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Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

ASSETS

Current Statement Date 4
’ December 31
Nonadmitted Prior Year Net
Assets Admitted Assets
Lo BONUS....ooicrereeeereesne s | soeerns 10,987,432,299 | i 0]....10,987,432,299 | ....... 10,209,140,484
2. Stocks:
2.1 Prefermed SIOCKS. ....ccrrrreerreersrnneseessnesssssnesssessnsssnssesssssssnsssesesssnssens | soeesseennness 10,000,000 | i) 0| oeerrreereennn 10,000,000 | oo 0
2.2 COMMON STOCKS.......oucvririirieririiiriesiessiesisriesississnesiessssesisnissssssssssssessssesnnsenss | srvensenneensne 01,039,210 | i 0] 51,635,216 | .o 18,396,669
3. Mortgage loans on real estate:
3.1 FISEIENS. oo ssssississssississessissississssssssssssssssssssssssssssssesssssessesenss | nenennenee 1y 913,913,790 | i 0f.........1,913,913,790 | ........... 1,808,901,247
3.2 Other than firSt IENS.........ovvrverreeieee st ssssesssessesssnnssens | sessesssenssnesssesssnenenensQ | eevsressesesessnssesssness LU TP RTOON | ST RROON 0
4. Real estate:
4.1 Properties occupied by the company (less $............ 0
ENCUMDBIANCES)....cv vttt bbb s s s s sesebesensnans | sevsssereseresssssseseresssnnsnsQ | seeveeresesssssseresesasssnnes O | oo | e 0
4.2 Properties held for the production of income (less $............ 0
.................. 3,076,492
4.3 Properties held for sale (less $.......... 0 NCUMDBIANCES).....ouvvrerierrinririnsinerneensessssnsnnsnnens | ceveeseessensssenseesessenneens0 | oevninnssesnennnseneens {0 PR RTRTOOR 0B NPT 2,850,481
5. Cash ($.....(721,911)), cash equivalents ($.......... 0)
and short-term investments ($.....107,000,000).........cc.ccceveeiieerererierersressrenesenssesesesssessensenenes | eesrerenrensnn 106,278,089 | 1ovverviicisieisiriiieenan 0]........106,278,089 |................ 70,550,992
6. Contract loans (including $.......... 0 PrEMIUM NOLES).......cveveevirrerreeerrererseresseressesessesesessesiesensesensess | evverenrernene 203,366,392 | covivviveiereiieresievenenad 0 279,366,392 | ............. 258,072,859
7. DEMVALIVES.......cvriecriirsisrisersessessnssississssesssssisnsssssssssssssssssssesssnsssnsessesnnns | seesnenen 140,255,697 [ i 0. 140,255,697 | ..o 646,149,636
8. Other iNVESIEA ASSELS........cuvirrrrrreerrerereeeessieessseesssssssesssssessssssesssssssnsssnesesssnssensens | nnesneensnss 298, 121,251 | vvvivveevivneneriinerrenn0 i 298,721,251 | oo 184,244,244
9. Receivables fOr SECUMHES. ..........cviriiiiiiensrssiesssessresnssssssiesissessssessinssensenss | snssnnssssesssesnnnensQ. | o0 [ iennenn 0 |, 1,159,075
10. Securities lending reinvested COllAEral ASSELS.........ccvireicreriereriereeee et sssseseeses | ensessssessnesssssssssssensensQ | evverieesieesissesiesesienas O [ o0 | e 0
11.  Aggregate Write-ins for INVESIEA @SSELS.........cccvviveieereiieieereeereeeeeeeessseeeeesssesseeseressssnens | eeversnensnieierenen 3 TR0 | i 0] 374,450 | 340,646
12. Subtotals, cash and invested assets (LiNES 110 11)........ccccovevvvevreneeseeseeseenseensesninenieiens | 200eeene13,793,953,209 | oo 01.....13,793,953,209 | ........ 13,202,882,824
13. Title plants less $.......... 0 charged off (for Title INSUFErS ONIY)......ccceeiceieereieeeeeeierceeeeienens | cereeeeersnesieieseresnenesQ | evveereeinieeee s O | oo | e 0
14, Investment income due and aCCTUEM.............wverrermerrererenemensseneeerseesessssensenssenssenssenses | cveerennene d0,261,733 | oo 0 120,261,733 | ... 109,209,771
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COlleCtion.............ccceevvvevees | covvvvrrrveinnennnn TALBA4 | o O [ 741,844 | 762,887
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums).........coeevevevieveieien [ eeeerereeneen 11,809,429 | v 0. 11,809,419 | ... 10,393,897
15.3 Accrued retroSPECtiVE PIEMILUMS. .......ccivierierererererisierereresessissesesessssssesesesssssssesesesssssssenes | sesssseresssessssssereesssenssQ | evvevereressssseesessnssinns 0 | oo | e 0
16. Reinsurance:
16.1 Amounts recoverable from FeINSUIETS............cocvviinrinisiniisnessssssssssenn | s 209,082 | i) 0| 565,082 | oo 1,727,369
16.2 Funds held by or deposited with reinSured COMPANIES..........cuevreeerrirrineennireineineeneneineines | cereerssnnesssennrensesss 397 | wvvreeseesessessesseeesseseens O [ coveveeieieiereneenen397 | e 5,142
16.3 Other amounts receivable under reinSUrance CoONLraCS. ... | cvseneesenssnisnnneen0 | i 0 om0 | 0
17.  Amounts receivable relating to UNINSUrEd PlanS..........ccceureeineinrinenenenneinessnsissessssnsensiseines | reeversesseessssessesseenesnensQ | reresesnsnsesesesesenes O [ o0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cceeveeveveveveeens [ ceerenennnnnnn 15,202,935 | o 0 e 15,202,935 | oo 0
18.2 Net deferred taX @SSEL.......ccieicreieieiereeeteee et ssssessssessssessssessens | sesessenseresn 00 074,375 [ i 13,309,418 |...............51,364,957 | ....cc.c0evnun 43,867,575
19. Guaranty funds receivable or 0N AEPOSIt..........ccccceriveceeiiieeeensseeeeeenssseeseessssssesesssesssses | esverererennnnene 1, 112,009 | o0 | i 1,112,009 | e 1,112,009
20. Electronic data processing equipment and SOftWAre............ccvvveneneenreneneinrensnsnsnsensnsnsnsnsens | cneeneensennnnenenn015,160 | oviriiiiiirinn, 601,120 | .coooverirenennn 14,040 | e 16,912
21. Furniture and equipment, including health care delivery assets ($.......... 0).eiveriririeeereenieieeerenes | ereevereerennnnnnenn 359,194 |, 559,194 | o0 | e 0
22.  Net adjustment in assets and liabilities due to foreign exchange rates..........ooovvvenrininrnernnes | corverreerenensneenrnnenens0 | e O [ eeeeeeeeeeeieeereeeenesQ e 0
23. Receivables from parent, subsidiaries and affiliates..............cccoeveeeiniivcieiesiiveneveeeseereresieens | eeveverererenenn L167,646 | oo 0 i L1B7,646 | v 0
24. Health care ($.......... 0) and other amounts reCeIVADIE. ........cc.vvrerrerrrnrrnrrnrnernrrneenseessesssenenenss | eevereriennnnn 28,629,625 | 1oivivnieninns 28,629,625 | ..ovvvrerereiiniieiienensQ [ 0
25. Aggregate write-ins for other than invested aSSEtS...........cccveiieeeeiieieeeeeieeeeeenisesereens | erenieeerennnnn 13,666,770 | oviviiiiiicnnas 1,033,681 |...............12,633,089 |.....ccec..... 12,064,695
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........ccccueeeieresnennesnessessesssessesssesssssnsssessessssesnnss | seenenne 052,959,398 | .oviviivivnnn 44,133,038 | ........14,008,826,360 | ........ 13,382,043,080
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........cevevevevevees | cvvrervereieeieeiniseenens0 [ e O [ o0 | e 0
28. Total (LINES 26 @NT 27)......ccuviriirininirisierieieessieieiseeseseneieesssssesseesssensssseessssessssssenessensesseenes | sveeeens 144052,959,398 [ 1oooiivniincnns 44,133,038 | ........14,008,826,360 | ........ 13,382,043,080
DETAILS OF WRITE-INS
1101. Other Real EState DEPOSIES.........ccoueiiriiiiiininiiirissisissiessessssssississesssssssesssssssssssssnns | conensesssiesinen e FRAB0 | i) 0 e 374,450 | i, 340,646
T102. oottt snnnins | sreensssnsniennssensneens Q| e 0 [ om0 s 0
L103. ettt ennnien | enesnnsennnennnsennnennenens Q| e O [ 0 | 0
1198. Summary of remaining write-ins for Line 11 from overflow Page...........ccccevveveeneeveerseenieens | ceveerevressessssssieeeeensQ [ cveeieeieesieesieeseenan O [ o0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 aboVe)........cccverienivecriesririnieereeniseneesrenens | ceveversrenineenene 304450 | iiiviiiiiiiieiiicieiennn0 i 374,450 | v 340,646
2501. Corporate OWNEd Life INSUFANCE........ccceviverereriereieresieiesieresieseseeresessesesssessssessssessnsesensessnsesseses | seennennnesnsd 2,199,038 | v 0 [ 12,199,038 | ... 11,932,813
2502. 1temS NOL AIOCALEM...........vvrviiririiirrnsnsse s | e 45,165 | i, 11,124 | e 434,051 | 131,881
2503. Leasehold IMProOVEMENLS...........ccceverererereresieresieies et sssesssessssessssessssessssessssessesessess | sereesensnessnrenss 19,188 | coicviiicvincian, 519,188 | .coovevveervererieereeieeend0 [ e 0
2598. Summary of remaining write-ins for Line 25 from overflow page.........coccevveeveeeeviveveeveseeenees | ceeveererineennnnn303,379 | o 503,379 | ceovveeevrceeeeieeennd0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 aDOVE)........ccceirrsresirnsrenssenseressnsssesenenans | ererenerensend 3,666,770 | crvriviriirnnans 1,033,681 |................12,633,089 |.......eo...... 12,064,695




Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

11.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.
26.
27.
28.
29.
30.
3L
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....12,399,970,364 less $..........
included in Line 6.3 (including $.......... 0 Modco Reserve).............
Aggregate reserve for accident and health contracts (including $

Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

4.1
4.2

18] PSR

6.1
6.2  Dividends not yet apportioned (including $
6.3  Coupons and similar benefits (including $..........
Amount provisionally held for deferred dividend policies not included i LINE B...........c.ccccevereriiiicrieisiieee e
Premiums and annuity considerations for life and accident and health contracts received in advance
less $
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.........ccvevireiiieieieieisieisieisse s s s
9.2 Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating

refunds of which $
9.3  Other amounts payable on reinsurance, including $
9.4 INEreSt MAINIENANCE RESEIVE. .........iviveiiieiiiie ettt ettt ettt bbb bbb bbb st s bbbt b st st
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... 0.ttt bbbt bR b b bR A bbb R bbb AR A et b s bbb bR a bbb n e
Commissions and expense allowances payable on reinsurance assumed
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $..........
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES).........cccvviireeieiiiieereie ettt nee
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $..........
Net deferred tax liability.............ccovvereeirieiceeiernnen.
Unearned investment income
Amounts withheld or retained by COMPANY aS AQENE OF TUSLEE............cvvveviverereieieeisie sttt b s s s s st snsesnees
Amounts held for agents' account, including $.......... 0 agents' credit balances.
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.... .
Borrowed money $.......... 0 and interest thereon §.......... L0 SO OO
Dividends to stockholders declared and UNPAIG.............cccveiriieiiiiieieici ettt s st bttt s s e
Miscellaneous liabilities:
24.01 ASSEt ValUation FESEIVE........vueverrrrrrinrsersessessessesessessessesessessees
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies.....
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliAtBS............cccivieiiiiicseee bbb
24.05 Drafts outstanding
24,06 Liability for amounts held under uninsured plans
24,07 FUNAS NEI UNGET CONSUIANCE. .....vvveivrieiiseiisieessseissseessse st esss st s e es sttt sttt s et b s b s s b st
24,08 Derivatives "
24,09 PaYADIE fOr SECUNEIES. .. .vcveviiiviieietiieisete ettt ettt st bbb s et bbb bbb bbb b e bbb s bbb b s s bbb bbb bbb bbb bans
24.10 Payable for securities lending
24.11 Capital notes $.......... 0 and interest thereon $
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate AcCouNts Statement..........cccevvirieeenninieesninnns
Total liabilities (Lines 26 and 27)....
Common capital stock................
Preferred capital StOCK..........ccevvererereirerereieieiens
Aggregate write-ins for other than special surplus funds...
SUMPIUS NOES.....vveviicecreiete et .
Gross paid in and CONTHDUIEA SUIPIUS...........cevueveieeieieieee ettt ettt et bbb bbbttt bbb baee
Aggregate Write-ins for SPECIAl SUMPIUS fUNGS..........ovuieriiiiircscire sttt snns
UNASSIGNEA FUNGAS (SUMPIUS)....vuvveveiviecttieiiieieiietsss ettt ss sttt sttt b b s b b s s b s s s en b bt st
Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0] TR TP
36.2 . 0.000 shares preferred (value included in Line 30 $.
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

=

................. 12,399,970,364
.......... 571,974
397,440,142

..2,570,327
24,585,721

.57,106,609
........................ 48,711,137

...................... 117,622,806

181,078
1,125,855
.3,683,516

.351,316,632
449,535

................. 13,256,411,418

...................... 749,414,942

...................... 775,978,997

...................... 752,414,942

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

................. 14,008,826,360

................. 13,382,043,080

2501.
2502.
2503.
2598.
2599.

T IO 00T 111411 OO U ST
Uncashed checks Pending SCREAIMENL...........ccviriiirieieiree et
Guaranty fund
Summary of remaining write-ins for Line 25 from overflow page...
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).....

...................... 110,279,673
.......................... 6,045,320

...72,810,292

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page...

Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 ADOVE).......uueuurerrerrirersresseiesserseessesssserseeesssesesseesessssessssssssessesssssssssssessessessessessesssese

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 above)

Q03




Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

Considerations for supplementary contracts with life contingencies..
Net iNVESIMENt INCOME. ..o

Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded

O NG WN

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

fTOM SEPAIALE ACCOUNLS.......cvvuivieciiteiiteiite ettt ettt s bbbttt s bt b bbb bbb bbb bbb

8.2 Charges and fees for deposit-type contracts.

8.3 Aggregate write-ins for miscellaneous income.
9. Totals (Lines 1t0 8.3).....
10. Death benefits
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

15. Surrender benefits and withdrawals fOr life CONMTACES.........ccvvuirieiieeee e

16. Group conversions

17. Interest and adjustments on contract or deposit-type CONLraCt FUNAS.............coveiririninir e
18. Payments on supplementary contracts with life CONtINGENCIES...........cciveiiiieiiiese e

19. Increase in aggregate reserves for life and accident and health contracts
20. Totals (Lines 10 to 19)

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

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

25. Increase in loading on deferred and uncollected PrEMIUMS.........c.c.cieiiriiiiieiee bbb bens
26. Net transfers to or (from) Separate ACCOUNS NEL OF FEINSUTANCE. ........c.cviveeviireiireiee ettt

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).............cccc......

30. Dividends to policyholders

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)..........cccocevereiernieiieeeseses s

33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $
35. Netincome (Line 33 plus Line 34)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIOF YEAI.........veveeiieesiereiseiiseisisessese sttt ssssss s st s st s st s sebessesessnsesesessesas

37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains tax of $...
39. Change in net unrealized foreign exchange capital gain (10sS).................

40. Change in Net AEfEITEA INCOME tAX........ccviveriiieieiie ettt s bbb bbb s ss et ssessnt et e

41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorized and certified companies

43. Change in reserve on account of change in valuation basis, (INCrease) Or ABCIBASE. ...........cuvevevererirerererersrisieesesesssseeeenas
44, Change iN aSSEt VAIUALION TBSEIVE........c..cveveeveeeerereetiee et s bbb ss s bbb s b s s ss s b s sss s s s st s st s s st naes

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

47. Other changes in surplus in Separate ACCOUNES STAIEMENL..........ccoeiviiiiiereeiieeee ettt ene

48. Change in SUIPIUS NOLES..........cvveevreverrereiereieres e
49. Cumulative effect of changes in accounting principles
50. Capital changes:

50,1 PAIA MMttt ettt
50.2 Transferred from SUrpIUS (StOCK DIVIAENG)..........ccrviivevieeiireiieieiiete ettt b st st
50.3 TranSTEITEA t0 SUMPIUS. ... cvueeiereieieceirsessisse sttt es sttt s et s bbbt

51. Surplus adjustment:

511 PI MMttt R bbbttt

51.2 Transferred to capital (Stock Dividend)

51.3 Transferred from CAPILAL. ..ottt bbbttt
51.4 Change in surplus as a reSult Of FRINSUTANCE. ...........cvvveiiieiiieieieicie et nses

52. Dividends to stockholders........c...ccovivrierrenireinienns
53. Aggregate write-ins for gains and losses in surplus...

Premiums and annuity considerations for life and accident and health CONracts.............cccoevieveeveeieeeeeeeese e

Amortization of Interest Maintenance RESEIVE (IMR)..........coovcueieriieiiee et ssssssse s esnees

Reserve adjustments 0N reINSUTANCE CEABM.........ccccviiiiirireieiieee ettt bbb bbb en b b sebnes

......... 1,143,583,533

....69,066
..334,822,764

.............................. 0

.............................. 0

...... 1,148,332
1,485,871,120 1,697,598,762 2,368,155,075
44,848,029 | .............. 39,124,382 | ...covcvenee 52,357,004
............ 422,058 | ..... 125,112
50,756,335 | ..... .66,295,804

........... 997,555

.............................. 0

............ 694,154,888

R B P 0

.............. 15,727,310 | .............14,275,276 | ..............20,500,402
................... 128,459 | ...................116,007 | ...................155,885
..582,843,993 | ............719,213,466 1,017,287,240

......... 1,227,445517 | .........1,340,202,911 | .........1,852,473,892
............ 190,850,543 | ............185,913,096 | ............258,934,319
................. 0 SN o
65,314,332 67,702,566 | .............. 93,084,888
10,469,664 ...9,065,886 12,473,731

......... 1,493,931,282

(8,060,162)
....67,389

............... (8,127,551)

............... (9,625,219)
1,497,668 | ..oocc.e 72,280,241 | ... 110,127,685
(27,375.219)| oo (913,619)| .o (4,500,911)

(25,877,551)

71,366,622

105,626,773

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

—

10,541,767

...(25,877,551) | .

............ 720,159,660
.71,366,622

............... (1,747,921)
................ 2,521,615

(873,214)].

(30,000,000)

54. Net change in capital and surplus (Lines 37 through 53)... 26,564,055)| . 52,697,474 | .............. 58,819,337
55. Capital and surplus as of statement date (LINES 36 + 54).........cccueuiiiiiiiriiieeiieeiessessesss s ssssssssssssssess | seveesesens 752,414,942 | ............ 772,857,134 | ............ 778,978,997
08.301.  MiSCEIANEOUS INCOME......vvieveireririeisieisiese st bbb bbb ss s s b s bt sn st ssensesensnsansesansesantes | cessessssessnsesses 202,106 | .ooovvrrririnens 571,960 | .oovveririrenne 790,236
08.302.  ChaNGE iN COLL.uuvuuruuriuririeisiresessssissssssssssssssssssssssssssssessesssssssssssasssssssssassasssssessassasssssassessessessessessassassassessassassassens | sssessessessassones 266,225 | .oovrreieiennns 260,144 | .ovvrereriennns 358,095
08.303. Miscellaneous Income - Modco Interest.
08.398. Summary of remaining write-ins for Line 8.3 from OVEMIOW PAGE.........cccieveieriieiieiee s sessenes | ervssenssesesenes s 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 @DOVE).........ccoeuiueriiiiiieriiiessreteisssseieierssenssesebessssnsssesesenans 468,331 | ..ocoerrnnne. 832,104 | ..ccovvenns 1,148,332
2701.  Changes in Agents Deferred Compensation................c....... ..246,620 139,790 | ..... ..183,131
2702, FINES aNd PENAILIES.......c.overeereieieieieieiee ettt ssssss st sssssssssssssssssssssssesssssessesssssessessessanses | sessessesnessnsnesns b 262 | viviniiniinnnnnnnn(94,845) | ... (94,674)
2703, bbb bbb bbb bbbttt besbssssentestensennns | sreesessessessesessessesnens0 | vervesieniesessessenensense0 | e s 0
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAgE..........c.cceeeiiecrceiieieeeeeee e eisssnsseesens | evsrenssssnereressnsssenesensQ | everersnsinneierensnsneenens0 | v 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......ccvuirierieirisisisssissssssssessssessssessssessssssssssssnsessssssssssnsesans | senesrsnserensesss 200,882 | cvvsrersrennnnenn 44,945 | oo
5301 ettt sn st snsensessessenssnsenss | eevenseeseeseesieseesseseesens0 | srevresesesesesiessessennsQ | eereeseesesseeseeses s
5302.
L350 PRSPPSO PPOPTSPPRTORRO
5398.  Summary of remaining write-ins for Line 53 from overflow page.
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

CASH FLOW

Currer%t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUIANCE. ..........c.ciuriiiiieir st nes | erisnes 1,142,686,850 | ......... 1,141,865,796 | ......... 1,575,941,535
2. NELINVESIMENE INCOME.......ivuiiiiiiieii bbbt | eibniisens 553,332,863 | ............ 604,143,483 | ........... 813,480,272
3. MISCElANEOUS INCOME........oocveuiiiniiiiiies s nns | chissnissisaes 2,600,734 | .o, 3,710,060 | ....ccovevvvcene 4,960,445
4. Total (Lines 1 through 3).... ..1,698,620,447 | ......... 1,749,719,338 2,394,382,252
5. Benefit and 0SS related PAYMENLS........cccvviiiieiiiiece ettt bbbt et s bbb b s s eaebebensnans | sreseserenes 645,997,665 | ............ 619,656,388 | ............ 837,463,056
6.  Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccvvevivercercreieieieines | cersieisnseisssesssessenns (O TN (O RN 0
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cceveveiiveicveieeieeee e | evenaesnns 231,812,724 | ............ 238,709,367 | ....ccou..e 298,732,744
8. Dividends paid t0 PONCYNOIABIS..........evieiiireiieeieisices sttt b s b s s sae sttt ssssessebesntesntens | sveesssassssessnans 40,389 | ooveerereia 55,355 | wovrerreieieinne 60,984
9.  Federal and foreign income taxes paid (recovered) net of $.....1,702,736 tax on capital gains (I0SSES)........cccvvvrvviens | coverrrinenns 29,056,496 | .............. 37,842,907 | .............. 62,012,419
10.  Total (LINES 5 trOUGN 9)....euiiiieicieieieee e bbbt enins | ebienieians 906,907,274 | ............ 896,264,017 | ......... 1,198,269,203
11.  Net cash from operations (Line 4 MiNUS LINE 10)........cccevireiireiireiieieieiese e ssssenees | evessesnns 791,713,173 | .o 853,455,321 | ......... 1,196,113,050
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONS...eueueiiereeeeeiet ettt bbb bbbttt enis | eeeianiiees 735,430,872 | .coenn 620,331,244 | ............ 918,092,864
12,2 SHOCKS. .o ceuveureereceesiietre sttt st skttt entas | estessessententess s st ntens (O 34,937,286 | ..o 34,937,286
12.3 MOIGAGE I08NS......vecvieciieeiiieies ettt bbb st sttt bbbt s st st essnbesnsenetanes | oebesessines 124,864,864 | ............ 143,825,365 | ............ 181,595,158
12,4 REAIESIALE. ..o s | et (U R (U0 3,150,860
12.5  Other INVESIEA BSSELS. ......uvuuiiiiiiiiiiiiii bbbt | sbsnbieniieniais 6,133,417 | v 3,367,582 | ..coovrvnnn. 3,375,593
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES...........c.eieirirrirninirirnesesenieees | cerreessesssssssesssssensessens (O OO 0
12.7 Miscellaneous proceeds 49,420,677 ..3,791,025 |..
12.8 Total investment proceeds (LINES 12.1 10 12.7)......ccceiiiiiircreeiieieeeieteiis e se s sse s ssssssesens | evssessesens 915,849,830 | ............ 806,252,502
13.  Cost of investments acquired (long-term only):
131 BONUS..eueuiaiceiieieei sttt ss st R £ n ettt enns | eenerines 1,535,355,131 | ......... 1,319,191,127 | ......... 1,968,234,351
13,20 SHOCKS..uuvvreereesaeesssesiesees sttt Rt | eenisenenens 44,029,995 | ..covvcinen. 9,925,513 | .oovveens 17,475,288
13,3 MOIJAQE J0BNS.......coiveiiiircicte ettt bbbt bbbt bbbt b s st b bbb s e bt s s enserens | ereresrerens 230,669,478 | ............ 220,780,465 | ............ 347,980,465
1314 REAIESIALE. ......cvuuiiicii e | et C | om0 [ 0
13,5 Othr INVESIEA ASSELS.......cvieivieiiieciiieiite ettt et b st bbbt bbbt s st snaas | ebessesinns 112,165,183 | ..............41,304,183 | .............. 86,304,183
13.6 Miscellaneous applications.. ....46,337,373 26,250,740
13.7 Total investments acquired (LINES 13.110 13.6).....ccvvviieieiiiccreieisieiee et sese e ss s vesenens | anessnans 1,968,557,160 | ........1,591,488,878 | ......... 2,446,245,027
14. Netincrease or (decrease) in contract I0ans and Premilm NOES.........cciveriverereiereieiesierese e eses s | sveseessssenns 21,293,533 | oovreine 23,560,097 | ..coovvrree 34,880,293
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14)........ccccoeeurrrreireinnnennieieinsneieseseesseseseesseseenes | seseenns (1,074,000,863) | ........... (808,796,473)| ........ (1,339,973,560)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPILAI NOLES.........cvveevieeiiie ettt ettt bbbt bbb s st s e tssesans | sbssessssessnsesensesensesenes (O TR (O U 0
16.2 Capital and paid in SUIPIUS, 18SS tFEASUNY SLOCK.........ccivevererereiiiicrete st b b ssseaebebens | ebebesssesesesesesssnaesesens C{ e (O TR 0
16.3 BOMTOWEE fUNGAS........ocvuiiriii bbb bbb | st (U R (O N 0
16.4 Net deposits on deposit-type contracts and other insurance abilities..........cooveverneeeeeeeeeeeens | e 271,728,051 | ..covvvrennee 8,179,472 | ccovvrerenn 60,490,885
16.5 Dividends to stockholders.... 30,000,000
16.6 Other cash provided (APPHEA).......ccovicvireiiiiee et be e s s s se et ns s s benenns | ereberesnsnns 46,286,737 | ............. (10,015,878) | .............. 19,988,056
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)........... | cccooeveen. 318,014,788 | ....coouuee. (1,836,406)| .............. 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)......ccccovvevvvverer | vovereverennn 35,727,097 | ..covvernn 42,822,442 | ............. (93,381,569)
19. Cash, cash equivalents and short-term investments:
19.1 BEOINMING OF YOI .....euiiirieeirieieieie ettt entntenn | sbenisssenins 70,550,992 | ............ 163,932,561 | ............ 163,932,561
19.2 End of period (LN 18 PlUS LINE 19.1)......ccvveviirerrireiireiiereiietesietes ettt s tes s ssssesssbessssssssssssssesanes | evessesonns 106,278,089 | ............ 206,755,003 | ....ccoveee 70,550,992
Note: Supplemental disclosures of cash flow information for non-cash transactions:
R [ oreesssereesssseeessees C [ oessrrsessscreesse 0 [orereesrressssessesses 0]
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Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
Lo INAUSHHAITITE....vvve ettt | eessnss e st (O RN (O RN C
2. Ordinary life INSUFANCE. .......ccceveveiiierereieteee ettt be bbbt sensnns | sbebesisesesesesssnsesens 419,386,731 | ..coevereiiicreieran 356,820,914 | ...covviirireiriiinns 514,781,854
3. Ordinary iNdividual ANNUILIES........c..vciveriiieeeereeeeee s bt ses st b st bessnens | stebesessesssesesssesseaens 676,236,396 |.....ccceoerererrrinirnns 736,550,347 | ..cocvveriririernnn, 1,003,994,271
4. Credit life (roup and iNQIVIAUAL)...........ccoeeriririrriieeeieisise ettt sesssessses | essesssssessessessassessessassassessessessa C | e C | o C
5. GIOUP lIf INSUIANCE. ......veiveiecieeciee ettt a st s bbb nse s sns | sbsesessnsessssessssssessssesnens 12,983 | oo 16,531 | oo 16,953
6. GIOUD ANNUILIES. .....vvceiveieviiiierete sttt sttt b bbb b b b s s e s bbb bbb bes s bebesenas | sebebesesasssesesesessnns 59,735,183 | ...covvriiirereriinins 61,311,435 | ovovveereeiieeeeieinns 77,106,034
T AGH = GrOUD.....oieecce ettt et ettt bbb et b bbbt ere e sttt bebereseaes | ebereseeebetetebeter e et ettt et bt ere s C ol s C ol oo C
8. A&H - credit (9roup and INAIVIAUAL)...........ceeveierieiiiiriisinieiis st sssestessens | essessessessessessassessessassassessessessa C | e C | o C
0. ABH = OHNBT .t | b 51,207 | oo S54,718 | oo 71,813
10. Aggregate of all other lines of business
11.  Subtotal 1,155,422,500 1,154,753,947 | ...oovvvvrirines 1,595,970,926
12, DEPOSI-YPE CONMTACES.......cvuveivieceieeiieeiie ettt ss e s s b s sseas | shessssesebesebensesnsesanes 1,629,815 | .o 2,016,576 | .iooiriiiieieeiicinas 2,224,108
13, TOMAL ettt | et 1,157,052,315 | ...cooovvvririrnnnes 1,156,770,523 | ...covvvviririnens 1,598,195,034
DETAILS OF WRITE-INS
JOO0L. ooooeeesseeeeseesssees st | eeeE R (O RO LU R C
L002. o | oebet bttt ettt C | o C | e C
L003. Rt ebns | nebet ettt ettt C | e O ORI C
1098. Summary of remaining write-ins for Line 10 from OVEIflOW PAGE..........ccevevevereiereeerieie e | ettt (O TR O T C
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN 10 @DOVE)........c.ccerireriiiiiiieriiineeiererssssssererssenins | aonrereressssssesesssessssssssesessssssnsens C ] e C L s C
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Statement as of September 30, 2015 of the  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 & 3) TX (25,877,551) 105,626,773
(2) State Prescribed Practices that increase/decrease NAIC SAP
| | 0| 0
(3) State Permitted Practices that increase/decrease NAIC SAP
0 0
(4) NAICSAP (1-2-3=4) TX (25,877,551) 105,626,773
SURPLUS
(5) Life Insurance Company of the Southwest state basis (Page 3, line 38,
Columns 1 & 2) X 752,414,942 778,978,997
(6) State Prescribed Practices that increase/decrease NAIC SAP
0] 0
(7) State Permitted Practices that increase/decrease NAIC SAP
0 0
(8) NAICSAP (5-6-7=18) X 752,414,942 778,978,997

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 all
securities except for interest only securities or securities where the yield had become negative that are valued using the prospective method.

(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 1St Quarter Interest Non-Interest
a. |Intentto sell 0 0 0
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 15t Quarter
OTTI recognized 2nd Quarter
d. |Intent to sell | 0| 0| 0|
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Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

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 3rd Quarter
g. |Intentto sell 0 0 0 0
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 30,337,039 0 24,112,317 6,224,722
. |Total 31 Quarter 30,337,039 0 24,112,317 6,224,722
OTTI recognized 4th Quarter
- |Intent to sell 0 0 0 0
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 0 0
L. |Total 4th Quarter 0 0
m. |Annual aggregate total XXX 0 24,112,317 XXX
(3) Recognized OTTI securities
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
02076X AC 6 5,865,625 0 5,615,625 250,000 265,625 | September 30, 2015
67576G AA 5 13,617,241 0 9,899,966 3,717,275 3,319,724 | September 30, 2015
67576 AA 9 4,567,907 0 3,685,907 882,000 956,295 | September 30, 2015
USG785 AR A 6,286,266 0 4,910,819 1,375,447 1,375,447 | September 30, 2015
Total 24,112,317

(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 1,126,542
2. 12 Months or Longer 999,148
b. The aggregate related fair value of securities with 1. Less than12 Months 126,441,225
unrealized losses:
2. 12 Months or Longer 2,471,645
E. Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received - N/A

b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged

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
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Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

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

companies.

Catamount Reinsurance Company was incorporated on August 5, 2015. All outstanding shares of Catamount Reinsurance Company's common
stock are directly owned by National Life Insurance Company.

See Schedule Y for an updated organizational chart.

Note 11 - Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Dallas which provides Life Insurance Company of the Southwest
with access to a secured asset-based borrowing capacity. 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 the liability for deposit-type contracts. The proceeds have been invested in a
discrete pool of fixed income assets. The Company has a maximum borrowing capacity of approximately $4.1 hillion, based on its
membership investment base.

(2) a. FHLB Capital Stock — Aggregate Totals
1. Current Period
1 2 3
Total General Separate
2+3 Account Accounts
(@) | Membership Stock — Class A 0 0 0
(b) | Membership Stock — Class B 5,352,900 5,352,900 0
(c) | Activity Stock 12,844,300 12,844,300 0
(d) | Excess Stock 0 0 0
(e) | Aggregate Total 18,197,200 18,197,200 0
(f) | Actual or estimated borrowing
capacity as determined by the
insurer 4,072,090,733 XXX XXX
2. Prior Year End
1 2 3
Total General Separate
2+3 Account Accounts
(@) | Membership Stock — Class A 0 0 0
(b) | Membership Stock — Class B 4,962,800 4,962,800 0
(c) | Activity Stock 2,050,000 2,050,000 0
(d) | Excess Stock 0 0 0
(e) | Aggregate Total 7,012,800 7,012,800 0
() | 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 0 0 0 0 0
2. | Class B 0 0 0 0 0
(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 385,124,549 367,838,311 313,275,000
2. Current Period General Account
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 385,124,549 367,838,311 313,275,000
3. Current Period Separate Accounts
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 0 0 0
4. Prior Year End 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 385,124,549 367,838,311 313,275,000
2. Current Period General Account
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NOTES TO FINANCIAL STATEMENTS

Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 385,124,549 367,838,311 313,275,000
3. Current Period Separate
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 0 0 0
4. Prior Year End Total General and Separate Accounts
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 0 0 0 XXX
(b) | Funding Agreements 313,275,000 313,275,000 0 313,275,000
(c) | Other 0 0 0 XXX
(d) | Aggregate Total 313,275,000 313,275,000 0 313,275,000
2. Prior Year End
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Account Established
(@) | Deht 0 0 0 XXX
(b) | Funding Agreements 50,000,000 50,000,000 0 50,000,000
(c) | Other 0 0 0 XXX
(d) | Aggregate Total 50,000,000 50,000,000 0 50,000,000
b.  Maximum Amount During Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Account
1. | Deht 0 0 0
2. | Funding Agreements 313,275,000 313,275,000 0
3. | Other 0 0 0
4. | Aggregate Total 313,275,000 313,275,000 0
. FHLB Prepayment Obligations
Does the company
have prepayment
obligations under
the following
arrangements?
1. | Deht 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
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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. On May 29, 2015, plaintiffs filed a notice of appeal from the final judgment with the United
States Court of Appeals for the Ninth Circuit.

Note 15 - Leases
No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
No significant change.

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

B. Transfer and Servicing of Financial Assets - NONE

C. Wash Sales - NONE

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change.

Note 20 - Fair Value

A.

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds 0 6,950,237 0 6,950,237
Common Stock 51,635,216 0 0 51,635,216
Derivatives 4,392,744 135,862,954 0 140,255,698
Other Invested Assets 0 0 59,591,128 59,591,128
Short Term Investments 107,000,000 0 0 107,000,000
Total 163,027,960 142,813,191 59,591,128 365,432,279
Liabilities at Fair Value Level 1 Level 2 Level 3 Total
Derivatives 0 57,106,609 0 57,106,609
Total 0 57,106,609 0 57,106,609

(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 | lIssuances Sales Settlements Period
Other Invested Assets 24,109,485 0 0 0 7,883,171 | 30,100,217 0 | (2,501,745) 0 | 59,591,128
Total 24,109,485 0 0 0 7,883,171 | 30,100,217 0 | (2,501,745) 0 | 59,591,128
b. Liabilities Total
Gains and Total
(Losses) Gains and
Beginning | Transfers | Transfers | Included in (Losses) Ending
Balance at | Into Level Out of Net Included in Balance at
Period 3 Level 3 Income Surplus Purchases | Issuances Sales Settlements Period
0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0

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

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

Bonds - Bonds are stated at amortized cost with the exception of those bonds that are rated an NAIC 6 or that have been impaired. Bonds
are valued using cash flow models based on appropriate observable inputs such as market quotes, yield curves, interest rates, and spreads.
These securities are generally categorized in Level 2 of the fair value hierarchy; in instances where significant inputs are unobservable, they
are categorized as Level 3.

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,
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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.

Other Invested Assets — Other invested assets, including partnerships, 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.

Short term investments — Short-term investments consist of money market funds with observable market pricing and are categorized into

Level 1.

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

Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds 11,410,814,390 10,987,432,299 13,016,001 11,397,798,389 0 0
Preferred Stock 9,861,000 10,000,000 0 9,861,000 0 0
Common Stock 51,635,216 51,635,216 51,635,216 0 0 0
Mortgage Loans 2,012,078,428 1,913,913,790 0 0 2,012,078,428 0
Real Estate 6,300,000 5,976,025 0 6,300,000 0 0
Short Term Investments 107,000,000 107,000,000 107,000,000 0 0 0
Derivative Asset 140,255,698 140,255,698 4,392,744 135,862,954 0 0
Other Invested Assets 316,950,763 298,721,251 0 92,534,602 59,591,128 164,825,033
Derivative Liability 57,106,609 57,106,609 0 57,106,609 0 0
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
Other Invested Assets 164,825,033 0.000 financial instruments as a quoted market price is not available

Note 21 - Other ltems

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

Note 26 - Intercompany Pooling Arrangements

None

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.
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Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

3.1 Isthe reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

Catamount Reinsurance Company was incorporated on August 5, 2015. All outstanding shares of Catamount Reinsurance Company's common stock are directly owned by National Life
Insurance Company.

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

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

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT[]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/19/2011

6.4 By what department or departments?

Texas Department of Insurance

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

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

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

7.2 Ifyes, give full information:

8.1 Isthe company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Isthe company affiliated with one or more banks, thrifts or securities firms? Yes[X] NoJ ]

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

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

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nof[ ]

(@ Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

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

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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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 If yes, 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 Ifyes, please complete the following:

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?

Yes[ ] No[X]

Yes[X] No[ ]

15.2 Ifyes, 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
Yes[ ] No[X]
$ 0
$ 0
Yes[X] NoJ ]
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
$ 0 $ 0
0 0
0 0
0 0
0 0
0 100,000
$ 0 $ 100,000
$ 0 $ 0
Yes[X] NoJ ]
Yes[X] NoJ ]
$ 0
$ 0
$ 0

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

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

Yes[X] Nof[ ]

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 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
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 Ifno, list exceptions:
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12

13

14

15

16

31
3.2
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

111 PO MOMGAGES. . .vvieevierereetescteseetes st s ee st bes e b s b s s e s s st s s s s s b2 s s s s e s 28 e 2848482 R st b bbb bt s et s et s et s et s s bt b bbb s et st B e (
1,12 RESIHENTAI MOMGAGES. ...cvveevveeriteisiteiset ettt sttt ettt ettt ettt b st bbbt b e bbbt et bbb s b s s b s b s s bbbt bt bbbt bbbt st sebn s s s bt santns | Dvastessnsessnsessetesesessetensesensesansesanes (
1.13 Commercial mortgages.......... . 3. ...1,887,885,751
1.14  Total Mortgages in OO STANAING........cccviverereicieiciesetese e ettt s s b s b s bbb s e b st bt s st et et s st s s s s s st ssnsessnsass | Drvtesinsesinsesnsesnseses 1,887,885,751

Long-term mortgages in good standing with restructured terms
1.21 Total mortgages in good Standing With FESIIUCIUIBA tBIMS........ccviiiiriieiitieeiee ettt ettt ettt ettt et bbb s st bbb s st et et b en st aebe s S 8,237,274

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

131 FAIM MOMGAGES. . ..vevveviererecteseteseteses st ettt es e s s s bt se e s s s b s s s s s s b s s s s a2 s b 28 e e84 e84 s 82 e R bbb bbb bbb et s et s et s bttt et bbb st st B e (
1,32 RESIHENTAI MOMGAGES. ... ..cveeviveceiieeeeieeisiiet sttt sse et s et bbb s e s s b s s s st s s s bbb s st bbb st b s s bR s s st s sttt s st s ettt st s et anes B e (
1,33 COMMEICIAI MOMGAGES. .....veeviveerieeeieeiisesesessese st st s st s s ssss s ss s et et et sssesse s et e bes et et ebes et s e b s e b s bbb b b st bbb st bbbt se b ee b s b s b e b e s ns s et aen B 8,676,300
1.34  Total mortgages with interest overdue More than thrE8 MONENS............cccveviiiirieieee ettt ettt s st s et s et en b b s senas S s 8,676,300

Long-term mortgage loans in process of foreclosure

LAL  FQIM MOMGAGES. ...t veveereeiseiie s et et bt et b s b s b s bbb b s b s s b b s b s bbb s b s bbb e b s bbb s b s bbbt s b b s bbb st bbb bbb bbbttt B e (
1,42 RESIHENTAI MOMGAYES. ... cvvviviieiiseiiiieiser ettt ettt sttt st s b s s bbb st bbb bbbt s b s s b s b e s b s b s bbb bbb bbb b s st s b s s bbbt bntes | Patastessstesetessetesseb s et en b en s b e s baeee (
1.43 Commercial mortgages... ..9,114,465
1.44  Total mortgages in ProCESS Of FOTBCIOSUIE............euiueiiieiiteicie ettt ettt b bbb bbbt b bbbt ettt s sebenetes | Buetastesssessstessstessesesesnae 9,114,465

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) .uovieviereeierer ettt B 1,913,913,790

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

O = 1411010 To =L PO T RO O TR B e (
1,62 RESIHENTAI MOMUAUES. ... .vveevieieiieri ettt sttt ettt e st bt e e s s e st e sttt ss et st et e st et st s e s e s s bt s e s s s st ettt ettt e et ettt et et et nb s s et st B s (
1.63  COMMEICIAI MOMGAGES. .vcvvvereirieetitetitietitetet ettt b et et ss et eaete b s s e se b et et st s sesebebes et sesebebete b s e s eh et et e s e s e s e b et e b st sa st e b e bbb e e b et bbb et e b e b e b b s et b et eb b st e s eaebe s s nas B s C
1.64  Total mortgages foreclosed and tranSEITEA 10 FEAI ESLALE...........coceiiiivirireiieie ettt bbbt sttt b sttt es s bt s b s s nnes B e C

Operating Percentages:

2.1 ABH I0SS PEICENL.......vvveieiiieieees ettt ssse sttt s s s s s s s e s ss s st s s s s bbb e s et e s et s et s et bbb s b s Rt e R b e A bR e bR e st e s e bt bbb st s b e R bRt e At bsiebissetseesntesantesntesetesetnsetnas 0.C
2.2 AGH COSt CONTAINMENT PEICENL.... ... cvevicvesictesetese ettt ettt sttt s bbb st es st s s b s e b s b e e b e s s et e b st s s et s s e b s st s s s s s s s b e s b e s b s e b s s s s e s st s s e s e b et e 4assebissesassesntessntes et es et s et s setanes 0.C
2.3 A&H expense percent eXClUdiNg COSt CONTAINMENT EXPENSES...........crirerirerereiisesiesesiesesssesssesessssessssessssessstesssbessesessebessetessebssebassebssse b s se b s se b st e b e bess  bassebassssssesssetsntes et essebsntsntanes 0.C
Do you act as a custodian for NEAIth SAVINGS ACCOUNTS?..........ceueiiueiriiieiie ettt s bbb bbb bbb bbbt bbb s s bbb Yes|[ ] No[X]
If yes, please provide the amount of custodial funds held as of the rePOrtiNG QALE..........c.cciiiieiiiiie ettt B e (
Do you act as an administrator for NEAIth SAVINGS BCCOUNTS?...........eiieiiieiiieiciei ettt ettt bbb bbb bbb Yes|[ ] No[X]
If yes, please provide the balance of the funds administered as of the rePOMtING JALE............ccovevrieiieiieie e nas B e (
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees 2 through 5 Contracts
1. [ IO 3,871,230 | ........ 6,094,587 | covvovrervrreirienenennl 70 | i | e 9,965,987
2. Alaska... L. vereereennDAT,539 | 54,496 ...602,165
3. Arizona. L. .10,289,119 | ...... 290 | e 272 | e |
4. ATKANSAS.......ceveiieieiieeeee e AR I
5. CalifOrMIA. . e CA|.... [
6.  Colorado... . el
7. CONNECHCUL.....vvveiveretire et CT|..... [
8. DElaWare.......cccoveviereseeieriseseereseesesssssssesssessesssessensn s DE [ i [
9.  District of Columbia.. L.
10.  Florida........cc.ov.... L.
11. i [
12. [
13. L.
14.  llinois.... L.
15.  Indiana.. L.
16. lowa...... L.
17. Kansas L.
18, KENMUCKY.....cvcviviecieiiccte et L
19.  Louisiana L
20. Maine........ L.
21.  Maryland... L.
22. Massachusetts. L.
23.  Michigan....... L.
24.  Minnesota. L.
25.  Mississippi L
26, MISSOU..vorvreiiriseiireeseessseessssssessssessessssessessssnsesssssssessssessenns L
27. Montana.... L.
28.  Nebraska.. L.
29. Nevada......... L.
30.  New Hampshire... L.
31.  New Jersey...... L.
32.  New Mexico I
33.  New York N
34, North Carolina.. L.
35.  North Dakota. L.
36. Ohio...... Lovoevee | 004,176,193 | ........5,803,663 | oo 144 | 0 |
37.  Oklahoma. Lo | 000000 2,267,783 | 009,443,734 | oo ,902 | 0 |
38.  Oregon...... . Lo | 000002,263,923 | 1371599 | il 0 0
39, PeNNSYIVANIA.......ccoeveiiiicreei et Livverer | 0000.8,028,353 | .......6,142,234 | o0 | eciienl0 |
40.  RhOE ISIANd......c.oveveeieeeicrceceee s Lovorves | 00000 1,198,234 | ... 2,172,809 | o0 [0 |
41, South Carolina. Locveoer | 00000 3,135,633 | ........9,506,693 | ..ovvveveverevireierennB6 | e 0 | i
42, South Dakota... Locveeer | eeereeeeenn275,057 | o0 172,391 | eeccceieeiieeennd0 [0 |
43, Lovevoeee | 000,949,856 | ........6,046,032 | ..ooovvververecrierierienennn 91 |0 |
44, L. ....149,271,615 ....183,548,554
45, Lovecores | w00 7,081,396 | ... 11,156,609 | .ovovvvrerererrniereenenn80 | v | e 18,238,485
46. Loevoees | 000000965,283 | ... 11,325,036 | voovvervrrverrerieriereninennen0 | v | e 12,290,319
47.  Virginia Locoores | 2..14,321,882 | ...... 15,059,487 | wcvvevveveeerierierieeenenD2 | i | 29,381,421
48.  Washington.. L. 1,497,517 5,480,774 ...0
49.  West Virginia L. ]
50.  Wisconsin. L. ..0
51.  Wyoming...... .0
52.  American Samoa.. .0
B3, GUAM it 0
54.  Puerto Rico 0
55.  US Virgin Islands......... 0
56.  Northern Mariana Islands ...0
57. Canada............. ...0
58.  Aggregate Other .0
59.  Subtotal .1,629,815
90. Reporting entity contributions for employee benefit plans............ e XXX |0 0 | 0 |0 | 0 |l 0
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES.........cceverrrreirieirienesere e e XXX [ i 21,364 | oo [0 (0] OO o I ISR 21,364 | oo 0
92.  Dividends or refunds applied to shorten endowment or
premium paying period J9,0,0, GO I (01 IR (01 ETOORUTORUPPOTOURRORRON 0 I ESOUPPOROROPPORPRTOPIN | B ISORURRPRTRO 0
93.  Premium or annuity considerations waived under disability
or other contract provisions XXX
94.  Aggregate other amounts not allocable by State XXX
95. Totals (Direct Business) XXX
96.  Plus Reinsurance Assumed XXX
97.  Totals (All Business)........... XXX ...419,399,714 .1,155,422,500
98. Less Reinsurance Ceded...........cccooovrevernnnee. XXX [ 12,804,715 | o0 | i |0 | 12,804,715
99.  Totals (All Business) less Reinsurance Ceded XXX ...406,594,999 .1,142,617,785
DETAILS OF WRITE-INS
58001. Other Alien 277............. XXX | e 100,578
58998. Summary of remaining write-ins for line 58 from overflow page XXX
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)........ XXX
9401 .
9402.
9403. -
9498. Summary of remaining write-ins for line 94 from overflow page... | ... XXX......
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).............. XXX

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Reglstered Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Relnsurer

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

(a)

Q11
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

National Life Holding Company
(VT)

Mational Life Group
Charitable Foundation, Inc.

