota SD]...... L
43.  Tennessee TN|...... L
44,  Texas..... LTIX [ ...10,714,767 419, ..
45, Utah UT [ 2,131,048 | .......2,902,641 | ..cooovviireiiiiieeeeennn203 | s | e 5,033,892 |..
46.  Vermont. WVT | IS 293,121 | .....3,209,937 | oo | e | e 3,503,058 |..
A7, VIRGINIA......cocecreveeeeeee et sessessssssseesssnsenseen VA o Leveeeee [ e 4,918,485 | ... 4,525,711 | oo [ ceeeveeeeeeeeieenens | e 9,444,196 |..ocooeveereriernns
48, WaShinNGtON........c.covueiucvcieiseteece e besan WA|...... Levoeeeee [ e 1,478,257 | vt 817,615 | oo 13 [ | v 2,295,885 |...ccovvrereeririreinns
49.  West Virginia.. WV ... [ ...54,561
50.  Wisconsin... WL I ..1,361,661
51, WYOMING...tiiiiiieieeiete ettt WY |...... Lo [ e, 29,805
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees
53.  Guam.............
54. Puerto Rico.....
55.  US Virgin Islands.......
56. Northern Mariana Islands...
57, Canada.......ccccooceeveieiiernereieienseseenesssseessssssssesessensss GAN | ot [ e |
58.  Aggregate Other Alien .. 14,167 |..
59.  SUBOtAl...ccvrere s ....231,502,051
90. Reporting entity contributions for employee benefit plans............. e XXX e [ s
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e e XXX [ e PT84 | oceiieees | et | e | o 1,784 |
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XXX eriis | e [ e | et ens | sereresenssnteeeeniens | seseeessessensnnsaees [0 O
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.veverrereeirrerneeneireensiseseseeseieenns e XXX | e 111,223 | e [ s | e | i 111 223
94.  Aggregate other amounts not allocable by State... o L XXX JROTSTRSRTROoos 0 I [FUUROOUURUROORTROOR o I OUOOROOUSRUROUTRRORURTRORUR 0 I [PUUROURURRURSORURROROR | I [PUUORORRRROON
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns e [ XXX 366,905,495
96. Plus Reinsurance Assumed... e XX s | et [ eeissiessssenises | oerssiessesssessesessssensessssenses | esseserssssnsenensnies | sresesissansesissanes 0]..
97. Totals (All Business)........... XXX ....135,386,340 ....366,905,495 | ..
98. Less Reinsurance Ceded XXX e [ e 3,682,979 .. I 3,682,979 |..
XXX ....131,703,361 | ....231,502,051 ...363,222,516
DETAILS OF WRITE-INS
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9498 Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domlcﬂed RRGs (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@)  Insert the number of L responses except for Canada and Other Alien.
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National Life Holding Company
(vT)

National Life Group
Charitable Foundation, Inc.

(V1) NLV Financial Corporation

(DE)

Sentinel Asset Management, Inc.
fka: NL Capital Management, Inc.
(VM)

National Life Insurance Company
(V1)

Sentinel Administrative Services, Inc.
fka: Sentinel Administrative

Services Corporation
(V1)

Life Insurance Company
of the Southwest
(TX)

210

Sentinel Financial
Services Company

100%

National Life
Distribution, LLC

(V1)

100%

National Retirement Plan Advisors, Inc.
fka: Administrative Services, Inc.

(V1)

Equity Services, Inc.

(V1)

Equity Services of
Nevada, Inc.
(\V)

'Non—profit Public Benefit Corporation

I Corporation

© Partnership/LLC

_O— ownership %
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statement as of March 31, 2015 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE Y

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

1 2 3 4 5 6 7 1 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

Members
0000...... National Life Group..........cccccueinne 00000... {03-0359221.. | ....cvvrrrrereis | cererrerrsreniennes [ eerereisirenesnienens National Life Holding Company............cccevevrvinnnns VT UIP i | e nas BOAI....vvieicies [ rrreieveiiiies | et | e
0000...... National Life Group..........cccccveinne 00000... | 20-4818866.. | .... National Life Group Charitable Foundation, Inc...... VT NIA...cconan. National Life Holding Company............cccccvvunne. Management..... ...100.000 | National Life Holding Company..........ccccceverens | ververerennne
0000...... National Life Group............c.cccvunnne 00000... {03-0359222.. |.... NLV Financial Corporation.............cccceeeriveverrivenens DE........... UIP...cocvee. National Life Holding Company............cc.cccvuuune. Board.....c.cocovees {erereiriinnns National Life Holding Company...........ccccevevens | cervevennnne
0634...... National Life Group..........cccccveinne 66680... | 03-0144090.. National Life Insurance Company............c.cecevrevnee. VT UDP............. NLV Financial Corporation.............c.ceerevevrnnans Board.....cccocovees | erereiriinnins National Life Holding Company..........cccceveveins | cervevenenne
0634...... National Life Group...........cc.ccvunne 65528... | 75-0953004.. | .... Life Insurance Company of the Southwest.............. L RE....cccooinn. National Life Insurance Company. Ownership......... ...100.000 | National Life Holding Company...........cccceuerens | vevrevernnnne
0000...... National Life Group...........cc.cceunne 00000... | 03-0221140.. |.... Sentinel Asset Management, InC...........cccccovvevennes NLV Financial Corporation..............cccccevevevnnnns Board.......cocovees {orereiriinnns National Life Holding Company..........ccccevevens | cevvevennnne
0000...... National Life Group...........cc.ccceuene 00000... {03-0316212.. | ...ocvevrrereis | crrerrerrireneiins [ Sentinel Administrative Services, InC............cc........ Sentinel Asset Management, InC...............cc.o.... Ownership......... ...100.000 | National Life Holding Company............ccccevvrens | vevrevernnnne
0000...... National Life Group...........cc.cccvunne 00000... | 03-0335801.. |.... Sentinel Financial Services Company. Sentinel Administrative Services, Inc.................. Ownership......... | ..... 95.100 |National Life Holding Company...........cccceereveee | voerrvrrnnans
0000...... National Life Group.........c..ccceuevunee. 00000... | 03-0355801.. | .... Sentinel Financial Services Company. Sentinel Asset Management, InC...........ccccoccueaee Ownership......... | .oo.... 4.900 |National Life Holding Company..........ccccceviveees | eviernnnns
0000...... National Life Group...........cc.cccvunnne 00000... {03-0223461.. | ....cverrrrereis | crrerrerrererieinns [ e National Retirement Plan Advisors, Inc................... VT NIA.....ccoo... NLV Financial Corporation...............cccevevevnnnns Ownership......... ...100.000 | National Life Holding Company...........cccceuerens | vervevernnne
0000...... National Life Group.........c..ccceuevvnee. 00000... | 03-0221141.. | .... Equity Services, Inc NLV Financial Corporation............c.ccccccevirievninns Ownership......... ...100.000 | National Life Holding Company..........cccccovevevns | cerereirinnns
0000...... National Life Group...........cc.cccvunnne 00000... {03-0221141.. |.... Equity Services of Nevada, InC.........cccocvveiirnnnes NV NIA.....cccove.. Equity Services, Inc Ownership......... ...100.000 | National Life Holding Company............cccceerens | verrevernnne
0000...... National Life Group.............ccccce..... 00000... |47-34068482.. | .....oovrvreer | errreeerireas [ National Life Distribution, LLC...........c.c.cccoecviriuenns VT.oooenin [DIS TR Life Insurance Company of the Southwest.......... Ownership......... ...100.000 | National Life Holding Company..........c.cccccoueeeves | cervreennnne.




Statement as of March 31, 2015 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. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

* 6 55 28 2 01549000001 = * 6 55 28 2 0154470000 1 =
* 6 55 28 2 01536540000 1 = * 6 55 28 2 0154480000 1 =
* 6 55 28 2 0154450000 1 =
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Statement as of March 31, 2015 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. Miscellaneous Receivables ...106,622
2505. Prepaid Expenses .10,000
2597. Summary of remaining write-ins for Line 25 ...116,622

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Accrued Interest 0N DEAth CIAIMS..........c.cccuiueiiiieiccreeece ettt ettt bbbttt s bt s et s st tes s se s s nsetessssssesansntes | sbessesesssnsesensssessnes 195,569 | ..ovveieereeeeeee s
2597. Summary of remaining WHte-iNS fOF LINE 25.........iueieiiieieieisisi ettt sttt sttt sttt s s st ns st snt st sntenensntenses | oessssessessssessessnsansasss 195,569 | i 0
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Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.........c.cveveevcreeeie ettt sse st ssessssstenes | sensesssssssssssssssssessesnsas 5,926,973 | .ooevieeeeiee i 2,850,481

2. Cost of acquired:
2.1 Actual cost at time of acquisition 6,000,000
2.2 Additional investment made after @CUISIEION. ............cciuiieieiiie ettt bnss | etsssessesssestessessstes e b s s e s s bt snsessesns | ebsssessessssesses e s en s s et en s s b s en st en
Current year ChaNGE IN BNCUMDBIANCES...........ccvevivieiieciieeiee ettt st st s s s s st se s s s s essessnsssaesas | 4entesssssssssessssassesses st esaessssassessebanes | Hevsesssssssssssasssssessss st essessnsesses e banes
Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeereercirreenenns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment reCOgNIZEd.............cueveivereviecieeee e s
Deduct CUrrent YEar's AePrECIAHION. ........c.viu ettt

© o N oA W

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

- o
- o

Statement value at end of current period (Line 9 MinUS LiNE 10).......cueiiiiererieiseisissiessessseesessessssassesssssssessessssesssssssessesses | seossassessssossessssassesesnes 6,036,838 | ..o 5,926,973

SCHEDULE B - VERIFICATION

Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar...........c.ccvvevevveveieicineeiesesieiens | cveveveissseseesnessnens 1,808,901,244 | ..oovveveinn 1,649,953,687
2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized

....12,200,000

(79,606)
............................. 187,595,158

© N o ok w

©

................................. 1,510,411

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | cooevveviiereninnnn1,781,964,255 | oo, 1,808,901,244

12.  Total valuation allowance

13. Subtotal (Line 11 plus Line 12)

14. Deduct total nonadmitted amounts

15. Statement value at end of current period (LinNe 13 MINUS LINE 14).......couiiieereiicieieecieie ettt sssstesssessessssssssassaenes | avssssssssssssessssssseses 1,781,964,255 | ..o 1,808,901,244

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cviuieireieiriieieiseieie sttt ssesens | stessessssessesssssssessesnes 184,244 248 | ... 104,386,964
2. Cost of acquired:
2.1 Actual cost at time of acquisition................ ..84,786,500
2.2 Additional investment made after acquisition. 1,517,683

3. Capitalized deferred interest and other. e | e s
4. Accrual of discount...........ccocveeereriiriiennes , . ..313,293
5. Unrealized valuation increase (decrease). v e
6. Total gain (loss) on disposals.................. el ..(70,811)
7. Deduct amounts received on disposals 3 375,593
8. Deduct amortization of premium and depreCiation.............cccvvceiiieiiieeieeeee s ssssssssessnsens | evenessesesseesssesnesessnnenens 1, 11,043 | o 3,313,789
9. Total foreign exchange change in book/adjusted carrying value

10. Deduct current year's other than temporary impairment recognized

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

13. Statement value at end of current period (Line 11 mMiNUS LINE 12).....cccucviiiieriiiiiieiieiiseseiesiesssssssssssesssssssesessssessesssssssensesss | snvessessssenenssssnessees 180, 120,400 | tririiriiieriesienieiineas 184,244,248
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 year 10,227,537,144 9,185,617,003
2. Cost of bonds and stocks acquired 1,985,709,639
3. ACCTUAI OF QISCOUNL........cuiiiiieiciecieie ettt 22,129,621
4. Unrealized valuation increase (decrease) (1,424,756)
5. Total gain (I0SS) ON QISPOSAIS.........ccvvriveiiireieiieie et r bbb bbb bbb s b st et es s s b sssebessesesennens | bevesissssessssesessinsesensnseeas (319,531) 7,553,433
6. Deduct consideration for bonds and stocks disposed of... ..193,882,697 953,030,150
7. Deduct amortization of premium.... ..5,010,243 ..16,282,522
8. Total foreign exchange change in book/adjuSted CArTYING VAIUE............c.cveiiuiieiieiiieie ettt sssns | erssessessssessessesssses b s s sssssssessesns | cbsssessessssesses et esse s e b s s s b s sessnses
9. Deduct current year's other than temporary impairment recognized..... ..2,7135124
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). .10,642,170,796 ...10,227,537,144
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s e | s
12. Statement value at end of current period (Line 10 minus Line 11) 10,642,170,796 | ..ccevvvrerrrnnnan 10,227,537,144




statement as of March 31, 2015 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::itions Non-Trading Activity Book/Adjusfed Carrying Book/Adjus(tSed Carrying Book/AdjusZed 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 (B)-evurermermreeseriseessersseesssees s sss sttt sess s ssnssssens | nesssssssssssssneens 4,851,837,790 | ..o 723,253,303 | ovvovercrerenenne 634,241,612 | ..ocveocriecrinenne (31,071,840) | ccvvovvcvercernns 4,909,777,840 | c.oouvereererireerineeissrsnessseens | crrsessesessesssssssessssssssssessssssses | sssnesssnessssssnns 4,851,837,790
2. NAIC 2 ()vvereersereseessereseessees st st sss sttt ess st snstans | sressssnensaessned 4,799,473,532 | ... 209,631,749 | .ovooverrrieeiens 39,548,182 | ..ooovvverieiienns (53,770,460) | .oveovvevercernens 4,915,786,639 | ...oovvrneerrireeieeieeeinensienns | coreesiesessenissss st | s 4,799,473,532
3. INAIC 3 (@) eermererserrseeeseeeseesseeesee st seess s st ettt enenins | seseesseensenestenens 545,458,633 | ......cvvoerrerreinnns 75,754,650 | ..oovvvoverrceiereenne 14,205,698 | ....oovvonrrerrcinn 61,252,875 | ..oveerererrinens 868,260,460 | .....vevovereeererreeeiseeeineesennens [ rereisnessens sttt snesies | eessieenenestssenas 545,458,633
4. INAIC 4 (B)-verueerererreeseeesee e eeesseess st st ess s sest st ssss st asssnens | eeestesessssssssessiees 73,865,893 | ...ovorrercrireeenenns 3,574,063 | .oooooeeereriieeenne 1,548,467 | ..o 22,005,525 | ...veeeerereeeneenne 97,897,014 | ooooeceeeeeeeiseeineesiees | wrreeeiseess e eess st sessnenes | seesesesieens st esenas 73,865,893
B INAIC 5 ().veruerereeeeseeesensseessseesseesssesssssssssssssseessssssssess st ssssssssssssssssssssssssssessns. | sosmsesssssssnesssssesnns 20,937,135 | oo nnennens | sererneneees e sessenes 379,584 | ..o 2,997,287 | oo 23,554,838 | ..ot | creeeinsess st ssssssnsnes | srsessssessensssssenns 20,937,135
B, NAIC B ()..vvrrereremerrreeseeeseensseesseesssseesseessseessssssssesssssssssessssesssssssssesssssssessssnessns. | sossssssssssssssssssssnnes 7,192,500 | ..o | e 103,589 | ..o 94,597 | oo 7,183,508 | .oeocecseieseeersnesenessnesssnsss | sressssessssssssnssssnsssssssesssssnsssnns | snssssassssssnsssssssnenas 7,192,500
T TOtAI BONGS. ..o seeee e seessssessseessssssesssssnssssessnssssnes | cosnessessssneees 10,298,765,483 | ......c.rvvvvvnnen. 1,012,213,765 | .ocoovvvvreeennn. 690,027,132 | ..oooovverrrerrcrrenenn, 1,507,984 | ....occovvvernne. 10,622,460,099 | ....ovvorreerreerererereeeeeeeens O (V) — 10,298,765,483

PREFERRED STOCK
8. INAIC 1t | ettt | st 10,000,000 | ..oocveomerermcerermreerierrieresnenes | onerieesiens s | s 10,000,000 | .ovuvveerermcerenmsereesersesssenens | eeerieesisessseessssss s essseesies | eestesss st
0. INAIC 2.t b | SeeRE RSk R | HesseeRE ettt s sttt | eeeR Rtk e | SeRE R AR AR R R bR es | HE1eRE R R Rt R bRt | SeeERE RS s et E | Sebs Rt | Heree bRt
10, INAIC Bttt bbbttt | eees et R Rkt | SeRE SRR E Rk eRt s | £E1eRE AR R e R Rt seenen | HeEERE RS R bbb | SH48 R R R E Rt eees | HEseeR Rttt | st bR | Hebe et
110 NAIC bbbttt | eses bR Rkt | SeRE R RS E Rt eR e e | ££1eeR bR R s Rttt st | HeeERE AR R R bRt e | HHE 8RR Rt eees | HEsee bRt R bbbt | Seeet bRt | Hebe et
2 (O OO O OO OO PO POPO OO OO OO OO OO OSSO PP PO O SRRTRROOON
13 INAIC Bttt bttt | eLEE R LR Rt | SRt eeEE R e Rt et et Rt sene | HEfeeeE R seeEfeeRE et eeeE et ennts | SeEEREseEE Rt eEeeE e Rt eenE e | ShEf R eeEE Rt Rt R et et s | FE et et Rt enE ettt | ceent Rttt | eebt ettt
14, Total Preferred SIOCK....... v iesiesieesisesss st ssssssessns | cesssensssssesessssssssssssssnsssssenas [V R 10,000,000 | ...coirerireienrieesnis e 0 [ O I 10,000,000 | ..ooocveriireininerecei s 0 | 0 [ 0
15.  Total Bonds and Preferred SOCK............vwuurermerenerirrrneeeesiiseciserisessssssiessins | cerserensseenenes 10,298,765,483 | ....cocoorvvrrvrenn 1,022,213,765 | ..coovevvrerrircrrnne 690,027,132 | ..ooovvercrirecricnenne 1,507,984 | ...oocovvvrrnns 10,632,460,099 | ...oocvvrcrercrirereieniieeeenenens O R (U 10,298,765,483

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....1,999,977; NAIC28S.......... 0; NAIC3S....... 0; NAIC4S... 0; NAIC5S........ 0; NAIC6S.......... 0.




Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ooieierseeeee ettt | et 26,800,000 |................ XXX oo | v 26,800,000 | ..oovverreererieieieiene W A O

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cviuieiieiciieieieie ettt sntesens | sbessessessssesssssssessesnsan 89,625,000 | .ovvvrrereiieieieiins 170,900,000
2. Cost of short-term iNVEStMENtS ACUINEM...........ccvuiueviiiieicicte ettt bbbt st s e ssses | evsesssssssessessssessesesas 377,000,000 | .ooovvveerererrieine 1,015,225,000
3. ACCTUAL OF QISCOUNL........ooiiicii bbbt | Hebb bbb bbb bbb bbb | Hoeb bbb
4. Unrealized valuation INCIEASE (ECIEASE)........cveuiuireiriiiieiseietesse sttt ss st s et s s bbb s s s st s st sstessesss | Hebessessessssessesssesses et s ses e bnsessebsnes | Hensessessssessessesssse st s e b s s et et n s s benee
5. Total QaiN (I0SS) ON QISPOSAIS.........rvurereriirrireerieeseeiseiseessseseese s ssess st essesese s st ess s e ss e s st et s st ees e s sses s st ess et essensansnsss | 1essessassssssssessassaessessessassanssesessessas | eesusesessossnsssssessessansnssessessnsnnsnnees
6. Deduct consideration received 0N QISPOSAIS...........cceviueiiiieiieiiieecicte ettt et b st es s b sstesenns | sressssesesissesessssssesnas 439,825,000 | ..oovvevirerereininns 1,096,500,000
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............ceuiuiueieiiirieieieieie ettt sseses | crsssesserssssssesssssssesebsssessesssssnsessessns | crsssessessssessessasensessesensesesnsensansnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccocrrrrurrrninrenrnrireieiseineessessisssnnes | sreesnesnseeessssesssssssssees 26,800,000 | oeovoreeerereireereeeees 89,625,000
11. Deduct total NONadMIted BMOUNES............cciiiiiii e | F40E bbbt | Hoeb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiiiiiiieiiiiieieiecisiesstessesstsstesessstesessssessessssnssnsenas | snsessessssassesssssssessssanes 26,800,000 | ..ocooovverrirrcirernna 89,625,000
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Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 294,511,375

Cost paid/(consideration reCeiVEd) ON AAAIIONS............c.cuiuiiriiriiieieieise ettt s s bbb bbb bt s s s bbbt bbbt nis 48,864,691

UNrealized ValUuation INCTEASE (ECTEASE)........uuvrrrurerrerrereereeeseeseeseseseeseesessesssesseesessesssessessessessssssessessssssssessessesssssessessossssssessessessassssssessassassssssessessassssssessassssnnssessess (37,105,674)

Total gain (10SS) ON tErMINALION TECOGNIZEM. .........cuevieeviiieeteiice ettt ettt ettt s st st b s s bt e a b b sttt st b s bbbt b bRt et bbb s bt sseae b s s e s st ebans 55,158,022

Considerations received (Paid) ON tEIMMINALIONS. ...ttt ss sttt s s b b £ b R8RSR E £k E bbb 99,449,794

AAMOTEIZALION. ...ttt R8s e8RS 8 4R £ E AR AR RS E R R ARt nn 2,234

Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.ciueiiiiirie et bbbt bbbt et

Total foreign exchange change in DOOK/AGJUSIEA CAITYING VAIUE...........c.ccueveevciie sttt sttt ettt st b b en s se s snae

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).occiviciiiiieese ettt naes 261,980,854

DEAUCE NONAAMIEA @SSELS........cvvviecieiiieeicisiteice ettt bbb a bbbt b bbb s s s et s bbb bbb st s bttt es

Statement value at end of current period (Line 9 MINUS LINE 10)........c.cviiiiiiieiiieice ettt bbb bbb sttt s st naes 261,980,854

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PrOT YEBAI)...........ccevevcveveerciieisieessisese s ssstes e ssses e sss s sse s sses st ses e sesas s sssasses s sssses e sssessssanes 321,635

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN).............ccoveveuieeieivireieiseieiceee e 740,900

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............ccccoereerreneen. (92,120)
3.12 Section 1, Column 15, PriOr YEaI..........ccocvvevereeiereieee e (96,770) 4,650

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus..........c..cccouevvevrrevnnee
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens 0 4,650

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEaI........c.ccevevcveeereeeesieseeseeesesssesese e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........cccccveerrriennenes (92,120)
3.24 Section 1, Column 19, Prior YEaT........ccvvevrevereireeieisieessieseessiesenne (96,770) 4,650 4,650

Subtotal (Line 3.1 minus Line 3.2).....

Cumulative variation margin on terminated contracts during the Year...............ccccoeviveeieieiniveeseceenns 799,730

Less:

4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns

4,22 Amount recognized...........ccevurrereererennnnn. 799,730 799,730

SUDLOAL (LINE 4.1 MINUS LINE 4.2)......courerririeieeeeiseiieeeseeeseesssseseseesessessesessese st ess s ss s s s s s ssees e s s Eee eS8 o8 E s AR £ 4R o8 seEsE e s en et en e 0

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

5.1  Total gain (loss) recognized for termiNAtioNS IN PHOE VAT ..........c.cueieiciiie ettt ettt bbbt s bbb s bbb bbb e

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminatioNS IN PrIOr YEAT............ccueveveiiecieeeee ettt anees

Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2) ...ttt nann 1,062,535

DEAUCE NONAAMIIEEA @SSELS.......vveecveiiiceeisiicie ettt ettt et e s s s st s e s s a8 s e a8 b2 s E s s e s s s e s b e s e e A a s b A s e s b 2R At bt a st s bbb s bt n et b n st es

Statement value at end of current period (LINE B MINUS LINE 7)........ccviiueiiiiieieicesice ettt sttt bbbt st bbbt bttt et sttt naen 1,062,535

QSl104



Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

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 ettt et bbbt s st et s s b sessss s senes 261,980,846
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............cc.ccocueuviveviivereeeiveieeesie e 1,062,537
TOAl (LINE T PIUS LINE 2).....eecereerieeieeeeeeeseiieeseee s s et ss s s £ b8 8 4282842 E 4842 E 12842 E 8 £ 824 s £ SRR £ £ s s bbbt 263,043,383
Part D, SECHON 1, COIUMN B.........couiiiiiiiieiieieeet e 507,294,103
Part D, SECHON 1, COIUMN B........ouvuieiriiiicieicietes ettt bbbt bbb bbbt b e bbbt enes (244,250,720)
Total (LINE 3 MINUS LINE 4 MINUS LINE 5).....cuvuiviiiiieisiiisieieissese sttt sttt st b et ss 18284882 s 88 bbb bbb s bbbt 0
Fair Value Check
Part A, SECHON 1, COIUMN 1. bbb bbb 261,980,846
Part B, SECHON 1, COIUMN 3.ttt ettt ettt et a et b s bbb s b s s sass st enes 1,062,537
TOAl (LINE 7 PIUS LINE 8).....veereurerieeereeseeseissiseeseese s esssssssseesessessssesesseesesssess s ssessss st essess e sses st ee s e s ss a8 ee s s s s e84 2E eS8 e84 E s e R s e e s s e n et 263,043,383
Part D, SECHON 1, COIUMN 8........oeeeiececeeee ettt ettt ettt st e et st e et et e st e s s st et s st et s sn e et et seantasansne st sesntetansnanenseee 507,294,103
Part D, SECHON 1, COIUMN 9.ttt e ettt s et s e e e e s e st s e et st et e e et et et et e e et e e st et e e et et es et et etetesetes et et et et eeesenanarans (244,250,720)
Total (Line 9 MINUS LINE 10 MINUS LINE 11).....ouvuiiiieiiiiiieieiistesie sttt sttt s st st b bbbk bbbttt 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 21......o.iiiiiiiii bbb bbb 2,431,055
Part B, SECtion 1, COIUMN 20..........iuiiiiiiiiiiiii bbb bbb 746,400
Part D, SECHON 1, COIMN 1. 3,177,455
Total (LIne 13 PIUS LINE 14 MINUS LINE 15).......curereierrurerrusreseieeseseeeiseesssesssseesessesssssssssessessssssssessessassssssessessossssssessesssssessessessassssssessessasssssssssessessanssessessessssssssessessnsnssnes

Qslo7



Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Book/adjusted carrying value, December 31 of prior year.............

. Cost of cash equivalents acquired.............cccevevuveeerervereieerrerennnn.

. Accrual of dISCOUNL..........covveveeiiieieierece e

. Unrealized valuation increase (decrease)...........ccovuevervrvererennn.

. Deduct consideration received on disposals................ccccoeerirernnes

. Deduct amortization of premium............cceoveeernerninrnrinnieisnenninns

. Total foreign exchange change in book/ adjusted carrying value..

. Deduct total nonadmitted amounts............c.cccvvererrerieiresisiennns

. Statement value at end of current period (Line 10 minus Line 11)

. Deduct current year's other than temporary impairment reCognIzed...........cocvvevrerierirneneereseeeeseeeeseeeenas

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovvrvevrerrerirerererennn.

.......................................... 55,999,904 | .......ccccovvvinriinninnncenn.1,485,654,853
............................................ 1,999,977 | ovvircrircsirssninnninn0
............................................ 1,999,977 | o0

QSI08




1030

statement as of March 31, 2015 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property Ci_ty State Date Acquired Name of Vendor Actual Cost at Time of Acquisition] __Amount of Encumbrances Les Encumbrances After Acquisition

NONE

SCHEDULE A - PART 3
: . ) : H " "
Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other Than Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change in| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | CurrentYear's | Impairment Change in B/ACV.(11- Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized | Encumbrances 9-10) B/AC.V. Disposal During Year Disposal Disposal Disposal Encumbrances Incurred

NONE
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statement as of March 31, 2015 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
Loan Number City State Loan Type | Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
0210682 GERMANTOWN. MD 03/30/2015.... 3.850 12,200,000 18,000,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = Al OtET.............ccocccvriiisi e | XXX... XXX 12,200,000 0 18,000,000
0899999. Total - Mortgages in GOOA SEANAING. . ......veereires s e | s XXX... XXX 12,200,000 0 18,000,000
3399999, TOtAl MOIGAGES. ..vccvvveerrereeesesesssssesesssssess s e e anssssssssssssssssssssssssssss e | sosses XXX... XXX 12,200,000 0 18,000,000
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 8 9 10 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal
Mortgages Closed by Repayment
0210347 ANKENY. LN IR 01/15/2003.... | 02/11/2015.... 3,612,588 0 3,612,588 3,612,588 0
0210398 BOISE D | v 12/29/2004.... | 03/11/2015.... 3,459,905 0 3,440,334 3,440,334 0
0210415 AURORA [ S RIS 05/20/2005.... | 01/22/2015.... 8,232,674 0 8,212,390 8,212,390 0
0210519.....ccccccrniesscrinnnnnn. | FARRAUT. TN | s 12/30/2008.... | 01/26/2015.... 13,591,621 0 13,349,479 | .................13,349,479 0
0199999. Total - Mortgages Closed by Repayment 28,896,788 0 0 0 0 0 28,614,791 28,614,791 0 0 0
Mortgages With Partial Repayments
0210240.. PITTSBURGH PA 02/20/1998.... 218,994 0 14,933 0
0210261.. NORCROSS. GA. 08/18/1998.... 468,627 0 27,396 0
0210292.....covvvvceverecrererrrenees. | VIRGINIA BEACH VA e | e 03/28/2001.... 1,981,211 0 26,733 0
02102%........cccevveenrevvvienennn. | COON RAPIDS, MN.ooririins | v 06/12/2000.... 2,012,387 0 70,757 0
0210298 ASTON PA. oo [ v 06/15/2000.... 3,875,572 0 27,589 0
0210299 ASTON PA oo | e 06/15/2000.... 1,634,454 0 11,708 0
0210313.....ccccvvvvevrisrsseseennnn. | CHARLOTTE ORI I 06/08/2001.... 648,992 0 30,359 0
0210321.....ooveveevrvrmrerrrrenenen | SIMIVALLEY. CAevvn v 01/08/2002.... 2,157,107 0 87,571 0
0210324.. INWOOD WV. 02/13/2003.... 1,997,660 0 21,033 0
0210326.. NORFOLK VA 12/18/2001.... 1,401,350 0 37,691 0
0210342.. PORT ARTHUR 1D 12/20/2002.... 884,536 0 65,080 0
0210343.......cccuvvvviccrecencnene | SAN ANTONIO. L, PRI I 12/30/2002.... 1,265,835 0 9,696 0
0210369.........cocevevrerereerrernnens | PUYALLUP. WA e [ e 04/01/2004.... 4,551,026 0 61,559 0
0210375 BURIEN WA v | v 05/13/2004.... 2,802,385 0 37,437 0
0210386.......cccvrrvvvvrrerrrsernnnees | SAN ANTONIO. L, ORI I 10/29/2004.... 2,550,627 0 18,791 0
0210393........ccoccvvvrrrcriirienenen. | SPOKANE WA v | v 08/29/2005.... 3,356,893 0 28,916 0
0210396........cccvvvevvervrssesernnnns | CHARLOTTE ORI I 02/17/2005.... 3,984,220 0 27,300 0
0210397 SPOKANE WA 09/16/2005.... 3,857,070 0 21,865 0
0210398 BOISE ID 12/29/2004.... 3,459,905 0 19,571 0
0210401.....ccccevvvvvveiccrernserennn | BLUE ASH OH 04/04/2005.... 2,973,277 0 29,992 0
0210402.........c.ccevvereecrernnen. | FARMINGTON [0 DU IR 05/18/2005.... 1,711,840 0 29,297 0
0210407 KNOXVILLE L1\ OO I 06/10/2005.... 3,009,501 0 51,789 0
0210408.........cccoovresrervrrerennns | FRANKLIN TOWNSHIP N | v 03/30/2005.... 2,073,878 0 21,247 0
0210411...c.oooevvevvvisrereerienennn. | ABERDEEN MD..vvis [ e 09/28/2005.... 3,511,149 0 30,732 0
0210412 MONROE WAoo | e 10/11/2005.... 7,320,160 0 67,498 0
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Statement as of March 31, 2015 of the

Life Insurance 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 Investmen 14 15 16 17 18
2 3 8 9 10 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

0210413....oorvvremrmmrrerernsessses MELBOURNE FLuvrrrririirens [ eevrerne 07/14/2005.... 2,803,415 0 16,784 0
0210415....covvereemmnrerernsesssis AURORA [CIOJNN I 05/20/2005.... 8,232,674 0 20,284 0
0210418....covvvveermmrrerrrnsessses SUPERIOR co. 09/08/2005.... 3,640,995 0 30,016 0
0210419 IRVINE CA 11/03/2005.... 5,514,381 0 34,870 0
0210421.. CENTERVILLE. OH 02/28/2006.... 3,105,547 0 104,853 0
0210424.. CINNAMINSON NJ 11/18/2005.... 1,799,800 0 17,713 0
0210426.....covvvecrirrerrrrsesssies PLYMOUTH MN.nvverns [ e 11/01/2005.... 1,550,659 0 55,294 0
0210428........ocomvevermmveiiiniiiinnnns ISSAQUAH WA [ s 11/02/2005.... 1,524,125 0 12,015 0
0210430....ccorveeeermmrrerrrnsessses OAK PARK. [[ESUOSRPROOY (PP 12/08/2005.... 6,383,077 0 78,703 0
0210431....oovrereermmnrerrnnsessss CORONA [O7- ORI I 03/22/2006.... 1,053,421 0 8,170 0
0210432....ccvvvvemrnrernrrsessss CORONA CA oo | o 03/22/2006.... 2,168,809 0 16,821 0
0210433...ccovvvemrmnrernnrsesssis WAUKEGAN (ISR RS 12/08/2005.... 3,296,011 0 32,148 0
0210436.....covvveerrverrerrrnsesssns CORONA [O7. N I 02/09/2006.... 2,652,159 0 20,875 0
0210437 ....oovvvveercrnrerrrnsesssis HICKORY. G [ 02/02/2006.... 4,015,060 0 28,639 0
0210438 IRVINE CA 03/16/2006.... 6,905,360 0 63,022 0
0210439 AUSTIN X 01/30/2006.... 8,404,092 0 479,082 0
0210441....oovvveeererrrerrrnsesssns BELLEVUE WA 05/05/2006.... 4,997,606 0 43,786 0
0210442....covvveerrerirerrrrscsssas GREENSBORO G [ 03/28/2006.... 3,621,806 0 32,779 0
0210444...covvvcerrcrirerrrrsessris GREENSBORO [\ [ORU [ 04/13/2006.... 2,359,621 0 13,700 0
0210446.....covvccercrrerrrrsessses LONGVIEW. WA e | e 08/02/2006.... 6,289,616 0 54,092 0
0210449.....covvveerrerrerrrrsesssns NORTH AURORA (ISR RS 09/25/2006.... 2,571,106 0 21,361 0
0210451....oovvreeermnrerrnnsessses FAIRFLIELD [O7:WNNR I 04/04/2006.... 3,624,273 0 22,132 0
0210452....ccovvveerrcrrrerrrnsesssies FARMERS BRANCH [ S IR 05/01/2006.... 2,626,943 0 23475 0
0210453.....coveveernrerrrnsessses LAKEWOOD WA e | e 07/20/2006.... 7,241,811 0 49,026 0
0210458.....covveecrrcrrerrrrsesssins AMARILLO D, SR DO 08/22/2006.... 2,492,382 0 15,384 0
0210459.....covvveermrrerrrnsesssns HICKORY. [\ [GHN IR 08/03/2006.... 2,104,421 0 12,959 0
0210461.. PHOENIX A 11/15/2006.... 4,304,712 0 20,038 0
0210463.. LEXINGTON KY 08/31/2006.... 2,951,264 0 24,082 0
0210464.. BELMONT. NC 10/25/2006.... 5,182,355 0 26,963 0
0210465....covvvecrrrrerrrrsessses LEXINGTON KY i | o 10/12/2006.... 2,213,577 0 17,662 0
0210466........cooovvvevvrveivinniiinnnns ELLWOOD CITY. |27 VT IO 11/16/2006.... 1,638,625 0 11,801 0
0210467....ocovvveacmrrerrenscsssans MUSKEGON 1Y S I 12/11/2006.... 4,070,894 0 25,544 0
0210469.....covvvecrrvrrerrrrsessses GASTONIA G [ 12/11/2006.... 1,590,141 0 8,456 0
(072 1 O LOVELAND CO.res | o 12/20/2006.... 5,103,924 0 42,148 0
0210474.....covvveerrerrerrerscsssas CARBONDALE [SO R I 12/08/2006.... 2,698,184 0 21,759 0
0210478.....ocovevmveevvmmmeenmmneneennns CHARLOTTE [\ [GHN IR 03/23/2007.... 1,601,176 0 17,631 0
0210479...ccocmvevevreevemnisvsnnininnnns BARDSTOWN (LA O R 06/08/2007.... 2,069,288 0 16,691 0
0210481.. YPSILANTI Mi 05/03/2007.... 3,656,888 0 20,643 0
0210483.. SCOTTSDALE AZ 04/11/2007.... 3,460,463 0 27,708 0
0210484.. SCOTTSDALE AZ 04/12/2007.... 2,600,581 0 20,823 0
0210485......cooevmveeevermienmnniniennns ALEPPO TOWNSHIP. |27 VT I 06/07/2007.... 1,817,278 0 13,291 0
0210487 MASON [0 IR IR 09/28/2007.... 3,319,932 0 25,356 0
0210489......ccovveveeerereeermreeneennns GRAND RAPIDS 1] S 08/01/2007.... 4,973,648 0 25,306 0




statement as of March 31, 2015 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

2’2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investmen 14 15 16 17 18
2 3 8 9 10 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

0210490.....covvveeerrvnrerrrrsesses SANTA FE SPRINGS CA oo | o 07/02/2007.... 1,824,974 0 9,542 0
0210491....oovveveerrmnrerrrnsessres VANDALIA OH.cvvvenns | o 10/30/2007.... 1,837,476 0 9,300 0
0210493.. FAYETTEVILLE NC 07/09/2007.... 1,184,962 0 9,494 0
0210494.. SHARONVILLE OH 08/09/2007.... 5,000,918 0 25,830 0
0210496 RALEIGH NC 07/19/2007.... 3,052,635 0 26,735 0
0210497....oovvvveermrrerrrnsesssis SHARONVILLE OH 08/09/2007.... 3,052,011 0 15,529 0
0210499.....covvvemrmrrerrrnsessrns BLOOMFIELD HILLS Ml [ eevrenne 10/03/2007.... 8,766,078 0 44,547 0
0210502....ccvvvvemermmnrerrrrsessses MANKATO MN.nvrerns [ e 12/20/2007.... 2,975,887 0 32,699 0
0210503....ccovvreeermmnrerrrnsessses POMPANO BEACH FLuvrrrririirens [ eevrenne 09/27/2007.... 4,854,008 0 32,270 0
0210504.....covvveerrmrrerrrnsessses WHITESBURG (1A ZPPY [ 12/21/2007.... 3,831,093 0 27,140 0
0210506.....covveeeervvrverrrrsessnes W DES MOINES. L2 [ 03/24/2008.... 8,257,481 0 38,456 0
0210509....ccovvveeermvrrerrrrsessses WOODLAWN MD.cvvverns [ wevrrrne 01/18/2008.... 3,964,157 0 28,981 0
0210510...0ccrrereeernmnrerrrnsessses CINCINNATI OH.covvvvenns | o 12/13/2007.... 1,164,835 0 8,411 0
0210511 .cvverveeeermmnrernnnsessses HILLIARD OH..es | o 02/14/2008.... 3,378,123 0 13,658 0
0210512..ccccvvvveermmnrerernsesssns FREDERICKSBURG 1P 04/11/2008.... 1,887,108 0 21,909 0
0210513 HIALEAH FL 02/26/2008.... 3,184,410 0 14,596 0
0210515....ccvvveeesmmnrernnnsessses ORLANDO FL 06/05/2008.... 4,403,224 0 19,061 0
0210517 DALLAS TXevvveeereeriis | oo 12/30/2008.... 10,726,212 0 66,560 0
0210518 DALLAS TXeovvererserien | o 12/30/2008.... 4,290,485 0 26,624 0
0210519....ccvvvveerrmmnrerernsessses FARRAUT. LI\ IS I 12/30/2008.... 13,591,621 0 242,142 0
0210521...oovvvvvvvevvvvmnvisisnnininnnns ALBUQUERQUE NM.coirinnns [ eevrenne 11/21/2008.... 11,993,475 0 51,258 0
0210522....ccvvvveercmirerrrnsesssies BELLEVUE WA s | e 12/08/2008.... 5,922,484 0 24 477 0
0210523....ccovvveermmnrerrrnsessses GLEN BURNIE MD.cvvverns [ wevrerne 12/30/2008.... 5,738,692 0 36,850 0
0210524.....covvveererrrerrensesssas CLEAR LAKE CITY. D, S DO 12/21/2009.... 3,660,843 0 33,070 0
0210526 AUSTIN TXeovveeerserin | o 05/13/2010.... 4,486,065 0 75,160 0
0210527 ....oovveveeimnrernensessses BROOMFIELD [SO R I 04/01/2010.... 7,574,154 0 32,950 0
0210528.. SANDY SPRINGS GA 04/28/2010.... 9,604,419 0 56,926 0
0210529.. SAN ANTONIO. 1P 05/26/2010.... 2,849,635 0 16,258 0
0210530.. BOSTON MA 05/03/2010.... 4,018,449 0 24,183 0
0210531 ..covvvvevvvvvevvsnnesnsnnininnnns MEQUON L[S O 06/11/2010.... 9,422,574 0 37,683 0
0210532 IRVING TXevvverereerin | o 04/28/2010.... 11,845,450 0 70,208 0
0210533....ccvvvveermmnrerrrnsessses BELLEVUE WAoo | oo 06/01/2010.... 8,423,423 0 36,614 0
0210534....covrveerrrerrrnsesssns SUNNYVALE TXeovverereerien | o 06/02/2010.... 9,105,835 0 184,371 0
0210536....cccuvvvvvvevevnnenvsniininnnns CENTENNIAL CO.vvvvvvrerines | wvvrerens 05/13/2010.... 4,674,121 0 27,501 0
0210537 ...ovovveeeerrrmnrernensessses MOON TOWNSHIP. PA oo | e 07/29/2010.... 5,067,543 0 28,929 0
0210540.....c0cvvvmveverermeenenneneennns BRECKSVILLE [0 IR IR 08/17/2010.... 11,215,731 0 63,557 0
0210541....ooovvevvvvevvenniivmnneiinnnns BRECKSVILLE [0 IR IO 08/17/2010.... 1,070,305 0 8,989 0
0210542.. HOUSTON X 11/05/2010.... 12,881,801 0 50,195 0
0210543.. MECHANICSVILLE. VA 08/05/2010.... 7,351,729 0 29,678 0
0210544 SPOKANE WA 09/14/2010.... 6,466,604 0 105,287 0
0210545.....ocovvvevveerennennmmneneennns JENSEN BEACH FLuwrerivrririnns | v 08/31/2010.... 11,007,942 0 46,303 0
0210548.....ccovevmveeermrmeenmnneniennns WEXFORD {22 (S 09/01/2010.... 6,582,264 0 61,932 0
0210547 .covvvevereveeermrmeenmneeneenens HUNTINGTON BEACH CA.oovevevererene | cvvverene 10/19/2010.... 4,251,963 0 17,246 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investmen 14 15 16 17 18
2 3 8 9 10 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

