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statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONOS ettt | eeneienis 12,749,422,903 | ..o (0] I 12,749,422,903 | ........... 12,077,811,798
2. Stocks:
2.1 PrEfermed STOCKS ... vttt ess s ssessessnsnssenss | sesessessnsssnsnns 11,700,000 | .ooocevereeieireeiecnes (01 I 11,700,000 | ..ovovereneee 11,700,000
2.2 COMMON SLOCKS........cuieeieirieeiieiseteie sttt sss s saesnanes | eveesessessesnsas 87,376,041 | oo (01 IO 87,376,041 | .coovvernn 82,690,473
3. Mortgage loans on real estate:
31 FIISEENS . cveoverceirieceicei ettt | erieesiinens 2,653,373,855 | ... (U I 2,653,373,855 | ............. 2,651,586,499
3.2 Other than firStHENS. ..o | ot (O TN 0 [ oo (O RO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)........cuiveiiicteicieieii ettt bbbttt es e bbb ssnaesenas | sesbebessesesssinsesesntesessnad 0 [ o 0 [ e 0 [ e 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ocvievitere ettt sttt bes s bessessssassssaenans | seesssssssessesnsan 2,863,002 | ..oooveiieeeend [0 IR 2,863,002 | ...ocoevrrennnnd 6,044,327
4.3  Properties held for sale (less §.......... 0 €NCUMDBTANCES).......ocvecvrererieeireieiseieseeveeiesens | eveereriessseeas 4,340,000 | ..ooovrrceeeend [0 AR 4,340,000 | ..ooovivereeeeees 0
5. Cash ($.....(4,841,146)), cash equivalents ($.....132,100,218)
and short-term investments ($.....48,000,000)...........ccc.ovvmrrermermrereereeeeenesessssessssnsessseenses | seenssesseensens 175,259,072 | oo (01 I 175,259,072 | .covevvene. 125,886,248
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......vvvervieieeiciieeieieiese e | oeeveniesiesnes 328,499,631 | .ooveeeeeeeeeeee e [0 [ I 328,499,631 | ..coveennen 308,893,685
7o DEIIVALIVES. ....ovvverceeisceteees ettt ettt | rnenienenaes 730,622,351 | .ovonceerececrieeeinenns (U I 730,622,351 | oo 769,360,113
8. Other iNVESE @SSELS.........ucvverrirceiierieieierieri sttt esssenns | oeerinesesanenes 581,632,623 | ...ooourverrircnieerieninns (U I 581,632,623 | ....ovcvvrnes 537,367,141
9. ReCEIVADIES fOr SECUMES..........vurrirrircieic s | eresessnssnss s (0 RN (O RO (O RO 0
10. Securities lending reinvested collateral @SSELS............cviieeiicieicceeeeee et enees | e s 0 [ oo [0 SRR [0 R 0
11, Aggregate write-ins for INVESIEA @SSELS...........ccveveiiiieciice e ens | ersssieresseaesnes 864,217 | oo [0 864,217 | oo 648,783
12.  Subtotals, cash and invested assets (LINES 110 11).......cccccevevicreieieeniiee e | eveinne 17,325,953,695 | ..cocvvviececend (01 I 17,325,953,695 | ........... 16,571,989,067
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONIY)........ccovevriveereiieeeseeeeeeeies | e 0 [ o 0 [ oo 0 [ e 0
14.  Investment income due and @CCTUEM..............occviuiiiiiiiiiss s | e 139,399,276 | ...covvvvicicn (U 139,399,276 | .....ccovvevnee 133,183,755
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccccveves | covverrerrernirnrennen. 899,055 | ..o [0 I 899,055 | .o 1,291,696
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cocovereenenens | ceveeereereenens 15,595,157 | coverereerereenerneereeeennd (V1 S 15,595,157 | .ooovverennne 14,761,538
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 1) OO OO ISR (01 (0 (0 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............ccevevrvrieeieeeieieeese et ese s sessssiessssnes | sessesasssssssissesens AA9.54T | oo [0 IR 449 547 | oo 922,630
16.2 Funds held by or deposited with reinsured COMPEANIES............coeeevreneinenieereneees | v 3164 | oo [0 3164 | oo 1,170
16.3 Other amounts receivable under reinSUraNCe COMTACES..............riererrieereeieererieries | cervrereessessessesseeeseennes (O RN (0 (0 0
17. Amounts receivable relating to UNINSUIEd PIANS..........c.ocvueerieirrieneireiieeinereieeseesseseessesesenes | ceeesessssessessssessssesessesans (01 SN 0 | oo L0 IO 0
18.1 Current federal and foreign income tax recoverable and interest thergon...........ccccecveevveeeies | covereeeeeeecee e [0 R [0 O [0 O 0
18.2 Net deferred taX @SS ... ..ottt ssstssi | eeriseneseneneons 88,790,807 | ..ccovrverrrns 15,598,250 | ...ovorvverneene 73,192,557 | .ovvvverris 68,952,016
19.  Guaranty funds receivable or 0N dEPOSIL..........cccceiiiicreiieeiee et | eveeerebeseress s T14,430 | oo [0 I I T14,430 | coovveeeeeeicinns 714,430
20. Electronic data processing equipment and SOftWarE............ccccvevieeiricreeeeesecee s | e 82,445 | ..o, 75,106 | ovvvererceeiieins 7,339 | oo 9,254
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rieieeerieeereen | e 356,032 | oo 356,032 | oveeieeeee s 0 [ e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............cooevveeeviieies | vevereriesisee e 0 [ e 0 [ e [0 TR 0
23. Receivables from parent, subsidiaries and affiliates...........c..cccoevveereeviereiereieieeeesee e | ceeveisesesesienns 5,791,771 | oo [0 AR 5791771 | oo, 0
24. Health care (§.......... 0) and other amounts receivable.............coucveeeeveeicieeecseeee s | cverrereeeereaa 42,137,978 | ..o 42,137,978 | oo [0 0
25.  Aggregate write-ins for other than invested aSSets............cecveeereveeeiieieeseeeeeveee e | ceeiesisisinnas 14,119,442 | ..o 889,458 | .....ccvenen. 13,229,984 | ..o 13,618,286
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............eeeeirirrceirieriineriesiesesessessssssessssessssesssessssens | sreeseenns 17,634,292,799 | ...covvvvrns 59,056,824 | ........... 17,575,235,975 | ........... 16,805,443,841
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccoevvvves | covverriieniiee e 0 [ e 0 [ oo 0 [ e 0
28. Total (LINES 26 @NG 27)......courverrirreiierieeriessiessisesssesssssesssssssesssessssesssssssesssssssssessssensss | svesscsens 17,634,292,799 | ....coovvvvnns 59,056,824 | ........... 17,675,235,975 | ........... 16,805,443,841
DETAILS OF WRITE-INS
1101. Other Real EState DEPOSILS...........ccovveveicviieieieises et sesss s sesaesesaesnss | svesssssessesinseseenes 864,217 | oo [0 IR 864,217 | covevevvecireind 648,783
TA02. AR s ekttt s e tnts | eheetesseneennsensee et entesnen (0 [0 L0 0
103, ARt
1198. Summary of remaining write-ins for Line 11 from overflow page.........cccccoeveveeereereeesieereenninns
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)......cvverrrrererssrrmnarerssrsssseessresssnseas | nsseessseessensseens 864,217 | .ovvescrerierissrisnciensneens (O I 864,217 | .ovcvvvrrrsnriennnns 648,783
2501. Corporate OWNEd Life INSUFANCE..........cceveueiiecrereiceeiei ettt es s sesse s s sesstees | evnsesesinsesenes 12,720,411 | oo (0 1 I 12,720,411 | oo 12,668,898
2502. 1temS NOt AlIOCALEM..........cveeurirriiciierieci ettt senssessnae | seesisessnese s 253,011 | o 69,968 | ..o 183,043 | oo 656,749
2503, OthEI ASSELS.......vvrerverrisserisesserisecssess sttt ens st nienees | sresienssnene e 326,530 | oo (U IR 326,530 | ..o 292,639
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccocovveevevieeviereeiies | coveveiriveeeieenenns 819,490 | ..oevvieerins 819,490 | .oovevvieeeceeee 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE).........vereererreereeserinrinnssesssnnssesnnes | coeneresseenans 14,119,442 | oo, 889,458 | .....coocernnnns 13,229,984 | ...ooovvvncrennns 13,618,286




statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

19.
20.

22.
23.
24,

25.

27.
28.

30.
31.
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....13,744,985,846 less §..........

included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ouvecvieietri sttt st b sttt s sess e
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
Contract claims:
e OO
4.2 ACCIAENT AN NEAIN........cocveiiccce et R bR a bt beneen
Policyholders' dividends §.......... 0 and coupons §.......... 0 due and unpaid

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including §.......... 0 MOTCO). ...ttt ettt ae st sessaeans | ebesesissesesssesessnaetesans 115,731
6.2  Dividends not yet apportioned (including §.......... 0 MOTCO) ettt ettt ettt eaes st sassens | 2evessesesssesessssssesensesesssnaesnen 0
6.3  Coupons and similar benefits (including $

9.1 Surrender values 0N CANCEIEA CONMIACES. .........eueuiurirrireieiriieieiss et s bbb s b s et en et s s ssesnns | sebessesssssssessessnsantesesntensesses 0
9.2 Provision for experience rating refunds, including the liability of $

9.3 Other amounts payable on reinsurance, including §.......... 0 assumed and $

9.4 Interest MAiNtENANCE RESEIVE.........coviviveiiceecce ettt
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds §.......... OO PO U ST STST [PPSR 4,165,846
Commissions and expense allowances payable on reinsurance assumed. .
GENEral EXPENSES AUE OF ACCTUEH.......cvuvurereeereeereeseeseeeseeseesesseeeseesess s e eseesee st ees e ssees e s s s e e s s e s e b es s b et ssessensen bt st st
Transfers to Separate Accounts due or accrued (net) (including $..........
allowances recognized in reserves, net of reiNSUrEd @lIOWANCES)...........ccevueviveiueicieeie e
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........c.cvvvcviveeieiiecee et
Current federal and foreign income taxes, including $
Net deferred tax liability...........ccccoverieceerciieiieerenns .
UNEarned iNVESIMENT INCOME. ........cvuiiiiieicii ettt bbb s bbbt bbb ss bbbt
Amounts withheld or retained by company as agent OF trUSIEE. ...........c.ceiieieccece ettt
Amounts held for agents' account, including $.......... 0 agents' credit balances.. .
Remittances and items NOt @lIOCAIEA. ........c.cuieiriiieieci e bbbt nn
Net adjustment in assets and liabilities due to foreign eXChange rates...........ccveeicciiceee e
Liability for benefits for employees and agents if not included above o
Borrowed money §.......... 0 and interest thereon §......... Dttt ettt ettt s st s et ntensente | ertensesenseestentensseseentessnsenren 0
Dividends to stockholders declared and UNPAI...............cccueiiiiieiiiiieieiiesceese et s e s s bessebens | sessssssassssesessssesesassesessnssaesannd 0
Miscellaneous liabilities:

24,01 ASSEL VAIUGHION TESEIVE. ..ottt bbbt s bbb bbb s s bttt a bbb s s s b antena
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES. ....vuverrerrrrereeiseessessssssesessessssssesseessssessssssessessessssssessessesssens
24,03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reinsurers .
24.04 Payable to parent, subsidiaries and affiliateS.............oeurrrierriririnrrrees sttt
24,05 Drafts OUISTANGING. ... veverireirecesieieiseiese e s sttt st
24.06 Liability for amounts held under uninsured plans. N
24,07 Funds held UNAEr COINSUIANCE..........c.civeireieiiieie ettt bbbttt s bbb s s bbbt en s s b s s s snns | sebessassessnsassesnsas 573,611,745
24,08 DEIVALVES.......cvueveieeieeiiciecie sttt a sttt a b s b s b s bbb et bs bbbt en bbb s bbb ntentnns | sbesiesiessentnsansaas 396,413,579
24.09 Payable for securities . ...63,155,831
24,10 Payable for SECUMLIES IENAING........c.civiiiteieiiiete ettt ettt bbb bbb ae et s bbbttt st b reb s
2411 Capital notes §.......... 0 and interest thereon §.......... ettt ettt sttt
Aggregate write-ins for liabilities 42,574,754

............................... 198,242

............................... 535,198

Total liabilities excluding Separate Accounts busingss (LINES 110 25)........c..ccuiiriieiiieriiceee sttt sssaens | ansssesesssanaenans 16,444,886,045

From Separate ACCOUNES STAIEMENL..............ciiiiiieiicce bbb bbbt bbb bbb ae s

Total liabilities (Lines 26 and 27)

COMMON CAPILAL SLOCK.........cveiiiictiiitiieiiects ettt bbb bbb bbb s s st bbb bbb b b a b s st b s naes
Preferred CAPItAl STOCK...........eiveieeierciese ettt ettt ettt bt a st s e s st s st seb bt e et s s s bt
Aggregate write-ins for other-than-special surplus funds .
SUIPIUS NOES ... vvevuveisresreseeseseessseeetse st ssse st s st se st s s st eS8 sE e ss e s e EeeEeeEssE b8 EnebsessenbnbsesEnbnene
Gross paid in aNd CONHDULEA SUMPIUS.........uvurerrerririesires s ssss et ssesssssses st s st s ss s s s st s s ssensensnssessa
Aggregate write-ins for special surplus funds.. .
UNGSSIGNEA FUNAS (SUIPIUS)......vveeverrerirrereieisreesieeesee sttt st s e en s
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §.......... 0]ttt sntens | eetesses st 0
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt st nans | sessesses ettt b st es e s seenad 0
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)...........ccceveeveceeieeceees | coveeeerereenan, 1,127,349,930

..................... 1,064,881,462

Totals of Lines 29, 30 and 37 .....1,130,349,930

......1,067,881,462

Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3).........cciieiicieieicieiie ettt ettt sas s s sttt es st ss s ssnnaens | svssesesssssesns 17,575,235,975

A 16.805.443,840

2501.
2502.
2503.
2598.
2599.

LIHTC COMMIEMENES......oviciiieiieiiciiieiesie ettt bbb s bbbttt s s
Uncashed checks pending escheatment.
Guaranty fund.........cceericeeeceee s
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

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 above)...........

3401. .
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page | e
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE)........iiiiiieiieeiiiit etttk ettt

Qo3




statement as of June 30, 2017 of e 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

S e o

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (I0SS).........cocceueiiieiiieceeeeeeee ettt es e enaeaeeas
40.
41.
. Change in liability for reinsurance in unauthorized and certified COMPANIES..........cccccveeieereiieeeiiece e
43,
44,
. Change iNtrEASUNY SIOCK.........ceuiieveiicteiicce ettt bbb bbb bbbt bbbt s s bbbt s st b s nebenas
46.
47.
. Change iN SUMIUS NOLES..........cceuiviuerictieeiie sttt bbb a bbbt st b s bbb bt es s a et nantena
49,
50.

51.

52.
53.
54,
55.

Premiums and annuity considerations for life and accident and health contracts............cccccoocieeeiiniicciccceccee e
Considerations for supplementary contracts with life CONtINGENCIES............cccuiviiireiriieeccceeee e
NGt INVESIMENT INCOME. ...ttt bbb s bbb bbbt ns
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains O I0SSES..........ccovvuevivireieiieeriiee e
Commissions and expense allowances on reinSUranCe CEABM..........c.civriiueicreriieereee e
Reserve adjustments on reiNSUrANCE CEABM..........ccuiiriiiiieiice ettt b bbb
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

TrOM SEPATAE ACCOUNLS........vvverviieieeictcees ettt ettt sttt bbb a s s e b s s st s s s s s sensaes
8.2 Charges and fees for depOSIt-tyPE CONIACES...........ccviviieerciier ettt sees
8.3 Aggregate write-ins for MiSCElANEOUS INCOME...........vvururirirriirirriseissisrisees sttt nses
Totals (LINES 110 8.3)....crveererreerrirrireirneeneireieenns

o DA DENERILS. ......cooeeeec ettt a ettt
. Matured endowments (excluding guaranteed annual pure endowments)
. Annuity benefits
. Disability benefits and benefits under accident and health CONtracts..............ccccivcieiiicieiccecece s
. Coupons, guaranteed annual pure endowments and similar DeNEfits.............cocoveriiieiiiieicsee e
. Surrender benefits and withdrawals for life contracts
. GTOUD CONVEISIONS. ......ovuiectieeeetetiscte sttt e st st e aes s st b s st et s s e b s s b et s e st e s et e bt s ae s st et es e se s b s st et s se s et en et et s s eae s st benensees
. Interest and adjustments on contract or deposit-type contract fuNdS.............cccceevviciiiiicecicci s
. Payments on supplementary contracts with life contingencies
. Increase in aggregate reserves for life and accident and health CoNtracts.............cccveeeeiiccicescee e
. TOtaIS (LINES 1010 19)....cu ittt st bbbt a bbb s b bt bbbt ae b st b nan bt
. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
. Commissions and expense allowances on reinsSurance assuUmMed............oocueveveeeeireerereeesesiese s

. General INSUraNCE EXPENSES.........c.cveereereriererieseseseesessesaess s
. Insurance taxes, licenses and fees, excluding federal income taxes..
. Increase in loading on deferred and uncollected premiums
. Net transfers to or (from) Separate Accounts Net Of FEINSUFANCE. ........cv.rvrirrirririeierireise s nens
. Aggregate write-ins for deductions
o TOLAIS (LINES 20 £0 27)....evueeerrererireceeeeiseessetseseeessess st ss st s st s sttt
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)......................
. Dividends to policyholders
. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........
. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........ccceveeureecreierieeereeeee e
. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SS€S) (LINE 31 MINUS LINE 32).......ccviiiuiriicieieiceee ettt ettt bbb nans

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

tax of $.....14,263,307 (excluding taxes of $.....1,865,898 transferred t0 the IMR)...........cccovreerriererreriisieeeee s
Net inCome (LINE 33 PIUS LINE 34)......viieiceceeeie ettt ettt sttt bt

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, DECEMDET 31, PIHIOT YEAN............cvivieeieieieie ettt sans
Net income (Line 35)
Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0ttt

Change in net deferred income tax
Change in NONAAMILEA BSSELS.........cccvieeiiiceceiecce ettt a b sttt st sttt st b s ae b s naeen

Change in reserve on account of change in valuation basis, (increase) or decrease.
Change iN @SSEt VAIUGHION FESEIVE............cceiiicicicecie ettt bbbt a et a et s st baes

Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNtS StAtEMENL.............ccccieivicvciicee s

Cumulative effect of changes in aCCOUNtING PHINCIDIES............cvvveveveieieiees ettt een
Capital changes:

Lo T 1T TSRO
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUMIUS.......cvurvueerereieiiecereie ettt es s et e s st nen
Surplus adjustment:

511 PAIA UMttt sttt s et ae bRt e et bttt se s taen
51.2 Transferred to capital (StOCK DIVIAENG)...........cocuivieieeieiceeeeece ettt sttt st enenaes
51.3 Transferred from CAPItAL...........cccuiviueeiciee ettt ettt a ettt bttt nann
51.4 Change in surplus as a result of reinsurance
DivIAENdS 10 STOCKNOIAETS..........oucviviiciiicse ettt bbbt nna
Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.c.veviiieireiiieietcee ettt
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (LINES 36 + 54).........ccceuviireiiiciiceeeeee ettt

.................. 1,351,515

..................... 370,275

........... 1,261,379,763

..................... 795,562

..1,424,146,459

1,208,044,772

..2,095,984,483

............... (13,128,117)

................. (2,422,074)

............... (15,890,971)

................ 78,463,319

................ 87,742,631

.............. 168,736,846

840,889,029
.168,736,846

................ 65,000,000

...62,468,464

73,922,071

226,992,433

.............. 914,811,100

........... 1,067,881,462

08.301.
08.302.
08.303.
08.398.
08.399.

MiISCEIIANEOUS INCOME.........cooivieieiireiictciie ettt bbbt bbb bbb
CRANGE N COLLL...eeot ettt ettt sttt s ettt s sttt s st et st essn st et enast et s enaetanentenas

Summary of remaining write-ins for Line 8.3 from overflow page
Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 @DOVE)........c.ciuirieeiiiiietiictcietceeisesteteseseis b seneeaessnsaenas

.................. 1,351,515

..................... 795,562

2701.
2702.
2703.
2798.
2799.

Funds Withheld Expense
Changes in agents deferred COMP.........c.cccvieeiiiieiee ettt sttt s e bt sans
FINES @NA PENAILIES........cocviiiviicieiei ettt ettt a b ae bbb ae bbbt s st b st sanaeea
Summary of remaining write-ins for Line 27 from overflow page..
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........cccuieriiiieieriiieieiieeteteeetesss st esss st eses b snseaens

...24,643,430

...10,356,137

5301.
5302.
5303.
5398.
5399.

CAING COMMUSSION.......c.cuiveiiiitetiiecteres ettt bbbt es bbb bbb s s st bbb bbb sttt bt s st s s st naen

Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @D0VE).......rururrirrrirriiseessssessessissssssssssssssssssssssesesssssssssssssssssssssssssses