(VT)

NLV Financial Corporation
(DE)

Sentinel Asset Management, Inc.
vT)

Sentinel Administrative Services, Inc.

(vT)

—

MNational Life Insurance Company
(VT)

National Retirement Plan Advisors, Inc.
flka: Administrative Services, Inc.
(VT)

Sentinel Financial
Services Company

(vT)

Catamount
Reinsurance ’
Company Life Insurance Company
V) of the Southwest

(TX}

Mational Life
Distribution, LLC
(vT)

Equity Services, Inc.
(VT}

[ Fhlcrl-pa‘nﬁl Public Benefit Corporation C::) PartneshiplLLC

—(::}— ownership %
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SCHEDULE Y

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

1 2 3 4 5 6 7 11 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 Compan ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CKK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

Members
0000...... National Life Group.......ccccoeeveenrenns 00000... |03-0359221.. National Life Holding Company..........ccoevvvvereerneens | VT eorivineins [ UIPeiiiii [ et ssssns Board......coccovrres | cerenes 0.000 | oovevrieieirrnnieesnseiensnsnesssesenssssesssssssesessens | Queveeneens
0000...... National Life Group 00000... | 20-4818866.. . | National Life Group Charitable Foundation, Inc....... National Life Holding Company...........cccccvvreeeens Management...... ....100.000 | National Life Holding Company..........ccceeeveereernes| Ororririnne
0000...... National Life Group 00000... | 03-0359222.. . | NLV Financial COrporation..............c.eereerrsrenreneens National Life Holding Company..........cccccvvveveens Board......cccoovrnes | cerenns 0.000 | National Life Holding Company...........ccceeveereernes| Overirnnne
0634...... National Life Group.......cc.coeeveenrenns 66680... | 03-0144090.. National Life Insurance Company...........c.ccoecveeeenes NLV Financial Corporation.............cccoerevrerereereens Board......ccccovrrns | cerenns 0.000 | National Life Holding Company...........cccoeevereerner| Overrirnnne
0634...... National Life Group 65528... | 75-0953004.. . | Life Insurance Company of the Southwest... National Life Insurance Company. Ownership......... ....100.000 | National Life Holding Company..........ccceeeveereernes| Orerririnne
0000...... National Life Group 00000... | 03-0221140.. . | Sentinel Asset Management, Inc . NLV Financial Corporation | BOArd. . | e 0.000 | National Life Holding Company...........ccceevereernes| Overrirnnne
0000...... National Life Group.......ccccoeeveenrenns 00000... |03-0316212.. Sentinel Administrative Services, INC.........cc.cvvvrennr VT NIA. ..o Sentinel Asset Management, INC...........ccoovvvrenes Ownership......... ....100.000 | National Life Holding Company..........ccceevereerner| Orerririnne
0000...... National Life Group 00000... | 03-0335801.. . | Sentinel Financial Services Company VT, NIA. ..o Sentinel Administrative Services, INC.........cccoveen. ownership......... | ..., 95.100 |National Life Holding Company........c..cccveervvvvnes | Orvirinncs
0000...... National Life Group 00000... | 03-0355801.. . | Sentinel Financial Services Company | VT, NIA. ..o Sentinel Asset Management, INC...........coocevvrenee ownership......... | ... 4.900 | National Life Holding Company...........ccceecvereernes| Overirnnne
0000...... National Life Group.........c.ceevvevennns 00000... |03-0223461.. [0.....cccvvverree | Ourcrierciees | evverrieieisersienenne National Retirement Plan Advisors, InC.................. VT NIA....cccoonn. NLV Financial Corporation.............ccceveevveveennn. Ownership......... ....100.000 | National Life Holding Company............ccceeevvverrees | O
0000...... National Life Group 00000... |03-0221141.. .. | Equity Services, Inc NLV Financial Corporation.............cccoereveveneereens Ownership......... ....100.000 | National Life Holding Company..........ccceevereerner| Orerririnne
0000...... National Life Group 00000... | 47-3406482.. . | National Life Distribution, LLC . Life Insurance Company of the Southwest.......... Ownership......... ....100.000 | National Life Holding Company............ccceeevvvervees | O
0634...... National Life Group........cccoervenreans 15803... [47-4708436.. [0...cocovivreenee | Ourovivvinrianies | e Catamount Reinsurance Company...........covveeeeees VT A s National Life Insurance Company............cc.coeeue.. Ownership......... ....100.000 |National Life Holding Company.........ccccoeecvernrrenes | Oueviniras
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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. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

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

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

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

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

Explanations:
1

N o gk wn

Bar Code:

*65528201549000003* * 65528201544 /00003~
*65528201536500003* *65528201544800003*
*65528201544500003*

Q14



Statement as of September 30, 2015 of the  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 RECEIVADIES. .........ccouevireiiieiieicees s nsesns
2505. Prepaid EXPENnSES........c.vreverrrrenienenas
2597. Summary of remaining write-ins for Line 25

...350,000

R 503,379

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Accrued interest on death claims
2597. Summary of remaining write-ins for Line 25

Q15




Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying valug, December 31 0f PriOr YBAI........ccoviiiicviieiiieeeete ettt bbb snaerenas

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances.............
Total gain (loss) on disposals.....

3

4

5. Deduct amounts reCeived 0N QISPOSAIS..........ccceuiirirereriiiieeiee ettt b bbb b s et et s bbbt b s e b etns
6. Total foreign exchange change in book/adjusted Carrying VAIUE...........ccccevieveieiiiecee e
7. Deduct current year's other than temporary impairment reCOGNIZEA.........c.cvverereriieeeieeisi et benas
8. DeduCt CUITENT YEAI'S UBPIECIALION. ......cviviviircvitetsieere ettt bbb bbb b bbb b st et s b sttt s s s enes
9

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

10.  Deduct total NONAAMILEEA BMOUNES.......c.iverriierrereireiie ettt es s nsn
11. Statement value at end of current period (Line 9 minuS LN 10)......cceiuiiiiioieiiiiciieieissseisietesss st sae s esebessssnsssaesanens

.................................. 5,926,973

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

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 PrOr YEAI.............cocuveviveeeeeiieieeeesrsseees | everenieiereressssneenns 1,808,901,244 | ....ccoovvvvererrrrnnen. 1,649,953,687
2. Cost of acquired:
2.1 Actual cost at time Of ACUISILION.......c.c.cvireeveeiiccee e sssssseresessssnssssesesessssesesesesessssnsesens | senssseresesessssnserenereresn 280,000,000 | cvoviiivivieiiiiiieernns 347,850,000

2.2 Additional investment made after acquisition

Capitalized deferred INtEreSt AN OtNET.........c.o.cviiieiiiiece e bbbt s b s bnes

Accrual of discount,

3

4

5. Unrealized valuation INCrEASE (ABCIBASE).........cvveeirireriiieieieteies sttt ae ettt s s s bbb bbb b sttt e bt s s b benas
6. Total gain (I0SS) ON QISPOSAIS........ccviveiiriririreiiiiee ettt b bbb e s bbb bbb bttt et e bbbt s s s erebebnas
7

8

9

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 rECOGNIZEM..........ccvverirriicreeirisieee e ens

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..

12, TOtal VAlURLION AIOWANCE. .........evevreiireiiieiiieieie et rn

13. Subtotal (Line 11 plus Line 12)
14. Deduct total nonadmitted amounts....

.................................... (101,749
124,864,864

..................................... 723,546

..130,465

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

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

1,913,913,781

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 valug, DECemMDEr 31 Of PriOT YBAI........cccciiviiiiieriteieirieee ettt b bbb ebns | ebessnesebesssssssesesesens 184,244,248 | ......covvveeerirne, 104,386,964

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

Capitalized deferred INtEreSt AN OtNET.........c.c.viiciiieee e bbb bbb s s b s bnes

Accrual of diSCoUNt.......cccvvvevrrernnns

3

4

5. Unrealized valuation INCrEASE (ABCIBASE)........ccvrveirireriiieieeretetes sttt s bbb s s ae bbb bbbt st et beban s b benas
6. Total gain (I0SS) ON QISPOSAIS........ccviveiiiirireieiiieee ettt b bbbt b s bbbttt et e s b s s bbb s s s s erebebnas
7
8
9

Deduct amounts received on disposals

Deduct amortization of premium and AEPrECIALION............cceeviirieeieie e bbb bbb s e
Total foreign exchange change in book/adjusted Carrying VAIUE............ccceeeueieiicieseieee e nens

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 NONAAMItEEA BMOUNES.......c..iverriueireieireiie ettt n et enas

13. Statement value at end of current period (Line 11 minus Line 12)

................................ 84,786,500
1,517,683

..313,293

...................................... (70,811)
3,375,593

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 PHIOF YEAI........cccccvviveveieiiiiieeieee et es e | seseresesesessissesenes 10,227,537,144 | ..o, 9,185,617,003
2. Cost of DONAS AN STOCKS ACQUITE. ........cveveveieiieceiteieteie ettt ettt ae et ae bbbt s st bbb s st bbb s ss et ebetebasssenebebesssnns | ebsssssesesesassssnaesesens 1,579,385,125 | ....cccooverererirrnnen. 1,985,709,639
3. ACCIUAI OF QISCOUNL.......vviviscvisetsieiseie ittt ettt b sttt sttt bbb bbb bbb s b s s b s s bbb st s st b ntes | oebessesessesessesessebensesnee 19,661,075 | ..ooovevercrieieie 22,129,621
4. Unrealized valuation iNCIEASE (JECTEASE).........cvrivirirririiiieieissieissse s ssse st bbbt bt et s sttt bbbt s st s sssessesenss | ensebessesassesansessntessnsenas (1,848,005) | ...cocvvrrrrereiereiriieis (1,424,756)
5. Total gain (loss) on disposals 1,456,388 | ...coveveverieereerieine 7,553,433
6. Deduct consideration for bonds and StOCKS QISPOSEA OF..........cceuiviieiiiiiiieiciiieee ettt saeses | oresseretesesesisssebeserenes 735,430,863 | ..cocvvvrereriririeiiinns 953,030,150
7. Deduct amortization Of PIEMIUM...........cciiiiiiirieiititie ettt ettt ettt b s e bbb s s seb et et b es s et b bessssnseseaebesennns. | stevesissesetesesasenssseserenas 17,581,032 | oo 16,282,522
8. Total foreign exchange change in book/adjuSted CAMMYING VAIUE.........ccviviieveieiiicectee ettt benns | sessseaesesesss s ebesebes st ese s s s s aees C | e C
9. Deduct current year's other than temporary impairment recognized....... B [T 24,112,317 | oo 2,735,124
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9).........cccevriirieririiieieereeisreeee e, | crevesieesesesssenennens 11,049,067,515 | ..ccocvverererinernen, 10,227,537,144
11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minuS LiNE 11)....cociivieiiiieiiirieieerseninescresssnesreensrensssnesenesssenseseerenenss | aenensereresnenennenered ;049,067,515 [ 1iviiivivieiiririnnnas 10,227,537,144
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
and Preferred Stock by NAIC Designation

NAIC Designation

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

During the Current Quarter for all Bonds
2

Acquisitions
During
Current Quarter

Non-Trading Activity

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

201SO

5,167,505,762

4,931,178,676
698,877,871

72,863,493 | .ooovvivririins

21,516,931

7,841,779

945,710,283

141,978,851

21,983,241

7,081,100

4,909,777,640

4,915,786,639

668,260,460

97,897,014

23,554,838

7,183,508

5,167,505,762

4,931,178,676

698,877,871

72,863,493

21,516,931

7,841,779

5,360,413,097

4,917,618,421

706,353,799

84,898,749

17,946,433

7,201,800

..................... 4,851,837,790

..................... 4,799,473,532

........................ 545,458,633

.......................... 73,865,893

.......................... 20,937,135

............................ 7,192,500

10,899,784,512

10,622,460,099

10,899,784,512

11,094,432,299

................... 10,298,765,483

10.

11.

12.

13.

14.

15.

10,000,000

10,000,000

10,000,000

10,000,000

Total Bonds and Preferred Stock

10,909,784,512

1,116,753,475

10,632,460,099

10,909,784,512

11,104,432,299

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:

............ 0; NAIC5S........0; NAC6S......0.
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SCHEDULE DA - PART 1

Short-Term Investments

BooklAldjusted ’ Act3ual Interest ?Zollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......cvecririerrieseene s | e 107,000,000 |.....coovvveenee XXXivirienrieneenins | eveveesseensssenisesens 107,000,000 | ...ovvernirererieirnniinenes 2479 | s 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECemMDEr 31 Of PrIOT YBAI.........ccviveieiicreieieiee ettt bbb s s b s snsens | seresesesesssssseresesabennaens 89,625,000 | ...ooovvereririerereiine 170,900,000
2. Cost of short-term investments acquired

3. ACCIUAL OF GISCOUNL. .....cooveieiiiii bbbt | Etbbesb bbb (O T TII C
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS........ceuiveiiiririieisiieseie ettt ettt b bbb bbb et bbbt st st et e s b s e s et et s sssesebebebessnss | bebabssesesesesssssesebes et sn e seaebeben s ens C | o (
6. Deduct consideration received on disposals

7. Deduct amOortization Of PIEMILUM..........cccieiiirereietie ettt b e bbb e bbb bbb b et e s s b et et e b bas s ebeb et banseseaebes | bebbsssesesesesesssesebes et ss e seae bt en s ens C | o (
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.cveuirereiiiiieeere st b e bebesens | aessssssesesesasssesesebessssaseseaesasensssens (O U T RO (
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11.  Deduct total NONAAMItEEA BMOUNLS...........iviiiiiiiiirieii bbbt |t Ol o C
12. Statement value at end of current period (Line 10 minus Line 11)

QSI03
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10.

11.

31

3.2

33

4.1

4.2

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)

Cost paid/(consideration reCEIVEA) 0N AAIIONS...........cceviirireiiiiiiee ettt ettt b bbbt b et et e b s e bt e b b e b e aeb e bbb e s e b et b b s e seb et et b en st ebeb et s s etebetebnan

Unrealized valuation increase (decrease)

Total gain (10SS) 0N tErMINALION TECOGNIZEM. .........ueuiveiireiieeiite ittt ettt bbb bbb 81 b a1 b s s bt ettt bttt et bbb b st s et n st es st et

Considerations received (paid) on terminations

AAIMOTLIZAON. ... v vvvvevtees sttt a bbb st s bt s st b st s et s et e b4 842+ 4 14 s s b s s b e s b e A s A b A s R s A s A s R e b b AR b R bbb bbbt b

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in DOOK/AIUSIEA CAMYING VAIUE. ........c.cviiiveiiiiecetete ettt ettt bbbttt ettt bbb bbbt b bt ae bbb b s e bt et s e,

Book/adjusted carrying value at end of current period (Lines1+2+3+4-5+6+7+8)

DEAUCE NONAAMIEIEA ASSELS. .. .vvurvvriieiiieiitei ettt ettt ettt bbbt b bbbt bbbt b s b3 b s b s s bR bbb s s s s bbb s bbb s ans

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

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PIIOF YEA).......c.vurrrrrerrrreresreseesesssessesssessesssssassessessessassessessessassessessessessessessessassessessessessessessesssssessens

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minuS..........ccoceveerrvcrnrenrens (1,268,495)
3.12 Section 1, Column 15, PriOr YT ......c.evvereerireieieeeiieiseeeesessesseeseeseees (96,770) (1,171,725)
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minuS..........ccocoeveerreernrenrens 0
3.14 Section 1, Column 18, PriOr YT ......c.evverrerirereieereirerseeeesessesseeseeenes 0 0 (1,171,725)
Add:

Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus. 0
3.22 Section 1, Column 17, Prior YEAI........cccvvivevevereirererreissiessseessssessesesenes 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus. (1,268,495)
3.24 Section 1, Column 19, PriOr YT .....c.everrerrnrrreneerserseieeessessesseesenes (96,770) (1,171,725) (1,171,725)
SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....ucvieieieiieieisieesiet ettt bbb e s a1 st s a4 2 814 s s 4 s e s s s st b bbb bbbt bbb bt et s bt
Cumulative variation margin on terminated contracts during the Year..........cccernrerninenensesssneseesenes 5,412,425
Less:
4.21  Amount used to adjust basis of hedged item...........cccccovvvrrenrnerrinnines 0
4,22 AMOUNE FECOGNIZEM. .......cvvvivieeiireiereiere ettt 5,412,425 5,412,425
Subtotal (Line 4.1 MiNUS LINE 4.2).......crurrieiinreisieieiene e

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (10SS) recognized fOr tErMINALIONS IN PHIOT VBT ... ... vueiereieiireeseeteeesesesssssessesssesesse st ssessessessessessssessesses s sessesses s bbb s b s s bbb bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the termiNAtioNS IN PHOT YEAT..........ccviveiiveiiriicieiese ettt naas
Book/adjusted carrying value at end of current period (Lines 1+ 2 +3.3-4.3-5.1-5.2)....cccccevririerierieieeieesesnenns
DEAUCE NONAAMIEIEA ASSELS. .. .uvuiveviiteiiteieret ettt ettt ettt bbbt b b bbb bbb bbb b s b s b s bbb st b s bbb s b b s bbb s b s s b s bbb bbb bt ans

Statement value at end of current period (Line 6 minus Line 7)

QSI04

294,511,375

158,049,709

(232,555,345)

109,266,688

250,520,291

4,216

0

0

78,756,353

0

78,756,353

321,635

4,071,107

0

0

4,392,741

0

4,392,741




Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 1.ttt bbbt bbb bbb st bbb bbb bbbt a st nes 78,756,341
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe............cccoeuvieicveieicnieesisesieseiennns 4,392 744
3. TOLAI (LINE L PIUS LINE 2)...vvurvuieurirririieiseisieeseiseiseessssssaseeseesessessesssssses e s sse st s s e 8428888 £ 8 £ s8££ 88 E bR A e h s bbb ren 83,149,085
4. Part D, SECHON 1, COIUMN 5.ttt et b s bbb a bbbttt bbb bbb st et 140,255,696
5. Part D, SECHON 1, COIUMN B......covvveiviiiiieiciistetssee ettt et bbb bbb bbbttt b e (57,106,611)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)....uuvuuieuririreiieisrisieeeeieisesssessssssssesessessesssstess s ssessess st ssss s ssessessassessasssessessessessssssssssessessassessssasssessessessassssassssssnssessssassasens 0)
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......coiuiieiiieiiriiiieiet ettt ettt b s bbb bbb s s bbbt b bbbt ens 78,756,341
8. Part B, SECHON 1, COIUMN 13.......oiviiiiieiiiiieiet sttt et bbb bbb e a bbbttt bt ens 4,392,744
0. TOLAl (LINE 7 PIUS LINE 8)...vvuvueuirririsiseisieiseisesseessssssesseeese st s s st s s st s 82842 £ b1 8 8828 E £ h bbbt en 83,149,085
10, Part D, SECHON 1, COUMN 8........cuviviiiieciiicicie ettt bbb bbbt bbbt s bbb s bbbt 140,255,696
11, Part D, SECHON 1, COIUMN O.....covviiiicii ettt bbbt bbbt b bbb bbb s n st (57,106,611)
12, Total (Line 9 MINUS LINE 10 MINUS LINE L1L)......iuuiirriuieieeieiseiseesssssseseseese st ssessesssssessesses st ssesssessessessessassesssssssssessessessassossssssessessessessassasssssssssessessassasssssssssessessessastnsnns 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 2L ..ottt bbbt b bbb bbb bbb s bbbttt bt 4,290,630
14, Part B, SECHON 1, COIUMN 20.......c.cuiiuiieiieiiieiieeietsste ettt s bbbt b bbb s bbb s bbb s bbbt s bbbt 3,760,600
15, Part D, SECHON 1, COIUMN LL......ociiiiieiiiiiciciis ettt bbb bbbt bbb bbb bbb bbb s s st 8,051,230
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15).....cuiuiirririeiieeieeseiseesessssesseseesessessessessssssessessessessssesssessessessassessessassssssessessessassassssssesssssessessassasssssssssessessassassssssnssessessessassnsans 0

QSI07



Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

10.

11.

12.

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

. Cost of cash equivalents acquired..........c.ccvvveveveieeesneeesnieenenns

. AcCrual Of dISCOUNL.......c..cvireieiiisieseesee e

. Unrealized valuation increase (deCrease)............coveevervvevernrreerenns

. Total gain (10SS) 0N diSPOSAIS.........c.eeveirricreirrieereeeee e

. Deduct consideration received on disposals............ccccceeeeriiienenens

. Deduct amortization of Premium............ccccceuviveereieeeneeess s

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

. Deduct current year's other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9)........ccccceervreesrreiesnieenenns

Deduct total nonadmitted amOUNtS...........ccevvveerrieiereseserineenne

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

.......................................................... O [ o0
..................................... 1,196,422,295 | ......ccovvvririniiniinnnnenn. 1,485,654,853
.......................................................... O [ 0
.......................................................... O [ o0
.......................................................... O [ 0
..................................... 1,196,422,295 | ..o 1,485,654,853
.......................................................... O [ o0
.......................................................... O [ o0
.......................................................... 0 [0
.......................................................... O [ o0
.......................................................... O [0
.......................................................... 0 0

QSI08
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Statement as of September 30, 20150 the  Lif€ INSurance Company of the Southwest

SCHEDULE A - PART 2

Showing all Real Estate ACQU IRED AND ADDITIONS MADE During the Current Quarter
1 Location 5 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Les Encumbrances After Acquisition
n
Showing all Real Estate DISPOSED During the Quarter Includmg Payments During the Final Year on "Sales Under Contract "
1 Location 4 5 6 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 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 Exchange Less Amounts Exchange | Realized Gain | Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Changein |inBJAC.V.(11| Changein | Encumbrances on 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) BJ/A.C.V. Disposal During Year Disposal Disposal Disposal Encumbrances Incurred

NONE
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Statement as of September 30, 20150 the  Lif€ INSurance 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
0210690 W DES MOINES 1A 07/17/2015.... 3.810 13,800,000 0 19,500,000
0210692 EL CAJON CA 07/23/2015.... 3.850 10,000,000 0 23,100,000
0210694 LINCOLN NE 08/25/2015.... 3.820 15,500,000 0 29,700,000
0210695 BOULDER Co. 08/31/2015.... 3.950 33,000,000 0 50,400,000
0210696 BLOOMINGTON MN. 08/13/2015.... 4.320 35,600,000 0 53,000,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGaGES - All DTN, ... bbbt tbiiisssses st | snssees XXXeoweene XX 107,900,000 0 175,700,000
0899999. TOtal - MOIGAGES IN GOOU SEANUING. .....vveiiuiisiitiisiitieisest ettt estesss st ss s ss st st es st eebess ek s o8 seE s £ 8888 £ o8 E o088k o8k E s R E 8o A 1088 f 08 eeE ek ee bbb E et ekt ee b st enbsenbens  ebiesbosssosssesssessenssesbentsesbenbesbns s sssnsenssensnstansnns | absesea XXX XXX 107,900,000 0 175,700,000
Restructured Mortgages - Commercial Mortgages - All Other
2105148, MIDLOTHIAN VA 09/26/2011. 12.000 0 69,478 125,547
1399999. Total - Restructured Mortgages - COMMENCial MOMGAUIES = All O . .. ... ivuruiriuireietrs s etrs s sessssssesseses e ess st e 88814888 £ 8080848818800 E 08 et €448 R e LAt e ettt ettt | cnissa XXX.oo.. XX 0 69,478 125,547
1699999. TOtal - RESIUCIUIE MOMGAGES. ....... ettt L1111 be_ iiessesssssss sttt ssssssnssssiies | coviess XXX.ooone XXX 0 69,478 125,547

3399999, TOUA! MOTIIAGES. .. ..vveovevereererseesseeeeeeeseesseeeesseeseeesssees s eessees s seessees e eee et eee st n st nrssnnsennsinennies | ersensssesssesss st eessnnnsensseenssennennsenens | coreene XXX....... XXX 107,900,000 69,478 175,825,547

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
0210397 SPOKANE WA .| 09/16/2005.... | 08/24/2015.... 3,857,070 0 0 0 0 0 0 3,805,546 3,805,546 0 0 0
0210402........cooeereericrininins FARMINGTON CT. . | 05/18/2005.... | 09/28/2015.... 1,711,840 0 0 0 0 0 0 1,622,591 1,622,591 0 0 0
0210403........cooerierrrcrineenns CLEAR LAKE X . | 03/24/2005.... | 09/29/2015.... 2,068,532 0 0 0 33,217 33,217 0 2,101,749 2,000,000 0 (101,749) (101,749)
0210407 KNOXVILLE. N . | 06/10/2005.... | 07/22/2015.... 3,009,501 0 0 0 0 0 0 2,905,164 2,905,164 0 0 0
0210418......covvireriirerieins SUPERIOR CO. .| 09/08/2005.... | 09/14/2015.... 3,640,995 0 0 0 0 0 0 3,560,000 3,560,000 0 0 0
0210419 IRVINE CA . | 11/03/2005.... | 08/24/2015.... 5,514,381 0 0 0 0 0 0 5,432,250 5,432,250 0 0 0
0210546........ovverierirerinieens WEXFORD. PA .1 09/01/2010.... | 08/18/2015.... 6,582,264 0 0 0 0 0 0 6,436,239 6,436,239 0 0 0
0210549......cnvinririeiiinnne GREAT NECK NY. . [12/22/2010.... | 07/28/2015.... 4,836,157 0 0 0 0 0 0 4,776,315 4,776,315 0 0 0
0210553.....c00iereirieiisiiisiins PLANT CITY. FL . [02/02/2011.... | 08/26/2015.... 7,523,713 0 0 0 0 0 0 7,430,924 7,430,924 0 0 0
0199999. Total - Mortgages Closed by Repayment 38,744,453 0 0 0 33,217 33217 0 38,070,778 37,969,029 0 (101,749) (101,749)
Mortgages With Partial Repayments
0210240........coomvrieriinnne PITTSBURGH PA .1 02/20/1998.... 218,994 0 0 0 0 0 0 0 15,528 0 0 0
0210261......cocverreriirrienis NORCROSS GA .| 08/18/1998.... 468,627 0 0 0 0 0 0 0 28,419 0 0 0
0210292.......ocvverirircrinenins VIRGINIA BEACH VA .| 03/28/2001.... 1,981,211 0 0 0 0 0 0 0 27,855 0 0 0
0210298 ASTON PA . | 06/15/2000.... 3,875,572 0 0 0 0 0 0 0 28,591 0 0 0
0210299 ASTON PA . | 06/15/2000.... 1,634,454 0 0 0 0 0 0 0 12,130 0 0 0
0210313....viiirierrieis CHARLOTTE. NC. .| 06/08/2001.... 648,992 0 0 0 0 0 0 0 31,574 0 0 0
0210321 SIMI VALLEY. CA .| 01/08/2002.... 2,157,107 0 0 0 0 0 0 0 90,997 0 0 0
0210324.......vveeerrreierininens INWOOD WV. .| 02/13/2008.... 1,997,660 0 0 0 0 0 0 0 21,915 0 0 0
0210326.. NORFOLK VA .| 12/18/2001.... 1,401,350 0 0 0 0 0 0 0 39,151 0 0 0
0210342.. PORT ARTHUR X . [ 12/20/2002.... 884,536 0 0 0 0 0 0 0 67,308 0 0 0
0210343.. SAN ANTONIO. X . | 12/30/2002.... 1,265,835 0 0 0 0 0 0 0 15,047 0 0 0
0210369........vevereerrireriieeens PUYALLUP. WA .| 04/01/2004.... 4,551,026 0 0 0 0 0 0 0 63,523 0 0 0
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Statement as of September 30, 20150 the  Lif€ 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 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

0210375 BURIEN WA .| 05/13/2004.... 2,802,385 0 0 0 0 0 0 0 38,613 0 0 0
0210386.. SAN ANTONIO TX .110/29/2004.... 2,550,627 0 0 0 0 0 0 0 19,420 0 0 0
0210393.. SPOKANE WA . | 08/29/2005.... 3,356,893 0 0 0 0 0 0 0 19,827 0 0 0
0210396 CHARLOTTE NC .| 02/17/2005.... 3,984,220 0 0 0 0 0 0 0 97,643 0 0 0
0210397 SPOKANE WA .| 09/16/2005.... 3,857,070 0 0 0 0 0 0 0 7,469 0 0 0
0210402......cmrvevieernerrerienne FARMINGTON CT. .| 05/18/2005.... 1,711,840 0 0 0 0 0 0 0 30,205 0 0 0
0210411 ABERDEEN MD .| 09/28/2005.... 3,511,149 0 0 0 0 0 0 0 31,689 0 0 0
0210412 MONROE WA . [ 10/11/2005.... 7,320,160 0 0 0 0 0 0 0 69,649 0 0 0
0210413......crrvvrircsenriienns MELBOURNE FL .| 07/14/2005.... 2,803,415 0 0 0 0 0 0 0 5,742 0 0 0
0210418......ccrrveviirnrrreiienns SUPERIOR CO. . | 09/08/2005.... 3,640,995 0 0 0 0 0 0 0 20,535 0 0 0
0210419. IRVINE CA . | 11/03/2005.... 5,514,381 0 0 0 0 0 0 0 11,898 0 0 0
0210421 CENTERVILLE OH . | 02/28/2006.... 3,105,547 0 0 0 0 0 0 0 107,770 0 0 0
0210424.. CINNAMINSON NJ .| 11/18/2005.... 1,799,800 0 0 0 0 0 0 0 18,204 0 0 0
0210426.. PLYMOUTH MN .| 11/01/2005.... 1,550,659 0 0 0 0 0 0 0 56,926 0 0 0
0210428.. ISSAQUAH. WA . | 11/02/2005.... 1,524,125 0 0 0 0 0 0 0 12,377 0 0 0
0210430 OAK PARK L . | 12/08/2005.... 6,383,077 0 0 0 0 0 0 0 79,030 0 0 0
0210431 CORONA CA .1 03/22/2006.... 1,053,421 0 0 0 0 0 0 0 8,408 0 0 0
0210432......crrvvriisnnnreiienns CORONA CA .1 03/22/2006.... 2,168,809 0 0 0 0 0 0 0 17,310 0 0 0
0210433.....coireireriirnrieins WAUKEGAN IL . | 12/08/2005.... 3,296,011 0 0 0 0 0 0 0 33,055 0 0 0
0210436 CORONA CA . | 02/09/2006.... 2,652,159 0 0 0 0 0 0 0 21,482 0 0 0
0210437 HICKORY. NC . | 02/02/2006.... 4,015,060 0 0 0 0 0 0 0 29,487 0 0 0
0210438 IRVINE CA .| 03/16/2006.... 6,905,360 0 0 0 0 0 0 0 64,923 0 0 0
0210439. AUSTIN X . | 01/30/2006.... 8,404,092 0 0 0 0 0 0 0 488,702 0 0 0
0210441 BELLEVUE WA . | 05/05/2006.... 4,997,606 0 0 0 0 0 0 0 45,186 0 0 0
0210442.......ccvvvvviccnenrieiienns GREENSBORO NC .| 03/28/2006.... 3,621,806 0 0 0 0 0 0 0 33,783 0 0 0
0210444..........ovovvicinnerrerienne GREENSBORO NC .| 04/13/2006.... 2,359,621 0 0 0 0 0 0 0 14,115 0 0 0
0210446........coovvrerirnriirns LONGVIEW. WA . | 08/02/2006.... 6,289,616 0 0 0 0 0 0 0 55,805 0 0 0
0210449.......vvvverririecrininins NORTH AURORA L . | 09/25/2006.... 2,571,106 0 0 0 0 0 0 0 21,162 0 0 0
0210451......ccrrveriirnenrniienns FAIRFLIELD, CA . | 04/04/2006.... 3,624,273 0 0 0 0 0 0 0 34,118 0 0 0
0210452......ccmvveviinnnrreiiinns FARMERS BRANCH TX . | 05/01/2006.... 2,626,943 0 0 0 0 0 0 0 24,200 0 0 0
0210453.......ovvireriirerieins LAKEWOOD. WA, . | 07/20/2006.... 7,241,811 0 0 0 0 0 0 0 50,498 0 0 0
0210458 AMARILLO. TX .| 08/22/2006.... 2,492,382 0 0 0 0 0 0 0 15,903 0 0 0
0210459.. HICKORY. NC .| 08/03/2006.... 2,104,421 0 0 0 0 0 0 0 13,397 0 0 0
0210463.. LEXINGTON KY, .| 08/31/2006.... 2,951,264 0 0 0 0 0 0 0 24,902 0 0 0
0210464.. BELMONT. NC. . | 10/25/2006.... 5,182,355 0 0 0 0 0 0 0 27,852 0 0 0
0210466..........ooereeerircrininnns ELLWOOD CITY. PA . | 11/16/2006.... 1,638,625 0 0 0 0 0 0 0 12,204 0 0 0
0210467......crvverircsenrriieens MUSKEGON Mi .| 12/11/2006.... 4,070,894 0 0 0 0 0 0 0 26,355 0 0 0
0210469.........rvvvvvcinrrreiienns GASTONIA NC .| 12/11/2006.... 1,590,141 0 0 0 0 0 0 0 8,723 0 0 0
0210471 LOVELAND. CO. . | 12/20/2006.... 5,103,924 0 0 0 0 0 0 0 41,746 0 0 0
0210474 CARBONDALE co . | 12/08/2006.... 2,698,184 0 0 0 0 0 0 0 21,523 0 0 0
0210478......cnmrrvvvicnenrririenns CHARLOTTE NC .| 03/23/2007.... 1,601,176 0 0 0 0 0 0 0 18,176 0 0 0
0210479.....ccmrrveriinnnrrciienns BARDSTOWN KY, .| 06/08/2007.... 2,069,288 0 0 0 0 0 0 0 17,207 0 0 0
0210481.....covvrreriirnrierins YPSILANTI M .| 05/03/2007.... 3,656,888 0 0 0 0 0 0 0 21,292 0 0 0
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Statement as of September 30, 20150 the  Lif€ 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 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

0210483.......crrvvviirinerrreiieens SCOTTSDALE AZ .| 04/11/2007.... 3,460,463 0 0 0 0 0 0 0 28,585 0 0 0
0210484.. SCOTTSDALE AZ .1 04/12/2007.... 2,600,581 0 0 0 0 0 0 0 21,483 0 0 0
0210485.. ALEPPO TOWNSHIP. PA .| 06/07/2007.... 1,817,278 0 0 0 0 0 0 0 13,706 0 0 0
0210487 MASON OH .| 09/28/2007.... 3,319,932 0 0 0 0 0 0 0 26,169 0 0 0
0210489.......ccrrvvvirrenrreiieens GRAND RAPIDS. Mi .| 08/01/2007.... 4,973,648 0 0 0 0 0 0 0 26,101 0 0 0
0210490.......cmrveveeernrrreiieens SANTA FE SPRINGS CA .107/02/2007.... 1,824,974 0 0 0 0 0 0 0 9,834 0 0 0
0210491.....ccoiverreriirnrieis VANDALIA OH . | 10/30/2007.... 1,837,476 0 0 0 0 0 0 0 9,587 0 0 0
0210493 FAYETTEVILLE NC .| 07/09/2007.... 1,184,962 0 0 0 0 0 0 0 9,787 0 0 0
0210494.......crvvvviccnenrriienns SHARONVILLE OH .1 08/09/2007.... 5,000,918 0 0 0 0 0 0 0 26,627 0 0 0
0210496.........crvvveeerrnrrrerieens RALEIGH NC .| 07/19/2007.... 3,052,635 0 0 0 0 0 0 0 27,565 0 0 0
0210497....ccvreireriirnrieins SHARONVILLE. OH .1 08/09/2007.... 3,052,011 0 0 0 0 0 0 0 16,016 0 0 0
0210502 MANKATO. MN . | 12/20/2007.... 2,975,887 0 0 0 0 0 0 0 33,769 0 0 0
0210503.. POMPANO BEACH FL .109/27/2007.... 4,854,008 0 0 0 0 0 0 0 33,374 0 0 0
0210504.. WHITESBURG KY, .| 12/21/2007.... 3,831,093 0 0 0 0 0 0 0 28,078 0 0 0
0210506.. W DES MOINES. 1A . | 03/24/2008.... 8,257,481 0 0 0 0 0 0 0 39,711 0 0 0
0210509 WOODLAWN MD. .| 01/18/2008.... 3,964,157 0 0 0 0 0 0 0 29,928 0 0 0
0210510.....cccrrveriiirsenrrniieens CINCINNATI OH .| 12/13/2007.... 1,164,835 0 0 0 0 0 0 0 8,695 0 0 0
0210512.....ccrrvvriirrinnrrciienns FREDERICKSBURG TX .| 04/11/2008.... 1,887,108 0 0 0 0 0 0 0 22,653 0 0 0
0210513....ccvveieriirnrienis HIALEAH FL . | 02/26/2008.... 3,184,410 0 0 0 0 0 0 0 15,085 0 0 0
0210515 ORLANDO. FL .| 06/05/2008.... 4,403,224 0 0 0 0 0 0 0 19,723 0 0 0
0210517 DALLAS TX . | 12/30/2008.... 10,726,212 0 0 0 0 0 0 0 68,975 0 0 0
0210518 DALLAS TX .| 12/30/2008.... 4,290,485 0 0 0 0 0 0 0 27,590 0 0 0
0210521 ALBUQUERQUE NM . [ 11/21/2008.... 11,993,475 0 0 0 0 0 0 0 52,986 0 0 0
0210522 BELLEVUE WA . | 12/08/2008.... 5,922,484 0 0 0 0 0 0 0 25,331 0 0 0
0210523......ccmmrvvriierenrrniienns GLEN BURNIE MD .| 12/30/2008.... 5,738,692 0 0 0 0 0 0 0 38,131 0 0 0
0210524.......cvrvevicinnnrrerienns CLEAR LAKE CITY. TX . 12/21/2000.... 3,660,843 0 0 0 0 0 0 0 34,329 0 0 0
0210527....cvvevieieriirnrieiins BROOMFIELD. CO. .| 04/01/2010.... 7,574,154 0 0 0 0 0 0 0 33,993 0 0 0
0210528........cooerierircrininens SANDY SPRINGS GA . | 04/28/2010.... 9,604,419 0 0 0 0 0 0 0 58,801 0 0 0
0210529......ccmrvvviiernrreiieens SAN ANTONIO TX .| 05/26/2010.... 2,849,635 0 0 0 0 0 0 0 16,815 0 0 0
0210530 BOSTON MA. .| 05/03/2010.... 4,018,449 0 0 0 0 0 0 0 24,964 0 0 0
0210531 MEQUON Wi .| 06/11/2010.... 9,422,574 0 0 0 0 0 0 0 38,876 0 0 0
0210532 IRVING X . | 04/28/2010.... 11,845,450 0 0 0 0 0 0 0 72,521 0 0 0
0210533.. BELLEVUE WA .1 06/01/2010.... 8,423,423 0 0 0 0 0 0 0 37,681 0 0 0
0210534.. SUNNYVALE TX. . 06/02/2010.... 9,105,835 0 0 0 0 0 0 0 189,877 0 0 0
0210536.. CENTENNIAL CO. .| 05/13/2010.... 4,674,121 0 0 0 0 0 0 0 28,407 0 0 0
0210537...ccververerineeircrinenins MOON TOWNSHIP PA .1 07/29/2010.... 5,067,543 0 0 0 0 0 0 0 29,901 0 0 0
0210540......ccrrvvviiernenrreiieens BRECKSVILLE OH .| 08/17/2010.... 11,215,731 0 0 0 0 0 0 0 65,691 0 0 0
0210541......cmmrverierinnnrreiienns BRECKSVILLE OH .| 08/17/2010.... 1,070,305 0 0 0 0 0 0 0 9,331 0 0 0
0210542......cnivvrieriirniieins HOUSTON X . [ 11/05/2010.... 12,881,801 0 0 0 0 0 0 0 51,784 0 0 0
0210543......coveerierircrininins MECHANICSVILLE VA .| 08/05/2010.... 7,351,729 0 0 0 0 0 0 0 30,603 0 0 0
0210544 SPOKANE WA .| 09/14/2010.... 6,466,604 0 0 0 0 0 0 0 108,621 0 0 0
0210545.......comrvevinnrrreiienns JENSEN BEACH FL .| 08/31/2010.... 11,007,942 0 0 0 0 0 0 0 47,674 0 0 0
0210546........cverreriirnriirins WEXFORD PA .1 09/01/2010.... 6,582,264 0 0 0 0 0 0 0 21,187 0 0 0
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Statement as of September 30, 20150 the  Lif€ 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 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