0210548 COLUMBUS. OH.cvvvenns | o 11/24/2010.... 8,211,114 0 77,102 0
0210549.....covvvemrrrvnrerrrrsessses GREAT NECK. NY v [ evrenee 12/2212010.... 4,836,157 0 29,706 0
0210550 KATY 1P 04/06/2011.... 13,401,777 0 83,234 0
0210551.. W CONSHOHOCKEN PA 02/07/2011.... 10,353,241 0 46,817 0
0210552 KNOXVILLE N 12/30/2010.... 7,680,787 0 47,917 0
0210553....ccvvvvemrmmnrerernsesssaes PLANT CITY FL 02/02/2011.... 7,523,713 0 34,426 0
0210554 CYPRESS [ SR IR 03/03/2011.... 11,226,952 0 56,314 0
0210556.....covvveeerrvrrerrrnsessses BUFFALO GROVE [[ESUSSPPRPOOY (PP 07/07/2011.... 5,593,494 0 32,990 0
0210557 ...vovvvvenrmmnrerennsessses WOODLAWN MD.cvvverns [ eevrerne 03/30/2011.... 6,394,580 0 38,487 0
0210558......ooooererrrerririerenns ROCHESTER HILLS Moo | e 06/02/2011.... 5,858,881 0 139,988 0
0210561 LOUISVILLE (LA ZPY [ 06/15/2011.... 11,621,784 0 69,514 0
0210562....ccovvveeerrinrerrrrsessses INDIAN LAND ESTCT [ 06/29/2011.... 8,172,845 0 34,482 0
0210563....covvveerervnrrerrrrsessses JOHNSON CITY. LI\ ISR B 06/02/2011.... 10,233,157 0 58,855 0
0210565 YULEE FLuvrrrrsirirens [ eevrenne 06/30/2011.... 18,333,014 0 71,309 0
0210566 COLUMBUS. OH 07/21/2011.... 15,177,079 0 148,944 0
0210567.. OWINGS MILLS MD. 09/23/2011.... 15,882,631 0 96,538 0
0210568.. LEXINGTON KY 10/06/2011.... 9,296,231 0 60,291 0
0210569.....covvveerervvrrerrrrsessses MILWAUKEE Wheevovrrariin | cevveres 09/08/2011.... 9,513,811 0 36,620 0
0210570 TULSA [ I 09/01/2011.... 7,593,854 0 34,056 0
0210572...cccvvvveernrerrrnsesssins HANOVER MD....coovvres [ v 11/01/2011.... 9,997,123 0 62,022 0
0210573...cccvvvveermmnrernrnsesssns LEXINGTON (LA ZPY [ 10/31/2011.... 7,129,093 0 30,553 0
0210574.....ocoooeevveeveiveiimiiiiinnnns ALBUQUERQUE NM..oovvevernees | o 10/17/2011.... 8,775,485 0 41,499 0
0210575....ocvvvveerrmnrernrrsesssans SPRINGBORO OH.covvvvenns | o 11/14/2011.... 11,189,081 0 46,404 0
0210577 .covevveeeesmnverrensesssaes LOVELAND CO.res | o 12/08/2011.... 5,536,748 0 23,825 0
0210578....ccvvvveermrrernrnsesssis KENNESAW. [TV I 10/31/2011.... 17,276,543 0 107,870 0
0210579....ccvvvveerrmmnrerrrnsesssaes WATAUGA TXeovveeereerinn | o 11/30/2011.... 14,966,455 0 66,209 0
0210580.. WAUWATOSA Wi 12/28/2011.... 12,057,776 0 77,756 0
0210584.. STERLING HEIGHTS MI 02/01/2012.... 4,167,582 0 31,769 0
0210585.. STERLING HEIGHTS Mi 02/01/2012.... 4,167,582 0 31,769 0
0210586.....covvvecrrrvrrerrrnsessses COLUMBUS. [0 IR IO 12127/12011.... 5,692,628 0 51,856 0
0210587....oovveevvvvvevmniesvmmieninnnns SAN DIEGO CA.oovevevererens | v 01/31/2012.... 11,165,400 0 50,709 0
0210588.....covvvecrrrvrrerrrrsesssaes COLUMBUS. [0 IR IO 02/15/2012.... 8,767,224 0 52,349 0
0210589.....covvveerrrvrrerrrnsessses BOULDER [SO TN I 04/11/2012.... 15,561,723 0 64,073 0
0210590 GRESHAM OR..oovvvvvevnens | wrvverens 05/02/2012.... 9,415,334 0 37,009 0
0210597 ...oovvvevvvvvvvvnnnninenniiinnnns ALBUQUERQUE NM.coorinnns [ eevrerne 03/19/2012.... 13,626,568 0 62,478 0
0210592 PLANO. [P, S DO 04/12/2012.... 12,950,447 0 56,920 0
0210594......cooovmvveevmmveininnininnnns SILVER SPRING MD...ooovvvvvrens | o 04/20/2012.... 15,055,050 0 71,508 0
0210597.. ALISO VIEJO CA 06/19/2012.... 10,749,055 0 49,505 0
0210604.. WESTERVILLE OH 08/31/2012.... 11,359,344 0 51,768 0
0210605.. MILFORD Mi 05/31/2012.... 6,251,831 0 90,758 0
0210606........covvvveevervevverneneennns WESTERVILLE [0 SRR IR 08/31/2012.... 12,514,531 0 57,032 0
0210607....ovvvvvvvveeerermeermnneneennns BIG BEAR LAKE. CA.ooveveverevens | wrvverene 07/30/2012.... 6,737,520 0 29,865 0
0210608 DALLAS [ SO IR 08/02/2012.... 13,433,297 0 64,112 0
0210609.....cc00vvvvveeverveereneeneennns BOYNTON BEACH FLuorerivererinnn | v 09/20/2012.... 11,552,505 0 59,199 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investmen 14 15 16 17 18
2 3 8 9 10 11 12 13
Current Year's
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0210610....ccvvvreeerevnrerrrrsesssnes ROLLING HILLS ESTATES CA oo | o 10/10/2012.... 10,553,061 0 68,901 0
0210612...cccvveveeermmrrerrrrsessses MOHEGAN LAKE NY v [ evrenee 11/29/2012.... 6,850,000 0 29,972 0
0210613 TULSA OK 10/04/2012.... 15,572,443 0 76,012 0
0210614.. NASHVILLE, N 12/11/2012.... 12,597,619 0 82,135 0
0210615.. COLUMBIA MO. 12/10/2012.... 13,244,451 0 68,546 0
0210616.. NEWPORT BEACH CA 01/15/2013.... 9,864,376 0 90,570 0
0210617 NASHVILLE, LI\ ISR B 12/26/2012.... 13,862,682 0 87,154 0
0210618....ccovvveeerrvrrerrrrsesssns BELLBROOK. OH.covvvvenns | o 12/26/2012.... 11,597,764 0 54,860 0
0210619....ccvvvveeermmnrerrrrsesssns PALM BEACH GARDENS. FLuvrrrririirens [ eevrenne 02/11/2013.... 13,407,884 0 88,008 0
0210620.....c0vvreerervvrrerrrrsessses HOUSTON TXevvveeerseriin | oo 01/31/2013.... 8,565,000 0 13,479 0
0210621 GARNER G [ 12/31/2012.... 6,976,727 0 36,993 0
0210622 LAJOLLA [O7-ORNNRRY I 02/15/2013.... 18,405,539 0 88,365 0
0210623 ROANOKE. TXevvveeereeriin | o 03/06/2013.... 13,465,105 0 64,646 0
0210624 SANDY. (U1 S [ 06/03/2013.... 7,235,373 0 45,725 0
0210625.. GREENWICH CT. 06/13/2013.... 6,286,756 0 38,980 0
0210626.. ASHBURN VA 06/20/2013.... 10,534,889 0 66,658 0
0210627.. WESTERVILLE OH 05/31/2013.... 21,771,015 0 108,261 0
0210628.....covvvemrrrnrrerrrrsesssns ROCHESTER HILLS 1Y I 05/28/2013.... 8,265,128 0 119,958 0
0210630 VERONA Wheeverorsin | cevveres 06/19/2013.... 10,230,359 0 49,139 0
0210631....oovveeeermmnrerrrnsessses JACKSONVILLE BEACH FLuvrerrsriirens [ eevrenne 07/01/2013.... 19,680,819 0 94,611 0
0210632 FULTON MD...ovovvvvrrens | v 07/25/2013.... 5,911,986 0 36,452 0
0210633....ccovvveerrmmnrerrrnsessses E SETAUKET [N GO IR 06/27/2013.... 9,742,980 0 46,837 0
0210635....covveeerrmmrrerrrrsessses GARDEN CITY NGO IR 07/31/2013.... 8,781,711 0 42,189 0
0210638.....covvvecrrvrrerrrrsessses COLUMBIA MO..oovevcvvcers [ wevrerne 08/23/2013.... 10,918,556 0 57,672 0
0210639.....covrveerrmmrrerrrrsessses MORRISVILLE. G [ 08/22/2013.... 11,927,754 0 56,078 0
0210640.....covvvecrvvrrerrrrsessses SHELBY TOWNSHIP 1Y S I 08/29/2013.... 7,771,499 0 47,197 0
0210645.. BRECKSVILLE OH 10/17/2013.... 8,497,206 0 60,180 0
0210646.. FARMINGTON ut 11/05/2013.... 11,284,018 0 51,217 0
0210652.. MEDFORD MA 02/04/2014.... 24,150,941 0 107,089 0
0210653 OMAHA. NE.....coommreere [ wevrerne 01/29/2014.... 9,030,798 0 52,008 0
0210654 LEWISVILLE. [P, S DO 12/20/2013.... 10,951,166 0 69,399 0
0210655.....covvveeerrvrrerrrrsesssaes HUNT VALLEY MD.crvverns [ wevrenne 05/13/2014.... 11,680,747 0 60,763 0
0210656 TIMONIUM MD.crvverns [ wevrerne 05/13/2014.... 13,066,598 0 67,972 0
0210657 PLANO. [P, SR DO 03/11/2014.... 8,076,304 0 47,306 0
0210658.....covvvecrrrvrrerrrrsessses FORT COLLINS [SO R I 03/20/2014.... 7,657,174 0 35,606 0
0210659.....c00vvvvvveeverneermnnennennns FORT COLLINS CO.vvvvvvvvreres | wrvverens 03/20/2014.... 1,976,045 0 9,189 0
0210660 SANDY. UTeeee | e 05/02/2014.... 8,086,643 0 49,591 0
0210661 HINSDALE IL 06/26/2014.... 7,439,428 0 30,792 0
0210662 FULTON MD. 06/27/2014.... 4,956,083 0 26,770 0
0210663.....cccovuvvvevevneirnniiiinnnns DELAFIELD wi 07/24/2014.... 7,459,550 0 30,729 0
0210664.........oomveeerevmeermniiniennns GREENWICH [ PRI S 07/31/2014.... 12,185,110 0 49,309 0
0210666.......ccvvvvvevevneevenneieennns MT PLEASANT. [S GNP DO 08/28/2014.... 16,682,977 0 67,771 0
0210667 ...ovvvvevvveeermrneenmnnennenens CHAPEL HILL [ [CHR IR 08/27/2014.... 8,963,267 0 37,133 0
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0210669.........couvvvevevveiiiiniiinnnns MEQUON Whoooovioorans [ s 09/30/2014.... 3,736,412 0 20,573 0
0210670.....ccouuvmvvvvrvvveevineiiinnnns FRANKLIN Whoovovioorans [ s 09/30/2014.... 4,732,789 0 26,060 0
0210671.. WAUNAKEE Wi 09/30/2014.... 4,284,419 0 23,591 0
0210672.. SAN DIEGO CA 09/02/2014.... 18,914,635 0 86,179 0
0210673 STLOUIS. MO 10/09/2014.... 23,966,032 0 102,601 0
0210674......cooovuveeeverveiiiiniiinnnns BALA CYNWYD, PA 12/05/2014.... 10,300,000 0 43,883 0
0210675.....ccovwvmvvvvvmmvievsnniiinnnns ATLANTA [C7. W O 11/25/2014.... 8,075,000 0 45,600 0
0210677 ...oovevvevvvvvvvmivevvsmnininnnns WAYZATA MN..vevvvrviens | oo 12/03/2014.... 18,375,000 0 107,733 0
0210678 VISTA CA.oveeeverenens | v 12/10/2014.... 10,750,000 0 44,192 0
0210679 NEEDHAM MA. e | s 12/12/2014.... 8,700,000 0 45,944 0
0210680 OWASSO. [0, G I 12/15/2014.... 20,000,000 0 56,004 0
0210681 ORADELL [N [P 12/23/2014.... 16,500,000 0 45,138 0
210405A GREELEY. CO.oov | v 05/05/2005.... 2,546,825 0 38,992 0
0299999. Total - Mortgages With Partial Repayments. v 1,538,431,625 0 0 0 0 0 0 0 10,148,653 0 0 0
0599999. Total Mortgage: cioneee.1,667,328,413 0 0 0 0 0 0 28,614,791 38,763,444 0 0 0
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or| ~ Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) BJ/A.C.V. on Disposal Consideration Disposal Disposal on Disposal Income
Any Other Class of Asset - Unaffiliated

717700 00 9| GLC Solar Gen Il LLC. Waterbury . | Capital Distribution. .101/07/2013 | 01/08/2015 1,019 0 1,019 1,019 0

717700 00 9| GLC Solar Gen Il LLC Waterbury . | Capital Distribution. .101/07/2013 | 02/06/2015 1,310 0 1,310 1,310 0

717700 00 9| GLC Solar Gen Il LLC Waterbury .| Capital DiStribution.............cccococeesiscsiscscsissscsiccccen. 01/07/2013 | 03/16/2015 1,654 0 1,654 1,654 0
4299999. Total - Any Other Class of Asset - Unaffiliated 3,983 0 0 0 0 0 3,983 3,983 0 0 0 0
4499999. Subtotal - Unaffiliated 3,983 0 0 0 0 0 3,983 3,983 0 0 0 0
4699999. Totals. 3,983 0 0 0 0 0 3,983 3,983 0 0 0 0