Qo4




statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Nt Of FEINSUIANCE..........cc. vttt bbbt nienns | sebnessnenas 1,018,639,916 | .....cccenc.. 891,046,907 | ............ 1,845,962,930
2. NetinVESIMENT INCOME.........ciiieciicceice et s bbbt s s st s s s s s et bensns | esessssessans 467,894,482 | ............... 227,813,511 | v 625,847,246
3. MiISCEIANEOUS INCOME......ouvuiiiiriierirriteeese sttt bbbt ens | tbsebnenisssssinens 2,368,538 | ...oooiiiicinn: 1,644,638 | ..o 3,439,907
4. Total (LINES 1 thTOUGN 3)....euveiecieieiiecieie ettt ettt nsestnsnens | fenssnssnens 1,488,902,936 | ............ 1,120,505,055 | ............ 2,475,250,084
5. Benefit and 10SS related PAYMENLS.........c.ccceviiiieiicccics ettt | ererinaeresans 479,250,732 | .o 432,534,320 | ............... 926,902,179
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cuevviveveeiiereeeiieiieens | e 0 [ oo 0 | oo 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccvveveveevcieiecees e estese s | ceessessannees 241,638,274 | ............... 207,373,433 | oo 436,525,032
8.  Dividends paid to policyholders ....77,260
9.  Federal and foreign income taxes paid (recovered) net of $.....14,263,307 tax on capital gains (I0SSES).........cecvrrvers | corerrrsrrennnes 55,238,503 | ....ccoovenee. 32,484,492 | ...coovnnnn. 90,106,089
10, Total (LINES 5 HrOUGN 9)....oucviiiriieiiiiei ittt | ebieessntnsines 776,170,601 | ..ccovvvrnenee 672,432,810 | ............ 1,453,610,560
11. Net cash from operations (Line 4 MiNUS LINE 10)..........ccuueuiriieriirieicieieee et ssse st s sesse s ssnsns | sressssnssinees 712,732,335 | ... 448,072,245 | ............ 1,021,639,524
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS...coeeiriecei bRt | erenisentenia 936,672,663 | ............... 789,923,697 | ............ 1,836,401,001
12.2 Stocks... 10,302,500 | oo 7,660,249
12,3 MOMQGAGE I0BNS.......oovvrerrirririiririe ettt ssessssssssessesssssssssessensnssssessensnssessessesssnssessens | svnsssessessenssQ 1y T4 | wvurrirerrneen. 118,501,724 | ............... 191,703,200
124 REAIESIALE. ..ottt sensesissnenennennns | enesnsinenneenenn 2y D20,804 |t 6,481,590 | oo 9,481,590
12.5  Other INVESIEA @SSBES......coieevvcecteeecee ettt ettt s ettt s st s st ensetessssetesssansesansstesssanas | sessesesinseens 107,415,632 | c.cvvvevrene 4,135,129 | ..cocvevee. 10,901,845
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS...........c.ccevvcveiereiririeecereeeiens | e 0 | s 0 [ e 0
12.7  MISCEIANEOUS PIOCEEAS.........vicvviececiieete ettt ettt see et es et s bt esnae s s essetesnsssesesaetesensnnes | aesisseresansenas 99,362,578 | ................. 14,634,795 | .....cccuue.. 2,204,326
12.8 Total investment proceeds (LINES 12.110 12.7).....c.vueveuieeieiieteee ettt snee 1,233,756,101 940,979,434 2,058,352,211
13.  Cost of investments acquired (long-term only):
1301 BONAS... ettt sttt | enteninens 1,606,179,616 | ............ 1,390,128,216 | ............ 2,639,385,372
1312 SHOCKS ..ttt | eebenene s 4,097,466 | ......cocvvenne 17,255,041 | coovvrinn. 34,585,158
13.3 MOMGAGE I0BNS. ...ttt nb st s | sbseesessensanens 94,800,000 | ..ovvrernene 258,600,000 | ......ccenc... 719,307,500
134 REAIESIALE.......cececcrc R | eebnenne ettt ens (0 T (0 RO 0
13.5  Other INVESIEA @SSELS.......uceuiiiiiicieiinei ettt bbbttt sbnes | ebinssestasian 159,506,394 | .....ccevvenne. 82,553,139 | oo 255,813,519
13.6 Miscellaneous applications... ...28,184,256 ..81,169,521 21,888,972
13.7 Total investments acquired (LINES 13.110 13.6)......cvuuiururiniiriieieineineieseisei et ssensenes | sesssssesas 1,892,767,732 | ............ 1,829,705,917 | ...ccoovenne 3,670,980,521
14.  Netincrease or (decrease) in contract loans and premium NOES...........c.ccuevevcviiieciireieeieisee et | creviesiesesaenas 19,605,946 | ..o 9,258,911 | cooevvrn 22,577,525
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14).......ccccceuvirriiiieiieesiee e sesssessssnens | svenvnesesns (678,617,577)| cvcvvvverrne (897,985,394)| ........... (1,635,205,835)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOLES........cevecvceeictriis ettt b s bbb nsenas
16.2 Capital and paid in surplus, less treasury stock....
16.3 BOIOWED fUNGAS. ....ooceoeeeeciceee ittt
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cocevevieeiiiicicceccee e
16.5 Dividends t0 STOCKNOIAETS............cuuiiueeiecieieeciseieie ettt sttt sttt | eesntseeessessssessensentanes (0 (0 0
16.6  Other cash provided (APPIEA)..........c.ewururereriiinrirereieri bbbt | eeesenseseneens (65,592,662) | .....ocecvnneas 41,103,225 | ...cocvonveneee 67,974,345
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccovvueeve 15,258,065 | ............... 462,526,520 | ............... 663,105,023
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 Line 17)........ccceoveveeees | covververrenne. 49,372,824 | ... 12,613,372 | oo 49,538,712
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI......ouveivieeieciiseee ettt bbb a bbb s ss s sestesnsnes | suesessissanens 125,886,249 | ....cccooevvee 76,347,536 | ..coovvernen. 76,347,536
19.2 End of period (Line 18 PIUS LINE 19.1).......cuuiuureririrerieiierieeieeiesississsesssssssssssssssssssssssssssssssssssssssesssssssssssssenns | sessssesnees 175,259,073 | ..o 88,960,908 | ............... 125,886,249
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I 0 [ eeeeeesseeereesse 0 [ oo seerssssse 0]
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statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE......oeoe bbbt | ebeesbie bbb 0 [ oo 0 [ oo 0
2. Ordinary life iNSUTANCE. .......cvuveeerrereireeeire ettt st sssses e ssesssssssssessensanans | essessssssssssssessnsnnsses 395,678,282 | ..vvveeene 321,777,909 | oo 684,297,797
3. Ordinary individual BNNUILIES.............cvveurrirreirceirriseeeeniesesesriesess s esesisessssesssesssnensens | eeesnesssesssnssinesenensd 601,801,495 | ...ooorvvirrrierin 549,485,842 | .....ocvovvrrerins 1,124,143,559
4. Credit life (Group and iNIVIAUA).............cceeiiicreeiieeicee ettt st bessrees | saebesessesesssssesessssesesssseseseesesessnan 0 | oo 0 [ e 0
5. Group lifE INSUTANCE. .......c.evieeiercrie ettt besss s ssssssenens | seresssssssssssesssssssessnssnsessesesD18D T | evvevsssesesissessesssssssssesssasens 9,995 | oo 16,212
8. GOUDP ANNUIIES......eouvereieirririreeeie ittt ettt esnin | ebeesssnsseessseeneesese 29,605,070 | ..oovvrnrrerrirrerirciinae 27,650,003 | ..o 58,432,938
T ABH = GIOUP ..ottt ee ettt sen st s et ten st ssesaesesanssansns | evensesesissetesssetesanstetenassetesenaetaned 0 [ oo 0 [ e 0
8. A&H - credit (9roup and iNIVIAUA)...........covuevevereieieiesie et sssssssenns | evresesessesissssesse s sssssssessssssessesad 0 | oo [0 T 0
0. ABH = OtNBT st | eebs e 24,825 | oo 32,008 | coooorvereerieeinnenei 62,112
10.  Aggregate of all Other lINES Of DUSINESS.........ccrverurrieieririseinrirrieie s eeieesssesessesessesssneees | cesseesssssssssssssesassssssessssssnssssssssens 0 | o 0 | oo 0
11 SUBLOTAL ..ot | eere et 1,027,116,529 | oo 898,955,757 | ..ovveveeerrierrinnns 1,866,952,618
12, DEPOSIH-YPE CONMTACES......c.viecveieceiteicicte ettt ettt n et s s saesens | srassetesssassesnsesesssnsarnas 1,067,444 | oo 1,946,607 | ..o 3,551,839
13, TOAl ettt nenns | avteeenseseneneeneiana 1,028,183,974 | ..o 900,902,365 | ...covvrreerirrirrinens 1,870,504,457
DETAILS OF WRITE-INS
T00T. et | Srese e LU R (O SR 0
1002, oottt bbbt | Seebe e O R O SRR 0
T003. e Rkttt nnnes | Sresseenetestee et e sttt nenrenned L0 RS [0 TR 0
1098. Summary of remaining write-ins for Line 10 from OVErflow PAGE.........ccceviviireiiieiciceeiies | e 0 [ oo 0 [ e 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE)...........ccccuevreererieerieeteierreisreseereres | eorterersiesssesssresssesessssssennseesssnand 0 | oo [0 OO 0
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statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern
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:

| SSAP# | F/SPage | F/SLine# | 2017 | 2016
NET INCOME
(1) Life Insurance Company of the Southwest state basis
(Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ 78,463,319$ 168,736,846
(2) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP
0 0
(3) State Permitted Practice that is an increase/(decrease) from NAIC
SAP
0 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 78,463,319]$ 168,736,846
SURPLUS
(5) Life Insurance Company of the Southwest state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $ 1,130,349,930/$ 1,067,881,462
(6) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP
0 0
(7) State Permitted Practice that is an increase/(decrease) from NAIC
SAP
0 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 1,130,349,930/$ 1,067,881,462
C. Accounting Policy
(6) Loan-backed securities and structured securities are stated at the lower of amortized cost or fair market value. The retrospective

adjustment method is used to value all securities except for interest only securities or securities where the yield had become
negative, that are valued using the prospective method.

D. Going Concern - N/A

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

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-Backed Securities

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

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

1 2a | 2b 3
Amortized Cost
Basis Before
Other-than- Other-Than-  Temporary
Temporary Impairment  Reocgnized Fair Value
Impairment in Loss 1-(2a+2b)
Interest Non- Interest

OTTI recognized 15t Quarter

a. Intentto sell 0 |$ 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 0 0 0
c.  Total 1t Quarter $ 0 |$ 0 |$ 0

OTTI recognized 2nd Quarter
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NOTES TO FINANCIAL STATEMENTS

1 2a | 2b 3
Amortized Cost
Basis Before
Other-than- Other-Than-  Temporary
Temporary Impairment  Reocgnized Fair Value
Impairment in  Loss 1-(2a+2b)
Interest Non- Interest
d. Intentto sell $ 0 |$ 0 |$ 0 |$ 0
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 0 0 0 0
f.  Total 2nd Quarter $ 0 |$ 0 |$ 0 |$ 0
OTTI recognized 3d Quarter
g. Intentto sell $ 0 |$ 0 |$ 0 |$ 0
g. 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 0 0
i.  Total 3rd Quarter $ 0 |$ 0 |$ 0 |$ 0
OTTI recognized 4th Quarter
j. Intentto 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 0 0
. Total 4th Quarter $ 0 1% 0 |$ 0 |$ 0
m.  Annual aggregate total XXX $ 0 % 0 XXX
(3) Recognized OTTI securities
Book/Adjusted
Carrying Value Recognized Amortized Cost After
Amortized Cost Present Value of Other-Than- Other-Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at |Statement Where
CUSIP Period OTTI Flows Impairment Impairment Time of OTTI Reported
$ 0/$ 0/$ 0/$ 0/$ 0
Total $ 0

(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 $ 1,040,895
2. 12 Months or Longer $ 135,551
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 84,228,510
2. 12 Months or Longer $ 7,571,294

E. Repurchase Agreements and/or Securities Lending Transactions - N/A

l. Working Capital Finance Investments

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

(3) Default of Working Capital Finance Investments - N/A

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

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt

A The Company did not have any debt covered by SSAP No. 15, Debt and Holding Company Obligations.

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. Itis 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
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NOTES TO FINANCIAL STATEMENTS

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 billion, based on its membership investment base.

(2) FHLB Capital Stock
a. Aggregate Totals
1. Current Period
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 01§ 0 |$ 0
(b) Membership Stock — Class B 6,722,200 6,722,200 0
(c) Activity Stock 45,113,100 45,113,100 0
(d) Excess Stock 200,900 200,900 0
(e) Aggregate Total (a+b+c+d) $ 52,036,200 |$ 52,036,200 |$ 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 4,050,298,772 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0 ($ 0 1|$ 0
(b) Membership Stock — Class B 5,872,400 5,872,400 0
(c) Activity Stock 42,156,200 42,156,200 0
(d) Excess Stock 149,900 149,900 0
(e) Aggregate Total (a+b+c+d) $ 48,178,500 |$ 48,178,500 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer $ 3,991,494,408 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for ~ Redemption
3 4 5 6
Current Period
Membership Total Not Eligible for Less than 6 Months to Less 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Years
1. Class A $ 018 0 |$ 01$ 0]$ 01$ 0
2. Class B $ 6,722,200 |$ 6,722,200 |$ 0% 01]$ 0% 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
Current Period Total General and Separate Accounts Total |$ $ $
Collateral Pledged (Lines 2+3) 1,441,882,176 1,400,423,172 1,237,749,527
Current Period General Account $ $ $
Total Collateral Pledged 1,441,882,176 1,400,423,172 1,237,749,527
Current Period Separate Accounts $ $ $
Total Collateral Pledged 0 0 0
Prior Year Total General and Separate Accounts $ $ $
Total Collateral Pledged 1,248,739,988 1,221,753,494 1,165,631,189
b.  Maximum Amount Pledged During Reporting Period
1 2 3

Amount of Borrowed at
Time of Maximum

Fair Value Carrying Value Collateral
Current Period Total General and Separate Accounts Total |$ $ $
Collateral Pledged (Lines 2+3) 1,441,882,176 1,400,423,172 1,237,749,527
Current Period General Account $ $ $
Total Collateral Pledged 1,441,882,176 1,400,423,172 1,237,749,527
Current Period Separate Accounts $ $ $
Total Collateral Pledged 0 0 0
Prior Year Total General and Separate Accounts $ $ $
Total Collateral Pledged 1,248,739,988 1,221,753,494 1,165,631,189
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Period
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established

(a) Debt $ 0 |$ 0 |$ 0 XXX

(b) Funding Agreements 1,237,749,527 1,237,749,527 0 $ 1,237,749,527

(c) Other 0 0 0 XXX

(d) Aggregate Total (a+b+c)|$ 1,237,749,527 |$ 1,237,749,527 |$ 0% 1,237,749,527
2. Prior Year

| | 1 | 2 | 3 | 4
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NOTES TO FINANCIAL STATEMENTS

Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 01$ 0 |$ 0 XXX
(b) Funding Agreements 1,165,631,189 1,165,631,189 0% 1,165,631,189
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c)|$ 1,165,631,189 |$ 1,165,631,189 |$ 0% 1,165,631,189
b.  Maximum Amount During Reporting Period (Current Period)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ 0 |$ 0 |$ 3
2. Funding Agreements 1,237,749,527 1,237,749,527 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) $ 1,237,749,527 |$ 1,237,749,527 |$ 0

c.  FHLB - Prepayment Obligations

Does the Company have
Prepayment Obligations under
the Following Arrangements

(YES/NO)
1. Debt NO
2. Funding Agreements NO
3. Other NO

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan - NONE

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

No significant change.

Note 14 - Liabilities, Contingencies and Assessments

A All Other Contingencies

The Company is subject, in the ordinary course of business, to claims, litigation, arbitration proceedings, and governmental
examinations. Although the Company is not aware of any actions, proceedings or allegations that reasonably should give rise to
a material adverse impact to the Company’s financial position or liquidity, the outcome of any particular matter cannot be
foreseen with certainty. It is the opinion of management that the ultimate resolution of these matters will not materially impact the
Company’s financial condition.

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),

before the U.S. District Court for the Central District of California and captioned Walker, et al. v. Life Ins. Co. of the Southwest.
Plaintiffs asserted 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. 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. Plaintiffs filed their appellate brief in December 2015. LSW filed its answer brief on February 8,

2016. Plaintiffs filed their reply brief on May 23, 2016. Oral argument occurred on February 7, 2017. The US Court of Appeals for the
Ninth Circuit issued its decision on March 3, 2017. The Ninth Circuit affirmed the defense verdict on all of the claims that went to trial
finding that Plaintiff's had failed to prove the merits of any of their claims. The Ninth Circuit reversed the District Court's conclusion
that Plaintiffs could not bring an unlawfulness claim under California's Unfair Competition Law for alleged violations of California's
lllustration Statute, and remanded that claim back to the District Court for further proceedings (including an analysis of whether any
class action could be maintained as to that claim). The appellants (Walker, et al) then filed a petition for rehearing with the Ninth
Circuit. That petition for rehearing was denied.

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 Portion of Partially Insured Plans
No significant change.
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements

A

(1) Fair Value Measurements at Reporting Date

| Level 1 | Level2 | Level3 | Total
Assets at Fair Value
Bonds $ 0% 16,233,997 |$ 0% 16,233,997
Common Stock $ 35,339,841|$% 0% 52,036,200($ 87,376,041
Derivatives $ 5,131,714|$ 725,490,637($ 0|$ 730,622,351
Other Invested Assets $ 0/$ 0% 296,926,782|% 296,926,782
Cash, Cash Equivalents and Short-term investments $ 43,158,854 (% 132,100,218($ 0|$ 175,259,072
Total $ 83,630,409($ 873,824,852|% 348,962,982|$  1,306,418,243
Liabilities at Fair Value
Derivatives $ 0% 396,413,579($ 0% 396,413,579
Total $ 0]$ 396,413,579($ 0/$ 396,413,579
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains| Total Gains
Beginning and and
Balance at Transfers (Losses) (Losses) Ending
current Transfers Out of Included in Included in Settle- Balance at
period Into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales ments current period
a.  Assets
Common Stock [$  48,355,400| $ 0]$ 0)$ 0]$ 0/$ 3,680,800 0% 0% 0§ 52,036,200
Other Invested 66,928,47 (18,478,73
Assets $§  249,196,577| § 0/$ 0/$ (26,287)|$ (693,249)| $ 5% 0[$ 4|9 0] $ 296,926,782
70,609,27 (18,478,73
Total $  297,551,977| $ 0/$ 0l$ (26,287)|$ (693,249)|$ 5§ 0/$ 4)|$ 0/ $ 348,962,982
b.  Liabilities
$ 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,
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 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.

Not Practicable

Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds $  13,281401,741| §  12,749,422,903| § 25918,787| §  13,255,482,954| § 0/ $ 0
Preferred Stock $ 11,449,071| $ 11,700,000| $ 0[ $ 11,449,071| $ 0/ $ 0
Common Stock $ 87,376,041| § 87,376,041| § 35,339,841 § 0/ $ 52,036,200 $ 0
Mortgage Loans $ 2,701,199,704| §  2,653,373,855| § 0] $ 0| $§ 2,701,199,704| § 0
Real Estate $ 7,543,981| $ 7,203,002 § 0] $ 7,543,981| § 0/ $ 0
Cash, Cash Equivalents and
Short-term Investments $ 175,259,072 $ 175,259,072| § 43,158,854| $ 132,100,218| $ 0 $ 0
Derivative Asset $ 730,622,351| $ 730,622,351| $ 5131,714| § 725,490,636| $ 0/ $ 0
Other Invested Assets $ 607,220,072| $ 581,632,623| $ 0 $ 131,140,855| § 296,926,782| § 179,152,436
Derivative Liability $ 396,413,579| $ 396,413,579| § 0] $ 396,413,579| § 0% 0
Not Practicable to Estimate Fair Value

Effective
Type of Class or Financial Instrument Carrying Value | Interest Rate Maturity Date Explanation

Other Invested Assets

$ 179,152,436

0.000

not available.

It was not practicable to determine the fair value of
these financial instruments as a quoted market price is
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NOTES TO FINANCIAL STATEMENTS

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts and 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
None.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — Reserves for Life Contracts and Deposit-Type Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant change.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected
No significant change.

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
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[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

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

4.2 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] NAJ]

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. 12/31/2014

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). 04/11/2016

6.4 By what department or departments?
Texas Department of Insurance

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

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 Is the 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 s the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]

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

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

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 ]

a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(

(

(c)  Compliance with applicable governmental laws, rules and regulations;

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

e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

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

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the 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? Yes[X] Nol[ ]
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statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 5,791,771
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 100,000 100,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 100,000 $ 100,000
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
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: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 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? Yes[X] Nol[ ]

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

17.2

17.3
174

17.5

1
Name of Custodian(s)

2

Custodian Address

JP Morgan Chase

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

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

If yes, give full and complete information relating thereto:

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

Yes|[ ]

No [ X

1

Old Custodian

2

New Custodian

3

Date of
Change

4

Reason

securities"].
1 2
Name of Firm or Individual Affiliation
Sentinel Asset Management, Inc. A

]

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts"”, "handle

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
109396 Sentinel Asset Management, Inc. 5493008017ZBDR2FWI152 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2

If no, list exceptions:
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3.1
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
1.11  Farm mortgages
1.12 Residential mortgages... e S 0
1.13  Commercial mortgages 2,649,654,145

114 Total mortgages in GOOA STANGING........cccvieiriireieieert ettt bbb bbb es st s bbb s s bbb s b b s b b a bbb s bbbt b s b et st s s ea s s LS, 2,649,654,145

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reSITUCIUIEA tEIMS. ...ttt G 0

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

B B - T 111030 o =TSO
1.32 Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than thre€ MONENS...........c.cciiiiiieiccce bbb bbbt snas G 0

Long-term mortgage loans in process of foreclosure
141 Farm mortgages
1.42 Residential mortgages

T 0700 41 Y = o3 (0T3PPSO B 3,719,710
1.44  Total MOrtgages in PrOCESS OF FOTBCIOSUIE...........eviiiviieiiieeciecte ettt et bbb bbb bbb bbb s bbbt se bbb st bbb b et bbb s s bt nnetena G 3,719,710
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..vovoiieiiceecees ettt ettt ettt sttt nann G 2,653,373,855

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
18T FAIM MOMGAIES. ... vceiveiicteteecte ettt ettt b bbb se e bbbt s s e et s s st b s e et s st b e s A b s s s bR b e b s e bt s Attt st b bbb st b At e s st et n et et s e
1,62 RESIHENTAI MOMGAGES. ... evreereeeereireieireiseieesereiee sttt es et et s et s 28 e 828428228828t s bbbttt en

1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate

Operating Percentages:

2.1 ABH IOSS PEICENL.........eecetiectceet ettt ettt ettt ae b s bt ae s e b e s et e s s s et e s e s sebeses s e e et e s ae e e b s se A et e s et b s ee A et et ee st s s A et et ee At e bR et et eb A et b s R e b et s et et s Rt et b enaetebns | edesastetesssetetansetesensntetanantenan 0.0
2.2 ABH COSt CONTAINMENT PEICENL........ruuvereereresrereisesesseseiseesesssesesessesssssssssesssssasssee st essssssessessassesses st essaessessessasssnssessessesssessessessassnssessessasssessessessasssnsessessasssesss  sesessasssssssssnssonssnssssssssansssssns 0.0
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES..........c.cvuiueiireriiierireiie ettt et a ettt e bbbt b s st et s e st es st et s s s et b s b et essssetebessebebsssetebanaes | ebssstebessssessnsetessnsesasnastanan 0.0
Do you act as a custodian for Nealth SAVINGS CCOUNLS?............cucviuieiiieieisie ettt ettt bbb bbb s bt b bbbt s e ss bbb s et Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the repOrtinG Aate.............ccocviiiiiiiiicic bbbt e 0
Do you act as an administrator for health savings accounts?..............ccccceveeevevennnns Yes[ 1] No[X]
If yes, please provide the balance of the funds administered as of the rEPOItING AALE...........cc.ivvieeieiieieie ettt seen G 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating

NONE
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statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. Alabama (V1 IS 6,611,537 | oo 0
2. Alaska.... 0.
3. Arizona 0
4. ATKANSAS.......ciiieciiices e 0
5. California... 171,042,759 0].
6. Colorado.... . ....5,926,716 0.
7. CoNNECHICUL.......cevviverererereeeeeseee oG T el [ i.4,015,859 | . 0
8. Delaware..........cocoevvveeiviieeeeieseeseeeesssisessseesseeneene DE [l [100000000.2,067,988 [ 0
9.  District of Columbia... 0]..
10.  Florida............... 0.
11. Georgia.. 0].
12.  Hawaii 0.
13.  Idaho.. 0]..
14, lllinois. ..11 ,864,508 0].
15.  Indiana... 1,901,666 0]..
16.  lowa... ...391,243 0]..
17. Kansas ...617,053 0]..
18.  Kentucky. 1,311,368 0]..
19. Louisiana 6,449,975 0]..
20. Maine..... ...479,172 0].
21.  Maryland.... 9,900,378 0].
22. Massachusetts.. 9,990,093 0]..
23.  Michigan........ ..40,349,646 0]..
24, Minnesota 0
25.  Mississippi 0
26. Missouri..... 0.
27.  Montana.... 0.
28. 0
29. 0
30. New Hampshire. 0.
31, New Jersey.... 0].
32.  New Mexico 0
33, NEW YOTK...oovoiieciiccieiecce e 0
34.  North Carolina... 0.
35.  North Dakota. 0.
36. Ohio........... 0.
37.  Oklahoma 0.
38.  Oregon....... 0.
39.  Pennsylvania.. 0.
40. Rhode Island.. 0.
41.  South Carolina... 0.
42, South Dakota. 0].
43.  Tennessee. 3 980 779 |.... 0.
A4, TEXBS...cererrireieiseiniseiseiessesesssssssesesssessesssssssesssssssssssssessess X | seenns Lo ..36,024,990 | .... 0].
45, UtaN.cceseseesene e U T | L 6,625,225 | .... 0].
4. et enssenessssessesessssesesssssnsessesnsesneen s VT | ol 1,036,880 |.... 0]..
A7, VIRgiNiaL...cesceeeseeseeessesssneeessenesssssssssesennennee VA | L . 11,957,133 | ... 0].
48.  Washington..........ccccoeevveveriveeeceeeveeeeeeesseeeeseeeeeee WA [ L, 3,766,419 | .... 01..
49,  West Virginia 0
50, WISCONSIN.....cviriveiiecteieiieisi ettt 0
51.  Wyoming........ 0].
52.  American Samoa... 0
53, GUAM ettt 0
54, PUEIO RICO.....oveieiiecirieice st 0
55.  US Virgin Islands....... 0
56.  Northern Mariana Islands.. 0
57. 0
58.  Aggregate Other Alien... 0
59.  Subtotal . 0
90. Reporting entity contributions for employee benefit plans............ XXX 0
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cc.coeveveunene (11 I 12,919 | oo 0
92. Dividends or refunds applied to shorten endowment or
premium paying PEHOG..........cvovvivrireeiieeeeseeee s XXX [0 AR 0 [0 A 0 | o 0
93.  Premium or annuity considerations waived under disability
or other CoNntract ProviSioNS............cccoevevvivirivieicceeceeeeeenens | e
94.  Aggregate other amounts not allocable by State..
95.  Totals (Direct BUSINess)...........ccccevvvevnne.
96. Plus Reinsurance Assumed..
97.  Totals (All Business)
98.  Less Reinsurance Ceded.........cocouuuririeerirnireeeineireeneseeeeeens
99. Totals (All Business) less Reinsurance Ceded............cccouvuenniee
58001. Other Alien 77...........
58002.
58003. .
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999

9499

. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)........