0210547 HUNTINGTON BEACH CA .10/19/2010.... 4,251,963 0 0 0 0 0 0 0 17,770 0 0 0
0210548.........ovveveerrinnrrrcrienns COLUMBUS OH .| 11/24/2010.... 8,211,114 0 0 0 0 0 0 0 79,444 0 0 0
0210550 KATY. TX .| 04/06/2011.... 13,401,777 0 0 0 0 0 0 0 85,549 0 0 0
0210551......cvererieerircrieenens W CONSHOHOCKEN PA . 02/07/2011.... 10,353,241 0 0 0 0 0 0 0 48,047 0 0 0
0210552 KNOXVILLE N .| 12/30/2010.... 7,680,787 0 0 0 0 0 0 0 49,281 0 0 0
0210553......ccmmrvvveirrinnrrniienns PLANT CITY, FL .102/02/2011.... 7,523,713 0 0 0 0 0 0 0 23,495 0 0 0
0210554 CYPRESS X .| 03/03/2011.... 11,226,952 0 0 0 0 0 0 0 57,593 0 0 0
0210556........cvvveriererircriienens BUFFALO GROVE IL .| 07/07/2011.... 5,593,494 0 0 0 0 0 0 0 33,950 0 0 0
0210557....cocerrveriiirsenriniienns WOODLAWN MD .| 03/30/2011.... 6,394,580 0 0 0 0 0 0 0 39,607 0 0 0
0210558........coemrireireriienne ROCHESTER HILLS Mi .1 06/02/2011..... 5,858,881 0 0 0 0 0 0 0 143,435 0 0 0
0210561 LOUISVILLE KY .| 06/15/2011.... 11,621,784 0 0 0 0 0 0 0 71,497 0 0 0
0210562.. INDIAN LAND. SC .| 06/29/2011.... 8,172,845 0 0 0 0 0 0 0 35,433 0 0 0
0210563.. JOHNSON CITY N .| 06/02/2011.... 10,233,157 0 0 0 0 0 0 0 60,643 0 0 0
0210564 SEATTLE WA .| 07/01/2011.... 9,450,000 0 0 0 0 0 0 0 22,757 0 0 0
0210565 YULEE Fl .| 06/30/2011.... 18,333,014 0 0 0 0 0 0 0 73,019 0 0 0
0210566 COLUMBUS OH .| 07/21/2011.... 15,177,079 0 0 0 0 0 0 0 152,593 0 0 0
0210567......ccrvrereiirsenrreiieens OWINGS MILLS. MD .| 09/23/2011.... 15,882,631 0 0 0 0 0 0 0 99,154 0 0 0
0210568..........covvveeernrrreiienns LEXINGTON KY, .| 10/06/2011.... 9,296,231 0 0 0 0 0 0 0 61,768 0 0 0
0210569.......0everreriirnrierins MILWAUKEE Wi .| 09/08/2011.... 9,513,811 0 0 0 0 0 0 0 37,498 0 0 0
0210570 TULSA OK .| 09/01/2011.... 7,593,854 0 0 0 0 0 0 0 34,916 0 0 0
0210572...cccervverieirssnrieiienns HANOVER MD . 11/01/2011.... 9,997,123 0 0 0 0 0 0 0 63,636 0 0 0
0210573.....ccrrrvriiirnnnereiienns LEXINGTON KY, .10/31/2011.... 7,129,093 0 0 0 0 0 0 0 31,357 0 0 0
0210574.. ALBUQUERQUE NM . 10/17/2011.... 8,775,485 0 0 0 0 0 0 0 42,463 0 0 0
0210575.. SPRINGBORO. OH .| 11/14/2011.... 11,189,081 0 0 0 0 0 0 0 47,665 0 0 0
0210577.. LOVELAND Co. .| 12/08/2011.... 5,536,748 0 0 0 0 0 0 0 24,445 0 0 0
0210578......ccmrrvvriiernnnrrniiinns KENNESAW GA .| 10/31/2011.... 17,276,543 0 0 0 0 0 0 0 110,651 0 0 0
0210579....cccvevrieriirerieinns WATAUGA X .| 11/30/2011.... 14,966,455 0 0 0 0 0 0 0 67,875 0 0 0
0210580........vvverierrircrieenens WAUWATOSA Wi .| 12/28/2011.... 12,057,776 0 0 0 0 0 0 0 79,621 0 0 0
0210584.........rrvvvirnerrieiieens STERLING HEIGHTS, Mi .| 02/01/2012.... 4,167,582 0 0 0 0 0 0 0 32,612 0 0 0
0210585.......ccrrvvvveerrerrciienns STERLING HEIGHTS, Mi .| 02/01/2012.... 4,167,582 0 0 0 0 0 0 0 32,612 0 0 0
0210586........cvvrreriiririinis COLUMBUS OH .| 12/27/2011.... 5,692,628 0 0 0 0 0 0 0 53,232 0 0 0
0210587 SAN DIEGO CA .| 01/31/2012.... 11,165,400 0 0 0 0 0 0 0 51,926 0 0 0
0210588.. COLUMBUS OH .| 02/15/2012.... 8,767,224 0 0 0 0 0 0 0 53,738 0 0 0
0210589.. BOULDER CO. .| 04/11/2012.... 15,561,723 0 0 0 0 0 0 0 65,642 0 0 0
0210590 GRESHAM OR .| 05/02/2012.... 9,415,334 0 0 0 0 0 0 0 37,896 0 0 0
0210591......cvvrerierircrieenins ALBUQUERQUE NM .| 03/19/2012.... 13,626,568 0 0 0 0 0 0 0 63,936 0 0 0
0210592 PLANO. TX .| 04/12/2012.... 12,950,447 0 0 0 0 0 0 0 58,315 0 0 0
0210594.......crrvvviernnrrrrienns SILVER SPRING MD .| 04/20/2012.... 15,055,050 0 0 0 0 0 0 0 73,086 0 0 0
0210597....cvveririeriernrieiins ALISO VIEJO. CA .| 06/19/2012.... 10,749,055 0 0 0 0 0 0 0 50,629 0 0 0
0210604 WESTERVILLE. OH .| 08/31/2012.... 11,359,344 0 0 0 0 0 0 0 52,943 0 0 0
0210605.......c.rrvvveeererrrriieens MILFORD Mi .| 05/31/2012.... 6,251,831 0 0 0 0 0 0 0 93,041 0 0 0
0210606..........coocveeerrrrerienne WESTERVILLE. OH .| 08/31/2012.... 12,514,531 0 0 0 0 0 0 0 58,327 0 0 0
0210607....ccuevirreriirerieiins BIG BEAR LAKE. CA .| 07/30/2012.... 6,737,520 0 0 0 0 0 0 0 30,573 0 0 0
0210608 DALLAS TX .1 08/02/2012.... 13,433,297 0 0 0 0 0 0 0 65,487 0 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

0210609........cceereererrrcrieeeens BOYNTON BEACH FL .| 09/20/2012.... 11,552,505 0 0 0 0 0 0 0 60,318 0 0 0
0210610.. ROLLING HILLS ESTATES. CA . [10/10/2012.... 10,553,061 0 0 0 0 0 0 0 70,361 0 0 0
0210612.. MOHEGAN LAKE NY. .| 11/29/2012.... 6,850,000 0 0 0 0 0 0 0 30,569 0 0 0
0210613 TULSA OK .| 10/04/2012.... 15,572,443 0 0 0 0 0 0 0 77,564 0 0 0
0210614 NASHVILLE N .| 12/11/2012.... 12,597,619 0 0 0 0 0 0 0 83,844 0 0 0
0210615........ovemrereirerienne COLUMBIA MO, . [ 12/10/2012.... 13,244,451 0 0 0 0 0 0 0 69,790 0 0 0
0210617 NASHVILLE, N .| 12/26/2012.... 13,862,682 0 0 0 0 0 0 0 89,089 0 0 0
0210618 BELLBROOK OH .| 12/26/2012.... 11,597,764 0 0 0 0 0 0 0 56,008 0 0 0
0210619......covererierrirerieeeens PALM BEACH GARDENS FL . 02/11/2013.... 13,407,884 0 0 0 0 0 0 0 89,778 0 0 0
0210620.........0cmmveerrireriiinnne HOUSTON > .101/31/2013.... 8,565,000 0 0 0 0 0 0 0 41,032 0 0 0
0210621 GARNER NC .| 12/31/2012.... 6,976,727 0 0 0 0 0 0 0 37,636 0 0 0
0210622 LAJOLLA CA .| 02/15/2013.... 18,405,539 0 0 0 0 0 0 0 90,147 0 0 0
0210623 ROANOKE X .| 03/06/2013.... 13,465,105 0 0 0 0 0 0 0 65,950 0 0 0
0210624 SANDY UT. .| 06/03/2013.... 7,235,373 0 0 0 0 0 0 0 46,683 0 0 0
0210625......c0evvereriirinrienins GREENWICH CT. .| 06/13/2013.... 6,286,756 0 0 0 0 0 0 0 39,816 0 0 0
0210626 ASHBURN VA .| 06/20/2013.... 10,534,889 0 0 0 0 0 0 0 68,036 0 0 0
0210627 ..ccvvrvverrieriresrineneinn WESTERVILLE. OH . 05/31/2013.... 21,771,015 0 0 0 0 0 0 0 110,280 0 0 0
0210628....cccccvvvvvereerierieriarnnnne ROCHESTER HILLS MI .| 05/28/2013.... 8,265,128 0 0 0 0 0 0 0 121,794 0 0 0
0210630 VERONA Wi .| 06/19/2013.... 10,230,359 0 0 0 0 0 0 0 50,100 0 0 0
0210631......oovvrerivrrircriienens JACKSONVILLE BEACH. FL . 07/01/2013.... 19,680,819 0 0 0 0 0 0 0 96,459 0 0 0
0210632 FULTON MD. .| 07/25/2013.... 5,911,986 0 0 0 0 0 0 0 37,233 0 0 0
0210633........oooemvireireriinnne E SETAUKET. NY. .| 06/27/2013.... 9,742,980 0 0 0 0 0 0 0 47,752 0 0 0
0210634.. E LONGMEADOW. MA .| 06/27/2013.... 18,250,000 0 0 0 0 0 0 0 55,061 0 0 0
0210635.. GARDEN CITY. NY .| 07/31/2013.... 8,781,711 0 0 0 0 0 0 0 43,008 0 0 0
0210638.. COLUMBIA MO. . 08/23/2013.... 10,918,556 0 0 0 0 0 0 0 58,616 0 0 0
0210639......covvvrrirrrirnrirneens MORRISVILLE NC . 08/22/2013.... 11,927,754 0 0 0 0 0 0 0 57,195 0 0 0
0210640........cverrericirnriirins SHELBY TOWNSHIP. M .| 08/29/2013.... 7,771,499 0 0 0 0 0 0 0 48,226 0 0 0
0210645 BRECKSVILLE. OH . 10/17/2013.... 8,497,206 0 0 0 0 0 0 0 61,605 0 0 0
0210646.........oooereerircrinienns FARMINGTON UT. .| 11/05/2013.... 11,284,018 0 0 0 0 0 0 0 52,276 0 0 0
0210652........ooemvveeireriiinnne MEDFORD. MA. .| 02/04/2014.... 24,150,941 0 0 0 0 0 0 0 109,331 0 0 0
0210653 OMAHA NE .| 01/29/2014.... 9,030,798 0 0 0 0 0 0 0 53,189 0 0 0
0210654 LEWISVILLE. X .| 12/20/2013.... 10,951,166 0 0 0 0 0 0 0 70,746 0 0 0
0210655........veereererercriieeens HUNT VALLEY. MD. .| 05/13/2014.... 11,680,747 0 0 0 0 0 0 0 62,313 0 0 0
0210656 TIMONIUM MD. .| 05/13/2014.... 13,066,598 0 0 0 0 0 0 0 69,707 0 0 0
0210657 PLANO. X .| 03/11/2014.... 8,076,304 0 0 0 0 0 0 0 48,332 0 0 0
0210658........cooereererircriiinens FORT COLLINS CO. .| 03/20/2014.... 7,657,174 0 0 0 0 0 0 0 36,496 0 0 0
0210659........veereererererieeeens FORT COLLINS CO. .| 03/20/2014.... 1,976,045 0 0 0 0 0 0 0 9,418 0 0 0
0210660 SANDY UT. .| 05/02/2014.... 8,086,643 0 0 0 0 0 0 0 50,831 0 0 0
0210661 HINSDALE. Il .| 06/26/2014.... 7,439,428 0 0 0 0 0 0 0 31,365 0 0 0
0210662 FULTON MD. .| 06/27/2014.... 4,956,083 0 0 0 0 0 0 0 27,412 0 0 0
0210663.........coeereerrrrcrieenens DELAFIELD. Wi .| 07/24/2014.... 7,459,550 0 0 0 0 0 0 0 31,411 0 0 0
0210664..........coovvrrrreririnnne GREENWICH CT. .| 07/31/2014.... 12,185,110 0 0 0 0 0 0 0 50,429 0 0 0
0210666.........c0errericrrriiris MT PLEASANT. SC .| 08/28/2014.... 16,682,977 0 0 0 0 0 0 0 69,293 0 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
0210667......ccrrvvriverrrriieens CHAPEL HILL NC .| 08/27/2014.... 8,963,267 0 0 0 0 0 0 0 37,946 0 0 0
0210669.. MEQUON Wi .| 09/30/2014.... 3,736,412 0 0 0 0 0 0 0 21,041 0 0 0
0210670.. FRANKLIN Wi .| 09/30/2014.... 4,732,789 0 0 0 0 0 0 0 26,652 0 0 0
0210671 WAUNAKEE Wi .| 09/30/2014.... 4,284,419 0 0 0 0 0 0 0 24,127 0 0 0
0210672.....ccerrreriiirnenrieiieens SAN DIEGO CA .| 09/02/2014.... 18,914,635 0 0 0 0 0 0 0 87,829 0 0 0
0210673 ST LOUIS MO. . 10/09/2014.... 23,966,032 0 0 0 0 0 0 0 104,722 0 0 0
0210674.......cocvmrnriierinnnns BALA CYNWYD PA . | 12/05/2014.... 10,300,000 0 0 0 0 0 0 0 44,790 0 0 0
0210675......cuvvreriererircrieenens ATLANTA. GA. .| 11/25/2014.... 8,075,000 0 0 0 0 0 0 0 46,578 0 0 0
0210677...ccerrrereeirsenriniienns WAYZATA MN .| 12/03/2014.... 18,375,000 0 0 0 0 0 0 0 109,900 0 0 0
0210678 VISTA CA . 12/10/2014.... 10,750,000 0 0 0 0 0 0 0 44,989 0 0 0
0210679 NEEDHAM MA . [12/12/2014.... 8,700,000 0 0 0 0 0 0 0 70,285 0 0 0
0210680 OWASSO. OK . [ 12/15/2014.... 20,000,000 0 0 0 0 0 0 0 85,625 0 0 0
0210681 ORADELL NJ .| 12/23/2014.... 16,500,000 0 0 0 0 0 0 0 69,053 0 0 0
0210682.. GERMANTOWN MD .| 03/30/2015.... 0 0 0 0 0 0 0 0 54,682 0 0 0
0210683.. LAWRENCEVILLE GA . | 04/29/2015.... 0 0 0 0 0 0 0 0 76,959 0 0 0
0210684 FULTON MD. .| 05/13/2015.... 0 0 0 0 0 0 0 0 34,341 0 0 0
0210685.........rvvvveverrrrniienns WHITE MARSH MD .| 05/28/2015.... 0 0 0 0 0 0 0 0 104,373 0 0 0
0210686...........oocoveerrrrrerienns KNOXVILLE N .| 05/28/2015.... 0 0 0 0 0 0 0 0 46,699 0 0 0
0210687......crvvvmrierrircriinins SAN DIEGO. CA .| 06/15/2015.... 0 0 0 0 0 0 0 0 27,912 0 0 0
0210688.........cooereererircrieinens FAIRFIELD. CT. .| 06/29/2015.... 0 0 0 0 0 0 0 0 23,714 0 0 0
0210689 ROCKVILLE. MD. .| 05/11/2015.... 0 0 0 0 0 0 0 0 108,279 0 0 0
0210690.........rrveveverrrerienns W DES MOINES IA .| 07/17/2015.... 0 0 0 0 0 0 0 0 20,566 0 0 0
0210691.. . | NEWPORT BEACH CA .| 06/18/2015.... 0 0 0 0 0 0 0 0 96,013 0 0 0
210405A. GREELEY. CO. . | 05/05/2005.... 2,546,825 0 0 0 0 0 0 0 40,127 0 0 0
0299999. Total - Mortgages With Partial Repayments. 1,492,929,294 0 0 0 0 0 0 0 10,373,952 0 0 0
0599999. Total Mortgage! 1,531,673,747 0 0 0 33217 33,217 0 38,070,778 48,342,981 0 (101,749) (101,749)
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
715200 00 2| Avista Capital Partners Il Wilmington. DE......... Capital Contribution. 04/01/2015.... 0 0 89,416 0 0 0.0
714800 00 O0|Banc Fund VIII Chicago Lo Direct 07/01/2015.... 0 10,000,000 0 0 0 0.0
719500 00 1|Banc Fund IX LP. Chicago | I Direct 07/01/2015.... 0 4,200,000 1,050,000 0 9,900,000 0.0
715700 00 1| Littlejohn Fund IV. Wilmington DE........ Direct 07/01/2015.... 0 8,424,479 31,455 0 410,062 0.0
719400 00 4] Littlejohn Fund V. Wilmington. DE......... Direct. 07/01/2015.... 0 3,506,485 22,749 0 11,317,645 0.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 26,130,964 1,193,620 0 21,627,707 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
720100 00 7] CrossHarbor Instit Ptners 2014. Wilmington. | DE......... | Direct. | | 07/01/2015.... 0 445,320 330,820 14,154,895 0.0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated........ 445320 330,820 14,154,895 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
720900 00 0| Green Mtn Housing Eq Fd VII Burlington. Direct 08/21/2015.... 0 5,000,000 0 0 0 0.0
720700 00 4| PNC Tax Credit Cap Inst Fd 58 Wilmington . | Direct 08/12/2015.... 0 15,000,000 0 0 0 0.0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 20,000,000 0 0 0. XXX.uuunn
4499999. Subtotal - Unaffiliated 46,576,284 1,524,440 0 35,782,602 XXX
4699999. Total 46,576,284 1,524,440 0 35,782,602 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's 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) B./A.CV. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
715200 00 2| Avista Capital Partners Il Wilmington DE... | Capital DiStribution............ccccocvereneveivervriisnnnenr | 04/01/2015 | 08/21/2015 ....7160,990 0 0 0 0 0 0 <00 760,990 ....7160,990 0 0 0 609,686
714800 00 0|Banc Fund VIII Chicago. IL..... | Capital DIStribution............ccccccverreererererrriinsennenenns | 07/01/2015 | 07/10/2015 160,000 0 0 0 0 0 0 160,000 160,000 0 0 0 160,000
714800 00 O0|Banc Fund VIII Chicago. IL..... | Capital DiStribution............ccccoccevereveivervriisnnnnnnn | 07/01/2015 | 08/07/2015 160,000 0 0 0 0 0 0 160,000 160,000 0 0 0 160,000
715700 00 1| Littlejohn Fund IV. Wilmington DE... | Capital DiStribution............cccccccerruerernerrrinscnnrenenns | 07/01/2015 | 07/24/2015 115,283 0 0 0 0 0 0 115,283 115,283 0 0 0 0
715700 00 1] Littlejohn Fund IV. Wilmington DE... | Capital Distribution............ccccoccoesvvccenervccsnnnneeenee. | 07/01/2015 | 09/17/2015 1,301,685 0 0 0 0 0 0 1,301,685 1,301,685 0 0 0 i 1,069,807
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..............cccoouiiiiiiiiioiisiisiiiiiiiiiisissisnnns | o 2,497,958 0 0 0 0 0 (U 2,497,958 | ... 2,497,958 0 0 () I 1,999,493
Any Other Class of Asset - Unaffiliated
717700 00 9|GLC Solar Gen Il LLC. Waterbury. VT... | Capital Distribution..............cccccveeverevenenrenneenennnns | 01/07/2013 | 07/02/2015 1,011 0 0 0 0 0 0 0
717700 00 9|GLC Solar Gen Il LLC. Waterbury. VT... | Capital Distribution..............cccccoresevvriesnreissnnennnnns | 01/07/2013 | 08/06/2015 1,737 0 0 0 0 0 0 0
717700 00 9| GLC Solar Gen Il LLC. Waterbury. VT... | Capital Distribution 01/07/2013 | 09/09/2015 1,039 0 0 0 0 0 0 0
4299999. Total - Any Other Class of Asset - Unaffiliated. 3,787 0 0 0 0 0 0 0
4499999. Subtotal - Unaffiliated 2,501,745 0 0 0 0 0 0 0
4899999, TOAIS........veeeeireeeietiiesseiees e sess s sess s eess sS4 eLELEE LRSSt | i 2,501,745 0 0 0 0 0 0 0
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SCHEDULE D - PART 3

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

030

1 2 3 4 5 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation 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. Government
912828 G2 ;[United States Treasury 0.875% 11/15/17 .09/10/2015 | Wells Fargo Brokerage Services | 1,000,85¢ 1,000,00C 2,82¢ |1
0599999. Total Bonds - U.S Government. 1,000,85¢ 1,000,00( 2,82¢ XXX
Bonds - U.S. States, Territories and Possessions
20772) AA 0 | CONNECTICUT ST 5.295% 10/01/29. | | ........07/21/2015 | Raymond James. | 14,144,594 12,550,00( 208,58¢ | 1FE.
1799999. Total Bonds - U.S. States, Territories and Possessions. 14,144,59¢ 12,550,000 208,58¢ XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
167486 V8| CHICAGO IL 7.375% OL/0L/33.......coomiirmiireiirneisesisseisssscse st st sssss s ssssss s sssssssssessssssssssssesssnnsss | essssessnns .......07/16/2015 | Morgan Stanley DWD 9,994,85( 10,000,00C ( | 2FE.
213185 BP 5| COOK CNTY IL 6.310% L1/15/3L....ccccuirvciierinrsicisssisnssssssssissssssssssissssssssssssssssssssssasssssssssssssssssssssssssnsssssss. | sosssssnns ........08/06/2015 | Piper Jaffary. 14,887,50( 15,000,00C 226,10¢ | 1FE.
295407 D9 8| ERIE PA 4.178Y0 L11/15/28.......corvireiiieiineisesissiissise sttt sssss st sssssssssssssssesssssssssnssns | sosssnsssns .......07/14/2015 | Mesirow Capital Markets. 1,744,942 1,750,00( 8,93t | 1IFE
64966L  YY 1| New YOrk NY 3.60000 08/01/28..........ooovvvvvvvrvvereerrerensesssssessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessess | soseeeesseees .......09/15/2015 | JP Morgan 19,571,20( 20,000,00¢ 94,000 | 1FE.
672211  BL 2| OAKLAND-ALAMEDA CNTY CA COLISE  3.493%.......ciivuuiiiiiisiniisssiissii s | conneiiennns ........07/20/2015 | Stifel, Nicolaus and Co. 5,926,96€ 6,080,000 49,55¢ | 1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possessions. 52,125,45¢ 52,830,00¢ 378,59¢ XXX
Bonds - U.S. Special Revenue and Special Assessment
010869 CD 5| ALAMEDA CA CORRIDOR TRANSPRTN  6.600% L........cocoviuuiiiuriiiiiniiiniissiissinisssssinsssssssssensssssssssienssnsis | sossissieens .......08/13/2015 | Mesirow Capital Markets. 27,398,79¢ 23,435,00( 588,60¢ | 1FE
072024 NT  5[BAY AREA CA TOLL AUTH TOLL BRI 6.793%........00iuiririiiiiiiisesiisiirissssisisesisssssissssesssssssessssssssssssensssessanss | sossisssens .......09/16/2015 | Cabrera 6,173,25( 5,000,000 160,39( | 1FE.
25483V PV 0| DIST OF COLUMBIA REVENUE  3.83290 06/011............cccmmmmimrmmiimimninnsisisisnssssssssssnssssssssssssssssssssssssssssssssinss | soeeesssssens .......08/19/2015 | Wells Fargo Funds. 2,000,00( 2,000,00( ( | 1FE.
25483V PW 8| DIST OF COLUMBIA REVENUE  3.93296 06/011...........ccccimmmimrrvviinmninnscsissinssssssssssessssssssssssssssssssssssssssssssssisnss | soeeesssssens .......08/19/2015 | Wells Fargo Funds. 3,350,00( 3,350,00( ( | 1FE.
3136A1 SB 2| Federal Natl Mtg ASSN REMIC SEI 2011-9.......cuiiimiiriiiiiisiisesisesisesisssssssesesssssssesesessssssssssssssssssssssssssssssssssssnns | sesssssssens .......09/01/2015 | Interest Capitalization 324,43( 324,43( ( | 1FE.
3136AJ RR 9| Federal Natl Mtg ASSN REMIC SEI 2014-14..........covoiiurriiiireiisesisesisesessesisesssessssesssssssesssssssssssssssssesssssssssssssssssssses | sesessenssns ......09/01/2015 | Interest Capitalization 74,031 74,031 ( | 1FE.
485429 Y8 1| KANSAS ST DEV FIN AUTH REVENUE  3.741%.......cccvviiiiiiiiiiiiiininiiissiisssississsisssssssssssienssssssssssensssssssnsses | sossisssens .......08/13/2015 | Banc of America Securitie: 3,000,000 3,000,00( ( | 1FE.
485429 Y9 9| KANSAS ST DEV FIN AUTH REVENUE  3.941%.........ccuviiiiiiiiiiiiinsisiiinsiinsisssisssisssssssssssensssssssssssnsssssssnsses | sossissseens .......08/13/2015 | Banc of America Securitie: 6,000,00( 6,000,000 ( | 1FE.
54465A FT 4| LOS ANGELES CNTY CA REDEV REFU 4.000% .07/28/2015 | Stifel, Nicolaus and Co. 3,991,601 3,960,00( 3,52( | IFE
54465A FU 1 |LOS ANGELES CNTY CA REDEV REFU  4.000%...........cccuumiiriiiiieriieiissiisiissssssiesssssssnsssssssssssssssssssssssensens. | sossiosssens 08/20/2015 | Stifel, Nicolaus and Co. 3,366,30¢ 3,305,00( 11,751 | 1FE
57586E TR 2| MASSACHUSETTS ST HLTH & EDUCTN  5.761%........cvvuviiriiiiiiiiiniiesiissiesissssissssesisssssessssssssessssssssssssssenns | sosssssseens <.......07/1412015 | Jefferies & Co 5,637,100 5,000,000 84,81% | 1FE.
645913  AA 2| New Jersey ECO POB Pension OBlIGAtoON Se...........coocwrvvvceeiirrmvicieinnsnrssiissisnsssisssssssssssssssssssssssssssssnssssssssssnns | soosesinnns 09/29/2015 | Mesirow Capital Markets. 16,961,25( 15,000,00C 145,40¢ | 1FE.
646136 XT 3| NEW JERSEY ST TRANSPRTN TRUST 6.104% 1 .07/07/2015 | JP Morgan 5,280,35( 5,000,000 21,19 | 1FE
65819W  AK 9 [ NORTH CAROLINA ST ESTRN MUNI P 4.058%..........ccvcuiriuiiieniireiinsiinsisesinsiississsssssssssssssenssssssssssenssssssnsses | sosssssiens ........07/16/2015 | Banc of America Securitie: 4,027,75( 4,000,00( ( | 1FE.
67232T AU 9| OAKLAND CA REDEV SUCCESSOR AGY  3.962%.......coccurmriimrririciiminssisssssiisssissssssssssssssssssssssssssssssssssssssns | sessesnssons .......08/12/2015 | RBC Capital Markets 1,000,00C 1,000,00C ( | 1FE.
67232T AV 7| OAKLAND CA REDEV SUCCESSOR AGY  4.162%..........0cceviuerierirerisiiisisssiisisesissssississssssssssssesessossssensssnessons | onsssenions .......08/12/2015 | RBC Capital Markets 1,000,00C 1,000,00C ( | 1FE.
67232T AW 5| OAKLAND CA REDEV SUCCESSOR AGY  4.312%0........ccvvuuriiiriiiiieniisiiiesisesiisisesisessississssssssssssesessassssensesnessons | onsssenions .......08/12/2015 | RBC Capital Markets 660,000 660,000 ( | 1FE.
796246 AG 1| SAN ANTONIO TX CUSTOMER FAC CH  4.503%..........cmrmvimmriirieciinssiisssissssisissssssssssssesssssssssssesssssssssssssnnssss | sossesssannes +.....07/15/2015 | Wells Fargo Funds. 2,000,00( 2,000,00( ( | 1FE.
835574 CB 8| Sonoma Cnty Ca Pension 6.000%0 12/01/29.............ccovvveumrrvvenssisisessisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssssnnes +e..07/15/2015 | Stifel, Nicolaus and Co. 7,253,338 6,205,000 50,67¢ | 1FE
85732P  BZ 2| STATE PUBLIC SCH BLDG AUTH PA 500000 0.......coourimmiiuiieniiriisiiniisesississssesessssssssssssssnssssssssssenssssssssses | sossssssens .......07/30/2015 | Janney Montgomery. 7,459,200 7,000,00¢ 135,13¢ | IFE
924397 DE 9| VERNON CA ELEC SYS REVENUE  4.650% 08/0........ccrmmummrrermmimmiassesmssssisssessessssssesesssssssssssssssssssssssssssessssss | sossesssnsens <.v....09/15/2015 | Ramire 6,204,322 5,990,000 44,107 | 1FE.
928172 WG 6| VIRGINIA ST PUBLIC BLDG AUTH P 5.900%........ccmmvimmmreiimrriiineiiscssisisssisssssssssssssssssssssssssssssssssssssssssssssnssss | soesesssannns .......09/16/2015 | Cabrera 4,667,12% 3,855,000 31,59( [ 1IFE
941247  2E 7| WATERBURY CT 7.089% 12/01/38........c0uciiiiiieiiriissiinisssiissssissssissssssssssessssssessssesssssssssssssssssssssssssssseenssne | sosssseenssns ........09/28/2015 | RBC Capital Markets. 19,382,352 16,675,000 394,03( | IFE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 137,211,208 123,833,461 1,671,21¢ XXX
Bonds - Industrial and Miscellaneous
02660T EQ 2| AMERICAN HOME MORTGAGE INVESTM SERIES 20.........cccuiiiriiiiniiiiiniiisiesssinsississsssinssssssssssssssssssnsses | onsisenions <vv....08/11/2015 | Variou 168,471 175,81¢ 9¢ | 1FM.
095370  AA 0| BLUE CUBE SPINCO INC  9.750% L10/15/23........courieeeeeererieriieiiesiesieseesiss s sssssssasssssssssssssssassssssssssesssssassassssssesss | sessersinnen 09/28/2015 | JP Morgan. 3,000,000 3,000,00( 3,25( | 2
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12527G  AC 7| CFINDUSTRIES INC 3.450% 06/0L/23..........covrrvvvemmerinrmsiissmsissssssisssssssssssssssssssssssssssessssssssssssssssssssssssssssssssss | ssssees ....08/04/2015
12680@ AF 7| Cabelas Inc Tranche B No. BR-12/BR-13 .08/04/2015
151020 AS 3| Celgene COrp 3.875% 0B/15/25.........mrvierervireeissssssssiesssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssss. | sossssnssons ...08/03/2015
151895 C# 4 |CENTERPT PROP TS Series D NO. DR-35 3.......cccoouvrrmvvimmiinnnnmmsicmsinnnsssissssssssssssssssnsssssssssssssssssssssssessssssssssssans | soseesssseens ....07/30/2015
161175 AL 8| Charter Comm Opt LLC/CAD  4.464% 07/23]..........oocoiiemrrrrvviimionscssssisnsssssssssisssssssssssssssssssssssssssssssssssssssssssssssses | sosessssssens ....07/09/2015
161175 AN 4| Charter Comm Opt LLC/Cap 6.384% 10/23/. .07/09/2015
18055# AU 6| CLARION LION Serigs SNO. RS-12 3.610%.........ccmmmrrvvvermmirrssiasssiersssissssesssssssssssssssssssssssssssssssssssssssssssins | soeessssssens ....07/30/2015
18055# AV 4| CLARION LION Serigs T NO. RT-14  3.710%.......cmvrrmvvceemrneresiismisnsssssisssssssssssssssssssssssssssssssssssssssssssssssssnnees | soseesssssens ....07/30/2015
20030N BN 0| COmCast COMp 3.375% 08/15/25.........ccvuummrrueeerismmrssiesssissessssssssssssssssssssssssssssssessssesssssssesssssesssssesessssnsssssessssssns. | sosssssesens ....08/04/2015
200339 DX 4| Comerica Bank 4.000% O7/27/25........cc.merieummrrieeriisssmiiessssmssssssessssssssssssessssssssssesssssssssssssssssssssssssesssssenssssens | soessssensens ....08/04/2015
20341W  AA 3| COMMUNICATIONS SALES & L 6.000% 04/15/.......cccuurrvvirmmmiinrrssisnsinisssssessissssssssssssssssssssssssssssssssssissnssssssss | soesssssssens ....07/14/2015
29273A  AA 4| Energizer HOIAINGS INC 550000 06/15/25..........cvuovueveeririerseieisesiessssssiss e ssess s s sssssesssssssssssssesssssssssssssssssssns | seessersinses ...07/14/2015
36253G AE 2| GS MORTGAGE SECURITIES TRUST SERIES 2014..........ccoovouumriinriisnnsinciisssissssssssssssssssssssssssssssssssssses | sessssnesins ....07/14/2015
37045X AZ 9| GENERAL MOTORS FINL CO  4.300% 07/13/25.........crvvviirinrerrciiisissenssssssisissnssssssssssensssssssssssssssssssssssssssssssnss. | soveesssssens ....07/08/2015
375558 BF 9| Gilead Sciences INC 3.650% 03/01/26............ccoiviimiiiiiisiiisississssssssssssssssssssssssssssssssss s | sissessiseies ....09/09/2015
412822  AD 0| Harley Davidson INC 3.50% 07/28/2025.............cvcrvuumrererireeinnsisesisnssssssisesssssssssssssssssssssssssssssssssssssssssssssesssssssssnsssns | sosssessssens ...08/04/2015
421924  BK 6| HEALTHSOUTH CORP  5.750% 11/01/24..........ccoommrrvvcieernsenssseceinssenssssssssisssssssissssssssssssssssssssssssssssnssssssssssnsnss | sosssssnens ....07/14/2015
42770U  AA 1| Hero Funding Trust SERIES 20152A CLASS (.......ccurrmriimmincnresisssissssssisssssssssssssssssssssssssssssssssssssssessssssssnns | consinssssess ....07/27/2015
42824C AR 0| HP ENTERPRISE CO  6.350% L10/15/45..........crvvvceeriirrmricmsissssssissssssssssssssssssssssssssssssssssssssssssssssssssnsessssssssnss | conssnssssess ....09/30/2015
428291  AM 0| Hexcel Corp 4.700% 08/15/25.........ccuuemriemmrerismeressmsissssessssesssssesssssssssssesssssssssssssessssssssssssessssssssssesssssssesssssnenss. | sosssssensons ....07/29/2015
46644R  AZ 8| JPMBB COMMERCIAL MORTGAGE SECU SERIES 20.........ccccemiiiiiiiniisisesienisssiisssisessssssssssesssssssssssesssenss | soesesssenss ....07/14/2015
466112 AP 4| JBS USA LLC/IBS USA FINA 5.875% 07/15/........covvveeerrnrevvcisiissssssicssssssssssssssssssssssssssssssssssssssssenssssssssssnensosss | svssessinns ....07/14/2015
500255 AU 8| Kohls Corp 4.250% 07/17/25 .07/14/2015
521865  AX 3| LEAr COMD 5.250%0 OL/L5/25. ... sssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | svseesesseees ....07/14/2015
52736R  BG 6| LeviStrauss & Co 5.000% 05/01/25..........cceiveiviiimiimsissississssssssssssssssssssssssssssssssssss s | sonsiessisies ....07/14/2015
52736R  BG 6| LeviStrauss & Co 5.000% 05/01/25..........cceiveiviiimiimsissississssssssssssssssssssssssssssssssssss s | sonsiessisies ....07/01/2015
571748 AZ 5| Marsh & Mclennan 3.750% 03/14/26. .09/09/2015
595112 BC 6 | Micron Technology INC 5.500% 02/01/25............cuvrmmmmriemmmmmiseriisinesissesessssssssseessssssssssssessssssssssssessesssssssnssssssnns | soesssssnsens ....07/01/2015
617446  8C 6| Morgan Stanley 4.000% 07/23/25..........oocereimreonsieesreissiossesessesisssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssensss. | sessesssens ....08/04/2015
62927# AF 3| NFL VENTURES Ser 2015-A Tranche C NO.RC-.........coovuuumrrivcciiisssnrssicissssssssisssssssssssssssssssssssssssssssssssssssssnnns | sossssinnns ....08/31/2015
62927# AG 1| NFLVENTURES Ser 2015-A Tranche D NO RD-.........ccocccummrmveciiisennssicssissssssssssissssssssssssnsssssssssssssssssssssssnns | sossssinnnns ....08/31/2015
63860U AL 4| NATIONSTAR MORT/CAP CORP  6.500% 06/0L..........cccommrrmmmviemmmiermssismsinsssssssssssnsssssssssssssssssssssissssssssssssasenss | consinsessess ....09/30/2015
655044 AK 1| Noble ENergy INC 5.625% 05/0L/21.........omvvemerviemsiisisessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssns | sonsssssnnns 08/25/2015
69884L  AA 7| PAPERWORKS INDUSTRIES IN' 9.500%0 08/15/.........cccccmmmrrvvvceiminnrssicsssisssnsssissssssssssssssssssssssssssssssssssssssssnns | svssosinens ....07/02/2015
761713  BJ 4| REYNOLDS AMERICAN INC  2.300% 08/21/17.......ccsemrvvveeeerinnssicisesisssssssssssissssssssssssssssssssssssssssssssssssssssssssssss. | sossssseens ....07/15/2015
80282K AE 6| SANTANDER HOLDINGS USA  4.500% O7/17/25.......ccvvorreeeieriinsesinesiinssesissessisssssssessssnsssssesessssnssssssssssssnens | nessseens ....07/16/2015
859154 AJ 0| STERICYCLE INC SERIES B NO. RB-14  2.79.......ccomviiirriineiiiensinssiisssss s sssssessssssssssssns | snesssssannns ....07/31/2015
91324P  CP 5| UnitedHealth Group INC 3.750%0 07/15/25.........c.ceriurirreiierisssissesssisssssessssessssssssssssssssessssssssssssssssesssssssesssssssssssss | sesssssssens ...07/28/2015
920355  AK 0| ValSPar COrp 3.950%0 OL/15/26......cucuuuuummrissiesisssnssssessesesseessssesessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssssssss | svseeseseeees ....07/22/2015
94106 AG 1| WASTE CONN Ser 2015A Tranche B 3.410%..........ovvveverirrvvceemiinnrsssssssisssssssssssssssssssssssssssssssssssssssssssnns | soonisssssess 08/20/2015
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Morgan Stanley DWD. 2,834,97( 3,000,00( 18,97¢ | 2FE
Direct-Private Placement. 6,000,000 6,000,000 (|2z

Citigroup Global, 6,932,38( 7,000,00( (| 2FE
Direct-Private Placement. 6,000,000 6,000,000 (|2z

Goldman Sachs & Company. 3,000,00 3,000,000 ( | 3FE
Goldman Sachs & Company. 1,500,00( 1,500,00( ( | 3FE
Direct-Private Placement. 4,000,00 4,000,00 |2z

Direct-Private Placement. 12,000,000 12,000,000 (|2z

Barclays Capital 4,989,45( 5,000,000 32,81 [ 1FE.
Keybanc Capital Markets. 5,059,500 5,000,000 5,55t | 1FE
Credit Suisse. 1,970,00( 2,000,00 27,667 | 3FE.
JP Morgan. 2,000,000 2,000,000 14,05¢ | 3FE
Morgan Stanley DWD. 16,106,79¢ 15,423,000 26,94¢ | 1FM.
Barclays Capital 2,995,89( 3,000,00C ( | 2FE.
JP Morgan. 9,959,60( 10,000,00C ( | 1FE.
Barclays Capital. 5,024,70( 5,000,00( 4,37¢ | 1FE.
Credit Suisse. 2,055,000 2,000,000 24,27¢ | 4FE
Deutsche Bank 13,498,47¢ 13,500,00C ( | 1FE.
Goldman Sachs & Company. 9,993,200 10,000,00¢ ( | 2FE.
Banc of America Securitie: 4,985,65( 5,000,000 ( | 2FE.
JP Morgan. 4,310,43( 4,250,000 6,82( | 1FE.
Credit Suisse. 2,045,000 2,000,00 65 | 3FE.
Goldman Sachs & Company. 4,998,80( 5,000,000 ( | 2FE
Banc of America Securitie: 2,000,000 2,000,000 58! | 3FE
Credit Suisse. 1,945,000 2,000,000 22,22 | 3FE.
Tax Free Exchange. 4,962,921 5,000,00( ( | 3FE.
Banc of America Securitie: 6,994,61( 7,000,000 ( | 2FE.
Morgan Stanley DWD 2,009,07( 2,126,000 50,67( | 3FE
Morgan Stanley DWD. 5,117,70( 5,000,00C 7,77¢ | 1FE.
Direct-Private Placement. 5,000,00( 5,000,00( ( | 1FE.
Direct-Private Placement. 4,000,00( 4,000,00( (| 1FE.
Variou 2,130,500 2,650,000 58,69¢ | 4FE.
Wells Fargo Funds 5,100,000 5,000,00C 91,40¢ | 2FE.
Tax Free Exchange. 4,950,60( 5,000,00( ( | 4FE.
Tax Free Exchange. 4,996,741 5,000,00( 46,000 | 2FE.
Variou 5,013,80C 5,000,000 1,000 | 2FE
Direct-Private Placement. 8,000,00( 8,000,00( ( | 1FE.
Variou 11,039,91( 11,000,00C 3,33 | IFE.
Banc of America Securitie: 2,986,80( 3,000,00¢ ( | 2FE.
Direct-Private Placement. 6,000,000 6,000,000 ( | 2FE.
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97786#  AJ 1| Wolseley PLC SErieS I NO. 1-29  3.430%0.........erverririirreiesisssisesisesssessssesssesssessssesssssssessssessssssssssssessssssssssssssssnssss | sosssnsssens ....09/01/2015 | Direct-Private Placement. 10,000,00C 10,000,00C ( | 2FE.

97786# AL 6| Wolseley PLC Series K No. K-22 3.830%. .09/01/2015 | Direct-Private Placement. 5,000,000 5,000,000 ( | 2FE.

292505 AJ 3| EnCanaCorp 3.900% 11/15/21 A 08/25/2015 | Wells Fargo Funds. 5,651,16( 6,000,000 66,95( | 2FE.

98462Y AB 6| Yamana Gold Inc 4.950% 07/15/24 A ....08/06/2015 | Stifel, Nicolaus and Co. 2,729,55( 3,000,00( 10,72¢ | 2FE

81725W AG 8| SENSATA TECHNOLOGIES BV 4.875% 10/15/2 | S ....07/14/2015 | Morgan Stanley DWD. 2,996,25( 3,000,000 37,37¢ | 3FE.

902118 BS 6| Tyco Intl Group 3.900% 02/14/26. .09/09/2015 | Goldman Sachs & Company. 3,971,360 4,000,000 ( | 1FE

928670 AB 4| VOLKSWAGEN INTL FIN NV 4.000% 08/12/20. | S 09/22/2015 | Stifel, Nicolaus and Co. 5,848,347 6,025,000 28,78¢ | 1FE

Q7450@ AF 7| PERTH AIRPORT Series F No. F-19 3.600%. | ....07/09/2015 | Direct-Private Placement. 12,000,000 12,000,000 ( | 2FE.