7030

statement as of March 31, 2015 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 3
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4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designatino or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S.
912828 G2 0| United States Treasury 0.875% T1/15/17........ccuuuumcrrrrveeeimsnsesessseessmsesesessssssssseessesssesssssesssessssssssseensessseseses | ceeeesssenses | veneecd 03/03/2015 | Various. 3,989,375 4,000,000 7,928 |1
912828 H3 7 |United States Treasury 0.875% 01/15/18..........uvrveuumerreumerreiessiseresisesssssessssssessssssessssssssssssessssssessssneenes | svsssnsesees | seveens 01/22/2015 | Barclays Capital. 1,499,004 1,500,000 290 (1
912828 NT 3 | United States Treasury 2.625% 08/15/20. 2/19/2015 | Greenwich Capital 115,363 110,000 40 (1
0599999. Total Bonds - U.S Government 5,603,742 5,610,000 8,258 XXX
Bonds - U.S. Special R e and Special A
199098 CF 9| COLUMBUS-FRANKLIN CNTY OHIO  6.625% 081........crvrurmmrerermereresmerssissesssssssssissssssssssesssssssssssssssssssnsssssens. | coesesessnes 02/23/2015 | Tax Free Exchange 1,384,166 1,410,000 2,076 |1Z
199098 CG 7| COLUMBUS-FRANKLIN CNTY OHIO 8.625% 08L..........ooovvrvrrrrererererereresesesesssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cisieiessiess 02/23/2015 | Tax Free Exchange. 481,022 490,000 721 | 1FE
3128MJ VM 9 | Federal Home Loan Mtg COrp GOBB19  3.0........vvuummureeummirresmmerriseessssesesssseseessssesesssssssessssssesssssssssesssesssessnnnss. | svessnnesens | veveees 01/23/2015 | Banc of America 21,384,172 20,891,269 19,150 | 1FE.
3136A1 SB 2 |Federal Natl Mtg Assn REMIC Ser 2011-9. 3/01/2015 | Interest Capitalization 318,016 318,016 1FE.
3136AE  TQ 0| Federal Natl Mtg Assn SERIES 201354 CLAS...........comermrimrmmimmermmiiessssisessssssessssssssssssssssssnsssssssssssssessssseeees | ooeeesssnees | coneend 03/20/2015 | Citigroup Global 2,252,016 2,259,075 4,518 | 1FE.
3136AJ) RR 9| Federal Natl Mtg Assn REMIC Ser 2014-14............oooveurreierrcinreneeeseseesssessssssesesssesssesssssssnsssssssssssssssssnssssans | coonenesesans | vered 03/01/2015 | Interest Capitalization 72,936 72,936 1FE.
3136AM XV 6 | Fannie Mae SERIES 201511 CLASS AQ  3.00..........ureuummmreummmereisseresssmesessssesessesesssssesessssseessssseessssssessssssensss | svsssnnesees | seveens 03/20/2015 | Nomura iti 3,264,000 3,200,000 6,400 | 1FE.
3137AQ TW 8| Federal Home Ln Mtg Corp REMIC Serd048.............cocoommrmrmmreemnermernseeessssessssssesssssssssssssssessssssssssssssnnses | coneesssneee | coneend 03/01/2015 | Interest Capitalization 48,437 48,437 1FE.
3138L8 6RO [ FNAM7870 3.430% 03/01/40........comermrreemmercimrereissnesessssesesseesesssessssssessssssessssssessssssesssssssssssssesssssssssssnns | svsssnsesees | seveens 03/18/2015 | Nomura Securitie: 6,360,000 6,000,000 12,577 | 1FE
3138L8 W8 3 |FNAM7870 3.410% 01/01/32 3/11/2015 | Nomura 8,563,875 8,200,000 11,651 | 1FE
3137B2 FH 8 |FREDDIE MAC SERIES 4206 CLASS EU  3.000.........ccumriimeiiriieneiiisiiesisesiisssisessssssssessssssssesssesssssesssensssenss. | svserssnnss | covennd 03/20/2015 | Citigroup Global. 2,342,339 2,349,682 4,699 | 1FE.
3138EN 2P 3 |Fannie Mae ALB181 3.000% 11/01/44............ooovveeereeiscrerisereriseresessesssssssssessssssesessssessssssesssssssssessssssnnes | svesssnesens | seveees 02/18/2015 | Nomura 8,405,570 8,245,808 7,559 [1FE
3138L7 LJ 3 |Fannie Mae AMB303 3.700% 10/01/29.......cocumrreemmrreiirinreimnereisseesesssessssssessessessssssessssssessssssssssssssssssssessses | svsssnsesees | seveens 02/17/2015 | Nomura Securitie: 12,224,685 | ..o 11,352,000 22,168 | 1FE.
31397F L8 3 |FREDDIE MAC REMIC Ser3284 Cl BZ 4. | oo | oneeed 03/01/2015 | Interest Capitalization 194,502 194,502 1FE.
3199999. Total Bonds - U.S. Special Revenue and Special Assessr 67,295,736 65,031,725 91,519 XXX
Bonds - Industrial and Miscell:
00101 AH  9[ADT CORP  4.125% 0B/15/23......cccvuurreeriressiiesisssissesisesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnsss | vesssssnsens | onnies 03/17/2015 | Credit Suisse. 1,835,000 2,000,000 21,771 | 3FE
001055 AM 4 [AFLACING 3.625% T1/15/24..........ccooiiiiieiiiiiiiiisisisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | svssosesssess | coveeed 01/08/2015 | Citigroup Global 10,344,800 | i 10,000,000 66,458 |1FE
001055 AP 7 [AFLAC INC 3.250% 03/17/25......cocrieerieeeiiesiisesisessisssssessissssssssssssssssssessssssssssssssssssssssssesssssssssessssssssssssnsssnnss | vesesssnsess | onnies 03/19/2015 | Raymond Jame: 1,624,855 1,500,000 1,625 [1FE
00440E  AS 6| AceInaHoldings 3.150% 03/15/25...........ccoovervvmiviercinieisscicsesesesssssssesessssss st | cvesesssesess | o 03/09/2015 | Citigroup Global 6,998,810 7,000,000 1FE
02660T EQ 2| AMERICAN HOME MORTGAGE INVESTM SERIES 20..........cceuvuurireriieriiesiissiiessisssissssssssessissssssssssssssnssis | svoersiness | sevennd 03/19/2015 | Citigroup Global. 9,711,385 9,965,186 11,959 | 1FM
03073E  AM 7 | Amerisourcebergen Corp  3.250% 03/01/25.........vvvurrermerireeinsrisssissrisessssssisessssssssessssssssesssssssssesssssssssssssssssess | svssesssnnss | sevnnd 03/19/2015 | Variou: 10,642,567 | ..ocvvreviereereeieeierierenns 10,600,000 11,853 | 1FE.
03838W AA 9| AQUARION COMPANY INC 4.000% 08/15/24 1/07/2015 | Cantor Fitzgerald 5,019,000 5,000,000 75,556 |2FE.
04021L  AA 8 |ARGOS MERGER SUB INC  7.125% 03/15/23........ovvvvvveseseieseresiossssesssssssssissssssssssssssssssssssssssssssssssssssesssssssssnsss. | evsessssssins | voneend 03/18/2015 | Goldman Sachs & Company. 2,568,750 2,500,000 9,401 |4FE
05565E H# 5 |BMW US Capital Series BNO. B-8 3.300% .......couurruurimriiiriiriissiississiissisesissssesssssesssssssssssssssssesssessssenss. | svsersiness | sovennd 02/18/2015 | Direct-Private Pl 13,000,000 | ..oveverrerriinirieriinniienes 13,000,000 1Z
099724  AJ 5 [Borg Wamner 3.375% 03/15/25...........errrrremmmmmmmssesssesssssisssessssssssssssssssssssssssssssssssssssssssssssssssssessssssssesssssssens | sosessssesses | voneeed 03/09/2015 | Banc of America 2,993,940 3,000,000 2FE
124857 AP 8| CBS CORP  3.500% 01/15/25........cvuueiimeiiiiiiieriiisiise i sessesssssssss s s st ssssssssssssssssssssssessssssssensss. | svsseessenens | sevened 01/08/2015 | Citigroup Global 4,977,850 5,000,000 486 | 2FE
1248EP  BD 4 [ CCO Holdings LLC 5.750% 09/01/23........ccouurerrrereemmmmmnensrssesssmsisssessssssssssssssssssssssssssssssesssssssssssssssssssessssnnns | sossesssesses | soneeed 03/17/2015 | Credit Suisse 1,518,750 1,500,000 4,552 | 3FE
12572Q  AG 0| CME Group Inc 3.000% 03/15/25. 3/24/2015 | Wells Fargo Funds 5,066,250 5,000,000 7,500 [1FE
12591T  AG 1 |COMM MORTGAGE TRUST SERIES 2014LC15 CLAS.......ccccouiiiieiesisisesesesisisissssssssssssssssssssssssssssssssssssnens | cvssosesenens | covvend 03/18/2015 | Variou 8,881,408 8,103,000 11,309 | 1FM
12502P BH 5| COMM MORTGAGE TRUST SERIES 2014UBSE CLAS.............cvvorrveeirrecirrecssssesssssssssssssssssssssssssssssssnness | cooseresenans | sone 02/05/2015 | Various. 10,712,891 | oo 10,000,000 10,120 | 1FM.
12647G  BF 4| CREDIT SUISSE MORTGAGE TRUST SERIES 2013.......coovvevrvvrrnrinnnnnenencnencnesensscsesesssesssessssssssssssssssssssssssssssssssssssss | cvovevisini | oo 02/02/2015 | Credit Suisse 8,444,372 8,439,097 2,813 | 1FM
13057Q AE 7| CALIFORNIARESOURCES CRP 6.000% 11/15/......cccriiuurrrirneviiisneiiissssiisssssssissssssssssssssssssssssssssssssssssnns | conessssenes | coneend 02/02/2015 | Banc of America 5,302,500 6,500,000 128,500 | 3FE.
17322V AV 8| CITIGROUP COMMERCIAL MORTGAGE SERIES 201.........coourreermrreirereesssensessseesessnsessssssesssssesssssesssssnnes | coneeesesens | sevend 02/17/2015 | Variou 10,812,473 | cooveovrererreeeriineens 10,150,000 15,168 | 1FM.
185669 AD 0| Cleopatra Finance LTD 6.500% 02/15/25..........revvvvreeemmsmmmrerereeesmssssnsesssssssssssssssessssssssssssssssssessssssssssssssssssssssans | somsesseeenss | soveons 03/03/2015 | Miller Tabek 4,937,500 5,000,000 20,764 | 3FE.
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189754  AA 2| C0aCN INC 4.250% OA/0M/25........oooervvireeeriisieessissssssissssssissssssss s sssss s ss s sssssssssssssnns | oesssssssees 02/23/2015 | JP Morgan 4,972,250 5,000,000 2FE.
20451N  AE 1| Compass Minerals International 4.875%..............ccccvvveuermreiimrmicinereiiseneiissssesssssesssssssssssssssessssssessssssensseses. | coneesssnnes | coneend 01/13/2015 | Credit Suisse. 9,850,000 10,000,000 1,354 | 3FE
254709 AL 2| Discover Financial SVCS INC 3.750% 03/.........ccervvummerermiererireresissessssssesssssessssssesssssessssssssssseessssseesssssnsenns | comeeesssens | sevend 03/02/2015 | Credit Suisse. 2,996,520 3,000,000 2FE
25470D AK  5|DISCOVERY COMMUNICATIONS 3.450% 03/15/. 2/25/2015 | JP Morgan 2,997,450 3,000,000 2FE.
25470X AW 5| DISHDBS CORP  5.875% 11/15/24.........coviieereiirereiisereiiseseiissssssssssssssesssssesssssesssssessssseessssssesssssseensss | coeeerssenees | coneend 03/27/2015 | Credit Suisse. 4,517,500 4,500,000 96,203 |3FE
31428X  BC 9| FedEX COrp 3.200% 02/01/25.........oveerrrreermereessseeessssesessssesssssesssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssss. | sossesssnnes | soseend 01/06/2015 | Banc of America 9,984,500 10,000,000 2FE
341100 AL 2 | DUKE ENERGY FLORIDA INC  6.750% 02/01/2........covuemrreeeriereeameeresssessesssneesessssesssssssessssssessssssesssssssssssssssseses | seessneesens | seveees 01/15/2015 | Jefferies & Co. 6,627,550 5,000,000 159,375 | 1FE.
354613  AK 7 [Franklin Resources INC 2.850% 03/30/25............rererereemrmmmmmermresesssssmmnessssssesssssassssesssesssssansssesssssssssennsessssssees | seeeesssenses | venseed 03/25/2015 | Morgan Stanley DWD 9,982,700 10,000,000 1FE.
36252R AM 1| GS MORTGAGE SECURITIES TRUST SERIES 2014.........cooooireiueriirerriiieenssisessssssesssssssssssssesssssssssssssnses. | svoneessesens | sevned 02/17/2015 | Morgan Stanley DWD 7,050,259 6,520,000 14,019 | 1FM
37045X AS 5| GENERAL MOTORS FINL CO 4.000% 01/15/25. 1/07/2015 | Citigroup Global 4,973,900 5,000,000 3FE
3733IN  AH 4 [ GEORGIA-PACIFICLLC 3.600% 03/01/25.........ccevvvoeerrrireersissssssssssssssssssssssssssssssssssssssssssesssssssssssssssesssssnns | sosesssssens | soved 01/08/2015 | Citigroup Global 5,078,000 5,000,000 33,500 | 2FE.
43739E  BJ 5 [HOMEBANC MORTGAGE TRUST SERIES 20053 CLA............oovveeermreiermreismresssnsesssessssensssssssssssssssssssnees. | covenesesons | serend 02/02/2015 | Barclays Capital 797,481 866,827 98 [1FM.
457153  AG 9| INGRAM MICRO INC 4.950% 12/15/24..........coovoomerrirreerrirsessvissesssissessssssessssssssesssssssssssssssssessssssssessesssssnn | cooneessssens | seved 02/05/2015 | Morgan Stanley DWD 5,167,800 5,000,000 37,813 | 2FE.
466112 AP 4| JBS USALLCIUBS USA FINA 5.875% 07/151......cccvveererererercrisesesesesessseesssssessssssesssssssssssssssssssssssssssssssans | coonenesesans | veren 03/18/2015 | JP Morgan 3,912,500 4,000,000 20,889 |3FE
46640M  AA 8| JP MORGAN MORTGAGE TRUST SERIES 20133 CL......vorriieiireiiniisesisssisesisss et sssessssssssessssssssssssnsens | svosesssnnss | cevennd 01/26/2015 | JP Morgan 15,033,536 | ..ocvveurriieriinniiieriinniens 15,068,854 35,161 | 1FM.
482480 AE 0 |KLA-Tencor Corp 4.650% 11/01/24. 1/09/2015 | Variou: 7,834,225 7,500,000 65,229 |2FE
482539  AA 1| KLXINC 5.875% 12/01/22.....ccccomrreeeirrrioesiiessiesissssiesssssssssesssssssssessssesssssssssessssssssessssssssssssssssssssssssessssensssesssss. | snssssssssens | vevesed 02/02/2015 | Credit Suisse. 1,485,000 1,500,000 13,953 | 3FE
488401 AB 6| KEMPER CORP  4.350% 02/15/25..........cvvervverererseriessssssssesssssssssessssssssssssssssssssssssessssssssssssssssssssssssessssessssessssssssns | svssssesssns | ooveeed 02/19/2015 | JP Morgan 14,241,023 | ..o 14,250,000 2FE.
49338L  AA 1| KEYSIGHT TECHNOLOGIES 4.550% 10/30/24..........cocovreomermrireenrirneessissseseisssssessssssssssssesssssssssssssssssssssssnns | soneessesns | sevned 01/22/2015 | Various 8,384,258 8,250,000 101,016 | 2FE.
50540R  AQ 5 | Laboratory Corp of Am HOIINGS  3.800% ............ccuuuuuuumumuuumummmmmmmmmmmmmmmmmmsmmmsmsmsmmmsssmsmsssmssssssssssssssssssssssssssssssssssssssssons | svssosssesess | coveeed 02/13/2015 | Various, 5,016,030 5,000,000 9,500 |2FE
512807 AN 8 [ LAM Research Corp 3.800% 03/15/25...........crreummerremmmreresmessessessessessesssesssssssssssssssssssssssssssssssssssssssssssses | avsvsesees | seveens 03/05/2015 | Banc of America 9,995,800 10,000,000 2FE.
539830 BE 8 |Lockheed Martin 2.900% 03/01/25.........ccccvvvvrmrmvmvmrmrmsmnnnnsnsssnenssssssssssssssssssssssssssssssssssssssssssssesssssesessssssssssssssssssssseses | svssssssesoss | coveeed 02/12/2015 | JP Morgan 4,985,700 5,000,000 1FE
61764P BW 1| MORGAN STANLEY BAML TRUST SERIES 2014C19......commiiiniriiniinniserissiisesissssssssssesssssssssssssssssesssnesss. | vsssienssses | oneees 02/05/2015 | Morgan Stanley DWD 4,403,999 4,163,000 3,988 | 1FM
63860U AK 6| NATIONSTAR MORT/CAP CORP  6.500% 07/01/.......cococvcvevereverermvmrmsssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssseees | coevevesises | coveeed 03/20/2015 | Various, 1,005,313 1,050,000 15,744 | 4FE
678858 BC 4| Oklahoma Gas & Elec CO 6.500% 04/15/28...........cvvuereenriieriisniiesiisessiessssessissssssessssesssssssesssssssssesssssssssessssens | ssssssesssens | seveeed 01/15/2015 | Jefferies & Co. 6,572,550 5,000,000 86,667 | 1FE.
69353R  EK 0| PNCBANKNA 2.950% 02/23/25..........coommmvmmeveriimvmsismsssmsesssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssseees | coovesosisis | oveeed 02/18/2015 | Morgan Stanley DWD. 7,981,440 8,000,000 1FE
69362B  BA 9| PSEG POWEr 4.300% 11/15/23.....couuivierrirseiiesiissiieseissssiseseisessissssssssssss s ssssssssesssssssssesssssssssssssssssssssssssss | siesssnnsese | onnses 01/06/2015 | Banc of America 4,110,874 3,840,000 24,768 |2FE.
709599 AS 3| PENSKE TRUCK LEASING/PTL 3.375% 02/01/...ccovvvvrvrvrerercreicneicicncscncnesesssesssessssssssssssssssssssssssssssssssssssssssssssssssiss | cvossvesonens | coveend 01/26/2015 | JP Morgan 4,997,850 5,000,000 2FE
71713U AT 9| Pharmacia Corporation 6.750% 12/15/27 2/10/2015 | Jefferies & Co. 20,013,450 15,000,000 163,125 | 1FE.
718549  AB 4 | PHILLIPS 66 PARTNERS LP  3.605% 02/15/2.......cccrvrvvevuvmsmmereseresssmsmsssesssssesssssssssssssssssssssssssssssssssssssssssssssessns | svsessssesses | voneeed 02/18/2015 | Greenwich Capital 3,998,680 4,000,000 2FE
724479  AJ 9| Pitney Bowes INC 4.625% 03/15/24...........ocvuriiiiieriiniiierissiesiisssisssissssss s ssisssissssssssssesssesssissssssssins | oessinesees | oneies 01/22/2015 | JP Morgan 6,319,740 6,000,000 101,750 | 2FE.
74267C  AC 0| ProAssurance Corp 5.300% 11/15/23......rvvermrrvrinmrsiinmssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssss | smsessssssas | seved 01/07/2015 | Raymond Jame: 1,112,010 1,000,000 8,392 | 2FE.
76131V AA 1 |RETAIL PROPERTIES OF AME  4.000% 03/15/.......ctruuirimriieriieriiesiiesiissisesssssssessissssssssessssssssesesssssssessssns. | cvosereinens | covened 03/05/2015 | Wells Fargo Funds 9,952,600 10,000,000 2FE.
78486Q AD 3| SVBFinancial Group 3.500% 01/29/25..............cccoeieeeieieieiesisiiiiiiiiiiiiisiiissisisssisssssisssisisisssisissssssssssssssssssssssinnnns | svesesesesess | coses 01/26/2015 | JP Morgan 6,994,120 7,000,000 1FE
81618T AC 4| SELECT INCOME REIT 4.500% 02/01/25. 2/05/2015 | Various 9,889,530 10,000,000 4,375 |2FE
82967N AU 2 [ SIRIUS XM RADIO INC  5.375% 04/15/25.......ccrvvevevmrmrireenrereessmsssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsess | sveeesssesses | soneeed 03/19/2015 | Variou 5,467,500 5,500,000 13,288 | 3FE.
845467 AL 3| Southwestern Energy Co 4.950% 01/23/25........c.ccmrvermreermnersismsssesssssssssnssessssssssssssssssssssssssessssssessssssessssss. | svssssnsees | seveens 01/22/2015 | Various 13,738,008 | ...vovoovvceereveiiereriiens 13,500,000 6,342 | 2FE
84860* AB 9| Spirits of St. LOUIS BB CIUD NO. R-22.........ccceemeereeesesesssssesssssessssssssssssssssssssssssssssssssssssssssssssssssssmsssmsssasssssmsannns | svesssesssens | coveeed 02/10/2015 | Direct-Private Pl 2,000,000 2,000,000 2z
860630 AD 4 | Stifel Financial Corp 4.250% 07/18/24............ocoomrriiimrriieniiisreissssissssisssssissssssssssssssssssssssssssssssssnes | svssesssess | seveees 01/23/2015 | Stifel, Nicolaus and Co. 4,496,252 4,300,000 5,076 | 2FE.
871829 AU 1|Sysco Corp 3.500% 10/02124...........cccoovovvvvvernneieiiiescncncnesesesesesssesesesesessssssssssssssssssssessssesesesssssessssssssssssssssssssssssssssiss | cvosssesenons | coveend 01/08/2015 | Citigroup Global 10,465,800 | ..ccoeveveuveeiesiscsiscsiscss 10,000,000 98,194 |1FE
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87612B  AS 1| TARGA RESOURCES PARTNERS  5.000% 01/15/......ccuuvvveermereemrmereimsmeresssmesessssessssssessssssessssssessssssessssssneseses | coeeeresenees | coneend 01/15/2015 | Banc of America 3,000,000 3,000,000 3FE
91159H  HK 9 [USBancorp 3.600% 09/11/24.............ccoiiiiiiiiiiiisiemsssismsssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | cossesssosnss | coveeed 01/06/2015 | JP Morgan 6,813,048 6,600,000 77,880 | 1FE
920355 AH 7 [Valspar Corp 3.300% 02/01/25.........ccvvuummerremmmerresmmeressinesesssesessssesssssssssssssesssssesssssssessssesessssssessssseessssssnesssess. | svsssnsesees | seveens 01/15/2015 | Variou 10,026,790 | ..ovvouviicrineieriniiis 10,000,000 2FE
92277G  AE 7 |VENTAS REALTYLP 3.500% 02/01/25. 1/08/2015 | Citigroup Global 4,994,450 5,000,000 2FE.
92343E  AG 7| Verisign INC 5.250% 04/01/25........cooeumivreeurerreemerresssesessssesesssessssssesssssessssssesssssssesssssssssssssssssssssssssssssssssnnss | coeeesssnees | coneend 03/24/2015 | JP Morgan 1,000,000 1,000,000 3
983130 AV 7 | WYNN LAS VEGAS LLC/CORP  5.500% 03/01/2.......cccemrmrererirerirenimeressemiesesesesisesssesssesssssssesssssssssssssssnes | vesessnesees | oneees 03/23/2015 | Various. 5,433,750 5,500,000 30,097 | 3FE.
008916 AP 3 |Agrium Inc 3.375% 03/15/25, A | 02/26/2015 | Credit Suisse. 3,991,480 4,000,000 375 | 2FE
112585 AH 7 |BROOKFIELD ASSET MGMNT 4.000% 01/15/25. A | el 01/22/2015 | Credit Suisse. 15,356,520 | ...vovoovveeerereiernreiens 15,360,000 4,000 [2FE
65548P AD 8 |NORBORD INC 5.375% 12/01/20 A | 02/05/2015 | Wells Fargo Funds. 6,503,250 6,670,000 68,715 |3FE
73755L  AM 9 [ Potash Corp 3.000% 04/01/25. 3/24/2015 | CIBC World Market 5,007,650 5,000,000 417 | 1FE
05565Q CS 5 |BP CAPITAL MARKETS PLC 3.535% 11/04/24 Fros 01/08/2015 | Citigroup Global 10,001,300 | ..ocveveririeriirniieriineiiens 10,000,000 67,754 | 1FE
15639K  AA 0| CENTRICAPLC 4.000% 10/16/23. | SIS 01/06/2015 | Banc of America 3,477,669 3,350,000 30,894 | 1FE.
81725W  AJ 2| SENSATA TECHNOLOGIES BV 5.000% 10/01/2. Fros 03/20/2015 | Janney Montgomery. 3,017,500 3,000,000 3FE
980236 AM 5| WOODSIDE FINANCE LTD 3.650% 03/05/25. | SIS 02/26/2015 | Credit Suisse. 9,994,200 10,000,000 2FE
G1846@ AV 9| CAPITAPLC Series E No RE-8 3.650% 01/, Fres | e 01/22/2015 | Direct-Private Placement 8,000,000 8,000,000 2Z
G8967# AT 0| TRITON CONTAINER INTERNATIONAL Series 20 3/05/2015 | Direct-Private Placement. 13,000,000 13,000,000 3
3899999. Total Bonds - Industrial and Miscellaneou 504,314,406 | ..oovviriinnininniandd 492,545,964 ceveinnnnnnnnnn 1,199,786 XXX
8399997. Total Bonds - Part 3 577,213,884 563,187,689 1,899,563 XXX
8399999. Total Bond 577,213,884 563,187,689 1,899,563 XXX
Preferred Stocks - Industrial and Miscell
18469P  4# 4| ClearBridge Energy MLP Opportunity FUNG...........ccocoiiiiiiiiiiiieniincisciiensiscsiesiissssiesiesssiessssssssesssssssessins | cossiensens | reveeed 03/26/2015 | Direct-Private Placement 5,000,000.000 5,000,000 RP1LFE.
18469Q  4# 2| ClearBridge Energy MLP Total RetUMN FUN.........oviiiiiiiiicssiiisssisisssssssssssssssssssssssssssssssssssnssssesssssssssnses | cosenssssnes | conneed 03/26/2015 | Direct-Private Placement 5,000,000.000 5,000,000 RP1LFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneous. 10,000,000 XXX el 0 XXX
8999997. Total Preferred Stocks - Part 3. 10,000,000 XXX e, 0 XXX
8999999. Total Preferred Stocks. 10,000,000 XXX e 0 XXX
Common Stocks - ial and Mi:
817270 23 4 | Sentinel Group Fds INC UNCONSHAINEA BON.........cvvivemurrriricrrisieeiisessiissssssssesssssessssssssssssssesssssssssssssssssnsensss | svssssnssees | seveens 01/07/2015 | Direct. 1,520,000.000 | ..ocvvermrveeerirriieerirniienes 15,200,000 XXX L
817270 24 2| Sentinel Group Fds INC UNCONSIAINET BON.........cuuurivmriirririeiiriinesissesissssesssssssssssssssssssssssssssssssssssssssssssnnsss. | essssssens | oneees 01/07/2015 | Direct 80,080.080 800,000 XXX L
817270 25 9| Sentinel Group Fds Inc Unconstrained Bon 1/07/2015 | Direct. 400,000.000 4,000,000 XXX L
817270 26 7| Sentinel Group Fds Inc Total REtUM BON..........ccimriirirnriiiineiisesiesississsisssssssssessssssssssssssssssssssssssssssssssss | esssssesens | oneees 03/24/2015 | Direct 44.650 476 XXX L
817270 27 5| Sentinel Group Fds Inc Total REtUM BONM..........cccoviviiiiniiiiiiniieisssi s ssisssisessssssisssssssssssssssssses | sensisesees | neies 03/24/2015 | Direct. 40.190 428 XXX L
817270 29 1| Sentinel Group Fds Inc COMMON STOCK FUN..........cvcrrvririrriieriieiisscisesissssisssssssssssssessssssssssssssssssssssssssssssssses | sesssssssens | oneees 03/24/2015 | Direct 8.580 370 XXX L
817270 31 7| Sentinel Group Fds InC LOW DUFation BONM...........c.ouruuuiiimirieiiiiieiieriiesiiessiessiesesssssssssssssssesssssssnssssssssness. | senssosesees | oneees 03/24/2015 | Various 3,083.440 26,724 XXX L
81728B 81 7| Sentinel Group Fds INC BaAlANCEA FUNM .........vviiveieriiscriiesiiserissssisssnissesissssssesssssssssssssssssssesssssnssssssssssssssssssssnnss | arssenssssnns | corend 03/24/2015 | Direct 314.300 6,270 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneou 20,034,268 XXX XXX
9799997. Total Common Stocks - Part 3 20,034,268 XXX e 0 XXX
9799999. Total Common Stocks 20,034,268 XXX 0 XXX
9899999, Total Preferred and Common Stock: 30,034,268 XXX e 0 XXX
9999999. Total Bonds, Preferred and Common Stocks 607,248,152 XXX v 1,899,663 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
3620AS W5 4| Government National Mortgage A 738768.......... | ..... 03/01/2015| Paydown 331,456 331,456 347,770 347,518 (16,062) (16,062) 331,456 0 1,872 |.09/15/2041 | 1FE.......
36225A PD 6| Government Natl Mtg Assn Pool 780420 7. .| 03/01/2015| Paydown 2,017 2,017 2,069 2,052 (35) (35) 2,017 0 29 |.08/15/2026 | 1FE.......
36225A UH 1| Government Natl Mtg Assn Pool 780584 7........ | ..... 03/01/2015| Paydown 2,483 2,483 2,507 2,498 (15) (15) 2,483 0 30 |.06/15/2027 | 1FE.......
36230K L4 1| Government National Mortgage A 751247.......... | ..... 03/01/2015| Paydown 908,098 908,098 949,530 949,152 (41,054) (41,054) 908,098 0 6,335 |.10/15/2040 | 1FE.......
38373M 4Z 0| Government Natl Mtg Assn SERIES 20093 CL....| ..... 03/01/2015| Paydown 245,604 238,920 (238,920) (238,920) 0 ...10,529 |1.10/16/2048 | 1FE......
38376G GN 4| Government Natl Mtg Assn SERIES 201040 C.... | ..... 03/01/2015| Paydown 612,382 579,943 (579,943) (579,943) 0 8,059 |.12/16/2043 | 1FE.......
38376G  ZX 1| Government Natl Mtg Assn 2011-9 [0 0.......ccc.. | weoee 03/01/2015) Paydown 40,844 36,588 (36,588) (36,588) 0 787 |.04/16/2037 | 1FE.......
38377Y W4 8| Government National Mortgage A SERIES 20..... | ..... 03/20/2015| Paydown 87,640 83,122 (83,122) (83,122) 0 3,436 | .10/20/2041 | 1FE.......
585995 AA 1| Northeast 1985-1 FHA Project Pool 1985-1......... | ..... 03/01/2015| Paydown 36,518 36,518 37,556 36,764 (246) (246) 36,518 0 567 |.12/24/2020 | 1FE.......
912828 MR 8| United States Treasury 2.375% 02/28/15.......... ..... 02/28/2015] MAtUFHY....oooooococcrvsvcoecccociiccsceee | o | e 110,000 | woovevererees 110,000 | eeeeees 111,156 | oo 110,040 (40) (40) coe.. 110,000 0 1,306 |.02/28/2015 [ 1...........
0599999. Total BONdS - U.S GOVEIMMENE. ..o | e 1,390,572 ..1,390572 | ... 2,437,058 2,386,597 (996,025) 0 (996,025) 0. e, 1,390,572 0 0 0 32,950 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
199098 BU 7|08/ ) veen 02/23/2015| Tax Free Exchange, ,865,188 1,900,000 862,581 1,864,934 254 254 1,865,188 0 65,735 |.08/15/2027 | 1FE.......
3128M8 2R 4| FREDDIE MAC G06784 3.500% 10/01/41.........| ..... 03/01/2015| PaYAOWN......ovevevccrvvervrresssssininnnns | cevvesssviinrnnreesssssis | coverines 2,450,732 ..2,450,732 2,510,504 2,507,890 (57,158) (GRS [T 2,450,732 0 13,922 |.10/01/2041 | 1FE......
3128M8 FH 2| FREDDIE MAC G06168 3.500% 11/01/40........| ..... 03/01/2015| Paydown 555,147 555,147 541,355 542,045 13,102 13,102 555,147 0 3412 | .11/01/2040 | 1FE.......
3128M9 CN 0| FREDDIE MAC G06977 3.000% 04/01/42........| ..... 03/01/2015| Paydown 572,636 572,636 584,715 584,116 (11,480) (11,480) 572,636 0 3,031 |.04/01/2042 | 1FE.......
3128MJ MB 3| Federal Home Loan Mtg Corp G08353 45....... | ..... 03/01/2015] PaYAOWN.....ccvcsccvevevvrrrercssinnenrness | covssinieneeecssserininns | cvivennen 665,061 665,061 664,333 664,310 750 750 665,061 0 5,272 | .07/01/2039 | 1FE.......
3128MJ Q9 4| Federal Home Loan Mtg Corp G08479 35....... | ... 03/01/2015{ Paydown 660,679 660,679 679,880 678,974 (18,295) (18,295) 660,679 0 4,177 | .03/01/2042 | 1FE.......
3128MJ VM 9| Federal Home Loan Mtg Corp G08619 3.0. .101/26/2015( Citigroup Global 0 ..15,070,750 10,352 10,352 .12/01/2044
3128MJ VM 9| Federal Home Loan Mtg Corp G08619 3.0....... | ..... 03/01/2015| Paydown (931) (931) 39,476 0 99 |.12/01/2044 | 1FE.......
312852 SH 5| FREDDIE MAC T61420 3.000% 11/01/42......... | ... 03/01/2015| Paydown 531,584 531,584 546,120 545,236 (13,652) (13,652) 531,584 0 1,691 |.11/01/2042 | 1FE......
31292H X3 3| Federal Home Ln Mtg Corp C01598 5.000....... | ..... 03/01/2015] PaYAOWN.....vcvcvecvevevrrrrrrcssanrenrness | covsssreeneneessssrninns | vvivennens 186,262 | .oooccennns 186,262 | ..oovcvecnes 192,592 | coovvvveens 192,124 (5,861) (5,861) ....186,262 0 1,563 |.08/01/2033 | 1FE.......
31292S A3 4| FREDDIE MAC C09026 2500% 01/01/43........] ... 03/01/2015| Paydown 86,865 86,865 86,051 86,077 788 788 86,865 0 348 |.01/01/2043 | 1FE.......
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39........ | ..... 03/01/2015| Paydown 590,942 590,942 581,155 581,677 9,265 9,265 590,942 0 5465 |.06/01/2039 | 1FE.......
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40. .103/01/2015| Paydown 834,538 834,538 863,747 862,475 (27,937) (27,937) 834,538 0 7,318 |.04/01/2040 | 1FE.......
312942 FT 7|FREDDIE MAC A93778 4.000% 09/01/40........ | ..... 03/01/2015] PaYAOWN.....vcvcvecevevrrrrrrcsinnenrness | covssvsneenenesssssrninns | civvernens 752,885 | ..covvvren. 752,885 | ..oooovve. 775942 | oo 774,795 (21,911) (21,911) ...752,885 0 5,021 |.09/01/2040 | 1FE.......
312942 H4 0| FREDDIE MAC A93851 4.000% 09/01/40........ | ..... 03/01/2015| Paydown 962,942 962,942 993,335 991,690 (28,748) (28,748) 962,942 0 6,928 |.09/01/2040 | 1FE.......
312945 2S 6| FREDDIE MAC A97085 4.500% 02/01/41........ | ..... 03/01/2015| Paydown 9,182 9,182 9,279 9,268 (87) (87) 9,182 0 69 |.02/01/2041 | 1FE.......
312946 P5 9| FREDDIE MAC A97644 4.000% 03/01/41........ | ..... 03/01/2015| PaYdOWN......ovcvcvccrvverervesssssrinnnns | ceveesssriinrennsesessiis | o 1,522,567 | .........1,522,567 | ........ 1,579,664 | .......... 1,577,005 (54,438) (GZIECIS) RO 1,522,567 0 ...12,806 |.03/01/2041 | 1FE.......
312946 SU  1|FREDDIE MAC A97731 5.000% 03/01/41........ | ..... 02/18/2015| Nomura Securities. 8,256,138 | .........7,496,795 | .......... 7,861,092 | .......... 7,853,716 17417 S (P [ 7,871,134 385,004 385,004 ...73,927 |.03/01/2041 | 1FE.......
312946 SU  1|FREDDIE MAC A97731 5.000% 03/01/41........ | ..... 03/01/2015| Paydown 542,538 542,538 568,902 568,369 (25,830) (25,830) 542,538 0 34,866 |.03/01/2041 | 1FE.......
31296R PL 6 Federal Home Ln Mtg Corp A16727 5.000........] ..... 03/01/2015{ Paydown 25,043 25,043 25878 25817 (774) (774) 25,043 0 208 |.12/01/2033 | 1FE.......
3132GS EU 9| FREDDIE MAC Q07047 3.000% 03/01/42........] ... 03/01/2015{ Paydown 274,539 274,539 274,539 274,539 0 274,539 0 1,313 |.03/01/2042 | 1FE......
3132GS TW 9| FREDDIE MAC Q07465 3.500% 04/01/42........] ... 03/01/2015{ Paydown 676,544 676,544 698,321 697,293 (20,749) (20,749) 676,544 0 3,897 |.04/01/2042 | 1FE.......
3132HP  Z7 2| Federal Home Ln Mtg Corp Q13466 3.000%..... ..... 03/01/2015{ Paydown 228,410 228,410 238,474 238,108 (9,698) (9,698) 228,410 0 1,149 | .11/01/2042 | 1FE......
31326 GQ 1] Federal Home Loan Mtg Corp Q15206 2.5.... .1 03/01/2015] Paydown 399,012 399,012 389,785 390,085 8,927 8,927 399,012 0 1,353 1.01/01/2043 | 1FE.......
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31368H NW 9| Federal Natl Mtg Assn 190405 4.000% 1.......... | ... 03/01/2015] PaYdOWN.....ccccvcccvevvrerrrcscrnerreess | covssvrevrenrcssscriiinns | v FRIVET£ N I— 730,978 | .oovvvve. 722,526 | oo 722,730 8,248 8,248 covernnnnnnn 130,978 0 5,025 | .10/01/2040 | 1FE.......
3136AK QX  4|FNR201448-A 3.500% 08/25/44................coce. | cev 03/25/2015] PaydoWn........c.ccccccccvvvrrcsccsiivnrenss | covsiviivvvnrcssscsisins | v 429,032 | oo 429,032 | oo 428,764 | ............ 428,765 266 266 coererennn 429,032 0 2,464 |.08/25/2044 | 1FE.......
3137GA QK 6| Federal Home Ln Mtg Corp REMIC Ser 374... .103/01/2015| Paydown 401,675 1,401,675 ,363,348 1,386,201 15475 15,475 1,401,675 0 9,644 | .07/15/2037 | 1FE.......
31385X NR 4| Federal Natl Mtg Assn Pool 555800 5.50........... | ..... 03/01/2015] PaydOWN......cccocccvcevvrrrrrcsccrenrness | covssvrivreneessssriinns | v ARTVATATN - 110,173 | oo 113,995 | oo 113,726 (3,553) (3,553) v 110,173 0 972 |.10/01/2033 | 1FE.......
3138A4 4Z 5| Fannie Mae AH3539 4.000% 02/01/41........ccoce.| wovee 03/01/2015| Paydown 850,495 850,495 842,389 842,564 7,932 7,932 850,495 0 3,885 |.02/01/2041 | 1FE.......
3138AX CF  6|Fannie Mae AJ5469 3.500% 11/01/41.........cccc. | .. 03/01/2015| Paydown 861,556 861,556 869,903 869,506 (7,949) (7,949) 861,556 0 4,963 |.11/01/2041 | 1FE.......
3138EK RA  5|Fannie Mae AL3180 3.000% 01/01/43.............. | ..... 03/01/2015| Paydown 340,113 340,113 335,065 335,129 4,984 4,984 340,113 0 1,946 |.01/01/2043 | 1FE......
3138M0  BE 9| Fannie Mae AO8136 3.000% 08/01/42............. | .... 03/01/2015| PaydOWN......cccvvvcccvcvererresscsscniennns | covverssvicinrenreessssii | v 1,118,835 | .........1,118,835 | ......... 1,147,680 | .......... 1,146,305 (27,470) (VAZY(0)] [ (- 1,118,835 0 4,723 | .08/01/2042 | 1FE.......
3138NY GE 9| Fannie Mae AR1996 3.000% 02/01/43..............| .... 03/01/2015| Paydown 611,744 611,744 596,214 596,418 15,326 15,326 611,744 0 3484 |.02/01/2043 | 1FE.......
3138W1 F4 4| Fannie Mae AR3786 3.000% 02/01/43..............| ... 03/01/2015| Paydown 65,919 65,919 64,642 64,656 1,263 1,263 65,919 0 333 |.02/01/2043 | 1FE.......
3138W9 G8 7| Fannie Mae AS0222 4.000% 08/01/43..............| ..... 03/01/2015| PaydOWN......cccvovcccvcvvererresssssniennns | cevvesssvicnrenneessssii | v 1,078,292 | .........1,078,292 | .......... 1,126,646 | .......... 1,125,329 (47,037) (CYAIRTQT [ - 1,078,292 0 5,852 |.08/01/2043 | 1FE.......
3138WT UM 6| Fannie Mae AT5987 3.000% 04/01/43.............. | ..... 03/01/2015f Paydown............cceeerermmrenns [ covsesssvssscsicvisciiiiiens | v 1,706,409 | .........1,706,409 | .......... 1647618 | ......... 1,648,909 57,500 57,500 | ..oooccccvcrnnmninnnns | e 1,706,409 0 7,444 | .04/01/2043 | 1FE.......
31392G DB 8| Federal Natl Mtg Assn REMIC Ser 2002-8......... [ ... 03/01/2015| Paydown 14,712 14,712 15,075 15,047 (335) (335) 14,712 0 142 |.12/25/2032 | 1FE......
31394D QA 1] Federal Natl Mtg Assn REMIC Ser 2005-4. .1 03/01/2015] Paydown ,794,035 2,794,035 2,863,886 2,826,474 (32,439) (32,439) 2,794,035 0 23,457 |.05/25/2035 | 1FE.......
31394U ZR 6| Federal Natl Mtg Assn REMIC Ser 2005-1......... | ..... 03/01/2015{ Paydown 357,198 357,198 364,342 356,299 899 899 357,198 0 3,642 | .11/25/2034 | 1FE.......
31395N Y2 7| Federal Natl Mtg Assn REMIC Ser 2006-5......... | ..... 03/01/2015{ Paydown 305,948 305,948 314,553 312,002 (6,054) (6,054) 305,948 0 2,456 | .07/25/2036 | 1FE.......
31396C 7M 6| Federal Home Ln Mtg Corp SERIES 3057 CLA...| ..... 03/01/2015{ Paydown 233,755 233,755 231,637 232,394 1,362 1,362 233,755 0 1,810 |.10/15/2025 | 1FE......
31396K KS 0| Federal Natl Mtg Assn REMIC Ser 2006-7......... | ... 03/01/2015{ Paydown 262,242 262,242 267,617 268,259 (6,018) (6,018) 262,242 0 3,135 | .08/25/2036 | 1FE.......
31396K ZX 3| Federal Natl Mtg Assn REMIC Ser 2006-82........ | ..... 03/01/2015f Paydown............ccccccccevecvecvccvccriccs | covvevmsssescsssssssicssciss | i 191,373 | v 191,373 | s 195201 | coovvvve 192,669 (1,296) (1,296) cooreen 191,373 0 1,856 |.09/25/2036 | 1FE.......
31396P K7 5| Federal Natl Mtg Assn REMIC Ser 2007-1. .1 03/01/2015] Paydown .164,703 164,703 164,085 64,047 655 655 coovenen. 164,703 0 1,509 |.08/25/2036 | 1FE.......
31396Q GV 5| Federal Natl Mtg Assn REMIC Ser 2009-4........ | ..... 03/01/2015f Paydown............cccerrivaccicions [ covsssssssssccicvssciiveiens | oo 1,473,990 | ........1473990 | ......... 1,540,320 | .......... 1,505,863 (31,873) (CHRTK [ [P 1,473,990 0f......10376 | .07/25/2039 | 1FE.......
31396Q Q9 3| Federal Natl Mtg Assn REMIC Ser 2009-6......... | ..... 03/01/2015f Paydown............c.cuerrcveciicvocs [ covsesssvssscivcssscievciens | v 1,361,046 | .........1,361,046 | .......... 1,286,189 | .......... 1,317,467 43,579 LICYC T Y [ 1,361,046 0 9,624 | .09/25/2029 | 1FE.......
31396X FK 5| Federal Natl Mtg Assn REMIC Ser 2007-7......... | ..... 03/01/2015{ Paydown 595,153 595,153 595,017 593,399 1,755 1,755 595,153 0 4,634 |.08/25/2037 | 1FE.......
31396Y F7 2| Federal Natl Mtg Assn REMIC 2008-29 Cl......... | ..... 03/01/2015{ Paydown 880,045 880,045 817,298 841,100 38,945 38,945 880,045 0 6,792 | .04/25/2038 | 1FE.......
31397A 5L 3| Federal Home Ln Mtg Corp REMIC Ser 320......[..... 03/01/2015{ Paydown 254,198 254,198 257,535 256,627 (2,428) (2,428) 254,198 0 1,363 |.08/15/2036 | 1FE.......
31397A GM 9| Federal Home Ln Mtg Corp REMIC Ser 320... .1 03/01/2015] Paydown ,055,602 1,055,602 ,113,660 1,085,770 (30,169) (30,169) 1,055,602 0 9,534 |.08/15/2036 | 1FE.......
31397A RM 7| Federal Home Ln Mtg Corp SERIES 3203 CLA...| ..... 03/01/2015f Paydown...........ccccueveuereremmrmnmmirinns [ covsvsssvessicvivssiriveiens | v 1,103,883 | .........1,103,883 | .......... 1,079,951 | ......... 1,090,206 13,677 ARXCTA N O [ 1,103,883 0 8,752 | .08/15/2036 | 1FE.......
31397N 5B  1|Federal Natl Mtg Assn REMIC Ser 20094......... | ..... 03/01/2015f Paydown...........ccecuveuererecemirmmeaininns [ vovsesssressserisssiriseson | v 1,663,250 | .........1,663,250 | .......... 1,568,653 | .......... 1,612,096 51,154 51,154 | s | e 1,663,250 0 ......10394 | .04/25/2029 | 1FE.......
31397W UV 5| Federal Home Ln Mtg Corp REMIC Ser 346...... | ..... 03/01/2015f Paydown...........cc.cueuererermnmneninns [ covsesssvessccrevssiraveiins | v 1,151,739 | ......1,151,739 | ......... 1,141,121 | e 1,146,789 4,950 4,950 | oo | e 1,151,739 0f......10661 |.07/15/2038 | 1FE.......
31398E 6W 9| Federal Home Ln Mtg Corp REMIC Ser 354......1..... 03/01/2015f Paydown............cccuveuermrenemrmmmnnrinns [ covsesssvessccrivesiraveians | v 1,946,086 | .........1,946,086 | ......... 1,889,528 | .......... 1,920,683 25,403 25403 | oo | e 1,946,086 0f......13,085 | .06/15/2024 | 1FE.......
31398G R4 3| Federal Natl Mtg Assn REMIC Ser 2010-1......... | ..... 03/01/2015f Paydown...........ccecuuvmuermrcmmirmmmaininns [ covsessirsssscresssirisiions | v 1,297,847 | ........1,297,847 | ......... 1,305,959 | .......... 1,300,296 (2,449) (PXV )] Y [ 1,297,847 0f......10632 | .02/25/2040 | 1FE.......
31398) U5 0| Federal Home Ln Mtg Corp REMIC Ser 357......1 ..... 03/01/2015{ Paydown 857,205 857,205 818,095 840,128 17,077 17,077 857,205 0 5,783 |.09/15/2024 | 1FE.......
31398S MR 1| Federal Natl Mtg Assn REMIC Ser 2010-13........ | ..... 03/25/2015f Paydown...........cccuueuermmvericiiirins [ covsesssrsssccisssiirissiins [ v | e | o 452,675 | ............ 449,587 | .o | e (449,587) | coovvvereverererercrcrenens [ v (449,587) 0 22,017 |.12/25/2040 | 1FE.......
31402C PL 0] Federal Natl Mtg Assn 725027 5.000% 1..........| ... 03/01/2015{ Paydown 305,941 305,941 315,042 314,343 (8,403) (8,403) 305,941 0 2,486 |.11/01/2033 | 1FE.......
31412P YR 6| Federal Natl Mtg Assn 931420 4.000% O..........] ... 03/01/2015f Paydown...........ccceccevacvevsecvcvnicns | covvermsssesccsssscssssscces | e 439,113 | oo 439,113 | oo 449,542 | .......... 448,880 (9,767) (9,767) coorenen 439,113 0 3,049 |.06/01/2039 | 1FE.......
31416H 4X 0] Fannie Mae AA0837 4.500% 01/01/39.............. | ..... 03/01/2015] Paydown...........ccccccceececvecvecvcvsecns | evvvevcsescsccssesccscsecces | v 101,763 | ..ovoveve 101,763 | ...ooovveeees 100,793 | oovvvvvv 100,829 934 934 cooreeenn 101,763 0 722 |.01/01/2039 | 1FE......
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31416M  3A 0| Fannie Mae AA4392 4.000% 04/01/39.............. | ..... 03/01/2015] PaYdOWN.....ccccvcccvevvrerrrcscrnerreess | covssvrevrenrcssscriiinns | v 746,929 | oot 746,929 | ...oocovee. 754,865 | oo 754,502 (7,573) (7,573) ....746,929 0 5,190 |.04/01/2039 | 1FE.......
31416W 7D 8| Fannie Mae AB1791 3.500% 11/01/40.............. | ..... 03/01/2015| Paydown 335718 335,718 333,514 333,589 2,128 2,128 335,718 0 1,821 |.11/01/2040 | 1FE......
31416W FW 7| Fannie Mae AB1080 4.500% 05/01/40.. .103/01/2015| Paydown 423,932 423,932 430,159 429,842 (5,910) (5,910) ..423,932 0 3,110 | .05/01/2040 | 1FE.......
31417A UM 2| Fannie Mae AB3867 3.500% 11/01/41.......cccccc.| wevee 03/01/2015| Paydown 546,231 546,231 566,543 565,689 (19,458) (19,458) 546,231 0 2,885 |.11/01/2041 | 1FE.......
31417A LS 6| Fannie Mae AB3936 3.500% 11/01/41.......cccccc.| oo 03/01/2015f PaYAOWN......cvevevevereverereranmnmsmmenmnanns [ vevsssseressseresessrasesins | vevevenens 1427541 | ... 1427541 | ......... 1,463,341 | .......... 1,461,312 (33,771) (RXIAADY [ - 1,427,541 0 8,315 |.11/01/2041 | 1FE.......
31417C UY  9|Fannie Mae AB5998 3.500% 08/01/42..............] ..... 03/01/2015| Paydown 633,993 633,993 663,414 661,776 (27,783) (27,783) 633,993 0 5,239 | .08/01/2042 | 1FE.......
314170 ZZ  9|Fannie Mae AB7059 2.500% 11/01/42............| ..... 03/01/2015] PaYdOWN.....ccccvcccvevererrrcsccnenrness | covssvrivrenecssssriinns | i 426,086 | ............. 426,086 | ............. 436,472 | o 436,035 (9,949) (9,949) ....426,086 0 1,434 | .11/01/2042 | 1FE......
31417E WF 4| Fannie Mae AB7845 3.000% 02/01/43.............| ..... 03/01/2015] PaYdOWN.....ccccocccvevvrerrrcsccnerrness | covssvievrenecssssriinns | v 749,841 | ..o 749,841 | ...oooove. 730,652 | .ooovvv 730,916 18,926 18,926 ....749,841 0 3,597 |.02/01/2043 | 1FE.......
31417E  ZA 2| Fannie Mae AB7936 3.000% 02/01/43.............| ..... 03/01/2015] PaydOWN......cccccccvccvvrerrrcsccrerreens | covssvrevreneessscriinns | v 103,644 | ..ovovereren 103,644 | .....oooeeeer 100,972 | oo 101,009 2,635 2,635 ...103,644 0 583 |.02/01/2043 | 1FE.......
31417K  LX 3| Fannie Mae AC1241 5.000% 07/01/39........cccce.| weree 03/01/2015| Paydown 310,026 310,026 316,614 316,374 (6,348) (6,348) 310,026 0 2,486 |.07/01/2039 | 1FE.......
31418A DB 1| Fannie Mae MA0997 3.000% 02/01/42............ | ..... 03/01/2015| PaydOWN......cccvovcccvcvvererresssssniennns | cevvesssvicnrenneessssii | v 1,107,997 | ........1,107,997 | ......... 1,106,612 | ..ocvovee 1,106,574 1,423 (VTN [T [N 1,107,997 0 6,016 |.02/01/2042 | 1FE.......
31418A DV  7|Fannie Mae MA1015 3.000% 03/01/42............. | .... 03/01/2015{ Paydown 616,462 616,462 615,351 615,345 1,117 1,117 616,462 0 3,473 |.03/01/2042 | 1FE.......
31418A N6 1| Federal Natl Mtg Assn MA1312 2.500% 1........ | ...ee 03/01/2015| Paydown 218,868 218,868 221,194 221,107 (2,238) (2,238) 218,868 0 916 |.12/01/2042 | 1FE......
31419C 2B 8| Fannie Mae AE2569 3.500% 09/01/40.. .1 03/01/2015] Paydown 362,923 362,923 343,898 344,540 18,383 18,383 362,923 0 2,836 |.09/01/2040 | 1FE.......
31419C 3V 3|Fannie Mae AE2611 3.500% 09/01/40..............| ..... 03/01/2015{ Paydown 587,778 587,778 548,838 550,636 37,143 37,143 587,778 0 4,164 |.09/01/2040 | 1FE.......
31419C BX 0] Fannie Mae AE1853 4.000% 08/01/40..............| ..... 03/01/2015{ Paydown 303,739 303,739 299,088 299,244 4,495 4,495 303,739 0 2,153 |.08/01/2040 | 1FE.......
31419C 74  8|Fannie Mae AE2562 4.000% 09/01/40..............| ... 03/01/2015{ Paydown 293,729 293,729 289,231 289,352 4,376 4,376 293,729 0 2,349 |.09/01/2040 | 1FE.......
31419D LQ  2|Fannie Mae AE3034 3.500% 09/01/40............... | ..... 03/01/2015{ Paydown 22,519 22,519 21,224 21,259 1,260 1,260 22,519 0 131 |.09/01/2040 | 1FE.......
31419E  XR 5| Fannie Mae AE4287 3.500% 09/01/40..............| ... 03/01/2015{ Paydown 540,828 540,828 523,166 523,757 17,070 17,070 540,828 0 3,082 |.09/01/2040 | 1FE.......
31419G  YQ 1|Fannie Mae AE6118 3.500% 10/01/40.. .1 03/01/2015] Paydown 433,375 433,375 439,740 439,495 (6,120) (6,120) ..433,375 0 2,650 |.10/01/2040 | 1FE.......
31419K  KE 4| Fannie Mae AE8392 3.500% 11/01/40..............| .... 03/01/2015f Paydown............cccerrivaccicions [ covsssssssssccicvssciiveiens | oo 1,448,021 | ........1,448,021 | ... 1440528 | ... 1,440,685 7,336 UK R I 1,448,021 0 9,262 | .11/01/2040 | 1FE.......
31419L  XJ  7|Fannie Mae AE9680 4.000% 12/01/40.............. | .... 03/01/2015{ Paydown 831,806 831,806 809,971 810,711 21,095 21,005 831,806 0 3,440 | .12/01/2040 | 1FE.......
911760 TN 6 US Dept Veterans Affairs REMIC Ser 200..........| .... 03/01/2015f Paydown 75,869 71,262 (71,262) (71,262) 0 2,701 | .05/15/2033 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 278,358,046 | ........ 77275783 | ........ 78,577,221 | ........ 63,507,046 (655,514) [ I (655,514) 0f... 77,962,690 0 395,356 395,356 563,545 XXX XXX
Bonds - Industrial and Miscellaneous
00111@ AA 2| AES Hawaii Inc 6.870% 06/30/22... .1 03/31/2015] Redemption  100.0000 71,000 71,000 71,000 71,000 0 71,000 0 1,219 |.06/30/2022
00113* AA 2| AEP Generating Company No.R-8 6.330%...... | ..... 03/31/2015 Redemption ~ 100.0000.........c.c. | coovermssrcrcsssssnsicsscces | s 148,760 | ..ovoveveen 148,760 | .....ooooeees 148,760 | ..oovvvv 148,760 0 coovenen. 148,760 0 4,708 |.09/30/2037 | 2...........
001192 AE  3|AGL Capital Corp 4.950% 01/15/15.......ccccccoeereee| weeee 01/15/2015{ Maturity 5,000,000 | ..........5,000,000 | .......... 4,993,500 | ......... 4,999,970 30 30 5,000,000 (U I 123,750 | .01/15/2015 | 2FE.......
018804 AP 9|ALLIANT TECHSYSTEMS INC 6.875% 09/15/2] ..... 03/11/2015{ Call  100.0000...........cccecrmccrcrcces | covrericvecsccriveccraveians | v 1,500,000 | ..........1,500,000 | .......... 1573125 | .......... 1,540,372 (1,853) (UK Y [P 1,538,518 (38,518) (38,518) | <cccevee 148,577 | .09/15/2020 | 4FE.......
04004# AA 2| Center Operating Company AKA Dallas Aren......| ..... 03/31/2015| Redemption  100.0000. 24,682 24,682 24,682 24,682 0 24,682 0 506 |.09/30/2023 | 2FE.......
12189T AW  4/|Burlington North Santa Fe 4.875% 01/15........... | .... 01/15/2015f MAUFHY.......oovvvvveeecererenrecneenccnneeees [ cevsesiirecsiirisecirisiion | v 4,000,000 | ..........4,000,000 3,987,240 3,999,942 58 1.2 [ (SO 4,000,000 0 97,500 |.01/15/2015 | 1FE.......
12532 AA 0| Burlington Northern Santa Fe Railway Ser........... | .... 01/15/2015| Redemption ~ 100.0000 19,333 19,333 19,333 19,333 0 19,333 0 547 |.01/15/2023 | 1...........
12532@ AA 8| Burlington Northern Santa Fe Railway Ser...........| ..... 01/15/2015| Redemption ~ 100.0000 19,333 19,333 19,333 19,333 0 19,333 0 547 |1.01/15/2023 | 1..........
12533%# AA 5| Burlington Northern Santa Fe Railway Ser........... | ..... 01/15/2015] Redemption ~ 100.0000. 28,999 28,999 28,999 28,999 0 28,999 0 821 |.01/15/2023 | 1...........
12533* AA 9| Burlington Northern Santa Fe Railway Ser........... | .... 01/15/2015| Redemption ~ 100.0000 21,266 21,266 21,266 21,266 0 21,266 0 602 |.01/15/2023 | 1...........
12533@ AA 7| Burlington Northern Santa Fe Railway Ser...........| ..... 01/15/2015| Redemption ~ 100.0000 15,466 15,466 15,466 15,466 0 15,466 0 438 |.01/152023 | 1...........
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NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For| Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
TGAGE TRUST SERIES ISposal Isposal ISP
412013 03/01/2015| Paydown 43,302 43,302 43,329 (27) (27) 43,302 0 108 |.07/25/2043 | 1FM......
COUNIRY HOME LUANS CL /A1 2.399%
"o | 03/01/2015| Paydown 78,555 78,555 77,333 77,380 1,175 1,175 78,555 0 312 |.11/19/2033 | 1FM......
Cabelas Inc Ser 2008-A 7.200% 01/16/18.. .101/16/2015 Redemption  100.0000.. 714,286 714,286 714,286 714,286 0 ...714,286 0 25,714 |.01/16/2018
CALIFURNIA RESUUKGES CRF - 6.000%
m“ns |l 02/05/2015| Banc of America Securities 5,606,250 | ..........6,500,000 | .......... 5,302,500 2,704 2,704 | oo | s 5,305,204 301,046 301,046 | ........... 139,750 | .11/15/2024 | 3FE.......
CITIGROUP MORTGAGE LOAN TRUST
SERES200 .. 03/25/2015| Paydown 88,616 88,616 85,736 85,829 2,787 2,787 88,616 0 51 |.11/25/2036 | 1FM..
CITIGROUP COMMERCIAL MORTGAGE
SERES200 |.. 03/01/2015f Paydown............ccccccceccevcccrcvicvcvssess | comvevmssssscsssssssssssncss | e 135,738 | woovvverer 135,738 | oo LA — 138,865 (3,127) (3,127) cooveenn 135,738 0 448 |.01/25/2037 | 1FM..
CS First Boston Mtg Sec Corp REMIC Ser.......... | ..... 03/01/2015{ Paydown 217,816 217,816 218,701 218,647 (830) (830) 217,816 0 754 1.01/25/2034 | 1FM..
CSFB 2004-AR7 4A1 2004-AR7 2.460% 11/2...] ..... 03/01/2015| Paydown 267,336 267,336 268,172 268,142 (806) (806) 267,336 0 920 |.11/25/2034 | 1FM..
Countrywide Asset-Backed Cert Series 200........ | ..... 03/25/2015f Paydown............c.ceveccveveccicvocs [ covsesssvssscsvcssscicveiens | oo 1,337,815 ..1,337,815 | ... 1,287,299 | ......... 1,288,719 49,007 KUV Y [, 1,337,815 0 604 |.07/25/2037 | 1FM..
D.R.Horton Inc  5.250% 02/15/15.................. | .occe 02/15/2015{ Maturity 3,000,000 ...3,000,000 | .......... 2,400,000 2,983,942 16,058 16,058 | .oovvvvvvvvvrrvvrnrrrrneees | o 3,000,000 0 ....78,750 | .02/15/2015 | 3FE.......
DEU ISCHE MUK | GAGE SEG ING 201
5ART .. 03/01/2015| Paydown 384,042 384,042 361,239 363,746 20,296 20,296 384,042 0 1,305 |.06/25/2034 [ 1FM..
DEWEY & LEBOUF Series B Note RB-3 5.39... | ..... 02/26/2015{ Redemption  9.9774......ocooovveec | v | s 103,589 ..1,038231 | ........... 103,589 | ..oovvvvv 103,589 0 ....103,589 0 .04/16/2015 | 6..........
Dodgers Tickets LLC 5.660% 03/31/30.............. | ..... 03/31/2015{ Redemption ~ 100.0000. 367,448 367,448 367,448 367,448 0 367,448 0 20,798 |.03/31/2030 | 3FE.......
Dynegy Inc 8.375% 05/01/16.....c.ccvevvvevererererrrrees | cevee 03/17/2015 Redemption ~ 0.0064. 128 2,000,000 0 128 128 .05/01/2016 | 6...........
EAGLES STADIUM INC Series ANo. RA-17....... | ..... 01/15/2015 Redemption  100.0000............. | coovermscseicssssscsicssccss | s 162,223 | oo 152,223 | .o 162,223 | oo 152,223 0 ..152,223 0 3,486 |.01/15/2039 | 2FE.......
FPL Energy Marcus Hook 144A 7.590% 07.......] ..... 01/10/2015f Redemption ~ 100.0000............. | coovrrmsessrcsssssmsicsscces | s 146,602 | ..oovvoveen 146,602 | ......cocoees 146,602 | ...ocovveee 146,602 0 ....146,602 0 5,564 |.07/10/2018 | 1FE.......
FPL Energy National Wind 144A 6.125% 0........| ..... 03/25/2015| Redemption ~ 100.0000. 9,983 9,983 9,890 9,943 5 5 9,948 35 35 306 |.03/25/2019 | 4FE.......
FPL Energy National Wind 144A 5.608% O........| ..... 03/10/2015| Redemption ~ 100.0000. 81,158 81,158 81,771 81,513 (9) (9) 81,504 (346) (346) 2,276 | .03/10/2024 | 3FE.......
First Horizon Asset Sec Inc SERIES 2004-.......... | ..... 03/01/2015f Paydown............ccccccccevecvsvvcciccriers | covvmvmssesscssscsssiccsccas | s 189,047 | ..oovveve 189,047 | .....occeeees 182,312 | oo 182,450 6,596 6,596 ....189,047 0 698 |.06/25/2034 | 1FM..
GATX Rail Corp  8.100% 01/13/20.. .101/13/2015] Redemption  100.0000 397,288 397,288 397,288 397,288 0 397,288 0 ...16,090 |.01/13/2020 | 2FE.......
GSA IRS LEASE Note A-21 5.930% 09/11/3..... | ..... 03/11/2015| Redemption ~ 100.0000. 89,754 89,754 89,754 89,754 0 89,754 0 889 |.09/11/2030 | 1...........
GATX Financial 144A 5.697% 01/02/25............. | ..... 01/02/2015| Redemption  100.0000. 39,738 39,738 39,738 39,738 0 39,738 0 1,132 |.01/02/2025 | 2FE.......
GENCONN ENRGY LLC No. R-28 4.730% 07/2] ..... 01/15/2015| Redemption ~ 100.0000. 287,595 287,595 287,595 287,595 0 287,595 0 6,802 | .07/25/2041 | 2FE.......
Gulf South Pipeline 144A 5.050% 02/01/........... | ..... 02/01/2015{ Maturity 3,000,000 | ..........3,000,000 2,991,060 2,999,906 94 94 3,000,000 0 ....75,750 |.02/01/2015 | 2FE.......
JOHN HANCOCK GLOB FDG Il 5.250% 02/25/| ..... 02/25/2015f MAUFHY........ocvvvvvveecerrvereecnceneecreeees [ v | v 3,000,000 | ..........3,000,000 3,025,950 3,000,787 (787) (787) 3,000,000 0 ....78,750 | .02/25/2015 | 1FE.......
HARBORVIEW MORTGAGE LOAN TRUST
HvMLT200 .. 03/01/2015f PaydOWN.........ccceueremericrscrasrcssices | coreeeesresscesssesssssesins | ririninnns 495389 | ........... 495389 | ............ 497,866 | ............ 497,277 (1,888) (1,888) cooveeen. 495,389 0 1,009 |.04/19/2034 [ 1FM..
Home Depot (HD Salem) Notes 2and 5 6......... | ... 03/31/2015| Redemption  100.0000 77,265 77,265 77,265 77,265 0 77,265 0 806 |.11/30/2030 | 1......coeee
HOMEBANC MORTGAGE TRUST SERIES
20042CLA | 03/25/2015{ Paydown 575,281 575,281 529,087 530,189 45,091 45,091 575,281 0 870 |.12/25/2034 | 1FM..
HOMEBANC MORTGAGE TRUST SERIES
20083CLA .. 03/25/2015| Paydown 586,503 586,503 524,155 510,400 60,565 60,565 586,503 0 419 |.07/25/2035 | 1FM..
HOMEBANC MORTGAGE TRUST SERIES
20053CLA | 02/25/2015{ Paydown 9,440 9,440 8,685 755 755 9,440 0 3 [.07/25/2035 | 2....
HUDSON TRANSLLC 4.420% 05/31/33.......... | ..... 02/28/2015| Redemption ~ 100.0000 17,000 17,000 17,000 17,000 0 17,000 0 188 |.05/31/2033 | 2Z.........
JP Morgan Chase Com Mtg Sec Co REMIC Ser. | ..... 01/01/2015] Paydown ....1,579,325 308,584 308,584 0 308,584 (308,584) (308,584) 6,521 |.06/15/2049 | 5FM..
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46631B AN 5| JP Morgan Chase Com Mtg Sec Co REMIC Ser. | ..... 01/01/2015) Paydown 108,250,000 [ oo 958,500 | .....cooeevns 442,750 515,750 515,750 958,500 (958,500) (958,500) 30,184 |.06/15/2049 | 1FM......
JP MORGAN MORTGAGE TRUST SERIES
46640M AA  8f20133CL .. 03/01/2015] Paydown...........ccvveermcreramrereeineeees | eovvreerrismseriiisnennns | cevvivnnenns 122,882 | oo 122,882 | oo 122,594 288 288 reerrennn 122,882 0 614 |.07/25/2043 | 1FM..
JP MORGAN MORTGAGE TRUST SERIES
46640M AA  8]20133CL .. 02/01/2015| Paydown 59,013 59,013 58,875 138 138 59,013 0 148 |.07/25/2043
49228R AC 7| Kern River Funding Corp 144A 6.676% 07........ | ..... 03/31/2015] Redemption ~ 100.0000 91,168 91,168 92,146 91,341 (10) (10) 91,331 (163) (163) 1,014 |.07/31/2016 | 1FE.......
49238# AA 5| Kerr-McGee BoomVang Platform Ser 2002-1...... | ..... 01/30/2015] Redemption  100.0000. 34,546 34,546 34,546 34,546 0 34,546 0 1,273 1.01/30/2019 | 2...........
49238# AB 3| Kerr-McGee BoomVang Platform Ser 2002-2...... | ..... 01/30/2015] Redemption ~ 100.0000. 751 751 751 751 0 751 0 28 |.01/30/2019 | 2...........
52107Q AE 5| LAZARD GROUP 6.850% 06/15/17.......ccoeuvvcrres | vevee 03/16/2015) Call ~ 100.0000............ccrmerrevreeeees | corerrrrrerrmmmmremnrerrenne | veverenens 4,946,000 ...4,946,000 | ......... 5,042,065 | .......... 4,985,936 (3,121) (KA} [T [ 4,982,815 (36,815) (36,815) | ..ooovvv 575,777 | .06/15/2017 | 2FE.......
52467@ AJ 4| Stop & Shop 7.539% 11/15/26..........coeevncrrvrveenes | e 03/15/2015] Redemption ~ 100.0000 37,885 37,885 38,276 38,136 2) 2) 38,134 (249) (249) 510 |.11/15/2026 | 2FE.......
MAS IR ALTERNAIIVE LUANS IRUS | SERIES
576434 CcU 6f200 03/01/2015| Paydown 290,318 290,318 304,108 303,597 (13,279) (13,279) 290,318 0 3,302 |.03/25/2033 | 1FM..
MUK IGAGEI TRUS| SERIES 20051 CLASS
61913 AR 3f2A | 03/01/2015| Paydown 646,770 646,770 629,195 630,037 16,733 16,733 646,770 0 1,237 |.02/25/2035 | 1FM..
635405 AQ 6| National City Corp 4.900% 01/15/15....ccccocces | o 01/15/2015( Maturity. 5,000,000 5,000,000 [ ........ 4,986,300 | ........ 4,999,935 65 (0T RN [ 5,000,000 LU [p— 122,500 |.01/15/2015 | 1FE......
63615# AB 7| National Football League 6.560% 10/151........... | ..... 03/31/2015| Redemption  100.0000.......cccves | covvevscricerrrrressssii | coverinns 1,859,958 ..1,859,958 | ......... 1,859,958 | .......... 1,859,958 (VN [SORSSTTRRRRINY (B 1,859,958 (1] [ 196,209 |.10/15/2017 | 1FE......
64079* AB 8| Neptune Regional Transmission 6.210% O........ | ..... 03/31/2015] Redemption ~ 100.0000. 51,163 51,163 51,163 51,163 0 51,163 0 794 |.06/30/2027 | 2FE.......
704549 AE 4| Peabody Energy Corporation 7.375% 1100........| ..... 03/16/2015) Redemption  107.2710......ccceeee | covvvvmrvevrmmrremnrcrrinns | vevirennns 4,290,840 ....4,000,000 | ......... 4,155,000 | .......... 4,048,561 (5,139) TCIECIC) Y [P 4,043,422 247,418 247418 230,625 |.11/01/2016 | 3FE.......
717081 DA 8|PfizerInc 5.350% 03/15/15......cocvvvcsccevceerrerreries | e 02/11/2015| Wells Fargo Funds 5,019,050 ...5,000,000 | ......... 4,993,750 | .......... 4,999,754 158 HEST: T PRI I 4,999,912 19,138 19,138 | covone 112,944 |1.03/15/2015 | 1FE......
7425A0 AW 0| Principal Life Global 144A 5.050% 03/1............. | coeee 03/15/2015] VATIOUS........vverereevrermcrrrnreesninis | ceveerereessmnnsenserrenne | vevenenend 8,000,000 ....8,000,000 | .......... 7,551,565 | ...oocov.e 7,980,702 19,298 19,298 8,000,000 0 202,000 |.03/15/2015 | 1FE.......
771196 AS  1|ROCHE HLDGS INC 6.000% 03/01/19.......c.co0c. | cevee 03/26/2015) Call ~ 100.0000.............eererrereens | roveermreerrmmrsmnserrenne | veverns 1,933,000 ...1,933,000 | .......... 1,902,613 | ....cecene 1,918,108 728 TP T [N [, 1,918,836 14,164 14,164 | ........... 138,376 |.03/01/2019 | 1FE.......
SEQUUIA MURTGAGE TRUS| SERIES 20053
81744F HK 6JCLAS 03/20/2015] PaYAOWN.....ccvcvccvevevvrrrercssinnenrness | covsssireenenecssseriinns | cvvvvreens 143142 | oo 143142 | e 129,857 | woovvcvenns 129,977 13,166 13,166 ...143,142 0 63 |.05/20/2035 | 1FM..
SEQUUIA MURIGAGE IRUS| SERIES 20134
81744y AB 2|CLAS 03/01/2015] Paydown.......c..ccuuumrerereemeeremneennnes | voveerereevsmmnsenseenenne | wovnnrsneens 152,243 | oo 152,243 | e 136,548 | .ocovvrree 137,366 14,877 14,877 ...152,243 0 588 |.04/25/2043 | 1FM..
SEQUUIA MURIGAGE IRUS| SERIES 20135
81745A AB  3|CLAS 03/01/2015) Paydown 353,465 353,465 332,053 333,513 19,952 19,952 353,465 0 1,694 |.05/25/2043 | 1FM..
SEQUUIA MURIGAGE IRUS| SERIES 20123
81745F AB 2|CLAS  |.. 03/01/2015) Paydown 638,001 638,001 604,905 606,986 31,015 31,015 638,001 0 2,926 |.07/25/2042 | 1FM..
832696 C@ 5|J M Smucker Company R-42 6.630% 11/01/.....| ..... 03/20/2015] Redemption  100.0000. 5,000,000 ....5,000,000 5,000,000 5,000,000 (U (SRR PSR 5,000,000 (V) [ 149,175 |.11/01/2018 | 2...........
842400 EY 5| Southern Calif Edison Co 5.000% 01/15/........... | ..... 02/07/2015 Call ~ 100.0000.............meererrereens | rovrermrrerrmmrsmnseerenns | vevenenend 6,000,000 ....6,000,000 | ......... 6,018,370 | ......... 6,002,182 (209) (209) 6,001,973 (1,973) (URSTE) ] — 430,451 | .01/15/2016 | 1FE.......
84474Y AA 4| SWAIRLINES 07-1 TRUST 6.150% 08/01/22... ] ..... 02/01/2015) Redemption ~ 100.0000........coe. | voeeervrvevrmmrmmenrerrenns | wonmrrrreens 123,305 |« 123,305 | oo 108,948 | ..covvevenee 113,981 148 148 creerene 114,129 9,176 9,176 3,792 |.08/01/2022 | 1FE.......
848609 AA 1| SPIRITS NEWCO No. R-43 5.300% 06/30/36... | ..... 03/31/2015] Redemption  100.0000. 24,062 24,062 24,062 24,062 0 24,062 0 319 |.03/31/2033 | 2FE.......
87305N AV 0] TTX Ser 2004-A1 5.453% 01/02/22.... .| 01/02/2015| Redemption  100.0000. 215,663 215,663 215,663 215,663 0 215,663 0 5,865 |.01/02/2022
88031V AA 7| Tenaska Gateway Partners 144A 6.052% 1...... | ... 03/30/2015] Redemption  100.0000 90,528 90,528 90,528 90,528 0 90,528 0 1,370 |.12/30/2023 | 2FE.......
90783W AA 1| UNPRR CO 2006 PASS TRST 5.866% 07/02/. | ..... 01/02/2015) Redemption ~ 100.0000........cceee | covvervrvevrmmmmsmrrerrenns | wovvsrsieens 138519 | e 138,519 | v 136,635 | cooovvvevenes 137,218 1 1 weeerne 137,218 1,300 1,300 4,063 |.07/02/2030 | 1FE.......
92343E  AG 7| Verisign Inc 5.250% 04/01/25........ccovvveeivvimmmncene | cevee 03/25/2015] Oppenheimer & Co.........covveeerevees | voveerereeermnnsesseerenns | vevinne 1,005,000 | .........1,000,000 | .......... 1,000,000 (U [SUPUORRIRPTROTITN ISP 1,000,000 5,000 5,000 438 |.04/01/2025 | 3...........
92783# AA 4| VAINTL GATEWAY No. 62 3.930% 06/30/30... | ..... 03/31/2015] Redemption ~ 100.0000 17,984 17,984 17,984 17,984 0 17,984 0 177 1.06/30/2030 | 2Z.........
92922F 4M 7| WAMU Mortgage Pass-Through Cer 0.461%.... | ..... 03/25/2015] Paydown.......c..ceeerereemmerimsseennnes | coveererresnmmnsnsessensenns | onnnseeend 401,393 | ..oovevennn 401,393 381,198 381,198 20,195 20,195 ceeerenn 401,393 0 305 |.10/25/2045 | 1FM..
WHMBS 2005-AK 12 2Ab SERIES 2005-AK 12
94983E AH 6f2A5  |.. 03/01/2015] Paydown..........ccuerererevmmsrmsseennnes | eoveererresnmmnnsessesnenns | s 131,801 | e 131,801 | oo 132,831 | v 132,808 (1,007) (1,007) ceerrnn 131,801 0 579 |.06/25/2035 | 1FM..
96928* FP  7|KRAFTFOODS GRP 4.470% 01/15/35........ccc.. | veeee 03/15/2015] Redemption ~ 100.0000. 68,877 68,877 68,877 68,877 0 68,877 0 642 1.01/15/2035 | 2...........
65334H AD  4|NexenInc 5.200% 03/10/15........crssemverrereeernnnns A...| 03/10/2015] MLUTItY.....coovvveerrrerinsiirseseerrnnees | eonreseeerenreinisenseens | v 4,000,000 | ..........4,000,000 3,965,880 3,999,187 813 813 | e | v 4,000,000 (V) [ 104,000 |.03/10/2015 | 1FE.......
77531Q AM 0| Rogers Wireless Inc 7.500% 03/15/15............... A...| 03/15/2015| Maturity. 10,466,000 | ........ 10,466,000 | ........ 11,504,018 | ........ 10,498,719 (32,719) (PA 1) | [N [ 10,466,000 0 392,475 |.03/15/2015 | 2FE.......