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

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

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Quallfled or Accredlted Relnsurer
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

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

PART 1 - ORGANIZATIONAL CHART

Mational Life Holding Company
(NT)

National Life Group
Charitable Foundation, Inc.

vT)

)

MLV Financial Corporation
(DE}

Sentinel Asset Management, Inc.
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statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group| Group Company| D Federal (US.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
0000 | National Life Group.... . 100000... {03-0359221.. | .... .0 . | National Life Holding Company...........ccccccueuueeee. . |UIP.... e s B 0.000 | oo N
0000 | National Life Group... . 100000... {20-4818866.. | .... .0 National Life Group Charitable Foundation, Inc. NIA... ... | National Life Holding Company. ....100.000 |National Life Holding Company... N
0000 | National Life Group... . 100000... [03-0359222.. | .... .0 NLV Financial Corporation UIP.... ... | National Life Holding Company. JR I 0.000 |National Life Holding Company... N
0634 | National Life Group... . 166680... |03-0144090.. | ... .0 National Life Insurance Company....... .. |UDP.. .. |NLV Financial Corporation........ B 0.000 |National Life Holding Company... N
0634 | National Life Group... . 165528... | 75-0953004.. | .... .0 Life Insurance Company of the Southwest.. . |RE..... ... | National Life Insurance Company. .. |....100.000 |National Life Holding Company... N
0000 | National Life Group... . 100000... {03-0221140.. | ... .0 Sentinel Asset Management, Inc............. NIA.... ... |NLV Financial Corporation............ B 0.000 |National Life Holding Company... N
0000 | National Life Group... . 100000... |03-0316212.. | .... .0 Sentinel Administrative Services, Inc.. NIA.... ... | Sentinel Asset Management, Inc... ..| Ownership. ....100.000 |National Life Holding Company... N
0000 | National Life Group... . 100000... {03-0335801.. | .... .0 Sentinel Financial Services Company. NIA.... ... | Sentinel Administrative Services, Inc ... | Ownership......... | ...... 95.100 |National Life Holding Company... N
0000 | National Life Group... . 100000... {03-0355801.. | .... .0 Sentinel Financial Services Company..... NIA.... ... | Sentinel Asset Management, Inc... ... | Ownership......... | .oo.... 4.900 |National Life Holding Company... N
0000 | National Life Group... . 100000... {03-0223461.. | .... .0 National Retirement Plan Advisors, Inc... NIA.... ... |NLV Financial Corporation.... .. | Ownership......... |....100.000 |National Life Holding Company... N
0000 | National Life Group... . 100000... {03-0221141.. | .... .0 Equity Services, INC.........ccoeverererrnnn NIA.... ... INLV Financial Corporation...........c..c......... ... | Ownership......... |....100.000 |National Life Holding Company... N..oo.e
0000 | National Life Group... . 100000... [47-3406482.. | .... .0 National Life Distribution, LLC..... .|DS..... ... | Life Insurance Company of the Southwest.......| Ownership......... | ....100.000 |National Life Holding Company... N..oooo
0634 | National Life Group... . [15803... [47-4708436.. | .... .0 Catamount Reinsurance Company. . |IA... . INLV Financial Corporation........ ... | Ownership......... |....100.000 |National Life Holding Company... N.ooooo
0634 | National Life Group 16057... |81-3685613.. 0 . |Longhorn Reinsurance Company.............c........ A, National Life Insurance Company................... Ownership ....100.000 | National Life Holding Company. N..oooo




statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

N o ok w0

Bar Code:

* 6 55 28 2 0174900000 2 = * 6 55 28 2 0174470000 2 =
* 6 5528 20173650000 2 =* * 6 5528 201744280000 2 =*
* 6 55 28 2 0174450000 2 =
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statement as of June 30, 2017 of e 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. Leasehold Improvements
2505. Miscellaneous Receivables... |
2506. Prepaid EXPENSES.........curuirieeereiseisseiseississ st sssessssse sttt ssesssssnnes

2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504, Accrued interest ON AL CIAIMS..........ccviueiicieiriceiei ettt s st b s bbb s s st sn s b ssnsesessnsnsesns | sesesessssesesssesesssnsesansesesesnad 0 [ oo 0
2597. Summary of remaining WHtE-INS fOr LINE 25.........coiu it eieesisses e ess st ssesess e ses s ss st st sns s ensen sttt sns s sen st snssesnnes | sssesssssssssessansnssessassansnsanssens [0 PO 0
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statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCembEr 31 O PHOT YBAI...........ccvviviieiieeiee ettt eebe s ssseas | evesaetesssssesss st besaeaesas s 6,044,327 | oo 2,939,652
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION...........ccuiiirireiicieieee ettt b bbbttt bbb s st bssebens | eevebessssssessssetessssnsebasasaesas 4,500,000 | ..cooverirrereeceeen 12,110,452
2.2 Additional investment made after acquisition. 0 | s 0
3. Current year Change iN BNCUMDBIANCES...........ccccoevieviiicteiee ettt et ae bbbttt s et b s b bassebesssnss | sbebessesesssesebessesessssesebesastesessnsesanans 0 [ oo 0
4. Total gain (loss) on disposals............ ....(600,450) | .. ..586,138
5. Deduct amounts received on disSposals............ccccveererinreennns ..2,526,804 ...9,506,590
6. Total foreign exchange change in book/adjusted CArTYING VAIUE. ..ottt | ebessssessessssestes b b s ss s ss s senae 0 | oo 0
7. Deduct current year's other-than-temporary impairment reCOGNIZEA.............cccevieiiiiieieiier et | seraebeseres s ens 160,000 | ooovvicreeeesee e 0
8. Deduct CUIENt YEAI'S ABPIECIAtION..........cv. ettt ettt bbbt bbb s s b b st et s s eaetesasbebessnsetasans | ebebessetesssesetsssetetesnsetssantetans 54,072 | oo 85,325
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-7-8)........cccvvurrrrrrrrrneereireiecinsissisessssssssessssessees | essessnsesssssssessssssssessassnes 7,203,002 | oo 6,044,327
10.  Deduct total NONAAMItIEA BMOUNTS.........cceuiiiieireicie e s sttt s e s st n s s s st es s et | ebsessssessessssassessessnben s s snsensessnsantas 0 | o 0
11. Statement value at end of current period (Ling 9 miNUS LINE 10).......vururiieieireisiecissisee s sseeseseessnsensssesseseessnsssssssssnsenssnssees | eesessssssssssssanssssssssessanssnes 7,203,002 | oo 6,044,327
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of PriOr YEaI.........ccccvcveveieverireeeieeeiieeeieees | oo 2,651,586,508 | .......cceoervrrirerririrnns 2,135,942,653
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION...........cciiiviieiieicce et b bbb bbb s bbb bns 719,307,500
2.2 Additional investment made after @CQUISIHION. ...........cccceiiicuerieceee ettt tes et ses st sessesesnsnanns | oesesssissesesssesssensesennsessssnsessssnenssld | ceesesiesssessesesesssssesssesessssesasessesans 0
3. Capitalized deferred interest and other............. .. ..462,091
4. ACCTUAL Of QISCOUNL.......cuoiviitiieietciei ettt bbbt b bbb st b st ense s bstessesssssnsansens | sessessessssessesssssssessesssssnsessessnsensessessQ | ossessessesssssssesessstessessstessesesnsessns 0
5. Unrealized valuation iNCIEASE (ECTEASE)..........rurrrrererrirrirneereesresesseseseesesssessssssssesssssssssessessesssssssssessassssssessessesssssessessesssnssns | sessessssssesssssasssssessessasssssessessesssessald | sossesmssnssssssssessesssssessessnsssnssnssassons 0
6.  Total gain (I0SS) ON QISPOSAIS...........ccevieiieiictcieiee ettt bbbttt ettt ae b bt et s s s esssaebesnseas | ebessetesssnsetessseses s e b b s seeens (30,702) | ovvevrereerererereee e (312,084)
7. Deduct amounts reCEIVEA ON QISPOSAS............cuuivivieiiiiiiteiciseteie ettt bbb bbb ss sttt s s bssenas | saessssssessesessesses e sssesans 92,278,424 | ... 203,813,652
8. Deduct amortization of premium and mortgage interest points and COMMILMENE fEES............cceveiiieiiceee e | et 0 | oo 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INEIESt............oocueveveveviiecieeeeeieiees | cveteeereeee et 0 | oo 0
10. Deduct current year's other-than-temporary impairment FeCOGNIZEM.............ccovueuriiucviiirieiieseee e ssaens | ctssseressssssessssresessssesssnaesens 734,226 | oot 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | cccoooovierrvccrirerrnennnnes 2,653,373,858 | ....cooovreerierirnina 2,651,586,508
12, Total ValUGHON GIIOWANCE. ........cveiiieiicietectcie ettt e s b bbb s e s s b b s e s e s s s sebessnsesesensebenss | sbebsssesesssssesassesessssesesassnsesssnsetanans 0 | o 0
13, SUDLOAl (LINE 11 PIUS LINE 12).....vuieieceiciecicie ettt bbbttt bbb bbb bbb s s snns | sebssbassscssestassansessns 2,653,373,858 | ..o 2,651,586,508
14. Deduct total NONAAMItEEA AMOUNTS..........cccvieirieeieices sttt s e s s b s e es s ss s s e s s esessssesesns | sbessssesessssssesassesessssasesansnsessssnsesanans 0 | o 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)........cciiiiiiciitiiieitieietescietss et sereses s s sssesessssessssnses | sbessesessssssesessssessssnnas 2,653,373,858 | ....cooovreirieriicinas 2,651,586,508
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOF YEAT.........c.uevuieriricieeereie ettt st essse st sssssssessns | stesssssessessssseeessessnsens 537,367,140 | oo 295,904,083
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. ............cvueveceecieeieceeeei ettt ettt s st bttt sa st s sasssanes | ssessssssssssssssensesseessensanes 85,036,275 | oo 203,341,294
2.2 Additional investment made after acquisition. T4AT0,119 | oo 52,472,225
3. Capitalized deferred INtEreSt AN ONET ...........c.ccciiiieecee ettt ettt ettt s st naebesen s senas | sbebessssesssinsesessesesessesetesestesessnassanans 0 [ oo 0
4. Accrual of discount...........ccoeveerrieiirrinnnnns ...59,170 ...84,546
5. Unrealized valuation increase (decrease). .2,620,872 | .. ...1,230,497
6. Total gain (I0SS) ON QISPOSAIS..........ruurerirrerireireesesieeeeseesesesee e esees s s esee st s et s st E e s s s st s sessessees | sEstsssessessantanssesessensensnssees (69,889) | voovereeeereereerneieeeeeeeeeeens (28,959)
7. Deduct amounts received on disposals. ..107,415,632 .10,901,845
8. Deduct amortization of premium and depreciation.................... . ....10,653,768 .10,525,097
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE.............cccviveieiicieiecreece et sssssae s | ssaebesssseses st st bes s sesesees 218,335 | e (209,603)
10. Deduct current year's other-than-temporary impairment rECOGNIZEM.............c.cvurvevicueieeieieeeee ettt es st sesenes | ctetessssesssessesesssseesssnsssesnssaessnassasans 0 | oo 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10).........ccccermrrirererirrieieiseresessesesiesens | cvevresessesissessesesssssssens 581,632,622 | ...oovveererererereeirieans 537,367,140
12. Deduct total NONAAMItIEA BMOUNTS.........c..cviiiieiteiciie ettt b e bbb s s es st essesents | ebsessssessessstassesseb s b s st snse st st st 0 | o 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).......cviuiiiiciiiiieiiiiiieieesestssiesesssessssssssssssesssssssessssssessess | sssessssessesssessessssssssssans 581,632,622 | .ooeveveeieeeiee 537,367,140
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 PHOr YEAI ..ot esiesens | eveevesiese s 12,172,202,262 | ... 11,347,453,542
2. Cost of boNdS ANd SLOCKS ACGUITE........c.vevevieireiiiie sttt sttt bbb s bt s st snseaenas | sessebessssesessssssesnseeens 1,610,277,071 | oo 2,673,970,544
3. ACCTUAN OF QISCOUNL.........ovuiviieicicti ettt ettt bbb s st a st ses b s s ssenns | saessssssesses s sesses e sensenass 10,558,941 | ooooveeeee 28,359,807
4. Unrealized valuation iINCrEASE (HECIBASE).........ceruuiueviiireiie ittt sttt bbb bbbt s bbb s st ssssesesnaes | ebssebessssesessnsssesssebesnsees (1,742,398) | ...oovevevercieeveeeeeees (318,985)
5. Total gain (I0SS) ON GISPOSAS..........c.cvueieiveiriieeiciiieieie ettt sttt bbbt bbb b s ssesnssstens | sbessesssssssessessssassessessnsenes 8,047,256 | ..o 4,616,894
6. Deduct consideration for bonds and StOCKS dISPOSEA Of............ccueveviiiieiriisiecsce ettt ssaes s ssaens | seesssssssssssssssessesessessenes 936,672,653 | ...coovvvererieiieinne 1,844,061,250
7. Deduct amortization Of PIEMIUML...........cccveuiieiiieieiiee ettt ettt es sttt s ae b st s et st b s s b et s ebebesentessnss | sessebesssessssssetesensesessnes 14,171,546 | o 21,214,751
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............ccccueveivciiecieeiesee ettt ssssesessssesaes | svessesessessesssssssssessssssssssesssssssessesesQ. | cressessesisssssesiesessesesessesssssesssssseses 0
9. Deduct current year's other-than-temporary impairment reCOGNIZE............ccceuveieiiieriiciieieeeeeee e ssesreresines | eeressssesessssssessssesessssssessserensssssersnsd | ceversresseresisissssssssessnsenas 16,603,539
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). .12,172,202,262
11, Deduct total nonadmitted @amOUNtS...........ccceverrieieiienieese s et 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cviiieiiiiisieieiieiesieieieeisieseississiessesssiessessssesssssssssssnsessnns | svsnensersnssnensessnenee 12,048,498,933 | coiviiiviciiericiiian, 12,172,202,262




statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 5

20ISO

Book/Adjus:ed Carrying Acquisitions Dispo3sitions Non-Tradiig Activity Book/Adjusted Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-veeererererriieriiriieses et essssenes | sirersssnsresensseenss 6,608,400,322 | ......coovvrerrinns 3,703,539,759 | ... 3,314,175,826 | ... 26,198,959 | ...ooovvvrrririinnn 6,608,400,322 | .....cooovrerrinns 7,023,963,214 | ..o | e 6,647,266,704
NAIC 2 (8)-veeeverrerriseriieriiesesessi st esssesenes | sesenesseeneseneseenes 5,071,149,365 | ......coovvvrerrirrrinnn 263,375,253 | .ooovvvvnrririins 129,262,812 | ..ooovveerrriinnne (18,859,537) | ..ouveveririiinnns 5,071,149,365 | .....covvvrerricnns 5,186,402,269 | ......coouevrrrriniienniieninnsieneies | e 4,750,930,547
NAIC 3 (8)-eevrereiererireeieereierisesi s ssess st esssssessesnnes | onnessesssensesenesee 647,740,216 | ..cooovvvveererrrieriinnn 2,468,947 | ..o 77,015,088 | ....coovnveecrrrrrinnns (6,743,412) | oovoverrrcin) 647,740,216 | .ovoovvvverrirciinns 566,450,683 | .......vverreirrrirerirriieriiennieens | v 600,107,434
NAIC 4 (8).cevevereererieeiereisesissesi st ssssssssssnnnes | nessesssnsssenesees 132,847,796 | ..oovvorreeccrieriienrieniis (1 O 16,393,714 | oo (2,688,713) | ovvoveverrirriinns 132,847,796 | ..o 113,765,369 | ..o | erereeseineneeneis 141,318,751
NAIC 5 (8)-vevvvereeereriseeiseesieseseesses s esess st sssssesssensen | wesseesssessssnsssesssnnns 34,906,885 | ... 746,250 | ..ovvereerircieerieeinne 84,000 | ...cvorvvrririrrrrinns (12,750,771) | covooveerereerircninne 34,906,885 | ....ooouvverrririin 22,818,364 | ... | e 39,693,163
NAIC B (8)....vvvevecererireeisseniesessesse st ennes | srtssssssssssssnesssssssnns 9,373,310 [ covovveinririerririenns 103,158 | covvoeeercrenresieenes 4,025,089 | ..o 10,671,842 | ..ooovvvveviniirnriinns 9,373,310 | ..oovvveerireriiniriinn 16,123,221 | oooieeerceniscississsessnneniees | cveessnessnsssnneees 2,994,352
TOtal BONGS.....ccerririsecisisiesi s | nsssesssssnsseces 12,504,417,894 | ...ooovvcvncrncnenes 3,970,233,367 | ...ocoovvrniiniis 3,540,956,509 | ..o (4,171,632) | c.oovvvirnirinene 12,504,417,89%4 | ..o 12,929,523,120 | ...ooovveririiiiinissiesinisiene (O I 12,182,310,951
PREFERRED STOCK
NAIC Tt ssnens | eniesi s 11,700,000 | ..oocvveivecrrenreirenieeeeeieeeeees (O N (O N (I R 11,700,000 | .ooverrerrirrirerinnens 11,700,000 | cooocevcereercereeeeeeeeseiseeseesnees | eeveesseeeeseeeeseeeees 11,700,000
NAIC 2.ttt | ren et (O N (O N (O N (O RN (O N 0 [ | e 0
10, NAIC 3o | Shieeb s (U N (O N (O N (O N (O N 0 [ | et 0
110 NAIC 4| Shietr s (O N (O TN (O N (O RN (O N 0 [ | e 0
12 INAIC Buei | Shiets s (O N (O N (O N (O RN (O N 0 [t | et 0
13 INAIC B | SR s 0 | i (O OO (O PN 0 | i (O PPN 0 | | e 0
14, Total Preferred SHOCK.........oviiiriencircncisesisesiesiesiesiesiesiensens | sesenesenessnesnesnesssens 11,700,000 | ..oovvoieeirinisiisinsiesiessiees 0 | i 0 | i (O I 11,700,000 | ..ocvecrecrenrecnineee 11,700,000 | ..ooceoieeiinissisissiesienniees (O I 11,700,000
15. Total Bonds and Preferred StoCK........c..weriririirinrisnississississsssissiissies | coressessessennes 12,516,117,894 | ..oocvovcrvcrncnenes 3,970,233,367 | ..occvvrniiniinnns 3,540,956,509 | ..ovvvrrniiniiiciinnens (4,171,632) | ..ovvvvrncrinene 12,516,117,8%4 | ..o 12,941,223,120 | ..oovvvrvriinieisissiesisiene [V I 12,194,010,951

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....180,100,218; NAIC 2§............ 0; NAIC3§... 0; NAIC4S§..... 0; NAIC5S....... 0; NAIC6S........... 0.




statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

SCHEDULE DA - PART 1

Short-Term Investments

Book/AAldjusted ? Acfual Interest 4CoIIected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......c0uiiiiirineereeees | e 48,000,000 |......cocevneeee. XXXt | v 48,000,000 | ..o 111,982 | oo 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c..ouuiereeerrirrerreeeeeieereeeseeeessess st ssessssssessessssssssssssesens | steesssssesssssnsssssssssasssssssssns 86,500,000 | .eovorererieeeeeeeereeeeeene 70,100,000
2. Cost of short-term iNVESIMENES ACQUITEM...........cccuiiiiiieieiies ettt bbb bbb tetens | ebesssssesessebesessnaesebneesns 352,500,000 | .oooveverirererieieieeinne 1,491,192,000
3. ACCTUAN OF GISCOUNT.......oieieii bbb | Shebs bbb 0 [ s 0
4. Unrealized valuation iNCrEASE (ABCTBASE)...........ceverieeieeieeetesesesses e sesss st st ssses e b esss s ss s sssssssessesssessesassansas | sbessessssssssssssessnssstessesassessessssssssssesand 0 [ oo 0
5. Total gain (I0SS) ON QISPOSAIS........c.viveiieieeiiictiteiee ettt be bbbttt et ss st b sebesss st nsebesessnsebasntes | ebessssetessssstessssesesssebesssnsesessetesssne 0 [ e 0
6. Deduct consideration received 0N dISPOSAIS.............cccviuiriieiiiiireictsiies ettt | ebsesssesees ettt baes 391,000,000 | ..oovovvevererereieieia 1,474,792,000
7. Deduct amortization Of PrEMIUM..........ccciciiiiciecce ettt bbbt sttt a st b st essssssebnsees | esessssesassssesessssesesssebessesessnsetesnsnan 0 [ e 0
8. Total foreign exchange change in book/adjusted CarmyiNG VAIUE............ccccvcuieiiicieicecteceets ettt sesenns | evesesaetesessssesssesssessebesessssesesastesesnand 0 [ e 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..o essneees | erssssssssssssssesssssstsnssssssssssnsesssesssesseend 0 ] oot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11, Deduct total NONAAMItEEA @MOUNTS............cvriiiiceeee et eess | feebeeE e n bbb 0 | e 0
12. Statement value at end of current period (Line 10 minus Line 11)
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1.

3.1

3.2

3.3

4.1

4.2
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SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior Year (LINE 9, PHOT YEBAI).........c.cveueviueieeieieisiieie sttt s s s s bbb bbbt b e b s enas
Cost paid/(consideration reCEIVEA) 0N AUAIIONS. ............evuvererrirriierireie ettt s eS8t bbb sttt
Unrealized ValUation INCIBASE/(AECIEASE).........c.cruriiuereiiriietiete ettt sttt st bbbt ae bbbt e s e se b b s b e b s e bbb st et s s e bbbt b s b et bbb s e s e bt seb e b s b s s b b s st et s et bnes
Total gain (10SS) ON tErMINAtION FECOGNMIZE..........c.evieeieiiireicise ettt b a s b e bbb bbb s e s bbbttt bbb bt s e b b st s st
Considerations received/(Daid) ON tEIMINALIONS. ...........ccovuiveeiieeieie sttt a et b bbb bbb s b e s st et s s bbb s bt b st s s sttt en e banes
AAMOTHZALON. ...ttt st s e s e84 E e 8e£E e o8 eS8 S8R 84 £ 842 £ RS £ 842842 E s £ R84 28 E R R e £ R 4L R A LA R SRR E R R £ bR RS REeeEeeens et
Adjustment to the book/adjusted carrying value 0f NEAGE HEM..........viriirieecre ettt
Total foreign exchange change in book/adiUStEA CAITYING VAIUE..............c.cviuiieiiiciiecte ettt et sttt bbb b s bt bbb sttt st bbbt es st bans
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B8+ 7 4 8)....curiiioirieiecreieeescse ettt sttt ettt een
DedUCt NONAAMIEA BSSELS. ..o

Statement value at end of current period (LINe 9 MINUS LINE 10).........c.ovicuiurieeeiieeeteiceiee ettt ettt ettt et er st sa et et s s sen st et s na et s st etesnsetesensetessnsntesanantenan

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PIOI YEA)...........ccvicriieeeeeiieete et eete ettt a et ss et es sttt s st s st et et se st st st es s et benesbessnsatanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........cccovvevevcveieicteeeie e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............c....cccevune. 20,955
3.12 Section 1, Column 15, PriOr YE&I..........ccoveuevevreeeeeeeeeeeeeseresinienes 40,498 (19,543)
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus.................cc.c...... 0
3.14 Section 1, Column 18, PriOr YEaI...........ccovveverrereierrierrereee e 0 0 (19,543)
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............c.cccccevene 0
3.22 Section 1, Column 17, Prior YEaI.........cccccevveueveeereeieeesrerereeseeieenns 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............c.cc.ccevee. 20,955
3.24 Section 1, Column 19, PriOr YEaT..........evrverrererreneereereireerseeseeeesees 40,498 (19,543) (19,543)
Subtotal (Line 3.1 minus Line 3.2).....
Cumulative variation margin on terminated contracts during the Year.............ccccoeveveveeveeneceeeeceenn 4,415,965
Less:
4.21 Amount used to adjust basis of hedged item.............cccoevvrrerviernnes 0

4.22  AMoUNt reCOGNIZEM.........ocevierereircieriee e 4,415,965 4,415,965

SUDLOtAI (LINE 4.1 MINUS LINE 4.2).....cociicveiieeieisi ettt ettt sttt ae bbbt bbb bbb st bbb e b s b b st b et s b e bbb b s AR e b b e bbb A bbb st b et e bbb st b s s b et as bt nan bt

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtONS IN PHOT VAN ...........ccveieieirieeie ettt bbbt e bt sa et et s et et s s b s s a et b st s bt enen

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iIN PrIOT VAT ...........ccciiciiiiiiceee ettt sen
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2).....uviiiiiiiririerseie sttt sss s ssessnsnsses
DEAUCE NONAAMIEA @SSEES......vvvuiveirieeiiieiieieis ettt s e s s8££ s8Rt R bRttt

Statement value at end of current Period (LINE B MINUS LINE 7)........c.cviuiuiveieiiiteieiceieieie ettt et e b bbb bbbttt bbb sensen

Qsio04

294,317,809

119,633,127

19,288,044

110,123,405

214,285,321

0

0

0

329,077,064

0

329,077,064

1,946,199

3,185,529

0

0

5,131,727

0

5,131,727
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Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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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, SECtion 1, COIUMN T4........ooiiiiiir s 329,077,061