3899999. Total Bonds - Industrial and Miscellaneous 265,872,62¢ 266,649,81¢ 591,01¢ XXX
8399997. Total Bonds - Part 3 470,354,74% 456,863,28¢ 2,852,24¢ XXX
8399999. Total Bonds. 470,354,74¢ 456,863,28% 2,852,24¢ XXX
Common Stocks - Industrial and Miscellaneous

313385 11 2| FHLB - Dallas Class B...........ccvcuuurirrceiiiisensssecessissenssssssssssssssssssssissssssssssnsesssssssssssssssssssssssssssssssssssssssssssssons | sossssinnns ...09/30/2015 | Direct. 30,886.00C 3,088,600 XXX (

817270 23 4| Sentinel Group Fds Inc Uncc J BOM.urvtrteieteaeriissssse bbbt | sessieensens 09/23/2015 | Sentinel Group Fds 9,692.22( 95,521 XXX CfL

817270 24 2| Sentinel Group Fds Inc Uncc J BOM.urvtrteieteaeriissssse bbbt | sessieensens 09/23/2015 | Sentinel Group Fds 475.74C 4,67 XXX CfL

817270 25 9| Sentinel Group Fds Inc Uncc J BOM...eeeirii ittt bttt | essinniins 09/23/2015 | Sentinel Group Fds 2,396.31C 23,61 XXX (L

817270 26 7| Sentinel Group Fds INC Total REIUM BONG..........vviruiirriinriiriinsiissiesise st ssssssssssssssssssssssssssssssessssesssnns | sesssessssens 09/23/2015 | Sentinel Group Fds. 324.07C 3,37¢ XXX (L

817270 27 5| Sentinel Group Fds INC Total REIUM BONG..........ovviriiriinniiriinsiissesiss st sssssse s ssssssssssssssssessssesssnns | sesssessssens 09/23/2015 | Sentinel Group Fds. 302.44(C 3,14¢ XXX (L

817270 29 1| Sentinel Group Fds INC COMMON StOCK FUNG...........vuuerrirniiaeiieniiseiississsissssssssssssssssssssesssssssssssssessssssssssssesssssssenss | sesssnsssens 09/23/2015 | Sentinel Group Fds 49.39( 1,98 XXX (L

817270 31 7| Sentinel Group Fds INC LOW DUFAHON BONG...........cvuuiirmiirriirniissieiiissis it st isssssssssssssssssssssssssssssssnssns | sesssensssns 09/23/2015 | Sentinel Group Fds. 3,218.88( 27,56¢ XXX (L

817288 81 7 Sentinel Group Fds INC Balanced FUNM L.............covvvvivvivsiviiviisiisi e | s 09/23/2015 | Sentinel Group Fds. 347.76( 6,55¢ XXX (L
9099999. Total Common Stocks - Industrial and Miscellaneous, 3,255,031 XXX ( XXX
9799997. Total Common Stocks - Part 3. 3,255,031 XXX ( XXX
9799999. Total Common Stocks 3,255,031 XXX ( XXX
9899999. Total Preferred and Common Stocks 3,255,031 XXX ( XXX
9999999. Total Bonds, Preferred and Common Stocks, 473,609,78¢ XXX 2,852,24¢ 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......... | ... | 09/01/2015] PAYAOWN.......coueruurmummummmssmereesees | oo | cevrrvvrinn 423589 | oovvvvvenns 423589 | ..o A44437 | oo 444,115 (20,526) 0 (20,526) (VI I 423,589 0 0 0 11,016 |.09/15/2041 | 1FE......
36225A PD 6| Government Natl Mtg Assn Pool 780420 7....... .| 09/01/2015| Paydown 863 863 885 878 (15) 0 (15) 0 863 0 0 0 43 | .08/15/2026 | 1FE......
36225A UH 1| Government Natl Mtg Assn Pool 780584 7....... .| 09/01/2015| Paydown 2,215 2,215 2,237 2,229 (14) 0 (14) 0 2,215 0 0 0 107 |.06/15/2027 | 1FE......
36230K L4 1| Government National Mortgage A 751247......... .| 09/01/2015| Paydown 1,516,648 1,516,648 1,585,845 1,585,213 (68,566) 0 (68,566) 0 1,516,648 0 0 (11 42,323 | .10/15/2040 | 1FE......
38373A EF 9| Government National Mortgage A REMIC Se.... | ..... | 09/01/2015| Paydown 1,299,711 1,299,711 1,257,268 1,275,352 24,360 0 24,360 0 1,299,711 0 0 0 38,586 |.08/20/2039 | 1FE......
38373M  4Z 0| Government Natl Mtg Assn SERIES 20093 CL... | ..... | 09/01/2015| Paydown 0 0 316,322 307,713 (307,713) 0 (307,713) 0 0 0 0 0 54,156 |.10/16/2048 | 1FE......
38374U N7 2| Government Natl Mtg Assn REMIC Ser 2009..... | ..... | 09/01/2015| Paydown 871,126 871,126 831,925 848,229 22,897 0 22,897 0 871,126 0 0 0 25,908 |.06/20/2039 | 1FE......
38374U S2 8| Government Natl Mtg Assn REMIC Ser 200...... ..... | 09/01/2015{ Paydown ,409,725 2,409,725 2,295,263 2,342,226 67,499 0 67,499 0 2,409,725 0 0 0 .06/20/2039 | 1FE......
38376G  GN 4| Government Natl Mtg Assn SERIES 201040 C... | ..... | 09/01/2015| Paydown 0 0 40,746 38,588 (38,588) 0 (38,588) 0 0 0 0 0 .12/16/2043 | 1FE......
38376G  ZX 1| Government Natl Mtg Assn 2011-9 10 O........... | ..... | 09/01/2015| Paydown 0 0 ...1,681,474 1,506,245 | ..o [ e (1,506,245) | ..ooooverrviiiennnnnd (VI I (1,506,245) 0 0 0 0 0 159,564 | .04/16/2037 | 1FE......
38377Y W4 8| Government National Mortgage A SERIES 20.... | ..... | 09/20/2015| Paydown 0 0 96,976 91,976 (91,976) 0 (91,976) 0 0 0 0 0 17,042 |.10/20/2041 | 1FE......
585995 AA 1| Northeast 1985-1 FHA Project Pool 1985-1........ .| 09/01/2015| Paydown 38,152 38,152 39,237 38,410 (257) 0 (257) 0 38,152 0 0 0 2,385 [.12/24/2020 | 1FE......
0599999. Total Bonds - U.S Government ....6,562,029 ....6,562,029 ....8,592,615 ..8481174 | w0 | (1,919,144) 0] (1,919,144) 0 ....6,562,029 0 0 (N 448,618 XXX XXX
Bonds - U.S. Special Rg\(/)epue and_Sneciallﬁﬁssﬁsir?%;w —
199098 BT 08/ .| 08/15/2015| Call ~ 100.0000. 3,100,000 3,100,000 3,038,948 3,042,788 1,824 0 1,824 0 3,044,611 0 55,389 55,389 205,375 |.08/15/2027 | 1.....
CULUMBUS-FRANKLIN CN 1Y OHIO  6.625%
199098 CF 9|08/ .| 08/15/2015( Call ~ 100.0000 ....1,410,000 ....1,410,000 ....1,384,166 0 674 0 674 0 1,384,840 0 25,160 25,160 | coovvvreeens 46,706 | .08/15/2027 | 1Z........
3128M8 2R 4| FREDDIE MAC G06784 3.500% 10/01/41........ .| 09/01/2015| Paydown ....2,654,795 ....2,654,795 ....2,719,544 ....2,716,712 (61,917) 0 (61,917) 0 2,654,795 0 0 0 59,522 |.10/01/2041 | 1FE......
3128M8 FH 2| FREDDIE MAC G06168 3.500% 11/01/40....... .| 09/01/2015| Paydown 624,554 624,554 | ............ 609,038 609,813 14,740 0 14,740 0 624,554 0 0 0 14,623 |.11/01/2040 | 1FE......
3128M9 CN 0| FREDDIE MAC G06977 3.000% 04/01/42....... . 09/01/2015( PaYAOWN.......ovveveeveevvveerenmmnnmaniannes | wrvvvemssssssssessesseesees | ssssnnnns 727,311 | e 727311 | v, 742,653 | ... 741,891 (14,580) 0 (14,580) (VI I 727,311 0 0 0 14,355 |.04/01/2042 | 1FE......
3128MJ MB 3| Federal Home Loan Mtg Corp G08353 4.5...... .| 09/01/2015| Paydown 744,413 744,413 743,599 743574 840 0 840 0 744,413 0 0 0 22,173 |.07/01/2039 | 1FE......
3128MJ Q9 4| Federal Home Loan Mtg Corp G08479 3.5...... . 09/01/2015( PaYAOWN.......ovveveeveevvveerenmmnnmaniannes | wrvvvemssssssssessesseesees | ssssnnnns 773,605 | .ceenne 773,605 | .ooooeenee. 796,088 | ........... 795,027 (21,423) 0 (21,423) (VI I 773,605 0 0 0 17,781 |.03/01/2042 | 1FE......
3128MJ VM 9| Federal Home Loan Mtg Corp G08619 3.0...... .| 09/01/2015| Paydown 144,554 144,554 147,965 0 (3,411) 0 (3/411) 0 144,554 0 0 0 2,092 |.12/01/2044 | 1FE......
312852 SH 5| FREDDIE MAC T61420 3.000% 11/01/42......... .| 09/01/2015| Paydown 1,155,933 1,155,933 1,187,540 1,185,619 (29,686) 0 (29,686) 0 1,155,933 0 0 0 23,748 |.11/01/2042 | 1FE......
31292H X3 3| Federal Home Ln Mtg Corp C01598 5.000....... .1 09/01/2015| Paydown 166,056 166,056 171,699 171,282 (5,225) 0 (5,225) 0 166,056 0 0 0 5,495 | .08/01/2033 | 1FE......
31292S A3 4|FREDDIE MAC C09026 2.500% 01/01/43....... | ..... | 09/01/2015| Paydown 86,322 86,322 85,513 85,539 783 0 783 0 86,322 0 0 0 1,457 |.01/01/2043 | 1FE......
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39....... .| 09/01/2015| Paydown 1,837,498 1,837,498 1,807,065 ....1,808,688 28,810 0 28,810 0 1,837,498 0 0 0 54,707 |.06/01/2039 | 1FE......
312939 3G 4| FREDDIE MAC A91699 5.000% 04/01/40....... .| 09/01/2015| Paydown 891,531 891,531 922,735 921,376 (29,845) 0 (29,845) 0 891,531 0 0 0 29,643 |.04/01/2040 | 1FE......
312942 FT  7|FREDDIE MAC A93778 4.000% 09/01/40....... .| 09/01/2015| Paydown 2,543,873 2,543,873 ....2,621,779 2,617,905 (74,033) 0 (74,033) 0 2,543,873 0 0 0 64,031 |.09/01/2040 | 1FE......
312942 H4 0| FREDDIE MAC A93851 4.000% 09/01/40....... .| 09/01/2015| Paydown 1,279,468 1,279,468 1,319,851 1,317,665 (38,197) 0 (38,197) 0 1,279,468 0 0 0 33,262 |.09/01/2040 | 1FE......
312945 2S 6| FREDDIE MAC A97085 4.500% 02/01/41....... .| 09/01/2015| Paydown 7,280 7,280 7,358 7,349 (69) 0 (69) 0 7,280 0 0 0 218 |.02/01/2041 | 1FE......
312946 P5 9| FREDDIE MAC A97644 4.000% 03/01/41. .| 09/01/2015| Paydown 1,024,424 1,024,424 1,062,840 1,061,051 (36,627) 0 (36,627) 0 1,024,424 0 0 0 28,541 |.03/01/2041 | 1FE......
31296R PL 6 | Federal Home Ln Mtg Corp A16727 5.000....... .1 09/01/2015| Paydown 214,195 214,195 221,341 220,817 (6,622) 0 (6,622) 0 214,195 0 0 0 7,594 |.12/01/2033 | 1FE......
3132GS  EU 9| FREDDIE MAC Q07047 3.000% 03/01/42....... . 09/01/2015( PaYAOWN.......cvveveeveevvvevvenmmnmmnniannes | wrvvvvmssssssssessesseenees | nsesannnns 494,637 | woovvvrrenns 494,637 | e 494,637 | woovvvrvenns 494,637 0 0 0 (VI I 494,637 0 0 0 10,554 |.03/01/2042 | 1FE......
3132GS TW 9| FREDDIE MAC Q07465 3.500% 04/01/42....... .| 09/01/2015| Paydown 973,432 973,432 1,004,764 1,003,286 (29,854) 0 (29,854) 0 973,432 0 0 0 22,291 |.04/01/2042 | 1FE......
3132HP  Z7 2| Federal Home Ln Mtg Corp Q13466 3.000%.... | ..... | 09/01/2015| Paydown 814,156 814,156 850,030 848,723 (34,567) 0 (34,567) 0 814,156 0 0 0 15,501 |.11/01/2042 | 1FE......
313236 GQ 1| Federal Home Loan Mtg Corp Q15206 2.5...... .| 09/01/2015| Paydown 569,632 569,632 556,460 556,888 12,745 0 12,745 0 569,632 0 0 0 9,430 |.01/01/2043 | 1FE......
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31368H NW 9| Federal Natl Mtg Assn 190405 4.000% 1......... . 09/01/2015( PaYAOWN.......cveevecveevveverenmmnmmnnnannes | eovvvvsvsssssssessesseeeees | ossssnnnns 763,084 | ............ 763,084 | ............ 754,261 | ...occonenn. 754,474 8,610 0 8,610 (V[ I 763,084 0 0 0 20,177 |.10/01/2040 | 1FE......
3136AE  TQ 0| Federal Natl Mtg Assh SERIES 201354 CLAS.... | ..... | 09/01/2015| Paydown 63,550 63,550 63,351 0 199 0 199 0 63,550 0 0 0 724 | .06/25/2033 | 1FE......
3136AK QX 4 [FNR 2014 48-A 3.500% 08/25/44..........ccceseee. .| 09/25/2015| Paydown 521,571 521,571 521,245 521,247 324 0 324 0 521,571 0 0 0 12,071 |.08/25/2044 | 1FE......
3137AQ TW 8| Federal Home Ln Mtg Corp REMIC Ser 4048.... | ..... | 09/01/2015| PaydOWN.........cccveveveevevmmmmmmmmmniinins | wevvrversesssssessesseeenes | snnens 1434873 | ........1,434873 | ....... 1,422,435 | .......1,422,344 12,530 0 12,530 0 .....1,434873 0 0 0 23,935 |.03/15/2041 | 1FE......
3137GA QK 6 Federal Home Ln Mtg Corp REMIC Ser 374..... .| 09/01/2015| PaYAOWN.......cvvevvevevevevemenminmmnniannns | crvvveeressssssessesseeeees | nnnnns 1,026,244 | ........1,026,244 998,183 1,014,914 11,330 0 11,330 0 ......1,026,244 0 0 0 26,757 |.07/15/2037 | 1FE......
31385X NR 4| Federal Natl Mtg Assn Pool 555800 5.50.......... .| 09/01/2015| Paydown 107,832 107,832 111,572 111,309 (3,477) 0 (3,477) 0 107,832 0 0 0 3,946 |.10/01/2033 | 1FE......
3138A4 4Z 5| Fannie Mae AH3539 4.000% 02/01/41............. .| 09/02/2015( PaYAOWN.......cvvevvvveevveeerenminmmnnnnnnes | ervvvesvsssssssessessessees | nsssnnnnns 424,785 | oovvevee 424,785 | ..o 420,737 | woovvvrvenns 420,824 3,962 0 3,962 (VI I 424,785 0 0 0 10,782 |.02/01/2041 | 1FE......
3138AX CF 6| Fannie Mae AJ5469 3.500% 11/01/41............. .| 09/01/2015| Paydown 1,058,733 1,058,733 1,068,990 1,068,502 (9,769) 0 (9,769) 0 1,058,733 0 0 0 25,025 |.11/01/2041 | 1FE......
3138EK RA 5| Fannie Mae AL3180 3.000% 01/01/43.. .| 09/01/2015| Paydown 618,008 618,008 608,835 608,952 9,057 0 9,057 0 618,008 0 0 0 12,526 |.01/01/2043 | 1FE......
3138EN 2P 3| Fannie Mae AL6181 3.000% 11/01/44.......... .| 09/01/2015| Paydown 267,183 267,183 272,359 0 (5,177) 0 (5,177) 0 267,183 0 0 0 3,308 |.11/01/2044 | 1FE......
3138EP  QJ  6|FNMAAL 6756 3.900% 03/01/45..........cconerren. .| 09/01/2015| Paydown 71,802 71,802 78,264 0 (6,462) 0 (6,462) 0 71,802 0 0 0 708 |.03/01/2045 | 1FE......
3138L3 Q6 5|FNAM3L76 3.770% 05/01/43.......ccoocrvvrvrriernerne .| 09/01/2015| Paydown 17,734 17,734 18,238 0 (504) 0 (504) 0 17,734 0 0 0 112 |.05/01/2043 | 1FE......
3138L6 5P 9| Fannie Mae 4.130% 07/01/44..........cccoovvvvvvvvrnns .| 09/01/2015| Paydown 27,453 27,453 30,525 0 (3,071) 0 (3,071) 0 27,453 0 0 0 284 |.07/01/2044 | 1FE......
3138L7 W2 8| Fannie Mae 4.090% 11/01/39.........cccovvvvrvvrrrvrnns .| 09/01/2015| Paydown 31,651 31,651 34,465 0 (2,814) 0 (2,814) 0 31,651 0 0 0 327 |.11/01/2039 | 1FE......
3138L8 6RO FNMA 3.430% 03/01/40. .| 09/01/2015| Paydown 30,876 30,876 32,729 0 (1,853) 0 (1,853) 0 30,876 0 0 0 448 | .03/01/2040 | 1FE......
3138M0  BE 9| Fannie Mae AO8136 3.000% 08/01/42............ .| 09/01/2015| Paydown 1,120,091 1,120,091 1,148,969 1,147,592 (27,500) 0 (27,500) 0 1,120,091 0 0 0 22,225 |.08/01/2042 | 1FE......
3138NY GE 9| Fannie Mae AR1996 3.000% 02/01/43............. . 09/01/2015( PaYAOWN.......ovveveeveevvveerenmmnnmaniannes | wrvvvemssssssssessesseesees | ssssnnnns 788,607 | ...ocrvenn. 788,607 | ...oocoonee. 768,586 | ........... 768,849 19,758 0 19,758 (VI I 788,607 0 0 0 15,359 |.02/01/2043 | 1FE......
3138W1 F4 4| Fannie Mae AR3786 3.000% 02/01/43............. .| 09/01/2015| Paydown 330,744 330,744 324,336 324,408 6,335 0 6,335 0 330,744 0 0 0 7,065 |.02/01/2043 | 1FE......
3138W9 G8 7| Fannie Mae AS0222 4.000% 08/01/43............. | weeee | 09/0L/2015] PAYAOWN. ...covvvevreeruevuemmamssscssensees | onerierminiessessininns | cevvvveennns 791,489 | ..o 791,489 826,982 826,016 (34,527) 0 (34,527) (VI 791,489 0 0 0 21,025 |.08/01/2043 | 1FE......
3138WT UM 6| Fannie Mae AT5987 3.000% 04/01/43............. .| 09/01/2015| Paydown 3,578,829 3578,829 | ... 3455527 | .........3,458,235 120,593 0 120,593 0 3,578,829 0 0 0 68,404 |.04/01/2043 | 1FE......
3138Y1 6W 0| Fannie mae pool 4.500% 10/01/44. .| 09/01/2015| Paydown 449,689 449,689 490,512 0 (40,823) 0 (40,823) 0 449,689 0 0 0 5,114 |.10/01/2044 | 1FE......
31392G DB 8| Federal Natl Mtg Assn REMIC Ser 2002-8........ .1 09/01/2015| Paydown 10,856 10,856 11,124 11,103 (247) 0 (247) 0 10,856 0 0 0 443 | .12/25/2032 | 1FE......
31394C GA 4| Federal Natl Mtg Assn REMIC Ser 2005-1........ . 09/01/2015( PaYAOWN.......cvveveevevvvvverennenmmnniannes | wvvvvvsssssssssessessessees | sesnnnnns 685,912 | .......... 685912 | ............ 703,059 694,399 (8,488) 0 (8,488) 0 685,912 0 0 0 25,722 |.02/25/2035 | 1FE......
31394D QA 1| Federal Natl Mtg Assn REMIC Ser 2005-4........ .| 09/01/2015| PaYAOWN.......covevveveveveevvenminmmmnnannns | crvvvesressssssessesseenees | onnnnns 2,752,025 | ........2,752,025 | ........ 2,820,826 | .........2,783977 (31,952) 0 (31,952) 0| ...2,752,025 0 0 0 90,132 |.05/25/2035 | 1FE......
31394U ZR 6| Federal Natl Mtg Assn REMIC Ser 2005-1........ . 09/01/2015( PaYAOWN.......cveeveeveevvveeresmmnmmnnmannes | wvvvvesssssssssessesseenees | ssssnnnns 415372 | cevvvvreenns 415372 | oo 423,679 | coovvvreenns 414,326 1,045 0 1,045 (VI I 415,372 0 0 0 15,683 |.11/25/2034 | 1FE......
31395N Y2 7| Federal Natl Mtg Assn REMIC Ser 2006-5........ .| 09/01/2015| Paydown 71,425 71,425 73,434 72,839 (1,413) 0 (1,413) 0 71,425 0 0 0 3,080 |.07/25/2036 | 1FE......
31396C 7M 6| Federal Home Ln Mtg Corp SERIES 3057 CLA.. | ..... | 09/01/2015| Paydown 201,300 201,300 199,475 200,127 1,173 0 1,173 0 201,300 0 0 0 6,114 |.10/15/2025 | 1FE......
31396K KS 0| Federal Natl Mtg Assn REMIC Ser 2006-7........ .| 09/01/2015| Paydown 211,823 211,823 216,165 216,684 (4,861) 0 (4,861) 0 211,823 0 0 0 8,849 |.08/25/2036 | 1FE......
31396K ZX 3| Federal Natl Mtg Assn REMIC Ser 2006-82....... .| 09/01/2015| Paydown 882,794 882,794 900,450 888,773 (5,978) 0 (5,978) 0 882,794 0 0 (VI I 40,418 | .09/25/2036 | 1FE......
31396P K7 5| Federal Natl Mtg Assn REMIC Ser 2007-1........ .| 09/01/2015| Paydown 89,410 89,410 89,075 89,055 356 0 356 0 89,410 0 0 0 3,777 |.08/25/2036 | 1FE......
31396Q GV 5| Federal Natl Mtg Assn REMIC Ser 2009-4........ .| 09/01/2015| PaYAOWN.......cvvevveveevveeenenmasmmmnnnnnes | ervvvvssesssessessesseeeees | nnnnnns 1,471,760 | .........1,471,760 1,537,990 1,503,585 (31,824) 0 (31,824) 0 ...1,471,760 0 0 (VI I 44,301 | .07/25/2039 | 1FE......
31396Q Q9 3| Federal Natl Mtg Assn REMIC Ser 2009-6. .| 09/01/2015| Paydown 1,368,005 1,368,005 1,292,765 1,324,204 43,802 0 43,802 0 1,368,005 0 0 0 36,285 |.09/25/2029 | 1FE......
31396X FK 5| Federal Natl Mtg Assn REMIC Ser 2007-7........ . 09/01/2015( PaYAOWN.......cvveveeveevvvevvenmmnmmnniannes | wrvvvvmssssssssessesseenees | nsesannnns 461,733 | coovvrreenns 461,733 | e 461,628 | .oovvvveenn 460,372 1,361 0 1,361 (o[ 461,733 0 0 0 21,008 |.08/25/2037 | 1FE......
31396Y F7 2| Federal Natl Mtg Assn REMIC 2008-29 Cl........ .| 09/01/2015| Paydown 1,053,482 1,053,482 978,369 1,006,861 46,621 0 46,621 0 1,053,482 0 0 0 31,667 |.04/25/2038 | 1FE......
31397A 5L 3| Federal Home Ln Mtg Corp REMIC Ser 320..... . 09/01/2015( PaYAOWN.......cvveveeveevvvevvenmmnmmnniannes | wrvvvvmssssssssessesseenees | nsesannnns 437,048 | v 437,048 | ..o 442,784 | oo 441,223 (4,175) 0 (4,175) (VI I 437,048 0 0 0 16,249 |.08/15/2036 | 1FE......
31397A GM 9| Federal Home Ln Mtg Corp REMIC Ser 320..... .1 09/01/2015| Paydown 1,108,058 1,108,058 1,169,001 1,139,726 (31,668) 0 (31,668) 0 1,108,058 0 0 (1 40,606 |.08/15/2036 | 1FE......
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31397A RM 7| Federal Home Ln Mtg Corp SERIES 3203 CLA.. | ..... | 09/01/2015| Paydown 847,529 847,529 829,154 837,027 0 10,501 0 10,501 0 847,529 0 0 0 27,974 |.08/15/2036 | 1FE......
31397F L8 3 |FREDDIE MAC REMIC Ser3284 Cl BZ 4...... .| 09/01/2015| Paydown 1,136,555 1,136,555 1,057,548 1,091,241 0 45314 0 45314 0 1,136,555 0 0 0 12,383 |.03/15/2037 | 1FE......
31397N 5B 1| Federal Natl Mtg Assn REMIC Ser 2009-4........ .| 09/01/2015| PaYAOWN.......cvvevvevevevevemenminmmnniannns | crvvveeressssssessesseeeees | nnnnns 1,465,814 ...1,465814 | ........ 1,382,446 ....1,420,733 0 45,082 0 45,082 0 ...1,465,814 0 0 0 38,838 |.04/25/2029 | 1FE......
31397Q WF 1| Federal Natl Mtg Assn REMIC Ser 2011-2........ .| 09/01/2015| PaYAOWN.......cvvevvevevevevemenminmmnniannns | crvvveeressssssessesseeeees | nnnnns 1,630,594 1,630,594 1,590,084 1,606,681 0 23,912 0 23,912 0 1,630,594 0 0 (VI I 43,786 |.03/25/2026 | 1FE......
31397W UV 5| Federal Home Ln Mtg Corp REMIC Ser 346..... .| 09/01/2015| Paydown 359,030 359,030 355,720 357,487 0 1,543 0 1,543 0 359,030 0 0 0 11,014 |.07/15/2038 | 1FE......
31398E 6W 9| Federal Home Ln Mtg Corp REMIC Ser 354..... .1 09/01/2015| Paydown 1,839,412 1,839,412 | ... 1,785,954 1,815,402 0 24,010 0 24,010 0 1,839,412 0 0 (11 48,493 | .06/15/2024 | 1FE......
31398G R4 3| Federal Natl Mtg Assn REMIC Ser 2010-1........ .| 09/01/2015| PaYAOWN.......cvvevvevevevevemenminmmnniannns | crvvveeressssssessesseeeees | nnnnns 1,446,314 ..1,446314 | ... 1,455,353 ....1,449,043 0 (2,729) 0 (2,729) 0 ...1,446,314 0 0 (VI I 48,463 | .02/25/2040 | 1FE......
31398) U5 0| Federal Home Ln Mtg Corp REMIC Ser 357..... .| 09/01/2015| Paydown 894,482 894,482 853,672 876,663 0 17,820 0 17,820 0 894,482 0 0 0 23,362 |.09/15/2024 | 1FE......
31398S MR 1| Federal Natl Mtg Assn REMIC Ser 2010-13....... .| 09/25/2015| Paydown 0 0 516,141 512,620 0 (512,620) 0 (512,620) 0 0 0 0 0 102,704 |.12/25/2040 | 1FE......
31402C  PL 0| Federal Natl Mtg Assn 725027 5.000% 1......... .| 09/01/2015| Paydown 341,510 341,510 351,670 350,890 0 (9,380) 0 (9,380) 0 341,510 0 0 0 11,306 |.11/01/2033 | 1FE......
31412P YR 6| Federal Natl Mtg Assn 931420 4.000%O......... . 09/01/2015( PaYAOWN.......cveeveeveevvveevenmmnmmnnmannes | wrvvrvnssssssssessesseesees | onsssannnns 471,489 | oo 471,489 | ............ 482,687 | oovvvrvenns 481,977 0 (10,487) 0 (10,487) (VI I 471,489 0 0 0 12,097 |.06/01/2039 | 1FE......
31416H 4X 0| Fannie Mae AA0837 4.500% 01/01/39............. | ..... | 09/01/2015| Paydown 69,446 69,446 68,784 68,808 0 637 0 637 0 69,446 0 0 0 2,174 |.01/01/2039 | 1FE......
31416M 3A 0| Fannie Mae AA4392 4.000% 04/01/39............. | ..... | 09/01/2015| Paydown 554,405 554,405 560,295 560,025 0 (5,621) 0 (5,621) 0 554,405 0 0 0 14,501 |.04/01/2039 | 1FE......
31416W 7D 8| Fannie Mae AB1791 3.500% 11/01/40..........c.. | weeee | 09/0L/2015] PAYAOWN. ...ovvvvvvrevreereermascssessensens | v | cvvvvvvnnnn 472,132 | oo 472,132 | v 469,033 | ........... 469,138 0 2,993 0 2,993 (VI I 472,132 0 0 0 10,611 |.11/01/2040 | 1FE......
31416W FW 7| Fannie Mae AB1080 4.500% 05/01/40.. .| 09/01/2015| Paydown 515,783 515,783 523,359 522,973 0 (7,190) 0 (7,190) 0 515,783 0 0 0 15,819 |.05/01/2040 | 1FE......
31417A  JM 2| Fannie Mae AB3867 3.500% 11/01/41............. | ..... | 09/01/2015| Paydown 558,819 558,819 579,600 578,726 0 (19,907) 0 (19,907) 0 558,819 0 0 0 12,839 |.11/01/2041 | 1FE......
31417A LS 6| Fannie Mae AB3936 3.500% 11/01/41............. | ..... | 09/01/2015| Paydown 1,317,481 1,317,481 1,350,521 1,348,648 0 (31,167) 0 (31,167) 0 1,317,481 0 0 0 30,745 | .11/01/2041 | 1FE......
31417C  UY 9| Fannie Mae AB5998 3.500% 08/01/42............. | ..... | 09/01/2015| Paydown 631,107 631,107 | corvverrrene 660,395 658,764 0 (27,657) 0 (27,657) 0 631,107 0 0 0 14,270 |.08/01/2042 | 1FE......
31417D  ZZ 9| Fannie Mae AB7059 2.500% 11/01/42............. | ..... | 09/01/2015| Paydown 518,489 518,489 531,127 530,596 0 (12,107) 0 (12,107) 0 518,489 0 0 0 8,398 |.11/01/2042 | 1FE......
31417E WF 4| Fannie Mae AB7845 3.000% 02/01/43............. | ..... | 09/01/2015| Paydown 990,908 990,908 965,550 965,898 0 25,010 0 25,010 0 990,908 0 0 0 19,773 |.02/01/2043 | 1FE......
31417E  ZA 2| Fannie Mae AB7936 3.000% 02/01/43.. .| 09/01/2015| Paydown 157,823 157,823 153,754 153,810 0 4,013 0 4,013 0 157,823 0 0 0 3,047 |.02/01/2043 | 1FE......
31417K  LX 3| Fannie Mae AC1241 5.000% 07/01/39............. .| 09/01/2015| Paydown 268,452 268,452 274,157 273,949 0 (5,497) 0 (5,497) 0 268,452 0 0 0 8,358 |.07/01/2039 | 1FE......
31418A DB 1|Fannie Mae MA0997 3.000% 02/01/42.......... .| 09/01/2015| Paydown 612,148 612,148 611,383 611,362 0 786 0 786 0 612,148 0 0 0 11,244 |.02/01/2042 | 1FE......
31418A DV  7|Fannie Mae MA1015 3.000% 03/01/42.......... .| 09/01/2015| Paydown 985,140 985,140 983,364 983,355 0 1,785 0 1,785 0 985,140 0 0 0 19,057 |.03/01/2042 | 1FE......
31418A N6 1| Federal Natl Mtg Assn MA1312 2.500% 1........ .| 09/01/2015| Paydown 1,153,530 1,153,530 1,165,786 1,165,327 0 (11,797) 0 (11,797) 0 1,153,530 0 0 0 19,222 |.12/01/2042 | 1FE......
31419C 2B 8| Fannie Mae AE2569 3.500% 09/01/40............. | ..... | 09/01/2015| Paydown 500,682 500,682 | .....ooovner AT4435 | v 475,321 0 25,361 0 25,361 0 500,682 0 0 0 11,985 |.09/01/2040 | 1FE......
31419C 3V 3| Fannie Mae AE2611 3.500% 09/01/40............. | ..... | 09/01/2015| Paydown 832,210 832,210 | woverennn. 777,076 | oo 779,621 0 52,589 0 52,589 0 832,210 0 0 0 19,272 |.09/01/2040 | 1FE......
31419C BX 0| Fannie Mae AE1853 4.000% 08/01/40............. | ..... | 09/01/2015| Paydown 263,541 263,541 259,505 259,640 0 3,900 0 3,900 0 263,541 0 0 0 7,094 |.08/01/2040 | 1FE......
31419C  Z4 8| Fannie Mae AE2562 4.000% 09/01/40............. | ..... | 09/01/2015| Paydown 308,843 308,843 304,114 304,242 0 4,601 0 4,601 0 308,843 0 0 0 8,075 |.09/01/2040 | 1FE......
314190 LQ 2| Fannie Mae AE3034 3.500% 09/01/40.............. .| 09/01/2015| Paydown 676,288 676,288 637,401 638,451 0 37,836 0 37,836 0 676,288 0 0 0 13,852 |.09/01/2040 | 1FE......
31419E  XR 5| Fannie Mae AE4287 3.500% 09/01/40............. | ..... | 09/01/2015| Paydown 673,370 673,370 651,380 652,116 0 21,254 0 21,254 0 673,370 0 0 0 15,430 |.09/01/2040 | 1FE......
31419G  YQ  1|Fannie Mae AE6118 3.500% 10/01/40.. .| 09/01/2015| Paydown 431,525 431,525 437,863 437,619 0 (6,094) 0 (6,094) 0 431,525 0 0 0 9,805 |.10/01/2040 | 1FE......
31419K  KE 4| Fannie Mae AE8392 3.500% 11/01/40............. | ..... | 09/02/2015| Paydown 1,843,522 1,843,522 1,833,983 1,834,183 0 9,340 0 9,340 0 1,843,522 0 0 (VI I 42,589 |.11/01/2040 | 1FE......
31419L  XJ 7| Fannie Mae AE9680 4.000% 12/01/40............. | ..... | 09/01/2015| Paydown 378,468 378,468 368,533 368,869 0 9,598 0 9,598 0 378,468 0 0 0 10,443 |.12/01/2040 | 1FE......
911760 TN 6] US Dept Veterans Affairs REMIC Ser 200......... ..... | 09/01/2015{ Paydown 0 0 75,612 71,020 0 (71,020) 0 (71,020) 0 0 0 0 0 10,184 |.05/15/2033 | 1FE......
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt. ... .....vcreerecrecreeeeeeesiemiisiiniosriessosssssssssssssssssssssesssssessssssssssssssseee| o 72,130,341 | ......72,130,341 | ....... 72,643,977 | .....70,157,775 0 ] v (660,555) 0] v (660,555) 0] ...72,049,792 0 80,549 80,549 | .......2,072,962 XXX XXX
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Bonds - Industrial and Miscellaneous
00111@ AA 2| AES Hawaii Inc 6.870% 06/30/22...................... ... | 09/30/2015| Redemption  100.0000. 74,000 74,000 74,000 74,000 0 0 0 0 0 74,000 0 0 0 3,813 |.06/30/2022 | 5...........
00113* AA 2 |AEP Generating Company No. R-8 6.330%...... ..... | 09/30/2015| Redemption ~ 100.0000. 148,760 148,760 148,760 148,760 0 0 0 0 0 148,760 0 0 0 9,417 |.09/30/2037 | 2...........
02209S AK 9| Altria Group Inc 4.125% 09/11/15...........cococcvnne. ... | 09/11/2015| Maturity. 8,000,000 8,000,000 | ........ 7,965,920 | .........7,995,270 0 4,730 0 4,730 0 8,000,000 0 0 0 330,000 |.09/11/2015 | 2FE......
AMERICAN HOME MORTGAGE INVESTM
02660T EQ 2| SERIES 20 ..... | 09/01/2015| Paydown 396,971 396,971 386,814 0 0 10,156 0 10,156 0 396,971 0 0 0 3,159 |.09/25/2045 | 1FM.....
AMERICAN HONDA HINANCE  1.000%
02666Q L4 3(08/11/15 cevee | 08/11/2015] MAIUMILY.....vvveevvvveviiecriirsriiiis | cvesrnsrisinnssisneniins | veniees 5,475,000 | ........5,475,000 | ........ 5485371 | ........5,477,240 0 (2,240) 0 (2,240) 0 ....5475000 0 0 0 54,750 |.08/11/2015 | 1FE......
04004# AA 2| Center Operating Company AKA Dallas Aren..... ..... | 09/30/2015| Redemption ~ 100.0000. 25,676 25,676 25,676 25,676 0 0 0 0 0 25,676 0 0 0 1,579 |.09/30/2023 | 2FE......
ASSOCIATED ESIAIES REALIY CORP Series
045604 A* 6(A ..... | 08/07/2015| Redemption ~ 100.0000........ccc. | cevveeverreemeriirienies | o 10,000,000 | .......10,000,000 | ....... 10,000,000 10,000,000 0 0 0 0 0 10,000,000 0 0 0 1,328,590 |.01/22/2021 | 2Z*......
095370 AA 0| BLUE CUBE SPINCO INC 9.750% 10/15/23.... | ..... | 09/28/2015| Variou 3,003,750 | .........3,000,000 3,000,000 0 0 0 0 0 0 ....3000,000 0 3,750 3,750 3,250 |.10/15/2023 | 2...........
12532* AA 0] Burlington Northern Santa Fe Railway Ser.......... ..... | 07/15/2015| Redemption ~ 100.0000. 19,333 19,333 19,333 19,333 0 0 0 0 0 19,333 0 0 0 1,094 |.01/15/2023 | 1..........
12532@ AA 8| Burlington Northern Santa Fe Railway Ser.......... ..... | 07/15/2015| Redemption ~ 100.0000. 19,333 19,333 19,333 19,333 0 0 0 0 0 19,333 0 0 0 1,094 |.01/15/2023 | 1..........
12533# AA 5| Burlington Northern Santa Fe Railway Ser... .1 07/15/2015| Redemption ~ 100.0000. 28,999 28,999 28,999 28,999 0 0 0 0 0 28,999 0 0 0 1,641 |.01/15/2023
12533* AA 9| Burlington Northern Santa Fe Railway Ser.......... ..... | 07/15/2015| Redemption ~ 100.0000. 21,266 21,266 21,266 21,266 0 0 0 0 0 21,266 0 0 0 1,204 |.01/15/2023 | 1..........
12533@ AA 7| Burlington Northern Santa Fe Railway Ser.......... ..... | 07/15/2015| Redemption ~ 100.0000. 15,466 15,466 15,466 15,466 0 0 0 0 0 15,466 0 0 0 875 |.01/15/2023 | 1...........
126410 LM 9| CSX Equipment Trust Cert 6.251% 01/15/........ ..... | 07/15/2015| Redemption  100.0000. 234,610 234,610 234,610 234,610 0 0 0 0 0 234,610 0 0 0 14,665 |.01/15/2023 | 1FE......
CREDII SUISSE MORIGAGE TRUS | SERIES
12647G  BF  4|2013 ..... | 09/01/2015| Paydown 378,128 378,128 378,364 0 0 (236) 0 (236) 0 378,128 0 0 0 5414 |.07/25/2043 | 1FM.....
12649R  BF 8| Credit Suisse Mortgage Trust 3.500% 02.......... ..... | 09/01/2015| Paydown 1,135,877 1,135,877 1,155,755 0 0 (19,878) 0 (19,878) 0 1,135,877 0 0 0 8,560 |.02/25/2045 | 1FE......
COUNIRY HOME LOANS CL (AL 2.61(%
12669E QK 5(11/19 ..... | 09/01/2015| Paydown .729,280 729,280 717,928 718,372 0 10,908 0 10,908 0. 729,280 0 0 0 11,683 |.11/19/2033 | 1FM.....
CITIGROUP MORTGAGE LOAN TRUST
17310R AB 5| SERIES 200 ..... | 09/25/2015| Paydown 127,954 127,954 123,796 123,929 0 4,025 0 4,025 0 127,954 0 0 0 296 |.11/25/2036 | 1FM.....
CITIGROUP COMMERCIAL MORTGAGE
173156 AJ 7| SERIES 200 ..... | 09/01/2015| Paydown 686,442 686,442 | ........... 703,603 | ..ot 708,493 0 (22,051) 0 (22,051) 0 686,442 0 0 0 15,153 |.01/25/2037 | 1FM.....
180554 AC 6| Clarion Lion Properties Fund Ser C 5.2............. ..... | 08/23/2015| Maturity. 2,000,000 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 104,690 |.08/23/2015 | 2...........
22541Q 2D 3| CS First Boston Mtg Sec Corp REMIC Ser......... ..... | 09/01/2015| Paydown 529,178 529,178 531,327 531,195 0 (2,017) 0 (2,017) 0 529,178 0 0 0 8,751 |.01/25/2034 | 1FM.....
22541S RR 1| CSFB 2004-AR7 4A1 2004-AR7 2.543% 11/2.. | ..... | 09/01/2015| PaydOWN.........ccovuvervivvnmmivincniins | covviiieesiiissnsiiiinnns | v 476,108 | ....ccoouun 476,108 | .......... 477596 | ..ovocvrenn 477,544 0 (1,436) 0 (1,436) 0 [ v 476,108 0 0 0 7,702 | .11/25/2034 | 1FM.....
CSHIRS| BOSION MOR I GAGE SECUR
225470 AS 2| SERIES 20 ..... | 09/01/2015| Paydown 2,072,826 2,072,826 1,958,334 2,047,677 0 25,149 0 25,149 0 2,072,826 0 0 0 [ v 78,859 |.08/15/2038 | 1FM.....
23245C AC 4| Countrywide Asset-Backed Cert Series 200........ | ..... | 09/25/2015| Paydown 1,201,275 1,240,528 1,193,685 1,195,002 0 761 0 761 0 1,195,762 0 5,512 5,512 2,305 |.07/25/2037 | 1FM.....
233851 AQ 7| DAIMLER FINANCE NALLC 1.300% 07/31/15 | ..... | 07/31/2015) MAIUMY.........coooormmiemmniioieniiins | o | cveeees 10,280,000 | .......10,280,000 | ....... 10,338,419 10,292,154 0 (12,154) 0 (12,154) 0 10,280,000 0 0 0 133,640 |.07/31/2015 | 1FE......
DEUISCHE MOR I GAGE SEC INC 2004-4-
251563 FB  3|5AR1 ..... | 09/01/2015| Paydown 265,233 265,233 249,485 251,216 0 14,017 0 14,017 0 265,233 0 0 0 4,055 |.06/25/2034 | 1FM.....
25201* AB 0 |DEWEY & LEBOUF Series B Note RB-3 5.39... | ..... | 07/10/2015| Redemption 9.9774 34,848 349,265 34,848 34,848 0 0 0 0 0 34,848 0 0 0 0 |.04/16/2015 | 6...........
266233 AA 3| Duguesne Light Holdings 5.500% 08/15/1........ cevee | 08/15/2015| MALUILY....vvvvvvvvvvvevvvvvvvvvnvimmmnnninnnes | covevvnssssssssssssssissens | ooenes 10,000,000 | .......10,000,000 | ......... 9,956,000 9,996,508 0 3,492 0 3,492 0 10,000,000 0 0 0 | e 550,000 |.08/15/2015 | 2FE......
27004@ AA 5| EAGLES STADIUM INC Series A No. RA-17...... ..... | 07/15/2015| Redemption ~ 100.0000. 155,709 155,709 155,709 155,709 0 0 0 0 0 155,709 0 0 0 7,131 | .01/15/2039 | 2FE......
29587# AF 3| Ernst& Young LLP Series C 7.660% 07/2........ ..... | 07/25/2015| Redemption  100.0000. 999,648 999,648 1,068,024 1,023,770 0 (8,532) 0 (8,532) 0 1,015,238 0 (15,590) (15,590) | ..oovvveenes 76,573 | .07/25/2017 | 1Z*......
30256Y AA  1|FPL Energy Marcus Hook 144A 7.590% 07..... ..... | 07/10/2015| Redemption  100.0000. 4,860 4,860 4,860 4,860 0 0 0 0 0 4,860 0 0 0 369 |.07/10/2018 | 1FE......
30257F AA  1|FPL Energy National Wind 144A 6.125% O....... | ..... | 09/25/2015| Redemption ~ 100.0000. 7,680 7,680 7,608 7,649 0 7 0 7 0 7,656 0 24 24 470 |.03/25/2019 | 4FE......
30257G AA 9| FPL Energy National Wind 144A 5.608% O....... | ..... | 09/10/2015| Redemption ~ 100.0000 72,008 72,008 72,552 72,323 0 (24) 0 (24) 0 72,300 0 (292) (292) 4,039 |.03/10/2024 | 3FE......
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32051D 3] 9| First Horizon Asset Sec Inc SERIES 2004-......... .1 09/01/2015| Paydown 198,621 198,621 191,545 191,690 6,930 0 6,930 0 198,621 0 0 0 2,971 | .06/25/2034 | 1FM..
361452 AA 3| GATXRail Corp 8.100% 01/13/20.........c.ccvvvenees .| 07/13/2015| Redemption  100.0000 4,375 4,375 4,375 4,375 0 0 0 0 4,375 0 0 0 354 |.01/13/2020 | 2FE......
36225* AA 1| GSAIRS LEASE Note A-21 5.930% 09/11/3.... . 09/11/2015| Redemption  100.0000. 92,448 92,448 92,448 92,448 0 0 0 0 92,448 0 0 0 3,656 |.09/11/2030 | 1...........
36804P AF 3| GATX Financial 144A 5.697% 01/02/25............ .| 07/02/2015| Redemption ~ 100.0000. 39,736 39,736 39,736 39,736 0 0 0 0 39,736 0 0 0 2,264 | .01/02/2025 | 2FE......
368710 AG 4| Genentech Inc 4.750% 07/15/15.........cccovvverees .| 07/15/2015| Maturity. 5,000,000 5,000,000 | ......... 4,896,750 | .........4,992,953 7,047 0 7,047 0 5,000,000 0 0 0 237,500 | .07/15/2015 | 1FE......
36877* AA 2| GENCONN ENRGY LLC No. R-28 4.730% 07/2] ..... | 07/15/2015| Redemption ~ 100.0000. 287,595 287,595 287,595 287,595 0 0 0 0 287,595 0 0 0 13,603 |.07/25/2041 | 2FE......
HARBORVIEW MORTGAGE LOAN TRUST
41161P CZ 4| HVMLT 200 .1 09/01/2015| Paydown 691,694 691,694 695,152 694,330 (2,636) 0 (2,636) 0 691,694 0 0 0 9,316 |.04/19/2034 | 1FM..
42208@ AA 8| Home Depot (HD Salem) Notes2and 5 6......... ..... | 09/30/2015| Redemption  100.0000. 79,712 79,712 79,712 79,712 0 0 0 0 79,712 0 0 0 3,323 | .11/30/2030 | 1...........
42346# AE 1| HELMERICH PAYNE 6.100% 07/21/16............ .| 07/21/2015| Redemption ~ 100.0000. 600,000 | ............ 600,000 | ........... 600,000 | ............ 600,000 0 0 0 0 [ v 600,000 0 0 0 36,600 |.07/21/2016 | 2...........
42770L  AA 1| Hero Funding Trust SERIES 20151A CLASS (... .1 09/20/2015| PaYAOWN..........cooervivrrriinnriiinens | v | evveiinnins 788,405 | ......cc.... 788,405 | .....co.... 788,048 0 384 0 384 0 [ v 788,405 0 0 0 7,786 | .09/20/2040 | 1FE......
42770U  AA 1| Hero Funding Trust SERIES 20152A CLASS (... .| 09/20/2015| Paydown 202,624 202,624 202,601 0 23 0 23 0 202,624 0 0 0 974 |.09/20/2040 | 1FE......
HOMEBANC MORTGAGE TRUST SERIES
43739E  AJ 620042 CLA .| 09/25/2015| Paydown 1,004,706 1,004,706 924,030 925,955 78,750 0 78,750 0 1,004,706 0 0 0 6,054 |.12/25/2034 | 1FM...
HOMEBANC MORTGAGE TRUST SERIES
43739E  BJ  5|20053 CLA .1 09/25/2015| Paydown 1,106,628 1,106,628 990,073 927,207 113,318 0 113,318 0 1,106,628 0 0 0 3,051 |.07/25/2035 | 1FM..
44416 AB 2| HUDSON TRANS LLC 4.420% 05/31/33.......... .| 08/31/2015| Redemption ~ 100.0000. 20,000 20,000 20,000 20,000 0 0 0 0 20,000 0 0 0 663 | .05/31/2033 | 2Z........
46631B AM 7| JP Morgan Chase Com Mtg Sec Co REMIC Ser. | ..... | 09/01/2015| Paydown (0 IR (671,148) (131,136) (131,136) 0 0 0 0 (131,136) 0 131,136 131,136 3,750 | .06/15/2049 | 5FM..
JP MORGAN MORTGAGE TRUST SERIES
46640M AA 820133 CL .| 09/01/2015| Paydown 526,315 526,315 525,081 0 1,234 0 1,234 0 526,315 0 0 0 8,559 |.07/25/2043 | 1FM..
47102X  AF 2| Janus Capital Group Inc  6.700% 06/15/1.......... .| 08/30/2015| Various. 12,000,000 12,000,000 11,931,000 11,971,543 7,163 0 7,163 0 11,978,707 0 21,293 21,293 ...1,808,272 | .06/15/2017 | 2FE......
49228R AC 7 |Kern River Funding Corp 144A 6.676% 07....... .| 09/30/2015| Redemption  100.0000. 91,176 91,176 92,154 91,350 (63) 0 (63) 0 91,286 0 (110) (110) 4,060 |.07/31/2016 | 1FE......
52467@ AJ 4| Stop & Shop 7.539% 11/15/26..........ccccoovvvennn .| 09/15/2015| Redemption  100.0000 36,975 36,975 37,357 37,220 (12) 0 (12) 0 37,208 0 (234) (234) 1,904 | .11/15/2026 | 2FE......
52736R BF 8| LeviStrauss & Co 5.000% 05/01/25.................. .| 07/01/2015| Tax Free EXChange.........cooccvves [ cevveermreeeeerseniiens | v 4,962,921 ....5,000,000 | ......... 4,962,500 0 421 0 421 0 ....4,962,921 0 0 0 0 |.05/01/2025 | 3FE......
544152 AF 8| LORILLARD TOBACCO CO 2.300% 08/21/17.. | ..... | 07/15/2015| Tax Free Exchange ,996,741 5,000,000 ,992,500 4,995,935 806 0 806 0 4,996,741 0 0 0 116,000 |.08/21/2017 | 2FE......
55616X AF 4| MACYS RETAIL HLDGS INC 3.875% 01/15/22 | ..... | 07/16/2015| Pierpont. 3,069,180 3,000,000 2,995,990 2,997,028 204 0 204 0 2,997,232 0 71,948 71,948 118,188 |.01/15/2022 | 2FE......
MAS IR ALTERNATIVE LOANS [RUSI
576434 CU 6| SERIES 200 .| 09/01/2015| Paydown 334,009 334,009 349,874 349,286 (15,277) 0 (15,277) 0 334,009 0 0 0 13,170 |.03/25/2033 | 1FM..
59022H JP 8| Merrill Lynch Mtg Trust SERIES 2005CIP1L......... .1 09/01/2015| Paydown 8,237,055 8,237,055 | ........ 7,926,014 8,179,378 57,677 0 57,677 0 8,237,055 0 0 (U I 275,038 | .07/12/2038 | 1FM...
MORTGAGEIT TRUST SERIES 20051 CLASS
61913P AR 3|2A .| 09/01/2015| Paydown 575,118 575,118 559,490 560,239 14,880 0 14,880 0 575,118 0 0 0 5,675 |.02/25/2035 | 1FM..
64079* AB 8| Neptune Regional Transmission 6.210%0........ ..... | 09/30/2015| Redemption  100.0000 51,163 51,163 51,163 51,163 0 0 0 0 51,163 0 0 0 2,383 | .06/30/2027 | 2FE......
67389M AC 5| Oaks 2015-1 3.500% 04/25/46.............ccoerrrrrene .| 09/01/2015| Paydown 926,139 926,139 928,599 0 (2,460) 0 (2,460) 0 926,139 0 0 0 5,072 | .04/25/2046 | 1FE......
693659 AC 8| PVNGS Il Funding Arizona Public Service.......... .| 06/30/2015| Redemption  100.0000. 261,000 261,000 282,016 262,160 (1,112) 0 (1,112) 0 261,048 0 (48) (48) 10,440 |.12/30/2015 | 1FE......
PAPERWORKS FINANCE LLC 9.500%
698846 AA  0(08/15/19 .| 07/02/2015| Tax Free EXChange.........coccvvvees [ vovveermrreeeerieninens | vveirs 4,950,600 ....5,000,000 | ......... 4,950,500 0 100 0 100 0 ....4,950,600 0 0 0 0 |.08/15/2019 | 4FE......
PIEDMON| OPERAIING PARIN 3.400%
720198 AC  4|06/01/ .| 08/27/2015| Wells Fargo Funds. 2,577,988 ....2,750,000 2,525,573 2,544,237 13,658 0 13,658 0 2,557,894 0 20,093 20,093 | o 70,125 | .06/01/2023 | 2FE......
74986@ AK 7| RREEF AMERICA Series A Note RA-15 4.18... .| 07/06/2015| Redemption ~ 100.0000.........c. | weeereeerrmermmermererene | cvverrs 7,000,000 ....7,000,000 | ......... 7,000,000 | .........7,000,000 0 0 0 0 ....7,000,000 0 0 (U I 280,056 |.11/02/2015 | 1...........
75884R AP 8| Regency Centers LP  5.250% 08/01/1 .| 08/01/2015| Maturity. ,000,000 4,000,000 3,994,320 3,999,590 410 0 410 0 4,000,000 0 0 0 210,000 |.08/01/2015 | 2FE......
SEQUUIA MURITGAGE 1RUST SERI
81744F HK 6|CLAS .1 09/20/2015| Paydown 150,253 150,253 136,308 136,434 13,820 0 13,820 0 150,253 0 0 0 386 |.05/20/2035 | 1FM...
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 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/A.CV. Change in 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+412-13) B.JA.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
SEQUUIA MORTGAGE TRUST SERIES 20134
81744y AB  2|CLAS .| 09/01/2015| Paydown 159,510 159,510 143,066 143,923 15,587 0 15,587 0 159,510 0 0 0 2,722 |.04/25/2043 | 1FM.....
SEQUUIA MORIGAGE IRUS| SERIES 20135
81745A AB  3|CLAS .1 09/01/2015| Paydown 228,794 228,794 214,934 215,879 12,915 0 12,915 0 228,794 0 0 0 4,329 |.05/25/2043 | 1FM..
SEQUUIA MORIGAGE IRUS| SERIES 20123
81745F AB  2|CLAS . 09/01/2015( PaYAOWN.......cveeveevevvvveevesmmnmmnnianies | evvvrvsssssssssessesseesees | nsessnnnns 460,427 | coovvvreenns 460,427 | oo 436,543 | ............ 438,044 22,383 0 22,383 (VI I 460,427 0 0 0 8,936 |.07/25/2042 | 1FM...
83851IM AS 6| South Jersey Gas Co 5.387% 08/01/15............ .| 08/01/2015 Maturity. 5,000,000 5,000,000 5,000,000 5,000,000 0 0 0 0 5,000,000 0 0 0 269,350 |.08/01/2015 | 1FE......
84474Y AA 4| SW AIRLINES 07-1 TRUST 6.150% 08/01/22.. | ..... | 08/01/2015| Redemption ~ 100.0000 122,360 122,360 108,113 113,107 753 0 753 0 113,860 0 8,500 8,500 7,525 |.08/01/2022 | 1FE......
848609 AA 1| SPIRITS NEWCO No. R-43 5.300% 06/30/36... | ..... | 09/30/2015| Redemption  100.0000. 24,704 24,704 24,704 24,704 0 0 0 0 24,704 0 0 0 982 |.03/31/2033 | 2FE......
855244 AC 3| Starbucks Corp 6.250% 08/15/17.........reunnen. . 07/02/2015| Call - 100.0000.........covevvervevveees | wrvvrvvrvnsresressenseeeeee | onnenens 7,000,000 | ........7,000,000 | ...... 6,986,770 ....6,995,656 772 0 772 0 6,996,428 0 3572 3572 | ......1,149,569 |.08/15/2017 | 1FE......
85590A AL 8| Starwood Hotels and Resorts 6.750% 05......... .| 08/27/2015| Seaport Group. 3,520,885 3,175,000 | ........ 3,738,563 3,519,150 (65,085) 0 (65,085) 0 ....3,454,065 0 66,820 66,820 | .......... 170,259 |.05/15/2018 | 2FE......
871503 AH 1| Symantec Corporation 4.200% 09/15/20.... .| 08/12/2015| Barclays Capital ,400,140 1,370,000 1,334,917 1,347,072 2,196 0 2,196 0 1,349,268 0 50,872 50,872 53,065 |.09/15/2020 | 2FE......
871829 AU 1| SyscoCorp 3.500% 10/02/24..........oocvververveeeenns .| 07/14/2015( Call ~ 100.0000 15,000,000 15,000,000 | ... 15,446,600 ...4,981,204 (20,411) 0 (20,411) 0 | 15,426,593 | oo (VI RO (426,593) | ..ovvveenes (426,593) | ovvvvr 561,250 |.10/02/2024 | 1FE......
87305N AV 0| TTX Ser2004-Al 5.453% 01/02/22...........ccouennr .| 07/02/2015| Redemption  100.0000. 1,561 1,561 1,561 1,561 0 0 0 0 1,561 0 0 0 85 |.01/02/2022 [ 1.....
88031V AA 7| Tenaska Gateway Partners 144A 6.052% 1..... .| 09/30/2015| Redemption  100.0000. 90,528 90,528 90,528 90,528 0 0 0 0 90,528 0 0 0 4,109 |.12/30/2023 | 2FE......
90783W AA  1[UNPRR CO 2006 PASS TRST 5.866% 07/02/. | ..... | 07/02/2015| Redemption  100.0000. 138,277 138,277 136,397 136,979 59 0 59 0 137,037 0 1,240 1,240 8,111 |.07/02/2030 | 1FE......
91845# AA 2| Verizon Communications Inc Series AL No........ .| 09/15/2015| Redemption  100.0000. 31,515 31,515 31,515 0 0 0 0 0 31,515 0 0 0 289 |.05/15/2035 | 2Z........
925524 BB 5| Viacom Intl 6.250% 04/30/16.. .| 09/29/2015 Call ~ 100.0000 6,024,000 6,024,000 5,998,398 6,019,868 2,266 0 2,266 0 6,022,134 0 1,866 1,866 465,134 |.04/30/2016 | 2FE......
92783# AA 4| VAINTL GATEWAY No. 62 3.930% 06/30/30.. .| 09/30/2015| Redemption  100.0000. 18,380 18,380 18,380 18,380 0 0 0 0 18,380 0 0 0 542 |.06/30/2030 | 2Z........
92922F 4M 7| WAMU Mortgage Pass-Through Cer 0.489%.... | ..... | 09/25/2015| Paydown 323,338 323,338 307,070 307,070 16,268 0 16,268 0 323,338 0 0 0 1,036 |.10/25/2045 | 1FM..
931422 AE 9| Walgreen Co 5.250% 01/15/19....... .| 08/10/2015 Call ~ 100.0000 94,000 94,000 99,206 96,493 (348) 0 (348) 0 96,145 0 (2,145) (2,145) 13,572 |.01/15/2019 | 2FE......
WEMBS 2005-AR1Z 2A5 SERIES 2005-AR12
94983E AH  6|2A5 .| 09/01/2015| Paydown 193,497 193,497 195,009 194,976 (1,479) 0 (1,479) 0 193,497 0 0 0 3,277 |.06/25/2035 | 1FM..
96928 FP  7|KRAFT FOODS GRP 4.470% 01/15/35........... .| 09/15/2015| Redemption  100.0000. 105,450 105,450 105,450 105,450 0 0 0 0 105,450 0 0 0 3,143 [.01/15/2035 | 2.....
970648 AB 7| Willis Group NA 5.625% 07/15/15.. .| 07/15/2015 Maturity. 5,000,000 5,000,000 5,022,450 5,001,543 (1,543) 0 (1,543) 0 5,000,000 0 0 0 281,250 |.07/15/2015 | 2FE......
97314@ AA 3| WIND ENERGY TRANSMISSION TEXAS No. 33| ..... | 09/30/2015| Redemption  100.0000. 111,111 111,111 111,111 111,111 0 0 0 0 111,111 0 0 0 3,206 |.12/18/2034 | 1....
976538 AC 5| WINWATER Mortgage Loan Trust 3.500% 08.. | ..... [ 09/01/2015| PAYAOWN.........ccccvevvvvvvrvrrrvrrvnrrernes | covsssssenseessessesseeeees | ceveeseennes 463,311 | ceovvvrrenns 463311 | e 464,469 0 (1,158) 0 (1,158) (VI I 463,311 0 0 0 2,019 |.08/20/2034 | 1FE......
WYNN LAS VEGAS LLCICORP  1./50%
983130 AR  6|08/15/2 .| 08/15/2015| Various. 2,000,000 2,000,000 2,093,750 2,051,784 (8,029) 0 (8,029) 0 2,043,755 0 (43,755) (43,755) 155,000 |.08/15/2020 | 3FE......
989701 AJ 6| Zions Bancorp 6.000% 09/15/15...........ccreererne .| 09/15/2015| Maturity. 2,000,000 2,000,000 2,047,500 2,008,154 (8,154) 0 (8,154) 0 2,000,000 0 0 0 120,000 |.09/15/2015 | 3FE......
92658T AM 0| Videotron LTEE 9.125% 04/15/18.............cccveeee A.. | 07/16/2015| Call ~ 100.0000 205,000 205,000 223,963 209,298 (1,736) 0 (1,736) 0 207,562 0 (2,562) (2,562) 14,082 |.04/15/2018 | 3FE......
98417E AB 6| Xstrata Finance Canada 144A 5.800% 11/....... A.. | 08/13/2015| Mar 1,038,700 1,000,000 989,130 997,232 897 0 897 0 998,129 0 40,571 40,571 | cooverr 43,983 | .11/15/2016 | 2FE......
98417E AK 6| Xstrata Finance Canada 4.950% 11/15/21........ A.. | 08/13/2015 JP Morgan 1,994,640 2,000,000 1,997,480 1,998,155 144 0 144 0 1,998,299 0 (3,659) [EeICIste) ) E— 75,075 | .11/15/2021 | 2FE......
98417E AU 4| Xstrata Finance Canada 2.700% 10/25/17........ A.. | 07/08/2015| Wells Fargo Funds, 3,026,610 3,000,000 2,994,960 2,997,081 532 0 532 0 2,997,613 0 28,997 28,997 58,050 |.10/25/2017 | 2FE......
1912EQ AD 4| Coca Cola HBC Finance BV 5.500% 09/17/...... F.. | 09/17/2015| Maturity. 3,000,000 3,000,000 3,344,430 3,053,675 (53,675) 0 (53,675) 0 3,000,000 0 0 0 165,000 |.09/17/2015 | 2FE......
423012 A* 4| Heineken NV 5.860% 08/15/15............c.ccccreene 08/15/2015( MALUILY.....ccevvvvvevevrvermermarmmrmarmannnns | wrvvrsssessseseesseseseenes | osnnnns 7,500,000 ....7,500,000 | ......... 7,500,000 ....7,500,000 0 0 0 0 ....7,500,000 0 0 (VI I 439,500 |.08/15/2015 | 2.....
ODBRCHI OFFSHRE DRLL HIN' 6./50%
67576G  AA  5|10/01/ F.. | 09/01/2015| Redemption  100.0000. 195,000 195,000 195,449 195,398 (23) 0 (23) 0 195,375 0 (375) (375) 9,872 |.10/01/2022 | 4FE......
81775# AB 5| SES Global Series B 5.830% 09/30/15............ F.. | 09/30/2015| Redemption  100.0000. 1,000,000 1,000,000 1,000,000 1,000,000 0 0 0 0 1,000,000 0 0 0 58,300 |.09/30/2015 | 2.....
902118 BL 1| Tyco IntiGroup 8.500% 01/15/19.........ccvevveeeeees F.. | 09/16/2015| Call ~ 100.0000 3,000,000 3,000,000 2,999,910 2,999,999 0 0 0 0 2,999,999 0 1 1 960,458 |.01/15/2019 | 1FE......
91911T AJ 2 |VALE OVERSEAS LIMITED 5.625% 09/15/19. | F.. | 08/18/2015| Banc of America Securities 5,981,314 ....5,705,000 | ......... 5,847,622 ....5,783,993 (9,453) 0 (9,453) 0 ....5,774,540 0 206,773 206,773 297,307 |.09/15/2019 | 2FE......
G1846@ AC 1| Capita Group PLC Series A 6.040% 09/13........ F.. | 09/13/2015( MALUTHY. ..vvvvvevvevveeveeveeeenensmnnmnnnnnnns | cevvvrveressessessessessees | crvenee 14,000,000 | .......14,000,000 | ... 14,000,000 | .......14,000,000 0 0 0 0 | .......14,000,000 0 0 (VN I 845,600 |.09/13/2015 | 2.....
K37524 AB 4| Copenhagen Airports A/S 5.760% 08/27/1........ F.. | 08/27/2015| Maturity. 6,000,000 | .........6,000,000 | ...... 6,000,000 | .........5,000,000 0 0 0 0| .....5,000,000 0 0 (V) I 345,600 |.08/27/2015 | 2.....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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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/A.CV. Change in 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)
3899999. Total Bonds - Industrial and MISCEIANEOUS. ... | o 219,936,447 | .....219,095,500 | .....219,724,757 | .....191,259,097 0 203,620 0 203,620 0 | ...219,768,838 0 167,605 167,605 | ....12,637,601 XXX XXX
Bonds - Hybrid Securities
WHITE MOUNTAINS RE GROUP7.506%