6'6030

statement as of March 31, 2015 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For| Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
878742 AV 7| Teck Cominco Limited 4.750% 01/15/22.......... | A...| 03/30/2015( Citigroup Global 2,015,500 2,000,000 [ ..o 1,988,200 | ......... 1,991,493 258 P 1Y (R - 1,991,751 23,749 23,749 67,819 (011152022 | 2FE......
we % *I SCHAHIN I FINAN CO SPV  5.875% 09/25/2.... | F...] 03/25/2015| Redemption ~ 100.0000 231,227 231,227 220,662 221,348 395 395 221,743 9,484 9,484 6,830 |.09/25/2022 | 3FE.......
02364W AH 8| America Movil SAde CV 5.750% 01/15/15........ F...| 01/15/2015| Maturity 3,000,000 3,000,000 2,980,380 2,999,908 92 92 3,000,000 0 86,250 |.01/15/2015 | 1FE.......
UUBKCH | UFFSHRE DKLL FIN- 6./5U%
67576G  AA 5[ 10/01/ F...| 03/01/2015] Redemption ~ 100.0000........ccce. | corvervvrveemmmmmmmrcrrenne | wovrrrsnens 186,000 | ..o 186,000 | ............. 186,428 | ..ocoover 186,380 (4) 4) correeennn 186,377 (377) (377) 3,174 |.10/01/2022 | 3FE.......
81013T AB 7] Scottish Power PLC 5.375% 03/15/15.......ccccce0.. F... | 03/15/2015] MAUFIY........conrvrreeeneresernrrvevininens | revverersvenisirennserrenne | vevirns 7,000,000 | ..........7,000,000 | .......... 6,999,510 | ......... 6,999,985 15 LT [T [N 7,000,000 0 | s 188,125 |.03/15/2015 | 2FE.......
879403 AS 2| Telefonos de Mexico SA 5.500% 01/27/15........ F...101/27/2015] Maturity......cccoooooooocoooocoiicvcivi | oo | s 8,000,000 | ..........8,000,000 | .......... 7,865970 | .......... 7,998,574 1,426 1426 | | e 8,000,000 0 220,000 |.01/27/2015 | 1FE.......
3899999. Total Bonds - Industrial and Miscellaneous .....114,134,080 | .....125461,279 | ..... 114,529,205 | .....107,501,442 515,750 280,255 0]......796,005 0. 114,848,966 0 . (714887)] ............(T14,887)| ......: 4,138,943 XXX XXX
8399997. Total Bonds - Part 4. .....193,882,698 | ......204,127,634 | ..... 195,543,484 | .....173,395,085 515750 | ........ (1,371,284) 0 (855,534) 0. 194,202,228 0 (319,531) (319.531)] ........ 4,735,438 XXX XXX
8399999. Total Bonds .....193,882,698 | ......204,127,634 | ..... 195,543,484 | .....173,395,085 515750 | ........ (1,371,284) 0 (855,534) 0. 194,202,228 0 (319,531) (319531)] ........ 4,735,438 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. ...].....193,882,698 XXX . 195,543,484 | .....173395085 | ............ 515,750 | ........ 1,371,284 .. ..(855534) | oo 0 | e 194,202,228 | .... e (319,531 .o 4,735,438 XXX XXX
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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

Description

Purchased Options - Hedging Effective -

Russell 2000 OTC Call Option 9RGO00KM
RGO

Russell 2000 OTC Call Option 9RGO0OLI
RGO

Russell 2000 OTC Call Option 9RGO0OLM
RGO

Russell 2000 OTC Call Option 9RGO00IW
RTY

Russell 2000 OTC Call Option 9RG000IY
RTY

Russell 2000 OTC Call Option 9RGO00JA
RTY

Russell 2000 OTC Call Option 9RG000JC
RTY

Russell 2000 OTC Call Option 9RGO00JE
RTY

Russell 2000 OTC Call Option 9RG000JG
RTY

Russell 2000 OTC Call Option 9RG000J!I
Russell 2000 OTC Call Option 9RGO00JK
RTY

Russell 2000 OTC Call Option 9RG000JM
RTY

Russell 2000 OTC Call Option 9RG000JO
RTY

Russell 2000 OTC Call Option 9RG000JQ
RTY

Russell 2000 OTC Call Option 9RG000JS
RTY

Russell 2000 OTC Call Option 9RG000JU
RTY

Russell 2000 OTC Call Option 9RG0O00JW
RTY

Russell 2000 OTC Call Option 9RG000JY
RTY

Russell 2000 OTC Call Option 9RGOOOKA
RTY

Russell 2000 OTC Call Option 9RGO00KC
RTY

Russell 2000 OTC Call Option 9RGOOOKE
RTY

Russell 2000 OTC Call Option 9RG0O00KG

RTY

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
Call Options and Warrants
Equity/If RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/12/2014 | .09/14/2015] .....5,678 | ..ccocvvvercrvvrvcnes ....1,161.0000 | ......... 485,015 712,02 | ... oo 712,102 | ........78,198 0001...........
Equity/I
Multiple N/A....... | ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/05/2014 | .12/07/2015] .....4,305 | ..ccooovvevrvvvveeiiies | e 1,182.0000 | ........ 376,171 522,458 | ..... 522,458 | ........52,002 0001
Equity/I| Barclays Bank
Multiple N/A........ | ndex G5GSEF7VJP5I7TOUKS573..... | .12/19/2014 | .12/21/2015 | ......3,838 | ..ocoevvvvrvrvririnnns ....1,196.0000 | ......... 361,233 445113 | o[ o 445113 | ........47,852 0001...........
Equity/I
Multiple N/A....... | ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | .04/07/2014 | .04/07/2015] .....5,388 | ...ccccovvvrrrrreurnnnne ...1,136.0000 | ......... 458,950 626,291 | ..... 626,291 | ........98,405 0001.......c....
Equity/l
Multiple .| ndex | Bank of America... EYKN6VOZCB8VDOIULBSO..... | .04/14/2014 | .04/14/2015] . ....1,115.0000 595,984 936,919 | ..... 936,919 | ....... 137,336 0001.
Equity/l| RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 0412112014 | .04/21/2015] ... 4114 | oo ....1,142.0000 | ......... 347,962 458,639 |.....| ... 458,639 58917 0001............
Equity/If RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .04/28/2014 | .04/28/2015] .....8,437 | .cocvcrvvcrcriicicne. ....1,117.0000 538,777 881,454 [ ... ...... 881,454 | ....... 123914 0001...........
Equity/l|] RBC Capital
Multiple. .| ndex | Markets ES7IP3U3RHIGC71XBU11...... .05/07/2014 | .05/07/2015 . ....1,109.0000 544,589 984,503 |.....| ....... 984,503 | ....... 142,292 0001.
Equity/l
Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .05/14/2014 | .05/14/2015] .....7,315 | .cccoovcvcvevcccvcrccns ....1,103.0000 | ......... 565,669 [ ..oooouvevuemii | e e 1,100,230 | ...1,100,230 | ....... 140,113 0001...........
Equity/If JP Morgan Chase
Multiple N/A........ | ndex Co 8I5DZWZKVSZIINUHU748..... | .06/21/2014 | .05/21/2015 | .....4,304 | ccccococevcvcccccvens ....1,104.0000 365,840 653,806 | .....| ...... 653,806 | .........81,239 0001............
Equity/I| Barclays Bank
Multiple .|ndex |PLC G5GSEF7VJP5I70UK5573..... | .05/28/2014 | .05/28/2015 | . ....1,137.0000 479,700 793,209 | .....| o 793,209 98,526 0001.
Equity/l
Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .06/06/2014 | .06/05/2015 ......5,398 | ....ccccccceveccrcvccee ....1,165.0000 | ......... 426,442 534,941 [ ... ] ...... 534,941 ....44,396 0001............
Equity/If RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .06/13/2014 | .06/12/2015] .....6,442 | .cocovrvvcrcrviincne. ....1,163.0000 527,278 676,164 | .....| ... 676,164 ....71,064 0001...........
Equity/I| Credit Suisse FB
Multiple . |ndex |Int E58DKGMJYYYJLN8C3868.... | .06/20/2014 | .06/19/2015] . ....1,188.0000 335,775 383,899 |.....| ... 383,899 30,015
Equity/If RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .06/27/2014 | .06/26/2015] ......7,087 | ccccvvvvvevervvvccrnaccc | e 1,190.0000 | ......... 580,496 616,177 [ .....| ... 616,177 ....49,107 0001............
Equity/l
Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .07/07/2014 | .07/07/2015 .....4,643 | .ccccoooevevevcvevens ....1,187.0000 269,990 422,953 | ... oo 422,953 ....34,718 0001...........
Equity/l
Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .07/14/12014 | .07/14/2015] .....7,601 | cccoovevererecercricccs | e 1,166.0000 | ......... 646,769 823,318 | ..... 823,318 ....74,353 0001.......c....
Equity/l| RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .07/21/2014 | .07/21/2015] .....5,180 | .coovvrvvcrcriiiicce. ....1,147.0000 | ......... 422,895 652,795 | .....| ...... 652,795 | ........74,742 0001...........
Equity/l|] RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .07/28/2014 | .07/28/2015 | ....8,740 | ..ooovovovvvvrccr | e 1,140.0000 | ......... 569,530 900,851 | ... | cooe 900,851 | ..ove.e 104,362 0001
Equity/l| RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .08/07/2014 | .08/07/2015] .....8,029 | ...coovvvvrcrvvrvcnce. ....1,120.0000 692,903 coerennn 1,215,147 | 1215147 139,408 0001...........
Equity/lf RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .08/14/2014 | .08/14/2015] ......7,609 | ccccvvvvvcvcrvcccerraccc | e 1,143.0000 | ......... GLIHCT 2 [N O correeen 1,011,574 | 1,011,574 107,823 0001............
Equity/If RBC Capital
Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .08/21/2014 ] .08/21/2015] ......3,957 | .coovvvvvcrcriicicce. ....1,160.0000 336,464 480,400 | ... [ ....... 480,400 | ........52,477 0001...........
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)