964152 AB 8| Perpet | F. | 07/30/2015| Stifel, Nicolaus and Co .....3,067,500 | .........3,000,000 2,280,000 2,280,000 0 0 0 0 0 2,280,000 () 787,500 | ............ 787,500 | .......... 133,857 |.01/01/9999 | 3FE......
4899999. Total Bonds - Hybrid Securities .....3,067,500 | .........3,000,000 2,280,000 2,280,000 0 0 0 0 0 2,280,000 [ 787,500 | ............ 787,500 | .......... 133,857 XXX XXX
8399997, TOtal BONAS - PAI 4. | e 301,696,317 | .....300,787,870 | .....303,241,349 | .....272,178,046 0] (2,376,079) 0 | (2,376,079) 0 | ....300,660,659 0 1,035,654 1,035,654 15,293,038 XXX XXX
8399999, TOtAl BONAS....1rrrrrrrrrrrrerresresies e | s 301,696,317 | .....300,787,870 | .....303,241,349 | .....272,178,046 0] (2,376,079) 0 | (2,376,079) 0 | ....300,660,659 0 1,035,654 1,035,654 15,293,038 XXX XXX
9999999. Total Bonds, Preferred and COMMON SOCKS..........vvvvvvverrecries  conmssessssssesesseess s ssssssssssssssssssessssssessssssssssssssssssssssssssssssessssssssesseees | oo 301,696,317 XXX .....303,241,349 | .....272,178,046 0 (2,376,079) 0 (2,376,079) 0 | ....300,660,659 0 1,035,654 1,035,654 15,293,038 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative 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 Items(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) BJ/ACV. | )IAccretion Items Exposure Entity end (b)
Purchased Options - Hedging Effective - Call Options and Warrants
Russell 2000 OTC Call Option 9RGOOOLI Equity/
RGO Multiple. N/A........ | Index | Bank of America.. EYKN6VOZCB8VDIIULBSO.... |.12/05/2014 | .12/07/2015 | ....4,305 | ....5,090,000 | ...1,182.0000 | ....... 376,171 0 0 41,991 || s 41,991 | ... (428,465) 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OLM Equity/ | Barclays Bank
RGO Multiple N/A....... | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/19/2014 | .12/21/2015 | .....3,838 | .....4,590,000 | ...1,196.0000 | ........ 361,233 0 0 37,319 || e 37,319 (359,941) 0 0 0 0001
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGOOOMG RGO Multiple. N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .03/06/2015 | .03/07/2016 | .....4,000 | .....4,870,000 | ...1,218.0000 | ....cccoeerreeree 0| s 357,960 0 69,532 | .o | cnnad 69,532 | ... (288,428) 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OM| Equity/ | RBC Capital
RGO Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .03/13/2015 | .03/14/2016 | .....5,162 | .....6,360,000 | ...1,232.0000 | ......ccccoeerere (N I 467,884 | ...ccooccrnrnnn (VI IR 78541 | .| e 78541 | ... (389,343) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOMK Equity/ | Barclays Bank
RGO Multiple N/A........ | Index | PLC G5GSEF7VJP5I70UK5573..... | .03/20/2015 | .03/21/2016 | .....3,940 | .....4,990,000 | ...1,266.0000 | .....c.coocrecrnn (VN R 344,789 0 35,984 35,984 | ... (308,805) 0 0 0 0001
Russell 2000 OTC Call Option Equity/
9RGO0OOMM RGO Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.03/27/2015 | .03/28/2016 | .....4,329 | ....5,370,000 | ...1,240.0000 | ......ccconece (VN I 346,320 0 65,203 65,203 | ..... (281,117) 0 0 0 0001
Russell 2000 OTC Call Option Equity/
9RGOOOMO RGO Multiple. N/A........ [ Index | Bank of America.. EYKN6VOZCB8VDIIULBSO.... |.04/07/2015 | .04/07/2016 | ....4,316 | ....5,410,000 | ...1,253.0000 | .....ccccooorrrc 0| s 345,280 | .o (01 IR 59,215 | .| 59,215 | ... (286,065) 0 0 0 0001
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGO0OMQ RGO Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .04/14/2015 | .04/14/2016 | .....6,370 | .....8,060,000 | ...1,265.0000 | .......cccoeerere 0 | e 568,331 | oo (VI IR 79175 || e 79,175 | ... (489,156) 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OMS Equity/
RGO Multiple. N/A........ [ Index | Bank of America.. EYKNG6VOZCB8VDIIULBSO.... |.04/21/2015 | .04/21/2016 | ....2,721 | ....3,440,000 | ...1,264.0000 | ......cccoooorrscd 0| e 217,680 | oo (01 IR 35,665 | ..o.| oo 35,665 | ..... (182,015) 0 0 0 0001
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGO0OOMU RGO Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .04/28/2015 | .04/28/2016 | .....3,962 | ....4,990,000 | ...1,259.0000 | ......cccooeemerrn (VN I 366,247 0 58,361 58,361 | ... (307,886) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONA Equity/ | RBC Capital
RGO Multiple. N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .05/21/2015 | .05/20/2016 | .....3,223 | .....4,050,000 | ...1,257.0000 | ....coccooeerrenree 0| 283,624 0 56,391 56,391 | ... (227,233) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONC Equity/ | RBC Capital
RGO Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .05/28/2015 | .05/27/2016 | .....4,541 | ....5,690,000 | ...1,253.0000 | ......ccccoeerern (N I 408,009 | ..o (VI IR 88,681 | .....| coocre 88,681 | ... (319,328) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONE Equity/
RGO Multiple. N/A........ [ Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.06/05/2015 | .06/07/2016 | ....3,124 | ....3,940,000 1,261.0000 0 281,160 0 57,624 | ...| ... 57,624 (223,536) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONG Equity/
RGO Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.06/12/2015 | .06/14/2016 | .....6,213 | ....7,860,000 | ...1,265.0000 | ......ccconccee 0 | e 528,105 0 115,142 115,142 | ..... (412,963) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONI Equity/ | Barclays Bank
RGO Multiple. N/A........ [ Index | PLC G5GSEF7VJP5I70UK5573..... | .06/19/2015 | .06/21/2016 | .....2,779 | ....3,570,000 | ...1,285.0000 0 250,249 0 42,628 | ..oo| e 42,628 | ... (207,621) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONK Equity/ | RBC Capital
RGO Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .06/26/2015 | .06/28/2016 | .....4,415 | .....5,650,000 | ...1,280.0000 | .......cccceererrn (VN I 397,792 | oo (VI I 73754 || e 73,754 | ... (324,037) 0 0 0 0001
Russell 2000 OTC Call Option Equity/
9RGOOONM RGO Multiple. N/A........ [ Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.07/07/2015 | .07/07/2016 | ....3,325 | ....4,150,000 | ...1,248.0000 | ......cccooooruuscd 0| e 266,000 | .o (01 IR 81,684 | ...| o 81,684 | ... (184,316) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONO Equity/
RGO Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .07/14/2015 | .07/14/2016 | .....6,636 | .....8,450,000 | ...1,273.0000 0 530,880 0 129,347 || worene 129,347 | ... (401,533) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONQ Equity/ | RBC Capital
RGO Multiple. N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .07/21/2015 | .07/21/2016 | .....4,113 | .....5,160,000 | ...1,255.0000 | ....ccccoeerreeree 0| s 354,499 | i (0 [ 103,299 | .| e 103,299 (251,200) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOONS Equity/
RGO Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .07/28/2015 | .07/28/2016 | .....4,344 | ....5,320,000 | ...1,225.0000 0 369,240 0 144,000 ....144,000 (225,240) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOO0OKS Equity/ | RBC Capital
RTY Multiple N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .10/07/2014 | .10/07/2015 | .....6,708 | .....7,220,000 | ...1,076.0000 | ....... 570,381 0 0 197,569 | ... | .o 197,569 | ... (961,926) 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOKU Equity/
RTY Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .10/14/2014 | .10/14/2015 | .....7,046 | ....7,480,000 | ...1,062.0000 608,845 0 0 315,013 |....| . 315,013 | ... (981,343) 0 0 0 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 Cost of | 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 Items(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)
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGOOOKW RTY Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .10/21/2014 | .10/21/2015 | .....4,214 | ....4,690,000 | ...1,113.0000 | ........ 381,241 0 0 73342 || e 73342 | ... (551,988) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OKY Equity/ | RBC Capital
RTY Multiple. N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .10/28/2014 | .10/28/2015 | ....6,438 | .....7,400,000 | ...1,149.0000 | ........ 577,939 0 0 50,110 | .| core 50,110 | ... (754,704) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOLA Equity/ | RBC Capital
RTY Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .11/07/2014 | .11/06/2015 | .....5,497 | .....6,450,000 | ...1,173.0000 | ........ 482,527 0 0 28,342 28,342 | ... (583,613) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO00LC Equity/ | Barclays Bank
RTY Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .11/14/2014 | .11/13/2015 | .....6,824 | .....8,010,000 | ...1,174.0000 593,552 0 0 45,621 | oo | s 45,621 | ... (717,581) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OLE Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .11/21/2014 | .11/20/2015 | .....3,036 | .....3,560,000 | ...1,172.0000 271,601 0 0 26,001 26,001 | ... (318,789) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO00LG Equity/ | RBC Capital
RTY Multiple. N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .11/28/2014 | .11/27/2015 | ....4,159 | .....4,880,000 | ...1,173.0000 | ......... 368,903 0 0 41,905 | .| v 41,905 | ... (432,394) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG0O0OLK Equity/ | Barclays Bank
RTY Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/12/2014 | .12/14/2015 | .....7,029 | ....8,100,000 | ...1,152.0000 | ....... 562,320 0 0 148,678 | ... | ... 148,678 | ..... (757,573) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG000LO Equity/ | RBC Capital
RTY Multiple. .| Index | Markets ES7IP3U3RHIGC71XBU1L..... .12/26/2014 | .12/28/2015 | ....3,127 | ....3,800,000 | ...1,215.0000 298,691 0 0 21,570 21,570 | ... (274,624) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG000LQ Equity/
RTY Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/07/2015 |.01/07/2016 | .....3,546 | ....4,170,000 | ...1,176.0000 | .......ccc.ccee (VN I 301,410 | oo (VI I 66,123 | ... | e 66,123 | ..... (235,287) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG0O0OLS Equity/ | RBC Capital
RTY Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .01/14/2015 | .01/14/2016 | ....4,647 | .....5,470,000 | ...1,177.0000 | ...occoevrrrmrenrcd 0 | e 456,707 0 93,549 93,549 | ... (363,158) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG000LU Equity/ | RBC Capital
Multiple .|Index | Markets ES7IP3U3RHIGC71XBU11...... .01/21/2015 | .01/21/2016 | .....1,852 | .....2,160,000 | ...1,166.0000 .173,495 47,067 AT,067 | ... (126,429) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OLW Equity/ | Barclays Bank
RTY Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .01/28/2015 | .01/28/2016 | .....3,293 | .....3,870,000 | ...1,175.0000 0 263,440 0 77,296 | .o | v 7729 | ... (186,144) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OLY Equity/ | RBC Capital
RTY Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .02/06/2015 | .02/05/2016 | .....3,111 | ....3,750,000 | ...1,205.0000 | .......cccccooeren (VN I 296,727 | covvvvveeind (VI I 47,938 | .| v 47,938 | ... (248,789) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOMA Equity/
RTY Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.02/13/2015 | .02/12/2016 | .....5,960 | .....7,290,000 | ...1,223.0000 476,800 | o0 | i 70,625 | | e 70,625 | (406,175) 0 0 0 0 0001
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGOOOMC RTY Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .02/20/2015 | .02/19/2016 | .....2,289 | .....2,820,000 | ...1,232.0000 | .......ccccconeren (VN I 217,501 | oo (VI IR 26,879 | ..o | e 26,879 | ... (190,622) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOME Equity/ | RBC Capital
RTY Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .02/27/2015 | .02/26/2016 | .....3,219 | .....3,970,000 | ...1,233.0000 0 281,502 0 38,376 | .o | correnns 38,376 | ..... (243,126) 0 0 0 0 0001
Russell 2000 OTC Call Option Equity/ | Barclays Bank
9RGOOOMW RTY Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .05/07/2015 | .05/06/2016 | .....5,606 | .....6,870,000 | ...1,226.0000 0 518,723 0 133,163 ..133,163 | ... (385,560) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OMY Equity/ | RBC Capital
RTY Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .05/14/2015 | .05/13/2016 | ....6,851 | .....8,530,000 | ...1,245.0000 | ...ocoevrrrreencd 0 | s 617,618 | oo 0 | e 132,480 | .cooo | couene 132,480 | ..... (485,137) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BG Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.12/05/2014 | .12/07/2015 | .....6,129 | ...12,720,000 | ...2,075.0000 | ........ 674,190 0 0 40,981 | .| oo 40,981 | ..... (668,522) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BI Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.12/05/2014 | .12/07/2015 | .....8,018 | ...16,640,000 | ...2,075.0000 881,980 0 0 53,612 53,612 | ... (874,565) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IS Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .12/05/2014 | .12/07/2015 | .....1,585 | ....3,290,000 | ...2,075.0000 95,718 0 0 52 52 | oo (94,322) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CC Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/19/2014 | .12/21/2015 | ...36,573 | ...75,730,000 | ...2,071.0000 | .....4,627,216 0 0 408,077 | .| woeens 408,077 | ..(3,978,880) 0 0 0 0 0001
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S&P 500 OTC Call Option 9PG835BW Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.12/19/2014 | .12/21/2015 | ...29,851 | ...61,810,000 | ...2,071.0000 | .....3,761,226 0 0 328,113 | .| o 328,113 | ..(3,249,326) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BS Equity/ | JP Morgan Chase
PG8 Multiple. N/A........ [ Index | & Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | .....8,002 | ...16,570,000 | ...2,071.0000 | .....1,007,452 0 0 70,249 | .| v 70,249 | ... (894,647) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CE Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/19/2014 | .12/21/2015 | ...36,312 | ...75,190,000 | ...2,071.0000 | .....4,594,194 0 0 405,165 | ... | ... 405,165 | ..(3,950,485) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CA Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.12/19/2014 | .12/21/2015 | ...32,555 | ...67,410,000 | ...2,071.0000 | .....4,101,930 0 0 357,834 | .| e 357,834 | ..(3,543,660) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BY Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.12/19/2014 | .12/21/2015 | ...14,367 | ...29,750,000 | ...2,071.0000 | .....1,810,242 0 0 157,918 ....157,918 | ..(1,563,869) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BQ Equity/ | JP Morgan Chase
PG8 Multiple. N/A........ [ Index | & Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ...14,213 | ...29,430,000 | ...2,071.0000 | .....1,789,417 0 0 124775 | oo | coene 124,775 | ..(1,589,055) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BU Equity/ | JP Morgan Chase
PG8 Multiple N/A........ | Index |&Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ...26,137 | ...54,120,000 | ...2,071.0000 | .....3,290,648 0 0 229,456 | .....| oo 229,456 | ..(2,922,194) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IU Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.12/19/2014 | .12/21/2015 | ...20,824 | ...43,120,000 | ...2,071.0000 | .....1,474,756 0 0 6,129 6,129 | ..(1,391,450) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JD Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.03/06/2015 |.03/07/2016 | .....1,637 | ....3,390,000 | ...2,071.0000 | ....cccoovvevreeeee (V) - 107,142 0 5,249 5249 | ... (101,892) 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB35ES Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/06/2015 | .03/07/2016 | .....9,685 | ...20,060,000 | ...2,071.0000 | ....cccocoovrrmncc 0| s 968,500 0 281,128 281,128 | ... (687,372) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EQ Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .03/06/2015 | .03/07/2016 | ....4,191 | ....8,680,000 | ...2,071.0000 .419,100 121,653 .. 121,653 | ... (297,447) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EW Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .03/13/2015 | .03/14/2016 | ...14,011 | ...28,770,000 | ...2,053.0000 | .....ccccovvrumnec 0| ... 1,708,922 0 523,984 523,984 | ..(1,184,937) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JE Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.03/13/2015 | .03/14/2016 | ....1,291 | ....2,650,000 | ...2,053.0000 0 88,279 0 8,385 8,385 | ... (79,893) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EU Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJP5I70UKS573..... | .03/13/2015 | .03/14/2016 | .....6,745 | ...13,850,000 2,053.0000 0 822,688 0 252,250 252,250 | ... (570,438) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FC Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIOIULBSO.... |.03/20/2015 |.03/21/2016 | ...11,314 | ...23,850,000 | ...2,108.0000 | .......ccc.cco 0 ... 1,314,913 | o (V) I 245,99 | .....| .o 245,996 | ..(1,068,917) 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB35EY Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/20/2015 |.03/21/2016 | ........ 930 | ....1,960,000 | ...2,108.0000 | ....coccovurreeree 0| 108,085 0 20,221 20,221 | ....... (87,864) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JF Equity/
PG8 Multiple .| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.03/20/2015 | .03/21/2016 | ...23,069 | ...48,630,000 | ...2,108.0000 | .....ccccooerrrn0 | oo 1,434,661 .24,462 .24,462 | ..(1,410,199) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FK Equity/
PG8 Multiple. N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.03/20/2015 | .03/21/2016 | ...40,905 | ...86,230,000 | ...2,108.0000 | ......cccocwrunec 0| ... 4,828,835 | ..oovvvrirnnnd 0 | e 898,668 | ... | ..o 898,668 | ..(3,930,167) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FG Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.03/20/2015 |.03/21/2016 | ...20,664 | ...43,560,000 | ...2,108.0000 | .........cccc..... 0 ... 2,401,570 | oovveved (V) 449,290 | .....| ... 449,290 | ..(1,952,280) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FI Equity/
PG8 Multiple .|Index |Deutsche Bank.... 7LTWFZYICNSX8D621K86.... | .03/20/2015 | .03/21/2016 | ...45,212 | ...95,310,000 | ...2,108.0000 | ....cccccoocrr0 | oeee 5,337,277 0 993,292 993,292 | ..(4,343,985) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FM Equity/
PG8 Multiple N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.03/20/2015 |.03/21/2016 | ...49,719 | .104,810,000 | ...2,108.0000 | ........ccc.cc.. 0 ... 5,869,328 | ....cccoooiunenn (VI I 1,092,309 ..1,092,309 | ..(4,777,019) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FA Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/20/2015 | .03/21/2016 | ...15,123 | ...31,880,000 | ...2,108.0000 | ......cccocereerc 0 ... 1,757,595 | .o 0 | o 328,814 |....| e 328,814 | ..(1,428,781) 0 0 0 0 0001
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Type(s Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or [ Number of|  Notional Received (Received) (Received) | Current Year d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income e | FairValue | (Decrease) BJA.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG835FE Equity/
PG8 Multiple .| Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .03/20/2015 | .03/21/2016 | ...30,844 | ...65,020,000 | ...2,108.0000 | .....ccccoeeereeen 0 3,584,690 | ..ooooooeed 0 | 670,631 | | e 670,631 | ..(2,914,059) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FQ Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/27/2015 | .03/28/2016 | ...10,471 | ...21,580,000 | ...2,061.0000 | ......ccccouwruucc 0 1,256,520 | .ovvvreriernnns 0 | 382,872 | s | 382,872 (873,648) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FO Equity/
PG8 Multiple .| Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .03/27/2015 | .03/28/2016 | ....5,934 | ...12,230,000 | ...2,061.0000 | .....ccccoeeereennt 0 712,080 0 216,976 (495,104) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JG Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/27/2015 | .03/28/2016 | .....2,358 | .....4,860,000 | ...2,061.0000 0 158,434 0 | o 15,002 | i | e 15,002 (143,432) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FS Equity/ | Barclays Bank
PG8 Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .04/07/2015 | .04/07/2016 | .....8,029 | ...16,670,000 | ...2,076.0000 .976,888 ....272,068 (704,821) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FU Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .04/07/2015 | .04/07/2016 | ...11,983 | ...24,880,000 | ...2,076.0000 | ......cccouvruncc 0 1,457,972 | oo 0 | coeennnd06,052 | ot | e 406,052 | ..(1,051,920) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JH Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .04/07/2015 | .04/07/2016 | .....1,859 | .....3,860,000 | ...2,076.0000 0 121,579 0 [ coorrrrerernn8795 || 8,795 (112,784) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JI Equity/ | Credit Suisse FB
PG8 Multiple. .| Index | Int ES8DKGMJYYYJLNBC3868.... | .04/14/2015 | .04/14/2016 | ....1,217 | .....2,550,000 | ...2,096.0000 74,992 0 3,662 (71,330) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FW Equity/ | RBC Capital
PG8 Multiple .|Index | Markets ES7IP3U3RHIGC71XBU11...... .04/14/2015 | .04/14/2016 | .....8,837 | ...18,520,000 | ...2,096.0000 | ........ccccooeee 0 1,050,896 | ..ovvovvvviinnnne 0 | 259,098 | | oo 259,098 (791,798) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FY Equity/ | RBC Capital
PG8 Multiple. .| Index | Markets ES7IP3U3RHIGC71XBU1L..... .04/14/2015 | .04/14/2016 | ...16,075 | ...33,690,000 | ...2,096.0000 0 1,912,604 0 | cveennnnd71,314 | | 471,314 | ..(1,441,289) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GC Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .04/21/2015 | .04/21/2016 | ...14,395 | ...30,190,000 | ...2,097.0000 1,720,922 ....430,670 | ..(1,290,252) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GM Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.04/21/2015 | .04/21/2016 | ...26,782 | ...56,170,000 | ...2,097.0000 0 3,201,788 0 | ceeenn801,265 | s | o 801,265 | ..(2,400,523) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GI Equity/
PG8 Multiple .| Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .04/21/2015 | .04/21/2016 | ...30,091 | ...63,110,000 | ...2,097.0000 | .....ccccouvrreren 0 3,597,379 | v 0 | 900,263 | ..ooo | oo 900,263 | ..(2,697,116) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JJ Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.04/21/2015 | .04/21/2016 | ...23,864 | ...50,050,000 | ...2,097.0000 1,466,443 0 .80,102 | ..(1,386,341) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GA Equity/ | Credit Suisse FB
PG8 Multiple .|Index |Int E58DKGMJYYYJLN8C3868.... | .04/21/2015 | .04/21/2016 | .....1,159 | ....2,430,000 | ...2,097.0000 0 138,558 0 | oo 34,195 || e 34,195 (104,364) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GO Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .04/21/2015 | .04/21/2016 | ...46,026 | ...96,530,000 | ...2,097.0000 | ......cccoovvrmnec 0 5,550,275 | oevvririiennns 0 ..1,397,827 | ..(4,152,448) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GQ Equity/ | Barclays Bank
PG8 Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .04/21/2015 | .04/21/2016 | ...29,176 | ...61,190,000 | ...2,097.0000 3,518,334 0 ....886,086 | ..(2,632,248) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GK Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.04/21/2015 | .04/21/2016 | ...44,481 | ...93,290,000 | ...2,097.0000 | ....cccocovvrrmncc 0 5,317,704 | .coovvvvriens 0 ..1,330,784 | ..(3,986,920) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GG Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .04/21/2015 | .04/21/2016 | ...29,414 | ...61,690,000 | ..2,097.0000 | ....ccccooeurrernn 0 3516,444 | ..o 0 | 880,009 | oo | oo 880,009 | ..(2,636,435) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GE Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.04/21/2015 | .04/21/2016 | .....9,088 | ...19,060,000 | ...2,097.0000 1,086,470 ...271,895 (814,575) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GS Equity/ | Barclays Bank
PG8 Multiple .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .04/28/2015 | .04/28/2016 | .....5,816 | ...12,300,000 | ...2,115.0000 | .....cccccoeeneen 0 703,503 | oo 0| 154,424 | | e 154,424 (549,080) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GU Equity/ | Barclays Bank
PG8 Multiple. .|Index [PLC G5GSEF7VJIP5I70UK5573..... | .04/28/2015 | .04/28/2016 | ...11,089 | ...23,450,000 | ...2,115.0000 | ......cccoouvumnec 0 1,341,325 | .o 0 | e 294,430 | .| e 294,430 | ..(1,046,896) 0 0 0 0 0001
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative 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 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 [ 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)
S&P 500 OTC Call Option 9PG837JK Equity/ | JP Morgan Chase
PG8 Multiple N/A........ | Index |&Co 8I5DZWZKVSZIINUHU748..... | .04/28/2015 | .04/28/2016 | .....2,416 | .....5,110,000 | ...2,115.0000 0 151,242 0 4479 | | 4479 | ... (146,762) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HI Equity/ | Credit Suisse FB
PG8 Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .05/21/2015 | .05/20/2016 | .....8,302 | ...17,690,000 | ...2,131.0000 0 953,485 0 222,616 |..oo| oo 222,616 | ... (730,869) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HS Equity/ | Credit Suisse FB
PG8 Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .05/21/2015 | .05/20/2016 | ...28,374 | ...60,460,000 | ...2,131.0000 | .....ocovvvevreeeee 0 ... 3,258,754 | oo (V) 760,841 | ....| 760,841 | ..(2,497,913) 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HO Equity/ | Credit Suisse FB
PG8 Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .05/21/2015 | .05/20/2016 | ...43,824 | ...93,380,000 | ...2,131.0000 | ...ccrevrrerreercd 0| ... 5,033,186 | ..ooevrvriernnns 0 [ o 1,175,128 ..1,175,128 | ..(3,858,058) 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HQ Equity/ | Credit Suisse FB
PG8 Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .05/21/2015 | .05/20/2016 | ...35,615 | ...75,890,000 | ...2,131.0000 | ..o | oo 4,090,383 0 955,006 ....955,006 | ..(3,135,376) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HG Equity/ | Credit Suisse FB
PG8 Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .05/21/2015 | .05/20/2016 | ...10,414 | ...22,190,000 | ...2,131.0000 | ...ocoevrrrreercd 0| ... 1,196,048 | ...ooovvvrins 0 | e 279,249 | ....| ... 279,249 | ... (916,799) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HK Equity/ | Credit Suisse FB
PG8 Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .05/21/2015 | .05/20/2016 | ...34,775 | ...74,100,000 | ...2,131.0000 | .....ccovvvevreeeee 0 ... 3,993,909 | ..oovooieren (V) I 932,482 | .....| . 932,482 | ..(3,061,427) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HE Equity/ | Credit Suisse FB
PG8 Multiple. .| Index | Int ES8DKGMJYYYJLNBC3868.... | .05/21/2015 | .05/20/2016 | .....1,173 | .....2,500,000 | ...2,131.0000 134,719 .31,454 31,454 | ... (103,265) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JN Equity/ | JP Morgan Chase
PG8 Multiple N/A........ | Index |&Co 815DZWZKVSZIINUHU748..... | .05/21/2015 | .05/20/2016 | ...24,132 | ...51,420,000 | ...2,131.0000 | ......ccccoeenernc 0 ... 1,445,024 | ..o (VI I 49,714 | .| v 49,714 | .(1,395,310) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HM Equity/ | Credit Suisse FB
PG8 Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .05/21/2015 | .05/20/2016 | ...37,328 | ...79,540,000 | ...2,131.0000 | ...ocoevrrerreercd 0| ... 4,287,121 | oo 0 [ o 1,000,940 ..1,000,940 | ..(3,286,181) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HU Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .05/28/2015 | .05/27/2016 | ....5,149 | ...10,920,000 | ...2,121.0000 .617,880 155,443 ...155,443 | ... (462,437) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HW Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.05/28/2015 | .05/27/2016 | .....9,850 | ...20,890,000 | ...2,121.0000 0 1,182,000 0 297,362 | .| e 297,362 | ... (884,638) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JO Equity/ | RBC Capital
PG8 Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .05/28/2015 | .05/27/2016 | .....2,386 | .....5,060,000 | ...2,121.0000 | .......ccccconeee (V) - 144210 | oo (VI I 9,436 | ..o | 9,436 | ... (134,774) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JP Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/05/2015 | .06/07/2016 | .....1,677 | .....3,510,000 | ...2,093.0000 .107,747 0 12,145 12,145 (95,602) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HY Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.05/21/2015 | .06/07/2016 | .....8,840 | ...18,500,000 | ...2,093.0000 | .......ccccovveeee 0 ... 1,060,800 | ..ovvvoeeveinnen (V) 368,256 | ... | ... 368,256 | ... (692,544) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IA Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/05/2015 | .06/07/2016 | .....6,498 | ...13,600,000 | ...2,093.0000 | .....cccccouwrmnec 0| 779,760 | woovveevrrrrennad 0 | e 270,693 | .| oo 270,693 | ... (509,067) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IC Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .05/21/2015 | .06/14/2016 | ....5,071 | ...10,620,000 | ...2,094.0000 .557,810 206,469 ....206,469 | ..... (351,341) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IE Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/12/2015 | .06/14/2016 | ...16,437 | ...34,420,000 | ...2,094.0000 | .....ccoccovrrmncc 0| ... 1,808,070 | weoovvvvverirrens 0 | e 669,244 | ... | ... 669,244 | ..(1,138,826) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JQ Equity/ | JP Morgan Chase
PG8 Multiple N/A........ | Index |&Co 8I5DZWZKVSZIINUHU748..... | .06/12/2015 | .06/14/2016 | .....1,714 | .....3,590,000 | ...2,094.0000 0 110,913 0 10,553 | .| coveeeee 10,553 | ... (100,359) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835I0 Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.06/19/2015 |.06/21/2016 | ...38,375 | ...80,970,000 | ...2,110.0000 | .....cccccoerrree0 | ooce 4,615,361 1,480,782 ..1,480,782 | ..(3,134,579) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IM Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.06/19/2015 |.06/21/2016 | ...23,711 | ...50,030,000 | ...2,110.0000 | ......cccoveeveeeee 0 ... 2,851,722 | oo (V) 914,940 | ... | ... 914,940 | ..(1,936,782) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IG Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/19/2015 | .06/21/2016 | .....1,071 | .....2,260,000 | ...2,110.0000 0 128,809 0 41,327 | | s 41327 | ... (87,482) 0 0 0 0 0001
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 3 4 5 6 7 8 9 10 11 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 Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el )of Date of Rate of Index Premium Premium 3} Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(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) B.JA.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG835I! Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .06/19/2015 | .06/21/2016 | ....13,787 |....29,090,000 | ....2,110.0000 | ....ccccceurvreece.0 | voceee 1,658,162 532,001 ....532,001 | ..(1,126,162) 0 0 0 0001
S&P 500 OTC Call Option 9PG837JR Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .06/19/2015 | .06/21/2016 | ....25,341 |....53,470,000 | ....2,110.0000 | ....ccocererrnvccnd 0. 1,571,902 0 ] e 167,260 L | e 167,260 | ..(1,404,642) 0 0 0 0001
S&P 500 OTC Call Option 9PG835IS Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .06/19/2015 | .06/21/2016 | ....38,711 |....81,680,000 | ....2,110.0000 | .....cccorrrruvvc.d 0. 4,655,772 SOV 1,493,747 | ..... ...1,493,747 | ..(3,162,025) 0 0 0 0001
S&P 500 OTC Call Option 9PG835IK Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... | .06/19/2015 | .06/21/2016 | ......8,749 | ....18,460,000 |....2,110.0000 | ...........ccccceest 0. 1,052,242 0| 337,599 | [ e 337,599 | ....(714,643) 0 0 0 0001
S&P 500 OTC Call Option 9PG835IU Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .06/19/2015 | .06/21/2016 | ....36,213 | ....76,410,000 | ....2,110.0000 | .....cccoeurrrecce.0 | vovres 4,355,338 1,397,356 ...1,397,356 | ..(2,957,981) 0 0 0 0001
S&P 500 OTC Call Option  9PG835IQ Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .06/19/2015 | .06/21/2016 | ....45,071 |....95,100,000 | ....2,110.0000 | ....ccocererrnvcc.d 0. 5,420,689 0 | e 1,739,161 |..... ...1,739,161 | ..(3,681,528) 0 0 0 0001
S&P 500 OTC Call Option 9PG837JS Equity/ | JP Morgan Chase
PG8 Multiple N/A........ | Index |&Co 8I5DZWZKVSZIINUHU748..... | .06/26/2015 | .06/28/2016 | ......2,722 | ......5,720,000 | ....2,101.0000 | ....ccocerrrrrrc.d 0]....169,880 0] 17,652 v 17,652 (152,228) 0 0 0 0001
S&P 500 OTC Call Option 9PG835IY Equity/ | Credit Suisse FB
PG8 Multiple. N/A........ | Index | Int E58DKGMJYYYJLNBC3868.... | .06/26/2015 | .06/28/2016 | ....11,987 | ...25,190,000 |....2,101.0000 | .........cccccveeest 0. 1,198,700 .0 ..492,386 | ... | oo 492,386 | .....(706,314) 0 0 0 0001
S&P 500 OTC Call Option 9PG835IW Equity/
PG8 Multiple N/A........ | Index | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... .06/26/2015 | .06/28/2016 | ......7,880 | ....16,560,000 | ....2,101.0000 | ...cccoeourrrverrecd 0]....788,000 .0 ..331,658 | .o | e 331,658 | .....(456,342) 0 0 0 0001
S&P 500 OTC Call Option 9PG837JT Equity/ | RBC Capital
PG8 Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .07/07/2015 | .07/07/2016 | ......2,570 | ......5,350,000 | ....2,081.0000 | .....coccrvrruucrd 0]....168489 0 32,129 | ... 32,129 | .....(136,360) 0 0 0 0001
S&P 500 OTC Call Option 9PG835JA Equity/ | RBC Capital
PG8 Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .07/07/2015 | .07/07/2016 | ......4,723 | ......9,830,000 | ....2,081.0000 0 565,249 0 238,778 | .o | e 238,778 | .....(326,470) 0 0 0 0001
S&P 500 OTC Call Option 9PG835JC Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index [PLC G5GSEF7VJP5I70UKB573..... | .07/07/2015 | .07/07/2016 | ....10,854 | ....22,590,000 | ....2,081.0000 | ......ccccceeeccrc 0. 1,287,719 .0 ...548,453 | .| ....... 548,453 | .....(739,265) 0 0 0 0001
S&P 500 OTC Call Option 9PG835JE Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... | .07/14/2015 | .07/14/2016 | .....6,909 | ....14,570,000 |....2,209.0000 | ...cccccoerrrrevrecd 0.....690,900 .0 298,781 | i | e 298,781 (392,119) 0 0 0 0001
S&P 500 OTC Call Option 9PG835JG Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/14/2015 | .07/14/2016 | ....20,048 | ....42,280,000 | ....2,109.0000 | .....coccrvrrmcnd 0. 2,004,800 .0 ...866,978 | ... | ... 866,978 | ..(1,137,822) 0 0 0 0001
S&P 500 OTC Call Option 9PG837JU Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .07/14/2015 | .07/14/2016 | ......1,607 |......3,390,000 | ....2,109.0000 | .....ccccorrrrerre. 0]......96,243 .0 14,146 | e 14,146 | L (82,098) 0 0 0 0001
S&P 500 OTC Call Option 9PG837JV Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... | .07/21/2015 | .07/21/2016 | ....22,537 | ....47,760,000 | ....2,119.0000 | ..........cccceeeest 0. 1,342,078 .0 LABTTIA | 187,714 | ..(1,154,364) 0 0 0 0001
S&P 500 OTC Call Option 9PG835JS Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ....26,128 | ....55,370,000 |....2,119.0000 | ...cccoevrrrrreerecd (0 3,001,062 0] 1,050,756 | ... ...1,050,756 | ..(1,950,306) 0 0 0 0001
S&P 500 OTC Call Option 9PG835JU Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ....48,254 |..102,260,000 | ....2,119.0000 | ....ccocervrmmeccnd 0. 5,542,454 0 | e 1,940,570 | ... ....1,940,570 | ..(3,601,885) 0 0 0 0001
S&P 500 OTC Call Option 9PG835J! Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .07/21/2015 | .07/21/2016 | ......1,614 | ......3,420,000 | ....2,119.0000 | ....ccccorerrrrrrc.d 0].....186,417 0 63941 | ..... 63,941 | ....(122,476) 0 0 0 0001
S&P 500 OTC Call Option 9PG835JK Equity/ | RBC Capital
PG8 Multiple. N/A........ | Index | Markets ES7IP3USRHIGC71XBU1L..... .07/21/2015 | .07/21/2016 | ....16,265 | ....34,470,000 |....2,119.0000 | ..ccoooerrrrrrrcrc (V] I 1,861,367 0| 654,451 || 654,451 | ..(1,206,916) 0 0 0 0001
S&P 500 OTC Call Option 9PG835J0 Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index G5GSEF7VJP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ....21,593 | ....45,760,000 |....2,119.0000 | ...cccoeerrrrreerecd ([ 2,480,172 0] 868,378 [ | 868,378 | ..(1,611,794) 0 0 0 0001
S&P 500 OTC Call Option 9PG835IM Equity/ | RBC Capital
PG8 Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .07/21/2015 | .07/21/2016 | ....10,617 | ....22,500,000 | ....2,119.0000 0 1,215,009 0 427,193 ...427,193 | ....(787,816) 0 0 0 0001
S&P 500 OTC Call Option 9PG835JQ Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ....38,462 | ....81,510,000 | ....2,119.0000 | ....cccccrrrrnvvcnd 0. 4,417,745 SOV 1,546,777 | ..... ...1,546,777 | ..(2,870,968) 0 0 0 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 Cost of | 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 Items(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)
S&P 500 OTC Call Option  9PG835JW Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ...29,988 | ...63,550,000 | ...2,119.0000 | .......cccceeneree 0 ... 3,444,422 | ..o (VI I 1,205,989 ...1,205,989 | ..(2,238,433) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IW Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.07/28/2015 | .07/28/2016 | .....2,857 | .....5,980,000 | ...2,093.0000 | ......cccourrmnec 0| 175,820 0 36,550 36,550 | ... (139,270) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KA Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.07/28/2015 | .07/28/2016 | ...16,439 | ...34,410,000 | ...2,093.0000 | ......cccvecce 0 ... 1,890,485 | ..o (V) 793,154 | ..o| 793,154 | ..(1,097,331) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JY Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.07/28/2015 | .07/28/2016 | .....6,956 | ...14,560,000 | ...2,093.0000 | ......cccouwrmncc 0| 799,940 0 335,615 335,615 | ... (464,325) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JX Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.08/07/2015 | .08/05/2016 | .....2,705 | ....5,620,000 | ...2,078.0000 .173,003 43,887 43887 | ... (129,206) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KE Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/07/2015 | .08/05/2016 | ...17,824 | ...37,030,000 | ...2,078.0000 | ......cccovwuuncc 0| ... 1,782,400 | .ovvvrrirrnnns 0 [ o 1,000,083 ..1,000,083 | ..... (782,317) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KC Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/07/2015 | .08/05/2016 | .....7,398 | ...15,370,000 | ...2,078.0000 | ........ccccooeere (V) I 739,800 | oovvvveerid (V) 415,093 | .....| o 415,093 | ..... (324,707) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KG Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/14/2015 | .08/12/2016 | .....7,459 | ...15,600,000 | ...2,092.0000 .867,407 400,626 ...400,626 | ..... (466,781) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KI Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.08/14/2015 |.08/12/2016 | ...18,106 | ...37,870,000 | ...2,092.0000 | .......cccccocce 0 ... 2,105,547 | oovvvveiiend (V) I 957,997 | .| o 957,997 | ..(1,147,550) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JY Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/14/2015 | .08/12/2016 | .....2,735 | .....5,720,000 | ...2,092.0000 | ......cccovvrmncc 0| 172,196 | ccoovveerinnns LU I 41,100 || e 41,100 | ..... (131,096) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KM Equity/ | Barclays Bank
PG8 Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...13,050 | ...25,720,000 | ...1,971.0000 | .......cccccc0...0 | . 1,682,145 1,370,761 ..1,370,761 | ..... (311,384) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KW Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...34,913 | ...68,810,000 | ...1,971.0000 | ......cccoouvumncc 0| ... 4,500,286 | ..ovorevrrrinnnd 0 [ o 3,667,231 ..3,667,231 | ..... (833,055) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KQ Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...45,852 | ...90,370,000 | ...1,971.0000 | .....cccooeerern 0 ... 5,910,323 | ..o (VI I 4,816,254 ..4,816,254 | ..(1,094,069) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KS Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... |.08/21/2015 | .08/19/2016 | ...39,617 | ...78,080,000 | ...1,971.0000 | .....cccccoeeen0 | oo 5,106,631 4,161,335 4,161,335 | ... (945,296) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KY Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...39,393 | ...77,640,000 | ...1,971.0000 | ......cccooeenern 0 ... 5,077,758 | .oovovicierend (VI I 4,137,806 ...4,137,806 | ..... (939,951) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KU Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.08/21/2015 | .08/19/2016 | ...23,142 | ...45,610,000 | ...1,971.0000 | ....cccccovvvrmncc 0| ... 2,983,004 | .ooovvriirns 0 [ e 2,430,815 ..2,430,815 | ..... (552,188) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KO Equity/ | Barclays Bank
PG8 Multiple .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | .....9,549 | ...18,820,000 | ...1,971.0000 | ........ccccc...0 | . 1,230,866 1,003,019 ..1,003,019 | ... (227,847) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LC Equity/
PG8 Multiple. N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.08/28/2015 | .08/26/2016 | ...16,663 | ...33,140,000 | ...1,989.0000 | ......ccccoowwuucs 0| ... 2,270,167 | woovvvrrirennns 0 [ o 1,613,691 ..1,613,691 | ... (656,476) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LA Equity/
PG8 Multiple N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... | .08/28/2015 | .08/26/2016 | .....4,138 | ....8,230,000 | ...1,989.0000 0 563,761 0 400,735 | ..o | 400,735 | ..... (163,026) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LE Equity/ | RBC Capital
PG8 Multiple .|Index | Markets ES7IP3U3RHIGC71XBU1L..... .09/04/2015 | .09/07/2016 | ...18,103 | ...34,780,000 | ...1,921.0000 | ......ccccoceeeee:0 | . 2,685,037 2,390,167 ..2,390,167 | ..... (294,870) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LG Equity/
PG8 Multiple N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.09/14/2015 |.09/14/2016 | .....7,634 | ..14,910,000 | ...1,953.0000 | .....cccovvevreeeee 0 ... 1,091,662 | .oovvvovvrin (V) 894,926 | .| ... 894,926 | ..... (196,736) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LI Equity/
PG8 Multiple. N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.09/14/2015 | .09/14/2016 | ...15,996 | ...31,240,000 | ...1,953.0000 | ......cccovwrmncc 0| ... 2,287,428 | ..o 0 | i 1,875,196 ..1,875,196 | ... (412,232) 0 0 0 0 0001
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative 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 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 [ 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)
S&P 500 OTC Call Option 9PG835LM Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.09/21/2015 |.09/21/2016 | ...13,162 | ...25,890,000 | ...1,967.0000 | .....cocovevveeeee 0 ... 1,737,121 | v (VI I 1,441,026 ..1,441,026 | ..... (296,095) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LS Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.09/21/2015 | .09/21/2016 | ...30,656 | ...60,300,000 | ...1,967.0000 | ......cccovwrmnec 0| ... 4,045,979 0 3,356,336 ..3,356,336 | ... (689,643) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837KD Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.09/21/2015 | .09/21/2016 | ...24,449 | ...48,090,000 | ...1,967.0000 | .......ccccconeere 0 ... 1,841,743 | oo (VI I 1,253,194 ..1,253,194 | ... (588,549) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LY Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.09/21/2015 | .09/21/2016 | ...33,051 | ...65,010,000 | ...1,967.0000 | .....cccccovrruncc 0| ... 4,362,071 | oo 0 [ o 3,618,550 ..3,618,550 | ..... (743,521) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LU Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.09/21/2015 | .09/21/2016 | ...38,318 | ...75,370,000 | ...1,967.0000 | .......cccccc...0 | ..o 5,057,210 4,195,201 ..4,195201 | ... (862,008) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LK Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.09/21/2015 | .09/21/2016 | .....1,164 | .....2,290,000 | ...1,967.0000 0 153,625 0 127,439 | .| e 127,439 | ... (26,186) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LQ Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.09/21/2015 |.09/21/2016 | ...19,065 | ...37,500,000 | ...1,967.0000 | ......cccconccee 0 ... 2,516,199 | oo (VI I 2,087,309 ...2,087,309 | ..... (428,890) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LO Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.09/21/2015 |.09/21/2016 | .....8,668 | ...17,050,000 | ...1,967.0000 | .....ccccereee.0 | oo 1,144,003 949,006 ...949,006 | ..... (194,997) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LW Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.09/21/2015 |.09/21/2016 | ...54,703 | .107,600,000 | ...1,967.0000 | .....cocovceveeeee 0 ... 7,219,702 | oovvvvvred (VI I 5,989,094 ...5,989,094 | ..(1,230,608) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835MA Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.09/28/2015 | .09/28/2016 | ...22,495 | ...42,330,000 | ...1,882.0000 | .....ccccoourrmnec 0| ... 2,249,500 | ..ovvvreriirnnns 0 [ o 3,468,373 ..3,468,373 | ...1,218,873 0 0 0 0 0001
S&P 500 OTC Call Option 9RGOOONU Equity/ | RBC Capital
RGO Multiple .|Index | Markets ES7IP3U3RHIGC71XBU11...... .08/07/2015 | .08/05/2016 | .....6,073 | .....7,330,000 | ...1,207.0000 0 521,428 0 248,623 ...248,623 | ... (272,805) 0 0 0 0 0001
S&P 500 OTC Call Option  9RGOOONW Equity/ | Barclays Bank
RGO Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/14/2015 | .08/12/2016 | .....6,737 | .....8,170,000 | ...1,213.0000 | ....ccccovvrumncc 0 | e 411,765 0 262,541 262,541 | ... (149,224) 0 0 0 0 0001
S&P 500 OTC Call Option  9RGOOONY Equity/ | Barclays Bank
RGO Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | .....3,095 | .....3,580,000 | ...1,157.0000 | .......cccceeneen (VN I 277467 | oo (V) 190,553 | ... | ...... 190,553 | ....... (86,914) 0 0 0 0 0001
S&P 500 OTC Call Option 9RGOO0OA Equity/
RGO Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.08/28/2015 | .08/26/2016 | .....5,056 | .....5,880,000 | ...1,163.0000 .455,040 300,240 ...300,240 | ... (154,800) 0 0 0 0 0001
S&P 500 OTC Call Option  9RG0000C Equity/ | Barclays Bank
RGO Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... | .09/04/2015 | .09/07/2016 | .....3,776 | .....4,290,000 | ...1,136.0000 0 320,960 0 276,335 | .o | 276,335 | ... (44,625) 0 0 0 0 0001
S&P 500 OTC Call Option 9RGO00OE Equity/ | Barclays Bank
RGO Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .09/14/2015 | .09/14/2016 | .....6,337 | .....7,310,000 | ...1,154.0000 | .....cccoovrrmncc 0| s 597,959 | ooivrecrinrinnad 0 | e 421,995 | .| oo 421,995 | ... (175,964) 0 0 0 0 0001
S&P 500 OTC Call Option 9RG0000G Equity/ | RBC Capital
RGO Multiple .|Index | Markets ES7IP3U3RHIGC71XBU11..... .09/21/2015 | .09/21/2016 | .....3,324 | .....3,860,000 | ...1,161.0000 .311,858 211,684 ..211,684 | ... (100,174) 0 0 0 0 0001
S&P 500 OTC Call Option 9RG000OI Equity/ | RBC Capital
RGO Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .09/28/2015 | .09/28/2016 | .....6,290 | .....6,860,000 | ...1,091.0000 0 599,563 0 618,705 |.....| .ot 618,705 | ........ 19,142 0 0 0 0 0001
S&P 500 OTC Call Option 9SCO00AA Equity/
SCO Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.08/14/2015 | .08/12/2016 | ........ 258 | ..o 540,000 | ...2,092.0000 0 6,048 0 693 693 (5,355) 0 0 0 0 0001
S&P 500 OTC Call Option 9SCO00AB Equity/
SCO Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.08/21/2015 |.08/19/2016 570,000 | ...1,971.0000 0 6,270 0 2,868 2,868 3,402) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZA Equity/ | Barclays Bank
SPX Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... |.10/07/2014 | .10/07/2015 | ...10,030 | ...19,410,000 | ...1,935.0000 | ....1,146,128 0 0 145596 | ... | ... 145,596 | ..(1,822,493) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZC Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .10/07/2014 | .10/07/2015 | ...12,020 | ...23,260,000 | ...1,935.0000 | .....1,373,525 0 0 174482 | ... | ... 174,482 | ..(2,184,084) 0 0 0 0 0001
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S&P 500 OTC Call Option 9PG834ZG Equity/ | Credit Suisse FB
SPX Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .10/14/2014 | .10/14/2015 | ...15,982 | ...30,010,000 | ...1,878.0000 | .....1,598,200 0 0 893,887 | .....| ... 893,887 | ..(2,902,997) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZE Equity/ | Credit Suisse FB
SPX Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .10/14/2014 | .10/14/2015 | ....8,303 | ...15,590,000 | ...1,878.0000 | ........ 830,300 0 0 464,394 | .| ... 464,394 | ..(1,508,171) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZM Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.10/21/2014 | .10/21/2015 | ...22,882 | ...44,420,000 | ...1,941.0000 | .....2,745,840 0 0 581,690 |.....| ... 581,690 | ..(3,807,908) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZI Equity/ | Credit Suisse FB
SPX Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .10/21/2014 | .10/21/2015 | ...14,068 | ...27,310,000 | ...1,941.0000 | .....1,688,160 0 0 352,672 | .| oo 352,672 | ..(2,350,602) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZW Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.10/21/2014 | .10/21/2015 | ...32,994 | ...64,050,000 | ...1,941.0000 3,959,280 0 0 838,749 ....838,749 | ..(5,490,696) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834Z0 Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.10/21/2014 | .10/21/2015 | ...42,827 | ...83,140,000 | ...1,941.0000 | .....5,139,240 0 0 1,105,178 ..1,105,178 | ..(7,117,965) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZQ Equity/ | Barclays Bank
SPX Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.10/21/2014 | .10/21/2015 | ...37,125 | ...72,070,000 | ...1,941.0000 | .....4,455,000 0 0 958,034 | .....| ... 958,034 | ..(6,170,277) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZS Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.10/21/2014 | .10/21/2015 | ...31,000 | ...46,840,000 | ...1,941.0000 | .....3,720,000 0 0 788,059 ....788,059 | ..(5,158,864) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZU Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.10/21/2014 | .10/21/2015 | ...25,890 | ...50,260,000 | ...1,941.0000 | .....3,106,800 0 0 658,157 | .....| ... 658,157 | ..(4,308,484) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZK Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.10/21/2014 | .10/21/2015 | .....6,959 | ...13,510,000 | ...1,941.0000 | ........ 835,080 0 0 176,907 | .o | wooene 176,907 | ..(1,158,082) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AA Equity/ | RBC Capital
SPX Multiple .|Index | Markets ES7IP3U3RHIGC71XBU11...... .10/28/2014 | .10/28/2015 | ...18,619 | ...36,960,000 | ...1,985.0000 2,121,449 0 0 272,537 ..212,537 | ..(2,775,642) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZY Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .10/28/2014 | .10/28/2015 | .....6,886 | ...13,670,000 | ...1,985.0000 | ........ 784,591 0 0 100,794 | ... .. 100,794 | ..(1,026,536) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AC Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.11/07/2014 | .11/06/2015 | .....8,834 | ...17,950,000 | ...2,032.0000 | ....... 883,400 0 0 67,170 | .o | e 67,170 | ..(1,132,407) 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835AE Equity/ | Credit Suisse FB
SPX Multiple. .| Index | Int ES8DKGMJYYYJLNBC3868.... | .11/07/2014 | .11/06/2015 | ...11,792 | ...23,960,000 | ...2,032.0000 | .....1,179,200 0 0 88,419 ..(1,515,511) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AI Equity/ | RBC Capital
SPX Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .11/14/2014 | .11/13/2015 | ...17,747 | ...36,200,000 | ...2,040.0000 | .....2,015,349 0 0 137,679 | .o | v 137,679 | ..(2,182,164) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AG Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.11/14/2014 | .11/13/2015 | .....5,912 | ...12,060,000 | ...2,040.0000 | ........ 670,480 0 0 45,158 | oo | v 45,158 | ... (725,922) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AU Equity/
SPX Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.11/21/2014 | .11/20/2015 | ...20,950 | ...43,230,000 | ...2,064.0000 | .....2,420,982 0 0 118,996 118,996 | ..(2,356,221) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AY Equity/ | Credit Suisse FB
SPX Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .11/21/2014 | .11/20/2015 | ...38,265 | ...78,960,000 | ...2,064.0000 | ....4,421,903 0 0 214334 |...| ... 214,334 | ..(4,314,204) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AQ Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.11/21/2014 | .11/20/2015 | ...18,086 | ...37,320,000 | ...2,064.0000 | .....2,090,018 0 0 102,729 | .o | v 102,729 | ..(2,034,111) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835A0 Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.11/21/2014 | .11/20/2015 | .....6,775 | ...13,980,000 | ...2,064.0000 782,919 0 0 38,482 38,482 | ... (761,976) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AW Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.11/21/2014 | .11/20/2015 | ...30,351 | ...62,630,000 | ...2,064.0000 | .....3,507,362 0 0 172,394 | .| v 172,394 | ..(3,413,541) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AS Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.11/21/2014 | .11/20/2015 | ...30,749 | ...63,450,000 | ...2,064.0000 | .....3,553,354 0 0 174,654 | ... | ... 174,654 | ..(3,458,303) 0 0 0 0 0001
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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 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 [ 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)
S&P 500 OTC Call Option 9PG835BA Equity/ | Credit Suisse FB
SPX Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .11/21/2014 | .11/20/2015 | ...38,633 | ...79,720,000 | ...2,064.0000 | .....4,464,429 0 0 216,395 216,395 | ..(4,355,694) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AM Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.11/21/2014 |.11/20/2015 | ...10,720 | ...22,120,000 | ...2,064.0000 | .....1,238,803 0 0 60,890 | ... | s 60,890 | ..(1,205,666) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AK Equity/ | Credit Suisse FB
SPX Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .11/21/2014 | .11/20/2015 | ........ 921 | ....1,900,000 | ...2,064.0000 | ........ 106,431 0 0 5,159 | oo | e 5159 | ... (103,839) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BC Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.11/28/2014 |.11/27/2015 .5,572 | ...11,520,000 | ...2,068.0000 | ........ 612,920 0 0 37,036 | .o | v 37,036 | ..... (617,714) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BE Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.11/28/2014 | .11/27/2015 | ....8,624 | ...17,830,000 | ...2,068.0000 948,640 0 0 57,322 57,322 | ... (956,060) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BM Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/12/2014 | .12/14/2015 | ...17,275 | ...34,590,000 | ...2,002.0000 | .....1,900,250 0 0 485,366 | .....| oo 485,366 | ..(2,252,674) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BK Equity/ | Barclays Bank
SPX Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/12/2014 | .12/14/2015 | .....6,333 | ...12,680,000 | ...2,002.0000 | ....... 696,630 0 0 177,935 | .o | e 177,935 | ... (825,829) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BO Equity/ | Barclays Bank
SPX Multiple. .|Index |PLC G5GSEF7VJP5I70UKS573..... | .12/19/2014 | .12/21/2015 | .....1,033 | .....2,140,000 | ...2,071.0000 130,695 0 0 11,526 11,526 (112,383) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CG Equity/ | RBC Capital
SPX Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .12/26/2014 | .12/28/2015 | .....4,586 | .....9,580,000 | ...2,089.0000 565,179 0 0 40,616 | .....| oo 40,616 | ..... (469,833) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CI Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .12/26/2014 | .12/28/2015 | .....8,407 | ...17,560,000 | ...2,089.0000 | .....1,036,079 0 0 74457 | | v 74457 | ... (861,292) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CK Equity/ | RBC Capital
SPX Multiple .|Index | Markets ES7IP3U3RHIGC71XBU11...... .01/07/2015 | .01/07/2016 | .....5,899 | ...11,950,000 | ...2,026.0000 768,463 161,840 ...161,840 | ... (606,623) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CM Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .01/07/2015 | .01/07/2016 | .....8,687 | ...17,600,000 | ...2,026.0000 0 1,131,655 0 238,329 | .| oo 238,329 | ... (893,326) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CQ Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/14/2015 |.01/14/2016 | ...11,127 | ..22,380,000 | ...2,073.0000 | ....cccoovvevreeeee 0 ... 1,335,240 | oovvvoed (V) 389,750 | .....| . 389,750 | ..... (945,490) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CO Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/14/2015 | .01/14/2016 | .....6,175 | ...12,420,000 | ...2,117.0000 .741,000 216,294 ..216,294 | ... (524,706) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DA Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/21/2015 |.01/21/2016 | ...22,823 | ...46,380,000 | ...2,032.0000 | .....cccocooveeeee 0 ... 2,847,626 | ...oooocicied (V) 676,666 | .....| ... 676,666 | ..(2,170,960) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CU Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/21/2015 | .01/21/2016 | ...14,817 | ...30,110,000 | ...2,032.0000 | ....cccocovvrrmnec 0| ... 1,848,717 | o 0 | e 439,301 | ..o | oo 439,301 | ..(1,409,416) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CW Equity/
SPX Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .01/21/2015 | .01/21/2016 | ....7,883 | ...16,020,000 | ...2,032.0000 .983,562 233,719 ..233719 | ... (749,843) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DC Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/21/2015 | .01/21/2016 | ...39,018 | ...79,290,000 | ...2,032.0000 | ....cccocovvrrmncc 0| ... 4,868,276 | ..ooovrvrrerinnnd 0 [ o 1,156,822 ..1,156,822 | ..(3,711,454) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CS Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/21/2015 |.01/21/2016 | .....2,072 | ....4,210,000 | ...2,032.0000 | .....ccocvvevreeeee (VN I 258,523 | oo (VI I 61,432 | .| e 61,432 | ... (197,092) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DG Equity/
SPX Multiple .| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.01/21/2015 | .01/21/2016 | ...39,855 | ...80,990,000 | ...2,032.0000 | ....ccccoverr0 | ovee 4,972,708 ..1,181,638 | ..(3,791,071) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DI Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/21/2015 |.01/21/2016 | ...23,370 | ...47,490,000 | ...2,032.0000 | ......cocvvevreeeee 0 ... 2,915,875 | oo (V) 692,884 | ....| ... 692,884 | ..(2,222,991) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CY Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/21/2015 | .01/21/2016 | ...28,320 | ...57,550,000 | ...2,032.0000 0 3,533,486 0 839,643 | ... | .o 839,643 | ..(2,693,843) 0 0 0 0 0001
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative 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 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 [ 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)
S&P 500 OTC Call Option 9PG835DE Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/21/2015 | .01/21/2016 | ...17,499 | ...35,560,000 | ...2,032.0000 | ......cccoceoveeeee 0 ... 2,183,350 | oovovveerd (V) I 518,818 |...| ... 518,818 | ..(1,664,533) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DK Equity/ | RBC Capital
SPX Multiple. N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .01/28/2015 | .01/28/2016 | .....4,290 | .....8,590,000 | ...2,002.0000 | ...ocoevrrrreencd 0| s 540,111 | cviccieiis 0 | e 183,325 | .o | couene 183,325 | ... (356,786) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DM Equity/ | RBC Capital
SPX Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .01/28/2015 | .01/28/2016 | .....9,934 | ...19,890,000 | ...2,002.0000 | .......ccccconeren 0 ... 1,250,691 | oo (V) 424511 | .| 424511 | ... (826,180) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835D0 Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.02/06/2015 | .02/05/2016 | .....4,452 | .....9,150,000 | ...2,055.0000 | ....cccocoovrmmncc 0| s 534,240 | .o 0 | e 109,327 | .coer | couene 109,327 | ..... (424,913) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DQ Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.02/06/2015 | .02/05/2016 | ...10,494 | ...21,570,000 | ...2,055.0000 | ... | .o 1,259,280 257,698 ....257,698 | ..(1,001,582) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DU Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.02/13/2015 | .02/12/2016 | ...14,187 | ...29,750,000 | ...2,097.0000 | ....cccocoovrmmncc 0| ... 1,702,440 | covvvirinns 0 | e 218,265 |.....| .o 218,265 | ..(1,484,175) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DS Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.02/13/2015 |.02/12/2016 | .....4,368 | ....9,160,000 | ...2,097.0000 | ..o (VN I 524,160 | ooovoved (VI I 67,201 | .o | e 67,201 | ... (456,959) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EK Equity/ | Barclays Bank
SPX Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... |.02/20/2015 | .02/19/2016 | ...29,427 | ...62,100,000 | ...2,110.0000 | .....cccccoeren0 | oo 3,570,672 ..(3,125,230) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DY Equity/ | Barclays Bank
SPX Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.02/20/2015 | .02/19/2016 | ...10,349 | ...21,840,000 | ...2,110.0000 | ......cccooermerr 0 ... 1,255,748 | .ovvvoced (V) 156,655 |.....| ... 156,655 | ..(1,099,093) 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835EG Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ...44,330 | ...93,550,000 | ...2,110.0000 | ....cccocovvrumncc 0| ... 5,379,002 | oo 0 | e 671,032 | ... | oot 671,032 | ..(4,707,970) 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835EC Equity/ | Barclays Bank
SPX Multiple .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ...23,385 | ...49,350,000 | ...2,110.0000 | ........ccccc...0 | . 2,837,536 0 353,983 ....353,983 | ..(2,483,553) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EI Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ...43,008 | ...90,760,000 | ...2,110.0000 | ......cccoovvumnec 0| ... 5218591 | oo 0 | e 651,020 |.....| .ot 651,020 | ..(4,567,570) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EA Equity/ | Barclays Bank
SPX Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... | .02/20/2015 | .02/19/2016 | .....7,733 | ...16,320,000 | ...2,110.0000 0 938,322 0 117,056 | ... | wooeee 117,056 | ..... (821,266) 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835EE Equity/ | Barclays Bank
SPX Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... |.02/20/2015 | .02/19/2016 | ...21,504 | ...45,380,000 | ...2,110.0000 | .....ccccerree0 | e 2,609,295 325,510 ...325,510 | ..(2,283,785) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DW Equity/ | Credit Suisse FB
SPX Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .02/20/2015 | .02/19/2016 | ........ 938 | ....1,980,000 | ...2,110.0000 | .....cccccvirrene (V) - 113817 | oo (VN I 13793 | .| e 13,793 | ... (100,024) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EQ Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .02/27/2015 | .02/26/2016 | ...10,283 | ...21,640,000 | ...2,105.0000 0 1,211,852 0 179,436 | ... | coooee 179,436 | ..(1,032,415) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EM Equity/
SPX Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .02/27/2015 | .02/26/2016 | ....5,403 | ...11,370,000 | ...2,105.0000 .636,744 192,828 92,828 | ..... (543,915) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IK Equity/
PXA Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.10/07/2014 | .10/07/2015 | .....2,615 | .....5,060,000 | ...1,935.0000 162,444 0 0 285,269 |.....| .o 285,269 | ... (34,313) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IL Equity/ | RBC Capital
PXA Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .10/14/2014 | .10/14/2015 | .....1,816 | .....3,410,000 | ...1,878.0000 | ........ 127,501 0 0 302,879 | .| o 302,879 | ... (11,835) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IM Equity/
PXA Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.10/21/2014 | .10/21/2015 | ...25,452 | ...49,410,000 | ...1,941.0000 | .....1,660,234 0 0 2,649,600 ...2,649,600 (521,161) 0 0 0 0 0001
S&P 500 OTC Call Option  9PG837IN Equity/ | JP Morgan Chase
PXA Multiple N/A........ | Index |&Co 815DZWZKVSZIINUHU748..... | .10/28/2014 | .10/28/2015 | .....3,018 | .....5,990,000 | ...1,985.0000 | ........ 190,225 0 0 148570 | ....| ... 148,570 | ..... (145,621) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837I0 Equity/
PXA Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.11/07/2014 | .11/06/2015 | .....2,047 | .....4,160,000 | ...2,032.0000 123,946 0 0 30,575 30,575 | ... (118,604) 0 0 0 0 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 Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
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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) BJA.C.V. | )/Accretion Items Exposure Entity end (b)

S&P 500 OTC Call Option 9PG837IP Equity/
PXA Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.11/14/2014 | .11/13/2015 | .....1,618 | ....3,300,000 | ...2,040.0000 99,005 0 0 10,632 | .| vt 10,632 | ..... (104,184) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IQ Equity/ | JP Morgan Chase
PXA Multiple. N/A........ [ Index | & Co 8I5DZWZKVSZIINUHU748..... | .11/21/2014 | .11/20/2015 | ...22,942 | ...47,340,000 | ...2,064.0000 | .....1,415,521 0 0 2,125 2,125 | ..(1,390,733) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IR Equity/ | JP Morgan Chase
PXA Multiple N/A........ | Index |&Co 8I5DZWZKVSZIINUHU748..... | .11/28/2014 | .11/27/2015 | .....2,027 | .....4,190,000 | ...2,068.0000 125,309 0 0 145 145 | .. (123,348) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IT Equity/ | Barclays Bank
PXA Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/12/2014 | .12/14/2015 | .....1,633 | .....8,100,000 | ...2,002.0000 125,888 0 0 49,622 | oo | i 49,622 (112,329) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IV Equity/ | RBC Capital
PXA Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .12/26/2014 | .12/28/2015 | .....2,039 | .....4,260,000 | ...2,089.0000 137,531 0 0 57 57 (122,958) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IW Equity/
PXA Multiple. N/A........ [ Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.01/07/2015 | .01/07/2016 | ....1,530 | ....3,100,000 | ...2,026.0000 0 113,450 0 15,362 15,362 | ....... (98,087) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837IX Equity/ | Barclays Bank
PXA Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .01/21/2015 | .01/21/2016 | ...18,301 | ...37,190,000 | ...2,032.0000 | .......ccccceneern 0 ... 1,331,398 | oo (V) 147,940 | ... | ... 147,940 | ..(1,183,458) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG8371Y Equity/ | Barclays Bank
PXA Multiple. .|Index |PLC G5GSEF7VJP5I70UKS5573..... | .01/28/2015 | .01/28/2016 | .....1,773 | .....3,550,000 | ...2,002.0000 0 122,107 0 39,056 (83,050) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837I1Z Equity/ | Credit Suisse FB
PXA Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .02/06/2015 | .02/05/2016 | .....1,474 | ....3,030,000 | ...2,055.0000 | .....cccovevveeeee (V) - 105,435 0 5,222 5222 | ... (100,214) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JA Equity/
PXA Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.02/13/2015 | .02/12/2016 | .....1,278 | .....2,680,000 | ...2,097.0000 0 85,754 0 541 541 (85,213) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JB Equity/ | JP Morgan Chase
PXA Multiple .|Index |&Co 8I5DZWZKVSZIINUHU748..... | .02/20/2015 | .02/19/2016 | ...19,353 | ...40,840,000 | ...2,110.0000 | ........cccc....0 | .. 1,257,945 0 3,689 3,689 | ..(1,254,256) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG837JC Equity/
PXA Multiple. N/A........ [ Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.02/27/2015 | .02/26/2016 | ....1,758 | ....3,700,000 | ...2,105.0000 0 109,506 0 934 934 | ... (108,572) 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835GW Equity/ | Barclays Bank
SPX Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .05/07/2015 | .05/06/2016 | .....6,279 | ...13,110,000 | ...2,088.0000 | ........cccconeere (V) I 785,315 | oo (V) I 233,441 | .| e 233441 | ... (551,874) 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835GY Equity/ | Barclays Bank
SPX Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .05/07/2015 | .05/06/2016 | .....9,148 | ...19,100,000 | ...2,088.0000 | ......ccccreec0 | e 1,144,140 340,104 ...340,104 | ... (804,036) 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HC Equity/ | RBC Capital
SPX Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .05/14/2015 | .05/13/2016 | ...17,298 | ...36,690,000 | ...2,121.0000 | .......ccccceoeeen 0 ... 2,072,992 | oo (V) 486,295 | .| ... 486,295 | ..(1,586,697) 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HA Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .05/14/2015 | .05/13/2016 | ....5,582 | ...11,840,000 | ...2,121.0000 | ...occoevrrrreencd 0 | s 668,947 | ..o (0} 156,926 | .....| ... 156,926 | ..... (512,021) 0 0 0 0 0001
S&P Asian OTC Call Option 9PG837JL Equity/ | Barclays Bank

Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .05/07/2015 | .05/06/2016 | .....2,280 | .....4,760,000 | ...2,088.0000 .149,477 0 12,158 12,158 | ... (137,319) 0 0 0 0 0001
S&P Asian OTC Call Option 9PG837JM Equity/
SPX Multiple. N/A........ | Index [ Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.05/14/2015 | .05/13/2016 | .....1,400 | .....2,970,000 | ...2,121.0000 | .....oocoovreence (U 87,892 0 3,850 3,850 | ... (84,042) 0 0 0 0 0001
0019999. Total-Purchased Options-Hedging Effective-Call Options and Warrants. .104,458,593 | .311,541,038 0| . 134,676,947 |XXX| 134,676,947 |(309,358,379) 0 0 0 0 XXX XXX
0079999. Total-Purchased Options-Hedging Effective .104,458,593 | .311,541,038 | .....ccooocoonenen 0| e 134,676,947 |XXX| 134,676,947 |(309,358,379) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrant: .104,458,593 | .311,541,038 | ..o 0] . 134,676,947 |XXX| 134,676,947 |(309,358,379) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options .104,458,593 | .311,541,038 | .......ccooooueuucd 0 | 134,676,947 [XXX| 134,676,947 |(309,358,379) 0 0 0 0 XXX XXX
Written Options - Hedging Effective - Call Options and Warrants
Russell 2000 OTC Call Option 9RG0O00LJ Equity/
RGO Multiple. N/A........ | Index | Bank of America.. EYKN6VOZCB8VDIIULBSO.... |.12/05/2014 | .12/07/2015 | ....4,305 | ....5,090,000 | ...1,231.0000 | .......(273,324) 0 0 (10,890) | ... | coveed (10,890) | ...... 348,688 0 0 0 0 0001
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Description