Russell 2000 OTC Call Option 9RGO0OKI Equity/lf JP Morgan Chase
RTY Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .08/28/2014 | .08/28/2015 | ......8,225 | ...covvvvevervririrenens ....1,166.0000 699,125 959,595 | ..... 959,59 | ........83,140 0001...........
Russell 2000 OTC Call Option 9RGO00KK Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/05/2014 | .09/04/2015] ......3,931 ....1,170.0000 335,314 456,507 | ..... | ..o... 456,507 48,476
Russell 2000 OTC Call Option 9RG0O00KO Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/19/2014 | .09/21/2015] .....3,758 | .cocvvrvvrrcrivircre. ....1,147.0000 | ......... 319,543 514772 | ... ... 514,772 | ........58,759 0001...........
Russell 2000 OTC Call Option 9RGO00KQ Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/26/2014 | .09/28/2015] .....6,468 | ....cvvveverrvrrcrree ....1,119.0000 | ......... GIOUIUISTH (N IS correren 1,032,831 | ..1,032,831 | ....... 116,367 0001.......c....
Russell 2000 OTC Call Option 9RGO00KS Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .10/07/2014 | .10/07/2015 | . ....1,076.0000 570,381 1,322,275 | ..... .1.322275 | 162,781
Russell 2000 OTC Call Option 9RGO00KU Equity/l
RTY Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .10/14/2014 | .10/14/2015] .....7,046 | .ccoeverevererrrericrss | vene 1,062.0000 | ......... GICK:Z 3 [ IR correrenn 1,461,300 | ... ....1,461,300 | ....... 164,944 0001............
Russell 2000 OTC Call Option Equity/If RBC Capital
9RGOOOKW RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .10/21/2014 | 10/21/2015] ... 4,214 | oo ....1,113.0000 | ......... 381,241 710,894 | .....| .o 710,8% | ........85,563 0001...........
Russell 2000 OTC Call Option 9RGO0OKY Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .10/28/2014 | .10/28/2015] .....6,438 | .cocvvvvveverrvrrcreee ....1,149.0000 | ......... 577,939 908,678 | ..... | ...... 908,678 | ....... 103,863 0001.....c.c....
Russell 2000 OTC Call Option 9RGO0OLA Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 11/07/2014 | .11/06/2015] .....5,497 | .coovcrvvcrcriicicne. ...1,173.0000 | ......... 482,527 687,101 | .....| ...... 687,101 | ........75,146 0001...........
Russell 2000 OTC Call Option 9RGO0OLC Equity/I| Barclays Bank
RTY Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I7TOUKS573..... | .11/14/2014 | .11/13/2015 | .....6,824 | .ccccooovevcvcccccvnens ....1,174.0000 593,552 857,047 | ....| ...... 857,047 93,845 0001...........
Russell 2000 OTC Call Option 9RGO0OLE Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 111212014 | 11/20/2015] ......3,036 | .cocvcrvvcrcricces ...1,172.0000 | ......... 271,601 387,755 | ....| ... 387,755 | ........42,965 0001...........
Russell 2000 OTC Call Option 9RG0O00LG Equity/l] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 111282014 | 11/27/2015] ... 4,159 | oo ....1,173.0000 | ......... 368,903 533,550 | ... | ....... 533,550 59,252 0001...........
Russell 2000 OTC Call Option 9RGO0OLK Equity/I| Barclays Bank
RTY Multiple N/A.......|ndex |PLC G5GSEF7VJP5I7TOUKS573..... | .12/12/2014 | .12/14/2015 | ......7,029 | oo ....1,152.0000 | ......... TSV VIV [N DU cerrenenn 1,024,390 | ... ...1,024,390 | ....... 118,139 0001............
Russell 2000 OTC Call Option 9RGO00LO Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 12126/2014 | 12/28/2015] .....3127 | oo ....1,215.0000 | ......... 298,691 325,747 | .... 325,747 29,553 0001...........
Russell 2000 OTC Call Option 9RGO00LQ Equity/l
RTY Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .01/07/2015| .01/07/2016 | ......3,546 | .cocvecevevecvrcricccs | o 1,176.0000 | cooovveveveveverevennnes [ evvvenens 301,410 [ oo | i 463,637 | ..... | ..o 463,637 | ...... 162,227 0001.......c..e.
Russell 2000 OTC Call Option 9RG000LS Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/14/2015| .01/14/2016 | ..... 4,647 | .coovvrivrrcricicee. LAAT7.0000 e | ATV T 617,669 | .....| ...... 617,669 | ....... 160,962 0001...........
Russell 2000 OTC Call Option 9RGO0OLU Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/21/2015| .01/21/2016 ] ......1,852 | cevvvvvvccvcrvvcccraccc | e 1,166.0000 | .oooovevevevevererennnes [ evevenens 173,495 259,643 | ..... 259,643 | ........86,147 0001............
Russell 2000 OTC Call Option 9RGO0OLW| Equity/I| Barclays Bank
RTY Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .01/28/2015 | .01/28/2016 | ......3,293 | ..occvcccvcvcccvcnens ....1,175.0000 263,440 446,894 | ... | ... 446,894 | ...... 183,454 0001...........
Russell 2000 OTC Call Option 9RGO0OLY Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .02/06/2015 | .02/05/2016 | ......3, 111 | cevevvrvccvcrvccccraccc | e 1,205.0000 296,727 361,910 | ... | ...... 361,910 | ........65,183 0001.......cc...
Russell 2000 OTC Call Option 9RGO0OMA Equity/I
RTY Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .02/13/2015| .02/12/2016 | ......5,960 | ...cccocceoeveverercens 2.1,223.0000 | ..o | v LR IVIUI T 628,260 | ..... | ...... 628,260 | ....... 151,460 0001...........
Russell 2000 OTC Call Option 9RGO0OMC Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .02/20/2015 | .02/19/2016] ......2,289 | .cccvvvvvvvvvvvcvcrvaccc | e 1,232.0000 | coovevevevevererererenes [ evvvenens 217,501 [ oo | e 234,089 | .....| .o 234,089 | .........16,588 0001
Russell 2000 OTC Call Option 9RGO0OME Equity/l|] RBC Capital
RTY Multiple N/A....... I ndex | Markets ES7IP3U3RHIGC71XBU11...... 10212712015 .02/26/2016 ] .....3,219 | .cocvvrvvcvcricceee. ...1,233.0000 | ..o | e 281,502 329,913 | ... 329,913 | .......48,412 0001...........
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option  9PG837IA Equity/lf JP Morgan Chase
PG8 Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .07/21/2014 | .07/21/2015 | ...23,794 | ..cccvcccvcvcccvcvens ....1,974.0000 | ...... 1,193,745 | ..oooooveeviverirens [ v, e 1,419,742 | ..1,419,742 | .....(173,110) 0001...........
S&P 500 OTC Call Option 9PG837IH Equity/I
PG8 Multiple N/A........ | ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... | .09/12/2014 | .09/14/2015] .....2,171 ....1,986.0000 121,728 139,927 | .| coene 139,927 (28,708)
S&P 500 OTC Call Option 9PG835BG Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .12/05/2014 | .12/07/2015 ......6,129 | .ccccoooevevevcvcvecns ....2,075.0000 | ......... 674,190 601,698 | .....| ...... 601,698 | ......(107,805) 0001...........
S&P 500 OTC Call Option 9PG835BI Equity/l
PG8 Multiple. N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/05/2014 | .12/07/2015 .....8,018 | cccveveverevercrereene ....2,075.0000 | ......... 881,980 787,145 [ ... | o 787,145 | ......(141,032) 0001.......c....
S&P 500 OTC Call Option 9PG837IS Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .12/05/2014 | .12/07/2015] ......1,585 ....2,075.0000 95,718 57,374 | ... 57,374 | ... (36,999)
S&P 500 OTC Call Option 9PG835CC Equity/l| Barclays Bank
PG8 Multiple. N/A........ | ndex |PLC G5GSEF7VJP5I7TOUKS5573..... | .12/19/2014 [ .12/21/2015 | ....36,573 | .eecvevvvvvevvevverrenes [ e 2,071.0000 | ... 4,827,216 | .ooooverevevmrerevnrenes [ e crrrerennnn:3,808,596 | ... ....3,808,596 | ......(578,362) 0001............
S&P 500 OTC Call Option 9PG835BW Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/19/2014 | .12/21/2015 | ...29,851 | ...cocvcccvevcccvcvcens ...2,071.0000 | ...... 3,761,226 3,070,524 | ..... ....3,070,524 | ......(506,915) 0001...........
S&P 500 OTC Call Option 9PG835BS Equity/If JP Morgan Chase
PG8 Multiple N/A........|ndex [&Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ......8,002 | .oovvrvvermrerererenens ....2,071.0000 | ...... 1,007,452 828,181 | ..... 828,181 | ......(136,716) 0001.....c.c....
S&P 500 OTC Call Option 9PG835CE Equity/I| Barclays Bank
PG8 Multiple N/A....... |ndex |PLC G5GSEF7VJP5I7TOUKS573..... | .12/19/2014 | .12/21/2015 | ....36,312 | ..ooovvvvvrvrirvrirnnens ....2,071.0000 | ...... 4,594,194 3,781,416 | ..... ....3,781,416 | ......(574,234) 0001...........
S&P 500 OTC Call Option 9PG835CA Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/19/2014 | .12/21/2015 ....32,555 | ...cccccoeoeveccvcveees ....2,071.0000 | ...... 4,101,930 3,348,662 | ..... ....3,348,662 | ......(552,833) 0001...........
S&P 500 OTC Call Option 9PG835BY Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/19/2014 | .12/21/2015 | ....14,367 | ...cvcccvcvcccvevcns ...2,071.0000 | ...... 1,810,242 | ..oooooveveeivevenirens [ v e 1ATT 814 | .1477,814 ] ....(243,973) 0001...........
S&P 500 OTC Call Option 9PG835BQ Equity/If JP Morgan Chase
PG8 Multiple N/A....... | ndex [&Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ... 14,213 | cccoccecevcvcccvcvens ....2,071.0000 | ...... 1,789,417 | oo [ v, e 1,470,999 | ....1,470,999 | ......(242,832) 0001...........
S&P 500 OTC Call Option 9PG835BU Equity/If JP Morgan Chase
PG8 Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ...26,137 | .ooovrvvervrvevrirnnnns ...2,071.0000 | ...... 3,290,648 2,705,094 | ..... ....2,705,094 | ......(446,555) 0001............
S&P 500 OTC Call Option 9PG837IU Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/19/2014 | .12/21/2015 | ....20,824 | ...cccccoooeveverercnc ....2,071.0000 | ...... 1,474,756 869,453 | .....| ...... 869,453 | ......(528,126) 0001...........
S&P 500 OTC Call Option 9PG837JD Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .03/06/2015 | .03/07/2016 | .....1,637 | ..coovcccvcrcccrericcs | o 2,071.0000 | .ooovvvvevrrrcereenecees | v 107,142 | oo | e 104,900 | ... | oeeee 104,900 (2,241) 0001.......c..e.
S&P 500 OTC Call Option 9PG835ES Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .03/06/2015 | .03/07/2016 | ......9,685 | .....ccccccevecerevens 2.2,071.0000 | ..o | sl 968,500 | ......ccocveccvcrerene coerenn 1,126,513 | .1126513 | 158,013 0001...........
S&P 500 OTC Call Option 9PG835EQ Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/06/2015 | .03/07/2016 | .....4,191 | .cccoovvvcvcvcvricrccccs | e 2,071.0000 | ooovvvvernrrcerreneeees | v AR (VIUT OO ABTATT | oot | v ABT ATT | ........68,377 0001............
S&P 500 OTC Call Option  9PGB35EW Equity/I| Barclays Bank
PG8 Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .03/13/2015 | .03/14/2016 | ... 14,011 | .cccccooccvcvcccvcvens +...2,053.0000 | ...ooovcicircciiiens 1,708,922 | s cievenn 1,815,068 | ... ...1,815,068 | ....... 106,136 0001...........
S&P 500 OTC Call Option 9PG837JE Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/13/2015| .03/14/2016 | .....1,291 | ccccoovoccvevccvvcricccs | e 2,053.0000 | .ooovvveerernccrerreeees | e RIS N IS 95,900 | .ooct | vt 95,900 | ...........7,622 0001.......cc...
S&P 500 OTC Call Option 9PG835EU Equity/I| Barclays Bank
PG8 Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .03/13/2015 | .03/14/2016 | .....6,745 | ...ccvcccvcvcccvcnens ....2,053.0000 822,688 873,782 | .....| ...... 873,782 | ........51,095 0001...........
S&P 500 OTC Call Option 9PG835FC Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/20/2015 | .03/21/2016 | ....11,314 | ccccvevecvvevevvrcvicces | e 2,108.0000 | ..ovvvvvvrrrreeirrrenn 1314913 | cerveeenn 1,144,985 | .. ....1,144,985 | ......(169,928) 0001
S&P 500 OTC Call Option 9PG835EY Equity/I
PG8 Multiple N/A....... I ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/20/2015| .03/21/2016] ......... LT P +.2,108.0000 | ...oocvcvcccvcvccciac | o 108,085 | ..ooovvvveevvvrvivininns | v 94,17 | | e 94,17 | ....... (13,968) 0001...........
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S&P 500 OTC Call Option 9PG837JF Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .03/20/2015 | .03/21/2016 | ....23,069 | .....cccocoevecererene +..2,108.0000 | ..o 1,434,661 [ corrennn 1,198,329 | ....1,198,329 | ......(236,332) 0001...........
S&P 500 OTC Call Option 9PG835FK Equity/I
PG8 Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .03/20/2015 | .03/21/2016 | ....40,905 ....2,108.0000 .4,828,835 4,180,279 | .... ...4,180,279 | ......(648,557)
S&P 500 OTC Call Option 9PG835FG Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .03/20/2015 | .03/21/2016 | ....20,664 | .......cccocoeoererecue +..2,108.0000 | ..o 100,801,570 [ s 2,091,212 | ....2,091,212 | ......(310,358) 0001...........
S&P 500 OTC Call Option 9PG835FI Equity/l
PG8 Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .03/20/2015 | .03/21/2016 | ....45,212 | ccccoeoeverevercrereene +.2,108.0000 | ..o eeB,33T277 | e corrernnn8,620,432 | ... ...4,620,432 | ......(716,845) 0001.......c....
S&P 500 OTC Call Option 9PG835FM Equity/l
PG8 Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .03/20/2015 | .03/21/2016 | ....49,719 ....2,108.0000 5,869,328 5,081,024 | ... ....5,081,024 | ......(788,304)
S&P 500 OTC Call Option 9PG835FA Equity/I
PG8 Multiple. N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/20/2015 | .03/21/2016 | ....15,123 | ccccoeveveveserrrericrc | e 2,108.0000 | .oovvvvvrrrrrerrrrreees e 1757,595 | e cerverennn 1,530,458 | ... ....1,630,458 | ......(227,137) 0001............
S&P 500 OTC Call Option 9PG835FE Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/20/2015 | .03/21/2016 | ....30,844 | .....ccccoeveccverccee +.2,108.0000 | ..o 1000:3,584,690 | ..o cerrenennnn3,121,435 | ....3,121,435 | ......(463,255) 0001...........
S&P 500 OTC Call Option 9PG835FQ Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/27/2015 | .03/28/2016 | ... 10,471 | cccvevevevevercrereene +.2,061.0000 | ..o 10000 1,256,520 [ oo covverennnn 1,327,556 | ... ...1,327,556 | ........71,036 0001.....c.c....
S&P 500 OTC Call Option 9PG835FO Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/27/2015 | .03/28/2016 | ......5,934 | ...ccccocevevcccvcvcns +.2,061.0000 | ..o | v 712,080 [ oo | i 752,337 || e 752,337 | ........40,257 0001...........
S&P 500 OTC Call Option 9PG837JG Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/27/2015 | .03/28/2016 | ......2,358 | ...cccccceceveccvcvceee +.2,061.0000 | ...ooovcvcccccicccciies | o 158,434 | ..oooooeeeevrinnnnns | e 176,583 | ... | e 176,583 | ........18,149 0001...........
S&P 500 OTC Call Option 9RG0O0OMG Equity/l|] RBC Capital
RGO Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .03/06/2015 | .03/07/2016 ] ......4,000 | ...cocoovercrriricrree 21,218.0000 | ..o | s KIYACTIVN [N IS 452,110 | oo [ v 452,110 | ........94,150 0001...........
S&P 500 OTC Call Option  9RGOOOMI Equity/l] RBC Capital
RGO Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .03/13/2015 | .03/14/2016] .....5,162 | ..ccoevvvrrrrvrincrce. 2.1,232.0000 | ..o | AB7,884 | ....oovvvvvveevvvveceens | v 544299 | ..] ... 544,299 | .......76,415 0001...........
S&P 500 OTC Call Option 9RGO0OMK Equity/I| Barclays Bank
RGO Multiple N/A.......|ndex |PLC G5GSEF7VJP5I7OUK5573..... | .03/20/2015 | .03/21/2016 | ......3,940 | ..ocovvvvervriierinnnnns +1,266.0000 | ..o | s 344,789 [ oo | i 342,200 | .....| ....... 342,200 (2,590) 0001............
S&P 500 OTC Call Option 9RG0O0OMM Equity/I
RGO Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/27/2015| .03/28/2016 | .....4,329 | .ccccoooeveveccvcvcens ...1,240.0000 | ..o | s 346,320 [ .o | i 418734 | ... | ....... 418,734 | ......72,414 0001...........
S&P 500 OTC Call Option 9PG834RU Equity/If JP Morgan Chase
SPX Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .04/07/2014 | .04/07/2015 | .....8,661 | ....ccovvvvevvevrrrrenns [ e 1,845.0000 | ........ 866,100 [ ...oocuvevueuvmrmvunnnns | o rerrenen 1,910,379 | ...1,910,379 | ......(135,029) 0001.......c..e.
S&P 500 OTC Call Option 9PG834RW Equity/lf JP Morgan Chase
SPX Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .04/07/2014 | .04/07/2015 | ....14,032 | ...covcccccvcccvcnens ....1,845.0000 | ...... 1,403,200 3,095,075 | ..... ....3,095,075 | ......(218,765) 0001...........
S&P 500 OTC Call Option 9PG834RY Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |PLC G5GSEF7VJP5I70UK5573..... | .04/14/2014 | .04/14/2015 .....6,309 [ ...oooovvvvevvevrrrrenns [ e 1,831.0000 | ......... VAT [N IR cerreeenn 1,491,710 | 1,491,710 | e (85,636) 0001............
S&P 500 OTC Call Option 9PG834SA Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I7OUKS573..... | .04/14/2014 | .04/14/2015 | ....18,824 | ....cvcccvcvcccvcvnens ....1,831.0000 | ...... 1,854,164 | ...ooooveveevveverirenns [ v, corrernnn 4,450,776 | ... ...4,450,776 | ......(255,508) 0001...........
S&P 500 OTC Call Option 9PG834SQ Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015 ] ...28,442 | ...ovvvvvvvvcvvcrvcccc | e 1,872.0000 | ......2,778,215 5,583,119 | ..... ....5,583,119 | ......(550,283) 0001.......cc...
S&P 500 OTC Call Option 9PG834SS Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ....25,520 | ....covvercrvccrcrcce. ....1,872.0000 | ...... 2,492,794 5,009,535 | ..... ....5,009,535 | ......(493,749) 0001...........
S&P 500 OTC Call Option 9PG834SE Equity/l] Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015 ....15,054 | ...covvvvvevvrrresraans [ e 1,872.0000 | ......1,470,475 2,955,076 | ..... ...2,955,076 | ......(291,258) 0001
S&P 500 OTC Call Option 9PG834SC Equity/I| Barclays Bank
SPX Multiple N/A....... I ndex |PLC G5GSEF7VJP5I70UKS5573..... | .04/21/2014 | .04/21/2015 | ....11,657 | ..ooovvvvereriririrenens ....1,872.0000 | ...... 1,118,489 2,289,717 | ... ....2,289,717 (222,116) 0001...........
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S&P 500 OTC Call Option 9PG834SG Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ...31,781 | .coovvrvvercriccicrae. ....1,872.0000 | ...... 3,104,368 6,238,560 | ..... ....6,238,560 | ......(614,884) 0001...........
S&P 500 OTC Call Option 9PG834SK Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLN8C3868.... | .04/21/2014 | .04/21/2015 | ....25,477 ....1,872.0000 2,488,593 5,001,095 |..... ....5,001,095 | ......(492,917)
S&P 500 OTC Call Option 9PG834SI Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ....30,269 | ....covvercrvccrcrcee. ....1,872.0000 | ...... 2,956,676 5,941,757 | ..... ....5,941,757 | ......(585,631) 0001...........
S&P 500 OTC Call Option 9PG834SO Equity/l] Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNSBC3868.... | .04/21/2014 | .04/21/2015] ...33,763 | .ccovvvvrrerirrrcrce. ....1,872.0000 | ......3,297,970 6,627,623 | ..... ...6,627,623 | ......(653,231) 0001.......c....
S&P 500 OTC Call Option 9PG834SM Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ....34,820 ....1,872.0000 3,401,218 6,835,111 | ... 6,835,111 | .....(673,681)
S&P 500 OTC Call Option 9PG834SU Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/28/2014 | .04/28/2015] .....5494 | .cccovvvvvvvvvvvvcvncccc | e 1,869.0000 | ......... GZICRCT [V (N IS crrverenn 1,098,615 | ... ....1,098,615 | ......(105,581) 0001............
S&P 500 OTC Call Option 9PG834SW Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .04/28/2014 | .04/28/2015] ....18,840 | ..ccocrvvcrcrriricies ....1,869.0000 | ...... 1,806,379 3,775,837 | ..... ....3,775,837 | ......(355,889) 0001...........
S&P 500 OTC Call Option 9PG834TA Equity/I
SPX Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .05/07/2014 | .05/07/2015 | ....12,331 | cccoveveverevercrereene ....1,878.0000 | ...... 1,181,186 2,387,427 | ..... ....2,387,427 | ......(234,582) 0001.....c.c....
S&P 500 OTC Call Option 9PG834SY Equity/l
SPX Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .05/07/2014 | .05/07/2015 ......6,522 | ....ccccccvevcccvcvens ....1,878.0000 | ......... L/ [ R correnennn 1,262,736 | ... ...1,262,736 | ......(124,073) 0001...........
S&P 500 OTC Call Option 9PG834TC Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .05/14/2014 | .05/14/2015 .....5,676 | ....cccccocevecrrcvceee ....1,889.0000 535,985 coerenn 1,042,043 | ....1,042,043 | ......(128,437) 0001...........
S&P 500 OTC Call Option 9PG834TE Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .05/14/2014 | .05/14/2015 [ ... 17,612 | .cccoovcccvevcccvevccns ....1,889.0000 | ...... 1,663,101 3,233,344 | ..... 3,233,344 | ......(398,527) 0001...........
S&P 500 OTC Call Option 9PG834TQ Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] ...20,418 | .ccovvvvcrrrcccvcrce. ....1,888.0000 | ...... 1,939,710 3,840,584 | ..... ....3,840,584 | ......(415,676) 0001...........
S&P 500 OTC Call Option 9PG834TU Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] ....27,590 | ..covvvvercrrvvrcrncs ....1,888.0000 | ...... 2,621,050 5,189,622 | ..... ....5,189,622 | ......(561,686) 0001............
S&P 500 OTC Call Option  9PG834TI Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] .....9,719 | ceovvvvvveiricicica. ....1,888.0000 923,305 1,828,124 | ....1,828,124 | ......(197,862) 0001...........
S&P 500 OTC Call Option 9PG834TG Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .05/21/2014 | .05/21/2015 ....11,981 | ccccoevecevevecvrcrecces | e 1,888.0000 | ......1,099,377 2227432 | ..... ..2,227,432 | ......(265,905) 0001.......c..e.
S&P 500 OTC Call Option 9PG834TO Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .05/21/2014 | .05/21/2015] ...35413 | .coovvvvvcrcriccicee. ....1,888.0000 | ...... 3,364,235 6,661,112 | .... ...6,661,112 | ......(720,949) 0001...........
S&P 500 OTC Call Option 9PG834TS Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015 ] ...38,877 | cccevvvvvvvervccvcrvcccs | e 1,888.0000 | ......3,693,315 | ..ecouuuuuucvcviiire | covererererecricieisaes corveeennnnn 1,312,683 | ... ....1,312,683 | ......(791,470) 0001............
S&P 500 OTC Call Option 9PG834TM Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] ....35,381 | .coovvvvvcvcriicrcree. ....1,888.0000 | ...... 3,361,195 6,655,093 | ..... ....6,655,093 | ......(720,298) 0001...........
S&P 500 OTC Call Option 9PG834TK Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] ...31,181 | cecevvvvccvvvvcvccrncacc | e 1,888.0000 [ ......2,962,195 | ..ecocuvuvucviiire | corererererensiciennans rereerennnn5,865,082 | ... ....5,865,082 | ......(634,793) 0001.......cc...
S&P 500 OTC Call Option 9PG834UM Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/28/2014 | .05/28/2015] ...15,572 | ...ocvvvcvcrvccvcree. ...1,910.0000 | ...... 1,479,340 2,654,197 | ..... ....2,654,197 | ......(341,291) 0001...........
S&P 500 OTC Call Option 9PG834UK Equity/l] Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .05/28/2014 | .05/28/2015 | .....5734 | .cccoccoccrmvrvcarccc [ e 1,910.0000 | ......... 544,730 977,342 | ... | ... 977,342 | .....(125,672) 0001
S&P 500 OTC Call Option 9PG834UO Equity/I
SPX Multiple N/A....... I ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .06/06/2014 | .06/05/2015] ......8,233 | ...cccccceveveccvevens ....1,949.0000 | ........ VREREIT [N IR cirren 1,125,981 | ..1,125,981 | .....(213,114) 0001...........
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Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~Current | to Carrying Credit sat
el ) of Date of Number Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
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S&P 500 OTC Call Option  9PG834UQ Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .06/06/2014 | .06/05/2015 | ..11,398 |......ccccooecccrs .1,949.0000 | ... 1,079,847 | oo | e | s 1,558,840 ...1,558,840 | ....(295,041) 0001............
S&P 500 OTC Call Option 9PG834US Equity/ | Credit Suisse FB
SPX Multiple. N/A........| Index | Int E58DKGMJYYYJLNBC3868... | .06/13/2014 | .06/12/2015 | ....5,423 | ...cvvvvvevvrrrnrans ...1,936.0000 525,814 827,324 | ... | ..o 827,324 | ....(111,034) 0001............
S&P 500 OTC Call Option 9PG834UU Equity/ | RBC Capital
SPX Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... | .06/13/2014 | .06/12/2015 | ..17,519 | ..o ...1,936.0000 | .....1,698,642 2,678,679 ..2,678,679 | ....(354,374) 0001............
S&P 500 OTC Call Option 9PG834UA Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .06/20/2014 | .06/19/2015 | ...23,282 | ......ccoovveveurenrae ..1,901.0000 | .....2,211,790 3,067,568 ...3,067,568 | .....(540,079) 0001............
S&P 500 OTC Call Option 9PG834UC Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .06/20/2014 | .06/19/2015 | ..42,285 |.........ccccoccccoe ...1,901.0000 | .....3,962,355 5,571,348 ..5,571,348 (980,896) 0001...........
S&P 500 OTC Call Option 9PG834UI Equity/ | Barclays Bank
SPX Multiple. N/A........| Index |PLC G5GSEF7VJP5I70UKS573.... | .06/20/2014 | .06/19/2015 | ..17,322 | ..coovovevvvvrenens ..1,901.0000 | .....1,653,285 2,310,589 ...2,310,589 | .....(375,938) 0001............
S&P 500 OTC Call Option 9PG834UG Equity/ | Barclays Bank
SPX Multiple. N/A.......| Index |PLC G5GSEF7VJP5I7T0UK5573.... | .06/20/2014 | .06/19/2015 | ...32,351 | ...cccccvccccccccne 21,901.0000 | .....3,027,840 | ooovvvccecvvcnecencees | e | 4,315,314 4,315,314 | ....(702,112) 0001...........
S&P 500 OTC Call Option 9PG834TW Equity/
SPX Multiple. N/A........| Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... | .06/20/2014 | .06/19/2015 | .....8,966 ...1,963.0000 | .....1,017,355 1,192,938 ..1,192,938 | ....(199,610)
S&P 500 OTC Call Option 9PG834TY Equity/
SPX Multiple. N/A........| Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... | .06/20/2014 | .06/19/2015 | ..10,851 | ......ccccooorrcccors 21,963.0000 | ....1,029,420 | oooovvcceeincneenneees | e | s 1,443,740 .1,443]740 | ....(241,576) 0001............
S&P 500 OTC Call Option 9PGB834UE Equity/
SPX Multiple. N/A.......| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .05/22/2014 | .06/19/2015 | ...30,058 | .........ccccoccccore ...1,963.0000 | .....2,701,610 3,960,354 ...3,960,354 | .....(697,263) 0001...........
S&P 500 OTC Call Option 9PG834VA Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .06/20/2014 | .06/19/2015 | ....1,982 | ... ...1,963.0000 | ........188,290 261,143 | ... ... 261,143 | .......(45,977) 0001............
S&P 500 OTC Call Option 9PG834VC Equity/ | Barclays Bank
SPX Multiple. N/A.......| Index |PLC G5GSEF7VJP5I7TOUKS5573.... | .06/20/2014 | .06/19/2015 | ....6,113 | .ccccccvcccccccccccen. ...1,963.0000 | ........580,735 815,416 | ... | ...... 815416 | .....(132,670) 0001............
S&P 500 OTC Call Option 9PG834VE Equity/ | Barclays Bank
SPX Multiple. N/A........| Index G5GSEF7VJP5I70UK5573.... | .06/20/2014 | .06/19/2015 | ...28,672 ...1,963.0000 | .....2,723,840 3,824,570 ...3,824,570 (622,267)
S&P 500 OTC Call Option  9PG834UW Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .06/20/2014 | .06/19/2015 | ....2,665 | ........cccccoooccos ...1,963.0000 253,175 351,133 | ..o.| oo 351,133 | .......(61,821) 0001............
S&P 500 OTC Call Option  9PG834UY Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .06/20/2014 | .06/19/2015 | ....2,012 | .....cooovvvvvevernnens ...1,963.0000 | .......191,140 265,095 |.....| ...... 265,095 | .......(46,673) 0001.....cee
S&P 500 OTC Call Option 9PG834VI Equity/ | Credit Suisse FB
SPX Multiple. N/A.......| Index | Int E58DKGMJYYYJLN8C3868... | .06/27/2014 | .06/26/2015 | ..20,929 | ... ...1,961.0000 | .....1,988,255 2,866,002 ...2,866,002 | ....(440,416) 0001............
S&P 500 OTC Call Option 9PG834VG Equity/ | Credit Suisse FB
SPX Multiple. N/A........| Index | Int E58DKGMJYYYJLN8C3868... | .06/27/2014 | .06/26/2015 | ... 7,711 | coevvverrerrrirrraes .1,961.0000 | ... 732,545 | oo | e ....1,055,939 ..1,055,939 | .....(162,265) 0001.......ceee
S&P 500 OTC Call Option 9PG834VK Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .07/07/2014 | .07/07/2015 | ....6,098 | ........cccoococrros ...1,978.0000 588,518 764925 | .| ... 764,925 | .....(135,084) 0001...........
S&P 500 OTC Call Option  9PG834VM Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .07/07/2014 | .07/07/2015 | ...11,640 | ...cccvvvvvevvevrenras ..1,978.0000 | ....1,121,048 | ..o | i ....1,460,105 ...1,460,105 | .....(257,851) 0001............
S&P 500 OTC Call Option 9PG834VO Equity/ | Barclays Bank
SPX Multiple. N/A.......| Index |PLC G5GSEF7VJP5I7TOUKS573.... | .07/14/12014 | .07/14/2015 | ....7,344 | .cccooovicicccccccce. ..1,977.0000 | .......702,013 951,516 | ... | oo 951,516 | .....(146,655) 0001............
S&P 500 OTC Call Option 9PG834VQ Equity/ | Barclays Bank
SPX Multiple. N/A........| Index G5GSEF7VJP5I7T0OUKS573.... | .07/14/2014 | .07/14/2015 | ...20,899 | ....cccoouverrrrrennens ..1,977.0000 | .....1,997,735 2,707,753 ..2,707,753 | ....(417,339) 0001............
S&P 500 OTC Call Option 9PG834WA Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .07/21/2014 | .07/21/2015 | ....8,082 | .......ccccoooccrcos LA974.0000 | 789,531 | e | e | s 1,069,418 ..1,089,418 | ....(187,728) 0001............
S&P 500 OTC Call Option  9PG834VW Equity/
SPX Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .07/21/2014 | .07/21/2015 | ....8,730 | ..ccvervvvreeverrenrans ...1,974.0000 852,834 | ..o | e | v 1,155,161 ...1,155,161 (202,779) 0001............
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S&P 500 OTC Call Option 9PG834WC Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .07/21/2014 | .07/21/2015] ...23,196 | ...cocvvvevcrvccrcrce. ....1,974.0000 | ...... 2,203,620 3,105,375 | ..... ....3,105,375 | ......(508,778) 0001...........
S&P 500 OTC Call Option 9PG834WG Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .07/21/2014 ) .07/21/2015] ....29,038 ....1,974.0000 2,831,205 3,896,216 | ..... ....3,896,216 | ......(630,695)
S&P 500 OTC Call Option 9PG834VS Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .07/21/2014 | .07/21/2015 | ....11,223 | .ccccoooeveveccvevcns ....1,974.0000 | ...... ARUSTRCTE TN (ORI RN cirrenen 1,485,037 | ... ....1,485,037 | ......(260,686) 0001...........
S&P 500 OTC Call Option 9PG834VU Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .07/21/2014 | .07/21/2015 | ... 10,772 | cccovevevevevercrerene . 1,974.0000 | ......1,052,317 | coovvvvvcvrervcveenienes | reverevererernrerenenene correrenn 1,425,361 | ... ....1425,361 | ......(250,210) 0001.......c....
S&P 500 OTC Call Option 9PG834WI Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .07/21/2014 | .07/21/2015] ....32,580 ....1,974.0000 | ...... 3,176,550 4,371,469 | ..... ...4,371,469 | ......(707,626)
S&P 500 OTC Call Option 9PG834VY Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .07/21/2014 | .07/21/2015 ....45,520 | .cccoeveveveverererieres | vene 1,974.0000 | ......4,446,849 6,023,247 | ..... ....6,023,247 | ...(1,057,332) 0001............
S&P 500 OTC Call Option 9PG834WE Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .07/21/2014 | .07/21/2015] ...24,138 | .cccovvvvcrcrvcrrcres ....1,974.0000 | ...... 2,293,110 3,231,486 | ..... ....3,231,486 | ......(529,440) 0001...........
S&P 500 OTC Call Option 9PG834WK Equity/If JP Morgan Chase
SPX Multiple. N/A........|ndex [&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2014 | .07/28/2015 | .....9,819 | cccveveccrrvcccrenens ....1,979.0000 | ......... (K713 [ IR correeenn 1,294,092 | ... ...1,294,092 | ......(199,814) 0001.....c.c....
S&P 500 OTC Call Option 9PG834WM Equity/If JP Morgan Chase
SPX Multiple N/A.......|ndex [&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2014 | .07/28/2015 | .....7 474 | ccccovcccvivcccvcvens ....1,979.0000 | ......... 710,030 985,034 | .....| ...... 985,034 | ......(152,094) 0001...........
S&P 500 OTC Call Option 9PG834WO Equity/If JP Morgan Chase
SPX Multiple N/A........|ndex [&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2014 | .07/28/2015 | ....17,030 | ...cccccccccvcccccvnens ....1,979.0000 | ...... 1,617,850 2,244,464 | ... ....2,244,464 | ......(346,555) 0001...........
S&P 500 OTC Call Option 9PG834WS Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I70UK5573..... | .08/07/2014 | .08/07/2015 | ......6,666 | ...coooveervvveererenens ....1,910.0000 653,268 cevverennn 1,263,668 | ..... ....1,263,668 | ......(107,385) 0001...........
S&P 500 OTC Call Option 9PG834WQ Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .08/07/2014 | .08/07/2015] .....8,096 | .....covvvrervvcrcreee ....1,910.0000 | ......... VEKRL T [N IR cierernn 1,533,769 | ... ....1,533,769 | ......(132,698) 0001...........
S&P 500 OTC Call Option 9PG834WU Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I70UK5573..... | .08/07/2014 | .08/07/2015 | ....13,092 | ..ooovvvvvvvriverirnnens ...1,910.0000 | ...... 1,283,016 2,481,839 | ..... ....2,481,839 | ......(210,904) 0001............
S&P 500 OTC Call Option  9PG834WY Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/14/2014 | .08/14/2015] ... 18,791 | .coovvvvvrrrriccncrce. ....1,955.0000 | ...... 1,785,145 2,913,305 | ..... ....2,913,305 (352,349) 0001...........
S&P 500 OTC Call Option 9PG834WW Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/14/2014 | .08/14/2015 ] ......7,682 | .ccovvvvvvvervcvvcrvcccc | e 1,955.0000 | ........ TP ATV [N IR corveeennn 1,190,996 | ... ....1,190,996 | ......(144,045) 0001.......c..e.
S&P 500 OTC Call Option  9PG834XM Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I7OUK5573..... | .08/21/2014 | .08/21/2015 | ...42,211 | ccccvcccvcvcccvcnens ....1,992.0000 | ...... 4,230,386 5423218 | ... ...5423,218 | ......(842,992) 0001...........
S&P 500 OTC Call Option  9PG834XQ Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |PLC G5GSEF7VJP5I70UK5573..... | .08/21/2014 [ .08/21/2015 | ....22,963 | .....ccovvveevevvvrrenns [ e 1,992.0000 | ......2,301,352 2,950,258 | ..... ....2,950,258 | ......(458,592) 0001............
S&P 500 OTC Call Option 9PG834XK Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .08/21/2014 | .08/21/2015 | ... 19,414 | ..cccccccvcvcccvcvnens ...1,992.0000 | ...... 1,945,671 2,494,287 | ..... ....2,494,287 | ......(387,715) 0001...........
S&P 500 OTC Call Option 9PG834XE Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/21/2014 | .08/21/2015 ] ...16,694 | .....covvvvvvvcvvcrvcccc | eee 1,992.0000 | ......1,585,930 2,143,452 | ..... ....2,143,452 | ......(336,694) 0001.......cc...
S&P 500 OTC Call Option 9PG834XI Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/21/2014 | .08/21/2015] ....25,051 | .ccovvvvcrcrcccrcree. ....1,992.0000 | ...... 2,379,845 3,216,461 | ..... ....3,216,461 | ......(505,242) 0001...........
S&P 500 OTC Call Option 9PG834XC Equity/l] Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/21/2014 | .08/21/2015 | ......7,704 | cccovvvvvvvrvvvvvcrvaacc | ene 1,992.0000 | ......... 731,880 989,167 | .....| ...... 989,167 | ......(155,379) 0001
S&P 500 OTC Call Option 9PG834XG Equity/I| Credit Suisse FB
SPX Multiple N/A....... I ndex [ Int E58DKGMJYYYJLNBC3868.... | .08/21/2014 | .08/21/2015] ....25,889 | .....ccccevvrcccvccce. ....1,992.0000 | ...... 2,459,455 3,324,058 | ..... ....3,324,058 (522,144) 0001...........
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S&P 500 OTC Call Option 9PG834X0 Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |PLC G5GSEF7VJP5I70UK5573..... | .08/21/2014 | .08/21/2015 | ...27,209 | ..ooovvvvvveriririrnnens ....1,992.0000 | ...... 2,726,886 3495779 | ..... ....3,495,779 | ......(543,388) 0001...........
S&P 500 OTC Call Option 9PG834XA Equity/I| Credit Suisse FB
SPX Multiple. N/A........ |ndex [ Int E58DKGMJYYYJLNBC3868.... | .08/21/2014 | .08/21/2015 .....9,858 ....1,992.0000 936,510 1,265,733 | ... ..1,265,733 | .....(198,822)
S&P 500 OTC Call Option 9PG834XS Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/28/2014 | .08/28/2015] ......5,584 | ......ccccovvvvivcnce. ....1,997.0000 530,480 712,927 .| e 712,927 | ......(110,630) 0001...........
S&P 500 OTC Call Option 9PG834XU Equity/l] Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLN8C3868.... | .08/28/2014 | .08/28/2015] ... 19,973 | .covvvvrrrricrrcce. ....1,997.0000 | ......1,897,435 2,550,017 | .... 2,550,017 | ......(395,703) 0001
S&P 500 OTC Call Option 9PG834XW Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .09/05/2014 | .09/04/2015 ......8,687 ....2,008.0000 906,923 1,034,730 | ..... ....1,034,730 | ......(180,907)
S&P 500 OTC Call Option 9PG834XY Equity/l| Barclays Bank
SPX Multiple N/A........|ndex |[PLC G5GSEF7VJP5I70UK5573..... | .09/05/2014 | .09/04/2015 [ ... 11,770 | coovvvvcccvcvcrrrrac | o 2,008.0000 | ......1,209,603 | ..ocovevevevvrererereres [ rerermrmsenmrmnenenens correren 1,419,334 | ....1,419,334 | ......(229,208) 0001............
S&P 500 OTC Call Option 9PG834YA Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .09/12/2014 | .09/14/2015] .....6,986 | .....coovcrcrvvcrcrrcs ....1,986.0000 | ......... 698,600 968,702 | .....| ... 968,702 | ......(124,122) 0001...........
S&P 500 OTC Call Option 9PG834YC Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/12/2014 | .09/114/2015] ... 14,429 | .cocvvvvvrverrvrrcrnee ...2,125.0000 | ...... 1,521,249 2,005,271 | ..... ....2,005,271 (253,122) 0001.....c.c....
S&P 500 OTC Call Option 9PG834YE Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015 ....10,088 | .....ccccccevcccvcvcens ...2,010.0000 | ...... 1,008,800 [ ..ooooovevevvvevevirenes [ e cireennn 1,230,229 | .. ...1,230,229 | ......(197,183) 0001...........
S&P 500 OTC Call Option 9PG834YK Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015 | ...30,571 | .cccoooeveveveccvcvces ....2,010.0000 | ...... 3,057,100 3,728,126 | ..... ....3,728,126 | ......(597,550) 0001...........
S&P 500 OTC Call Option 9PG834YQ Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .09/19/2014 | .09/21/2015 | ...26,119 | cccoocecevevcccverccns ....2,010.0000 | ...... 2,611,900 3,185,206 | ..... ....3,185,206 | ......(510,530) 0001...........
S&P 500 OTC Call Option 9PG834YG Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .09/19/2014 | .09/21/2015 .....7,576 | ..ccccooeveveccrcvens ....2,010.0000 | ......... 757,600 923,891 | ... 923,891 | ......(148,083) 0001...........
S&P 500 OTC Call Option 9PG834YU Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015 | ....26,363 | .....covovuerveerennenns ....2,010.0000 2,636,300 3,214,961 | ..... ...3,214,961 | ......(515,299) 0001............
S&P 500 OTC Call Option 9PG834YI Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .09/19/2014 | .09/21/2015 | ....14,097 | ..cccccooeceveverercne ....2,010.0000 | ...... 1,409,700 [ .ooooveveveemvevernvenns [ v 1,719,126 | .. 1,719,126 | ......(275,544) 0001...........
S&P 500 OTC Call Option 9PG834YO Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015] .....9,341 | ccccvevoccvevivvvcrccccc | e 2,010.0000 | ......... (ST V[V (RO IO correeen 1,139,133 | ...1,139,133 | ......(182,582) 0001.......c..e.
S&P 500 OTC Call Option 9PG834YS Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015 | ....45,538 | .....cccccoevecerevene ....2,010.0000 | ...... 4,553,800 5,553,348 | ..... 5,553,348 | ......(890,099) 0001...........
S&P 500 OTC Call Option 9PG834YM Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015| ....22,180 | ...ccvcccvcvevcvcriccc | e 2,010.0000 | ......2,218,000 2,704,845 | ..... ...2,704,845 | ......(433,537) 0001............
S&P 500 OTC Call Option 9PG834YW Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/26/2014 | .09/28/2015] .....8,553 | ..ccovvvvvrcriiincrec ....1,983.0000 932,790 coerenn 1,253,031 | ....1,253,031 | .....(117,071) 0001...........
S&P 500 OTC Call Option 9PG834YY Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/26/2014 | .09/28/2015] ... 14,792 | cccovvvvvvvvrvvvvcraccc | e 1,983.0000 | ......1,613,216 2,167,056 | ..... ....2,167,056 (202,469) 0001.......cc...
S&P 500 OTC Call Option 9PG834ZA Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .10/07/2014 | .10/07/2015 | ....10,030 | ..ocovvvvervriririrenens ....1,935.0000 | ...... 1,146,128 | ..ooovoveveevveveiirins [ v, correrenn 1,832,950 | ... ....1,832,950 | ......(135,138) 0001...........
S&P 500 OTC Call Option 9PG834ZC Equity/l| Barclays Bank
SPX Multiple N/A....... | ndex |PLC G5GSEF7VJP5I70UK5573..... | .10/07/2014 | .10/07/2015 | ....12,020 | .coovvvcccvcvvrrrecs | o 1,935.0000 | ......1,373,525 2,196,616 | ..... ...2,196,616 | ......(161,950) 0001
S&P 500 OTC Call Option 9PG834ZG Equity/I| Credit Suisse FB
SPX Multiple N/A....... I ndex [ Int E58DKGMJYYYJLNBC3868.... | .10/14/2014 | .10/14/2015] ...15,982 | .....coocevvrvccvcccc. ....1,878.0000 | ...... 1,598,200 3,667,883 | ..... ....3,667,883 | ......(129,000) 0001...........
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG834ZE Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .10/14/2014 | .10/14/2015] .....8,303 | ...coevvvvrerviircre. ....1,878.0000 | ......... ECTURCIVJU [NIOIN I cirrernnnn 1,905,546 | ... ...1,905,546 | ....... (67,018) 0001...........
S&P 500 OTC Call Option 9PG834ZM Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .10/21/2014 | .10/21/2015 ....22,882 ....1,941.0000 2,745,840 4,100,870 | ..... ...4,100,870 | ......(288,727)
S&P 500 OTC Call Option 9PG834ZI Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .10/21/2014 | .10/21/2015] ....14,068 | .......cccovvvcrrcrcee. ....1,941.0000 | ...... 1,688,160 2,550,862 | ..... ....2,550,862 | ......(152,411) 0001...........
S&P 500 OTC Call Option 9PG834ZW Equity/l
SPX Multiple. N/A....... | ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... [ .10/21/2014 | .10/21/2015] ....32,994 | ....evvvvvvrvvvevrnnnns ....1,941.0000 | ......3,959,280 5913,124 | ..... ...5,913,124 | ......(416,321) 0001.......c....
S&P 500 OTC Call Option 9PG834Z0 Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .10/21/2014 | .10/21/2015 | ....42,827 ....1,941.0000 | ...... 5,139,240 7,770,526 | ..... ...1,770,526 | ......(452,617)
S&P 500 OTC Call Option 9PG834ZQ Equity/l| Barclays Bank
SPX Multiple N/A........|ndex |[PLC G5GSEF7VJP5I70UKS573..... | .10/21/2014 [ .10/21/2015 | ....37,125 | ..oovvvvvevevvevvcrrens [ e 1,941.0000 | ......4,455,000 6,735,956 | ..... ...6,735,956 | ......(392,355) 0001...........
S&P 500 OTC Call Option 9PG834ZS Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .10/21/2014 | .10/21/2015 ....31,000 | ...cocvcccvevcccccvcens ....1,941.0000 | ...... 3,720,000 5,555,763 | ..... 5,555,763 | ......(391,160) 0001...........
S&P 500 OTC Call Option 9PG834ZU Equity/I
SPX Multiple. N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .10/21/2014 | .10/21/2015 | ....25,890 | .vevvrerererererenens ....1,941.0000 | ...... 3,106,800 [ ooovevoeererrrrrerrrres | rerevvrerererererenneene covrerenn8,639,959 | ... ...4,639,959 | ......(326,682) 0001.....c.c....
S&P 500 OTC Call Option 9PG834ZK Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .10/21/2014 | .10/21/2015 ] ......6,959 | .cccocoecevevcccvcvcns ....1,941.0000 | ......... LINUL:TU (ORI IV e 1,247179 | LA1,2471479 (87,809) 0001...........
S&P 500 OTC Call Option 9PG835AA Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .10/28/2014 | .10/28/2015] ... 18,619 | .cocvvrvvrrrricccce. ....1,985.0000 | ...... 2,121,449 2,820,856 | ..... ....2,820,856 | ......(227,323) 0001...........
S&P 500 OTC Call Option 9PG834ZY Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .10/28/2014 | .10/28/2015] .....6,886 | .....coovevcrvecucrccs ....1,985.0000 | ......... LTI (OO IO correnen 1,043,258 | ... ...1,043,258 | ....... (84,073) 0001...........
S&P 500 OTC Call Option 9PG835AC Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .11/07/2014 | .11/06/2015 ......8,834 | ..ccccooeoeveccrevcns ....2,032.0000 883,400 correnn 1,042,582 | . ....1,042,582 | ......(156,995) 0001...........
S&P 500 OTC Call Option 9PG835AE Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .11/07/2014 | .11/06/2015] ... 11,792 | .coovvrvvcrcriiircres ...2,032.0000 | ...... 1,179,200 | ooovvevevevvvevevirenes [ v cerreeen 1,408,033 | ... ....1,408,033 | ......(195,896) 0001............
S&P 500 OTC Call Option 9PG835AI Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 11412014 | A113/2015 ) AT TAT | e ....2,040.0000 | ...... 2,015,349 2,078,435 | ..... ....2,078,435 | ......(241,408) 0001...........
S&P 500 OTC Call Option 9PG835AG Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/14/12014 | 11/13/2015| .....5,912 | ccccoovovevevcvrrcricccs | e 2,040.0000 | ........ 670,480 682,807 | .....| ...... 682,807 | ....... (88,273) 0001.......c..e.
S&P 500 OTC Call Option 9PG835AU Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/21/2014 | .11/20/2015 ....20,950 | .....cccccoevecerevecc ....2,064.0000 | ...... 2,420,982 2,156,283 | ..... ....2,156,283 | ......(318,935) 0001...........
S&P 500 OTC Call Option 9PG835AY Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .11/21/2014 | .11/20/2015 ....38,265 | .....covvvvvrvccvcrucccc | e 2,064.0000 | ......4,421,903 3,984,703 | ..... ....3,984,703 | ......(543,835) 0001............
S&P 500 OTC Call Option 9PG835AQ Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/21/2014 | .11/20/2015 | ....18,086 | .....ccccceveccrcrecee ....2,064.0000 | ...... 2,090,018 [ oo | v coevernnn 1,861,505 | ... ....1,861,505 | ......(275,334) 0001...........
S&P 500 OTC Call Option 9PG835A0 Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/21/2014 | .11/20/2015| .....6,775 | .cccoevcccvevevircricccs | e 2,064.0000 | ......... 782,919 697,318 | ... | ...... 697,318 | ......(103,140) 0001.......cc...
S&P 500 OTC Call Option 9PG835AW Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/21/2014 | .11/20/2015 | ....30,351 | ..ccocoooeveveccvercns ....2,064.0000 | ...... 3,507,362 3,123,883 | ... ....3,123,883 | ......(462,052) 0001...........
S&P 500 OTC Call Option 9PG835AS Equity/l
SPX Multiple N/A........ | ndex |Bank of America... EYKN6VOZCB8VDOIULBSO..... | .11/21/2014 | .11/20/2015| ....30,749 | .ccccocooevevvcccccccccc | e 2,064.0000 3,553,354 3,164,847 | ..... ....3,164,847 | ......(468,111) 0001
S&P 500 OTC Call Option 9PG835BA Equity/I| Credit Suisse FB
SPX Multiple N/A....... I ndex [ Int E58DKGMJYYYJLNBC3868.... | .11/21/2014 | .11/20/2015] ....38,633 | .....coccevcrvccvcccce. ....2,064.0000 | ...... 4,464,429 | ....ooovvvvvvrvrrvrrnnns | v, correrennnn8,023,025 | ... ...4,023,025 | ......(549,065) 0001...........
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG835AM Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/21/2014 | .11/20/2015 | ....10,720 | ..cccoooerevevcverecne ....2,064.0000 | ...... 1,238,803 | ...ooovvevvvvvevenirenes [ v cirrernnn 1,103,358 | ... ....1,103,358 | ......(163,197) 0001...........
S&P 500 OTC Call Option 9PG835AK Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNSC3868.... | .11/21/2014 | .11/20/2015 921 ....2,064.0000 106,431 95,908 | ..... 95,908 | ... (13,090)
S&P 500 OTC Call Option 9PG835BC Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/28/2014 | .11/27/2015 .....5,572 | ccccoevevcvevcccveviens ....2,068.0000 | ......... 612,920 570,982 | ... | ... 570,982 (83,768) 0001...........
S&P 500 OTC Call Option 9PG835BE Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDOIULBSO..... | .11/28/2014 | .11/27/2015 .....8,624 | ..ccccoooevevevcvrvcens ....2,068.0000 | ......... 948,640 883,731 [ ... | oo 883,731 | ......(129,651) 0001.......c....
S&P 500 OTC Call Option 9PG835BM Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .12/12/2014 | .12/14/2015 | ....17,275 ....2,002.0000 | ...... 1,900,250 2,548,797 | ..... ....2,548,797 | ......(189,244)
S&P 500 OTC Call Option 9PG835BK Equity/l| Barclays Bank
SPX Multiple N/A........|ndex |[PLC G5GSEF7VJP5I7TOUKS573..... | .12/12/2014 | .12/14/2015 | .....6,333 | .eeevevvvvvevrervrnrenes [ e 2,002.0000 | ........ 696,630 934,387 | ... | ..o 934,387 (69,377) 0001............
S&P 500 OTC Call Option 9PG835BO Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I7TOUKS573..... | .12/19/2014 | .12/21/2015 | ......1,033 | ocovvvveririierirennns ....2,071.0000 | ......... 130,695 107,573 | e | e 107,573 | ........ (16,336) 0001...........
S&P 500 OTC Call Option 9PG835CG Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .12/26/2014 | .12/28/2015 | .....4,586 | ..o ...2,089.0000 [ ......... 565,179 436,283 | ..... [ ceovens 436,283 | ........ (74,166) 0001.....c.c....
S&P 500 OTC Call Option 9PG835CI Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 12126/2014 | 12/28/2015] .....8,407 | .cococrvvircrvicicree. ....2,089.0000 | ...... 1,036,079 799,789 | ....| .o 799,789 | ......(135,960) 0001...........
S&P 500 OTC Call Option 9PG835CK Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/07/2015 | .01/07/2016 5,899 2,026.0000 | .....cccoooceccrcicccias | o 768,463 [ ... | i 808,175 | .....| ...... 808,175 | ........39,713 0001...........
S&P 500 OTC Call Option 9PG835CM Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/07/2015 | .01/07/2016 | ......8,687 | ..ccovrvvercrvvrrcrces +.2,026.0000 | ..o e 1131,655 [ e cerreneen 1,190,137 | ...1,190,137 | ........58,482 0001...........
S&P 500 OTC Call Option 9PG835CQ Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/14/2015| .01/14/2016 | ... 11,127 | .cccocoovevevcccvevcns +..2,073.0000 | ...ooccicriccccrens 1,335,240 | cierenn 1,598,324 | ... ...1598,324 | ....... 263,084 0001...........
S&P 500 OTC Call Option 9PG835CO Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/14/2015| .01/14/2016 | .....6,175 | ..ccocvcccvcvcccvcvcns 2:2,117.0000 | oo | v 741,000 [ oo | i 887,000 | ... | ...... 887,000 | ....... 146,000 0001............
S&P 500 OTC Call Option 9PG835DA Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/21/2015| .01/21/2016 | ...22,823 | ...c.cccoeoevercvcvcee ...2,032.0000 | ..o e 847626 | e cieieinnnn3,008,058 | ... ....3,008,058 | ....... 160,432 0001...........
S&P 500 OTC Call Option 9PG835CU Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/21/2015| .01/21/2016 | ... 14,817 | .cccoevoccvcvcvcvcricccc | e 2,032.0000 | .ooovvveerreneernenee e 184877 | s cerreeennn 1,952,872 | .. ..1,952,872 | ....... 104,155 0001.......c..e.
S&P 500 OTC Call Option 9PG835CW Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/21/2015| .01/21/2016 | ......7,883 | .ccccoeoeveveccvevens +.2,082.0000 | ..o | sl 983,562 | ....occvcveccierinens cierennn 1,038,975 | ... ....1,038975 | .......55,413 0001...........
S&P 500 OTC Call Option 9PG835DC Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/21/2015] .01/21/2016 | ....39,018 | ..cccccecevcvcvrvcrecccs | e 2,032.0000 | .ooovveverieneernnnee 10ernid 868,276 | oo cerveeennnn5,142,550 | ... ...5,142,550 | ....... 274,274 0001............
S&P 500 OTC Call Option 9PG835CS Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/21/2015| .01/21/2016 | .....2,072 | .cccocoeveveveccrevens ....2,032.0000 258,523 273,088 | .....| ....... 273,088 | .........14,565 0001...........
S&P 500 OTC Call Option 9PG835DG Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/21/2015| .01/21/2016 | ....39,855 | ...cccvcccvcvcvcvcriccc | e 2,032.0000 | .ooovvverrreneerrinee e 972,708 | e cereerennnn5,252,866 | ..... ...5,252,866 | ....... 280,157 0001.......cc...
S&P 500 OTC Call Option 9PG835DI Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/21/2015| .01/21/2016 | ...23,370 | .ccccoooerevevcvevens +.2,032.0000 | ..ooovcciricciiinns 1002 915,875 | s cirrernnnnn3,080,152 | ... ....3,080,152 | ....... 164,277 0001...........
S&P 500 OTC Call Option 9PG835CY Equity/l
SPX Multiple N/A........ | ndex |Bank of America... EYKN6VOZCB8VDOIULBSO..... | .01/21/2015] .01/21/2016 | ....28,320 | ..cccccooooevecccccccccc | 2,032.0000 3,533,486 3,732,659 | ..... ..3,732,659 | ....... 199,073 0001
S&P 500 OTC Call Option 9PG835DE Equity/I
SPX Multiple N/A....... I ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/21/2015| .01/21/2016 | ...17,499 | .....cccceoeoerevecc +..2,032.0000 | ..o .....2,183,350 2,306,358 | ..... ...2,306,358 | ....... 123,008 0001...........
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG835DK Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/28/2015 | .01/28/2016 ] .....4,290 | ..ccoovvvrvcrvvrncnce. +.2,002.0000 | ..o | o 540,111 666,99 | ..... | ... 666,99 | ....... 126,885 0001...........
S&P 500 OTC Call Option 9PG835DM Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/28/2015 .01/28/2016 | ......9,934 ....2,002.0000 ..1,250,691 1,544,500 | ..... ...1,544.509 | ....... 293,818
S&P 500 OTC Call Option 9PG835D0 Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .02/06/2015 | .02/05/2016 | .....4,452 | .....cccccevevevevene +.2,055.0000 | ..o | o 534,240 [ oo | i 537,597 |....| ... 537,597 3,357 0001...........
S&P 500 OTC Call Option 9PG835DQ Equity/l
SPX Multiple. N/A....... | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ .02/06/2015 | .02/05/2016 | ... 10,494 | .....covvvvrvvveernnnne +:2,055.0000 | ..o 001,259,280 [ oo correrenn 1,267,192 | . .. 1,267,192 | ........... 7912 0001.......c....
S&P 500 OTC Call Option 9PG835DU Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .02/13/2015| .02/12/2016 | ....14,187 ....2,097.0000 ..1,702,440 1,404,507 | ..... ....1,404,507 | ......(297,933)
S&P 500 OTC Call Option 9PG835DS Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .02/13/2015 | .02/12/2016 | .....4,368 | .ccoeveverevesrrericrss | e 2,097.0000 | coovvvvvvrrrrrerrrreeens | cvereend LS7Z U TV [ IS 432,430 | .o [ oo 432,430 | ........ (91,730) 0001............
S&P 500 OTC Call Option 9PG835EK Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ...29,427 | ...covvvvvvvrvrervrnnens 1:2,110.0000 | ..o 103,570,672 | s 2,154,729 | ... ...2,754,729 | ......(815,944) 0001...........
S&P 500 OTC Call Option 9PG835DY Equity/l| Barclays Bank
SPX Multiple. N/A....... | ndex |PLC G5GSEF7VJP5I7OUK5573..... | .02/20/2015 | .02/19/2016 | ....10,349 | .ooovvvvervrvrvrerenens +:2,110.0000 | oo weeee 1,285,748 | s | e 968,794 | .....| ....... 968,794 | ......(286,954) 0001.....c.c....
S&P 500 OTC Call Option 9PG835EG Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |PLC G5GSEF7VJP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ....44,330 | ....ooovvvvvvvverirenens +.2,110.0000 | .o 10005,379,002 | s 8,149,832 | ...4,149,832 | ...(1,229,170) 0001...........
S&P 500 OTC Call Option 9PG835EC Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I7OUKS5573..... | .02/20/2015 | .02/19/2016 | ....23,385 | ....ovvvvvvvrvrvrnrennns +.2,110.0000 | ..o 1000i2,837,536 | oo 2,189,123 | ....2,189,123 | ......(648,413) 0001...........
S&P 500 OTC Call Option 9PG835EI Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ....43,008 | ....ovovvvvvrveererenens 1.2,110.0000 | ..o 105,218,591 | s cerrerenn 8,026,077 | ... ...4,026,077 |..(1,192,514) 0001...........
S&P 500 OTC Call Option 9PG835EA Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |[PLC G5GSEF7VJP5I7OUKS5573..... | .02/20/2015 | .02/19/2016 | .....7,733 | ccccovcccvevcccvcvens ....2,110.0000 938,322 723,904 | ... ... 723,904 | ......(214,418) 0001...........
S&P 500 OTC Call Option 9PG835EE Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I7OUK5573..... | .02/20/2015 | .02/19/2016 | ...21,504 | ...oovovvevvrvrererennns 1:2,110.0000 | .. 10000:2,809,295 | oo rrrrenennn2,013,039 | ... ....2,013,039 | ......(596,257) 0001............
S&P 500 OTC Call Option 9PG835DW Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .02/20/2015 | .02/19/2016] .......... LSKTC I SRR +.2,110.0000 | ..o | e 13817 | v | o 87,752 | e | v 87,752 (26,065) 0001...........
S&P 500 OTC Call Option 9PG835EQ Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .02/27/2015 | .02/26/2016 ] ....10,283 | ....covvvvvvrvvcccrncccc | e 2,105.0000 | ..oovvvvvrrrneerrinee 1,211,852 [ s correnenn 1,026,932 | ... ...1,026,932 | ......(184,919) 0001.......c..e.
S&P 500 OTC Call Option 9PG835EM Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .02/27/2015 | .02/26/2016 | ......5,403 | ...cccccceoevecevereens ....2,105.0000 636,744 532,119 | .... 532,119 | ......(104,624) 0001...........
S&P 500 OTC Call Option 9PG837HL Equity/l
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .04/07/2014 | .04/07/2015] .....2,146 | ..cocooceverivircriccec | e 1,845.0000 | ......... 116,399 307,490 |.....| ... 307,490 | ......... (1,177) 0001............
S&P 500 OTC Call Option  9PG837HM Equity/I| Credit Suisse FB
PXA Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/14/2014 | .04/14/2015] ... 1,196 | .coovvvvvcrcriccrcrees ....1,831.0000 | ...........67,430 195,848 | ... | ...... 195,848 | ........... 1,348 0001...........
S&P 500 OTC Call Option  9PG837HN Equity/I| Barclays Bank
PXA Multiple N/A....... | ndex |PLC G5GSEF7VJP5I70UK5573..... | .04/21/2014 | .04/21/2015 | ....28,223 | ....covvvveevevrrrrenns [ e 1,872.0000 | ......1,447,558 3,563,372 | ..... ....3,563,372 | ........43,268 0001.......cc...
S&P 500 OTC Call Option 9PG837HO Equity/I
PXA Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .04/28/2014 | .04/28/2015 .....2,391 | .cccoooocevevcvcvevens ....1,869.0000 | ......... 126,484 315,977 | ... ..o 315,977 3,069 0001...........
S&P 500 OTC Call Option 9PG837HQ Equity/l
PXA Multiple N/A........ | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .05/14/2014 | .05/15/2015] .....1,297 | .ccoevvvevrvvvveiiiies | e 1,889.0000 66,873 156,228 | ..... | e 156,228 | ..ovovevene 1,445 0001
S&P 500 OTC Call Option 9PG837HR Equity/lf JP Morgan Chase
PXA Multiple N/A....... Index [&Co 8I5DZWZKVSZIINUHU748..... | .05/21/2014 | .05/21/2015 | ...26,456 | ......c.ccccoeoeoeneene ....1,888.0000 | ...... 1,298,725 3,316,067 | ..... ....3,316,067 | ........36,088 0001...........
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S&P 500 OTC Call Option 9PG837HT Equity/I
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .05/28/2014 | .05/28/2015 ......2,382 | .cccoooecerevevcreviens ....1,910.0000 | ........ 120,100 252,309 | ..... 252,309 | ........... 3,708 0001...........
S&P 500 OTC Call Option 9PG837HU Equity/I
PXA Multiple N/A........ | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .06/06/2014 | .06/05/2015 ......1,780 ....1,949.0000 88,146 125223 | oo | e 125,223 (36)
S&P 500 OTC Call Option 9PG837HV Equity/If JP Morgan Chase
PXA Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .06/13/2014 | .06/12/2015 | ..... 1,751 | cccccvcccvcvcccvcvnens ....1,936.0000 89,494 151,156 | ..o | oeeeee 151,156 | coovovee 1,621 0001...........
S&P 500 OTC Call Option 9PG837HS Equity/l| Barclays Bank
PXA Multiple N/A....... | ndex |[PLC G5GSEF7VJP5I70UK5573..... | .06/20/2014 | .06/19/2015 | ....23,435 | ...ooovvvvvvrncrrrrnnes +.1,901.0000 | ....1,274,198 | coovvvrvcvevrvevrrrvenes | rerereverererererenenene cerreren 1,464,713 | ...1,464,713 (39,575) 0001.......c....
S&P 500 OTC Call Option 9PG837THW Equity/If JP Morgan Chase
PXA Multiple N/A.......|ndex [&Co 815DZWZKVSZIINUHU748..... | .06/20/2014 | .06/19/2015 | ......4,600 ....1,963.0000 221,214 285,738 | .....| ...... 285,738 | ....... (11,089)
S&P 500 OTC Call Option 9PG837HY Equity/I
PXA Multiple N/A....... | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .07/07/2014 | .07/07/2015] .....2,382 | ..ccvevvmevrrvreceriies | v 1,978.0000 | ......... 115,741 123,065 | ... .o 123,065 | ........ (16,850) 0001............
S&P 500 OTC Call Option 9PG837HZ Equity/l
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .07/14/2014 | .07/14/2015 .....1,310 | ccccoovcvcvcvcccvcvcns ....1,977.0000 65,264 70,890 | ..o | vt 70,890 | ... (9,800) 0001...........
S&P 500 OTC Call Option 9PG837IB Equity/I
PXA Multiple N/A....... | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .07/28/2014 | .07/28/2015] .....2,633 | ...cvevvvevrrrrvevrnnnns ...1,979.0000 | ......... 138,075 147478 | .| e 147 478 (23,781) 0001.....c.c....
S&P 500 OTC Call Option 9PG837IC Equity/If JP Morgan Chase
PXA Multiple N/A.......|ndex [&Co 8I5DZWZKVSZIINUHU748..... | .08/07/2014 | .08/07/2015 | ......2,870 | ..ocoeovverurveirirenens ....1,910.0000 | ......... 173,721 367,651 | .....| ...... 367,651 | ........... 4,295 0001...........
S&P 500 OTC Call Option  9PG837ID Equity/I| Credit Suisse FB
PXA Multiple N/A........ | ndex | Int E58DKGMJYYYJLNSBC3868.... | .08/14/2014 | .08/14/2015] .....2,961 | .cocovvvvrrrriirncrca. ....1,955.0000 | ........ 158,058 254891 ... ...... 254,891 | ....... (11,951) 0001...........
S&P 500 OTC Call Option 9PG837IE Equity/If JP Morgan Chase
PXA Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .08/21/2014 | .08/21/2015 | ...27,746 | ...covovvervrvrerernnens ...1,992.0000 | ...... 1,415,046 | ...ooooveveeevererirenns [ oo e 1,474,484 | ...1474,484 | ......(363,586) 0001...........
S&P 500 OTC Call Option 9PG837IF Equity/If JP Morgan Chase
PXA Multiple N/A....... | ndex [&Co 8I5DZWZKVSZIINUHU748..... | .08/28/2014 | .08/28/2015  ......3,050 | ...ccvcccvcvcccvcvnens ....1,997.0000 | ........ 165,646 156,644 | .....| ... 156,644 | ........ (43,898) 0001...........
S&P 500 OTC Call Option 9PG837IG Equity/l
PXA Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .09/05/2014 | .09/04/2015 ......1,908 | .....vcccvcvcccvcvcns ....2,008.0000 | ......... 102,288 84,127 | oo | v 84127 | ....... (30,425) 0001............
S&P 500 OTC Call Option 9PG837II Equity/I
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .09/19/2014 | .09/21/2015 ...24,239 | ..cccccoeoeveccvevcees ....2,010.0000 | ...... 1,286,364 | ...oooovevevrrerevirenns [ v creeen 1,143,799 | ...1,143,799 | ......(398,016) 0001...........
S&P 500 OTC Call Option 9PG8371J Equity/l
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/26/2014 | .09/28/2015] .....2,622 | ...ccvcccvereverericrcs | e 1,983.0000 | ......... 148,169 185,090 | ... | coeeee 185,090 (35,471) 0001.......c..e.
S&P 500 OTC Call Option 9PG837IK Equity/I
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .10/07/2014 | .10/07/2015 .....2,615 | .cccccoecevevcccvevens ....1,935.0000 | ........ 162,444 304,176 | .....| ....... 304,176 | ....... (15,406) 0001...........
S&P 500 OTC Call Option 9PG837IL Equity/l|] RBC Capital
PXA Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .10/14/2014 | .10/14/2015] ... 1,816 | ccocvvrvccvcrvccccraccc | e 1,878.0000 | ......... 127,501 321,09 |.....| ..o 321,096 6,383 0001............
S&P 500 OTC Call Option 9PG837IM Equity/I
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .10/21/2014 | .10/21/2015 | ...25,452 | ....ccccoeceveccvevens ....1,941.0000 | ...... 1,660,234 2,982,744 | ... ...2,982,744 | ......(188,017) 0001...........
S&P 500 OTC Call Option  9PG837IN Equity/lf JP Morgan Chase
PXA Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .10/28/2014 [ .10/28/2015 | .....3,018 | ..ocoovrvvvevvvrrrrrrnns [ e 1,985.0000 | ......... 190,225 249,168 | .....| ....... 249,168 | ....... (45,023) 0001.......cc...
S&P 500 OTC Call Option 9PG837I0 Equity/I
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/07/2014 | .11/06/2015 .....2,047 | .cccocooccvevcvcvevins ....2,032.0000 | ......... 123,946 106,490 | ... | ....... 106,490 | ........ (42,689) 0001...........
S&P 500 OTC Call Option 9PG837IP Equity/l
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/14/12014 | 11/13/2015| ... 1,618 | cccovevvvevevevrvcriccss | e 2,040.0000 [ ...........99,005 VEN(VT I [ 79,703 (35,113) 0001
S&P 500 OTC Call Option 9PG837IQ Equity/l] JP Morgan Chase
PXA Multiple N/A....... Index [&Co 8I5DZWZKVSZIINUHU748..... | .11/21/2014 | .11/20/2015 | ...22,942 | .......ccccvcccvcveens ....2,064.0000 | ...... 1,415,521 869,476 | .....| ... 869,476 | ......(523,382) 0001...........
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S&P 500 OTC Call Option  9PG837IR Equity/lf JP Morgan Chase
PXA Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .11/28/2014 | .11/27/2015 | ......2,027 | .ccccveccvcvcvcvirens ....2,068.0000 | ......... 125,309 76,482 | ... | cooee: 76,482 | ....... (47,010) 0001...........
S&P 500 OTC Call Option 9PG837IT Equity/l| Barclays Bank
PXA Multiple N/A........ | ndex LC G5GSEF7VJP5ITOUKS573..... | .12/12/2014 | .12/14/2015] .....1,633 ....2,002.0000 125,888 130,862 | .....| e 130,862 | ........ (31,090)
S&P 500 OTC Call Option 9PG837IV Equity/l|] RBC Capital
PXA Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .12126/2014 | 12/28/2015] .....2,039 | .coovvrvvcicriiiicee. ....2,089.0000 | ......... 137,531 74,502 | oo | v 74,502 | ....... (48,513) 0001...........
S&P 500 OTC Call Option 9PG837IW Equity/l
PXA Multiple N/A........ | ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .01/07/2015 .01/07/2016  ......1,530 2,026.0000 | ...oooevererrcrcrires | correne 113,450 | coovvvevevermenennmnnnes | e 107,717 | o | e 107,717 (5,733) 0001.......c....
S&P 500 OTC Call Option 9PG837IX Equity/I| Barclays Bank
PXA Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .01/21/2015 | .01/21/2016 | ....18,301 ....2,032.0000 ..1,331,398 1,307,465 | ..... ....1,307,465 (23,933)
S&P 500 OTC Call Option 9PG8371Y Equity/l| Barclays Bank
PXA Multiple N/A....... | ndex |PLC G5GSEF7VJP5I7TOUK5573..... | .01/28/2015 | .01/28/2016 [ ......1,773 | eooverevermrerererenens +2:2,002.0000 | oo | v 122,007 | coovevmeevenmenemmmnnnns | v 161,239 | .| e 161,239 | ........39,132 0001............
S&P 500 OTC Call Option 9PG837IZ Equity/l| Credit Suisse FB
PXA Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .02/06/2015 | .02/05/2016 | ......1,474 2,055.0000 | ..ooovvcevnrncercenccees | v 105,435 | oooovvvveviveniiiininns | o 93,806 | ..... | ccocee: 93,806 | ........ (11,630) 0001...........
S&P 500 OTC Call Option 9PG837JA Equity/I
PXA Multiple N/A....... | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ .02/13/2015| .02/12/2016 | .....1,278 | ..ocvvvvevrvvrrerrnnnns ....2,097.0000 85,754 58,433 | e | v 58,433 | ....... (27,321) 0001.....c.c....
S&P 500 OTC Call Option 9PG837JB Equity/If JP Morgan Chase
PXA Multiple N/A.......|ndex [&Co 8I5DZWZKVSZIINUHU748..... | .02/20/2015 | .02/19/2016 | ....19,353 | ...covovvervrvrervranens +.2,110.0000 | .o .....1,257,945 833,898 | .....| ...... 833,898 | ......(424,047) 0001...........
S&P 500 OTC Call Option 9PG837JC Equity/l
PXA Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .02/27/2015 | .02/26/2016 | .....1,758 | ..ccccccoocevevcvcvcens +.2,105.0000 | ...oocccccccicicciias | o 109,506 | ..oovovveeeveevienininns | o 82411 | | v 82411 | ....... (27,095) 0001...........
S&P Asian OTC Call Option  9PG837HP Equity/I| Barclays Bank
PXA Multiple N/A.......|ndex |PLC G5GSEF7VJP5I70UK5573..... | .05/07/2014 | .05/07/2015 | ......2,295 | ..oooevveervrivererennns ....1,878.0000 | ......... 122,415 295,400 | .....| ....... 295,400 | ........... 5,103 0001...........
S&P Asian OTC Call Option  9PG837HX Equity/I| Credit Suisse FB
PXA Multiple N/A........ | ndex | Int E58DKGMJYYYJLN8C3868.... | .06/27/2014 | .06/26/2015] ......2,647 ....1,961.0000 | ....... 130,815 175922 | .| ...... 175922 | ......... (4,889) 0001...........
0019999. Total-Purchased Options-Hedging Effective-Call Options and Warrants ..288.468,774 | ...97,959,731 0. 504,338,559 |XXX] 504,338,559 | (50,332,564) 0 0 0 0 XXX XXX
0079999. Total-Purchased Options-Hedging Effective. ..288.468,774 | ...97,959,731 0. 504,338,559 |XXX] 504,338,559 | (50,332,564) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants. ..288.468,774 | ...97,959,731 0. 504,338,559 |XXX] 504,338,559 | (50,332,564) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. ..288,468,774 | ...97,959,731 0. 504,338,559 |XXX] 504,338,559 | (50,332,564) 0 0 0 0 XXX XXX
Written Options - Hedging Effective - Call Options and Warrants
Russell 2000 OTC Call Option 9RGO0OKN Equity/l| RBC Capital
RGO Multiple .| ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/12/12014 | .09/14/2015 | . ....1,213.0000 .(335,116) (502,290) | ... .(502,290) | ........ (41,728)
Russell 2000 OTC Call Option 9RG000LJ Equity/I
RGO Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/05/2014 | .12/07/2015 .....4,305 | ..ccccooocveveccvercens ....1,231.0000 | ........(273,324) (395,106) | ..... (395,106) (35,528) 0001...........
Russell 2000 OTC Call Option 9RGOOOLN Equity/I| Barclays Bank
RGO Multiple N/A....... | ndex |PLC G5GSEF7VJP5I70UK5573..... | .12/19/2014 | .12/21/2015 | .....3,838 [ ..oovovvvvvvvvvrrerrenns [ e 1,245.0000 | ........(264,400) (328,861) | ..... ...(328861)] ....... (27,570) 0001.......c....
Russell 2000 OTC Call Option 9RG000IX Equity/I
RTY Multiple .| ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .04/07/2014 | .04/07/2015] . ....1,185.0000 (322,472) (365,454) | ..... ....(365,454) | ........ (24,208)
Russell 2000 OTC Call Option 9RG000I1Z Equity/l
RTY Multiple N/A....... | ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... | .04/14/2014 | .04/14/2015] .....6,922 | ..ccvevvvevvvvrveiiiies | e 1,160.0000 | ........(440,032) (651,176) | ..... ....(651,176) | ....... (80,214) 0001
Russell 2000 OTC Call Option 9RG000JB Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 041212014 | .04/21/2015 ] ... 4,114 | oo ....1,187.0000 (253,793) (288,120) ..... ....(288,120)| ........ (15,843) 0001...........
Russell 2000 OTC Call Option 9RG000JD Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .04/28/2014 | .04/28/2015] .....8,437 | .cccovvvvvvvvvvvvcnancc | e 1,158.0000 | ........(404,115) (635,910)] ..... ...(635,910)] ........ (74,870) 0001.......c....
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~Current | to Carrying Credit sat
el ) of Date of Number Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion ltems Exposure Entity end (b)
Russell 2000 OTC Call Option 9RGO00JF Equity/ | RBC Capital
RTY Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... | .05/07/2014 | .05/07/2015 | ....6,720 | ......ccccocoicviccns ...1,158.0000 | ......(377,731) (675,846) | ..... | .....(675,846) | .......(77.427) 0001............
Russell 2000 OTC Call Option 9RG000JH Equity/
RTY Multiple. N/A........| Index | Bank of America.. EYKN6VOZCB8VDIIULBBO.... | .05/14/2014 | .05/14/2015 | ... 7,315 | .ccovervvvrecvirinrans ...1,146.0000 | .......(405,178) (826,978) | ..... | .....(826,978) | .....(102,231) 0001............
Russell 2000 OTC Call Option 9RG000JJ Equity/ | JP Morgan Chase
RTY Multiple. N/A........| Index | & Co 815DZWZKVSZI1NUHU748.... | .05/21/2014 | .05/21/2015 | ....4,304 | .cccoocvvviccvccccc. 21,163.0000 | ....(241,368) | oo | e | v (430,464) | .....| .....(430,464) | .......(45,489) 0001............
Russell 2000 OTC Call Option 9RG000JL Equity/ | Barclays Bank
RTY Multiple. N/A........| Index | PLC G5GSEF7VJP5I70UK5573.... | .05/28/2014 | .05/28/2015 | ....6,396 | .....cocvevcrvrrreenens ...1,186.0000 | ......(321,591) (526,937) | ..... | .....(526,937) | .......(41,588) 0001............
Russell 2000 OTC Call Option 9RGO00JN Equity/
RTY Multiple. N/A........| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .06/06/2014 | .06/05/2015 | ....5,398 | ........ccccocccccs ..1,212.0000 | .......(297,484) (347,364) | ..... | .....(347,364) | .......(11,749) 0001...........
Russell 2000 OTC Call Option 9RG000JP Equity/ | RBC Capital
RTY Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... |.06/13/2014 | .06/12/2015 | ....6,442 | .....ooccvevvverrs ..1,209.0000 | .......(375,440) | ..coooorreerienns | e | e (440,965) | ..... | .....(440,965) (20,843) 0001............
Russell 2000 OTC Call Option 9RGO00JR Equity/ | Credit Suisse FB
RTY Multiple. N/A.......| Index | Int E58DKGMJYYYJLNBC3868... | .06/20/2014 | .06/19/2015 | ... 4 477 | ....ccccccccvrrunens ..1,242.0000 | ......(219,239) (212,941) | .....| .....(212,941) 9,287 0001...........
Russell 2000 OTC Call Option 9RG000JT Equity/ | RBC Capital
RTY Multiple. N/A.......| Index | Markets ES7IP3USRHIGC71XBU11.... | .06/27/2014 | .06/26/2015 | .....7,087 ...1,238.0000 .(406,298) (374,256) | ..... | .....(374,256) 5779
Russell 2000 OTC Call Option 9RG000JV Equity/
RTY Multiple. N/A........| Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... | .07/07/2014 | .07/07/2015 | ....4,643 | ......cccccooccccore ...1,236.0000 | ......(153,451) (263,460) | ..... | .....(263,460) (966) 0001.....cceee
Russell 2000 OTC Call Option 9RG000JX Equity/
RTY Multiple. N/A.......| Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... | .07/14/2014 | .07/14/2015 | ....7,601 | .....cccccoooorrcos ...1,213.0000 | .......(465,105) (565,041) | ..... | .....(565,041) | .......(33,015) 0001...........
Russell 2000 OTC Call Option 9RG000JZ Equity/ | RBC Capital
Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... | .07/21/2014 | .07/21/2015 | ....5,180 | .....ccoovvuvvevirunens 21,192.0000 | .....(302,480) | covvvvveeeeneccecineees | e | v (467,077) | ..... | .....(467,077) (33,542) 0001............
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGO0OKB RTY Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... | .07/28/2014 | .07/28/2015 | ....6,740 | ..o ...1,180.0000 | .......(427,720) (681,494) | ..... | .....(681,494) | .......(57,936) 0001............
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGOOOKD RTY Multiple. N/A.......| Index | Markets ES7IP3U3RHIGC71XBU11.... | .08/07/2014 | .08/07/2015 | .....8,029 ...1,163.0000 .(514,498) (940,218) | ..... | .....(940,218) | .....(100,938)
Russell 2000 OTC Call Option 9RGOOOKF Equity/ | RBC Capital
RTY Multiple. N/A.......| Index | Markets ES7IP3USRHIGC71XBU11.... | .08/14/2014 | .08/14/2015 | ....7,609 | ......cccccoecorcvoe 2 A1,184.0000 | . (491,541) | e | e | v (778,183) | .....| .....(778,183) | .......(75,728) 0001............
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGO0OKH RTY Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... |.08/21/2014 | .08/21/2015 | ....3,957 | ....ccoovevvuverirunens ...1,206.0000 | .......(243,276) (345,392) | ..... | .....(345,392) | .......(28,514) 0001.....cee
Russell 2000 OTC Call Option 9RG000KJ Equity/ | JP Morgan Chase
RTY Multiple. N/A.......| Index | & Co 815DZWZKVSZI1NUHU748.... | .08/28/2014 | .08/28/2015 | .....8,225 | .....ccccoeeeececcce. 2.1,207.0000 | ......(524,007) | coovvvvervvvncrnrinenes | o | v (726,598) | ..... | .....(726,598) (60,866) 0001............
Russell 2000 OTC Call Option 9RGOOOKL Equity/ | RBC Capital
Multiple. N/A........| Index | Markets ES7IP3U3RHIGC71XBU11.... |.09/05/2014 | .09/04/2015 | ....3,931 | ..cevvvererrrirrnrans ..1,222.0000 (232,912) (315,251) | ..... | .....(315,251) (22,290) 0001.......ceee
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGOOOKP RTY Multiple. N/A.......| Index | Markets ES7IP3USRHIGC71XBU11.... | .09/19/2014 | .09/21/2015 | ....3,758 | .....cccocooiinens ...1,200.0000 | .......(220,219) (371,351) | ..... | .....(371,351) | .......(34,672) 0001...........
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGO0OKR RTY Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... | .09/26/2014 | .09/28/2015 | .....6,468 | .......ccovvvvevrenrans ...1,119.0000 | .......(416,927) (819,016) | ..... | .....(819,016) | ......(89,886) 0001............
Russell 2000 OTC Call Option 9RGOOOKT Equity/ | RBC Capital
RTY Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... | .10/07/2014 | .10/07/2015 | ....6,708 | ......cccccooccrcos 21,129.0000 | (397, 114) | oo | e cieeennn(1,031,192) | ... | .(1,081,192) | .....(114,877) 0001............
Russell 2000 OTC Call Option Equity/
9RGOOOKV RTY Multiple. N/A........| Index | Bank of America.. EYKN6V0OZCB8VDIIULBSO.... | .10/14/2014 | .10/14/2015 | ....7,046 | ..ccccovvvreuirenracs ...1,103.0000 | ......(460,738) | ..cooouuuuucrrrricnas | coverrnrriiiiiiienns ceren(1,233,180) | ..... | ..(1,233,180) | .....(143,513) 0001............
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGOOOKX RTY Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... | .10/21/2014 | .10/21/2015 | ....4,214 | ....ccccooooorccvcus ...1,159.0000 (282,296) (560,718) | ..... | .....(560,718) (63,259) 0001.....e.
Russell 2000 OTC Call Option 9RGO00KZ Equity/ | RBC Capital
Multiple. N/A........| Index | Markets ES7IP3USRHIGC71XBU11.... | .10/28/2014 | .10/28/2015 | .....6,438 | .....vvvvevvrvrrrns ..1,190.0000 | ......(443,964) | ....oorverrrrreiins | cevrrrierriierenenenns | v (725,340) | ..... | .....(725,340) | .......(74,890) 0001............
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
Russell 2000 OTC Call Option 9RGO00LB Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 11/07/2014 | .11/06/2015] .....5,497 | .coovvrvvcrcriiiicees ....1,229.0000 (329,600) (480,003) ..... ......(480,003) | ........ (40,083) 0001...........
Russell 2000 OTC Call Option 9RGO0OLD Equity/l| Barclays Bank
RTY Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I7TOUKS573..... | .11/14/2014 | .11/13/2015{ ......6,824 ....1,219.0000 ..(446,153) (650,811) .... en(650,811) | ... (60,319)
Russell 2000 OTC Call Option 9RGO0OLF Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 111212014 11/20/2015] ......3,036 | .cocvcvvvcrcricccees ....1,227.0000 | ........(189,629) (280,397) | ..... ......(280,397) (25,065) 0001...........
Russell 2000 OTC Call Option 9RGO0OLH Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 111282014 | 11/27/2015] ... 4,159 | oo ....1,232.0000 | ........(248,375) (371,482) | ..... .(371,482) (32,192) 0001.......c....
Russell 2000 OTC Call Option 9RGO00OLL Equity/I| Barclays Bank
RTY Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .12/12/2014 | .12/14/2015 | . ....1,198.0000 ..(394,608) (801,286) | ..... ....(801,286) | ........ (85,356)
Russell 2000 OTC Call Option 9RGO0OLP Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 12126/2014 | 12/28/2015] .....3127 | oo | e 1,261.0000 (222,799) (243,918)] ..... . (243918) | ....... (18,106) 0001............
Russell 2000 OTC Call Option 9RGO0OLR Equity/l
RTY Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .01/07/2015| .01/07/2016 | ......3,546 | ...cococcevercccccvcene +.1,226.0000 | ... ceneen(212,370) (356,656) | ..... .....(356,656) | ......(144,286) 0001...........
Russell 2000 OTC Call Option 9RGO0OLT Equity/l|] RBC Capital
TY Multiple. N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/14/2015| .01/14/2016 | ..... 4,647 | oo +.1,220.0000 | oo rireeeee(353,033) | o | e (486,550) | ..... ......(486,550) | ......(133,517) 0001.....c.c....
Russell 2000 OTC Call Option 9RGO0OLV Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/21/2015] .01/21/2016 ] .....1,852 | coocvcrvvcrcricccees ...1,207.0000 | ..cooocvciiccicines ereeeene(133,900) | e | e (210,353) ..... (210,353) | ........ (76,453) 0001...........
Russell 2000 OTC Call Option 9RGO0OLX Equity/I| Barclays Bank
RTY Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I7OUKS5573..... | .01/28/2015 | .01/28/2016 | ......3,293 | ..ccvcccccvcccccnens ..1,217.0000 e <re(190,302) (355,931) ..... (355,931)] ......(165,629) 0001...........
Russell 2000 OTC Call Option 9RG000LZ Equity/l|] RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .02/06/2015 | .02/05/2016 | .....3, 111 | coocrcrvvcrcriics ...1,249.0000 | ... ceneen(224,272) (282,767) ] ..... (282,767)] ....... (58,495) 0001...........
Russell 2000 OTC Call Option 9RG0O0OMB Equity/l
RTY Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .02/13/2015| .02/12/2016 | ......5,960 | .....cccccoevecereveee ....1,270.0000 (329,528) (476,631) ] ..... .....(476,631)| .....(147,103) 0001...........
Russell 2000 OTC Call Optio 9RGO0OMD Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .02/20/2015 ] .02/19/2016 ] .....2,289 | .cccocrvvcrcrrrcicres ...1,282.0000 | ..o IO T 8:1515) ) VORI IOV (171,709) | ..... (1T1T09) | (13,814) 0001............
Russell 2000 OTC Call Optio 9RGOOOMF Equity/l| RBC Capital
RTY Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 1021272015 .02/26/2016 ] ......3,219 | coocvvrivcicice. ...1,286.0000 | ....ooccooovccccrnees ciereen(192.979) | i | e (239,344) | ..... (239,344) | ........ (46,365) 0001...........
S&P 500 OTC Call Option 9PG835BJ Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/05/2014 | .12/07/2015] .....8,018 | .cccoevecevcvcvcrcricccs | e 2,143.0000 | .......(600,789) (523,729) ] ..... (523,729)| ....... 125,803 0001.......c..e.
S&P 500 OTC Call Option 9PG835BH Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/05/2014 | .12/07/2015 .....6,129 | .ccccoooeveveccvevcns ....2,210.0000 | ........(296,398) (235,553) ... ......(235,553) .........96,625 0001...........
S&P 500 OTC Call Option 9PG835CF Equity/I| Barclays Bank
PG8 Multiple N/A....... | ndex |PLC G5GSEF7VJP5I70UK5573..... | .12/19/2014 | .12/21/2015 | ....36,312 [ ..ccvvvvvvvvvverrrrrenes [ e 2,135.0000 | ..... (3,316,012) (2,570,129) | ..... ..(2570,129)] ......d 634,907 0001............
S&P 500 OTC Call Option 9PG835CD Equity/I| Barclays Bank
PG8 Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I7OUKS573..... | .12/19/2014 | .12/21/2015 | ...36,573 | ...covcccvcvcccvcnens ....2,157.0000 | ..... (2,949,978) (2,221,379)] ..... ..(2,221,379)] .....d 649,048 0001...........
S&P 500 OTC Call Option 9PG835CB Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/19/2014 | .12/21/2015 ....32,555 | ..cocceccverevcrericcc | o 2,185.0000 | ..... (2,219,274) | coovvvevereverevevirenes [ v coeenenn(1,624,339) | ..... ..(1,624,339)] ....... 505,812 0001.......cc...
S&P 500 OTC Call Option 9PG835BZ Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/19/2014 | .12/21/2015 | ... 14,367 | ..ccccoooeoevevcverens ....2,201.0000 | ........(884,433) (620,392) ..... .....(620,392)| ....... 254,351 0001...........
S&P 500 OTC Call Option 9PG835BX Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .12/19/2014 | .12/21/2015| ...29,851 | cccveveverevercrericec | e 2,217.0000 | ..... (1,656,432) | coovvvvvevevnrerevnrenes [ coverevrerinenens cereeenn(1,106,302) | ..... ..(1,106,302) 522,843 0001
S&P 500 OTC Call Option 9PG835BV Equity/lf JP Morgan Chase
PG8 Multiple N/A....... Index [&Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ...26,137 | ..oovvvvveririririrnnens ....2,239.0000 | ..... (1,239,417) (788,917)] ..... n(788917)] ... 445,199 0001...........
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG835BT Equity/lf JP Morgan Chase
PG8 Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ......8,002 | ..ooovvvverervririrenens ....2,285.0000 | ........(266,787) (147,779) | ..... e (147,779)) 122,845 0001...........
S&P 500 OTC Call Option 9PG835BR Equity/If JP Morgan Chase
PG8 Multiple N/A........|ndex [&Co 8I5DZWZKVSZITNUHUT748..... | .12/19/2014 | .12/21/2015] ...14,213 ....2,339.0000 (144,607) | ..... n(144,607) ... 167,618
S&P 500 OTC Call Option 9PG835ET Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/06/2015 | .03/07/2016 | ......9,685 | .....cccccoevecereveee +.2,134.0000 | ..coooicvciiccicines crereene(B37ABT) | e | e (827,883)] ..... ......(827,883) | ......(190,416) 0001...........
S&P 500 OTC Call Option 9PG835ER Equity/l
PG8 Multiple. N/A....... | ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/06/2015 | .03/07/2016 | .....4,191 | ...ccovvvvvvrccvccrns +:2,206.0000 | ..o v (145,679) (232,920)] ..... (232,920) ........ (87,240) 0001.......c....
S&P 500 OTC Call Option 9PG835EX Equity/I| Barclays Bank
PG8 Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .03/13/2015 | .03/14/2016 | ....14,011 ....2,116.0000 (1,237,031) | .. .(1,345617) | ..... ..(1,345,617)] ......(108,586)
S&P 500 OTC Call Option 9PG835EV Equity/l| Barclays Bank
PG8 Multiple. N/A........ | ndex |PLC G5GSEF7VJP5I70UK5573..... | .03/13/2015 | .03/14/2016 | ......6,745 | ..oooovvvvvvvrevrvrrenes [ e 2,178.0000 | .oovvvvvvvrrreerrrreens cerreens(B08.545) | s | e (453,829) ] ..... . (453829) | ........ (45,284) 0001............
S&P 500 OTC Call Option 9PG835FN Equity/l
PG8 Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .03/20/2015 | .03/21/2016 | ....49,719 | cccoooecevevcccvevccs 21770000 | oo | e (4,043,646) | ... v (3,417.999) | ..... .(3,417,999) .....d 625,647 0001...........
S&P 500 OTC Call Option 9PG835FL Equity/I
PG8 Multiple. N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .03/20/2015 | .03/21/2016 | ....40,905 | ....oorvrvrererermrenens 1:2,209.0000 | oo | o (2,724,682) [ .ooovvvrvrerernrirenene ceren(2,338,321) | ... .(2,338,321)] ........ 386,361 0001.....c.c....
S&P 500 OTC Call Option 9PG835FJ Equity/l
PG8 Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .03/20/2015 | .03/21/2016 | ....45,212 | ..cocooceveveccvevcens 1:2,235.0000 | ..o | e (2,533,228) [ ...oovoevvvririrnnens ceeeeenen(2,090,100) | ... ..(2,090,100) .......: 443,128 0001...........
S&P 500 OTC Call Option 9PG835FH Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/20/2015| .03/21/2016 | ....20,664 | .......cccccoeoeoerecuc +.2,257.0000 | ..o e (951784) | i | (808,891) ] ..... ....(808,891)] ...... 142,892 0001...........
S&P 500 OTC Call Option 9PG835FF Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .03/20/2015 | .03/21/2016 | ....30,844 | .....ccccoceveccvercne 10:2,279.0000 | ..o | e (1,182,867) [ ..oovvvvvvvvvvrvrnnanens v (1,006,414) | ..... ..(1,006414)] ....... 176,453 0001...........
S&P 500 OTC Call Option 9PG835FD Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/20/2015| .03/21/2016 | ....11,314 2,326.0000 c100eeee(285,000) | e | e (254,380) | ..... ......(254,380) 30,619 0001...........
S&P 500 OTC Call Option 9PG835FB Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/20/2015 | .03/21/2016 | ....15,123 | ...ccvcccvcvcccccvcens +.2,382.0000 | ..o oo RTT) | e | e (196,380) | ..... .....(196,380) | .........114,737 0001............
S&P 500 OTC Call Option 9PG835FR Equity/I
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .03/27/2015| .03/28/2016 | ... 10,471 | .cccoooooeveveccvcvcens 1.2,127.0000 | ..o ...(885,323) (988,653) ..... ......(988,653) | ......(103,330) 0001...........
S&P 500 OTC Call Option 9PG835FP Equity/l
PG8 Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/27/2015 | .03/28/2016 | ......5,934 | ..ccccvecevevecvrcricccs | e 2,198.0000 | ..oovvvvvvrrvcrrrrnee cereeene(319,724) | e | e (364,413) ] ..... cen(364,413) | ... (44,689) 0001.......c..e.
S&P 500 OTC Call Option 9RGO0OMH Equity/l|] RBC Capital
RGO Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .03/06/2015 | .03/07/2016 ] .....4,000 | ......ccccoervrrrcrccec ...1,267.0000 | ...ooocccciiccccinens v (254,960) (339,714) ..... (339,714)] ....... (84,754) 0001...........
S&P 500 OTC Call Option 9RGO0OMJ Equity/l|] RBC Capital
RGO Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .03/13/2015 | .03/14/2016 | ......5,162 | ccccvvvvvvvcrvccccrncccc | e 1,282.0000 [ ..oovvvvevvvvveivinnnnns ceeeeene(335,840) | e | e (405,797) | ..... < (405,797 | ... (69,957) 0001............
S&P 500 OTC Call Option  9RGO0OML Equity/I| Barclays Bank
RGO Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .03/20/2015 | .03/21/2016 | ......3,940 | ..ccccooccvevcccvcrens ...1,319.0000 | ..o e1000eee(239,000) | e | e (245,128) | ..... ......(245,128) (6,127) 0001...........
S&P 500 OTC Call Option 9RGOOOMN Equity/I
RGO Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .03/27/2015 | .03/28/2016 | .....4,329 | cccoovevevevevevericces | e 1,299.0000 [ .ooovvvvevvvvverninnnnns cireeeee(218,268) | e | e (296,429) | ..... (296,429 | ........ (78,161) 0001.......cc...
S&P 500 OTC Call Option 9PG834RX Equity/lf JP Morgan Chase
SPX Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .04/07/2014 | .04/07/2015 | ....14,032 | ..ooovvvvvrervririrenens ....1,905.0000 | ........(977,329) (2,280914)] ..... ..(2,280914)] ....... 286,056 0001...........
S&P 500 OTC Call Option 9PG834RV Equity/lf JP Morgan Chase
SPX Multiple N/A........|ndex [&Co 8I5DZWZKVSZIINUHU748..... | .04/07/2014 | .04/07/2015 | .....8,661 | ..ocvovvvvvevrvrrrrrenes [ e 1,981.0000 | ........(351,550) (761,172)| ..... n(761172) .. 285,676 0001
S&P 500 OTC Call Option 9PG834SB Equity/I| Barclays Bank
SPX Multiple N/A....... I ndex |PLC G5GSEF7VJP5I70UKS573..... | .04/14/2014 | .04/14/2015 ] ...18,824 | ......occcvcccvceees ....1,897.0000 | ..... (1,230,525) (3,226,956)| ..... ..(3,226,956) | ........ 369,898 0001...........
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
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S&P 500 OTC Call Option 9PG834RZ Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |PLC G5GSEF7VJP5I7TOUKS573..... | .04/14/2014 | .04/14/2015  ......6,309 | ..ocovevvvvririnnnens ....1,964.0000 | ........(249,521) (673,016) | ..... .....(673,016)] ....... 190,214 0001...........
S&P 500 OTC Call Option 9PG834ST Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNSC3868.... | .04/21/2014 | .04/21/2015] ....25,520 ....1,931.0000 | ... (1,733,318) (3,560473)| ..... .(3,560,473)] ...... 675,854
S&P 500 OTC Call Option 9PG834SR Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ...28,442 | ....covvcvcrvccvcnee. ....1,954.0000 | ..... (1,654,756) (3,354,517) | ..... ..(3,354,517) ....... 851,350 0001...........
S&P 500 OTC Call Option 9PG834SP Equity/l] Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ....33,763 | ccvevevvvererrrcrerree ....1,966.0000 | ..... (RIRIITCK7A D) [ R cerenen(3,603,358) | ..... ..(3,603,358)| ....1,039,612 0001.......c....
S&P 500 OTC Call Option 9PG834SN Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ....34,820 ....1,984.0000 | ..... (1,615,300) (3,177,235) | ..... ..(3,177,235)] ....1,116,145
S&P 500 OTC Call Option 9PG834SL Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015 | ... 25477 | cevvvvvvvvvvrvevvcrreacc | e 2,000.0000 | ... (RIOZXHSKT:) ) [ R cerern(1,968,598) | ..... ...(1,968,598) 855,483 0001............
S&P 500 OTC Call Option 9PG834SJ Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ....30,269 | ....ocvvvcrcrvccrcrncs ....2,012.0000 | ..... (1,132,363) (2,033,985) | ..... ..(2,033,985)] ....1,120,368 0001...........
S&P 500 OTC Call Option 9PG834SH Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ...31,781 | cevevevvverervrrrerrne ....2,028.0000 | ..... (1,034,154) | coovevevevevmrerenerenes [ v v (1,714875) | ... ..(1,714,875)] ....1,216,207 0001.....c.c....
S&P 500 OTC Call Option 9PG834SF Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/21/2014 | .04/21/2015] ....15,054 | .....coovevcrvccncrccec ....2,066.0000 | ........(346,091) (441,188) | ..... ...(441,188)] ...... 568,289 0001...........
S&P 500 OTC Call Option 9PG834SD Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I7TOUKS573..... | .04/21/2014 | .04/21/2015 | ...11,657 | ..occvcccccvcccccnens ....2,117.0000 | ........(146,412) (93,403) ..... cerenn(93,403) | ... 403,569 0001...........
S&P 500 OTC Call Option 9PG834SX Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .04/28/2014 | .04/28/2015] ....18,840 | ..ccocrvvcrcrviricrces ...1,926.0000 | ..... (1,260,773) (2,755407)| ..... ..(2,755407)] ....... 474,082 0001...........
S&P 500 OTC Call Option 9PG834SV Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .04/28/2014 | .04/28/2015] .....5494 | ...cocvvvivvriicnccce. ....2,009.0000 | ........(217,672) (401,038) ..... .....(401,038)] ...... 191,988 0001...........
S&P 500 OTC Call Option 9PG834TB Equity/l
SPX Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .05/07/2014 | .05/07/2015 | ....12,331 | cccoooevevercccvevecs 11,941,000 | ........(797,939) | cocovorvcverrrcrccricncs | v v (1,691.274) | ... (1,691,274)] ....... 302,673 0001............
S&P 500 OTC Call Option 9PG834SZ Equity/I
SPX Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .05/07/2014 | .05/07/2015 ......6,522 | ..ccccoooeveveccccvceee ....2,021.0000 (227,226) (455,326) | ..... .....(455,326)| ....... 206,423 0001...........
S&P 500 OTC Call Option 9PG834TF Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .05/14/2014 | .05/14/2015 | ... 17,612 | cccoevecevevevcrcricccs | o 1,953.0000 | ... (1,099,693) (2,257,585) | ..... ..(2,257,585)] ....... 478,730 0001.......c..e.
S&P 500 OTC Call Option 9PG834TD Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .05/14/2014 | .05/14/2015 .....5,676 | ....ccccceoeveccrercne ....2,031.0000 | ........(192,303) (368,788) | ..... ......(368,788)] ....... 189,368 0001...........
S&P 500 OTC Call Option 9PG834TV Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015 ....27,590 | ...covvvvvvvrvccvcrvcccc | e 1,950.0000 | ..... (1,777,072) (3,686,795) | ..... ..(3,686,795)] ....... 713,722 0001............
S&P 500 OTC Call Option 9PG834TT Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] ...38,877 | .ccvvvvvercrcccrcre. ....1,976.0000 | ..... (2,085,751) | ..oooovvevevvvevevvrenes [ v v (4,341012) | ... ..(4,341,012)] ....1,110,287 0001...........
S&P 500 OTC Call Option 9PG834TR Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015 ] ...20,418 | cccovvvvvvvrvvvvccrvcacc | e 1,987.0000 | ... (1,010,691) (2,075,335) | ..... ..(2,075,335)] ....... 593,453 0001.......cc...
S&P 500 OTC Call Option 9PG834TP Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] ...35,413 | .coovvvvvcrcriccrcree. ....2,011.0000 | ..... (1,465,390) (2,948,395) | ..... ..(2,948,395)] ....1,097,788 0001...........
S&P 500 OTC Call Option 9PG834TN Equity/l] Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .05/21/2014 | .05/21/2015 | ....35,381 | .....covvvvvvrcvrcaracs [ e 2,028.0000 | ..... (1,276,900) (2,483,003) ] ..... ..(2,483,003)] ....1,128,886 0001
S&P 500 OTC Call Option  9PG834TL Equity/I| Credit Suisse FB
SPX Multiple N/A....... I ndex [ Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] ...31,181 | .coovvvivcicriccicce. ....2,045.0000 | ........(978,148) | .coovvvvvrrrvcrcrrvcncs | v v (1,874373) | ... ..(1,874,373)] ....... 942,923 0001...........
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S&P 500 OTC Call Option 9PG834TJ Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/21/2014 | .05/21/2015] .....9,719 | ccoovervvcicriccicnas ....2,083.0000 | ........(218,678) (352,823) ..... ......(352,823) 303,370 0001...........
S&P 500 OTC Call Option 9PG834TH Equity/I
SPX Multiple N/A........ | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .05/21/2014 | .05/21/2015] ....11,981 ....2,132.0000 .(136,823) (185,498) | ..... ....(185498)] ....... 350,984
S&P 500 OTC Call Option 9PG834UN Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .05/28/2014 | .05/28/2015] ...15,572 | ....covvcvcriccrcnee. ....1,965.0000 | ..... (1,042,234) | ..ooovvvevevvrevevnnenns [ v v (1,904,961) | ..... ..(1,904,961)] ....... 409,541 0001...........
S&P 500 OTC Call Option 9PG834UL Equity/l] Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNS8C3868.... | .05/28/2014 | .05/28/2015] .....5,734 | .coovvvvvrrrriccrcee. ....2,058.0000 | ........(188,821) (309,978) | ..... (309,978)] ....... 184,745 0001.......c....
S&P 500 OTC Call Option 9PG834UR Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .06/06/2014 | .06/05/2015 ....11,398 ....2,010.0000 .(735,399) ... ..(1,028,505) ..... ..(1,028,505) ] ........ 328,582
S&P 500 OTC Call Option 9PG834UP Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... | .06/06/2014 | .06/05/2015] .....8,233 | ..ccccccceoevecccccvcccc | o 2,094.0000 | .......(278,275) (301,519) ..... .....(301,519) 253,878 0001............
S&P 500 OTC Call Option 9PG834UV Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .06/13/2014 | .06/12/2015] ... 17,519 | coocrcrvicrcriics ....2,001.0000 | ..... (1,138,034) | ..oovvvvevevvverevirenes [ i v (1,774.394) | ... (1,774,394) ] ....... 435,104 0001...........
S&P 500 OTC Call Option 9PG834UT Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNBC3868.... | .06/13/2014 | .06/12/2015] .....5423 | .coovvvvvrrrriicrcee. ....2,078.0000 | ........(194,035) (260,074)] ..... ....(260,074)| ....... 165,008 0001.....c.c....
S&P 500 OTC Call Option 9PG834VF Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |PLC G5GSEF7VJP5I70UK5573..... | .06/20/2014 | .06/19/2015 | ...28,672 | ..ooovvvvvvvrvrerirenens ....2,027.0000 | ..... (1,817,805) (2,381,892) ] ..... ..(2,381,892)] ....... 802,711 0001...........
S&P 500 OTC Call Option  9PG834UJ Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I7OUKS5573..... | .06/20/2014 | .06/19/2015 | ...17,322 | .ocovvvvrvrcrvrnnnns +...2,047.0000 | ........(951,185) | cocvvvrvvrrrricrcrricies | v v (1,193,824) | ... ..(1,193,824)] ....... 500,056 0001...........
S&P 500 OTC Call Option 9PG834VD Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I70UK5573..... | .06/20/2014 | .06/19/2015 | .....6,113 | .ooovvvvvrvrirerirnnnns ....2,053.0000 | ........(319,771) (402,188) | ..... .....(402,188)] ....... 178,245 0001...........
S&P 500 OTC Call Option 9PG834UH Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |[PLC G5GSEF7VJP5I70UK5573..... | .06/20/2014 | .06/19/2015 | ....32,351 | ...covvvvvvvriririrnnnns ....2,065.0000 | ..... (1,489,870) | ..covovvevevvvevevvrenes [ v v (1,935,246) | ..... ..(1,935,246) ....... 863,487 0001...........
S&P 500 OTC Call Option 9PG834UF Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .06/20/2014 | .06/19/2015 | ....30,058 | ......ococuerveereneeens ....2,088.0000 | ..... (1,017,750) | cocovovvevevvrerennrenes [ v cereeenn(1,395,510) | ..... .(1,395,510) ] ....... 826,474 0001............
S&P 500 OTC Call Option 9PG834UD Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .06/20/2014 | .06/19/2015 ....42,285 | ......cccccooecerereee ....2,106.0000 | ..... (1,349,515) | ..oooovveveervcvernrenes [ v v (1,683,281) [ ..... ..(1,583,281)] ....1,146,763 0001...........
S&P 500 OTC Call Option 9PG834VB Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .06/20/2014 | .06/19/2015] .....1,982 | cccccveceveveccrcricccs | e 2,119.0000 | ..........(60,610) (61,424) | ..... ceeen(61,424) | ........56,935 0001.......c..e.
S&P 500 OTC Call Option 9PG834UB Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .06/20/2014 | .06/19/2015 | ....23,282 | ...cccoooeoeveccvevens ....2,122.0000 | ........(663,931) (700,277) | ..... n(700,277)] . 615,158 0001...........
S&P 500 OTC Call Option 9PG834TZ Equity/l
SPX Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .06/20/2014 | .06/19/2015| ....10,851 | ...cccvcccvcveccvcriccc | e 2,167.0000 | .......(188,070) (161,396) | ..... .....(161,396) 250,747 0001............
S&P 500 OTC Call Option 9PG834UZ Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .06/20/2014 | .06/19/2015 .....2,012 | ccccoocevevevcccvevens ....2,186.0000 (32,534) (20,441) | ..... (20,441)] ........42,131 0001...........
S&P 500 OTC Call Option 9PG834TX Equity/I
SPX Multiple N/A....... | ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | .06/20/2014 | .06/19/2015] ......8,966 | ....cccccevereverericcc | e 2,218.0000 | .......(244,715) (39,581) | ..... ceeenn(39,581) ] ... 161,467 0001.......cc...
S&P 500 OTC Call Option 9PG834UX Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .06/20/2014 | .06/19/2015 ......2,665 | .....cccccoeveccrevene ....2,220.0000 (30,145) (11,424) | ..... cen(11,424) | .......47 545 0001...........
S&P 500 OTC Call Option 9PG834VJ Equity/l] Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .06/27/2014 | .06/26/2015] ....20,929 | ...covvvvvvvvvvvcrveccs | oo 2,018.0000 | ..... (1,393,244) | c.ooovovevevnrerernrenes [ oo cerenennn(1,958,620) | ... ..(1,958,620)] ........ 564,570 0001
S&P 500 OTC Call Option 9PG834VH Equity/I| Credit Suisse FB
SPX Multiple N/A....... I ndex [ Int E58DKGMJYYYJLNBC3868.... | .06/27/2014 | .06/26/2015] .....7,711 | ccoovcrvvcvcriccicce. ....2,106.0000 | ........(256,237) (308,077)] ..... .(308,077)] ... 204,252 0001...........
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S&P 500 OTC Call Option 9PG834VN Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .07/07/2014 | .07/07/2015 ....11,640 | ..ccccoocoeveverevccns ....2,040.0000 | ........(761,023) (960,500) | ..... .....(960,500)| ....... 278,417 0001...........
S&P 500 OTC Call Option 9PG834VL Equity/I
SPX Multiple N/A....... | ndex [Bank of America... EYKN6VOZCB8VDIIULBSO..... | .07/07/2014 | .07/07/2015] ......6,098 ....2,114.0000 .(231,663) (238,621)] ..... n(238621)] ....... 167,858
S&P 500 OTC Call Option 9PG834VR Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |[PLC G5GSEF7VJP5I70UK5573..... | .07/14/2014 | .07/14/2015 | ...20,899 | ...covvvveveriririrnnens ....2,037.0000 | ..... (1,369,720) | ..coovvvevevevevevvrenes [ v ceoeeen(1,806,288) | ... ..(1,806,288)] ........ 540,023 0001...........
S&P 500 OTC Call Option 9PG834VP Equity/l| Barclays Bank
SPX Multiple N/A....... | ndex |PLC G5GSEF7VJP5I7TOUKS5573..... | .07/14/2014 | .07/14/2015 | .....7,344 | ccccovcvevevccccerene ....2,108.0000 | ........(281,642) (335,551) ] ..... (335,551)| ....... 181,911 0001.......c....
S&P 500 OTC Call Option 9PG834WJ Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .07/21/2014 ] .07/21/2015 ....32,580 ....2,033.0000 | ..... (2,179,928) (2,955,902) | ..... ..(2,955,902)] ....... 811,305
S&P 500 OTC Call Option 9PG834WH Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .07/21/2014 1 .07/21/2015] ...29,038 | .ccevvvvvvvvvvvcvcrrecnc | oo 2,057.0000 | ... (1,645,003) (2,191,042) ] ..... .(2,191,042)] ....... 749,005 0001............
S&P 500 OTC Call Option 9PG834WF Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .07/21/2014 | .07/21/2015] ...24,138 | .cccovvvvcrcriccrcres ....2,068.0000 | ..... (1,202,072) | coooovvvevevvrerevenenes [ v v (1,627,342) | ..... ..(1,627,342)] .....d 627,423 0001...........
S&P 500 OTC Call Option 9PG834WD Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLN8C3868.... | .07/21/2014 | .07/21/2015| ...23,196 | .ccccovcccccrrccrnes +:2,089.0000 | ...erc0.(976,784) | ccovvvvverrvcrerrreres | rererererererererernrene cere(1,347,488) | ..... ..(1,347,488) 558,157 0001.....c.c....
S&P 500 OTC Call Option 9PG834WB Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .07/21/2014 | .07/21/2015 ] ......8,082 | .cccoocecevevcccvcvcns ....2,103.0000 | ........(321,340) (401,774) | ..... . (401,774) ] ... 194,698 0001...........
S&P 500 OTC Call Option 9PG834VZ Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .07/21/2014 | .07/21/2015 | ....45,520 | .....ccccooeverercvceee ....2,113.0000 | ..... (QICTE R ECIC) ) SRR [ v (1,999,515) | ... ..(1,999,515)] ....1,197,538 0001...........
S&P 500 OTC Call Option 9PG834VX Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .07/21/2014 | .07/21/2015 .....8,730 | .cccoovevevevcccvevccs ....2,136.0000 (262,686) (294,901) | ..... en(294,901)] ... 224,964 0001...........
S&P 500 OTC Call Option 9PG834VV Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .07/21/2014 | .07/21/2015 ... 10,772 | ccccoeoeveveveccvevens ....2,178.0000 | ........(219,964) (203,015) ..... .....(203,015) 252,052 0001...........
S&P 500 OTC Call Option 9PG834VT Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .07/21/2014 | .07/21/2015 | ....11,223 | cccoovecevevcccverccs ....2,231.0000 | ........(131,758) (85,403) ..... e (85,403) | ... 187,167 0001............
S&P 500 OTC Call Option  9PG834WP Equity/lf JP Morgan Chase
SPX Multiple N/A........|ndex [&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2014 | .07/28/2015 | ....17,030 | ...cccccccccvcccccvens ....2,023.0000 | ..... QIR YA ) [N [ v (1,729,552) | ... .(1,729,552)] ........ 356,877 0001...........
S&P 500 OTC Call Option 9PG834WN Equity/If JP Morgan Chase
SPX Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2014 | .07/28/2015 | .....7 474 | ...cooovvvvevverrirrrnes [ 2,044.0000 | .......(467,499) (653,222) ... n(653,222) ... 162,935 0001.......c..e.
S&P 500 OTC Call Option  9PG834WL Equity/lf JP Morgan Chase
SPX Multiple N/A....... |ndex [&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2014 | .07/28/2015 | .....9,819 | cccoevevcvcvcccvcveens ....2,106.0000 | ........(375,184) (499,714) | ..... .(499,714) ....... 230,142 0001...........
S&P 500 OTC Call Option 9PG834WV Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |PLC G5GSEF7VJP5I70UK5573..... | .08/07/2014 | .08/07/2015 | ....13,092 | ...coovvvvvvvverrerrrnns [ e 1,968.0000 [ ....0cs(886,721) [ ovevvveeveervurerannnns | o v (1,876,032) | ..... ..(1,876,032) ........ 257,748 0001............
S&P 500 OTC Call Option  9PG834WT Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .08/07/2014 | .08/07/2015 | ......6,666 | .....covvvvvrvrvrernnens ....1,997.0000 | ........(361,764) (813,375)] ..... n(813,379) ] ...... 124,745 0001...........
S&P 500 OTC Call Option 9PG834WR Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .08/07/2014 | .08/07/2015] .....8,096 | ..ccovvvvvvrrvccvcrvcccc | e 2,046.0000 | ........(286,356) (722,745) ..... n722,745) | ....... 169,074 0001.......cc...
S&P 500 OTC Call Option 9PG834WZ Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/14/2014 | .08/14/2015] ...18,791 | .coovvvvvircriicicrea. ....2,018.0000 | ..... (1,180,826) (2,051,436)| ..... ...(2,051,436) 358,101 0001...........
S&P 500 OTC Call Option 9PG834WX Equity/l] Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNSC3868.... | .08/14/2014 | .08/14/2015] ......7,682 | .ccovvrvvvrrrvvrrcrcccns | e 2,086.0000 | .......(277,704) (514,726) | ..... en(514,726) ... 166,172 0001
S&P 500 OTC Call Option 9PG834XR Equity/I| Barclays Bank
SPX Multiple N/A....... I ndex |PLC G5GSEF7VJP5I70UK5573..... | .08/21/2014 | .08/21/2015 | ...22,963 | ... ....2,052.0000 | ..... (1,600,521) (2,010,818)] ..... ..(2010,818)] ........ 517,600 0001...........
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
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Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG834XP Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |PLC G5GSEF7VJP5I70UK5573..... | .08/21/2014 | .08/21/2015 | ...27,209 | ..ooovvvvvvervririrnnens ....2,072.0000 | ..... (1,669,816) (2,051,961)] ..... ..(2,051,961)] ...... 627,813 0001...........
S&P 500 OTC Call Option 9PG834XN Equity/l| Barclays Bank
SPX Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I70UKS573..... | .08/21/2014 | .08/21/2015 ....42,211 ....2,087.0000 | ..... (2,331,314) (2,895,681)] ..... ..(2,895,681)] ....... 886,049
S&P 500 OTC Call Option 9PG834XL Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |[PLC G5GSEF7VJP5I70UK5573..... | .08/21/2014 | .08/21/2015 | ...19,414 | ..covvvvvviriirirenens +.2,115.0000 | ........(858,681) | .ccovvveverrrcrerrrcrcs | v ceeeeeen(1,013,053) | ..... ..(1,013,053)] ....... 460,587 0001...........
S&P 500 OTC Call Option 9PG834XJ Equity/l] Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/21/2014 | .08/21/2015] ....25,051 | .cvevevvvererrrcrerree 10:2,133.0000 | ...ere..(832,895) | covvvvrvvvrvrrererrienes | vevevenererernrerenerene cevenn(1,089,860) | ..... ..(1,089,860) ........ 591,656 0001.......c....
S&P 500 OTC Call Option 9PG834XH Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/21/2014 | .08/21/2015 ....25,889 ....2,142.0000 .(788,320) ... ..(1,050,180) ..... ..(1,050,180) ........ 548,048
S&P 500 OTC Call Option 9PG834XF Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNSC3868.... | .08/21/2014 | .08/21/2015] ...16,694 | ....ccvvvvvvvvvrrvrccccc | oo 2,157.0000 | .......(431,707) (562,422) ... n(562,422) ... 385,402 0001............
S&P 500 OTC Call Option 9PG834XD Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/21/2014 | .08/21/2015 ] .....7,704 | .cooovrvviicricricnas ....2,203.0000 | ........(116,407) (145,199) | ..... (145,199)] ...... 160,570 0001...........
S&P 500 OTC Call Option 9PG834XB Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLN8C3868.... | .08/21/2014 | .08/21/2015] .....9,858 | ....vvvvvvrrvvcrcrce. ....2,252.0000 | ..........(68,415) (85,005) ... creeren(85,009) | ... 149,487 0001.....c.c....
S&P 500 OTC Call Option 9PG834XV Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/28/2014 | .08/28/2015] ...19,973 | ..covvvvcvcrvccrcna. ....2,058.0000 | ..... (WAL W) ) [T RN ceeeeeeen (1,737 587) | ... .(1,737,587)] ....... 440,805 0001...........
S&P 500 OTC Call Option 9PG834XT Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNBC3868.... | .08/28/2014 | .08/28/2015] ......5,584 | ......cccovvvvivvcrcce. ....2,135.0000 | ........(188,181) (250,886) | ..... .....(250,886)| ....... 128,989 0001...........
S&P 500 OTC Call Option 9PG834XZ Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I70UK5573..... | .09/05/2014 | .09/04/2015 | ...11,770 | ..ooovvvvervrvnerirennns ....2,071.0000 | ........(831,786) (941,138) ] ..... (941,138 ... 256,082 0001...........
S&P 500 OTC Call Option 9PG834XX Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .09/05/2014 | .09/04/2015 .....8,687 | ...cccoccecevevcveviens ....2,139.0000 | ........(393,260) (392,584) | ..... .(392,584) | ....... 195,882 0001...........
S&P 500 OTC Call Option 9PG834YD Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/12/2014 | .09/114/2015] ... 14,429 | .cocoorvvircriicns ....2,057.0000 | ..... (1,000,940) | ..cooovvvvevvrerevnrenes [ e cerenenn(1,329,453) | ..... .(1,329453)] ...... 295,700 0001............
S&P 500 OTC Call Option 9PG834YB Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .09/12/2014 | .09/14/2015] .....6,986 | .....coovvvvrvvcrcrce. ....2,125.0000 | ........(260,298) (387,714) | ..... (387,714)] ...... 135,805 0001...........
S&P 500 OTC Call Option 9PG834YV Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015 ....26,363 | ...cocvcccvcveccvericcc | e 2,075.0000 | ..... (1,777,657) (2,188,951)] ..... ..(2,188951)] ...... 535,699 0001.......c..e.
S&P 500 OTC Call Option 9PG834YT Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015 ....45,538 | .....cccccoevecererene ....2,099.0000 | ..... (2,585,648) (3,175817)] ..... ..(3,175,817) 953,713 0001...........
S&P 500 OTC Call Option 9PG834YR Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015| ...26,119 | cccoevecevevecvrcrecccs | e 2,122.0000 | ..... (1,255,540) | ..covovvevevvrereverenes [ coveresesirininens v (1,527,462) | ..... ..(1,527,462)] ....... 493,135 0001............
S&P 500 OTC Call Option 9PG834YP Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .09/19/2014 | .09/21/2015 .....9,341 | ccccoooovevevcccvevcns ....2,141.0000 | ........(385,036) (459,723)] ..... ..(459,723)] ...... 199,260 0001...........
S&P 500 OTC Call Option 9PG834YN Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015| ....22,180 | ...ccvcccvcrevcvcriccc | e 2,153.0000 (829,088) (954,913)] ..... en(954,913) ] ... 472,258 0001.......cc...
S&P 500 OTC Call Option 9PG834YL Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015 | ...30,571 | .cccoooevevevcccvercns ....2,162.0000 | ..... (1,055,922) | ..coovvvevevvvereverenes [ v v (1,232,855) | ..... ..(1,232,855)] ....... 646,381 0001...........
S&P 500 OTC Call Option 9PG834YJ Equity/l
SPX Multiple N/A........ | ndex |Bank of America... EYKN6VOZCB8VDOIULBSO..... | .09/19/2014 | .09/21/2015| ....14,007 | .cccccccoevevviccccccccc | o 2,177.0000 | .......(422,346) (474,777) | ..... e (AT47TT) ] 293,469 0001
S&P 500 OTC Call Option 9PG834YH Equity/I
SPX Multiple N/A....... I ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015] .....7,576 | .cccocoecereveccvevcens ....2,223.0000 | ........(143,489) (147,349) | ..... n(147,349)] L 143,146 0001...........
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S&P 500 OTC Call Option 9PG834YF Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .09/19/2014 | .09/21/2015 ....10,088 | .....cccceoevevererecns ....2,272.0000 | ........(106,328) (95,171) | ..... ceeeen(95,171) ] e 139,885 0001...........
S&P 500 OTC Call Option 9PG834YZ Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/26/2014 | .09/28/2015 ....14,792 ....2,041.0000 | ..... (1,162,355) [ .... ..(1,675,357) ..... ...(1,575,357) 235911
S&P 500 OTC Call Option 9PG834YX Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .09/26/2014 | .09/28/2015] .....8,553 | .ccovvvvvrcrisiicra. ....2,117.0000 | ........(407,037) (531,958) | ..... .en(531,958) ] ....... 176,935 0001...........
S&P 500 OTC Call Option 9PG834ZD Equity/l| Barclays Bank
SPX Multiple N/A....... | ndex |[PLC G5GSEF7VJP5I70UK5573..... | .10/07/2014 | .10/07/2015 | ....12,020 | ..oovvvevermrerererenens ....1,993.0000 | ..... (1,014,127) | covveverevevmrerennrenes [ v v (1,689,436) | ..... ..(1,689,436) ....... 194,675 0001.......c....
S&P 500 OTC Call Option 9PG834ZB Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... | .10/07/2014 | .10/07/2015 ....10,030 ....2,063.0000 (552,252) (956,744) | ..... ....(956,744) | ....... 161,028
S&P 500 OTC Call Option 9PG834ZH Equity/I| Credit Suisse FB
SPX Multiple N/A........ | ndex | Int E58DKGMJYYYJLNSC3868.... | .10/14/2014 | .10/14/2015] ...15,982 | .ccvvvvvvrrrvvvrrrccccs | oo 1,938.0000 | ..... (1,093,968) (2,922,526)| ..... (2922,526)] ....... 169,460 0001............
S&P 500 OTC Call Option 9PG834ZF Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .10/14/2014 | .10/14/2015] .....8,303 | ..ccovvvvcrcrvirrcrncs ....1,997.0000 | ........(356,365) | .cccvrvcerrrrcrcrricrcs | roverivrririnniniiininns v (1,158,896) | ..... .(1,158,696) | ....... 133,295 0001...........
S&P 500 OTC Call Option 9PG834ZX Equity/I
SPX Multiple. N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .10/21/2014 | .10/21/2015 | ....32,994 | .cccoooeverevercrereene ....2,001.0000 (2,929,207) cereren(8,575,898) | ..... ..(4,575,898)] ...... 433,902 0001.....c.c....
S&P 500 OTC Call Option 9PG834ZV Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .10/21/2014 | .10/21/2015 ...25,890 | ....cccccevercccvcrcns ....2,022.0000 | ..... (2,046,863) (3,221,835) | ..... ..(3,221,835)] ........ 362,350 0001...........
S&P 500 OTC Call Option 9PG834ZT Equity/l
SPX Multiple N/A........ | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .10/21/2014 | .10/21/2015 ....31,000 | ..ccccooceveveccvevcne ....2,036.0000 | ..... (2,267,960) (3,549,866) | ..... ..(3,549,866)] ........ 535,889 0001...........
S&P 500 OTC Call Option 9PG834ZR Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I7OUK5573..... | .10/21/2014 | .10/21/2015 | ....37,125 | .ooovvvvervrirerirnnens ....2,059.0000 | ..... (2,364,863) (3,721,280) | ..... ..(3,721,280) ] ....... 566,123 0001...........
S&P 500 OTC Call Option 9PG834ZP Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |[PLC G5GSEF7VJP5I7OUKS5573..... | .10/21/2014 | .10/21/2015 | ...42,827 | ...ccvcccvcvcccvcnens ....2,081.0000 | ..... (2,383,323) (3,746,097) | ..... ...(3,746,097) 693,459 0001...........
S&P 500 OTC Call Option 9PG834ZN Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .10/21/2014 | .10/21/2015 | ...22,882 | ...covvvvvrvrveerernnens ...2,101.0000 | ..... (1,112,980) | .ocovvvvevevvverevirenes [ s v (1,743 445) | ... (1,743 445)] ....... 384,082 0001............
S&P 500 OTC Call Option 9PG834ZL Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .10/21/2014 | .10/21/2015 ......6,959 | ..ccccoccevevcccvcvcens ....2,148.0000 | ........(245,096) (375,466) | ..... .....(375,466)| ....... 121,580 0001...........
S&P 500 OTC Call Option 9PG834ZJ Equity/l| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLN8C3868.... | .10/21/2014 | .10/21/2015 ] ... 14,068 | .....cocvvvvvvvvvcrvcccc | oo 2,194.0000 (350,012) (472,342) | ..... n(472,342)] ... 273,207 0001.......c..e.
S&P 500 OTC Call Option 9PG835AB Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .10/28/2014 | .10/28/2015] ... 18,619 | .cocvvvvvrrcrcccicce. ....2,045.0000 | ..... (1,544,446) (2,079,844)| ..... ..(2,079,844)] ....... 269,065 0001...........
S&P 500 OTC Call Option 9PG834ZZ Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .10/28/2014 | .10/28/2015] ......5,886 | ....ccoovvvervvecervuccc | e 2,124.0000 | .......(347,192) (457,007) ..... < (457,007) ] ....... 116,623 0001............
S&P 500 OTC Call Option 9PG835AF Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .11/07/2014 | .11/06/2015] ... 11,792 | .coovvvvvcrrriicrcee. ....2,097.0000 | ........(788,649) (961,642) ..... .(961,642) ... 217,151 0001...........
S&P 500 OTC Call Option 9PG835AD Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/07/2014 | .11/06/2015] ......8,834 | .cccoovocevevevcvcricccs | e 2,171.0000 (328,713) (421,487) ] ..... n(421487)] ... 149,478 0001.......cc...
S&P 500 OTC Call Option 9PG835AJ Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 11412014 | A113/2015 ) AT TAT | e ....2,105.0000 | ..... (K7 N a0 T v (1,417 618) | ..... (1,417,618)] ....... 280,766 0001...........
S&P 500 OTC Call Option 9PG835AH Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/14/12014 | 11/13/2015| .....5,912 | ccccvevevevevevrvcricres | e 2,170.0000 | .......(314,755) (291,034) ..... .(291,034) ........98,669 0001
S&P 500 OTC Call Option 9PG835BB Equity/I| Credit Suisse FB
SPX Multiple N/A....... I ndex [ Int E58DKGMJYYYJLNBC3868.... | .11/21/2014 | .11/20/2015] ....38,633 | .....cocvevcrvccvcccce. ....2,129.0000 | ..... (3,172,928) (2,683,012)] ..... ..(2,683,012)] ....... 619,452 0001...........
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG835AZ Equity/I| Credit Suisse FB
SPX Multiple N/A....... | ndex | Int E58DKGMJYYYJLNBC3868.... | .11/21/2014 | .11/20/2015] ....38,265 | .....coovevcrvccrcree. ....2,158.0000 | ..... (2,645,259) (2,083,093) | ..... ..(2,083,093)] ....... 720,383 0001...........
S&P 500 OTC Call Option 9PG835AX Equity/I
SPX Multiple N/A....... | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .11/21/2014 | .11/20/2015] ....30,351 ....2,181.0000 | ..... (1,819,542)[ ... ..(1,370,633) ..... ..(1,370,633)] ........ 569,607
S&P 500 OTC Call Option 9PG835AV Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .11/21/2014 | .11/20/2015 ....20,950 | .....cccccoevevererecne ....2,201.0000 | ..... (1,105,951) (786,428) | ..... ...(786,428)] ....... 388,108 0001...........
S&P 500 OTC Call Option 9PG835AT Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/21/2014 | .11/20/2015 | ....30,749 | .cccoevevereveverereens ....2,214.0000 | ..... (1,491,941) (992,860) | ..... .(992,860) | ....... 562,009 0001.......c....
S&P 500 OTC Call Option 9PG835AR Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .11/21/2014 | .11/20/2015 ....18,086 ....2,235.0000 .(757,261) (467,206) ..... ......(467,206) | ....... 319,074
S&P 500 OTC Call Option 9PG835AP Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/21/2014 | .11/20/2015| .....6,775 | ccccveverevevesrrericrss | e 2,281.0000 (202,708) (100,571) | ..... n(100,571)] ... 105,099 0001............
S&P 500 OTC Call Option 9PG835AN Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .11/21/2014 | .11/20/2015 | ....10,720 | ...cocvcccvevcccvcvcens ....2,332.0000 | ........(212,578) (90,224) | ..... ceeen(90,224) | ... 119,663 0001...........
S&P 500 OTC Call Option 9PG835BF Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/28/2014 | .11/27/2015 .....8,624 | .cccoevevevevevcrerene ....2,132.0000 | ........(658,011) (579,140) | ..... (579,140) | ...... 158,422 0001.....c.c....
S&P 500 OTC Call Option 9PG835BD Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .11/28/2014 | .11/27/2015 .....5,572 | cccoovevevevcccvcvcens ....2,211.0000 | ........(251,632) (203,202) ..... ...(203,202) | .........89,149 0001...........
S&P 500 OTC Call Option 9PG835BN Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |[PLC G5GSEF7VJP5ITOUKS573..... | .12/12/2014 | .12/14/2015 ( ... 17,275 | ccccoveccvcvcccccene ....2,067.0000 | ..... (1,301,844) | .cooovveveevvcvevnrenes [ v v (1,857,629) | ..... ...(1,857,629) 226,966 0001...........
S&P 500 OTC Call Option 9PG835BL Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I7TOUKS573..... | .12/12/2014 | .12/14/2015 | ......6,333 | .ooovvvvervriiirirnnnns ....2,134.0000 | ........(290,875) (442,689) ..... (442,689 ....... 112,326 0001...........
S&P 500 OTC Call Option 9PG835CJ Equity/l] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 12126/2014 | 12/28/2015] .....8,407 | .coovvvvvcvcriicicce. ....2,151.0000 | ........(748,980) (538,324) | ..... .....(538,324) ...... 147,116 0001...........
S&P 500 OTC Call Option 9PG835CH Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 12126/2014 | 12/28/2015] .....4,586 | ..ccocvvvcrcrviincne. ....2,222.0000 | ........(267,456) (170,733) ..... (170,733) | ........79,132 0001............
S&P 500 OTC Call Option 9PG835CN Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/07/2015] .01/07/2016 | ......8,687 | ..ccovvvvrrrriicrcrcec ....2,088.0000 | .....coccooovccicrceee. coereen(841.249) | | (870,206) | ..... ......(870,208) (28,957) 0001...........
S&P 500 OTC Call Option 9PG835CL Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/07/2015 .01/07/2016 | ......5,899 | .cccvvvvvcvcrvvvccrnaccc | e 2,164.0000 | ..oovvvvvrrincerrrnee ceeeeene(B3T8B5T) | o | v (364,883) ..... ......(364,883) ........13,774 0001.......c..e.
S&P 500 OTC Call Option 9PG835CR Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/14/2015| .01/14/2016 | ... 11,127 | .cccocoevevevcccvcrcns ..2,011.0000 | ..o RN (<127 0V 4 ) R v (1,204,589) | ..... ..(1,204,589)| ......(236,873) 0001...........
S&P 500 OTC Call Option 9PG835CP Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/14/2015] .01/14/2016 | .....6,175 | .cccccveccvevcccrcricccs | e 2,011.0000 | .ooovvvrvrrrneerrrneen <eeren(410,020) (522,372) | ..... (522,372) .....(112,352) 0001............
S&P 500 OTC Call Option 9PG835DJ Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/21/2015| .01/21/2016 | ...23,370 | ..cccoooeoeveverevens +.2,095.0000 | ...ooicicciccaciies | o (2,137,420 [ ...ooocccnene ceoeenn(2,281,400) | ... ...(2,281,400) ] ......(143,980) 0001...........
S&P 500 OTC Call Option 9PG835DH Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/21/2015] .01/21/2016 | ....39,855 | ...cccvcccvcvevcvcriccc | e 2,121.0000 | .ooovvveerrereerrrneeees | o (3,155,320) [ ..oovvvvvvvevernrenenene cererenen(3,372,597) | ..... .(3,372,597)] .....(217,277) 0001.......cc...
S&P 500 OTC Call Option 9PG835DF Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/21/2015| .01/21/2016 | ....17,499 | .cccccooeoeveveverecns 1.2,138.0000 | ..o | e (1,255,203) [ ..ooovvvvvviveririnanene v (1,326,825) | ..... ..(1,326,825) ] ........ (71,621) 0001...........
S&P 500 OTC Call Option 9PG835DD Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .01/21/2015] .01/21/2016 | ....39,018 | cccoevevereverrrericecs | e 2,155.0000 | .oovvvvvvrrrreerrrrecees | o (2,521,343 [ oo cereeenn(2,629,709) | ..... ..(2,629,709)] ......(108,366) 0001
S&P 500 OTC Call Option 9PG835DB Equity/I
SPX Multiple N/A....... I ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .01/21/2015] .01/21/2016 [ ...22,823 | .....ccccoeoevevereeee 12,176.0000 | ..o | e (1,290,184) [ ..ooovvvvvvenens ceeeenen(1,330,158) | ..... ..(1,330,158) (39,974) 0001...........
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Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
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S&P 500 OTC Call Option 9PG835CZ Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/21/2015| .01/21/2016 | ....28,320 | .....cccoeeveverevens +.2,198.0000 | ..o | e (1,384,565) [ .....oocoovvrvrinnnene v (1,407,397 [ ... ..(1,407,391) (22,826) 0001...........
S&P 500 OTC Call Option 9PG835CX Equity/I
SPX Multiple N/A....... | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .01/21/2015] .01/21/2016 | ......7,883 ....2,247.0000 ...(269,756) | ... .(265,059) | ..... ......(265,059) ,698
S&P 500 OTC Call Option 9PG835CV Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VD9IULBSO..... | .01/21/2015| .01/21/2016 | ... 14,817 | .cccocoooerevcccvcvcns +.2,296.0000 | ..o crereene(336,842) | oo | e (299,535) ... ......(299,535) ........37,108 0001...........
S&P 500 OTC Call Option 9PG835DN Equity/l| RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/28/2015] .01/28/2016 ] ......9,934 | .cocvvvvvevevrrrrcree +.2,063.0000 | ..o ciereene(925451) | oo cereren (173,097 | ... .(1,173,091)] ......(247,639) 0001.......c....
S&P 500 OTC Call Option 9PG835DL Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... .01/28/2015 | .01/28/2016 | . ....2,135.0000 ....(264,564) | ... .(336,222) | ..... n(336,222) | ........ (71,658)
S&P 500 OTC Call Option 9PG835DR Equity/I
SPX Multiple N/A....... | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | .02/06/2015 | .02/05/2016 | ... 10,494 | .....ccevvvvvvvvevrnnnne 1.2,118.0000 | ..o cereeeee(903,324) | s | e (929,052) ..... .....(929,052) (25,729) 0001............
S&P 500 OTC Call Option 9PG835DP Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .02/06/2015 | .02/05/2016 | ......4,452 | ......ccccvcccccveee +:2,190.0000 | ..o ceeeeene(243813) | e | e (253,768) | ..... <.(253,768) | ........ (10,155) 0001...........
S&P 500 OTC Call Option 9PG835DV Equity/I
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .02/13/2015| .02/12/2016 | ... 14,187 | .cccvevevevevevcrercene 10:2,166.0000 | ..o | o (1,178,798) | oovvvvvevvvmenevenrnens [ eevevenennnen (963,618)] ..... .(963,618)] ....... 215,180 0001.....c.c....
S&P 500 OTC Call Option 9PG835DT Equity/l
SPX Multiple N/A....... | ndex |Bank of America... EYKN6VOZCB8VDIIULBSO..... | .02/13/2015| .02/12/2016 | ......4,368 | ...cccocccoeveccrcvcns +.2,239.0000 | ... crereens(226481) | e | e (170,370) | ..... ....(170,370)| ........56,111 0001...........
S&P 500 OTC Call Option 9PGB835EL Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I7OUKS5573..... | .02/20/2015 | .02/19/2016 | ...29,427 | ....ovovvvvvrvrvrnrnnnns 1:2,175.0000 | ..o | e (2,539,844) [ ....oooccccnens v (1,879,416) | ..... ..(1,879,416)] ....... 660,428 0001...........
S&P 500 OTC Call Option 9PG835EJ Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ....43,008 | ....ooovvvvvvvvervrnnens 1:2,206.0000 | ... | e (RATVCREI: T4 [ cereenn(2,262,881) | ..... ..(2,262,881)] ....... 841,007 0001...........
S&P 500 OTC Call Option 9PG835EH Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |[PLC G5GSEF7VJP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ....44,330 | ....ccccccvevcccvcvnens 1.2,237.0000 | ..o | e (PAGRIKULE:) ] [ v (1,802,389) | ..... ..(1,802,389) ] ....... 835,690 0001...........
S&P 500 OTC Call Option 9PG835EF Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |PLC G5GSEF7VJP5I7OUK5573..... | .02/20/2015 | .02/19/2016 | ...21,504 | ...covovvevvrvrerirnnens 1:2,260.0000 | ..o | e (1,084, 447) | ..oooooveenerererrinns [ evviviiiinnnn (722,401) | ..... n(722,401)] ... 362,046 0001............
S&P 500 OTC Call Option 9PG835ED Equity/I| Barclays Bank
SPX Multiple N/A.......|ndex |[PLC G5GSEF7VJP5I7TOUKS5573..... | .02/20/2015 | .02/19/2016 | ....23,385 2,282.0000 | ....oocooccrccccirccics | concd (1,013,974) [ oo [ v (644,976) | .... .....(644,976)] ...... 368,997 0001...........
S&P 500 OTC Call Option 9PG835EB Equity/I| Barclays Bank
SPX Multiple N/A....... | ndex |PLC G5GSEF7VJP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ......7,733 | .ooovovvvvvvvrerrenrenns [ e 2,332.0000 | ..oovveverieneerrinee ceeeeens(224338) | e | e (139,526) | ..... ..(139,526) | .........84,809 0001.......c..e.
S&P 500 OTC Call Option 9PG835DZ Equity/I| Barclays Bank
SPX Multiple N/A....... |ndex |[PLC G5GSEF7VJP5I7OUKS5573..... | .02/20/2015 | .02/19/2016 | ....10,349 | ....ovvvvvvvrvririrnnens +...2,385.0000 | ....oocccciicciccne. crereens(186,896) | e | e (105,749) | ..... ......(105,749) 80,947 0001...........
S&P 500 OTC Call Option 9PG835EP Equity/l|] RBC Capital
SPX Multiple N/A....... | ndex | Markets ES7IP3U3RHIGC71XBU11...... 10212712015 .02/26/2016 ] ....10,283 | ....covvvvvvvvcccrrcccc | e 2,171.0000 (839,607) (707,959) | ..... en(707,959) | ....... 131,648 0001............
S&P 500 OTC Call Option 9PG835EN Equity/I
SPX Multiple N/A........ | ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | .02/27/2015 | .02/26/2016 ......5,403 ....2,248.0000 ........(266,422) (211,588)] ..... .....(211,588)] ........54,834 0001...........
0439999. Total-Written Options-Hedging Effective-Call Options and Warrants (141,017,964) | ...(48,996,034) 0. (244,250,720) |XXX](244,250,720) | ..56,715,001 0 0 0 0 XXX XXX
0499999. Total-Written Options-Hedging Effective (141,017,964) | ...(48,996,034) 0 ... (244,250,720) |XXX|(244,250,720) | ..56,715,001 0 0 0 0 XXX XXX
0789999. Total-Written Options-Call Options and Warrants. (141,017,964) | ...(48,996,034) 0. (244,250,720) |XXX](244,250,720) | ..56,715,001 0 0 0 0 XXX XXX
0849999. Total-Written Options. (141,017,964) | ...(48,996,034) 0. (244,250,720) |XXX](244,250,720) | ..56,715,001 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate _ ) ) _ ) ) _ _
Swap AFLAC Inc 001055AMA4...........ccocovvcvccccce. D1...cccoeee| cecceveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8B... | .01/08/2015 | .11/15/2024 | .......ccoovveerc| .cen 9,400,000 0.2571 [ ommnmminnnns [ v | v LTG0 [N (VOO ISPOPOPPOIOPPOPOIOIOY (VSSVOPOPIOOPOOPOOIOPY [OVSPIOIOOPOOIOOOOOOITN [NSNNNNOIOOIITN IR (PP 145814 | ..o [T
AFLAC Inc Fixed Rate Interest Rate Swap | AFLAC Inc 001055AMA..............cccccccccicns D1...cccoeee| cecceveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD88... | .01/08/2015 | .11/15/2024 | .................| ..... (9,400,000) (PR KIV/0)] [N NN [N (43,937) | oo 115954 | ... | e 115954 | ....... 115,954 97
ATGI VG VAlaUIE Nate 11IE16L Nate
Swap AT&TINC 00206RCEQ.............ccocrrrrrcrcrc D1...ccee| occcceeee. | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .11/06/2014 | .03/11/2024 ] .................] ... 2,250,000 0.2389 | ..oooovevevieiriiininns | e | e (ICZ7 2 R 33,651 97
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b)
AT&T INC Fixed Rate Interest Rate Swap. [ AT&T INC 00206RCEQ..............cccccvrverecrre D1..ccoeewe [ e | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .11/06/2014 | .03/11/2024 | .....cvvvvvvvers | e (2,250,000) (1Y) I ISR N (LR ) E— 78,198 | . | v 78,198 | ......... 30,733 97
BP CAPITAL MARKETS PLC Variable BP CAPITAL MARKETS PLC
Rate Interest Rate Swap 05565QCS5 D1... CME Group Inc.... LCZ7XYGSLJUHFXXNXD8S... | .01/08/2015 | .11/04/2024 | . 9,000,000 0.2521 L R DO 97.
BP CAPITAL MARKETS PLC Fixed Rate | BP CAPITAL MARKETS PLC
Interest Rate Swap 05565QCS5 D1..ccoeew | wevvernene | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .01/08/2015 | .11/04/2024 | ......cocvvvvvers | s (9,000,000) (V2R 1<]0) N I N (42,048) | .oovvverererens 110,590 | ..oce | coene 110,590 | ....... 110,590 97
BROOKFIELD ASSET MGMNT Variable | BROOKFIELD ASSET MGMNT
Rate Interest Rate Swap 112585AH7 D1..cccooeee | cevceveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .01/22/2015 | .01/15/2025 | .......cccvvvccrs | oo 2,700,000 | 0..ooveveveveveveenrens [ evvvevessvesesssesennens | sosssesmsssssmsssssssnns | sessssssssssssssssssenns | seveesseseseseseessenesesesess | soeee | covesessissssissines | cosesesssssesssssssies | sossssssessessessssies | sosseessssssssssssesns | seeeeesescesseseeees | sesssssies 42,244 | . 107
BROOKFIELD ASSET MGMNT Fixed BROOKFIELD ASSET MGMNT
Rate Interest Rate Swap 112585AH7 D1..ccovee [ weveereeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .01/22/2015 | .01/15/2025 | ....covvvvvrvers | e (2,700,000) (2.0250) (9,872) 8,045 | .. 8,045 8,045 R0 F—
Swap CBS CORP 124857APS.............cooovvenicuee D1..cccooeee | cevceveeeee | CME Group InG....  LCZ7XYGSLJUHFXXNXD88... | .01/08/2015 | .01/15/2025 | .......ccovvvccrs | wevec 4,500,000 0.2545 2513 [ oiiiiiimmimmmniiininiins [ o | e [ v [ e | s | i | 70,406 | ..oooocvvrnne. 97 v
CBS CORP Fixed Rate Interest Rate Swap| CBS CORP  124857AP8.............cvvrerrrerens D1..cccevee [ weveernenee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .01/08/2015 | .01/15/2025 | .....ccvvvevrvere | e (4,500,000) (PR T710) N ISR N (21,200) 55215 | ... 55215 55215 97
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORT SERIES 2014GC23 CLASS (CMBS) A
Variable Rate Interest Rate Swap 17322VAV8 D1..ccovew [ weveernenee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .02/05/2015 | .07/10/2024 | .....ccovvvvveers | wovens 4,850,000 | 0.vovvvvvvvverrrrresss [ crvvrrnsessssnnsnnenns | covssssmnnssnssessssns | sovsmmesssssssssssnnns | sesssssesssssmssssssssssssss | sovee | sesssssssssssssnnsnss | svessssssmmssssensss | svsmsssssessssssses | svssssssesssssssssnes | sosssssssssesseeess | sereseeess 73,864 | oo [T
CITIGROUP COMMERCIAL MORTGAGE

CITIGROUP COMMERCIAL MORT Fixed | SERIES 2014GC23 CLASS (CMBS) A
Rate Interest Rate Swap 17322VAV8 D1...ccccee. | cevccveceee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .02/05/2015 | .07/10/2024 | ........ccccceer. | ..cec (4,850,000) | ...occcce.(1.9205) | cooovovveveveveviinvnens | s | v (13,454) | coovvvvev. (12,664) | ..... ..(12,664) | ....... (12,664) 96
COMM MORTGAGE TRUST Variable COMM MORTGAGE TRUST SERIES
Rate Interest Rate Swap 2014UBS6 CLASS (CMBS) A 12592PBH5 | D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... | .02/05/2015 | .11/10/2024 | .........cccccc | ot 9,400,000 0.2561 BATT | covvveevvssrevreneesssinin [ revee [ rervrvresssssiinnns [ cevsssmininnsesssnn | sssssnseessssones | soessessssmsseseses | sossonsessessesss | seeeesss 145,708 | ...oooovvvvvnnens [T S
COMM MORTGAGE TRUST Fixed Rate | COMM MORTGAGE TRUST SERIES
Interest Rate Swap 2014UBS6 CLASS (CMBS) A 12592PBH5 | D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXDS88... | .02/05/2015 | .11/10/2024 | ......ccvvevevere | coend (9,400,000) | .........(1.9425) (26,375) (27,028) | ..... (27,028) | ........ (27,028) 97
COMM MORTGAGE TRUST Variable COMM MORTGAGE TRUST SERIES
Rate Interest Rate Swap 2014LC15 CLASS (CMBS) A 12591TAG1 |D1.... . | CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... | .02/05/2015 | .03/10/2024 5,850,000 0.2648 [ ..ooovvvererveermnnnnnns | coeesesssssssssssssiene | coveeeeenenns LI A LT OO I 87479 94
COMM MORTGAGE TRUST Fixed Rate | COMM MORTGAGE TRUST SERIES
Interest Rate Swap 2014LC15 CLASS (CMBS) A 12591TAG1 CME Group Inc.... LCZ7XYGSLJUHFXXNXDS8S... | .02/05/2015 | .03/10/2024 | . ...(5,850,000) (21175) | ..... (21175) | ...... (21,175) 94
Commercial Mortgage Loan Variable Rate
Interest Rate Swap 6400 Goldsboro LLC 210676..................... |3 DO CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... | .11/06/2014 | .11/10/2024 | ........cccoes | o 9,250,000 0.2556 5,789 | coovvvvcevevveeeneneneennenens | wvvee | ceveveseresessiesinin | covvsssssssssssssssies | cvsssssssssssssssssses | sossesssssssssssssenss | ceseessesssssssesses | oo 143,383 | ...ooovvvvvvnnnns 108.....ccuumnnee
Commercial Mortgage Loan Fixed Rate
Interest Rate Swap 6400 Goldsboro LLC 210676..................... Bl [ s CME Group Inc.... LCZ7XYGSLJUHFXXNXD8S... | .11/06/2014 | .11/10/2024 | ................. | ..... (9,250,000) (2.5225) (58,333) 417,993 | ... | oo 417993 | ... 197,807 108
DOMINION GAS HLDGS LLC Variable | DOMINION GAS HLDGS LLC
Rate Interest Rate Swap 257375AH8 D1..cccooewe [ ceveeveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .01/07/2015 | .12/15/2024 | ......cccvvvvccrs | wovens 4,700,000 0.2699 2887 [ oo [ eovee | o [ sevevssesesesesesesens [ srsssssssssssssssssnes [ sesssssssssssnssssnnes | s | soseeneeees 73,222 | oo, 98...oouvveviinnens
DOMINION GAS HLDGS LLC Fixed Rate | DOMINION GAS HLDGS LLC
Interest Rate Swap 257375AH8 D1..ccccoeee | cevceveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .01/07/2015 | .12/15/2024 | .......ccocvvvers | w.cuc (4,700,000) (2.0620) (22,075) 120,547 | ..o | . 120,547 | ....... 120,547 98
DOMINION GAS HLDGS LLC Variable | DOMINION GAS HLDGS LLC
Rate Interest Rate Swap 257375AH8 D1..cccoee [ ceveceeeree | CME Group InG....  LCZ7XYGSLJUHFXXNXD8S... | .01/07/2015 | .12/15/2024 | ................. ....4,700,000 02699 | v [ i (99,000) W27 A R B 2,234 | oo | o 73222 | ccovvrerrns 98...oouvvvveinnens
DOMINION GAS HLDGS LLC Fixed Rate | DOMINION GAS HLDGS LLC
Interest Rate Swap 257375AH8 D1..ccccoeee | cevccveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8B... | .01/07/2015 | .12/15/2024 | .......ccocvuvers | w.cuc (4,700,000) (ARG N IS [N (24,692) 33,873 | ... 33,873 | ... 130,639 98
EBay Inc Variable Rate Interest Rate Swap| EBay Inc  278642AL17...............ccccovvevevvvevees | D1ovccccccis | cevveveeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXDSS... | .12/11/2014 | .08/01/2024 | .........cooovees | o 4,500,000 0.2546 K117 N PO 68,749 B0 F—
EBay Inc Fixed Rate Interest Rate Swap... | EBay Inc 278642AL7................ccceevvveeeee | D1ecccccccis | cocccccccc. | CME Group Inc....  LCZ7XYGSLJUHFXXNXDS8S... | .12/11/2014 | .08/01/2024 | ........cocoovers | concd (4,500,000) (2.2880) (26,026) 107,204 |....| .o 107,204 93,557 107
GEORGIA-PACIFIC LLC Variable Rate
Interest Rate Swap GEORGIA-PACIFIC LLC 37331NAH4..... [D1.... . | CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... | .01/08/2015 | .03/01/2025 | .......ccoovuvens | o 4,500,000 0.2616 | .ovvevvrevessssrmennns [ revveessssnennensesss | sossvinienes IR LT [RUO UVOOR EVPOPPPPIOPPPPIOPPIPOOR VVPPPPSPPPPPPPPPSPIOPS IVVPOOSIPPPIPISPPPOPOOS EUSOUNIUINOPHSOOIOITR IO (SPPPPPPOOON 70,864 | oo LT
GEORGIA-PACIFIC LLC Fixed Rate
Interest Rate Swap GEORGIA-PACIFIC LLC 37331NAH4..... [D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... [ .01/08/2015 | .03/01/2025 | .........ccocvers | cuuc (4,500,000) (2.1440) (20,100) 44974 | | e 44974 | ........ 44,974 95
INGRAM MICRO INC Variable Rate
Interest Rate Swap INGRAM MICRO INC  457153AG9........... D1.... . | CME Group Inc.... LCZ7XYGSLJUHFXXNXDS8S... | .02/05/2015 | .12/15/2024 | ........ccoooveee | o 4,375,000 0.2699 | .ooovveeeremmemmmnnnnnns | cveseesressssressssrenes | ceveeeneneens {12 VI OO I 68,159 98
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statement as of March 31, 2015 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

Description

INGRAM MICRO INC Fixed Rate Interest
Rate Swap

KEYSIGHT TECHNOLOGIES Variable
Rate Interest Rate Swap

KEYSIGHT TECHNOLOGIES Fixed Rate
Interest Rate Swap

KLA-Tencor Corp Variable Rate Interest
Rate Swap

KLA-Tencor Corp Fixed Rate Interest Rate
Swap

L-3 Communications Corp Variable Rate
Interest Rate Swap

L-3 Communications Corp Fixed Rate
Interest Rate Swap

MORGAN STANLEY BAML TRUST
Variable Rate Interest Rate Swap

MORGAN STANLEY BAML TRUST Fixed
Rate Interest Rate Swap

Meditronic PLC Variable Rate Interest Rate
Swap

Medtronic PLC Fixed Rate Interest Rate
Swap

Oceaneering Intl Inc Variable Rate Interest;
Rate Swap

Oceaneering Intl Inc Fixed Rate Interest
Rate Swap

Pitney Bowes Inc Variable Rate Interest
Rate Swap

Pitney Bowes Inc Fixed Rate Interest Rate
Swap

Quest Diagnostics Inc Variable Rate
Interest Rate Swap

Quest Diagnostics Inc Fixed Rate Interest
Rate Swap

SELECT INCOME REIT Variable Rate
Interest Rate Swap

SELECT INCOME REIT Fixed Rate
Interest Rate Swap

Southwestern Energy Co Variable Rate
Interest Rate Swap

Southwestern Energy Co Fixed Rate
Interest Rate Swap

Stifel Financial Corp Variable Rate Interest
Rate Swap

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
INGRAM MICRO INC  457153AGA........... D1...cccoeee| ecceveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8B... | .02/05/2015 | .12/15/2024 | .........cccoc0.| ..ccc (4,375,000) | w.oooece(1.9475) [ oo [ s | v (12,307) | coocvereccce (12,040) | ..... cieeee(12,040) | ... (12,040) 98
KEYSIGHT TECHNOLOGIES
49338LAA1 D1.. CME Group Inc.... LCZ7XYGSLJUHFXXNXD8S... | .01/22/2015 | .10/30/2024 | . 4,500,000 0.2594 02T (R B 69,653
KEYSIGHT TECHNOLOGIES
49338LAA1 D1...ccooeee| occeveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD88... | .01/22/2015 ] .10/30/2024 | ........cocccoe0.| -.ccc (4,500,000) (PORTV/O) [N ISP IS (16,331) | woooovvvvvivnnnns 13,270 | oo [ i 13,270 | ........13,270 107
KLA-Tencor Corp 482480AEQ.................. | D1.ccccccce. | cveveeee. | CME Group Inc....  LCZ7XYGSLJUHFXXNXD88... | .01/08/2015| .11/01/2024 | .......crevevcrs | v 4,500,000 0.2546 2,308 [ oevermeermrmnnnmmmnenmnnnnnns | renen | eevrrrneennnneensnnees | reverenererenererenens | ererenerenenererenenes [ sensnnsessssnnsssnnnes | onsemnsnennnnnns | eevveneeend 69,663 | .coooverrrrnne [
KLA-Tencor Corp 482480AEQ. CME Group Inc.... LCZ7XYGSLJUHFXXNXD8S... | .01/08/2015 | .11/01/2024 | . ...(4,500,000) (2.1280) (21,014) 55,026 | ..... 55,026 55,026 97
L-3 Communications Corp 502413BD8... | D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXD8S...| .12/11/2014 | .05/28/2024 | ........ccocoveee | o 4,500,000 0.2609 X077 [ P 68,101 109
L-3 Communications Corp 502413BD8... | D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXDS88... | .12/11/2014 | .05/28/2024 | ........cccocers| cuced (4,500,000) (2.2730) (25,571) 116,597 | ..o | e 116,597 | ....... 103,809 109
MORGAN STANLEY BAML TRUST
SERIES 2014C19 CLASS (CMBS) AS
61764PBW1 D1.... .| CME Group Inc....  LCZ7XYGSLJUHFXXNXDS88...| .02/05/2015 | .11/15/2024 | ........ccccccc| e 3,750,000 (01725 T AT (RN [N ISR I3 [ B 58,170 93
MORGAN STANLEY BAML TRUST
SERIES 2014C19 CLASS (CMBS) AS
61764PBW1 D1...cccoeee| occcveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD88... | .02/05/2015 ] .11/15/2024 | ........cocouucrc| wecuc (3,750,000) | ..oovvvve(1.9425) [ oo [ s | v (10,522) | cooovevevcrcne (10,769) | ..... creree(10,769) | ... (10,769) 93
Meditronic PLC  585055BM7...................... D1...ccceee| ovceveceee [ CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .12/11/2014 | .03/15/2025 | ......oovvvvvecrc | ocen 4,700,000 0.2699 eV U (FNUUSURSOOSOSSUSSOIOOOOR) (OPOOS [SSIRRORRORRRORRORY VOOPOPSSOPOPRSOPOPOOOY [OSPSPSIOTOPSIOTOIOIOPY (USSUSOSNSOSORIOIOOOION EUNONN (OSSOSO 74159 | .o 106..............
Meditronic PLC  585055BM?7................ccoen. D1...cccoeee| vccceeeee | CME Group InG....  LCZ7XYGSLJUHFXXNXD88... | .12/11/2014 | .03/15/2025 | .......ccocvvvcrc| ecuc (4,700,000) (2.3340) (27,729) 111,052 | | e 111,052 | ........93,271 106
Oceaneering Intl Inc 675232AA0.............| D1.... .| CME Group Inc....  LCZ7XYGSLJUHFXXNXDS8S... | .12/11/2014 | .11/15/2024 | ........coccccce| e 4,400,000 0.2571 K072 IR I 68,253 99
Oceaneering Intl Inc 675232AA0............. | D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXD8S... | .12/11/2014 | .11/15/2024 | ......cccocvevere | ceced (4,400,000) (2.3100) (25,410) 119,710 | | e 119,710 | ....... 104,972 99
Pitney Bowes Inc  724479AJ9.................. D1...ccceee| occeveceee [ CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .01/22/2015] .03/15/2024 | ......cccvvvvecrc| wovees 5,500,000 0.2699 2,136 | s [ e 82,309 98
Pitney Bowes Inc  724479AJ9................... D1..cccooeee| evceveceee | CME Group InG....  LCZ7XYGSLJUHFXXNXD8S... | .01/22/2015 ] .03/15/2024 | .......ocvevvvcrc| ecue (5,500,000) | wevovrvee(1.9700) [ covevvvvevevvvevevevnens [ omremmmmmmmmnmnninnns | cevevenend (19,864) 5593 | ... 5,593 5,593 98
Quest Diagnostics Inc 74834LAV2..........| D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... | .11/06/2014 | .04/01/2024 | ..........coccce.| eeve: 4,650,000 0.2552 CRCTVIV SRR B 69,761 99
Quest Diagnostics Inc  74834LAV2..........| D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXDS8S... | .11/06/2014 | .04/01/2024 | ........cocvevere | coce (4,650,000) (VLK) [N IR [N (73,490) | woovovererenens 158,360 | ..... | .coc.. 158,360 | ........58,734 99
SELECT INCOME REIT 81618TACA....... D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... | .02/05/2015 | .02/01/2025 | .......ccovvvvees | evees L:32< ARV LV VN [V SUPPRRSSSOPOPOOSOOIOY IVOROPOIOIOIOPPIOTOPOIOTY [UVOUONUOOUIOOPIOOOIOOOIN NN (VPRIRRROTOR INPIRR (SSSSOOOOOOIOTY NRRROT RRY NTY INRROORY I 66,645 | ....cccoeeene. 98...ooieiveirinns
SELECT INCOME REIT 81618TACA....... D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXDS88... | .02/05/2015 | .02/01/2025 | ......cccvevevers | coced (4,250,000) | wooovreee(1.9565) [ covovvvveeevevevenvvenns [ o | cevevenend (12,011) ] cooeverrerce (12,755) | ..... ceeeeen(12,755) | (12,755) 98
Southwestern Energy Co  845467AL3...... D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXDS88... | .01/22/2015 | .01/23/2025 | ......cccovvvvens | e 8,750,000 [ 0..cccvevevcvcccrccs | e | v [ i [ v [ | i [ i [ [ e | o | 137,056 | ..oooovvvvvvenens 100......cuueees
Southwestern Energy Co  845467AL3...... D1.... .| CME Group Inc....  LCZ7XYGSLJUHFXXNXD88...|.01/22/2015| .01/23/2025 | .......ccocvevere | cencd (8,750,000) (2.0260) (32,008) 25,706 | ..... | oo 25,706 | .........25,706 100
Stifel Financial Corp  860630ADA.............. D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXD88...| .01/23/2015| .07/18/2024 ] ..............c..| ...... LX0C[0RVLV [V [V SPPPPPPPORPOPPROPOIOY IVPPOPOIOTOPOPOTOTOPOIOTE (UVOUOVPOIVIOPPIOIOTIOOTY RN IVPOOPROOROOTOR INPIRN (SSNOUOOOOOOIOTY [ORROOT R RTY IVRRROIORY I 60,992 | ..o 99,
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statement as of March 31, 2015 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 9 10 12 13 15 16 17 18 19 20 21 22 23
Hedge
Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Received (Received) | Current Year d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration Amount (Paid) Paid Income e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
Stifel Financial Corp Fixed Rate Interest
Rate Swap Stifel Financial Corp 860630ADA.............. D1...cccoeee| vecceeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD88... | .01/23/2015 | .07/18/2024 (4,000,000) | ..oooces(1.9270) [ ovovevvevvviverirvenens [ s | v (13,703) | covvvvvvrvrraennne7,392) [ v [ e (7,392) | ...oocoen (7,392) 99
Oy>0U LUIP Vallawis Nate 1Ie1est nas
Swap Sysco Corp 871829AU1.........ccoccvccvcveverns D1...cccoee.| vccveeeee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD88... | .01/08/2015 | .10/02/2024 | ........ccccocc0.| .ccn 9,750,000 (U7CIH IR [FNRORORMOIRPRTOION NN IVVIPIRROION [PPPPOSOPPPPPOPPOIPPPOPIOPOOORl IVPOPR INRIIRIIRY IVVRTOPIROIOOTOIRY IVOTOPPOTRIOIOTOTOTOrS IVPPOPOPPPPPPPPOPPPOITS IOPPPPOPPPOPPOPOPOITY IOV 150,302 | ..ooovvvivvinnens 99,
Sysco Corp Fixed Rate Interest Rate Swap| Sysco Corp 871829AU1..........ccccccccveveven. D1..ccccooee| v | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .01/08/2015 | .10/02/2024 (9,750,000) (PR PZI0) | N IR N (45,445) | ... 119,096 | oo | 119,096 | ....... 119,096 99
VENTAS REALTY LP Variable Rate
Interest Rate Swap VENTAS REALTY LP 92277GAET........... D1.... .| CME Group Inc....  LCZ7XYGSLJUHFXXNXD88... | .01/08/2015 | .02/01/2025 | ........coeeuvers | e 4,500,000 0.2546 2,309 [ coevermeermmmnmrmmmmnnmnmnnnen | renee | eevvrrneenenneennenees | revererererenererenees | ererenererenererenenes [ senssssesssssnsssnnnns | consennnnennnnnns | eevveneeens 70,566 | .coooovrrerenne [
VENTAS REALTY LP Fixed Rate Interest
Rate Swap VENTAS REALTY LP 92277GAET........... D1.... .| CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... | .01/08/2015 | .02/01/2025 (4,500,000) (PR EI0)Y N IR N (21,430) | oo 81,207 | [ 51,207 | ........51,207 97
WELLS FARGO & COMPANY Variable | WELLS FARGO & COMPANY
Rate Interest Rate Swap 94974BFY1 D1..cccovewe| evvereenee | CME Group Inc....  LCZ7XYGSLJUHFXXNXD8S... | .11/06/2014 | .06/03/2026 | ......cccvvvvvers | vevens 4,550,000 0.2619 KCHCYA TN [FUNRURRRUINIOISIIIOIO (TSRS ISRl ISSOISIOSSSIOOIOTOORl (SSISTSISISISIOTOIOIOTS (NPSUROIRIRRIRIOIOTIITS ORI (BSSRTI 76,051 | oo 98..coevvverernnene
WELLS FARGO & COMPANY Fixed Rate | WELLS FARGO & COMPANY
Interest Rate Swap 94974BFY1 D1....cccoo.] vooeeeee. | CME Group Ing....  LCZ7XYGSLJUHFXXNXD8S... | .11/06/2014 | .06/03/2026 (4,550,000) (2.6430) ....(30,064) ..............238932 | ... | ..... 238,932 | ....... 109,129 98
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0. (99,000 (664.768) XXX ...2,003,319 | ....1,544,051 0 2,234 0]...2357,833 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0. (99,000 (664.768) XXX ....2,003,319 | ....1,544,051 0 2,234 0]...2357,833 XXX XXX
Swaps - Hedging Other - Interest Rate
DOMINION GAS HLDGS LLC Fixed Rate | DOMINION GAS HLDGS LLC
Interest Rate Swap 257375AH8 D1...ccccee| cevsevveene | CME Group Inc.... LCZ7XYGSLJUHFXXNXD8S... | .12/11/2014 | .12/15/2024 | .....cvvvvvenc | cevve 4,700,000 2.3065 27,101 | oo (110,312) ] ... (110312 ] e 16517 [STTIPNIINY [RRWITIY [F—— — L[ (PR, [R—
DOMINION GAS HLDGS LLC Variable DOMINION GAS HLDGS LLC
Rate Interest Rate Swap 257375AH8 CME Group Inc.... LCZ7XYGSLJUHFXXNXD88... | .12/11/2014 | .12/15/2024 (4,700,000) (2920) | oo |
0919999. Total-Swaps-Hedging Other-Interest Rate. 0. 24,181 XXX .....(110,312)] ........ (96,766) 0 0 (O I 73,222 XXX XXX
0969999. Total-Swaps-Hedging Other. 0. 24,181 XXX .....(110,312)] ........ (96,766) 0 0 0] e, 73,222 XXX XXX
1159999. Total-Swaps-Interest Rate (99,000 (640,587) XXX ....1,893,007 | ...1447,285 0 2234 0]...2431,055 XXX XXX
1209999. Total-Swap: (99,000 (640,587) XXX ....1,893,007 | ....1,447,285 0 2,234 0]...2431,055 XXX XXX
1399999. Total-Hedging Effective ....48,864,697 (664.768) XXX 262,091,158 | ....7,926,488 0 2,234 0]...2357,833 XXX XXX
1409999. Total-Hedging Other. 0 ... 24,181 XXX .....(110,312)] ........ (96,766) 0 0 0] e, 73,222 XXX XXX
1449999. TOTAL ....48,864,697 (640,587) XXX 261,980,846 | ....7,829,722 0 2,234 0[...2431,055 XXX XXX

Code

Description of Hedged Risk(s)

0001

the change in fair value of the derivative hedging instrument is 100% 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 March 31, 2015 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
Change in Change in
Variation Margin Variation
Gain (Loss) Cumulative | Margin Gain Hedge
Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) Effectiveness at
Ticker | Numberof | Notional Description of Item(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Date Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential | Inception and at| Value of One
Symbol [ Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure Year-end (b) (1) Point
Long Futures
Hedging Effective
Tty
BLMS....... .32 | .......1,600 | Mini MSCI Emg Mkt. Multiple. dex |.06/19/2015 | NYF... . SNZ20JLFK8MNNCLQOF39.. | .03/17/2015 | ..........937.6000 | ......... 972.4000 | ........ 189,950 | ..ovovvenene 189,950 55,680 55,680 59,200 0001 50
Lqurtyrn
RRM5 .22 | ......2,200 | Russell 2000 Mini Multiple. dex [.06/19/2015 | NYF. .03/23/2015 | ....... 1,260.4000 | ....... 1,248.9000 | ....... 130,591 | oo 130,591 | ........(25,300) (25,300) | ........ 112,200 | ool 0007 | oo 100
Lyunyin
ESMS....... v 125 ] .......6,250 | S&P Emini FUT. Multiple. dex_[.06/19/2015 | CME... ._SNZ20JLFK8MNNCLQOF39.. | .03/31/2015] ....... 2,080.4000 | ....... 2,060.8000 | ....... 741,996 741,99 | ...... ((727510[0) | [ [T [STSNIOIOORISIOPRIOTY N (122,500) | ........ 575,000 | ... 0001 | e 50
1279999. Total-Long Futures-Hedging Effective ..1,062,537 ,062,537 (92,120) 0 0 0 (92,120) 746,400 XXX XXX
BREA L (oTe Mgl (11T 0000000000000 0000000000000 0000000000 000000000000 0000000000000 000000000 0000000000000 0000000000000 0000000000000 00000 000000000000 0000000000000 000000000000 0000000000000 0000000 OO 1,062,537 ,062,537 (92,120) 0 0 0 (92,120) [ ........ 746,400 XXX XXX
R TR o1 T o LT 1Yot 1< OO0 0000000000000 0000000000000 0000000000000 0000000000000 000000 0000000000000 000000000 000000000000 0000000000000 0000000000000 0000000000000 0000000000000 0000000000000 0000000000000 000000000 OO 1,062,537 | .........1,062,537 (92,120) 0 0 0 (92,120) [ ........ 746,400 XXX XXX
1449999, TOTAL ..eoeeveeeeeeeeeeeeeeeeseseeeeeees e e 1111111140400 | e 1,062,537 | ........1,062,537 (92,120) 0 0 0 (92,120) | ........ 746,400 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Balance
JPMorgan ] 321837 el 40,900 ] 1,154,657
TOAI INEE CASN DBPOSIES. ... rrrevsesrresseesssssssesessssesssssseees e se s8££ 8881118111881 4450 8184408844408 84440888 800008 884 4508884440088 804408 8104081 11104EE8 800001818424 088 194000818444 508 8400088 8444088 194088811440 E8 10400088 00400£18 2408 E8 1001815000800 142200 £EE AR ARttt snnnsnnssnssnnnsssssnsnsns | snesress Q@ 1,OT | erneereers (40,900 | it 1,154,657

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001

The change in fair value of the derivative hedging instrument is 100% 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 March 31, 2015 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable | Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded | XXX | XXX | XXX 1,062,537 1,062,537 1,062,537 1,062,537 746,400 746,400
NAIC 1 Designation
Bank of America EYKN6V0ZCB8VD9IULB8O Y. 81,459,011 165,660,219 (72,058,678) .12,142,530 ..165,660,219 .(72,058,678) 12,142,530 0
Barclays Bank PLC G5GSEF7VJP5I70UK5573 Y 19,770,000 102,748,803 (53,121,543) 29,857,260 102,748,803 .(53,121,543) 29,857,260 0
Credit Suisse FB Int E58DKGMJYYYJLNBC3868........... Y. Y 133,491,000 136,997,121 (64,825,555) 0 136,997,121 .(64,825,555) 0 0
Deutsche Bank 7LTWFZYICNSX8D621K86 Y Y. 8,150,000 22,357,115 (11,387,952) 2,819,163 22,357,115 (11,387,952) 2,819,163 0
JP Morgan Chase & Co 815DZWZKVSZITINUHU748 Y 19,370,000 25,347,225 (8,162,939) 0 25,347,225 (8,162,939) 0 0
RBC Capital Market; ES7IP3U3RHIGC71XBU11.............. Y Y. 17,160,000 51,228,076 (34,694,053) 0 51,228,076 (34,694,053) 0 0
0299999. Total NAIC 1 Designation 279,400,011 504,338,559 (244,250,720) 44,818,953 504,338,559 (244,250,720) 44,818,953 0 0
0899999. Aggregate Sum of Central Clearinghouse XXX I XXX | XXX 1,893,007 1,893,007 1,893,007 1,893,007 2,431,055 2,431,055
0999999. Gross Totals 279,400,011 507,294,103 (244,250,720) 47,774,497 507,294,103 (244,250,720) AT7,774,497 3,177,455 3,177,455
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 507,294,103 (244,250,720)
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statement as of March 31, 2015 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
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)

Collateral Pledged by Reporting Entity

J.P. Morgan Securities LLC............cccoueuuervvereormnenerriereniins ZBUT11V806EZRVTWT807.... | TREASURY 912828 H3 7 | United States Treasury. 1,501,530 1,500,000 1,499,066 |.01/15/2018 ] .........IV...ccc.c..e.

J.P. Morgan Securities LLC. ZBUT11V806EZRVTWT807.... | TREASURY 912828 G2 0 | United States Treasury. 5,012,900 5,000,000 4,987,859 | .11/152017] ......V............

0199999. Totals 6,514,430 6,500,000 6,486,925 XXX XXX

Collateral Pledged to Reporting Entity

Bank of America EYKN6V0ZCB8VDIIULBSO..... | TREASURY. 912828 A5 9 | United States Treasury0 5/8% Due 12/15/2016 JD15 622,582 620,000 XXX 1211512016 [ ooV

Bank of America EYKN6V0ZCB8VDIIULBSO..... | TREASURY. 912828 C3 2 | United States Treasury0 3/4% Due 3/15/2017 MS15. 6,758,482 6,730,000 XXX .03/15/2017 | ...

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912828 NF 3 | United States Treasury2 1/8% Due 5/31/2015 MN30 3,339,685 3,306,000 XXX .05/31/2015 ...

Bank of America EYKN6V0ZCB8VDIIULBSO..... | TREASURY. 912828 QX 1 | United States Treasury1 1/2% Due 7/31/2016 JJ31 15,515,156 | ..ooovuverrrrriirinnnns 15,255,000 XXX .07/3112016 [ ooV

Bank of America EYKN6V0ZCB8VDIIULBSO..... | TREASURY. 912828 RC 6 | United States Treasury2 1/8% Due 8/15/2021 FA15 15,483,358 | ..o 15,005,000 XXX .08/15/2021 [ ..oovee Vs

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912828 RE 2 | United States Treasury1 1/2% Due 8/31/2018 FA28 6,202,610 6,101,000 XXX .08/31/2018 | ... Ve

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912828 RH 5 | United States Treasury1 3/8% Due 9/30/2018 MS31 793,341 785,000 XXX ROCTRIVPIOEY [V A—

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912828 RR 3 | United States Treasury2% Due 11/15/2021 MN15 7,729,668 | ..ooovvvvvvrvvrennirrinnens 7,505,000 XXX 11/15/2021 ] ...

Bank of America EYKN6V0ZCB8VDIIULBSO..... | TREASURY. 912828 RY 8 | United States Treasury1 3/8% Due 12/31/2018 JD30 2,737,705 2,705,000 XXX .12/31/2018 ...

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912828  SX 9 | United States Treasury1 1/8% Due 5/31/2019 MN30 8,192,916 8,193,000 XXX .05/31/2019 [ oo Ve

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912828 WD 8 | United States Treasury1 1/4% Due 10/31/2018 AO30 5,335,995 5,280,000 XXX RIVERTPIOEY [N A—

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912828 WL 0 | United States Treasury1 1/2% Due 5/31/2019 MN31 5,572,499 5,486,000 XXX .05/31/2019 [ oo Ve

Bank of America EYKN6V0ZCB8VDIIULBSO..... | TREASURY 912828 WW 6 | United States Treasury1 5/8% Due 7/31/2019 JJ31 8,319,276 8,175,000 XXX 07/3112019 .....c... Voo

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912796 DY 2 | US Treasury0.015% Due 4/30/2015 At Mat 3,534,860 3,535,000 XXX .04/30/2015 ...

Bank of America EYKN6V0ZCB8VDIIULBSO..... | TREASURY 912796 DY 2 | US Treasury0.02% Due 4/30/2015 At Mat 3,229,801 3,230,000 XXX .04/30/2015

Bank of America EYKN6V0ZCB8VDIIULBSO..... | TREASURY 912796 DY 2 | US Treasury0.025% Due 4/30/2015 At Mat 8,429,268 8,430,000 XXX .04/30/2015 ...

Bank of America EYKN6V0ZCB8VDIIULBAO..... | TREASURY. 912796 EC 9 | US Treasury0.03% Due 5/28/2015 At Mat 464,952 465,000 XXX .05/28/2015 ... Ve

Barclays Bank PLC G5GSEF7VJP5I70UK5573..... | CASH 31,570,000 | ..oovovveveverrrerererenn 31,570,000 XXX s | Ve

Credit Suissee FB Int E58DKGMJYYYJLN8C3868.... | CASH 74,291,000 | ..oovvvvevevvrrrerirenen 74,291,000 XXX i

JP Morgan Chase & Co. 8I5DZWZKVSZITNUHU748..... | CASH 8,590,000 8,590,000 XXX

RBC Captial Markets ES7IP3U3RHIGC71XBU11...... CASH 17,090,000 ...17,090,000 XXX

Deutsche Bank TLTWFZYICNSX8D621K86..... | CASH 11,320,000 11,320,000 XXX

0299999. Totals 245,123,152 ocene...243,667,000 XXX




Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



Statement as of March 31, 2015 ofthe Lif@ INsurance Company of the Southwest

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Dep
JP Morgan Chase Bank ...........ccccccouvweerevveeeerreeennnns New York, NY. 11,290,165 +(21,135,956) | ....ovvonen 18,157,089 | XXX
JP Morgan Chase Bank Dallas, TX 453,992 39,851,549 6,079,626 | XXX
JP Morgan Chase Bank San Angelo, TX (21,688,225) | ..........(16,534,342) | ............(22,399,313) | XXX
State Street Bank Boston, MA 350,280 464,061 311,787 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 1,537,556 1,717,967 (188,330) | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (8,056,231) 4,363,278 1,960,858 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (8,056,231) 4,363,278 1,960,858 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 199 199 199 | XXX
0599999. Total Cash XXX XXX 0 0 (8,056,032) 4,363,478 1,961,058 | XXX

QE12
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statement as of March 31, 2015 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1
Description

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8
Amount Received During Year

Bonds - U.S. Special R & Special A Obli and all Non-Gi 1 Obligations of A

and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obli

Federal Home Ln Bks

I +03/23/2015 | oo 0030 ... 04/06/2015

1,999,977 15
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation: 1,999,977 15
3199999. Total - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligation: 1,999,977 15
Total Bonds
7799999. Subtotals - Issuer Obligation: 1,999,977 15
8399999. Subtotals - Bonds 1,999,977 15
8699999. Total - Cash Equivalents. 1,999,977 15