219030

Russell 2000 OTC Call Option 9RGOOOLN
RGO

Russell 2000 OTC Call Option
9RGOOOMH RGO

Russell 2000 OTC Call Option 9RGO0OMJ
RGO

Russell 2000 OTC Call Option 9RGO0OML
RGO

Russell 2000 OTC Call Option
9RGOOOMN RGO

Russell 2000 OTC Call Option 9RGOOOMP
RGO

Russell 2000 OTC Call Option
9RGOOOMR RGO

Russell 2000 OTC Call Option 9RGOOOMT
RGO

Russell 2000 OTC Call Option 9RGOOOMV
Russell 2000 OTC Call Option 9RGOOONB
RGO

Russell 2000 OTC Call Option 9RGOOOND
RGO

Russell 2000 OTC Call Option 9RGOOONF
RGO

Russell 2000 OTC Call Option 9RGOOONH
RGO

Russell 2000 OTC Call Option 9RGOOONJ
RGO

Russell 2000 OTC Call Option 9RGOOONL
RGO

Russell 2000 OTC Call Option 9RGOOONN
RGO

Russell 2000 OTC Call Option 9RGOOONP
RGO

Russell 2000 OTC Call Option 9RGOOONR
RGO

Russell 2000 OTC Call Option 9RGOOONT
RGO

Russell 2000 OTC Call Option 9RGOOOKT
RTY

Russell 2000 OTC Call Option 9RGO0OKV
Russell 2000 OTC Call Option 9RGOOOKX
RTY

Russell 2000 OTC Call Option 9RGO00KZ
RTY

2 3 4 5 6 7 8 9 10 11 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 Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el )of Date of Rate of Index Premium Premium 3} Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(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-
Income Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) B.JA.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/ | Barclays Bank
Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/19/2014 | .12/21/2015 | ......3,838 | ......4,590,000 | ....1,245.0000 | .......(264,400) 0 0 (9,562) ..... (9,562) .291,729 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .03/06/2015 | .03/07/2016 | ......4,000 | ......4,870,000 |....1,267.0000 | ....ccoourrrrrereed 0 200:(254,960) | o0 | i (30,766) | ..... | e (30,766) | .......224,194 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .03/13/2015 | .03/14/2016 | .....5,162 | ......6,360,000 | ....1,282.0000 0 (335,840) 0 (33,988) | ..... (33,988)] .......301,852 0 0 0 0001
Equity/ | Barclays Bank
Multiple. N/A........ | Index [PLC G5GSEF7VJP5I70UKB573..... | .03/20/2015 | .03/21/2016 | ......3,940 | ......4,990,000 |....1,319.0000 | .....ccccoeeerecrc 0 +00rini(239,000) | oovvvvvrvreririnn@ [ i (13,949) [ oo | oo (13,949) | .......225,051 0 0 0 0001
Equity/
Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .03/27/2015 | .03/28/2016 | ......4,329 | .....5,370,000 | ....1,299.0000 0 (218,268) 0 (24,664) | ..... (24,664) .193,604 0 0 0 0001
Equity/
Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .04/07/2015 | .04/07/2016 | ......4,316 |.....5,410,000 |....1,308.0000 | .....cccoerrrrrrrecd 0 ....(224,087) 0 (25,074) ] ..... (25,074)] ......199,013 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .04/14/2015 | .04/14/2016 | ......6,370 | ......8,060,000 | ....1,313.0000 | ....ccccorrrrrrrre.d 0 ....(407,871) 0 (35,259) | ..... (35,259) | .......372,612 0 0 0 0001
Equity/
Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... | .04/21/2015 | .04/21/2016 | ......2,721 | ......3,440,000 | ....1,318.0000 | ..........cccceeeest 0| cririni(141,546) | 0 [ i (15,524) [ oo | oo (15,524) | .......126,023 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .04/28/2015 | .04/28/2016 | ......3,962 | ......4,990,000 | ....1,310.0000 0 (258,481) 0 (26,640) [ ... | vovvee (26,640) 231,840 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .05/21/2015 | .05/20/2016 | ......3,223 | ......4,050,000 | ....1,322.0000 | ....ccooourrrrrrrecd 0 (178,232) | o0 | (22,367) | coove | o (22,367)] .......155,865 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .05/28/2015 | .05/27/2016 | ......4,541 | .....5,690,000 | ....1,314.0000 | ...cccoeorrrurerread 0 200(267,465) | ovvoerrrienn0 | i (39,024) | coovo | e (39,024) | ......228,441 0 0 0 0001
Equity/
Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... | .06/05/2015 | .06/07/2016 | ......3,124 | ......3,940,000 | ....1,315.0000 | ..........cccceeees 0] ....(193,313) 0 (29,189) | ..... (29,189) | .......164,124 0 0 0 0001
Equity/
Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .06/12/2015 | .06/14/2016 | ......6,213 | .....7,860,000 | ....1,311.0000 | ...cccoesurrrrerrecd 0 wn(377,191) | 0 | (64,185) [ ..... | ......d (64,185)| .......313,006 0 0 0 0001
Equity/ | Barclays Bank
Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .06/19/2015 | .06/21/2016 | .....2,779 | ......3,570,000 | ....1,347.0000 | ....cccocrrrrrrrcnd 0 20:(160,293) | ovvvecrriinenn0 | i (18,414) | .oovo | e (18,414)] .......141,879 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .06/26/2015 | .06/28/2016 | ......4,415 | ......5,650,000 | ....1,336.0000 | .....ccccocrrrerre.d 0 20(268,388) | o0 | i (36,403) | ..o0. | e (36,403) 231,985 0 0 0 0001
Equity/
Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... | .07/07/2015 | .07/07/2016 | ......3,325 | ......4,150,000 | ....1,307.0000 | ..........ccccccce 0 10rrini(165,984) | o0 [ (43,793) [ cooee | oo (43,793) 122,191 0 0 0 0001
Equity/
Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .07/14/2015 | .07/14/2016 | ......6,636 | ......8,450,000 | ....1,325.0000 | ...cccceoerrrrerrecd 0 20ee(354,296) | ovvoevrriiienn0 | i (70,848) | ..... | ......d (70,848) | .......283,448 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .07/21/2015 | .07/21/2016 | ......4,113 | ......5,160,000 | ....1,306.0000 | .....c.ccrvrruvcc.d 0 ....(244,065) 0 (59,243) | ..... (59,243)| .......184,823 0 0 0 0001
Equity/
Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .07/28/2015 | .07/28/2016 | ......4,344 | ......5,320,000 | ....1,275.0000 0 (252,734) 0 (92,838) | .oov. | e (92,838) 159,896 0 0 0 0001
Equity/ | RBC Capital
Multiple. N/A........ | Index | Markets ES7IP3USRHIGC71XBU1L..... .10/07/2014 | .10/07/2015 | ......6,708 | ......7,220,000 |....1,129.0000 | ......(397,114) 0 0 (24,792) [ coocc | o (24,792)] ......891,523 0 0 0 0001
Equity/
Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO..... .10/14/2014 | .10/14/2015 | ......7,046 | ......7,480,000 | ....1,103.0000 ....(460,738) 0 0 (128,958) | ..... (128,958) | .......960,710 0 0 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .10/21/2014 | .10/21/2015 | ......4,214 | ......4,690,000 | ....1,159.0000 (282,296) Q 0 (15,321) | ..... 482,138 Q Q 0 0001
Equity/ | RBC Capital
Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .10/28/2014 | .10/28/2015 | ......6,438 | ......7,400,000 | ....1,190.0000 ....(443,964) 0 0 (8,711) | ..... (8,711) | .......641,739 0 0 0 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 Cost of | 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 Items(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)
Russell 2000 OTC Call Option 9RG0O00LB Equity/ | RBC Capital
RTY Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .11/07/2014 | .11/06/2015 | .....5,497 | .....6,450,000 | ...1,229.0000 (329,600) 0 0 (2,039) | ..... (2,039) | ...... 437,881 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO00LD Equity/ | Barclays Bank
RTY Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .11/14/2014 | .11/13/2015 | .....6,824 | .....8,010,000 | ...1,219.0000 ....(446,153) 0 0 (7,832) | coooe | o (7,832) | ... 582,660 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOLF Equity/ | RBC Capital
RTY Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .11/21/2014 | .11/20/2015 | .....3,036 | .....3,560,000 | ...1,227.0000 | .......(189,629) 0 0 (3751) | oo | v (3,751) | ..... 251,581 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OOLH Equity/ | RBC Capital
RTY Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .11/28/2014 | .11/27/2015 | ....4,159 | .....4,880,000 | ...1,232.0000 ....(248,375) 0 0 (6,413) | .ooe | o (6,413) | ...... 332,877 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG0OOOLL Equity/ | Barclays Bank
Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... | .12/12/2014 | .12/14/2015 | .....7,029 | .....8,100,000 | ...1,198.0000 ..(394,608) 0 0 (58,111) | ..... | ......(58,111) | ..... 657,820 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG0O0OLP Equity/ | RBC Capital
RTY Multiple. N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .12/26/2014 | .12/28/2015 | ....3,127 | ....3,800,000 | ...1,261.0000 (222,799) 0 0 (6,193) | oo | o (6,193) | ....... 219,620 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OLR Equity/
RTY Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .01/07/2015 | .01/07/2016 | .....3,546 | ....4,170,000 | ...1,226.0000 0 (212,370) 0 (24,211) | oo | e (24211) | ...... 188,159 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOLT Equity/ | RBC Capital
RTY Multiple. .| Index | Markets ES7IP3U3RHIGC71XBU1L..... .01/14/2015 | .01/14/2016 | .....4,647 | .....5,470,000 | ...1,220.0000 0 (353,033) 0 (42,277) | ..... (42,277) | ...... 310,756 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG0O00LV Equity/ | RBC Capital
RTY Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .01/21/2015 | .01/21/2016 | .....1,852 | .....2,160,000 | ...1,207.0000 | .......ccccoeoeee 0 [ (133,900) 0 (23,995) | ..... (23,995) | ... 109,905 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OOLX Equity/ | Barclays Bank
RTY Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.01/28/2015 | .01/28/2016 | .....3,293 | .....3,870,000 | ...1,217.0000 | ....cccccovvrrnncc 0 | . (190,302) 0 (38,343) | ..... (38,343) 151,959 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG000LZ Equity/ | RBC Capital
Multiple .|Index | Markets ES7IP3U3RHIGC71XBU11...... .02/06/2015 | .02/05/2016 | .....3,111 | ....3,750,000 | ...1,249.0000 (224,272) 0 (21,534) | ..... (21,534) | ...... 202,738 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGO0OMB Equity/
RTY Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.02/13/2015 |.02/12/2016 | .....5,960 | .....7,290,000 | ...1,270.0000 0 (329,528) 0 (29,243) [ oo | o (29,143) | ...... 300,385 0 0 0 0 0001
Russell 2000 OTC Call Option Equity/ | RBC Capital
9RGOOOMD RTY Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .02/20/2015 | .02/19/2016 | .....2,289 | .....2,820,000 | ...1,282.0000 | .......cccccooeeen 0 [ (157,895) | ovvvvvverid (VI IR (9,861) | vovee | v (9,861) | ... 148,034 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOMF Equity/ | RBC Capital
RTY Multiple. .| Index | Markets ES7IP3U3RHIGC71XBU1L..... .02/27/2015 | .02/26/2016 | ....3,219 | .....3,970,000 | ...1,286.0000 (192,979) (14,865) | ..... (14,865) | ...... 178,114 0 0 0 0 0001
Russell 2000 OTC Call Option 9RGOOOMX Equity/ | Barclays Bank
RTY Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... | .05/07/2015 | .05/06/2016 | .....5,606 | .....6,870,000 | ...1,279.0000 | .......ccccconerre 0 [ (362,764) | oovvovverd (VI I (68,595) [ ..... | v (68,595) | ...... 294,169 0 0 0 0 0001
Russell 2000 OTC Call Option 9RG000MZ Equity/ | RBC Capital
RTY Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .05/14/2015 | .05/13/2016 | .....6,851 | .....8,530,000 | ...1,291.0000 | ...ocoevrrrreencd 0 | . (452,097) | ovorvvieri () I (73,799) [ e | o (73,799) | ...... 378,298 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HV Equity/
b Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .05/28/2015 | .05/27/2016 | ....5,149 | ...10,920,000 | ...2,265.0000 (266,564) (37,420) | ... (37,420 | ...... 229,144 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BJ Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.12/05/2014 |.12/07/2015 | .....8,018 | ...16,640,000 | ...2,143.0000 | .......(600,789) 0 0 (11,012) | e | o (11,012) | ...... 638,521 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BH Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.12/05/2014 |.12/07/2015 | .....6,129 | ...12,720,000 | ...2,210.0000 | .......(296,398) 0 0 (1,663) | vovee | o (1,663) 330,515 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CF Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... |.12/19/2014 | .12/21/2015 | ...36,312 | ...75,190,000 | ...2,135.0000 | ....(3,316,012) 0 0 (95,658) | ..... (95,658) | ...3,109,378 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CD Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.12/19/2014 | .12/21/2015 | ...36,573 | ...75,730,000 | ...2,157.0000 | ....(2,949,978) 0 0 (63,040) | ..... | wooeeed (63,040) | ...2,807,388 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CB Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.12/19/2014 |.12/21/2015 | ...32,555 | ...67,410,000 | ...2,185.0000 | ....(2,219,274) 0 0 (32,170) | ..... (32,170) | ...2,097,981 0 0 0 0 0001
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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 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 [ 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)
S&P 500 OTC Call Option 9PG835BZ Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.12/19/2014 |.12/21/2015 | ...14,367 | ...29,750,000 | ...2,201.0000 | .......(884,433) 0 0 (9,918) | wovot | v (9,918) | ...... 864,825 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BX Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.12/19/2014 |.12/21/2015 | ...29,851 | ...61,810,000 | ...2,217.0000 | ....(1,656,432) 0 0 (14,291) | oo | o (14,291) | ...1,614,854 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BV Equity/ | JP Morgan Chase
PG8 Multiple N/A........ | Index |&Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ...26,137 | ...54,120,000 | ...2,239.0000 | ....(1,239,417) 0 0 (7,499) | covoo | oo (7,499) | ...1,226,617 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BT Equity/ | JP Morgan Chase
PG8 Multiple. N/A........ [ Index | & Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | .....8,002 | ...16,570,000 | ...2,285.0000 | .......(266,787) 0 0 (665) | ..... (665) | ...... 269,959 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BR Equity/ | JP Morgan Chase
PG8 Multiple N/A........ | Index |&Co 8I5DZWZKVSZIINUHU748..... | .12/19/2014 | .12/21/2015 | ...14,213 | ...29,430,000 | ...2,339.0000 0 0 (283) ] ..... (283) 311,943 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB35ET Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/06/2015 |.03/07/2016 | .....9,685 | ...20,060,000 | ...2,134.0000 | ......cccouwrmncc 0 | . (637,467) | oo 0 | oo (131,720) | ..ooo | woond (131,720) | ...... 505,747 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835ER Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.03/06/2015 | .03/07/2016 | .....4,191 | ....8,680,000 | ...2,206.0000 | ...........cc...... 0 [ (145,679) | covvvvvevriened (VI I (23,809) [ ..c. | wooeend (23,809) | ...... 121,871 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835EX Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .03/13/2015 | .03/14/2016 | ...14,011 | ...28,770,000 | ...2,116.0000 +(1,237,031) | o0 | inn(254,995) | e | (254,995) | ...... 982,036 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EV Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .03/13/2015 | .03/14/2016 | .....6,745 | ...13,850,000 | ...2,178.0000 | .......cccccooeeee 0 [ (408,545) | ..ovvovvvr (VI I (60,731) [ coce | woveead (60,731) | ...... 347,814 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FN Equity/
PG8 Multiple. N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.03/20/2015 |.03/21/2016 | ...49,719 | .104,810,000 | ...2,177.0000 | ....cccocovvrumncc 0 | ...(4,043,646) | ....cooovvvernnns 0 | oo (498,597) | ..o | wonnd (498,597) | ...3,545,050 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835FL Equity/
PG8 Multiple .|Index |Deutsche Bank.... 7LTWFZYICNSX8D621K86.... | .03/20/2015 | .03/21/2016 | ...40,905 | ...86,230,000 | ...2,209.0000 ...(2,724,682) 0 (265,311) | ... | ..o (265,311) | ...2,459,371 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FJ Equity/
PG8 Multiple. N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.03/20/2015 |.03/21/2016 | ...45,212 | ...95,310,000 | ...2,235.0000 | ....cccocovvrrmnec 0 | ...(2,533,228) | ..cccovvvrirennns 0 | oo (209,538) | .... | wooud (209,538) | ...2,323,690 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FH Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.03/20/2015 | .03/21/2016 | ...20,664 | ...43,560,000 | ...2,257.0000 | .....ccocvvevveeeee 0 [ (951,784) | oovvvvevrd (VI I (69,209) | ... | wooeeed (69,209) | ...... 882,574 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FF Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/20/2015 |.03/21/2016 | ...30,844 | ...65,020,000 | ...2,279.0000 ..(1,182,867) (72,462) | ..... (72,462) | ...1,110,405 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FD Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.03/20/2015 |.03/21/2016 | ...11,314 | ...23,850,000 | ...2,326.0000 | .......cccccc... 0 [ (285,000) | .ovvovveriinnen (VI I (11,876) | e | woveead (11,876) | ...... 273,123 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FB Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/20/2015 |.03/21/2016 | ...15,123 | ...31,880,000 | ...2,382.0000 0 (211,117) 0 (7,450) | .oooe | o (7,450) | ....... 203,667 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FR Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .03/27/2015 | .03/28/2016 | ...10,471 | ...21,580,000 | ...2,127.0000 (885,323) .(204,548) | .....| ... (204,548) | ...... 680,775 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FP Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.03/27/2015 | .03/28/2016 | .....5,934 | ...12,230,000 | ...2,198.0000 0 (319,724) 0 (50,778) [ covoe | o (50,778) | ...... 268,945 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FV Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .04/07/2015 | .04/07/2016 | ...11,983 | ...24,880,000 | ...2,140.0000 | .......cccccooeere 0 | ..(1,047,434) | cccoorrrrvnnnnnen. (VI I (222,735) | ... | ..o (222,735) | ...... 824,699 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FT Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .04/07/2015 | .04/07/2016 | .....8,029 | ...16,670,000 | ...2,213.0000 (446,734) 0 (63,572) | ..... (63,572) | ...... 383,162 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FZ Equity/ | RBC Capital
PG8 Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .04/14/2015 | .04/14/2016 | ...16,075 | ...33,690,000 | ...2,160.0000 | ........ccccooeeen 0 | ...(1,350,943) | .cooovvrrvvrrnnens (VI I (257,675) | e | oo (257,675) | ...1,093,268 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835FX Equity/ | RBC Capital
PG8 Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .04/14/2015 | .04/14/2016 | ....8,837 | ...18,520,000 | ...2,219.0000 0 (511,220) 0 (7L,711) | e | e (71,711) | ...... 439,510 0 0 0 0 0001
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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) BJA.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG835GR Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .04/21/2015 | .04/21/2016 | ...29,176 | ...61,190,000 | ...2,161.0000 | .......cccccooeree 0 | ...(2,524,016) | .cocovvrrvvvrnreae (VI I (494,835) | ..... | ... (494,835) | ...2,029,181 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GP Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .04/21/2015 | .04/21/2016 | ...46,026 | ...96,530,000 | ...2,188.0000 | .......ccoowumucc 0 | ..(3,397,639) | ..coovrrvrirennns 0 | oo (595,659) | ..... | wooud (595,659) | ...2,801,980 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GN Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.04/21/2015 | .04/21/2016 | ...26,782 | ...56,170,000 | ...2,207.0000 | ......cccovevveeeee 0 [ ...(1,725,029) | ccoovrrvrverrnnens (VI I (277,541) | .....| ... (277,541) | ...1,447,488 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GL Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.04/21/2015 |.04/21/2016 | ...44,481 | ...93,290,000 | ...2,226.0000 | ......ccccourrmncc 0 | ...(2,544,313) | .covvrvirirennns 0 | oo (367,325) | ..oo. | wonnd (367,325) | ...2,176,988 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GJ Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .04/21/2015 | .04/21/2016 | ...30,091 | ...63,110,000 | ...2,246.0000 ...(1,492,815) .(190,992) | .....| ..... (190,992) | ...1,301,822 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GH Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.04/21/2015 | .04/21/2016 | ...29,414 | ...61,690,000 | ...2,263.0000 | .....ccocoourrmnec 0 | .(1,296,275) | .ovevvrrvrerrnnns 0 | oo (146,858) | ..... | ... (146,858) | ...1,149,417 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GF Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.04/21/2015 | .04/21/2016 | .....9,088 | ...19,060,000 | ...2,308.0000 | .........ccc..... 0 [ (279,456) | .ovvvvverd (VI I (20,744) | ... | e (20,744) | ..... 258,712 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GD Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.04/21/2015 | .04/21/2016 | ...14,395 | ...30,190,000 | ...2,369.0000 (256,087) (16,399) | ..... (16,399) | ...... 239,688 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GV Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .04/28/2015 | .04/28/2016 | ...11,089 | ...23,450,000 | ...2,181.0000 | .......ccccconeree 0 [ (945,005) | .ovvvvveriinnn (VI I (161,449) | ..... | ... (161,449) | ...... 783,555 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835GT Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573...... | .04/28/2015 | .04/28/2016 | .....5,816 | ...12,300,000 | ...2,253.0000 0 (316,100) 0 (34,472) | oo | o (34,472) | ...... 281,627 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HT Equity/ | Credit Suisse FB
PG8 Multiple .|Index |Int E58DKGMJYYYJLN8C3868.... | .05/21/2015 | .05/20/2016 | ...28,374 | ...60,460,000 | ...2,195.0000 ....(2,285,242) .(421,419) | ... | ... (421,419) | ...1,863,823 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HR Equity/ | Credit Suisse FB
PG8 Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .05/21/2015 | .05/20/2016 | ...35,615 | ...75,890,000 | ...2,222.0000 | ...ocovvrrereered 0 | ...(2,420,752) | ..covvvrvrirrnnns 0 | oo (401,852) | ..... | ... (401,852) | ...2,018,900 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HP Equity/ | Credit Suisse FB
PG8 Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .05/21/2015 | .05/20/2016 | ...43,824 | ..93,380,000 | ...2,247.0000 | .....ccovvvevreeeee 0 | ...(2,530,398) | .cooovvrrvvrrnnenn (VI I (347,591) | ..... | ... (347,591) | ...2,182,807 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HN Equity/ | Credit Suisse FB
PG8 Multiple. .| Index | Int ES8DKGMJYYYJLNBC3868.... | .05/21/2015 | .05/20/2016 | ...37,328 | ...79,540,000 | ...2,271.0000 ....(1,805,555) .(218,902) | ..ee | o (218,902) | ...1,586,653 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HJ Equity/ | Credit Suisse FB
PG8 Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .05/21/2015 | .05/20/2016 | .....8,302 | ...17,690,000 | ...2,348.0000 | ......coocovveee. 0 [ (210,539) | ovvvvveerd (VI I (18,667) | ... | woveead (18,667) | ...... 191,871 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HH Equity/ | Credit Suisse FB
PG8 Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .05/21/2015 | .05/20/2016 | ...10,414 | ...22,190,000 | ...2,408.0000 | ....ccoecrrrrreercd 0 | . (144,234) | oo () I (12,293) [ cooe | o (12,293) 131,941 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HX Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .05/28/2015 | .05/27/2016 | ....9,850 | ...20,890,000 | ...2,191.0000 (814,989) .(159,514) | .....| ..... (159,514) | ...... 655,475 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IB Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/05/2015 | .06/07/2016 | .....6,498 | ...13,600,000 | ...2,156.0000 | ......ccccouwrmucc 0 | . (556,749) | oooovvirerin 0 | oo (160,476) | ..... | ..... (160,476) | ....... 396,273 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835HZ Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.05/21/2015 | .06/07/2016 | .....8,840 | ...18,500,000 | ...2,227.0000 | .....cocooeeveeeee 0 [ (481,692) | ..ovvvvvvr (VI I (111,831) | e | oo (111,831) | ...... 369,861 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IF Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/12/2015 | .06/14/2016 | ...16,437 | ...34,420,000 | ...2,159.0000 ..(1,240,172) L(418,777) | e | (416,777) | ...... 823,395 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835ID Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.05/21/2015 | .06/14/2016 | .....5,071 | ...10,620,000 | ...2,230.0000 | ......cccocoeveeeee 0 [ (224.341) | coovvvvd (VI I (61,640) | ..... | wooeeed (61,640) | ...... 162,701 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IV Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/19/2015 |.06/21/2016 | ...36,213 | ...76,410,000 | ...2,176.0000 | .....ccccocereucs 0 | ...(3,067,965) | ..cocorririrrennns 0 | oo (811,779) | oo | oond (811,779) | ...2,256,186 0 0 0 0 0001
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S&P 500 OTC Call Option 9PG835IT Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.06/19/2015 |.06/21/2016 | ...38,711 | ...81,680,000 | ...2,204.0000 | .........cccvveee. 0 | ...(2,789,515) | ccooorrvrvvrrnrens (VI I (682,541) | ..... | ..... (682,541) | ...2,106,974 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IR Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/19/2015 |.06/21/2016 | ...45,071 | ...95,100,000 | ...2,230.0000 | ....cccocrvvrrmncc 0 | .(2,743472) | oo 0 | oo (577,438) | ... | w.oud (577,438) | ...2,166,034 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IP Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.06/19/2015 |.06/21/2016 | ...38,375 | ...80,970,000 | ...2,252.0000 | .......ccoccoveeeee 0 [ ...(2,016,223) | .cccoovvvrvvrrnnens (VI I (386,618) | ..... | ..... (386,618) | ...1,629,605 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IN Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/19/2015 |.06/21/2016 | ...23,711 | ...50,030,000 | ...2,276.0000 | ......ccccouvemncc 0 | ...(1,045,655) 0 (181,821) | ..... (181,821) | ...... 863,834 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IL Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .06/19/2015 | .06/21/2016 | ....8,749 | ...18,460,000 | ...2,318.0000 (275,069) (37,939) | ..... (37,939) | ...... 237,130 0 0 0 0 0001
S&P 500 OTC Call Option 9PG8351J Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.06/19/2015 | .06/21/2016 | ...13,787 | ...29,090,000 | ...2,385.0000 0 (232,725) 0 (32,104) | ..... (32,104) | ...... 200,620 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835I1Z Equity/ | Credit Suisse FB
PG8 Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .06/26/2015 | .06/28/2016 | ...11,987 | ...25,190,000 | ...2,164.0000 | .......cccvcce 0 [ (805,736) | ovvvvvvvrvenn (VI I (319,644) | ..... | ..... (319,644) | ...... 486,092 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IX Equity/
PG8 Multiple. .| Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.06/26/2015 |.06/28/2016 | .....7,880 | ...16,560,000 | ...2,237.0000 (275,485) L(101,477) | e | (101,477) | ...... 174,008 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JD Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/07/2015 | .07/07/2016 | ...10,854 | ...22,590,000 | ...2,153.0000 | .......cccccenerne 0 [ o (878,848) 0 (323,328) | ... | wreee (323,328) 555,520 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JB Equity/ | RBC Capital
PG8 Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .07/07/2015 | .07/07/2016 | ....4,723 | .....9,830,000 | ...2,227.0000 0 (239,881) 0 (69,280) [ ..... | wovve (69,280) | ...... 170,601 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JH Equity/ | Barclays Bank
PG8 Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .07/14/2015 | .07/14/2016 | ...20,048 | ...42,280,000 | ...2,173.0000 ...(1,319,960) .(522,494) | .....| ... (522,494) | ...... 797,466 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JF Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/14/2015 | .07/14/2016 | .....6,909 | ...14,570,000 | ...2,245.0000 | .....cccoovvumncc 0 | . (243,611) | oo () I (94,301) [ oo | o (94,301) | ...... 149,311 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JX Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ...29,988 | ...63,550,000 | ...2,183.0000 | .......cccccooeeee 0 | ...(2,424,530) | coooorrvrvcrrnnens (VI I (763,154) | ..... | ... (763,154) | ...1,661,376 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JV Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ...48,254 | .102,260,000 | ...2,209.0000 ...(3,328,561) ..(932,858) | ... | e (932,858) | ...2,395,703 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JT Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ...26,128 | ...55,370,000 | ...2,237.0000 | .......cccceenern 0 | ...(1,486,683) | ..ccooovrrvvrrnrean (VI I (394,043) | ..... | ..... (394,043) | ...1,092,640 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JR Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ...38,462 | ...81,510,000 | ...2,256.0000 | ......cccoouvumncc 0 | ...(1,886,946) | ....cooovrrrrnnns 0 | oo (472,130) | ..o | woond (472,130) | ...1,414,815 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JP Equity/ | Barclays Bank
PG8 Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .07/21/2015 | .07/21/2016 | ...21,593 | ...45,760,000 | ...2,275.0000 (912,952) .(213,445) | .....| ..... (213,445) | ...... 699,508 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835IN Equity/ | RBC Capital
PG8 Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .07/21/2015 | .07/21/2016 | ...10,617 | ...22,500,000 | ...2,317.0000 | ...occovrrrrrenncd 0 | . (308,318) | .ovorrirrriane () I (62,700) [ .ooo. | wovne (62,700) | ..... 245,618 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JL Equity/ | RBC Capital
PG8 Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .07/21/2015 | .07/21/2016 | ...16,265 | ...34,470,000 | ...2,384.0000 | .......cccccooeeen 0 [ (234,379) 0 (53,258) | ..... (53,258) | ..... 181,121 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KB Equity/
PG8 Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.07/28/2015 |.07/28/2016 | ...16,439 | ...34,410,000 | ...2,157.0000 .(1,327,942) .(525,019) | ..oc. | o (525,019) | ...... 802,924 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835JZ Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.07/28/2015 | .07/28/2016 | .....6,956 | ...14,560,000 | ...2,231.0000 | .....cccoocoveeeee 0 [ (344,183) | .oovvvd (VI I (113,383) | ..... | ..... (113,383) | ..... 230,800 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KF Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/07/2015 | .08/05/2016 | ...17,824 | ...37,030,000 | ...2,146.0000 | .......ccoowumncc 0 ] ...(1,138,062) | ..cocvrrrrrirrnnns 0 | oo (653,986) | ..... | ... (653,986) | ...... 484,076 0 0 0 0 0001
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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 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 [ 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)
S&P 500 OTC Call Option 9PG835KD Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/07/2015 | .08/05/2016 | .....7,398 | ...15,370,000 | ...2,216.0000 | .......cccccooeene 0 [ (254,121) | coovvvvcd (VI I (148,641) | ..... | ..... (148,641) | ...... 105,480 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KJ Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.08/14/2015 |.08/12/2016 | ...18,106 | ...37,870,000 | ...2,155.0000 | .....ccocoourrmnec 0 | ...(1,480,709) | ..cocovvrerrnnns 0 | oo (621,561) | ...o. | oond (621,561) | ...... 859,148 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KH Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... | .08/14/2015 | .08/12/2016 | .....7,459 | ...15,600,000 | ...2,221.0000 0 (393,164) 0 (150,271) | .oce | oo (150,271) | ...... 242,893 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KZ Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...39,393 | ...77,640,000 | ...2,033.0000 | .....ccccoovvuunec 0 | ...(3,750,214) | ..cocvvirirnns 0 | oo (3,137,673) | ..... | ..(3,137,673) 612,540 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KX Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...34,913 | ...68,810,000 | ...2,054.0000 ...(2,972,842) 2,478,728) | .....| ..(2,478,728) | ...... 494,114 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KV Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...23,142 | ...45,610,000 | ...2,069.0000 | ......cccouwmmncc 0 | ...(1,810,862) | ..cocvrrrrerrnnns 0 | oo (1,492,428) | .....| ..(1,492,428) | ...... 318,433 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KT Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...39,617 | ...78,080,000 | ...2,088.0000 | ........ccccooeere 0 | ...(2,772,001) | cooorrrvviirrnrens (VI I (2,269,471) | ..... | ..(2,269,471) | ...... 502,530 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KR Equity/ | Barclays Bank
PG8 Multiple. .|Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | ...45,852 | ...90,370,000 | ...2,113.0000 ....(2,765,334) 2,169,214) | ..... | ..(2,169,214) | ...... 596,121 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KP Equity/ | Barclays Bank
PG8 Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/21/2015 | .08/19/2016 | .....9,549 | ...18,820,000 | ...2,157.0000 | .......ccccoenere 0 [ (431,042) | oovvvvvd (VI I (334,022) | ..... | ..... (334,022) | ........ 97,020 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835KN Equity/ | Barclays Bank
PG8 Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.08/21/2015 | .08/19/2016 | ...13,050 | ...25,720,000 | ...2,217.0000 | ....cccocovvrrnncc 0 | . (372,969) | covovvircrin 0 | oo (279,047) | cocce | wonnd (279,047) 93,922 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LD Equity/
PG8 Multiple .|Index |Deutsche Bank.... 7LTWFZYICNSX8D621K86.... | .08/28/2015 | .08/26/2016 | ...16,663 | ...33,140,000 | ...2,052.0000 ...(1,696,127) 1,210,746) | ..... | ..(1,210,746) | ...... 485,380 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LB Equity/
PG8 Multiple. N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.08/28/2015 |.08/26/2016 | .....4,138 | .....8,230,000 | ...2,125.0000 | .....cccccouwrmncc 0 | . (286,557) | cvvorrrercrinne 0 | oo (188,994) | ..... | ... (188,994) | ........ 97,563 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LF Equity/ | RBC Capital
PG8 Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .09/04/2015 | .09/07/2016 | ...18,103 | ...34,780,000 | ...2,007.0000 | .......cccccooeren 0 | ..(1,871,126) | oo (VI I (1,691,611) | ..... | ..(1,691,611) | ...... 179,515 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LJ Equity/
PG8 Multiple. .| Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.09/14/2015 |.09/14/2016 | ...15,996 | ...31,240,000 | ...2,013.0000 .(1,772,037) 1,478,183) | ..... | ..(1,478,183) | ...... 293,854 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LH Equity/
PG8 Multiple N/A........ | Index | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |.09/14/2015 |.09/14/2016 | .....7,634 | ..14,910,000 | ...2,077.0000 | ....ccoovvvevreeeee 0 [ (620,492) | .ovvvvverd (VI I (488,662) | ..... | ..... (488,662) | ...... 131,830 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LZ Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.09/21/2015 |.09/21/2016 | ...33,051 | ...65,010,000 | ...2,026.0000 | ......ccccouwrencc 0 | ..(3,315,346) | ..cocvvrvrirrnnns 0 | oo (2,864,895) | ..... | ..(2,864,895) | ...... 450,451 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835LX Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .09/21/2015 | .09/21/2016 | ...54,703 | .107,600,000 | ...2,053.0000 ....(4,798,547) 4,171,923) | .....| .(4,171,923) | ...... 626,625 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LV Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.09/21/2015 |.09/21/2016 | ...38,318 | ...75,370,000 | ...2,081.0000 | .....ccccoourrencc 0 | ...(2,886,495) | ..cccovvirirennns 0 | oo (2,457,272) | ..... | .(2,457,272) | ...... 429,223 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LT Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.09/21/2015 |.09/21/2016 | ...30,656 | ...60,300,000 | ...2,100.0000 | ..........cccccec 0 | ...(2,068,054) | ....ccoovvvverereae (VI I (1,752,946) | ..... | ..(1,752,946) | ...... 315,108 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LR Equity/
PG8 Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .09/21/2015 | .09/21/2016 | ...19,065 | ...37,500,000 | ...2,114.0000 ...(1,184,890) ..(988,352) | .....| ... (988,352) | ...... 196,538 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LP Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.09/21/2015 | .09/21/2016 | .....8,668 | ...17,050,000 | ...2,153.0000 | ......cccvece 0 [ (419,358) | ..ovvvvverd (VI I (347,406) | ..... | ..... (347,406) | ........ 71,952 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835LN Equity/
PG8 Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.09/21/2015 |.09/21/2016 | ...13,162 | ...25,890,000 | ...2,213.0000 | ......cccoovrrmncc 0 | . (411,576) 0 (335,937) | ..... (335,937) | ........ 75,639 0 0 0 0 0001
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S&P 500 OTC Call Option 9PG835MB Equity/
PG8 Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.09/28/2015 | .09/28/2016 | ...22,495 | ...42,330,000 | ...1,956.0000 | .......cconccee 0 | ..(1,377,594) | cooovrrrriirnnens (VI I (2,741,230) | ..... | ..(2,741,230) | ..(1,363,636) 0 0 0 0 0001
S&P 500 OTC Call Option 9RGOOONV Equity/ | RBC Capital
RGO Multiple. N/A........ [ Index | Markets ES7IP3U3RHIGC71XBU1L..... .08/07/2015 | .08/05/2016 | .....6,073 | .....7,330,000 | ...1,253.0000 | ...ocoevrrrreencd 0 | . (373,064) | oo 0 | oo (168,809) | ..... | ... (168,809) | ....... 204,255 0 0 0 0 0001
S&P 500 OTC Call Option  9RGOOONX Equity/ | Barclays Bank
RGO Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .08/14/2015 | .08/12/2016 | .....6,737 | .....8,170,000 | ...1,256.0000 | ........ccccooeere 0 [ (258,162) | .ovvvvveri (VI I (182,622) | ..... | ..... (182,622) | ........ 75,540 0 0 0 0 0001
S&P 500 OTC Call Option  9RGOOONZ Equity/ | Barclays Bank
RGO Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.08/21/2015 | .08/19/2016 | .....3,095 | .....3,580,000 | ...1,205.0000 | ......ccoovvrmnec 0 | . (195,109) | oovorvercrinne 0 | oo (136,524) | ..... | ... (136,524) 58,585 0 0 0 0 0001
S&P 500 OTC Call Option 9RG0000B Equity/
RGO Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .08/28/2015 | .08/26/2016 | .....5,056 | .....5,880,000 | ...1,209.0000 (327,427) .(220,699) | ..... | ..... (220,699) | ...... 106,728 0 0 0 0 0001
S&P 500 OTC Call Option 9RG0000OD Equity/ | Barclays Bank
RGO Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .09/04/2015 | .09/07/2016 | .....3,776 | .....4,290,000 | ...1,182.0000 0 (228,712) 0 (208,283) | ..... | ... (208,283) | ........ 20,430 0 0 0 0 0001
S&P 500 OTC Call Option  9RGO00OF Equity/ | Barclays Bank
RGO Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .09/14/2015 | .09/14/2016 | .....6,337 | .....7,310,000 | ...1,199.0000 | .......cccceeoeree 0 [ (443,020) | ..ovvovvvrd (VI I (314,304) | ..... | ..... (314,304) | ...... 128,715 0 0 0 0 0001
S&P 500 OTC Call Option 9RG0O00OH Equity/ | RBC Capital
RGO Multiple. .| Index | Markets ES7IP3U3RHIGC71XBU1L..... .09/21/2015 | .09/21/2016 | .....3,324 | .....3,860,000 | ...1,210.0000 0 (225,035) 0 (153,566) | ..... (153,566) .71,469 0 0 0 0 0001
S&P 500 OTC Call Option 9RG0000J Equity/ | RBC Capital
RGO Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .09/28/2015 | .09/28/2016 | .....6,290 | .....6,860,000 | ...1,128.0000 | ........ccccooeeen 0 [ (473,323) | oovvvvccd (VI I (514,373) | ..... | ..... (514,373) | ....... (41,050) 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZD Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .10/07/2014 | .10/07/2015 | ...12,020 | ...23,260,000 | ...1,993.0000 | ....(1,014,127) 0 0 (18,925) [ covoe | wovee (18,925) | ...1,865,186 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZB Equity/ | Barclays Bank
SPX Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .10/07/2014 | .10/07/2015 | ...10,030 | ...19,410,000 | ...2,063.0000 ..(552,252) 0 0 (49) | ..... (49)| ..1,117,723 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZH Equity/ | Credit Suisse FB
SPX Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .10/14/2014 | .10/14/2015 | ...15,982 | ...30,010,000 | ...1,938.0000 | ....(1,093,968) 0 0 (358,435) | ..... | wooud (358,435) | ...2,733,550 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZF Equity/ | Credit Suisse FB
SPX Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .10/14/2014 | .10/14/2015 | .....8,303 | ...15,590,000 | ...1,997.0000 | .......(356,365) 0 0 (35,550) [ ..o | woveend (35,550) | ...1,256,441 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZX Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.10/21/2014 |.10/21/2015 | ...32,994 | ...64,050,000 | ...2,001.0000 | ....(2,929,207) 0 0 (235,787) | oo | oo (235,787) | ...4,774,013 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZV Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.10/21/2014 |.10/21/2015 | ...25,890 | ...50,260,000 | ...2,022.0000 | ....(2,046,863) 0 0 (98,408) | ..... | ... (98,408) | ...3,485,777 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZT Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.10/21/2014 |.10/21/2015 | ...31,000 | ...46,840,000 | ...2,036.0000 | ....(2,267,960) 0 0 (68,785) [ cooo. | wovne (68,785) | ...4,016,970 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZR Equity/ | Barclays Bank
SPX Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... |.10/21/2014 | .10/21/2015 | ...37,125 | ...72,070,000 | ...2,059.0000 | ....(2,364,863) 0 0 (32,228) | ... (32,228) | ...4,255,175 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZP Equity/ | Barclays Bank
SPX Multiple. N/A........ [ Index |PLC G5GSEF7VJIP5I70UK5573..... |.10/21/2014 | .10/21/2015 | ...42,827 | ...83,140,000 | ...2,081.0000 | ....(2,383,323) 0 0 (12,640) | ... | oo (12,640) | ...4,426,916 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZN Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.10/21/2014 |.10/21/2015 | ...22,882 | ...44,420,000 | ...2,101.0000 | ....(1,112,980) 0 0 (1,938) | vovee | v (1,938) | ...2,125,588 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZL Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.10/21/2014 |.10/21/2015 | .....6,959 | ...13,510,000 | ...2,148.0000 ..(245,096) 0 0 (31) | ..... (31) | oo 497,015 0 0 0 0 0001
S&P 500 OTC Call Option 9PG834ZJ Equity/ | Credit Suisse FB
SPX Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .10/21/2014 | .10/21/2015 | ...14,068 | ...27,310,000 | ...2,194.0000 | .......(350,012) 0 0 4] ... @ ... 745,545 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AB Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .10/28/2014 | .10/28/2015 | ...18,619 | ...36,960,000 | ...2,045.0000 | ....(1,544,446) 0 0 (60,828) | ..... | wouue (60,828) | ...2,288,081 0 0 0 0 0001
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S&P 500 OTC Call Option 9PG834ZZ Equity/ | RBC Capital
SPX Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .10/28/2014 | .10/28/2015 | .....6,886 | ...13,670,000 | ...2,124.0000 | .......(347,192) 0 0 (564) | ..... (564) | ...... 573,066 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AF Equity/ | Credit Suisse FB
SPX Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .11/07/2014 | .11/06/2015 | ...11,792 | ...23,960,000 | ...2,097.0000 | .......(788,649) 0 0 (10,446) | ... | oo (10,446) | ...1,168,346 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AD Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.11/07/2014 |.11/06/2015 | .....8,834 | ...17,950,000 | ...2,171.0000 | .......(328,713) 0 0 [CY<) N [ (473) | ... 570,492 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AJ Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... \11/14/2014 | .11/13/2015 | ...17,747 | ...36,200,000 | ...2,105.0000 | ....(1,422,777) 0 0 (21,579) | ..... (21,579) | ...1,676,805 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AH Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .11/14/2014 | .11/13/2015 | ....5,912 | ...12,060,000 | ...2,170.0000 ..(314,755) 0 0 (760) | ..... (760) | ...... 388,943 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BB Equity/ | Credit Suisse FB
SPX Multiple. N/A........ | Index | Int ES8DKGMJYYYJLNBC3868.... | .11/21/2014 | .11/20/2015 | ...38,633 | ...79,720,000 | ...2,129.0000 | ....(3,172,928) 0 0 (30,567) | ..... (30,567) | ...3,271,896 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AZ Equity/ | Credit Suisse FB
SPX Multiple N/A........ | Index | Int E58DKGMJYYYJLN8C3868.... | .11/21/2014 | .11/20/2015 | ...38,265 | ...78,960,000 | ...2,158.0000 | ....(2,645,259) 0 0 (13,589) [ ..c. | woveead (13,589) | ...2,789,888 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AX Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.11/21/2014 |.11/20/2015 | ...30,351 | ...62,630,000 | ...2,181.0000 | ....(1,819,542) 0 0 (5,566) | ..... (5,566) | ...1,934,674 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AV Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.11/21/2014 |.11/20/2015 | ...20,950 | ...43,230,000 | ...2,201.0000 | ....(1,105,951) 0 0 (2,080) | ..... (2,080) | ...1,172,456 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AT Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |.11/21/2014 |.11/20/2015 | ...30,749 | ...63,450,000 | ...2,214.0000 | ....(1,491,941) 0 0 (2,002) | .oooe | o (2,002) | ...1,552,867 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AR Equity/
SPX Multiple .|Index |Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | .11/21/2014 | .11/20/2015 | ...18,086 | ...37,320,000 | ...2,235.0000 ..(757,261) 0 0 (589) | ... (589) | ...... 785,691 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AP Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.11/21/2014 |.11/20/2015 | .....6,775 | ...13,980,000 | ...2,281.0000 (202,708) 0 0 43) ] ..... (43)] .oue 205,628 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835AN Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .11/21/2014 | .11/20/2015 | ...10,720 | ...22,120,000 | ...2,332.0000 (212,578) 0 0 (9] .o O)f ... 209,878 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BF Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.11/28/2014 |.11/27/2015 | .....8,624 | ...17,830,000 | ...2,132.0000 ..(658,011) 0 0 (9,304) | .ooe | rerrnnn(9,304) | 728,257 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BD Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... | .11/28/2014 | .11/27/2015 | ....5,572 | ...11,520,000 | ...2,211.0000 (251,632) 0 0 (746) | coove | covvvvinnens (746) | ...... 291,605 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BN Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .12/12/2014 | .12/14/2015 | ...17,275 | ...34,590,000 | ...2,067.0000 | ....(1,301,844) 0 0 (181,453) | ... | ... (181,453) | ...1,903,141 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835BL Equity/ | Barclays Bank
SPX Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .12/12/2014 | .12/14/2015 | .....6,333 | ...12,680,000 | ...2,134.0000 ..(290,875) 0 0 (13,622) | ..... (13,622) | ...... 541,394 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CJ Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .12/26/2014 | .12/28/2015 | ....8,407 | ...17,560,000 | ...2,151.0000 | .......(748,980) 0 0 (20,014) | e | oo (20,014) | ...... 665,426 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CH Equity/ | RBC Capital
SPX Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .12/26/2014 | .12/28/2015 | .....4,586 | .....9,580,000 | ...2,222.0000 | .......(267,456) 0 0 (2,684) | covee | oo (2,684) | ...... 247,180 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CN Equity/ | RBC Capital
SPX Multiple .|Index | Markets ES7IP3U3RHIGC71XBU1L..... .01/07/2015 | .01/07/2016 | .....8,687 | ...17,600,000 | ...2,088.0000 (841,249) (96,995) | ..... (96,995) | ... 744,254 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CL Equity/ | RBC Capital
SPX Multiple N/A........ | Index | Markets ES7IP3U3RHIGC71XBU11...... .01/07/2015 | .01/07/2016 | .....5,899 | ...11,950,000 | ...2,164.0000 | ........ccccooeeo 0 [ (378,657) | evvevvverid (VI I (15,733) [ e | woveead (15,733) | ...... 362,923 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CR Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/14/2015 |.01/14/2016 | ...11,127 | ...22,380,000 | ...2,011.0000 | .....ccccoovrmmncc 0 | . (967,715) | oo 0 | oo (185,464) | ..... | ... (185,464) | ...... 782,251 0 0 0 0 0001
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative 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 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 [ 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)
S&P 500 OTC Call Option 9PG835CP Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6VOZCB8VDOIULBSO.... |.01/14/2015 |.01/14/2016 | .....6,175 | ..12,420,000 | ...2,011.0000 | .....cooovvevreeeee 0 [ (410,020) | .ovvvvevriennned (VI I (41,790) [ e | woveend (41,790) | ...... 368,230 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DJ] Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/21/2015 |.01/21/2016 | ...23,370 | ...47,490,000 | ...2,095.0000 | ....cccocomvrrmncc 0 | ...(2,137,420) | .covvrrvriennns 0 | oo (276,156) | ... | ..... (276,156) | ...1,861,265 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DH Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/21/2015 |.01/21/2016 | ...39,855 | ...80,990,000 | ...2,121.0000 | ......cocvvevveeeee 0 | ...(3,155,320) | ccoovrvrrverrnrean (VI I (301,131) | ..ce | oo (301,131) | ...2,854,189 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DF Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/21/2015 |.01/21/2016 | ...17,499 | ...35,560,000 | ...2,138.0000 | ......ccccourrmucc 0 | ..(1,255,203) | .oovvrrvrirrnnns 0 | oo (102,811) | c.ooe | oo (102,811) | ...1,152,393 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DD Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/21/2015 | .01/21/2016 | ...39,018 | ...79,290,000 | ...2,155.0000 ...(2,521,343) L(175,441) | .| e (175,441) | ...2,345,903 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DB Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/21/2015 |.01/21/2016 | ...22,823 | ...46,380,000 | ...2,176.0000 | ......ccccouwruncc 0 | ...(1,290,184) | .oevvrvrirrnnns () I (73,350) [ covoe | corne (73,350) | ...1,216,834 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CZ Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/21/2015 |.01/21/2016 | ...28,320 | ...57,550,000 | ...2,198.0000 | .......cccocco 0 | ...(1,384,565) | ..ocovvrrvvvrnnenn (VI I (63,223) | ..o | oo (63,223) | ...1,321,342 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CX Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.01/21/2015 |.01/21/2016 | .....7,883 | ...16,020,000 | ...2,247.0000 (269,756) 0 (6,803) | ..... 262,954 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835CV Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.01/21/2015 |.01/21/2016 | ...14,817 | ...30,110,000 | ...2,296.0000 | .........ccccoveee. 0 [ (336,642) | oovvvvverid (VI IR (GG H NN O (4,631) | ...... 332,011 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DN Equity/ | RBC Capital
SPX Multiple. N/A........ | Index | Markets ES7IP3U3RHIGC71XBU1L..... .01/28/2015 | .01/28/2016 | ....9,934 | ...19,890,000 | ...2,063.0000 | .....cooorrrrreercd 0 | . (925,451) 0 (219,250) | ...o. | vooed (219,250) | ...... 706,201 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DL Equity/ | RBC Capital
SPX Multiple .|Index | Markets ES7IP3U3RHIGC71XBU11...... .01/28/2015 | .01/28/2016 | .....4,290 | .....8,590,000 | ...2,135.0000 (264,564) 0 (30,636) | ..... (30,636) | ...... 233,928 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DR Equity/
SPX Multiple. N/A........ | Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.02/06/2015 |.02/05/2016 | ...10,494 | ...21,570,000 | ...2,118.0000 | .....cccccovwrmncc 0 | . (903,324) | oo 0 | oo (109,329) | ..... | woond (109,329) | ...... 793,995 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DP Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.02/06/2015 | .02/05/2016 | .....4,452 | ....9,150,000 | ...2,190.0000 | ......cccccoveeeee 0 [ (243,613) | oovvvvcd (VI I (16,440) | ... | wooeeed (16,440) | ...... 227,174 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DV Equity/
SPX Multiple. .| Index | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |.02/13/2015 |.02/12/2016 | ...14,187 | ...29,750,000 | ...2,166.0000 ..(1,178,798) (90,129) | ...1,088,668 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DT Equity/
SPX Multiple N/A........ | Index | Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |.02/13/2015 |.02/12/2016 | .....4,368 | ....9,160,000 | ...2,239.0000 | ......ccconece 0 [ o (226,481) 0 (8,832) (8,832) | ...... 217,648 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EL Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... |.02/20/2015 | .02/19/2016 | ...29,427 | ...62,100,000 | ...2,175.0000 | ....cccccovvvumncc 0 | ...(2,539,844) | ...ccooovvrirennns 0 | oo (183,280) | ..... | ... (183,280) | ...2,356,564 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EJ Equity/ | Barclays Bank
SPX Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ...43,008 | ...90,760,000 | ...2,206.0000 ....(3,103,887) .(176,481) | .....| ..... (176,481) | ...2,927,406 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EH Equity/ | Barclays Bank
SPX Multiple. N/A........ [ Index |PLC G5GSEF7VJIP5I70UK5573..... |.02/20/2015 | .02/19/2016 | ...44,330 | ...93,550,000 | ...2,237.0000 | ....cccccovvrunncc 0 | ...(2,638,078) | ..cocvrvvrrrrnnns 0 | oo (109,438) | ... | ... (109,438) | ...2,528,640 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835EF Equity/ | Barclays Bank
SPX Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ...21,504 | ...45,380,000 | ...2,260.0000 | ........ccccooeere 0 | ...(1,084,447) | ..ccoovvrrvvrnnneas (VI I (36,026) | ..... | ... (36,026) | ...1,048,421 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835ED Equity/ | Barclays Bank
SPX Multiple .|Index |PLC G5GSEF7VJP5I70UK5573..... |.02/20/2015 | .02/19/2016 | ...23,385 | ...49,350,000 | ...2,282.0000 ...(1,013,974) (26,481) | ..... (26,481) | ...... 987,493 0 0 0 0 0001
S&P 500 OTC Call Option 9PGB835EB Equity/ | Barclays Bank
SPX Multiple N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .02/20/2015 | .02/19/2016 | .....7,733 | ...16,320,000 | ...2,332.0000 | ......ccccoeenern 0 [ (224,334) 0 (3,358) | ..... (3,358) | ... 220,977 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835DZ Equity/ | Barclays Bank
SPX Multiple. N/A........ | Index |PLC G5GSEF7VJIP5I70UK5573..... | .02/20/2015 | .02/19/2016 | ...10,349 | ...21,840,000 | ...2,385.0000 | ......cccovvumncc 0 | . (186,696) | ....ovvvvvrrinne (U N (1,908) | ..o | o (1,908) | ...... 184,788 0 0 0 0 0001
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
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 Number Rate of Index Premium Premium 3} 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 Change in | (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.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9PG835EP Equity/ | RBC Capital
SPX Multiple. N/A. Index | Markets ES7IP3U3RHIGC71XBU11.... |.02/27/2015 | .02/26/2016 | ...10,283 | ...21,640,000 | ...2,171.0000 ...(839,607) | .. ..(75,866) | ... .(75,866) | ...... 763,741 0 0 0 0 0001
S&P 500 OTC Call Option 9PG835EN Equity/
SPX Multiple N/A....... | Index | Bank of America.. EYKN6VOZCBBVDIIULBSO.... | .02/27/2015 | .02/26/2016 | .....5,403 | ...11,370,000 | ...2,248.0000 | .....ccccccceeeeen:0 | ..ecccs(266,422) | ooorvvovrveccn 0 | (12,423 | oo | o (12423) | 253,999 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835GZ Equity/ | Barclays Bank
SPX Multiple. N/A....... [ Index |PLC G5GSEF7VJP5I70UK5573.... | .05/07/2015 | .05/06/2016 | ... 9,148 | ...19,100,000 | ...2,156.0000 0 (811,794) 0 (181,966) | .... | ... (181,966) | ...... 629,827 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835GX Equity/ | Barclays Bank
SPX Multiple Index | PLC G5GSEF7VJP5I70UK5573.... | .05/07/2015 | .05/06/2016 | ....6,279 | ...13,110,000 | ...2,225.0000 ....(367,070) | .. ..(60,947) | .... (60,947) | ...... 306,123 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HD Equity/ | RBC Capital
SPX Multiple. N/A....... | Index | Markets ES7IP3U3RHIGC71XBU11.... | .05/14/2015 | .05/13/2016 | ...17,298 | ...36,690,000 | ...2,187.0000 0| 1(1,456,665) [ .vvercriinnnd 0 [ oorerenn(273,387) | e | e (273,387) | ...1,183,277 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HB Equity/ | RBC Capital
SPX Multiple N/A....... | Index | Markets ES7IP3U3RHIGC71XBU1L.... | .05/14/2015 | .05/13/2016 | .....5,582 | ...11,840,000 | ...2,260.0000 0] (294,562) | 0 | (36,875 | ooe | 1 o(36,875) | .. 257,687 0 0 0 0 0001
S&P 500 OTC Call Option  9PG835HL Equity/ | Credit Suisse FB
SPX Multiple N/A....... [ Index | Int E58DKGMJYYYJLN8C3868... | .05/21/2015 | .05/20/2016 | ...34,775 | ...74,100,000 | ...2,295.0000 0 |...(1,400,389) 0 (148,264) | .... | ..... (148,264) | ...1,252,125 0 0 0 0 0001
0439999. Total-Written Options-Hedging Effective-Call Options and Warrants. ..(54,064,401) | (160,311,624) 0 ...(57,106,611) |XXX] (57,106,611) | 178,600,041 0 0 0 0 XXX XXX
0499999. Total-Written Options-Hedging Effective. ..(54,064,401) | (160,311,624) | ...oooocvcnenccd 0 |....(57,106,611) |XXX| (57,106,611) | 178,600,041 0 0 0 0 XXX XXX
0789999. Total-Written Options-Call Options and Warrants. ..(54,064,401) | (160,311,624) 0 ...(57,106,611) |XXX] (57,106,611) | 178,600,041 0 0 0 0 XXX XXX
0849999. Total-Written Options ..(54,064,401) | (160,311,624) 0 ..(57,106,611) [XXX| (57,106,611) | 178,600,041 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
Interes | JP Morgan Chase
AFLAC Inc Variable Rate Inte.................. | AFLAC Inc 001055AMA4..........ccccomvrvrnnne D......... [tRate | &Co 8I5DZWZKVSZIINUHU748.... | .01/08/2015 | .11/15/2024 | ............ 0. 9,400,000 0.3205 0 0 18,126 | - e | - - 0 0 0 | 141,976 | oo | 97
Interes | JP Morgan Chase
AFLAC Inc Fixed Rate Interes.................. AFLAC Inc  001055AMA4..........ccccovvrirnrrnns D......... |tRate | &Co 8I5DZWZKVSZIINUHU748.... | .01/08/2015 | .11/15/2024 | ............ 0 | ....9,400,000 (2.1300) 0 0 | . (144,047) 36,391 | ... 36,391 36,391 0 0 0 0 97
Interes | JP Morgan Chase
AT&T INC Variable Rate Inter.................. AT&T INC  00206RCEQ..........ccerrerrerrnns D......... [tRate | &Co 8I5DZWZKVSZIINUHU748.... | .11/06/2014 | .03/11/2024 | ............ 0. 2,250,000 0.3330 0 0 | .nd636 | - e | - - 0 0 0 32,697 94,
Interes | JP Morgan Chase
AT&T INC Fixed Rate Interest.................. AT&T INC  00206RCEQ..........ccovvrvrrirriene D......... |tRate | &Co 8I5DZWZKVSZIINUHU748.... | .11/06/2014 | .03/11/2024 | ............ 0 | ...2,250,000 | .0cccc.(24570) | voovvrirerrirnen0 | v 0 |....(41462) ] .........17,686 |... | .....17,686 | ......17,686 0 0 0 0 94
BP CAPITAL MARKETS PLC Interes | JP Morgan Chase
BP CAPITAL MARKETS PLC Varia......... | 05565QCS5 D......... [tRate | &Co 8I5DZWZKVSZIINUHU748.... | .01/08/2015 | .11/04/2024 | ............ 0. 9,000,000 | .........0.3086 | .oooovvicvirienn [ (0 I 17,379 | - e | - - 0 0 0 135,706 96.
BP CAPITAL MARKETS PLC Interes | JP Morgan Chase
BP CAPITAL MARKETS PLC Fixed 05565QCS5 .|tRate |&Co 8I5DZWZKVSZIINUHU748.... | .01/08/2015 | .11/04/2024 | .. ....9,000,000 (2.1290) 0 0 | . (138,385) | . ...35,713 0 0 0 0 96.
BROOKFIELD ASSET MGMNT Interes | JP Morgan Chase
BROOKFIELD ASSET MGMNT Varia...... 112585AH7 D......... [tRate | &Co 8I5DZWZKVSZIINUHU748.... | .01/22/2015 | .01/15/2025 | ............ 0. 2,700,000 0.2888 0 0 | 4991 | - e | - - 0 0 (U I 41,151 | coovceverene [ 2001
BROOKFIELD ASSET MGMNT Interes | JP Morgan Chase
BROOKFIELD ASSET MGMNT Fixed...... | 112585AH7 D......... |tRate | &Co 8I5DZWZKVSZIINUHU748.... | .01/22/2015 | .01/15/2025 | ............ 0 | ....2,700,000 | ....cccc.(2.0250) | vooovirrerrirne0 | v 0 | .0ne(37,209) | covovivvirern 4,065 [ s | v 4,065 | .........4,065 0 0 0 0 100.
Interes | JP Morgan Chase
CBS CORP Variable Rate Inter................ CBS CORP  124857APS..........coocvvvveveeene D.......... [tRate | &Co 815DZWZKVSZIINUHU748.... | .01/08/2015 | .01/15/2025 | ............ 0 ... 4,500,000 0.2753 0 0 8,761 | - I - 0 0 (U R 68,585 | ..ooovrvvvrs [ 9Buriens
Interes | JP Morgan Chase
CBS CORP Fixed Rate Interest................ CBS CORP  124857APS..........cocoverrnnne D......... |[tRate | &Co 8I5DZWZKVSZIINUHU748.... | .01/08/2015 | .01/15/2025 | ............ 0 | ...4,500,000 (2.1420) 0 0 [.nn(69,395) | oo 14,610 | . | ooien 14,610 | ... 14,610 0 0 0 0 96.
CITIGROUP COMMERCIAL
MORTGAGE SERIES 2014GC23 CLASS Interes | JP Morgan Chase
CITIGROUP COMMERCIAL MORT Va.... | (CMBS) A 17322VAV8 D.........|tRate | &Co 8I5DZWZKVSZIINUHU748.... | .02/05/2015 | .07/10/2024 | ............ 0 | ... 4,850,000 0.2835 0 0 8,205 | - e | - - 0 0 0 [ 71,846 | ovcvevrceeer | 95
CITIGROUP COMMERCIAL
MORTGAGE SERIES 2014GC23 CLASS Interes | JP Morgan Chase
CITIGROUP COMMERCIAL MORT Fi..... | (CMBS) A 17322VAV8 D.......... |[tRate | &Co 815DZWZKVSZIINUHU748.... | .02/05/2015 | .07/10/2024 | ............ 0 .. 4,850,000 | .........(1.9205) | cocoovrrrrrr0 | e 0 |......(60,026) 3,365 |... 3,365 3,365 0 0 0 0 95
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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 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 [ 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)
Interes | JP Morgan Chase
CML 6400 Goldsboro 210676 Va.............. CML 6400 GOLDSBORO 210676............. | - tRate |&Co 8I5DZWZKVSZIINUHU748..... | .11/06/2014 | .11/10/2024 | ............ 0 | ....9,250,000 0.3114 0 0 18,951 0 0 (V) IR 139,604 | ... 107,
Interes | JP Morgan Chase
CML 6400 Goldshoro 210676 Fi................ CML 6400 GOLDSBORO 210676............. B tRate |&Co 8I5DZWZKVSZIINUHU748..... | .11/06/2014 | .11/10/2024 | ............ 0| ...9,250,000 | ......... (2.5225) | ovvereerierinnd 0 | e 0 (175,647 | v, 90,385 90,385 90,385 0 0 0 0 107
COMM MORTGAGE TRUST SERIES Interes | JP Morgan Chase
COMM MORTGAGE TRUST Variable...... 2014UBS6 CLASS (CMBS) A 12592PBHS | D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .11/10/2024 | ............ 0 | ....9,400,000 03114 0 0 16,927 0 0 (V) IR 141,868 | ... [
COMM MORTGAGE TRUST SERIES Interes | JP Morgan Chase
COMM MORTGAGE TRUST Fixed Ra..... 2014UBS6 CLASS (CMBS) A 12592PBH5 | D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .11/10/2024 | ........... 0 | ...9,400,000 | ......... (1.9425) 0 0 (118,180) 10,445 |....| . 10,445 | ... 10,445 0 0 0 0 97
COMM MORTGAGE TRUST SERIES Interes | JP Morgan Chase
COMM MORTGAGE TRUST Variable...... 2014LC15 CLASS (CMBS) A 12591TAG1 | D. . |tRate |&Co 815DZWZKVSZIINUHU748..... | .02/05/2015 | .03/10/2024 ....5,850,000 0.3320 0 0 10,119 0 0 0
COMM MORTGAGE TRUST SERIES Interes | JP Morgan Chase
COMM MORTGAGE TRUST Fixed Ra..... 2014LC15 CLASS (CMBS) A 12591TAGL | D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .03/10/2024 | ............ 0| ...5850,000 | ... (1.8985) | .eovvvrrrrnrianad 0 | e 0 wen(71,573) 2,179 2,179 2,179 0 0 0 0 93,
Interes | JP Morgan Chase
CREDIT SUISSE SECURITIES Var.......... US Bancorp  91159HHKO...........cccooenrnrrcs Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/18/2015 | .09/11/2024 | ............ 0 | ....4,700,000 0.3330 0 0 1,492 0 0 (V) I 70,293 | covvvveeiii [
Interes | JP Morgan Chase
CREDIT SUISSE SECURITIES Fix US Bancorp  91159HHK.... . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/18/2015 | .09/11/2024 ....4,700,000 2.3850) 0 0 0 0 97
Interes | JP Morgan Chase
CREDIT SUISSE SECURITIES Var.......... BAT INTL FINANCE PLC 05530QAK6.... | D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/18/2015 | .06/15/2025 | ............ 0 | ....9,250,000 0.3372 0 (O I, 7274 0 0 (V) IR 144,107 | .o 99
Interes | JP Morgan Chase
CREDIT SUISSE SECURITIES Fix........... BAT INTL FINANCE PLC 05530QAK6.... |D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/18/2015 | .06/15/2025 | ............ 0| ...9,250,000 | ......... (2.4475) | v 0 | e 0 (62,258) | oo 72,845 | .| v 72,845 | ... 72,845 0 0 0 0 99,
Interes | JP Morgan Chase
CREDIT SUISSE SECURITIES Var... Comcast Corp  20030NBNO.... . |tRate |&Co 815DZWZKVSZIINUHU748..... | .08/04/2015 | .08/15/2025 ....4,500,000 0.3205 0 0 2,098 0 0 0
Interes | JP Morgan Chase
CREDIT SUISSE SECURITIES Fix........... Comcast Corp  20030NBNO..........ccconrnene D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/04/2015 | .08/15/2025 | ............ 0 | ...4,500,000 | ... (2.3075) | v 0 | e 0 ....(16,441) 22,154 22,154 22,154 0 0 0 0 95,
Interes | JP Morgan Chase
CREDIT SUISSE SECURITIES Var.......... Branch Banking & Trust 07330MAAS...... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/18/2015 | .10/30/2026 | ............ 0] ...4,600,000 | ... 0.1983 0 0 13,923 0 0 (1 I 76,571 | oo 98,
Interes | JP Morgan Chase
CREDIT SUISSE SECURITIES Fix Branch Banking & Trust 07330MAAS...... . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/18/2015 | .10/30/2026 ....4,600,000 0 0 (32,115) 39,052 0 0 0 0 98
CREDIT SUISSE SECURITIES Variable Interes | JP Morgan Chase
Rate Interest Rate Swap UnitedHealth Group Inc 91324PCP5....... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .07/21/2015 | .07/15/2025 | ............ 0] ....6,500,000 (0 0 0 0 0 0 (V) IR 101,698 | ..oooovice 99
CREDIT SUISSE SECURITIES Fixed Interes | JP Morgan Chase
Rate Interest Rate Swap UnitedHealth Group Inc  91324PCP5....... D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .07/21/2015 | .07/15/2025 | ............ 0| ...6500,000 | ... (2.4763) | v 0 | e 0 ....(30,850) 51,136 51,136 51,136 0 0 0 0 99.
CREDIT SUISSE SECURITIES Variable Interes | JP Morgan Chase
Rate Interest Rate Swap Stryker Corporation 863667AF8. . |tRate |&Co 815DZWZKVSZIINUHU748..... | .06/18/2015 | .05/15/2024 ....4,700,000 0.3205 0 0 3,680 0 0 0 69,016 98
CREDIT SUISSE SECURITIES Fixed Interes | JP Morgan Chase
Rate Interest Rate Swap Stryker Corporation 863667AF8.............. |5 tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/18/2015 | .05/15/2024 | ............ 0| ...4,700,000 | ... (2.3550) 0 0 (30,438) 33,825 33,825 33,825 0 0 0 0 98
DEUTSCHE BANK Variable Rate Interest Interes | JP Morgan Chase
Rate Swap Gilead Sciences Inc  375558BF9............. Do tRate |&Co 815DZWZKVSZIINUHU748..... | .09/09/2015 | .03/01/2026 | ............ 0] ....9,250,000 (0 0 0 0 0 0 (V) IR 149,291 | ..o 100,
DEUTSCHE BANK Fixed Rate Interest Interes | JP Morgan Chase
Rate Swap Gilead Sciences Inc  375558BF9. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .09/09/2015 | .03/01/2026 ....9,250,000 2.2580) 0 0 (9,863) 25,065 25,065 25,065 0 0 0 0 100
DEUTSCHE BANK Variable Rate Interest Interes | JP Morgan Chase
Rate Swap Caterpillar Financial Service 14912L6G1 |D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .04/23/2015 | .12/01/2024 | ............ 0 | ....4,800,000 0.3244 0 0 5,647 0 0 (V) I 72,675 | oo 98
DEUTSCHE BANK Fixed Rate Interest Interes | JP Morgan Chase
Rate Swap Caterpillar Financial Service 14912L6G1 |D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .04/23/2015 | .12/01/2024 | ........... 0| ...4,800,000 | ... (2.0155) | oo {0 I 0 ......(41,385) 9,505 9,505 9,505 0 0 0 0 98
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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 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 [ 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)
DEUTSCHE BANK Variable Rate Interest | DIST OF COLUMBIA REVENUE Interes | JP Morgan Chase
Rate Swap 25483VPW8 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/18/2015 | .06/01/2025 | ............ 0| ....3,000,000 (0 0 0 0 0 0 (U I 46,644 | ......c.oc..... 98
DEUTSCHE BANK Fixed Rate Interest DIST OF COLUMBIA REVENUE Interes | JP Morgan Chase
Rate Swap 25483VPW8 D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/18/2015 | .06/01/2025 | ............ 0| ...3,000,000 | ... (2.2630) 0 0 (5,280) 12,815 12,815 12,815 0 0 0 0 98,
DEUTSCHE BANK Variable Rate Interest Interes | JP Morgan Chase
Rate Swap Marsh & Mclennan 571748AZ5............... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .09/09/2015 | .03/14/2026 | ............ 0] ...6,500,000 | ... 0.3360 0 0 1,031 0 0 0 105,089 100
DEUTSCHE BANK Fixed Rate Interest Interes | JP Morgan Chase
Rate Swap Marsh & Mclennan 571748AZ5.............. D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .09/09/2015 | .03/14/2026 | ............ 0| ...6500,000 | ... (P2L310[0) 1 I 0 | e 0 [ e (6,937) 22,130 22,130 22,130 0 0 0 0 100
DEUTSCHE BANK Variable Rate Interest | KANSAS ST DEV FIN AUTH REVENUE Interes | JP Morgan Chase
Rate Swap 485429Y99 . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/12/2015 | .04/15/2026 ....5,300,000 |0 0 0 0 0 0 0
DEUTSCHE BANK Fixed Rate Interest KANSAS ST DEV FIN AUTH REVENUE Interes | JP Morgan Chase
Rate Swap 485429Y99 D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/12/2015 | .04/15/2026 | ............ 0| ...5300,000 | ... (2.2310) | vveererrrrinnnd 0 | e 0 (15,437) | e 16,612 | .| v 16,612 | ... 16,612 0 0 0 0 96
DEUTSCHE BANK Variable Rate Interest Interes | JP Morgan Chase
Rate Swap Citigroup Inc 172967JP7........cccoomrrrrrecene Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .04/23/2015 | .04/27/2025 | ............ 0 | ....9,250,000 0.2951 0 0 11,481 0 0 (V) IR 143114 | .o 99
DEUTSCHE BANK Fixed Rate Interest Interes | JP Morgan Chase
Rate Swap Citigroup Inc  172967JP7 . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .04/23/2015 | .04/27/2025 ....9,250,000 (80,603) 0 0 0 0 99,
DEUTSCHE BANK Variable Rate Interest | KANSAS ST DEV FIN AUTH REVENUE Interes | JP Morgan Chase
Rate Swap 485429Y81 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/12/2015 | .04/15/2025 | ............ 0| ....2,700,000 |0 0 0 0 0 0 (U I 41701 | 96
DEUTSCHE BANK Fixed Rate Interest KANSAS ST DEV FIN AUTH REVENUE Interes | JP Morgan Chase
Rate Swap 485429Y81 D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/12/2015 | .04/15/2025 | ............ 0| ...2,700,000 | ... (2.1640) | .ovverrrrrennnd 0 | e 0 [ e (7,628) 8,347 8,347 8,347 0 0 0 0 96.
DEUTSCHE BANK Variable Rate Interest | DIST OF COLUMBIA REVENUE Interes | JP Morgan Chase
Rate Swap 25483VPV0 . |tRate |&Co 815DZWZKVSZIINUHU748..... | .08/18/2015 | .06/01/2024 ...1,750,000 |0 0 0 0 0 0 0 25,763 94
DEUTSCHE BANK Fixed Rate Interest DIST OF COLUMBIA REVENUE Interes | JP Morgan Chase
Rate Swap 25483VPV0 D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/18/2015 | .06/01/2024 | ............ 0 | ...1,750,000 | ......... (2.1880) 0 0 (2,978) TA75 || s TA75 | o 7,175 0 0 0 0 94,
DEUTSCHE BANK Variable Rate Interest Interes | JP Morgan Chase
Rate Swap Tyco Intl Group 902118BSE.................... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .09/09/2015 | .02/14/2026 | ............ 0] ....3,600,000 (0 0 0 0 0 0 (U I 57,971 | oo 99
DEUTSCHE BANK Fixed Rate Interest Interes | JP Morgan Chase
Rate Swap Tyco Intl Group 902118BS6. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .09/09/2015 | .02/14/2026 ...3,600,000 2.2440) 0 0 (3,815) 9,485 9,485 9,485 0 0 0 0 99,
DOMINION GAS HLDGS LLC Variable DOMINION GAS HLDGS LLC Interes | JP Morgan Chase
Rate Interest Rate Swap 257375AH8 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/07/2015 | .12/15/2024 | ............ 0 | ....4,700,000 0.3372 0 0 9,276 0 0 (V) I 71311 | i 10%
DOMINION GAS HLDGS LLC Fixed Rate | DOMINION GAS HLDGS LLC Interes | JP Morgan Chase
Interest Rate Swap 257375AH8 D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/07/2015 | .12/15/2024 | ............ 0| ...4,700,000 | ... (PX0c70) N I 0 | e 0 ....(70,532) 11,826 11,826 11,826 0 0 0 0 101
Interes | JP Morgan Chase
EBay Inc Variable Rate Interest Rate Swap| EBay Inc  278642AL7.. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .12/11/2014 | .08/01/2024 ....4,500,000 0 0 9,462 0 0 0
Interes | JP Morgan Chase
EBay Inc Fixed Rate Interest Rate Swap.. | EBay InC 278642AL7.........ccccoeevrvvenerinns D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .12/11/2014 | .08/01/2024 | ............ 0 | ...4,500,000 | ... (P22:1510) 1 I 0 | e 0 - (77,792) 25,329 25,329 25,329 0 0 0 0 112
GEORGIA-PACIFIC LLC Variable Rate Interes | JP Morgan Chase
Interest Rate Swap GEORGIA-PACIFIC LLC 3733INAH4..... [D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/08/2015 | .03/01/2025 | ............ 0 | ....4,500,000 0.3244 0 (O I, 7,648 0 0 0 69,055 93
GEORGIA-PACIFIC LLC Fixed Rate Interes | JP Morgan Chase
Interest Rate Swap GEORGIA-PACIFIC LLC 37331NAHA4..... . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/08/2015 | .03/01/2025 ....4,500,000 12,391 12,391 12,391 0 0 0 0 93,
JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase
Rate Interest Rate Swap Morgan Stanley 6174468C6.................... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/04/2015 | .07/23/2025 | ............ 0] ....4,600,000 |0 0 0 0 0 0 (V) I 72,052 | coovvveicie [
JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase
Rate Interest Rate Swap Morgan Stanley 6174468C6.................... D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/04/2015 | .07/23/2025 | ............ 0| ...4,600,000 | ... (V221510 1 AN {0 I 0 ....(16,058) 21,868 21,868 21,868 0 0 0 0 97
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative 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 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 [ 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)

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap Yamana Gold Inc  98462YAB................. Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/06/2015 | .07/15/2024 | ............ 0] ....2,300,000 (0 0 0 0 0 0 (U I 34,008 | ..ooccciiaiens 98

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap Yamana Gold Inc  98462YABG................. D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/06/2015 | .07/15/2024 | ............ 0| ...2,300,000 | ... (P2L310[0) 1 I 0 | e 0 [ e (7,364) 12,032 12,032 12,032 0 0 0 0 98,

JP MORGAN SECURITIES LLC Variable | OAKLAND CA REDEV SUCCESSOR Interes | JP Morgan Chase

Rate Interest Rate Swap AGY 67232TAU9 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/10/2015 | .09/01/2023 | ............ (V) I 850,000 0.3244 0 0 310 0 0 0 11,960 93

JP MORGAN SECURITIES LLC Fixed OAKLAND CA REDEV SUCCESSOR Interes | JP Morgan Chase

Rate Interest Rate Swap AGY 67232TAU9 D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/10/2015 | .09/01/2023 | ............ 0| o 850,000 | ......... (2.1760) 0 0 (2,518) 3,952 3,952 3,952 0 0 (1] 0 93

JP MORGAN SECURITIES LLC Variable | CML RANCHO SAN DIEGO Interes | JP Morgan Chase

Rate Interest Rate Swap LNCOMMS$TG tRate |&Co 8I5DZWZKVSZIINUHU748..... | .04/23/2015 | .06/30/2027 ...10,000,000 0.3266 0 0 7,291 0 0 0

JP MORGAN SECURITIES LLC Fixed CML RANCHO SAN DIEGO Interes | JP Morgan Chase

Rate Interest Rate Swap LNCOMMSTG B tRate |&Co 8I5DZWZKVSZIINUHU748..... | .04/23/2015 | .06/30/2027 | ............ 0 | ..10,000,000 | ......... (2.1805) | .oocvriirrinnes 0 | e 0 ....(55,118) 15,183 15,183 15,183 0 0 0 0 106,

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap INGRAM MICRO INC  457153AG9.......... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .12/15/2024 | ............ 0| ....4,375,000 0.3372 0 (O I, 7,609 0 0 (U I 66,380 | ..ooooiii 10%

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap INGRAM MICRO INC  457153AG9. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .12/15/2024 ....4,375,000 3,541 3,541 3,541 0 0 0 0 101

JP MORGAN SECURITIES LLC Variable | OAKLAND CA REDEV SUCCESSOR Interes | JP Morgan Chase

Rate Interest Rate Swap AGY 67232TAWS Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/10/2015 | .09/01/2025 | ............ (V) I 550,000 0.3244 0 0 201 0 0 0 8,661 93

JP MORGAN SECURITIES LLC Fixed OAKLAND CA REDEV SUCCESSOR Interes | JP Morgan Chase

Rate Interest Rate Swap AGY 67232TAW5 D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/10/2015 | .09/01/2025 | ............ 0| e 550,000 | ......... (2.3370) 0 0 (1,750) 2,864 2,864 2,864 0 0 0 0 93,

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap Eaton Vance Corp  278265AD5... . |tRate |&Co 815DZWZKVSZIINUHU748..... | .06/19/2015 | .06/15/2023 ....9,250,000 0.3372 0 0 0 0 0 128,408 97

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap Eaton Vance Corp 278265AD5...........c.. | Devvcveeece tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/19/2015 | .06/15/2023 | ............ 0| ...9,250,000 | ......... (2.2010) 0 0 (55,422) 54,262 | ... e 54,262 | ... 54,262 0 0 0 0 97

JP MORGAN SECURITIES LLC Variable |LOS ANGELES CNTY CA REDEV REFU Interes | JP Morgan Chase

Rate Interest Rate Swap 54465AFT4 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2015 | .08/01/2024 | ............ 0 | ....3,600,000 0.3026 0 0 1,846 0 0 0 53,506 97

JP MORGAN SECURITIES LLC Fixed LOS ANGELES CNTY CA REDEV REFU Interes | JP Morgan Chase

Rate Interest Rate Swap 54465AFT4 . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2015 | .08/01/2024 ...3,600,000 (14,228) 0 0 0 0 97

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap National Fuel Gas Co 636180BM2.......... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/22/2015 | .07/15/2025 | ............ 0 | ....8,250,000 0.2888 0 0 5,989 0 0 0 129,078 95

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap National Fuel Gas Co 636180BM2.......... D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .06/22/2015 | .07/15/2025 | ............ 0| ...8250,000 | ... (P25 1010) 1 I (01 RN 0 ....(55,128) 65,991 65,991 65,991 0 0 0 0 95.

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap Harley Davidson Inc  412822AD0. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/04/2015 | .07/28/2025 ....4,600,000 |0 0 0 0 0 0 0

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap Harley Davidson Inc  412822ADO............. D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/04/2015 | .07/28/2025 | ............ 0| ...4,600,000 | ... (PRCI0L510) N I 0 | e 0 ....(16,199) 23,233 23,233 23,233 0 0 0 0 97

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap Celgene Corp  151020AS3............cocvveevee. Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/03/2015 | .08/15/2025 | ............ 0 | ....6,000,000 0.3205 0 0 2,826 0 0 (I I 94,274 | .ovvvvic [ -

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap Celgene Corp 151020AS3.. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/03/2015 | .08/15/2025 ....6,000,000 0 0 (21,798) 24,640 0 0 0 0 94,

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap UnitedHealth Group Inc 91324PCP5....... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2015 | .07/15/2025 | ............ 0] ...3,750,000 (0 0 0 0 0 0 0 58,672 99

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap UnitedHealth Group Inc  91324PCP5....... D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .07/28/2015 | .07/15/2025 | ............ 0| ...3,750,000 | ... (2.3430) | v {0 I 0 . (14,888) | .o 21,480 | .| coenns 21,480 | ... 21,480 0 0 0 0 99,
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Statement as of September 30, 20150 the  Lif€ INSurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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 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 [ 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)

JP MORGAN SECURITIES LLC Variable | OAKLAND CA REDEV SUCCESSOR Interes | JP Morgan Chase

Rate Interest Rate Swap AGY 67232TAV7 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/10/2015 | .09/01/2024 | ............ (V) I 850,000 0.3244 0 0 310 0 0 0 12,693 91

JP MORGAN SECURITIES LLC Fixed OAKLAND CA REDEV SUCCESSOR Interes | JP Morgan Chase

Rate Interest Rate Swap AGY 67232TAV7 D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/10/2015 | .09/01/2024 | ............ 0| e 850,000 | ......... (2.2650) 0 0 (2,620) 4,221 || 4221 | 4,221 0 0 0 0 91

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap CF INDUSTRIES INC  12527GACT......... |D.......... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/04/2015 | .06/01/2023 | ............ 0 | ....2,500,000 0.3244 0 0 1,001 0 0 (U I 34,617 | .o [T

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap CF INDUSTRIES INC  12527GACT......... | D.coeucee. tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/04/2015 | .06/01/2023 | ............ 0| ...2,500,000 | ... (2.1030) 0 0 (8,032) 10,547 10,547 10,547 0 0 0 0 93

JP MORGAN SECURITIES LLC Variable Interes | JP Morgan Chase

Rate Interest Rate Swap Comerica Bank 200339DX4... . |tRate |&Co 815DZWZKVSZIINUHU748..... | .08/04/2015 | .07/27/2025 ...4,500,000 |0 0 0 0 0 0 0

JP MORGAN SECURITIES LLC Fixed Interes | JP Morgan Chase

Rate Interest Rate Swap Comerica Bank 200339DXA4..........cccovvvene D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .08/04/2015 | .07/27/2025 | ............ 0 | ...4,500,000 | ... (P22 1510) 1 I 0 | e 0 (15,716) | oo 21,401 | .| v 21,401 | ... 21,401 0 0 0 0 96

KEYSIGHT TECHNOLOGIES Variable KEYSIGHT TECHNOLOGIES Interes | JP Morgan Chase

Rate Interest Rate Swap 49338LAAL Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/22/2015 | .10/30/2024 | ............ 0 | ....4,500,000 0.2968 0 0 8,433 0 0 (U I 67,812 | .o 10%

KEYSIGHT TECHNOLOGIES Fixed Rate | KEYSIGHT TECHNOLOGIES Interes | JP Morgan Chase

Interest Rate Swap 49338LAAL . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/22/2015 | .10/30/2024 ....4,500,000 (61,556) 10,273 10,273 10,273 0 0 0 0 101

KLA-Tencor Corp Variable Rate Interest Interes | JP Morgan Chase

Rate Swap KLA-Tencor Corp  482480AEQ................. Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/08/2015 | .11/01/2024 | ............ 0 | ....4,500,000 0.2782 0 0 8,589 0 0 (U I 67,822 | oo [

KLA-Tencor Corp Fixed Rate Interest Rate Interes | JP Morgan Chase

Swap KLA-Tencor Corp  482480AEQ................. D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/08/2015 | .11/01/2024 | ............ 0 | ...4,500,000 | ... (P2 2:10) 1 I 0 | e 0 (68,894) | i 18,020 | .| v 18,020 | ... 18,020 0 0 0 0 97

L-3 Communications Corp Variable Rate Interes | JP Morgan Chase

Interest Rate Swap L-3 Communications Corp 502413BD8... | D. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .12/11/2014 | .05/28/2024 ....4,500,000 0.3252 0 0 9,600 0 0 0 66,217 108

L-3 Communications Corp Fixed Rate Interes | JP Morgan Chase

Interest Rate Swap L-3 Communications Corp 502413BD8... |D........... tRate |&Co 8I5DZWZKVSZIINUHU748..... | .12/11/2014 | .05/28/2024 | ............ 0 | ...4,500,000 | ... (PAVX K1) 0 | e 0 ....(76,714) 28,332 28,332 28,332 0 0 0 0 108
MORGAN STANLEY BAML TRUST

MORGAN STANLEY BAML TRUST SERIES 2014C19 CLASS (CMBS) AS Interes | JP Morgan Chase

Variable Rate Interest Rate Swap 61764PBW1 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .11/15/2024 | ............ 0 | ....3,750,000 0.3205 0 0 6,694 0 0 0 56,639 93
MORGAN STANLEY BAML TRUST

MORGAN STANLEY BAML TRUST Fixed | SERIES 2014C19 CLASS (CMBS) AS Interes | JP Morgan Chase

Rate Interest Rate Swap 61764PBW1 . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .11/15/2024 ...3,750,000 4,024 4,024 0 0 0 0 93,

Medtronic PLC Variable Rate Interest Interes | JP Morgan Chase

Rate Swap Meditronic Inc 585055BM7............cccccuuvrvees Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .12/11/2014 | .03/15/2025 | ............ 0 | ....4,700,000 0.3372 0 0 9,709 0 0 (V) I 72,273 | oo 103

Meditronic PLC Fixed Rate Interest Rate Interes | JP Morgan Chase

Swap Meditronic Inc 585055BM7............ccoovvvenne D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .12/11/2014 | .03/15/2025 | ............ 0| ...4,700,000 | ... (2.3340) 0 0 (82,274) 25451 | .| v 25451 | ... 25,451 0 0 0 0 103

Oceaneering Intl Inc Variable Rate Interest Interes | JP Morgan Chase

Rate Swap Oceaneering Intl Inc 675232AA0.... . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .12/11/2014 | .11/15/2024 ....4,400,000 0.3205 0 0 9,310 0 0 0 66,457 98

Oceaneering Intl Inc Fixed Rate Interest Interes | JP Morgan Chase

Rate Swap Oceaneering Intl Inc 675232AA0............. D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .12/11/2014 | .11/15/2024 | ............ 0 | ...4,400,000 | ... (2.3100) | weoveerrrrerennad 0 | e 0 (76,230) | oo 28,854 | .o v 28,854 | ... 28,854 0 0 0 0 98,

Pitney Bowes Inc Variable Rate Interest Interes | JP Morgan Chase

Rate Swap Pitney Bowes Inc 724479A00................. Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/22/2015 | .03/15/2024 | ............ 0 | ....5,500,000 0.3372 0 0 10,080 0 0 (V) I 79,979 | oo 96

Pitney Bowes Inc Fixed Rate Interest Rate Interes | JP Morgan Chase

Swap Pitney Bowes Inc  724479AJ9. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/22/2015 | .03/15/2024 ....5,500,000 (73,738) 7,047 7,047 0 0 0 0 96

Quest Diagnostics Inc Variable Rate Interes | JP Morgan Chase

Interest Rate Swap Quest Diagnostics Inc  74834LAV2.......... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .11/06/2014 | .04/01/2024 | ............ 0 | ....4,650,000 0.2837 0 0 12,825 0 0 (U I 67,796 | ..ovvvviiaie 100

Quest Diagnostics Inc Fixed Rate Interest Interes | JP Morgan Chase

Rate Swap Quest Diagnostics Inc  74834LAV2.......... D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .11/06/2014 | .04/01/2024 | ............ 0| ...4,650,000 | ... (2.4630) | .ovvorrrrrennnd {0 I 0 ....(143,162) 35,862 35,862 35,862 0 0 0 0 100
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Statement as of September 30, 20150 the  Lif€ INSurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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 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 [ 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)
SELECT INCOME REIT Variable Rate Interes | JP Morgan Chase
Interest Rate Swap SELECT INCOME REIT 81618TACA4...... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .02/01/2025 | ............ 0 | ....4,250,000 0.2418 0 (O I, 7,140 0 0 (U I 64,929 | ...cccccveane 100,
SELECT INCOME REIT Fixed Rate Interes | JP Morgan Chase
Interest Rate Swap SELECT INCOME REIT 81618TACA4...... D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .02/05/2015 | .02/01/2025 | ............ 0| ...4,250,000 | ... (1.9565) | .eovverrrrnrennad 0 | e 0 .....(54,048) 1,136 1,136 1,136 0 0 0 0 100
Southwestern Energy Co Variable Rate Interes | JP Morgan Chase
Interest Rate Swap Southwestern Energy Co  845467AL3..... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/22/2015 | .01/23/2025 | ............ 0 | ....8,750,000 0.2941 0 0 16,438 0 0 (V) IR 133519 | .o 99
Southwestern Energy Co Fixed Rate Interes | JP Morgan Chase
Interest Rate Swap Southwestern Energy Co  845467AL3..... D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/22/2015 | .01/23/2025 | ............ 0| ...8,750,000 | ... (2.0260) 0 0 (120,645) 12,490 | .| oo 12,490 | ... 12,490 0 0 0 0 99,
Stifel Financial Corp Variable Rate Interest Interes | JP Morgan Chase
Rate Swap Stifel Financial Corp  860630AD4 . |tRate |&Co 815DZWZKVSZIINUHU748..... | .01/23/2015 | .07/18/2024 ....4,000,000 0.2870 0 0 7377 0 0 0 59,330 98
Stifel Financial Corp Fixed Rate Interest Interes | JP Morgan Chase
Rate Swap Stifel Financial Corp  860630ADA............. D tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/23/2015 | .07/18/2024 | ............ 0 | ...4,000,000 | ... (1.9270) 0 0 (52,243) 2,727 || e 2,727 | 2,721 0 0 0 0 98,
VENTAS REALTY LP Variable Rate Interes | JP Morgan Chase
Interest Rate Swap VENTAS REALTY LP  92277GAET......... Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/08/2015 | .02/01/2025 | ............ 0 | ....4,500,000 0.2782 0 0 8,589 0 0 0 68,749 100
VENTAS REALTY LP Fixed Rate Interest Interes | JP Morgan Chase
Rate Swap VENTAS REALTY LP 92277GAET7. . |tRate |&Co 8I5DZWZKVSZIINUHU748..... | .01/08/2015 | .02/01/2025 ....4,500,000 (69,915) 0 0 0 0 100.
WELLS FARGO & COMPANY Variable | WELLS FARGO & COMPANY Interes | JP Morgan Chase
Rate Interest Rate Swap 94974BFY1 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .11/06/2014 | .06/03/2026 | ............ 0 | ....4,550,000 0.3340 0 0 10,135 0 0 (V) I 74,330 | oo 103
WELLS FARGO & COMPANY Fixed Rate | WELLS FARGO & COMPANY Interes | JP Morgan Chase
Interest Rate Swap 94974BFY1 Do tRate |&Co 8I5DZWZKVSZIINUHU748..... | .11/06/2014 | .06/03/2026 | ............ 0] ...4,550,000 | ... (2.6430) | ..voririnrinnad (V] R 0 | 0ee(90,192) | cooiviiiinnes 48844 | ...| e 48844 | ... 48,844 0 0 0 0 103
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 | ..(2472,107) 1,186,005 |XXX]| ...1,186,005 | ...1,186,005 0 0 0] ....4,290,630 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0 | ..(2,472,107) 1,186,005 |XXX]| ...1,186,005 | ...1,186,005 0 0 0] ....4,290,630 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0 2,472,107) 1,186,005 |XXX| ...1,186,005 | ...1,186,005 0 0 0| ...4290,630 | XXX XXX
1209999. Total-Swaps 0 0 | ...(2,472,107) 1,186,005 [XXX| ...1,186,005 | ...1,186,005 0 0 0 4,290,630 XXX XXX
1399999. Total-Hedging Effective. ...50,394,192 | 151,229,414 | ...(2472,107)| ......... 78,756,341 |XXX| .78,756,341 |(129,572,333) 0 0 0] ....4,290,630 XXX XXX
1449999. TOTAL ...50,394,192 | 151,229,414 | ...(2472,107) | ........ 78,756,341 |XXX| .78,756,341 |(129,572,333) 0 0 0 ] ....4,290,630 XXX XXX
@) Code Description of Hedged Risk(s)
0001 The change in fair value of the derivative hedging instrument is 101% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed
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Statement as of September 30, 20150 the  Lif€ INSurance 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 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
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 Number of | 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 Inceptionand | Value of One
Symbol Contracts | Amount Description Income Generation or Replicated Identifier (@) Expiration Exchange Date Price Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure | at Year-end (b) (1) Point
Long Futures
Hedging Effective
oy
RTZ5..ccoo. | oo 31 (3,397,290 | RUSSELL 2000 MINI Multiple N/A........ quﬂe&“” .12/18/2015 | NYF .09/24/2015 | .......1,144.3097 | .......1,095.9000 | ........ 194,258 | .oovvvvee 194,258 | ... (150,070) 0 0 0 (150,070) | ....... 142,600 | ..oovvvvvvrened 0001 ...100
ESZ5. 670 S&P500 EMINI FUT Multiple. N/A........ dex |.12/18/2015 | CME SNZ20JLFK8MNNCLQOF39.. | .09/21/2015] .......1,942.0858 | .......1,908.7000 | ..... 4,198,486 ....4,198,486 (1,118,425) 0 0 0 (1,118,425) | ..... 3,618,000 0001 50
1279999. Total-Long FULUTES-HEAGING EffECIVE. .. ..ovvuuiiii s L0 eeLLL DL | oo 4,392,744 ...4,392,744 | ....(1,268,495) 0 0 0 (1,268,495) | ...... 3,760,600 XXX XXX
1329999, TOAI-LONG FUIUTES.....o. i1 oottt EE L eeLELd L | 4,392,744 ...4,392,744 | ....(1,268,495) 0 0 0 (1,268,495) | ...... 3,760,600 XXX XXX
1399999, TOHAI-HEAGING EfOHVE. ... £ D | v 4,392,744 4,392,744 | ....(1,268,495) 0 0 0 .(1,268,495) | ... 3,760,600 XXX XXX
1449999. TOTAL 4,392,744 4,392,744 | ....(1,268,495) 0 0 0 .(1,268,495) | .....3,760,600 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

JP Morgan 321,636 | ......4,071,107 | ... 5,661,239

Total Net Cash Deposits. 321,636 | ... 4,071,107 | ..... 5,661,239

(b) 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 101% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.
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Statement as of September 30, 20150 the  Lif€ INSurance 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. Agaregate Sum of Exchange Traded | XXX | XXX XXX 4,392,744 0 4,392,744 4,392,744 0 0 3,760,600 0
NAIC 1 Designation
Bank of America EYKN6V0ZCB8VDIIULBSO............ Y. Y. 31,108,271 61,721,099 (24,913,077) 5,699,751 61,721,099 (24,913,077) 5,699,751 0 0
Barclays Bank PLC G5GSEF7VJIP5I70UK5573 Y. Y. 710,000 46,297,611 (20,971,721) 24,615,890 46,297,611 (20,971,721) 24,615,890 0 0
Credit Suisse FB Int E58DKGMJYYYJLN8C3868 Y Y. 3,341,000 8,142,234 (2,337,223) 2,464,011 8,142,234 (2,337,223) 2,464,011 0 0
Deutsche Bank TLTWFZYICNSX8D621K86. Y. Y 3,000,000 8,100,475 (4,441,508) 658,967 8,100,475 (4,441,508) 658,967 0 0
JP Morgan Chase & Co. 8I5DZWZKVSZIINUHU748. Y. Y. 661,407 (8,447) 652,960 661,407 (8,447) 652,960 0 0
RBC Capital Markets ES7IP3U3RHIGC71XBU11 Y. Y. 4,450,000 9,754,121 (4,434,635) 869,486 9,754,121 (4,434,635) 869,486 0 0
0299999. Total NAIC 1 Designation 42,609,271 134,676,947 (57,106,611) 34,961,065 134,676,947 (57,106,611) 34,961,065 0 0
0899999. Aggregate Sum of Central Clearinghouse XXX | XXX | XXX 0 1,186,005 0 1,186,005 1,186,005 0 1,186,005 4,290,630 4,290,630
0999999. Gross Totals 42,609,271 140,255,696 (57,106,611) 40,539,814 140,255,696 (57,106,611) 36,147,070 8,051,230 4,290,630
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 140,255,696 (57,106,611)
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Statement as of September 30, 20150 the  Lif€ INSurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 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.... ZBUT11V806EZRVTWT807.... | TREASURY. 912828 G2 0 | United States Treasury 0 7/8% Due 11/15/2017 MN15 7,026,810 7,000,000 6,990,515 |.11/15/2017 |.
J.P. Morgan Securities LLC.... ZBUT11V806EZRVTWT807.... | TREASURY. 912828 H3 7 | United States Treasury 0 7/8% Due 01/15/2018 JJ15 1,504,335 1,500,000 1,499,233 | .01/15/2018 | .
0199999. Totals. 8,531,145 8,500,000 8,489,748 XXX
Collateral Pledged to Reporting Entity
Bank of America, EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912796 FB 0 | US Treasury 0.0475% Due 10/15/2015 At Mat. 1,298,026 1,298,000 XXX 10/15/2015 | .......... AV
Bank of America, EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 QN 3 | United States Treasury 3 1/8% Due 5/15/2021 MN15. 8,182,146 7,465,000 XXX .05/15/2021 | .......... VAR
Bank of America EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 QX 1 |United States Treasury 1 1/2% Due 7/31/2016 JJ31 14,817,959 | .o 14,642,000 XXX .07/31/2016 | .......... Vv
Bank of America EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 VS 6 | United States Treasury 2 1/2% Due 8/15/2023 FA15. 6,810,140 6,496,000 XXX .08/15/2023 | .......... A
Barclays Bank PLC G5GSEF7VJP5I70UKB573..... | CASH 710,000 710,000 XXX | e | v AV
Credit Suisse FB Int E58DKGMJIYYYJLNBC3868.... | CASH 3,341,000 3,341,000 XXX | i | v AV
Deutsche Bank TLTWFZYICNSX8D621K86.... | CASH 3,000,000 3,000,000 XXX V.
RBC Capital Markets. ES7IP3U3RHIGC71XBU11..... CASH 4,450,000 ,450,000 XXX V.
0299999. Totals. 42,609,271 41,402,000 XXX XXX XXX




Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



Statement as of September 30, 2015 of the  Lif€ INSurance Company of the Southwest

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest |  Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank. New York, NY. 0.000 C C 13,216,260 (13,446,750) 13,292,775 | XXX
JP Morgan Chase Bank. Dallas, TX. 0.000 C C (557,989) (2,815,340) (557,988)| XXX
JP Morgan Chase Bank. San Angelo, T’ 0.000 C C (15,530,628) (14,134,857) (15,530,628) | XXX
State Street Bank: Boston, MA. 0.000 C C 299,599 438,847 299,599 | XXX
BNY Mellon. Pittsburgh, PA. 0.000 C C 1,774,182 9,149,736 1,774,182 | XXX
0199999. Total Open Depositorie: XXX XXX C C (798,576) (20,808,364) (722,060) | XXX
0399999. Total Cash on Deposit XXX XXX C C (798,576) (20,808,364) (722,060) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 14¢ 14¢ 146 | XXX
0599999. Total Cash. XXX XXX C C (798,427) (20,808,215) (721,911)[ XXX

QE12




€T30

Statement as of September 30, 20150 the  Lif€ INSurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE