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoeeevveevececenivcrerennen, 5,131,714

3. TOtAI (LINE 1 PIUS LINE 2)....euivviieciiieie sttt b bbb a b a2 b s b4t s 42 s b st s b s A et s a b ae bbb st bbb s s s bbbt s s 334,208,775
4. PartD, SECHON 1, COIUMN B......ovviriiieierieees sttt 730,622,355

5. PartD, SECHON 1, COIUMN B.......couvereveeiecictctese ettt bbb s bbb s ss bt ettt enee (396,413,580)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).......vuurereireieeeieieiseesreessesisesesesss s ssessssssee e ssess s st essessssses st ess s ssessassssses st essaessessessasssessessssssessessassssssssesssssnssnssesssens 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16.......eeieieieieieieieeeee e ettt sttt se et st et e ee e et eeeseeesesesesesesesesesesesesesesasesesesasesesesasaseseserasasararns 329,077,061

8. Part B, SeCtion 1, COIUMN 13........iiii e 5,131,714

9. TOtAl (LINE 7 PIUS LINE B).....vvvuveerreererisreisneiisreisesessessesss st s et 334,208,775
10. Part D, SECtion 1, COIUMN B.........ouiiiiiiiiicicii bbb 730,622,355

11, Part D, SECHON 1, COIUMN ..ottt st bbb bt be st s s e s bt s bt nae (396,413,580)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....uiueririreierireiseisiesissise et sesssee e ssess s ss sttt s8££ en bt 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 27........uvieiieeeecete ettt bbb bbb bbbttt 7,339,343
14, Part B, SECHON 1, COIUMN 20...........ouiviiieeieieeeeteicte ettt ettt s ettt ae s sa et et st et en st s s ea et e s st ets st et ss st etensneetesnes 1,695,400
15. Part D, SECtON 1, COIUMN 1. ...t 9,034,743
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiiiuiriiiieieiieete ettt bbbttt bttt b bbb bbb et s st bbb b s st bbb b bbbt b bbb st bn st et seee 0

Qslo7
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YEA.........cvierereeieiierinsieieississiseee st ssssens | sssesssssssssesssssssssssssssesssssssssessas 17,999,151 | oo 0
2. Cost of cash equivalents acquired
3. ACCTUAI OF BISCOUNL. ...ttt | Seest b sttt 234 | e 600
4. Unrealized valuation iNCrEASE (ABCIEASE)...........ccvvriuiveriecreietieeteteetete s ettt s st e s st esastesesssaesssastesenns | eaesisssesessssesssssaesasstesessssssasassstessssesesanen 0 [ et 0
5. Total gain (I0SS) ON ISPOSAS........c.cvuivevieireieiiieis ettt st a bbb s et et sae b ssebesesnaess | siesebebsssesesssssebass et e s s s b st e s s e s b b aneebens 0 [ oo 0
6. Deduct consideration received 0N dISPOSAIS.............ccvueueiieviiiriteiiicie ettt sesseaesns | sesebesseaesssisse st en e s enaes 3,767,980,182 | ...ooovevieeiecreeeeeeeine 7,157,649,714
7. Deduct amortization Of PIEMIUM..........c.iuririierirrieiseissessie st sssse st ses st ss st sssssessessessssssesss | sessessassssssnssessessnssessessassnssessassnssnssnssons 0 [ oo 0
8. Total foreign exchange change in book/ adjusted CATYING VAIUE............ccururiierierrieiecireeneesescieeessiesseesssieens | reesessesssssseessessseeessesssssssssessessessssssessns 0 | e 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.........c.vcuivevcueierieeteieeieies e tseeeeseeeeisienees | eoreetereseseesesesssserstesesesssssssseeessnasessneseens 0 | oot 0
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7T+8-9)...........cceeerrrimerirceeerieerenes | cevreieteeeeeseeee e es e 132,100,218 | oot 17,999,151
11. Deduct total NoNadmItled @MOUNTS...........cc.iiiiii s | otbb ettt 0 [ s 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cvcviiiiiiiiisiiieisiesiciscees s siesssssssssssesnes | eesssssssssssssssesnssssessssssessesanes 132,100,218 | oo 17,999,151
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 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 Less Encumbrances After Acquisition
Acquired by Internal Transfer
WALEITOT ONE.....ceoeeececerecececosesecosecsccmesssesemsmessesesseseseneseeeseneeeseseseseseneseeesensreseseeeseeseseeecececeeeeeeee | MIGION@M.esesesssssssssesssesss [VA... [04/24/2017.... [INtErNal TranSfer.........cccceereeeeeseeeseeesereseseseseresereeeeseeeeeseseeeesseeeee 4,500,000 0 . 4,340,000 0
0299999, TOAIS. ...ttt e et eLeeeeeEeeLeeLEeLEE L L L e E Lo E LR E oLk eehEeLeeLEE Lt 4,500,000 0 4,340,000 0
0399999, TOIS. ......eeocveererereseeseeesees et et es b8tk R s et et HeekeeR R e R R LR AR RS R LR R AR E LR R e R R R e e oAt et AR LR 4,500,000 0 . 4,340,000 0
(3]
o SCHEDULE A - PART 3
Y
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended tor
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 Change in in B./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred
Property Disposed
Darby Town Center.........ccocouuwonirnnrerniee: [Hilliard............ooosee000.0000.....| OH. [ 06/21/2017] WTP Exchange, LLC....ococcccccoooemrrsssssci | oo 3,190,000 ....3,155,775 0 0 e (28,521) | eocveereieines 0 ..3,127,254 w0 | (600,450) | ....... (600,450) | .. 164,256
0199999. Totals..... 3,190,000 3,155,775 0 0 (28,521) 0 ..3,127,254 0 | .......(600,450) (600,450) | .. .164,256
0399999, TOIS.......oovvrreriirsiieiieeieerei et bt ettt | e 3,190,000 ....3,155,775 0 0 (28,521) 0 ..3,127,254 0 (600,450) | ....... (600,450 | .. 164,256
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SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
6 7

1 Location 4 5 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
0210748 ciee | CONCORD. ...ttt 05/01/2017.... 7,000,000 0 | oottt 19,700,000
0210749. v [CONCORD ...t 05/01/2017.... .14,700,000 0 [ o 41,500,000
0210750. ceee | SHAKER HEIGHTS. ..ottt 05/25/2017.... .10,600,000 0 | oot 15,550,000
0210751. vere [ASHBURN. ..ot 05/23/2017.... .14,000,000 0 [ e 20,000,000
0210752.  LCOLUMBIA. ... e 06/21/2017.... .23,500,000 0 | o 41,000,000
0599999. Total Mortgages in Good Standing - CommerCIaI Mortgages - All Other..... .69,800,000 0 i ..137,750,000
0899999. Total - Mortgages in Good Standing . .69,800,000 [0 o ..137,750,000
3399999, TOAI MOMGAGES. ... vttt ettt 69,800,000 (O IR ..137,750,000
Showmg all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repaymem
0210369. PUYALLUP.......cccovvmrniirarinnns .| 04/01/2004.... | 04/26/2017.... 4,030,386 [V IR 0 (V1 0 0 .3,937,072 .0 0 .0
0210426. v [PLYMOUTH. ccccooeriseeeiseeeiesin .| 11/01/2005.... | 04/27/2017.... 1,084,956 O IR 0 (1N 0 0 .1,001,935 .0 0 .0
0210478. ..| CHARLOTTE.....c.ecvvmrvrrrirnns .| 03/23/2007.... | 06/07/2017.... 1,452,322 LU IO 0 (V1 O 0 0 1,418,965 .0 0 .0
0210481. YPSILANT ..o .| 05/03/2007.... | 06/19/2017.... 3,482,450 (I 0 (01 O 0 0 443,313 .0 0 .0
0210485. vo | ALEPPO TOWNSHIP.......ovviireriiieinisiee e .| 06/07/2007.... | 06/12/2017.... 1,705,005 [V IR 0 (V1 0 0 679,827 .0 0 .0
0210494. ... |SHARONVILLE........... .| 08/09/2007.... | 05/12/2017.... 4,782,863 [V IO 0 (01N O 0 0 | o0 | s 4,743,874 .0 0 .0
0210497. ... |SHARONVILLE........... .| 08/09/2007.... | 05/12/2017.... 2,920,793 (I 0 (V1 O 0 0 2,897,302 2,897,302 .0 0 .0
0210510. .| CINCINNATL. ..o .1 12/13/2007.... | 04/21/2017.... 1,093,479 O IO 0 (V1 O 0 0 | eoveeveereniieneen0 | s 1,080,640 ....1,080,640 .0 0 .0
0210627. WESTERVILLE....... 05/31/2013.... | 05/09/2017.... | .... 20,876,270 0 i 0 {01 R 0 0 . 0,720,612 ..20,720,612 .0 0 .0
0199999. Total - Mo gages Closed DY REDAYIMENE. ...ttt ettt iss 4etastesessssaes s s es s e b eh s e s s et st h b ns s s s b s s snnebensnaenas ..41,428,524 {0 [ o 0 (L R 0 {01 PO o I IPTOOR 40,923,540 | ......... 40,923,540 ...0 0 0
Mortgages With Partial Repayments
0210240. v |PITTSBURGH......ccvvvvreieicrieirienienes .102/20/1998... [ 0 [N 0 0 0 17,820 .0 0 .0
0210261. NORCROSQ ........ .108/18/1998... O IO 0 (V1 0 0 0 32,307 .0 0 .0
0210292. ..| VIRGINIA BEACH........ccomerimrrneriririrnnnnns .103/28/2001... 1751 140 O IR 0 (V1 O 0 0 0 32,165 .0 0 .0
0210298. ASTON....ioiiieieiiesieiies .1 06/15/2000... 3,640,440 0 | oo 0 (V1 0 0 0 .0 0 .0
0210299. ASTON .| 06/15/2000... 1,534,721 O IR 0 (01 O 0 0 0 .0 0 .0
0210313. CHARLOTTE.....ovvmrirrerircnnne .1 06/08/2001... ...388,594 0 | oo 0 (V1 O 0 0 0 .0 0 .0
0210324. INWOOD........ccoriirmrieriieeieriseeserieenens .102/13/2003... 1,816,648 O IR 0 (V1 O 0 0 0 .0 0 .0
0210326. NORFOLK......ovvrierrirerinrineeienes .112/18/2001... 1,078,781 [ I I 0 (V1 O 0 0 0 .0 0 .0
0210342. +o [PORT ARTHUR.....ccourimrieriniricrienes .112/20/2002... ...331,901 O IR 0 (01 O 0 0 0 .0 0 .0
0210343. <o | SAN ANTONIO....ccoovvrrririrnrins .112/30/2002... 1,146,749 [ I 0 (V1 ST 0 0 0 .0 0 .0
0210369. | PUYALLUP......ooeviiinicririnne .| 04/01/2004... 4,030,386 O IR 0 (V1 ST 0 0 0 .0 0 .0
0210375. BURIEN .1 05/13/2004... 2,486,036 O IO 0 (V1 O 0 0 0 .0 0 .0
0210386. ...| SAN ANTONIO. .1 10/29/2004... 2,391,272 (I 0 (V1 O 0 0 0 .0 0 .0
0210411. ... |ABERDEEN........cccoosvvimrrinrins .109/28/2005... 3,251,578 O IO 0 (V1 O 0 0 0 .0 0 .0
0210421. i [CENTERVILLE. ...t . 02/28/2006... 2,225,030 (I 0 (V1 SR 0 0 0 .0 0 .0
0210426. | PLYMOUTH. ...t .| 11/01/2005... 1,084,956 [ I 0 (V1 O 0 0 0 .0 0 .0
0210430 OAK PARK .| 12/08/2005... 5,730,222 (I 0 (V1 SRR 0 0 0 .0 0 .0
0210436 CORONA.....oooriierineiieees .102/09/2006... 2,476,470 (I T 0 (V1 O 0 0 0 .0 0 .0
0210439. AUSTIN .101/30/2006... 4,163,102 (VI N 0 0 [ e 0 0 0 .0 0 .0
0210446. v [LONGVIEW......corviirrrinerins .| 08/02/2006... 5,832,326 (I 0 (V1 ST 0 0 0 .0 0 .0
0210451. .| FAIRFIELD.... .| 04/04/2006... 3,355,975 {0 [ IR 0 0 [ s 0 0 0 .0 0 .0
0210469. GASTONIA. ... .1 12/11/2006... 1,518,669 [ I 0 (V1 S 0 0 0 .0 0 .0
0210471. v |LOVELAND......ovviirieiiieissenniees .| 12/20/2006... 4,757,635 (VI N 0 {0 IO 0 0 0 .0 0 .0

..| CHARLOTTE.......ccovemrrrrrrnns 03/23/2007.... | . 1,452,322 (I T 0 (1 0 0 .0 .0 (01 N 0
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SCHEDULE B - PART 3

d or Repaid During the Current Quarter

Showing all Mortgage Loans DISPOSED, Transferre
6 7

1 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

0210481... o | e | 05/03/2007.... 3,482,450 0 0 0 | eoveeeerrcenreenieen0 [ oeeivecieeieseeen0 | e 15,776 | ) 0 0 0
0210485 ALEPPO TOWNSHIP .| 06/07/2007.. 1,705,005 0 0 0 | o0 [0 | 10,148 | 0 0 0
0210487 MASON...... .109/28/2007.. 3,105,421 0 0 0 | eoveeeeerrienreenieen0 [ eeveeieeiceseeenn0 | 029,227 | ) 0 0 0
0210491 .| VANDALIA.............. .1 10/30/2007.. 1,758,963 0 0 0 | o0 [0 | e 10,663 | e 0 0 0
0210493 .| FAYETTEVILLE .107/09/2007.. 1,104,814 0 0 0 | eoorereeeenenrceneen [0 | 10,885 | e 0 0 0
02104%....... SHARONVILLE .108/09/2007.... 4,782,863 0 0 0 | e [0 9,821 | 0 0 0
0210497....... SHARONVILLE .| 08/09/2007.... 2,920,793 0 0 0 | oorereeeenenrieneen [0 | 5,918 [ 0 0 0
0210502 .1 12/20/2007.. 2,698,939 0 0 0 | e [0 | 37,799 | 0 0 0
0210506... . 03/24/2008.... 7,931,826 0 0 0 | eoorereeeenenriencen [0 | e 44,435 | 0 0 0
0210509... .101/18/2008.... 3,718,717 0 0 0 | coeeeeerrcenreenieen0 [ oeeveciiniieneeen0 | 33,494 | i) 0 0 0
.1 12/13/2007.. 1,093,479 0 0 0 | eovrereeeenenrceneen [0 | eeiene003,236 [ e 0 0 0
.| 04/11/2008.. 1,701,147 0 0 0 | coeeeeerrcenreeneen0 [ iveiecieniceneee0 | e 25,463 | o) 0 0 0
.1 02/26/2008.. 3,060,628 0 0 0 | o0 [0 | 16,926 | e 0 0 0
.| 06/05/2008.. 4,241,224 0 0 0 | coeeeeerrcenreeneen0 [ veiecienceneeenn0 | veee0022,227 | e 0 0 0
.| 12/30/2008.. 10,158,991 0 0 0 | eooereeeinenrieneen [0 | e 78,140 | 0 0 0
0210518....... DALLAS .1 12/30/2008.... 4,063,596 0 0 0 | o0 [0 | 31,256 | 0 0 0
0210522... ..| BELLEVUE....... .| 12/08/2008.... 5,714,399 0 0 0 | eorereeeerenrieneen [0 | eieeeen028,560 | e 0 0 0
0210528 ..| SANDY SPRINGS. . 04/28/2010.. 9,122,104 0 0 0 | eoeeeeerrienreeneen0 [ ovevecieriiesieen0 | 065,865 | oo 0 0 0
0210529... .| SAN ANTONIO .1 05/26/2010.... 2,711,575 0 0 0 | ooereeeirenrieneen [0 | e 18,917 | 0 0 0
0210533, BELLEVUE....... .106/01/2010.... 8,115,239 0 0 0 | o0 [0 | 1,668 | 0 0 0
SUNNYVALE .1 06/02/2010.. 7,552,036 0 0 0 | eooeeeeeineeriencen [0 | 210,477 | ) 0 0 0
..| MOON TOWNSHIP .107/29/2010.. 4,822,159 0 0 0 | o0 [0 | 033,566 | 0 0 0
..| BRECKSVILLE . 08/17/2010.. 0 0 0 | eooreereeeenenrieneen [0 | e 73,743 | e 0 0 0
.| BRECKSVILLE......... .1 08/17/2010.. 0 0 0 | o0 [0 | 10,836 | e 0 0 0
HOUSTON .| 11/05/2010.. 0 0 0 | eoveeeeeineeriencen [0 | e 57,753 | e 0 0 0
0210543.....covirirrrieireiis MECHANICSVILLE .| 08/05/2010.... 7,101,057 0 0 0 | eoveeeeercenieeneen0 [ oeeveciereeeeen0 | 34,071 | ) 0 0 0
0210544....... SPOKANE .109/14/2010.... 5,576,519 0 0 0 | eooereeeeneerieneen [0 | e 121,140 | 0 0 0
0210547 HUNTINGTON BEACH .110/19/2010.. 4,106,493 0 0 0 | oo [ oeevecieniieneeen0 | 19,732 | ) 0 0 0
0210548....... COLUMBUS.........covvevvrrrrran. .| 11/24/12010.... 7,560,755 0 0 0 | eoorereeeineeriencen [0 | 088,216 [ ) 0 0 0
0210550... . .| 04/06/2011.... 12,702,808 0 0 0 | coeeeeeerienreeneen0 [ eevecieniceseeen0 | 94172 | ) 0 0 0
.| W CONSHOHOCKEN .102/07/2011.. 9,961,137 0 0 0 | o0 [0 | 52,614 | ) 0 0 0
KNOXVILLE............... .112/30/2010.. 7,277,947 0 0 0 | eoveeeeercenreeeienn0 [ oeeveciericesieen0 | 54,366 | o) 0 0 0
CYPRESS .103/03/2011.. ...10,758,225 0 0 0 | eoverveeieerienieen0 [0 | eier00062,303 | o 0 0 0
..| BUFFALO GROVE .107/07/2011.. 5,315,838 0 0 0 | eoveeeerrienreenieen0 [ ieeveeiesiieseeen0 | 37,535 | ) 0 0 0
..| WOODLAWN. .103/30/2011.. 6,070,662 0 0 0 | ooreeeerineerieneen [0 | e 43,789 | 0 0 0
0210558... ..| ROCHESTER HILLS .| 06/02/2011.... 4,689,819 0 0 0 | eooveeeerrcenreenieen0 [ iveeeciericeeeeen0 | e 156,182 | o 0 0 0
0210561... ..|LOUISVILLE........... .| 06/15/2011.... 11,037,306 0 0 0 | eooeeeeeineeriencen [0 | e 78,896 | 0 0 0
0210562 ..| INDIAN LAND .1 06/29/2011.. 7,883,403 0 0 0 | eoveeeerrcenreenieen0 [ iveiveeieeiiesieen0 | 038,970 | o) 0 0 0
0210563... .| JOHNSON CITY .| 06/02/2011.... 9,736,712 0 0 0 | ooeereerecenreenieen0 [0 | ieieenenn67,339 | 0 0 0
0210564........coomeerrrireireiinnn SEATTLE .107/01/2011.... 9,250,401 0 0 0 | eoveeeerrenreenieen0 [ ieeveeieeiieseeenn0 | 37,172 | ) 0 0 0
COLUMBUS .107/21/2011.. ...13,933,500 0 0 0 | eovvereerecerreeneen0 [ eveierienicenreenn0 | i 166,081 | o 0 0 0
..| OWINGS MILLS, .109/23/2011.. ...15,072,951 0 0 0 | eoorereeeinenrieneen [0 | 108,882 [ e 0 0 0
..|LEXINGTON.... .1 10/06/2011.. 8,792,840 0 0 0 | eoeereercenreeneen0 [0 | ieienenn67,228 | 0 0 0
..| MILWAUKEE .109/08/2011.. 9,208,331 0 0 0 | eoorereeeenenriencen [0 | 40,742 | e 0 0 0
.| TULSA.... .109/01/2011.. 7,309,136 0 0 0 | eoeereerecenreerieen0 [0 | 38,102 | o 0 0 0
0210572... .| 11/01/2011.... 9,477,903 0 0 0 | eoorereerenenriencen [0 | 69,624 | e 0 0 0
0210573... .1 10/31/2011..... 6,873,184 0 0 0 | eoeeeeercenreeneen0 [0 | 34,344 | 0 0 0
.110/17/2011.. 8,429,761 0 0 0 | eoorereerenenrieneen [0 | 46,016 [ e 0 0 0
. 11/14/2011.... 10,799,831 0 0 0 | o0 [0 | 52,355 | 0 0 0
.1 12/08/2011.... 5,337,296 0 0 0 | eoorereeeinenrieneen [0 | 26,745 | e 0 0 0
.110/31/2011.. ...16,373,899 0 0 0 |0 iiiiciinnn0 | 120,957 | i 0 0 0
.| 11/30/2011.. 14,413,016 0 0 0 | eooereeminenriencen [0 | e 74,042 | 0 0 0
.| 12/28/2011.. ...11,409,141 0 0 0 | eooeeeereenreeneen0 [0 | 86,509 | oo 0 0 0
. .102/01/2012.. 3,901,389 0 0 0 | eooereeeenenrieneen [0 | 35,743 | 0 0 0
0210585... .| STERLING HEIGHTS .102/01/2012.... 3,901,389 0 0 0 [ o0 |0 35,743 | ) 0 0 0




2’2030

statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE B - PART 3

d or Repaid During the Current Quarter

Showing all Mortgage Loans DISPOSED, Transferre
6 7

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
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0210586... ..| COLUMBUS... OH ceneen | 1212712011 5,258,124 0 0 0 | eoeeeeerrcenreenieen0 [0 | 058,343 | o) 0 0 0
| SAN DIEGO ... CA..covvrns .101/31/2012.. 10,742,388 0 0 0 | eovereercenreeneen0 [ ververiinicenieenn0 | e 56,417 | e 0 0 0
.| COLUMBUS... OH .102/15/2012.. 8,328,594 0 0 0 | eovveeeerrienreerieen0 [ oveverieeiieseeen0 | 058,897 | o) 0 0 0
BOULDER co .| 04/11/2012.. 15,026,759 0 0 0 | om0 [0 | i 71,445 | ) 0 0 0
GRESHAM........ccocovvrerrones .|OR .105/02/12012.. 9,106,612 0 0 (O O o N [OOSR 0 SOOI & B 7 S IO 0 0 0
0210597...coceirrierinrcieriines ALBUQUERQUE..........ccoovviierineierienns NM .103/19/2012.... 13,105,964 0 0 0 | o0 [0 | 89,316 | 0 0 0
0210592....... PLANO......cooerierireernineeseriisenenes X .1 04/12/2012.... ...12,475,201 0 0 0 | eoorereerenenrieneen [0 | 03,470 | 0 0 0
0210594 | SILVER SPRING......oovviriieierieiniserissieseniees MD .104/20/2012.. ...14,460,520 0 0 0 | om0 [0 | i 78,891 | 0 0 0
0210595... ..| DES PLAINES. Il .| 04/30/2012.... 9,913,588 0 0 0 | eoorereerenenrieneen [0 | 44,700 | e 0 0 0
0210597... | ALISO VIEJO......oiiiicieiccces CA .| 06/19/2012.... ...10,337,007 0 0 0 | o0 [0 | e 54769 | 0 0 0
| WESTERVILLE........oovuiirieieeisieiieeeesieeisseesssisniens (0] U .1 08/31/2012.. ...10,928,460 0 0 0 | o0 [0 | i 57,273 | 0 0 0
MILFORD......covviririiiiririnnns MI .1 05/31/2012.. 5,493,195 0 0 0 | o0 [0 | 101,495 | 0 0 0
WESTERVILLE..... .1 08/31/2012.. ...12,039,829 0 0 0 | eoorereeeirenrieneen [0 | 63,097 | 0 0 0
.| BIG BEAR LAKE.........coocrvrrinnee .107/30/2012.. 6,488,502 0 0 0 | o0 [0 | 33,189 | 0 0 0
DALLAS X .108/02/2012.. ...12,900,842 0 0 0 | eooereeeirenrieneen [0 | i 70,634 | 0 0 0
0210609......ccvvverrrnriireriiines BOYNTON BEACH.........ccccvvvrnnen. FL .109/20/2012.... ...11,063,028 0 0 0 | o0 [0 | 84,402 | ) 0 0 0
0210610... CA .110/10/2012.... 9,981,089 0 0 0 | eovereerirenrieneen [0 | e 75,718 [ 0 0 0
0210611.......cceevvvcvervcrieciee [ PORTLAND ... OR .109/21/2012.. 16,948,711 0 0 0 | eoveeeerrcenreeeieen0 [ ovevecieniieneeen0 | e 78,266 | o) 0 0 0
0210612.......ccvvvvrreriereneeires [ MOHEGAN LAKE........oiviiiieneiieiieeeiee e NY. .| 11/29/2012.... 6,601,742 0 0 0 | o0 [0 | 32,753 | s 0 0 0
0210613........cvoervieriveriveniees | TULSA i (0] [ .110/04/2012.... ...14,942,280 0 0 0 | o0 [0 | 83,251 | 0 0 0
CINASHVILLE.......oiviiieceneeeiseeiesii N .| 12111/2012.. 11,916,242 0 0 0 | eooereeeireerieneen [0 | 90,109 | i 0 0 0
COLUMBIA........coovvericriniiiens MO .112/10/2012.. 12,678,438 0 0 0 | o0 [0 e 74321 | ) 0 0 0
o NASHVILLE. ..ot N .1 12/26/2012.. 13,137,905 0 0 0 | o0 [0 | 096,208 | o 0 0 0
.. | BELLBROOK.......ervririrrirciririnnns OH .1 12/26/2012.. 11,142,558 0 0 0 | o0 [0 | 80,219 | 0 0 0
.| PALM BEACH GARDENS...... .| FL .102/11/2013.. ...12,678,658 0 0 0 | eoveereeeeneerieneen [0 | ei000096,260 | v 0 0 0
0210620....... HOUSTON .101/31/2013.... 8,259,192 0 0 0 | eoveeeerrcenieenenn0 [0 | 83,619 | ) 0 0 0
0210621....... GARNER.. .| 12/31/2012.... 6,671,667 0 0 0 | eooereerineerieneen [0 | 039,975 | 0 0 0
0210622 LAJOLLA .102/15/2013.. ..17,673,288 0 0 0 | coeeeeeercenreeneen0 [ ovevecieniieieeen0 | 096,673 | o) 0 0 0
0210623........ceomeenrircricrinn ROANOKE.... .1 03/06/2013.... ...12,929,405 0 0 0 | eooereeeeneerieneen [0 | e 70,724 | 0 0 0
0210624... . .| 06/03/2013.... 6,855,959 0 0 0 | coeeeeeerienreenieen0 [ oeevecieriieeieen0 | 50,193 | o) 0 0 0
..| GREENWICH .1 06/13/2013.. 5,963,027 0 0 0 | o0 [0 | 42,884 | ) 0 0 0
..|ASHBURN.... .106/20/2013.. 9,982,029 0 0 0 | eoveeeerrcenreeeenn0 [ oeevvecieriieeeeen0 | e 73,088 | o) 0 0 0
..| WESTERVILLE..... .105/31/2013.. ...20,876,270 0 0 0 | o0 [0 | 039,094 | i 0 0 0
.|ROCHESTER HILLS .| 05/28/2013.. 7,316,900 0 0 0 | eoveeeerrienreenieen0 [ oeeveeiericisieenn0 | 129,814 | ) 0 0 0
VERONA .106/19/2013.. 9,823,595 0 0 0 | ooreeeerineeriencen [0 | 53,614 | 0 0 0
0210631 ...ccvveernereireirerinna JACKSONVILLE BEACH. .107/01/2013.... 18,897,682 0 0 0 | eoeveeeerrcenreerieen0 [0 | e 103,215 | ) 0 0 0
0210632....... FULTON .1 07/25/2013.... 5,609,252 0 0 0 | ooeeeeeireeriencen [0 | 40,103 | 0 0 0
0210633 ..| E SETAUKET. .| 06/27/2013.. 9,355,288 0 0 0 | eoveeeerrienreenieen0 [ oveiverieeiceseeen0 | 51,097 | o) 0 0 0
0210634... ..| E LONGMEADOW, .| 06/27/2013.... 17,770,848 0 0 0 | ooeeeeerecenreeneen0 [0 | 88,046 | oo 0 0 0
0210635... ..| GARDEN CITY. .1 07/31/2013.... 8,432,567 0 0 0 | eoveeeerenreenieen0 [ oveivecieeicesieen0 | 86,001 | o) 0 0 0
.| LITHIA SPRINGS .110/08/2013.. 7,973,891 0 0 0 | eoveereereenreereen0 [0 | 39,759 | o 0 0 0
COLUMBIA .| 08/23/2013.. ...10,443,808 0 0 0 | eovrereeeinenriencen [0 | 62,041 | 0 0 0
MORRISVILLE .| 08/22/2013.. ...11,463,259 0 0 0 | eoeereerecenreenieen0 [0 | 61,281 | 0 0 0
.| SHELBY TOWNSHIP.. .108/29/2013.. 7,379,285 0 0 0 | oorereeeenenrceneen0 [0 | 052,006 | e 0 0 0
0210641 .| 08/28/2013.. ...10,760,804 0 0 0 | eoeereercenreerieen0 [0 | 49,833 | o 0 0 0
0210642... . . 08/28/2013.... ...13,548,830 0 0 0 | eovrereerenenrcencen [0 | 02,744 | ) 0 0 0
0210643....... GRAPEVINE .1 10/08/2013.... 3,837,435 0 0 0 | om0 [0 | i 19,134 | 0 0 0
IRVING .1 10/08/2013.. 2,242,657 0 0 0 | o0 [0 | i 11,182 | 0 0 0
BRECKSVILLE......... .110/17/2013.... 7,995,457 0 0 0 | o0 [0 | 86,864 | 0 0 0
..| FARMINGTON .| 11/05/2013.... ...10,859,226 0 0 0 | eoorereerinenrieneen [0 | 56,158 | 0 0 0
.|MEDFORD........ccocrvrrrrrner .102/04/2014.. ...23,262,350 0 0 0 | om0 [0 i 117,552 | i 0 0 0
.|OMAHA........ .101/29/2014.. 8,597,915 0 0 0 | o0 [0 | 57,539 | 0 0 0
LEWISVILLE............. .112/20/2013.. 10,376,841 0 0 0 | eoeereerecenreereen0 [0 | e 75,669 | o 0 0 0
HUNT VALLEY. .105/13/2014.. 11,172,517 0 0 0 | eooereeeenenrieneen [0 | 68,058 [ e 0 0 0
TIMONIUM .105/13/2014.... ...12,498,069 0 0 0 [ o0 |0 i 76,133 | 0 0 0
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Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

.......... X weeneee | 03111/2014.... 7,683,253 0 0 0 ] 0 0
.103/20/2014.. 7,359,628 0 0 0 | o0 [0 | 39,791 | 0 0 0
.103/20/2014.. 1,899,259 0 0 0 | eoveeeerrcenreenieen0 [0 | 10,269 | o) 0 0 0
.| 06/26/2014.. 7,194,423 0 0 0 | eovereerrcenreenieen0 [0 | 033,888 | oo 0 0 0
.| 06/27/2014.. 4,732,772 0 0 0 | eoorereeeenenrieneen [0 | 29,783 [ 0 0 0
0210663......ccovvvrerrrrrcirerirines DELAFIELD .107/24/2014.... 0 0 0 | eoveeeerecenreerieen0 [0 | 033,920 | oo 0 0 0
0210664... ..| GREENWICH .| 07/31/2014.... 0 0 0 | eoorereerenenrieneen [0 | 54,552 | 0 0 0
0210666 ..|MT PLEASANT .| 08/28/2014.. 0 0 0 | eovereerecenreeneen0 [0 | e 74,894 | ) 0 0 0
0210667... .| CHAPEL HILL .| 08/27/2014.... 0 0 0 | eoorereerenenrceneen [0 | 40,934 | ) 0 0 0
0210669 MEQUON.. .109/30/2014.... 0 0 0 | eoeeeeerrceneeeneen0 [ iveiecienceneeen0 | 22,761 | ) 0 0 0
0210670 FRANKLIN .109/30/2014.. 0 0 0 | eovrereerenenrieneen [0 | 28,831 | 0 0 0
0210671 .| WAUNAKEE... .109/30/2014.. 0 0 0 | coeeeeerrcenreeneen0 [ veviecieniieneee0 | 026,100 | oo 0 0 0
0210672 .109/02/2014.. 0 0 0 | eooereeeirenrieneen [0 | 93,859 | i 0 0 0
0210673 .110/09/2014.. 0 0 0 | eoeeeeerrcenreeneen0 [ ieevecieniieneeen0 | e 112,498 | 0 0 0
0210674 . 12/05/2014.. 0 0 0 | eovereeeerenrieneen [0 | 48,116 | 0 0 0
0210675... .1 11/25/2014.... 0 0 0 | cooeeeeerrcenreeneen0 [ iveiecieniceneeen0 | e 50,168 | e 0 0 0
0210677 .| 12/03/2014.... . 0 0 0 | eovereeeerenrieneen [0 | e 117,834 | 0 0 0
0210678 .112/10/2014.. ...10,398,763 0 0 0 | o0 [0 | 48,499 | 0 0 0
0210679 .112112/12014.... 8,151,274 0 0 0 | eooereeeerenrieneen [0 | e 75,768 | 0 0 0
0210680 .112/15/2014.... ...19,331,884 0 0 0 | o0 [0 | 092,095 | 0 0 0
.1 12/23/2014.. 15,960,892 0 0 0 | eoorereeeineeriencen [0 | e 74,440 | ) 0 0 0
. .103/30/2015.. 11,827,722 0 0 0 | eoeeeeerrcenreeneen0 [ ovevecienicenieen0 | e 58,487 | ) 0 0 0
.| LAWRENCEVILLE.. .1 04/29/2015.. ...17,001,204 0 0 0 | oorereeeeneerieneen [0 | 82,443 | 0 0 0
FULTON .105/13/2015.. 5,488,982 0 0 0 | coeeeeerrcenreeneen0 [ iveieciesiceneee0 | 036,698 | oo 0 0 0
WHITE MARSH .| 05/28/2015.. ...17,058,046 0 0 0 | eoveeeeeineerieneen [0 | e 111,830 [ 0 0 0
0210686....... KNOXVILLE............... .| 05/28/2015.... ...10,712,469 0 0 0 | eoveeeeercenreenieen0 [ oveevecieniceeeeen0 | 50,184 | ) 0 0 0
0210687... ..| SAN DIEGO. .| 06/15/2015.... 9,256,871 0 0 0 | eoorereeeeneerieneen [0 | e 44,748 | 0 0 0
0210688 ..| FAIRFIELD . 06/29/2015.. 7,793,505 0 0 0 | eoeeeeerrcenreeeeen0 [ ovevecieriieeeeen0 | 037,985 | o) 0 0 0
0210689... ..|ROCKVILLE .| 05/11/2015.... 23,434,647 0 0 0 | eooereeeeneerieneen [0 | e 115,713 [ 0 0 0
0210690... ..| W DES MOINES .| 07/17/2015.... ...13,462,996 0 0 0 | eoveeeeercenreeneen0 [ ieevecieriieeieen0 | 85,736 | o) 0 0 0
..| NEWPORT BEACH .1 06/18/2015.. 16,164,734 0 0 0 | o0 [0 | 153,402 | o) 0 0 0
..| SCOTTSDALE.. .110/05/2015.. 24,223,189 0 0 0 | eoveeeeercenreeeienn0 [ ieevecieriieeeeen0 | e 106,915 | o 0 0 0
.|LINCOLN......... .| 08/25/2015.. 15,025,408 0 0 0 | o0 [0 | eie00098,599 | o 0 0 0
BOULDER .| 08/31/2015.. 32,855,609 0 0 0 | eoveeeerrienreenieen0 [ ieeveeieeicesieen0 | e 147,266 | e 0 0 0
..| BLOOMINGTON .1 08/13/2015.. 34,854,915 0 0 0 | ooeeeeeineeriencen [0 | 155,565 | e 0 0 0
0210697... ..| EDEN PRAIRIE .1 10/05/2015.... ...18,719,692 0 0 0 | eoeeeeerrcenreenieen0 [ iveveeieeiciseeen0 | 84,828 | ) 0 0 0
0210698... ..| MURRAY. .110/02/2015.... ...22,437,892 0 0 0 | eooreeeeeeneerieneen [0 | 94,991 | 0 0 0
0210699 .| BRUNSWICK .110/14/2015.. ...11,535,396 0 0 0 | eoveeeeercenreeneen0 [ oveverieeiiesieen0 | e 51,488 | ) 0 0 0
0210700... . i .1 10/08/2015.... 6,618,844 0 0 0 | coeereerecenreeneen0 [0 | 029,293 | e 0 0 0
0210701....... DES PERES .110/21/2015.... ...16,507,020 0 0 0 | eoveeeerrcenreenieen0 [ oveiverieniiesieen0 | e 70,154 | ) 0 0 0
Chesterfield .| 11/03/2015.. 10,307,555 0 0 0 | e [0 | 46,164 | 0 0 0
..| WHITE MARSH .110/28/2015.. 16,097,605 0 0 0 | eovrereerinenrieneen [0 | 000 96,667 [ e 0 0 0
.| INDEPENDENCE..... .101/06/2016.. 19,188,358 0 0 0 | ooeereerecenreenieen0 [0 | e 116,299 | o 0 0 0
URBANDALE .101/22/2016.. 13,900,870 0 0 0 | eovrereeeenenrieneen0 [0 | 81,752 | 0 0 0
COLLIERVILLE .101/14/2016.. ...28,000,000 0 0 0 | eovereerecenreenieen0 [ cveverienceneeenn0 | e 117176 | 0 0 0
0210720....... MADISON .| 06/20/2016.... 9,924,880 0 0 0 | eoorereeeinenrceneen [0 | 46,080 [ e 0 0 0
0210724......covvivirviireinrinns KANSAS CITY. .| 06/30/2016.... ...10,890,916 0 0 0 | o0 [0 | 86,958 | e 0 0 0
URBANDALE .109/01/2016.. 28,607,604 0 0 0 | eoorererrenenrieneen [0 | 145,196 | i 0 0 0
0210727....... CHICAGO......cooivirreiierieiieriiens IL .109/21/2016.... ...16,916,666 0 0 0 | e [0 | 88,711 | 0 0 0
........ AZ .109/01/2016.... ...14,906,226 0 0 0 w0 0 0
........ SC .1 10/25/2016.. ...30,703,110 0 0 0 ] 0 0
...... utT .101/23/2017.. 0 0 0 0 ] 0 0
NH .105/01/2017.. 0 0 0 0 | covereercenreereen0 [ vvevverienceneeenn0 | e 13,557 | s 0 0 0
. NH .105/01/2017.. 0 0 0 0 | o0 [0 | 28,469 | o 0 0 0
210405A... GREELEY co .1 05/05/2005.... 2,218,652 0 0 0 | eoveeeerecenreenieen0 | vevieciencenieen0 | e 84,364 | ) 0 0 0
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0299999. Total - Mortgages With Partial REPAYMENLS.........ciiuiiiitiieiieeeteee ettt et isietets eeasaesesssetesassesessssesesesssssanssesesessssesanseaesessnsesensssssens | sessereranas 1,768,959,520 {0 [ o 0 (L R 0 {0 [ P (L I 0] e 11,473,094 | .o 0 0 0
Mortgages Transferred
210514A... . | MIDLOTHIAN .| 03/06/2008.... ‘05/31/2017.... . 0 (552,952) | vvoovirnenne 30,702 | coverererernns 583,654
210514B... . | MIDLOTHIAN .109/26/2011.... | 06/01/2017.. 0 (181,274) 181,274
0499999. Total - Mortgages Transferred.... 0 (734,226) | ...............30,702 | ..coucnenn 764,928
0599999. Total Mortgages...........coouvveveirerreeas 0 (734,226) | ... 30,702 | oo 764,928 | ...ocovvvvvriinean0 | s 45,423,540 | ......... 56,896,634 | .....cccovrviviirinnn. 0].. (I 7] — (30,702)
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722400 00 9|Altas Partners Holding LP . Wilmington.... .... | Altas Partners Holding LP.... .. | 06/01/2016.... |. .3 0 8,540,005

720800 00 2 |ArcLight Energy Partners Fd VI............ Wilmington.... . | ArcLight Energy Partners Fd VI .. | 04/01/2016.... | . .0 0 7,953,230

723900 00 7|Arrowhead Capital Fund Il LP ... | Arrowhead Capital Fund III LP. .. |06/28/2017.... |. .0 0 18,654,487

715200 00 2 |Avista cap ptners Il . | Avista cap ptners Il .. | 04/01/2015.... | . ) 0| o 0

719500 00 1|Banc Fund IX Banc Fund IX .. |07/01/2015.... |. .0 0 3,750,000

722800 00 O |Bluescape Energy Recap ............. . | Bluescape Energy Recap .. |09/20/2016.... | . .0 0 4,928,949

723500 00 5|Canvas VentureS 2 LP........ccccccivvieviecreieececee e Canvas Ventures 2 LP .. [05/09/2017.... |. .0 0 13,010,690

722900 00 8|Clean Grid Holdings LLC.......... Wilmington.... .... | Clean Grid Holdings LLC.. .. 109/30/2016.... |. .0 0 1,629,393

717900 00 5|Court Square Capital Part Il Wilmington.... .. | Court Square Capital Part Il .. |07/01/2016.... |. .0 0 6,109,584

723000 00 6 |Crescent Mezzanine Parters VIL......... Wilmington .. | Crescent Mezzanine Parters VII .. | 12/0/2016...... .0 0 15,960,187

723700 00 1|EMG Pres EQUItY Lp.......ovverrvecreerineireeissiecieseesseeiseenns ... |EMG Pres Equity Lp.......c.cocevnnee .. |06/13/2017.... |. .0 0] e 0

723400 00 8|Energy & Minerals Fund IV LP............ ...| Energy & Minerals Fund IV LP .. | 04/26/2017.... |. .0 683,647 0 8,961,749

718100 00 1|Energy XVILP.. .. | Energy XVI LP. .. |07/01/2016.... |. .0 937,500 0 5,873,958

722100 00 5|Gamut Investment Fund LP ... | Gamut Investment Fund | LP... .. | 05/23/2016.... | . .0 164,721 0 14,461,763

719200 00 8|Great Hill Equity Partners V..........ccccevueeeee . ... | Great Hill Equity Partners V. .. [ 10/01/2016.... |. .0 ...3,915,000 0 1,117,500

719100 00 O |Greenbriar Equity FUNA Il ......coovevieeieicieeiceeecee e Wilmington.... . | Greenbriar Equity Fund Ill ............ .. |07/01/2016.... |. .0 ...1,438,150 0 ...313,863

723600 00 3| Gridiron ENEIGY LLC........vuuiviueriieeieriseeseeissessesiessseesssssssssessesss st esssssssssssssssens | soseessesssssssessssssssesssessssessssssssssessnnne | soesenens Gridiron Energy LLC .. |05/10/2017.... |. .0 112,917 0 3,000,000

715700 00 1 |Little john Fund IV. Wilmington.... ... | Little john Fund IV. .. |07/01/2015.... | . .3 0 (| - 0

719400 00 4|Little john FUNd V....c..oveoveeieeiienierierieenns ..| Wilmington.... ... | Little john Fund V. .. |07/01/2015.... |. 0 0 6,941,204

721200 00 4 |Lovell Minni9ck Eugity Ptner IV.......... .| Dover. ... | Lovell Minni9ck Eugity Ptner IV .. |12/01/2015.... |. 0 0 8,599,521

721100 00 6|Msouth Equity Ptners lIl......... Wilmington.... .... | Msouth Equity Ptners 1l .. [ 11/09/2015.... |. 0 0 5,238,739

719800 00 5|New Mountain Partners IV LP.. . | Wilmi . | New Mountain Partners IV LP .. | 10/14/2016.... | . .0 0 3,995,318

723200 00 2 |Newstone Capital Ptners Ill.. .. | Newstone Capital Ptners Il .. [ 12127/2016.... |. .0 0 11,315,397

721900 00 9|NGP Natural Resources XI .... | NGP Natural Resources XI .. |03/10/2016.... | . 0 0 1,030,091

718200 00 9|Pamlico capital Il LP........ .. | Pamlico capital Il LP...........cccoo.u.. .. [10/01/2016.... |. 0 0] e 0

722700 00 2|Penfund Capital Fund V (Canadian).............ccccoevevererrrcrerennnee . | Penfund Capital Fund V (Canadian) .. |08/19/2016.... |. .0 0 10,853,981

722000 00 7 |Pfingsten PNErs FUNA V.........cccoocuiiiiiieieeieceeee e Wilington .. .. | Pfingsten Ptners Fund V. .. | 03/30/2016.... |. 0 0 11,848,855

718000 00 3|Pine Brook Capital Partners Il............cccceevievrreicriiecceeiceenne Wilington .. .. | Pine Brook Capital Partners IL....... .. |07/01/2016.... |. 0 0 1,697,293

723300 00 O|Summit Partners Growth Equity...... . | Wilington .. .. | Summit Partners Growth Equity............ .. | 05/24/2016.... |. 0 5,627,764

722300 00 1|Thoma Bravo Fund XII LP.. Wilington .. ... | Thoma Bravo Fund XII LP...... .. | 05/31/2016.... | . ..1,723,297 0 11,900,138

723100 00 4| Vista Credit Opp FUN 1 .......vveiviieriricinieeres e Wilington .. DE.... | Vista Credit Opp Fund Il .. [12/12/2016.... |. .10,357,969 0 5,425,725

722500 00 6| Vista Equity Partners Fund VI LP. Wilington .. DE.... | Vista Equity Partners Fund VI LP................ .. | 06/28/2016.... | . ...6,328,583 0 9,393,773

722600 00 4| Vista Foundation Fund Ill LP Wilington .. . | DE.... | Vista Foundation Fund Il LP... . |07/15/2016.... | . 715,868 0 8,015,037
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Charactenstms of Common SHOCKS = UNATFIIAIEM. ... ... vttt iie etitet ettt ettt et et ekt eescaes et stetesscseaes e setet s ssteseeses et et eseteseeses et s eheteses et ee e set et s se s et eees et et s sete b e ses et eesehet et e s et et e et et essch et en et et et ensntasans 21,531,483 67,630,190 0 216,148,194
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

720100 00 7 |CrossHarbor Instit PINers 2014............ccoceeuieuereiiieeeieeeece et Wilmington.... .... | CrossHarbor Instit Ptners 2014. .. |07/01/2015.... |. 0 8,024,528

721300 00 2|Crow Holdings Realty Ptr VII.... Wilmington .. | Crow Holdings Realty Ptr VIL................ .. |01/14/2016.... |. 0 5,466,399

721000 00 8| Waterton Residential Property Venture XI Wilmington ... . | Waterton Residential Property Venture XI . [10/21/2015.... |. 0 2,059,073
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 15,550,000
4499999. Subtotal - Unaffiliated.............. s .74,108,034 0 231,698,194
4899999, TOAIS.......cvcvveieiieisitetete ettt ettt ettt e et ettt ket ea etk e et ekt et ek es e s et et esekebesneses  e4ekesssaesetassetetetseaetesesetesesehebesseseseesebebetasseses  4etesesetetsesetesissetesatsetetasses et et ese ket esee et s s et et et ese R s et et et e Ao Re b e se R et et e s et L e se e et e ettt AR e R et Aottt set et LR et e e st et e ARt ekttt et sttt et taen 21,531,483 .74,108,034 0 231,698,194

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

722400 00 9[Altas Partners Holdings LP... . [ Wilmington.. . ‘DE Various ‘06/01/2016 ‘06/01/2017 ‘ ..(44,645) } . | ......... (44,645) ‘ ................... 0

715200 00 2 |Avista Capital Partners Il . | Wilmington.. . Capital Dlstnbutu)n ................................ 04/01/2015 | 06/28/2017 . 0 0
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statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

SCHEDULE BA - PART 3

1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB.JA.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

715200 00 2 |Avista Capital Partners II.. Wilmington.. . | Capital Distribution... .. | 04/01/2015 |04/10/2017 0 .0 0 0 0 ....1,499,170 .0 .0

714800 00 0|Banc Fund VIII. . | Chicag .| Capital Distributiol .. | 07/01/2015 | 06/27/2017 0 0 0 0 0 .0 0

714800 00 O {Banc Fund VIII. . | Chicago... ... | Capital Distribution... .. | 07/01/2015 |06/30/2017 0 ...0 0 0 0 .0 .0

714800 00 0|Banc Fund VIII. . | Chicago... . | Capital Distribution... .. |07/01/2015 | 04/19/2017 0 .0 0 0 0 .0 .0 .....160,000

714800 00 0 {Banc Fund VIII. i i istributi .. | 07/01/2015 | 04/28/2017 0 0 0 0 0 .0 0 .160,000

714800 00 0|Banc Fund VIII. .. |07/01/2015 | 05/17/2017 .0 0 0 0 0 .0 0 .160,000

714800 00 O0|Banc Fund VIIl. .. |07/01/2015 | 06/19/2017 .0 0 0 0 0 .0 0

722900 00 8|Clean Grid Holdings LLC.. . W|Im|nqton.. . | Rev. Capital Contnbutlon. ..|12/13/2016 | 05/01/2017 0 0 0 0 0 0 0

717900 00 5| Court Square Capital Part Il . | Wilmington.. . | Capital Distribution... .. | 07/01/2016 | 04/24/2017 0 0 0 0 0 .0 0

723000 00 6 |Crescent Mezzanine Partner VII.. . | Wilmington.. Capital Distributiol .. | 12/08/2016 | 04/24/2017 0 0 0 0 0 .0 0

723000 00 6 |Crescent Mezzanine Partner VIL.. . | Wilmington.. Capital Distributiol .| 12/08/2016 |02/23/2017 0 0 0 0 0 .0 0

723000 00 6 |Crescent Mezzanine Partner VII.. . | Wilmington.. . | Various 12/08/2016 | 05/01/2017 0 {1 I () I 16,192 | oo 0 1650 412 | .. .0 0

723000 00 6 |Crescent Mezzanine Partner VII.. Wilmington.. . | Capital Distribution.............ccccceverirrirnnnne 12/08/2016 |05/01/2017 .0 .0 0 0 01 .....(747,536) | ....... (747,536) | .. .0 .0

723000 00 6 |Crescent Mezzanine Partner VII.. Wilmington.. . | Rev. Income Allocation ..102/23/2017 | 05/01/2017 0 .0 0 0 0 .16,192 16,192 .0 ...0

723400 00 8|Energy & Minerals Fund IV LP.........ccccooevevrininieieins | cerrreriiennes Capital Distribution... .. | 04/26/2017 |06/27/2017 0 0 0 0 0 .36,135 .0 0

716200 00 1|Energy Fund XV... . | Wilmington.. Capital Distributiol .. |07/01/2016 | 06/30/2017 0 0 0 0 0 46,513 .0 0

716200 00 1[Energy FUND XV.....ooooioinieieieieeieeeieeeeseees Wilmington.. Capital Distributiol .. | 07/01/2016 |05/12/2017 0 0 0 0 0 23,357 .0 0

718100 00 1|Energy XVILP Wilmington.. Capital Distributiol .. |07/01/2016 | 06/30/2017 0 0 0 0 0 41,241 .0 0

718100 00 1|Energy XVILP Wilmington.. . | Capital Distributio . |07/01/2016 | 04/24/2017 .0 0 0 0 0 10,531 .0 0

722100 00 5|Gamut Investment FundILP ..... Wilmington.. . | Various 05/23/2016 | 05/01/2017 0 0 RO I 370,331 .0 76,954 .0 0

719100 00 0| Greenbriar Equity Fund III.... Wilmington.. Capital Distributiol .. | 07/01/2016 |04/27/2017 0 0 0 0 0 01,628 .0 0

719100 00 0|Greenbriar Equity Fund Il Wilmington.. . | Capital Distributior .. |07/01/2016 | 05/26/2017 0 0 0 0 0 .0 0

723600 00 3| Gridiron Energy LLC Wilmington.. . | Capital Distribution... .. | 05/10/2017 |06/13/2017 239,888 ...0 0 .0 0 0 0 0 .0

715700 00 1|Littlejohn Fund IV.. Wilmington.. . | Capital Distribution... .. |07/01/2015 | 04/20/2017 96,700 .0 0 .0 0 0 0 .0 .0

715700 00 1|Littlejohn Fund IV.. Wilmington.. ital Distributi .. | 07/01/2015 | 04/25/2017 0 0 0 0 .0 0

715700 00 1|Littlejohn Fund IV.. Wilmington.. .. |07/01/2015 | 05/12/12017 0 0 0 0 .0 0

715700 00 1|Littlejohn Fund IV.. Wilmington.. .. |07/01/2015 | 06/12/2017 0 0 0 0 .0 0

719400 00 4| Littlejohn Fund V. Wilmington.. .. |07/01/2015 | 04/17/2017 0 0 0 0 .0 0

719400 00 4|Littlejohn Fund V... Wilmington.. .. | 07/01/2015 | 06/16/2017 0 0 0 0 .0 0

721200 00 4|Lovell Minnick Equity Ptnr IV Dover. .. |12/01/2015 | 05/16/2017 0 0 0 0 .0 0

721200 00 4|Lovell Minnick Equity Ptnr IV Dover. . .. | 12/01/2015 | 06/06/2017 0 0 0 0 .0 0

721900 00 9|NGP Natural Resources XI Wilmington.. ..|03/10/2016 | 04/10/2017 0 0 0 0 .0 0

719800 00 5|New Mountain Partners IV LP.. Wilmington.. .| Capital Distribution... .. | 10/14/2016 | 06/29/2017 .0 0 0 0 .0 .0

723200 00 2|Newstone Capital Partners Il Wilmington.. . | Capital Distribution... .. | 12/27/2016 | 04/19/2017 .0 0 0 0] 140,782 | o0 | 0 ...0

718200 00 9|Pamlico Capital IIl LP... . | Wilmington.. ital Distributi .. | 10/01/2016 | 04/19/2017 0 0 0 0 0 0

718200 00 9|Pamlico Capital Il LP... . | Wilmington.. .. | 10/01/2016 | 06/02/2017 0 0 0 0 .0 0

723100 00 4|Vista Credit Opp FUnd Il LP. .| Wilmington.. .. 1211212016 | 04/24/2017 0 0 0 0 .0 0

723100 00 4| Vista Credit Opp FUnd Il LP. .| Wilmington.. .. |12/12/12016 | 06/21/2017 0 0 0 0 , .0 0

722500 00 6| Vista Equity Partners Fund VI.. . | Wilmington.. .. | 06/28/2016 | 05/03/2017 0 0 0 0 234,172 223,058 0 0

722600 00 4|Vista Foundation Fund IIl LP . | Wilmington.. .. | 07/15/2016 | 12/28/2016 0 0 0 0 144,676 .0 0

722600 00 4|Vista Foundation Fund Il LP . | Wilmington.. . | Capital Distribution... .. |07/15/2016 | 02/14/2017 0 0 0 0 111,761 .0 0

722600 00 4 |Vista Foundation Fund Il LP. . | Wilmington.. . | Rev. Capital Contribution. ..[01/13/2017 |05/01/2017 0 0 0 0 0 0 0

722600 00 4|Vista Foundation Fund IIl LP.... . | Wilmington.. . | Capital Distribution .. |07/15/2016 | 05/01/2017 .0 0 0 0| s (115,379) | ....... (115,379) .0

722600 00 4 |Vista Foundation Fund IIl LP.... . | Wilmington.. . | Rev. Income Allocation ..|02/14/2017 |05/01/2017 ...0 0 0 0 3,618 3,618 | .0

722600 00 4|Vista Foundation Fund IIl LP.... . | Wilmington.. . | Capital Distribution... .. | 07/15/2016 | 05/01/2017 0 0 0 | oo [ (147,834) (147,834)| .. 0

720310 00 2|Welsh Carson Anderson & Stowe XII LP. . | Wilmington.. ital Distributi .. | 07/01/2016 |05/19/2017 0 0 0 .207,039 | .. 0

722700 00 2|Penfund Capital Fund V. .| Toronto .. | 08/19/2016 | 05/01/2017 0 .0 .0 (92,871)] .. 0

722700 00 2|Penfund Capital Fund V .| Toronto Rev. Income AIIocatlon ..| 02/24/2017 |05/01/2017 0 0 0 0

722700 00 2 |Penfund Capital Fund V. .| Toronto . | Capital Distribution... .. | 08/19/2016 | 05/02/2017 0 .0 .0 0

722700 00 2| Penfund Capital Fund V... Toronto .. . | Capital Distribution... . 108/19/2016 | 06/09/2017 .0 .0 0 X | .0
1599999. Total - Joint Venture or Partnership Interests That Have Underlqu Characteristics of Common Stocks - Unaffiliated.........ccccoceeveiiicciicciee, {0 I 0]....341878 | .........26,287 | ..... 16,479,756 12 987,023 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

721300 00 2|Crow Holdings Realty Ptr VIL.... .| Wilmington . | Capital Distribution... .. |101/14/2016 | 06/26/2017 .0 .0 0 0 0 111,109 .0 .0 ... 111,109

721300 00 2 |Crow Holdings Realty Ptr VII . | Wilmington . Capital Distributiol .. | 01/14/2016 | 04/26/2017 0 0 0 0 0 40,835 0 0 .140,835

721300 00 2|Crow Holdings Realty Ptr VIL.... .| Wilmington . Capital Distributiol .. |01/14/2016 | 05/26/2017 0 0 0 0 0 .95,400 0 0 5,400

721000 00 8|Waterton Residential Property Venture XI .| Wilmington . . | Capital Distributiol . 110/21/2015 | 04/28/2017 0 0 0 0 0 14,939 0 0 114,939
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statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

SCHEDULE BA - PART 3

1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB.JA.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. rereereeerenennenenes | cereerenad 462,283 | ..o (U IR [0 I 0 0 0 0] o 462,283 | .o [0 I (| I 0 [ i 0 [ . 462,283
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
[ 708900 00 6]Boston Financial Institutional Tax Credi...... [Boston [.. L0 [ [ 0] 0 0] [... [.....106,071
[3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated [... 0. 0].. 0] 0| 0 0] [.. [ .......106,071
Any Other Class of Asset - Unaffiliated
717700 00 9|GLC Solar Gen Il LLC Waterbury... . | Capital Distribution... .. |01/07/2013 | 04/05/2017 .910 .0 0 .0 0 0 0
717700 00 9|GLC Solar Gen Il LLC Waterbury. . | Capital Distributiol .. |01/07/2013 | 05/08/2017 1,038 .0 0 0 0 0 0
717700 00 9|GLC Solar Gen Il LLC Waterbury... Capital Distribution... .101/07/2013 | 06/05/2017 1,038 .0 0 .0 0 0 0
BL1722 97 CHS/Community Health Syndicated Bank Loan.. Credit Suisse... 01/26/2017 |06/30/2017 0 .0 0 .0 0 0 0
BL1722 9% CHS/Community Health Syndicated Bank Loan.. 06/01/2017 | 06/30/2017 0 .0 0 0 0 0 0
BL2269 14 Micron Technology Syndicated Bank Loan...... 07/05/2016 |06/30/2017 0 .0 0 0 0 0 0
BL2222 39 Western Digital Corp Syndicated Bank Loan 09/01/2016 | 06/30/2017 0 .0 0 0 0 0 0
BL2395 32 Las Vegas Sands LLC Syndicated Bank Loan. 04/01/2017 | 06/30/2017 0 .0 0 0 0 0 0
BL2356 03 CH Hold Corp Syndicated Bank Loan.......... 08/12/2016 | 06/30/2017 0 .0 0 0 0 0 0
BL2356 63 Telesat Canada Inc Syndicated Bank Loan. 06/01/2017 | 06/30/2017 0 .0 0 .0 0 0 0
BL2399 98 Micron Technology Syndicated Bank Loan, 04/03/2017 |06/30/2017 0 ...0 0 .0 0 0 0
BL2360 95 Dell International LLC Syndicated Bank Loan.. 03/09/2017 |06/30/2017 0 .0 0 0 0 0 0 ..14,903,233
BL1924 81 Dell International LLC Syndicated Bank Loan.. e 03/09/2017 | 06/30/2017 0 .0 0 .0 0 0 0| .. 14,937,945
BL2376 44 Avis Budget Car Rental LLC Syndicated Bank Loan.... | .......ccccoeeeeieirenneiiereenes | eoveies [ eevveieisiieiseieseieseinnns 04/01/2017 | 06/30/2017 0 .0 0 ...0 0 0 0f... 20,034,848
BLZ03B CQ Gridiron Fundings LLC Syndicated Bank Loan 06/01/2017 | 06/30/2017 0 .0 0 0 0 0 0 9,855,304
4299999. Total - Any Other Class of Asset - Unaffiliated.................. 2,986 0 0 0 00 | 84,870,839 .
4499999, SUDLOLAI = UNGFIIALEA. ... vvererre ettt eEE LR | e 20,609,689 .0 0 .0 .341,878 ....101,918,949 |....12,990,009
4899999, TOMAIS. ... eeeesiseieetesee et ees et es s8R 888 E 8RR R Rt 4eEEeEE AL E LA EE LAttt | i 20,609,689 .0 ) 0] 341,878 ....101,918,949 |....12,990,009
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statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government
912828 NT_ 3 | United States Treasury 2.625% 08/15/20 | [ 05/30/2017........ | Banc of AMENCa SECUNHIES............vvvvrrsssssssscccsereeesssssss s oseeessssesssoes [ sens | sveeessssssssseesssss s 103,520 | .. .100,000 | 761 [1....
[ 0599999,  TOtal - BONMS = U.S. GOVEIMIMENL. .........eieieseseseseseresesesesesereseseseeesesssessosseesesesesesesereseesreseseseseeeteee sererereseteseteteteseeeeeesteeeeteeerereserereretererteetetetteeteeteteeeetteetttetettttttttttc0eEEEeeEE L L ELEEELEEEEEEEEEEEE LR LR L L L EE AL AL AR LA RLELEE_£heEr LA eE et | ettteseeesesessssss s 103,520 | .. 100,000 | 761 | XXX
Bonds - U.S. Political Subdivisions of States
[ 45656R  CX 8 [INDUSTRY CA 5.125% 01/01/51.....ooooomoesoosscccoeeeeesssssssessemseeeeesssssssessseeeeessssseeee [ [ 06/27/2017........ [ Wells Fargo BroKerage SErviCes.........ooooouveoeosesssososssssesssesesesesesesesesesessessssscssssesee | 8,521,730 | .. X 205,135 [1FE.mmmnoeceeerss
[ 2499999. Total - BONGS - U.S. POIItIC SUDTIVISIONS OF SEAES. ......ocoseeeeeeseeeeeseeseeeesseeesseeseeosesiessessssssesssssss coveesestsorseesssesesesesessseseseseseseserssssessstssssssstesesesesesesessessesesesseseseseesseresesesesesesesesesesesesesesesesesesesseeseseseeseeeeeeeeeeeseeeeeeeeees _ soteteissssssssssssssssssis 8,521,730 | .. 8,050,000 [ oovvoooeeeecocerreesssss i 205,135 | XXX
Bonds - U.S. Special R and Special Assessment
16772P  AQ 9 |CHICAGO IL TRANSIT AUTH SALES 6.200% 1...... 06/27/2017........ RBC Capital MArKELS. .......cvevvvurireririciiesieiseisieis e ssssssesessesssssssenss. | oessesssssssssssessssssessessenes 6,080,950 ..5,000,000
215265 EF 2 |COOKCNTY IL SCHDIST #160 5.250% 06/0...........ccerrvemerrrirereririerenirereenieeserinsenes 06/21/2017......... MesSirow Capital MArKets............c.evuriieiiiciirieieirieeseise e | eesesisesssssesessesesessessenes 5,512,997 ..4,920,000
3128M8 2R 4 | FREDDIE MAC G06784 3.500% 10/01/41 01/01/2017........ Interest Capitalization...............cc.riiieiieriie s | e (103,411)] .. ..(103,411)
3136A1  SB 2 |Federal Natl Mtg Assn REMIC Ser 2011-9 06/01/2017. Interest CapitaliZatioN..............cc.vucveviuiieiicic ettt eies | eovesetessssesesen st et s st b st s s s sebesanaeaes | eseieresisaetes et e et aesaes 347,913 47,913
3136AJ) RR 9 |Federal Natl Mtg Assn REMIC Ser 2014-14.......... 06/01/2017........ Interest CapItaliZatioN..............coveviueiieiiieiiee et ssssenies | essesiessss s s e ss st s et bestenas | evsesetest st s st naes 78,023
442331 S6 2 |[HOUSTON TX 6.290% 03/01/32 05/01/2017........ WEIIS Fargo FUNGS.........cvueiiriiiceicicieesei e sssnsenses | seneseessessesssessessssesessessenes 10,911,060
49151E  2Q 5 |KENTUCKY ST PROPERTY & BLDGS C 6.573% 04/17/2017. CItIGrOUP GIODAL.........eoivveiriisiriisiee s 5,476,320
54473E  NT 7 |LOS ANGELES CNTY CA PUBLIC WKS 7.488% 04/11/2017. Stifel, Nicolaus and Co.........cceverereerinrnenrieieeienenenes 3,045,263
546398  6Q 6 |LOUISIANA ST PUBLIC FACS AUTHR 4.346% 04/24/2017. Various 4,267,720
592643 BN 9 |MET WASHINGTON DC ARPTS AUTHD 8.000% 06/12/2017. JP Morgan 11,351,120
646136 XR 7 |NEW JERSEY ST TRANSPRTN TRUST 6.561% 1........ 06/15/2017. ValiOUS....vovvoeeveeeeeveeeres e ieesreenes 6,351,680 5,500,000
646136 XS 5 |NEW JERSEY ST TRANSPRTN TRUST 5.754% 1........ 05/17/2017......... Stifel, NICOIAUS @NA CO......vuuvirriicieieeeeeses e sseninnes | cereees e nes 1,192,426 1,115,000
657382 AQ 0 |NORTH AUGUSTA SC PUBLIC FACSC 4.887%.............. 06/21/2017........ RAYMONG JAMES.........coormiiiiiiii i | s 1,537,988
678908 78 0 |OKLAHOMA ST DEV FIN AUTH 5.877% 08/01/ 05/08/2017. CItIgroup GIODAL..........cvuvecieeierie e 8,573,920
73209G AZ 3 |POMONA CA REVENUE 4.050% 05/01/47 04/21/2017......... Ziegler Capital Markets..............ocuiiiiiiiisiesie i | v 4,360,000
74442P  DJ 1 |PUBLIC FIN AUTH WI REVENUE 5.075% 10/0........ 04/26/12017......... MOrgan StanIEY DWD..........c.ruiieieicieiineieeieieeiesie st sneensesias | oessesssssssseesessens e ssessssesessessesssensenas | seeessensenes 7,000,000
74442P DK 8 |PUBLIC FIN AUTH WI REVENUE 5.739% 10/0........ 04/26/2017. Morgan Stanley DWD 23,000,000
83759Y AC 8 |SDAVIS UT SWR DIST RESOURCER 5.625% 05/23/2017. Stifel, Nicolaus and Co.........c.everereerirrinenrieieeienenines 6,878,564
889184 AA 5 |TOLEDO HOSPITAL/THE 4.982% 11/15/45 04/05/2017. JP MOTGAN. ... 7,629,160
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENES. ... .. .cuitieitiiiiietitistitetitetetisists  ottetetesassssesasssaessssssesassssesessssesesasseeesseesesessseeesoesee et s ses oA s e s e e es e se st ee A A o8 ee et et s e s s s e et s st hen A ee et et et eb s s esenebetesns | ehebassssesssssssesssssens 113,491,693
Bonds - Industrial and Miscellaneous
51783Q AN 8 |LAS VEGAS SANDS LLC SYNDICATED BANK LOAN............... 03/24/12017......... SCOtA CAPILAL.......eeeeirieri e | et (15,025,000 | ..
12543K AN 4 | CHS/COMMUNITY HEALTH SYS IN SYNDICATED B 03/31/2017. Tax Free Exchange....... .....138,990
12543K AN 4 | CHS/COMMUNITY HEALTH SYS IN SYNDICATED B 05/03/2017. Tax Free Exchange.......
12543K AN 4 | CHS/COMMUNITY HEALTH SYS IN SYNDICATED B 06/30/2017. Tax Free Exchange.......
05377 AN 2 |AVIS BUDGET CAR RENTAL LLC SYNDICATED BA....... 05/09/2017. JP MOTGAN. ... s 4,968,750 | ..
000000 00 O |VALEANT PHARMACEUTICALS SYNDICATED BANK 02/15/2017. Morgan Stanley DWD..........cccvivvernrirereinrirerniens (503,125) | ..
51783Q AN 8 |LAS VEGAS SANDS LLC SYNDICATED BANK LOAN.......c.cccovrimrierriireierseienienens 03/24/12017......... SCOtA CAPILAL.......eeveeriir | e 15,025,000
100137 84 2 |GRIDIRON FUNDING LLC SYNDICATED BANK LOA. 05/15/2017........ DireCt-Private PIaCEMENL............oviiiieiirircieiseieseieenieresisee e erinnes | reesesssies st essenans | aresesieniees 9,850,000
51783Q AN 8 |LAS VEGAS SANDS LLC SYNDICATED BANK LOAN 03/24/2017. SCOotia Capital.........coevrririiiieise s 15,025,000
05377 AN 2 |AVIS BUDGET CAR RENTAL LLC SYNDICATED BA....... 03/22/2017......... JP MOTGAN. ...t | sebienb e 15,068,750
000000 00 O |VALEANT PHARMACEUTICALS SYNDICATED BANK 02/15/2017........ MOrgan StanIeY DWD.........ccuvuurimeriiiirrisriiriessiiesiesessssssisss s esssessseness | soresesesssssessssesssesssesssesessssssssssessens | cevssessenes .....503,125
95810D  AF 8 | Westem Digital corp SYNDICATED BANK LOA.... 08/15/2016. JP MOTGAN. ..t | eebetb bbbt | fererienb s 34,592
87951Y  AS 0 |TELESAT CANADA INC SYNDICATED BANK LOAN.......covviirerierrrineiieriierieineins 02/15/2017. JP MOTGAN. ... | seb e | s .....159,375
24702N AL 4 |DELL INTERNATIONAL LLC SYNDICATED BANK LOAN 01/01/2017. CSF - Credit Suisse. 14,936,385
59511F  AA 2 |MICRON TECHNOLOGY SYNDICATED BANK LOAN 01/01/2017. MOrgan StaNIEY DWD.........ccuuivuuiirriinieirrinriiesiesesiesisesessesssesse et ensssnesns | sertessesssssssessesssessensssssssssessssessrene | oesssesssesssenesessns s sseessseend 699,811
95810D  AF 8 | Western Digital corp SYNDICATED BANK LOAN... 01/01/2017. JP MOTGAN. ... 5,463,348
001055  AF 9 |AFLAC Inc 6.450% 08/15/40............. 05/15/2017........ Stiflel, NICOIAUS AN CO.......ouurvvueieiieiicriiiisssie st ssstenes | oeessessesss s enesssssessees 10,433,263 132,134
001055 AR 3 |AFLAC Inc 4.000% 10/15/46............. 06/09/2017........ VHOUS. ...ttt | Heentens et ees 5,362,170 29,389
00122@ AA 9 |AES Southland ENERGY 4.500% 02/29/40, 06/30/2017. Direct-Private Placement..............cccevvevvrverirersrreresseninns 2,043,821
02209S AV 5 |Altria Group Inc  3.875% 09/16/46...... 06/16/2017........ Barclays Capital............c.eiruueriiiciiiiisieiesiei e | e saes 4,883,300
023135 AQ 9 |Amazon com Inc 4.950% 12/05/44...... 05/02/2017........ Morgan StanIEY DWD.........cuvuriireiriieiierisisseisisissse s ssssisssessss | oessessssssssssssessasssessessenes 3,446,910 ..3,000,000
03073E AN 5 | Amerisourcebergen Corp 4.250% 03/01/45 04/25/2017. VAIHOUS. ...ttt ettt sttt bttt bttt es st b en st s nas 8,131,331 ..8,130,000
038222 AG 0 |Applied Materials Inc  5.850% 06/15/41 05/08/2017. Robert W. Baird & CO.........vevvieieiiesieniisriseiiniins 2,473,600 ,000,000
038222 AM 7 | Applied Materials Inc 4.350% 04/01/47 . 05/01/2017. Barclays Capital 4,095,840 ,000,000
05525M  AA 4 | BANC OF AMERICA MERRILL LYNCH SERIES 201.... 06/13/2017. Banc of America Securities 1,777,363 ,643,804
056083  AJ 7 |BXP TRUST SERIES 2017GM CLASS (CMBS) C....... 06/21/2017. Morgan Stanley DWD 15,024,365 15,000,000
056083 AL 2 |BXP TRUST SERIES 2017GM CLASS (CMBS) D....... 06/21/2017........ Morgan Stanley DWD..........c.ciuiiiiiiiiiiniisiesiesisneissisiiesssssessssiis | e | cessiesiienes 4,845,104 ..5,000,000
056083 AN 8 |BXP TRUST SERIES 2017GM CLASS (CMBS) E........cccvvrireirrirerirernireiersiseirenins 06/21/2017......... Morgan Stanley DWD..........c.vvieeirieiiiiesieieeissiesisiseesi e sseeniesses | eesesssessensessessssesessessenes 3,766,042 ..4,000,000
06406G  AA 9 |BANK OF NY MELLON CORP 3.000% 10/30/28 05/11/2017. Goldman Sachs & COMPANY..........ccuveiirriiiiniiisiiereiseiis 8,832,228 ..9,179,000
084670  BK 3 |Berkshire Hathaway Inc/CI A 4.500% 02/. 05/16/2017........ WEIIS Fargo FUNGS.........cvueinirriiciieciieeiei et sssssenies | seeesesssesseneessesssssessessenes 4,052,799 | .. ..3,731,000
097023  BL 8 |Boeing Co 3.500% 03/01/45..........oocvrermrmerimieierinsireriissiseseniees 05/16/2017........ Goldman SACHS & COMPANY.......ccwuririiiririieiirieierieises s esnnss | sebessess e es s nenssssens | soeessssenes 1,893,919 | oo 2,015,000
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09776U  AB 2 |BON SECOURS CHARITY HLTH 6.250% 11/01/ 05/23/2017........ VIHOUS. ...ttt | Hoeniess bbbt 20,183,790 | oovveererrreereeiees 18,506,000 55,660 | 2FE.......cooovrvrirernnns

12543B AL 8 | CH HOLD CORP SYNDICATED BANK LOAN 8.28. 01/26/2017........ BaNC Of AMETICE SECUMHIES. ........vurveiriirericicisesiciseie st essns | esssessssess sttt ss st bssnsns | eebssesassessessassessssssssenssensaes 746,250 ....150,000 BFE s

12543K AN 4 | CHS/COMMUNITY HEALTH SYS IN SYNDICATED B........ccovviirnririeerirersnirerennnis 02/15/2017. Credit Suisse... 1,182,813 ..1,250,000 3FE

14165L  AA 3 | CARE NEW ENGLAND HEALTH 5.500% 09/01/2....... 05/15/2017. FTN Financial Capital Markets 19,181,505 ,610,000 2FE

233835  AQ 0 |Daimler Chrysler NA Holdings 8.500% 01 05/11/2017. Banc of America Securities.. 4,499,910 ,000,000 1FE

24702N  AG 5 |DELL INTERNATIONAL LLC SYNDICATED BANKLL........ 03/09/2017. Tax Free Exchange....... 14,900,603 ,962,500 2FE....

25272K  AK 9 | DIAMOND 1 FIN/DIAMOND 2 6.020% 06/15/2.......... 04/06/2017. JP MOTGAN. ... .1,087,340 ..1,000,000 2FE....

25755T  AH 3 |Dominos Pizza Master Issuer L SERIES 201 06/12/2017........ GUIGENNEIM. ... .7,500,000

29736R  AG 5 |ESTEE LAUDER COINC 4.375% 06/15/45 06/07/2017........ Keybanc Capital Markets.............c.evereuirinrieiirieesciesisesseeie e .1,055,881

30251B  AB 4 |FMRLLC 6.450% 11/15/39.. 06/06/2017. Jefferies & Co......... 6,471,631

30251B°  AC 2 |FMRLLC 6.500% 12/14/40........ 06/06/2017........ Jefferies & Co......... 5,343,510

30251B  AE 8 |FMRLLC 5.150% 02/01/43.......cccvmiiririierisiieinsiisisssssisssssiessssssssesssssssssssesssses 05/31/2017........ Jefferies & Co......... 1,123,419

345370  CR 9 |Ford Mir Co 4.346% 12/08/26..........c.ovuiurreeineiererinieree et 04/06/2017. Banc of America Securities .1,015,590 .

38217V AA 8 | Goodgreen Trust SERIES 20171A CLASS A. 04/21/2017. Deutsche Bank........... 5,497,440 5,500,000

384802 AD 6 | Grainger WW Inc 4.200% 05/15/47.. .| 05/16/2017. Various 10,501,892 ...10,475,000

391382 AB 4 | GREAT-WEST LIFECO FINANC 4.150% 06/09/2017. Various 17,920,965

40417Q  AA 3 |HERO Funding Trust SERIES 20164A CLASS A..... 04/27/2017. Robert W. Baird & Co 4,816,878

412822  AE 8 |Harley Davidson Inc 4.625% 07/28/45 05/22/2017........ Robert W. Baird & Co 4,940,683

42824C  AY 5 |HP ENTERPRISE CO 6.350% 10/15/45 04/07/2017......... Goldman Sachs & COMPANY..........ccevereiermiieiieieierisriessriseses s .1,130,701

450319  C* 7 |ITC Midwest LLC 4.160% 04/18/47. SRR 03/15/2017. Direct-Private Placement...........cc.oevvniinienivennineierneens .7,000,000

46625H RY 8 |J P Morgan Chase & Co 3.782% 02/01/28..........ccccovvvrvervrrernirerenins 04/20/2017. JP Morgan .5,083,650

46631B  AM 7 | JP Morgan Chase Com Mtg Sec Co REMIC Ser. 05/01/2017. Interest CapitaliZatiON.............c.ceuiveiueiieiiieieiee et essenes | eesesiesss sttt b sttt nsente | sesentesses sttt 103,158 0

50180L  AE 0 |Lehman UBS Comm Mtg Trust REMIC Ser 20 04/11/2017. Interest Capitalization 2,991 0

53079 AZ 7 |Liberty Mutual Group 6.500% 05/01/42.. 04/05/2017. JEfferies & Co. ..o 12,484,400 10,000,000 287,083

548661 DQ 7 |Lowes Companies Inc 4.050% 05/03/47 05/08/2017. Citigroup Global..........ccccccevvevenen. 4,936,600 5,000,000 4,500

575634  AS 9 |Massachusetts Elec Co 5.900% 11/15/39......ccuvumiviiiermincenrirernnircienns 04/25/2017. Jefferies & CO....umiiii e 17,144,701 13,810,000

59156R  BG 2 |Metlife INC 4.875% 11/13/43.......omierieeeeeeie e enees 06/16/2017. VIHOUS. ..ot 10,123,018 8,923,000

594918  CB 8 | Microsoft Corp 4.500% 02/06/57..........ccvvreeerereeieireiniieeseisiesie e ssssessenaes 05/01/2017 Wells Fargo Funds...........ccoevevuiinirieinnieceieenne .2,601,550

59511F  AB 0 |MICRON TECHNOLOGY SYNDICATED BANK LOAN 04/03/2017 TaX FrEE EXChANGE........o vt | soesbesse s ess s enssenies | eessessessnssensenisnsesse s neseneo 697,914

617446  HD 4 |Morgan Stanley 7.250% 04/01/32...... 05/11/2017. Raymond JAameS...........cccoveerinrenrinireeee s 4,068,240

64760@ AA 2 |NEW ORLEANS ENY 4.270% 08/15/32.... 06/29/2017. Direct-Private Placement...........cccovuervvirenrireinreiernninns 10,000,000

665859  AS 3 |Northern Trust Corp 3.375% 05/08/32 .| 05/11/2017. Barclays Capital .2,987,400

675553  AA 9 | OCHSNER CLINIC FOUNDATIO 5.897% 05/15/ 06/21/2017. Morgan Stanley DWD 12,591,000

694308 GY 7 |Pacific Gas & Elec Co 4.500% 12/15/41.... 05/02/2017. Banc of America Securities.. .3,963,511

694308 HN 0 |Pacific Gas & Elec Co 4.250% 03/15/46.... 06/09/2017. Banc of America Securitie: 2,753,684

713448 DV 7 |Pepsico Inc 4.000% 05/02/47.... s 05/30/2017. Various .8,049,770

743862  AA 2 |PROVIDENT COMPANIES INC 7.250% 03/15/2........ 04/06/2017. Jefferies & ... .2,524,660 ..2,000,000

74432Q  CA 1 |Prudential Financial Inc 4.600% 05/15/ et 05/08/2017........ CItIGroup GIODAL.........cvoiecirceiic e 5,317,850 5,000,000

75973L  AA 6 |Renew 2017-1 SERIES 20171A CLASS A 36........... 04/21/2017........ Natixis.............. 2,499,341 2,500,000

773903  AE 9 |Rockwell Automation Inc 6.250% 12/01/3........covvmieririniiieniieiseeersseeeeesee s 05/09/2017. Seaport Group..... 12,608,394 ..9,849,000

78442G PR 1 |SLM STUDENT LOAN TRUST SERIES 20055 CLAS.. 04/20/2017. JP MOTGAN. ... e .9,687,109 10,000,000

863667  AE 1 | Stryker Corporation 4.100% 04/01/43.. 04/21/2017. JP Morgan 4,621,798 ,750,000

863667  AJ 0 | Stryker Corporation 4.625% 03/15/46.. 05/25/2017. Various 19,197,610 8,250,000

87342R  AC 8 | Taco Bell Funding LLC SERIES 20161A CLAS .| 06/13/2017. Barclays Capital .8,183,822 ,691,875

87612E  BF 2 |Target Corporation 3.625% 04/15/46 05/02/2017........ JP MOTGAN. ... 6,392,820 ,000,000

886546  AD 2 |Tiffany & Co 4.900% 10/01/44..........cocovvererninirnrrcinrirenns 06/09/2017........ S€APOI GrOUD......evveeecerriieiieerie e eiaes 4,722,903

89307#  AA 7 | TRANS BAY CABLE 2.930% 06/30/47........covrivernrinirnrirernrissessienines 06/29/2017. Direct-Private Placement...........co.vverinieniiiennieiierneenns .8,000,000

907818  DZ 8 | Union Pacific Corp 4.150% 01/15/45..........oceevneeirrirenneirerniinein 06/16/2017........ VHOUS. ...t .6,935,450

92783#  AB 2 |VAINTL GATEWAY Series A1 3.720% 11/03. 06/30/2017........ Direct-Private Placement .1,442,308

927847  AA 1 |VIRGINIA MASON MED CNTR 5.136% 08/15/4......... 05/25/2017. Banc of America Securities.. .6,823,860

976656  CG 1 | Wisconsin Elec Pwr Co 4.250% 06/01/44 05/02/2017. Banc of America Securities.. .3,832,858

976826  BF 3 | Wisconsin Pwr & Lt Co 7.600% 10/01/38 05/15/2017. Jefferies & Co......... .2,409,232

033287 AV 5 | ANCHORAGE CAPITAL CLO LTD SERIES 20144A.. D 04/25/2017. Banc of America Securities 14,700,000

03328Q  AQ 4 |Anchorage Capital CLO LTD SERIES 20156A.. .|D 06/27/2017. JP Morgan 10,000,000

03328Q  AS 0 |Anchorage Capital CLO LTD SERIES 20156A.. .|D 06/27/2017....... JP Morgan .6,000,000

05964H  AA 3 |Banco Santander 2.715% 04/11/22. D 04/04/2017........ Banc of America Securities 15,000,000

404280 AQ 2 |HSBC HOLDINGS PLC 5.250% 03/14/44 D 06/16/2017. Citigroup Global 5,706,700 .

404280 BK 4 |HSBC HOLDINGS PLC 4.041% 03/13/28 D 05/22/2017......... RBC Capital Markets.. .5,164,600 ..40,410

46132F  AC 4 |INVESCO FINANCE PLC 5.375% 11/30/43 D 04/27/2017......... WEIS FAIGO FUNGS......vvvoviveiviiiiiieie ettt stennas | sesssssssesssssssssssasssssssesssesssasssesssnnssns | onsssssisns 6,661,385 130,266

48249V AN 1 |KKR FINANCIAL CLO LTD SERIES 20131A CLAS........coooiiirrirrererernrirenisereesenerenes D 04/03/2017........ Banc of America Securities 11,250,000 0
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48250L AN 9 |KKR Financial CLO Ltd SERIES 9 CLASS BAR........cccviutvnririrnincireriniiniins D 06/09/2017........ JP MOTGAN. ...ttt | sebeenb et 12,000,000 | ..ovorveerrrierieniceerieis 12,000,000 | ..coevererirrinene 0 [1FE e
48250L AU 3 |KKR Financial CLO Ltd SERIES 9 CLASS B2R........cccoovnvumiimernircierinsinninns D 06/09/2017........ JP MOTGAN. ...ttt | eebsens ettt 15,000,000 15,000,000 0 [1FE
585055 AT 3 |Medtronic PLC 5.550% 03/15/40. . .|C 05/15/2017. PIerpont........cceireriece e 2,105,152 .1,771,000 1FE
641290 AW 5 | NEUBERGER BERMAN CLO LTD SERIES 201417A D 04/27/2017. JP MOTGAN. ... 4,000,000 ,000,000 1FE
90265U  A* 5 |UBMplc 3.077% 06/15/22.... .|D 06/15/2017. Direct-Private PlaCEMENt..........c..vveueveeririnerieiserisrins 20,000,000 20,000,000 2FE
90352  AC 7 |UBS GROUP FUNDING SWIT: .253% .|D 05/24/2017. CHIGROUD GIODAL....... et enes | ittt nesnees | ceieneieenas 5,217,600 5,000,000 1FE
92331A  AG 9 |Venture CDO Ltd SERIES 201728A CLASS BF D 06/14/2017. Jefferies & Co...umniice e 19,025,000 ...19,025,000 1FE
986255 AL 1 |YORK CLOLTD SERIES 20141A CLASS AR 2... .|D 04/17/2017........ CIIGIOUD GIODAL......covieiviriiie e nsnes | aeress st nes 25,000,000 0 [1FE e
Q1629%# AQ 0 | Brisbane Airport 4.070% 06/15/32... [ 06/15/2017........ Direct-Private PIaCEMENL...........coiiiiiiiirisiiisississssisisseserssesse s snsnesranes | oneessssesssnssnssne e sensssssssnesenens | anecesesseces 3,000,000 | ..coorrcrenreriinrnninnnnneen 3,000,000 [ i 0 |2FE ..o
3899999. Total - Bonds - INAUSEIAl BNA MISCEIIAMEBOUS. ... iuiiiiiiititiiiiet sttt ettt et ettt ettt es et e esesesesessss ohsesehesssesesosseaessesesehee et eEeE e seheEee e h o8 oE e 8o h oL 08 E o8 ee 1o heE Lo 8o E o8 E o8 eE o1 o8 e E o0 E o8 eE e b e h oL e heE o8 e heE e heEeE e heEeh e b e b e b e b et ee b e b eb e ehebesissesessssesesansesens 657,117,664 ..629,053,780 | oo .3,411,567 XXX
8399997, TOtAl = BONGS = PAI 3. ..ttt ekfeeE e eEE oL Lo eE R oLt £E L EE LR eererene et 779,234,607 | ..o 739,716,305 | ..ccooccenee. 4477175 XXX
8399999, TOAI = BOMAS. ....vrueserssseeersssessesesseeessses e esssse st ses s s ess o0 s 4081080840868 e08 468408408008 80E 14 14084008081 o0 8oL 4L 0080840848408 4140848401404 0840840040840 E L8408 0840840108 4£E 1oL E 1 E L1608 LR E bt ebterbaneen st 779,234,607 | ..o 739,716,305 | ..ccovvvneee 4477175 XXX
Common Stocks - Industrial and Miscellaneous

313388 11 2 |FHLB - Dallas Class B..........ccc.coovunvernrirnririnrieniienns 06/28/2017........ [ DIFECL. ..ot 36,808.000 ..3,680,800 XXX 0
817270 23 4 [Sentinel Group Fds Inc Unconstrained Bon... 06/22/2017. 7,943.200 ..78,741 XXX 01U
817270 24 2 | Sentinel Group Fds Inc Unconstrained Bon 06/22/2017. Sentinel Group Fds... ...2719.370 XXX 0 (U
817270 25 9 [Sentinel Group Fds Inc Unconstrained Bon... 06/22/2017........ Sentinel Group FdS..........cccueviiveiiceeieeeeceeeeae 1,773.440 XXX 0 [ Ui
817270 26 7 | Sentinel Group Fds Inc Total Return Bond............ccoouvriveiiniivcriniiininns 06/22/2017........ Sentinel Group FaS.........ovvverieiiieiseeiseienns ....436.300 XXX (U U
817270 27 5 [Sentinel Group Fds Inc Total Return Bond............cccoceueivicverececieiierenae 06/22/2017. Sentinel Group Fds... .395.220 XXX 01U
817270 29 1 |Sentinel Group Fds Inc Common Stock FUNd.............cccouviieciiniiiciiiicsiccieis 06/22/2017....... SENtNEI GrOUDP FAS......ovvuieiriicisiiie e | oeesesiess s 57.350 XXX (U U
817270 31 7 | Sentinel Group Fds Inc Low Duration Bond 06/22/2017........ Sentinel Group FdS.........occvevevieiieeeiceeeceeeene 2,416.910 XXX 0 [ Ui
817288 81 7 |Sentinel Group Fds Inc Balanced FUNd |.........ccocuovioniiisiiiiiiiiiisicsisicciins 06/22/2017........ | Sentinel Group FdSs........cccveirniieininsiinnississsiienssines ....285.210 XXX 01U
9099999. Total - Common Stocks - Industrial and Miscellaneous OO OO OO OO OO PO OO PO OO PO OOO PO OO PO OO O PP O PO PO PO POP PP PO PP PP RPROT PPN 3,817,539 XXX 0 XXX
9799997. Total - Common Stocks - Part 3. 3,817,539 XXX 0 XXX
9799999. Total - COMMON SOCKS........cuivuierieiiiiriisisissi e 3,817,539 XXX 0 XXX
9899999. Total - Preferred and Common Stocks. 3,817,539 XXX 0 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS.......... vttt sttt ess s ssssnese | oetsstsstesees et e ee s s eesete e s et ees R eeeEeEE 08 e E e 108 e oL E 8o E oL E et R e E e E e EE e E e bbb ee bbbt enies | eesenssnesensensnesaneeres 783,052,146 XXX AATT1T5 XXX

(a)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....8.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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Bonds - U.S. Government
3620AS W5 4 | Government National Mortgage A 738768. | .. | 06/01/2017. | Paydown.... .0 376,452 0 0 0| 6,821 | 09/15/2041. {1..
36225A PD 6 |Government Natl Mtg Assn Pool 780420 . |..|06/01/2017. | Paydown.... ...0 700 0 0 0. 22 | 08/15/2026. | 1..
36225A UH 1 | Government Natl Mtg Assn Pool 780584 . | .. | 06/01/2017. | Paydown.... ...0 1,823 0 0 0 .. 53 | 06/15/2027.|1..
36230K L4 1 |Government National Mortgage A 751247. | .. | 06/01/2017. | Paydown.... .0 531,587 0 0 0| e 9,651 | 10/15/2040. | 1..
Government National Mortgage A REMIC
38373A EF 9 |Se .. [ 08/01/2017. | PaYAOWN.........vovnrirrrinrrieneiiens | coereeirensiiinsnnisnnnins | oeeerren:633,025 | 1101000633,025 | ... 612,353 | 624,695 | o0 | 18,330 | 0 | 8,330 | 0 633,025 0 0 0. 11,714 | 08/20/2039. [ 1..............c.
Government Natl Mtg Assn SERIES 20093
38373M 4z 0 |CL .. [ 06/01/2017. | PAYAOWN. .....couvverrierirceierisniries | ceererinsriesienereens 0 .0 2,507 | oo 2,402 | oo 0| s (2,402) | .ovvverirne (V1 I (2,402) | ..o 0 0 0 0 (U IR 180 | 10/16/2048. | 1....coovvevne
Government Natl Mtg Assn REMIC Ser
38374U N7 2 |2009 o+ | 06/01/2017. [ PAYAOWN.....o.vvvviereiiciiriniieinns [ v | v 428914 | .......... 428914 | .......... 409,613 | .o 421,635 | ..o (V1 I 7,279 | v {0 N 7,279 | e 0 428,914 0 0 (V1 I 8,024 | 06/20/2039. | 1....ovvvvrec.
Government Natl Mtg Assn REMIC Ser
38374U S2 8 |200 +. [ 06/01/2017. | PAYAOWN. .....cvvvvenrerrvierieniseirine | ceereeisesisesieneseens | cveens 1,211,605 | ....... 1,211,605 | ....... 1,154,053 | ........... 1,190,352 | ..o 0 | oo 21,253 | oo (V1 I 21,253 | oo (U I 1,211,605 0 0 0. 22,682 |06/20/2039. [1......ccvvnee.
Government Natl Mtg Assn REMIC Ser
38374V AX 7 [2009 +. | 06/01/2017. | PaYAOWN.....ouvvvviireieiiienieinns [ ererreiieisnienisnnins | ere 9,410,044 | ...... 9,410,044 | ....... 9424747 | ........... 9,399,577 | oo 0 e 10,466 | ......cc.co.c.. 0 [ 10,466 |.......ccoo..c. 0 9,410,044 0 0 0 ... 176,484 | 07/20/2037. [1....covvvrerne
Government Natl Mtg Assn REMIC Ser
38374V HM 4 |200 .. [ 06/01/2017. | PAYAOWN. ......covvvererererienirseeriee | ceererisesiesieneseeens 2,820,982 2,820,982 | ....... 2,861,533 | ..ocovvnee 2,821,421 | oo (U I (439) | ovvoverne (V1 I (439) | vovernnnd 0 2,820,982 0 0 0. 58,428 | 06/20/2038. [ 1.......cconu...
Government Natl Mtg Assn REMIC Ser
38374V WK 1 |2009 o [ 06/01/2017. | PAYAOWN.......covirnririreiieeineiins | ceirseeiseissesieeiseens | cveens 1,359,409 | ....... 1,359,409 | ....... 1,377,251 | oo 1,358,783 | ..o (1 I 626 | oo (V1 I 626 | ..o (U I 1,359,409 0 0 0. 28,602 |06/20/2038. [1.........c......
Government Natl Mtg Assn REMIC Ser
38376E J2 2 |200 oo [ 06/01/2017. [ PAYAOWN.......cvvmrirrereirririnenies | cevereerienieeesseeinnns | cevereens 209,512 | .......... 209,512 | .......... 199,560 | ...ocvvvneen 205,488 | ...ccovvrernenn [V I 4,024 | oo (V1 IR 4,024 | ..o 0 209,512 0 0 0 | 4,190 | 11/16/2024. [ 1......cconve.
Government Natl Mtg Assn REMIC Ser
38376F FD 9 |200 oo [ 06/01/2017. [ PAYAOWN.......coveverrirrirrineineiiins | cereeeeinesississeninnees | evereens 470,759 | .......... 470,759 | ......... 454871 | oo 464,251 | oo (U I 6,508 | ...cocvernvn. (V1 I 6,508 | ..ooovririine 0 470,759 0 0 0| e 8,736 | 08/20/2039. | 1....coovvvrnc
Government Natl Mtg Assn SERIES
38376G GN 4 |201040C o+ [ 06/01/2017. [ PAYAOWN........vvurirreiceirririreinerins | ceveeerieniesesneeinnns | ceereeissienenenend 0 | o 0 | oo 182,086 | ...cocvovnee. 165,717 | v 0 ... (165,717) | vevovevernene 0 | (165,717) | cvveovrvrerine 0 0 0 0 0. 12,231 | 12/16/2043. [ 1.....coovevenee
Government Natl Mtg Assn REMIC Ser
38376P 4N 7 |200 o+ [ 06/01/2017. [ PAYAOWN.......cvvurerrereireriseiseiins | ceveeeerseesesisseniinees | cevereeens 923,595 | .......... 923,595 | .......... 918,377 | oo 920,340 | ..coovcrirnens 0 | v 3,255 | cooverenns (V1 I 3,255 | i 0 923,595 0 0 0. 17,077 | 12/20/2039. [ 1.......ovevenee
Government Natl Mtg Assn REMIC Ser
38376Y D7 3 |201 o+ [ 06/01/2017. | PAYAOWN. .....cvuvverririiceieriririnns | ceereeieerinenieneneens | cveens 5,407,269 | ....... 5,407,269 | ....... 5,407,269 | ........... 5,407,269 0 0 0 (V10 IR 0 5,407,269 0 0 0. 101,791 | 09/20/2038. | 1.....oovvvrne
Government Natl Mtg Assn REMIC Ser
38377E HD 9 |201 .. [ 06/01/2017. [ PAYAOWN.......cvveierrireirrincinerins | cerieeerneeiseiseiinnnes | eevereens 223316 | .......... 223316 | .......... 224991 | oo 223457 | oo 0 | oo (141) | v (V1 R (141) | e 0 223,316 0 0 04/20/2039. | 1....ccoovvvnnee
Government National Mortgage A SERIES
38377Y W4 8 |20 .. | 06/20/2017. | Paydown.... 0 0 0 10/20/2041.
585995 AA 1 |Northeast 1985-1 FHA Project Pool 1985-1 | .. | 06/01/2017. | Paydown.... 16,049 0 12/24/2020.
0599999. Total - Bonds - U.S. Government SOOI 0] .. 24,025,041 0 0 XXX
Bonds - U.S. Special Revenue and Special A t
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41|.. | 06/01/2017. | Paydown.... 0 [ 1,178,269 0 0 10/01/2041.
3128M8 FH 2 |FREDDIE MAC G06168 3.500% 11/01/40 .. | 06/01/2017. | Paydown 0 353,419 0 0 11/01/2040.
3128M9 CN 0 |FREDDIE MAC G06977 3.000% 04/01/42| .. | 06/01/2017. | Paydown.... .0 376,934 0 0 04/01/2042.
3128MJ MB 3 |45 . .. | 06/01/2017. | Paydown.... .0 346,734 0 0 07/01/2039.
3128MJ Q9 4 |35 .. | 06/01/2017. | Paydown 0 141,809 0 0 03/01/2042.
3128MJ VM 9 [3.0 .. | 06/01/2017. | Paydown.... .0 123,299 0 0 12/01/2044.
312882 SH 5 |FREDDIE MAC T61420 3.000% 11/01/42 |.. | 06/01/2017. | Paydown.... ...0 152,288 0 0 11/01/2042.
31292H X3 3 |5.000 .. | 06/01/2017. 0 97,908 0 0 08/01/2033.
312928 A3 4 |FREDDIE MAC C09026 2.500% 01/01/43|.. | 06/01/2017. 0 72,055 0 0 01/01/2043.
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39|.. | 06/01/2017. 0 208,758 0 0 06/01/2039.
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40|.. | 06/01/2017. 0 249,447 0 0 04/01/2040.
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40|.. | 06/01/2017. 0 610,222 0 0 09/01/2040.
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41|.. | 06/01/2017. | Paydown.... ...0 7,946 0 0 02/01/2041.
312946 P5 9 |FREDDIE MAC A97644 4.000% 03/01/41|.. | 06/01/2017. | Paydown.... .0 287,998 0 0 03/01/2041.
31296R PL 6 |Federal Home Ln Mtg Corp A16727 5.000| .. | 06/01/2017. 0 46,102 0 0 12/01/2033.
3132GS EU 9 |FREDDIE MAC Q07047 3.000% 03/01/42,..|06/01/2017. (U I 1,689,159 0 0 03/01/2042.
3132GS TW 9 |FREDDIE MAC Q07465 3.500% 04/01/42|..|06/01/2017. 0 580,183 0 0 04/01/2042.
Federal Home Ln Mtg Corp Q13466
3132HP  Z7 2 |3.000% 7 .. [ 06/01/2017. | PaYdOWN........cvomrecrerrereriinirnerinns | cevireivnerneriseeneens | vernenn919,260 | ........919,260 | ..........959,765 | .............957,041 | o0 | s (37,780) | .. 919,260 0 0 11/01/2042.
313206 GQ 1 |25 .. | 06/01/2017. [ PAYAOWN.......ooouvvrrierineineieninns | eeveneieeineesseisnnes | oo 524,135 | 1000524,135 | ...512,014 | i 512743 | 0 | e 11,392 524,135 0 0 01/01/2043.
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31368H NW 9 |Federal Natl Mtg Assn 190405 4.000% 1 |.. | 06/01/2017. | PAYAOWN.........ccumremeremreneereniieens | ereererienisenseninnes | eoversnens 311,837 | oo 311,837 | .ot 308,231 | oo 308,308 | ..cocvrrerirnens (U I 3,529 | .o (V1 I 3,529 | .o 0 311,837 0 0 10/01/2040. [ 1..coonerneen.
Federal Home Ln Mtg Corp REMIC Ser
3137AM M6 1 |402 .. | 06/01/2017. | Paydown.... ...0 309,214 0 0 02/15/2042. | 1..
31385X NR 4 |Federal Natl Mtg Assn Pool 555800 5.50. |.. | 06/01/2017. | Paydown 0 62,653 0 0 10/01/2033. | 1..
3138A4 4Z 5 |Fannie Mae AH3539 4.000% 02/01/41.... |.. | 06/01/2017. | Paydown.... ...0 286,824 0 0 02/01/2041. | 1..
3138AX CF 6 |Fannie Mae AJ5469 3.500% 11/01/41..... .. | 06/01/2017. | Paydown.... .0 490,158 0 0 11/01/2041. | 1..
3138EK RA 5 |Fannie Mae AL3180 3.000% 01/01/43.....|.. | 06/01/2017.| Paydown 0 256,416 0 0 01/01/2043. | 1..
3138EN 2P 3 |Fannie Mae AL6181 3.000% 11/01/44.....|.. | 06/01/2017. | Paydown.... .0 186,151 0 0 11/01/2044. | 1..
3138EP QJ 6 |FNMAAL6756 3.900% 03/01/45.. .. | 06/01/2017. | Paydown.... .0 78,674 0 0 03/01/2045. | 1..
3138L3 Q6 5 |FNAM3176 3.770% 05/01/43... .. | 06/01/2017. 0 19,606 0 0 05/01/2043. | 1..
3138L6 5P 9 |Fannie Mae 4.130% 07/01/44, .. | 06/01/2017. 0 30,289 0 0 07/01/2044. | 1..
3138L7 LJ 3 |Fannie Mae 3.700% 10/01/29. .. | 06/01/2017. 0 40,940 0 0 10/01/2029. | 1..
3138L7 W2 8 |Fannie Mae 4.090% 11/01/39. .. | 06/01/2017. 0 34,687 0 0 11/01/2039. | 1..
3138L8 6R 0 |FNMA 3.430% 03/01/40.... .| 06/01/2017. 0 33,578 0 0 03/01/2040. | 1..
3138L8 VF 8 |FNMA 3.670% 01/01/45.... .. | 06/01/2017. | Paydown.... .0 76,173 0 0 0| 1,176 | 01/01/2045. | 1..
3138M0 BE 9 |Fannie Mae AO8136 3.000% 08/01/42.... .. | 06/01/2017. | Paydown.... .0 2,004,599 0 0 08/01/2042. | 1..
3138NY GE 9 |Fannie Mae AR1996 3.000% 02/01/43.... .. | 06/01/2017. | Paydown 0 292,147 0 0 02/01/2043. | 1..
3138W1 F4 4 |Fannie Mae AR3786 3.000% 02/01/43.... |.. | 06/01/2017. | Paydown.... .0 224,093 0 0 02/01/2043. | 1..
3138W9 G8 7 [Fannie Mae AS0222 4.000% 08/01/43.... |.. | 06/01/2017. | Paydown.... .0 573,298 0 0 08/01/2043. | 1..
3138WT UM 6 |Fannie Mae AT5987 3.000% 04/01/43.... |.. | 06/01/2017. 0 2,644,016 0 0 04/01/2043. | 1..
3138Y1  6W 0 |Fannie mae pool 4.500% 10/01/44........... .. | 06/01/2017. 0 242,199 0 0 10/01/2044. | 1..
31392G DB 8 |Federal Natl Mtg Assn REMIC Ser 2002-8| .. | 06/01/2017. 0 29,833 0 0 12/25/2032. | 1..
31394C GA 4 |Federal Natl Mtg Assn REMIC Ser 2005-1| .. | 06/01/2017. 0 0 02/25/2035. | 1..
31394D QA 1 |Federal Natl Mtg Assn REMIC Ser 2005-4| .. | 06/01/2017. 0 0 05/25/2035. | 1..
31395N Y2 7 |Federal Natl Mtg Assn REMIC Ser 2006-5].. | 06/01/2017. | Paydown.... 0 0 07/25/2036. | 1..
Federal Home Ln Mtg Corp SERIES 3057
31396C 7™M 6 [CLA .. | 06/01/2017. | Paydown.... 0 0 10/15/2025. | 1..
31396K KS 0 |Federal Natl Mtg Assn REMIC Ser 2006-7|.. | 06/01/2017. 0 0 08/25/2036. | 1..
31396K ZX 3 |Federal Natl Mtg Assn REMIC Ser 2006-82, .. | 06/01/2017. 0 0 09/25/2036. | 1..
31396P K7 5 |Federal Natl Mtg Assn REMIC Ser 2007-1].. | 06/01/2017. 0 0 0 08/25/2036. | 1..
31396Q GV 5 |Federal Natl Mtg Assn REMIC Ser 2009-4|.. | 06/01/2017. 0 0 0 07/25/2039. | 1..
31396Q Q9 3 |Federal Natl Mtg Assn REMIC Ser 2009-6|.. | 06/01/2017. | Paydown.... .0 741,495 0 0 09/25/2029. | 1..
31396X FK 5 |Federal Natl Mtg Assn REMIC Ser 2007-7].. | 06/01/2017. | Paydown.... .0 296,263 0 0 08/25/2037. | 1..
31396Y F7 2 |Federal Natl Mtg Assn REMIC 2008-29 Cl|.. | 06/01/2017. | Paydown.... .0 432,620 0 0 04/25/2038. | 1..
Federal Home Ln Mtg Corp REMIC Ser
31397A 5L 3 |320 .. | 06/01/2017. | Paydown.... 0 (2,846) 0 (2,846) 292,438 0 0 0 08/15/2036. | 1..
Federal Home Ln Mtg Corp REMIC Ser
31397A GM 9 |320 oo [ 06/01/2017. [ PAYAOWN......oovvrierrercireriseiinerins | cereneirensseissensanees | ceverneens 754,691 | .......... 754,691 | .......... 796,198 | ..coovvvrne 775,778 | oo 0| s (21,087) | covovcernene (V1N I (21,087) | v 0 754,691 0 0 0 08/15/2036. | 1......ooovvvvnee
Federal Home Ln Mtg Corp SERIES 3203
31397A RM 7 |CLA .. | 06/01/2017. | Paydown.... ...543,615 ...543,615 6,589 543,615 0 0 0. 11,338 | 08/15/2036. | 1..
FREDDIE MAC REMIC Ser 3284 Cl BZ
31397F L8 3 |4 .. | 06/01/2017. | Paydown.... ...705,352 ..705,352 | ..........656,319 | ... . 878,817 | o0 | e 26,535 705,352 0 0 0. 13,524 |03/15/2037. | 1..
31397N  5E 1 |Federal Natl Mtg Assn REMIC Ser 2009-4 .. | 06/01/2017. | Paydown.... ] B cerner858,395 | .........809,574 | ..............838,637 | .ccoociinn0 | i 19,759 | .. 0 | 858,395 0 0 0. 14,409 | 04/25/2029. | 1..
31397Q WF 1 |Federal Natl Mtg Assn REMIC Ser 2011-2] .. | 06/01/2017. | PaydOWN..........cccorvrvmremernmmrrneirnes | ceernerisseineesiesseeens | cvveene 1,203,588 | ....... 1,203,588 | .......1,173,686 | ...........1,190,900 | ....ccccccoece.0 | wovrureee 12,688 | oo (V1N IO 12,688 | ..o (U I 1,203,588 0 0 0. 20,203 | 03/25/2026. [ 1.......cconn..
Federal Home Ln Mtg Corp REMIC Ser
31397W UV 5 |346 o+ | 06/01/2017. | PAYAOWN.....o.vvrveicirerieiirisniieinns [ v | v 318,847 | ... 318,847 | ........315,907 | .00 317,552 | civiiiininnl0 | e 1,295 | v {0 1,295 | v 0 318,847 0 0 0 [ 5,928 | 07/15/2038. | 1....cccvrvvrecn
Federal Home Ln Mtg Corp REMIC Ser
31398E 6W 9 |354 .. | 06/01/2017. | Paydown.... 1,067,228 1,067,228 | ......1,036,211 | ...........1,054,963 | ...cccovernn0 | 012,264 | ooiiiinnl0 | 12,264 [0 | e 1,067,228 0 0 0. 17,782 | 06/15/2024. | 1..
31398G R4 3 |Federal Natl Mtg Assn REMIC Ser 2010-1|.. | 06/01/2017. | Paydown.... ...767,878 ...167,878 767,878 0 0 0| 16,176 | 02/25/2040. | 1..
Federal Home Ln Mtg Corp REMIC Ser
31398 U5 0 [357 .+ [ 06/01/2017. [ PAYAOWN......oovonrvrrercerenieirserins | cerineriesiesinsensinnes | oeverneens 600,313 | .......... 600,313 600,313 0 0 0. 10,105 | 09/15/2024. [ 1........cocoune.
31398M GG 5 |Federal Natl Mtg Assn REMIC Ser 2010-1|.. | 06/01/2017. | Paydown.... . 1,369,066 | ....... 1,369,066 0 [ 1,369,066 0 0 0. 26,198 | 03/25/2040. |1..
313988 MR 1 |Federal Natl Mtg Assn REMIC Ser 2010-13) .. | 06/25/2017. | Paydown 0 .0 .(380,071)]. 0 0 0 0 12/25/2040. | 1..
31402C PL 0 |Federal Natl Mtg Assn 725027 5.000% 1 |..|06/01/2017. | Paydown.... 189,102 | .......... 189,102 . ....(5,066) 189,102 0 0 0 11/01/2033. | 1..
31412P YR 6 |Federal Natl Mtg Assn 931420 4.000% O | .. | 06/01/2017. | Paydown 194,124 | ......... 194,124 | ... 198,734 | ............ 198474 | o0 | e (4,350) | o0 [ (4,350) 194,124 0 0 0| 3,357 | 06/01/2039. | 1....coovvvrnee
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31416H 4X 0 |Fannie Mae AA0837 4.500% 01/01/39.... | .. | 06/01/2017. | Paydown 0 0 0 10,120 0 0 01/01/2039. | 1...ovvvvrnnee
31416M  3A 0 |Fannie Mae AA4392 4.000% 04/01/39.... | .. | 06/01/2017. | Paydown.... 0 0 .0 224,983 0 0 04/01/2039. | 1..
31416W 7D 8 |Fannie Mae AB1791 3.500% 11/01/40.... |.. | 06/01/2017. 0 0 0 453,405 0 0 11/01/2040. | 1..
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40.... | .. | 06/01/2017. 0 0 74,306 0 0 05/01/2040. | 1..
31417A UM 2 |Fannie Mae AB3867 3.500% 11/01/41.... | .. | 06/01/2017. 0 0 342,852 0 0 11/01/2041. | 1..
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41.... | .. | 06/01/2017. 0 0 709,913 0 0 11/01/2041. | 1..
31417C UY 9 |Fannie Mae AB5998 3.500% 08/01/42.... |.. | 06/01/2017. 0 0 572,644 0 0 08/01/2042. | 1..
31417D  ZZ 9 |Fannie Mae AB7059 2.500% 11/01/42.... |..|06/01/2017. | Paydown.... 0 .0 288,349 0 0 11/01/2042. | 1..
31417E  WF 4 |Fannie Mae AB7845 3.000% 02/01/43.... | .. | 06/01/2017. | Paydown.... 0 .0 622,204 0 0 02/01/2043. | 1..
31417E  ZA 2 |Fannie Mae AB7936 3.000% 02/01/43.... | .. | 06/01/2017. | Paydown 0 0 253,807 0 0 02/01/2043. | 1..
31417K  LX 3 |Fannie Mae AC1241 5.000% 07/01/39.... | .. | 06/01/2017. | Paydown.... 0 .0 180,170 0 0 07/01/2039. | 1..
31418A DB 1 |Fannie Mae MA0997 3.000% 02/01/42....|.. | 06/01/2017. | Paydown.... .0 ...0 579,629 0 0 02/01/2042. | 1..
31418A DV 7 |Fannie Mae MA1015 3.000% 03/01/42....|.. | 06/01/2017. 0 0 474,314 0 0 03/01/2042. | 1..
31418A N6 1 |Federal Natl Mtg Assn MA1312 2.500% 1| .. | 06/01/2017. 0 0 786,308 0 0 12/01/2042. | 1..
31419C 2B 8 |Fannie Mae AE2569 3.500% 09/01/40.... |.. | 06/01/2017. 0 0 180,141 0 0 09/01/2040. | 1..
31419C 3V 3 |Fannie Mae AE2611 3.500% 09/01/40.... | .. | 06/01/2017. 0 0 332,779 0 0 09/01/2040. | 1..
31419C BX 0 |Fannie Mae AE1853 4.000% 08/01/40.... |.. | 06/01/2017. 0 0 202,087 0 0 08/01/2040. | 1..
31419C  Z4 8 |Fannie Mae AE2562 4.000% 09/01/40.... |.. | 06/01/2017. | Paydown.... 0 .0 13,262 0 0 09/01/2040. | 1..
314190 LQ 2 |Fannie Mae AE3034 3.500% 09/01/40..... .. | 06/01/2017. | Paydown.... 0 .0 4,875 0 0 09/01/2040. | 1..
31419E  XR 5 |Fannie Mae AE4287 3.500% 09/01/40.... | .. | 06/01/2017. | Paydown 0 0 450,909 0 0 09/01/2040. | 1..
314196 YQ 1 |Fannie Mae AE6118 3.500% 10/01/40.... | .. | 06/01/2017. | Paydown.... 0 .0 305,904 0 0 10/01/2040. | 1..
31419K  KE 4 |Fannie Mae AE8392 3.500% 11/01/40.... | .. | 06/01/2017. | Paydown.... 0 .0 867,102 0 0 11/01/2040. | 1..
31419L  XJ 7 |Fannie Mae AE9680 4.000% 12/01/40.... | .. | 06/01/2017. | Paydown X 0 0 69,897 0 0 12/01/2040. | 1..
911760 TN 6 |US Dept Veterans Affairs REMIC Ser 200 | .. | 06/01/2017. | Paydown.... o NN . . . 59,897 | ... R 0 .0 0 0 0 05/15/2033. | 1..
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......civoveiiiiiiciericesniseieeseenssesesssssensnseesenenneeneens | 40,150,068 | .....40,150,068 | .....40,758,589 | ......... 40,729,446 | ................. 0 0 0] s 40,150,068 0 0 XXX XXX
Bonds - Industrial and Miscellaneous
CHS/COMMUNITY HEALTH SYS IN

12543K AN 4 |SYNDICATED B .. | 05/04/2017. | Redemption ~ 100.0000..........cccee | corerrrrmerierirerernnnes | ovrrierins 4,304 | e 4,304 4,078 | .o 0 0 5 0 5 | o 0 4,082 0 222 222 |, 15 {01/27/2021. | 3FE............
CHS/COMMUNITY HEALTH SYS IN

12543K AN 4 |SYNDICATED B .. | 05/04/2017. | Redemption ~ 100.0000.. 4,208 0 0 0 0 4,208 0 229 229 01/27/2021.
CHS/COMMUNITY HEALTH SYS IN

12543K AN 4 |SYNDICATED B .. | 06/30/2017. | Redemption ~ 100.0000...........ccoee | cervrerrerermmernmrinnins | vevereens 129,609 | ..ccoooeee 129,609 | .......... 123,718 | oo 0 0 68 0 (51 20 I 0 123,787 0 5823 | oo 5,823 | ..o 575 | 01/27/2021. | 3FE............
CHS/COMMUNITY HEALTH SYS IN

12543K AN 4 |SYNDICATED B .. | 05/03/2017. | Tax Free Exchange... .70,635 74,474 .70,551 0 83 0 83 70,635 0 0 0 281 | 01/27/2021.
CHS/COMMUNITY HEALTH SYS IN

12543K AN 4 |SYNDICATED B .. | 06/30/2017. | Tax Free EXChange..........cccuverreee | covvrvevienenrviveniinens | v 66,565 | ............ 70,037 66,426 | .....cccovurrririrens 0 (U I 138 | (V1 I 138 | o 0 66,565 0 0 (U P 447 101/27/2021. | 3FE............
AVIS BUDGET CAR RENTAL LLC

05377J AN 2 |SYNDICATED BA .. | 04/06/2017. 0 0 0 0 17,580 0 03/15/2022.
AVIS BUDGET CAR RENTAL LLC

05377 AN 2 |SYNDICATED BA .. | 06/29/2017. | Redemption ~ 100.0000..........cccer [ worvererrmrrrnemenrerinnes | cvrvrirrenns 50,031 | ovvvennee 50,031 50,118 | o 0 0 (7) 0 (14 ] I 0 50,111 0 (LL)] p—— (L)) 200 | 03/15/2022. | 2FE............
MICRON TECHNOLOGY SYNDICATED

59511F AA 2 |BANKLOAN .. | 04/01/2017. | Redemption ~ 100.0000.. 0 0 0 0 (977) 0 4 4. 20 | 04/15/2022.
MICRON TECHNOLOGY SYNDICATED

59511F AA 2 |BANKLOAN .. | 04/03/2017. | Tax Free EXChange.........cccovererivnes [ ovrmnvneinenerinnnnns | oveenend 697,914 | ... 694,750 | .......... 698,224 | .............. 698,052 | ...cvvviriinnnd (V1 I (138) | v (01 (138) | vevverrrerrnand 0 697,914 0 0 04/15/2022. | 2FE............
LAS VEGAS SANDS LLC SYNDICATED

51783Q AN 8 |BANKLOAN .. | 04/21/2017. | Direct .37,500 37,563 0 0 0 0 37,563 0 (63) 03/29/2024.
LAS VEGAS SANDS LLC SYNDICATED

51783Q AN 8 |BANKLOAN .. | 06/30/2017. | Redemption ~ 100.0000.........cccevvs [ ovvrrrrrvrrmrrrerinnners | wrvrrenenne37,500 | civvirnnns 37,500 37,563 | oo 0 0 (2) 0 (V) [ 0 37,561 0 (G0 ) I— () 247 | 03/29/2024. | 2FE............
AVIS BUDGET CAR RENTAL LLC

05377 AN 2 |SYNDICATED BA .. | 03/31/2017. | Redemption ~ 100.0000.. 20,092 | .ovveieieerieiin 0 0 0 0 0 20,091 0 (91) 03/15/2022.
MICRON TECHNOLOGY SYNDICATED

59511F AA 2 |BANKLOAN .| 03/31/2017. | Redemption ~ 100.0000..........ccres [ vevvrrerrmrrrmermnrnerinins | vrrveereriens 2,723 | i 2,723 2,735 0 (V2] — (] - 27 | 04/15/2022. | 2FE............
Western Digital corp SYNDICATED BANK

958100 AF 8 [LOA .. | 03/14/2017. | Direct-Private Placement.. 5,472,500 ..5,496,260 | ......ccccee0 | oo (23,760) | ........ (23,760) | ....... 50,810 | 04/29/2023.
Western Digital corp SYNDICATED BANK

95810D AF 8 |LOA .. | 02/01/2017. | Redemption 0.0000........cccmeee | v 0 .0 123 | (12,441) 0 (1) 0 (5] ] 0 121 {0 (121 | oo (121) | v 0 | 04/29/2023. | 2FE............
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DELL INTERNATIONAL LLC
24702N AL 4 |SYNDICATED BANK L .. | 01/30/2017. | Redemption  100.0000.. .37,500 .37,500 .37,334 0 2 0 ...37,343 .157 06/02/2023.
DELL INTERNATIONAL LLC
24702N AL 4 [SYNDICATED BANK L .. | 03/09/2017. | Tax Free Exchange 14,900,603 | ..... 14,962,500 | ..... 14,896,208 | .........14,899,044 | ................ (V1 I 1,559 | v 0 [ 1,859 | 0 | 14,900,603 0 0 0 06/02/2023.
00111@ AA 2 |AESHawaiilnc 6.870% 06/30/22............. .. | 06/30/2017. | Redemption ~ 100.0000..........cccee | corvrrerrrmreseersvrrnens | revernen.84,000 | ............84,000 | ..o 84,000 0 0 0 84,000 0 0 0 06/30/2022.
AEP Generating Company No. R-8
00113* AA 2 |6.330% .. | 04/01/2017. | Redemption ~ 100.0000..........ccce. | covervrrcmiriverrerirnnnns | 26,099,176 | .......6,099,176 | ....... 6,099,176 0 0 0 0 6,099,176 0 0 0. 166,987 | 09/30/2037.
01885@ AB 2 |Alliance Resource Operating 6.720% 06/. | .. | 05/11/2017. | Redemption ~ 100.0000.. 7,000,000 | ...... 7,000,000 0 0 0 0 | ooeriieeeeen0 [ e, 7,000,000 0 0 0 .. 176,400 | 06/26/2018.
AMERN AIRLINE 16-2 APTT 3.650%
023764 AA 1 |06/15/ .. | 06/15/2017. | Redemption ~ 100.0000.........ccccvws [ ovrrrrrmirmmrrerinnnnrs | woverenine 130,000 | .......... 130,000 | .......... 130,000 0 0 0 (0 0 130,000 0 0 0 2,373 | 06/15/2028. | 1FE............
AMERICAN HOME MORTGAGE
02660T EQ 2 |INVESTM SERIES 20 o+ [ 06/01/2017. [ PAYAOWN......ocvvmrerrercerrieirneiins | cerieeriessseinseniinnes | oeverneens 629,250 | .......... 629,250 | ......... 613,031 | .ooooerrn615,854 | oo 0 | oo 13,396 | oo (V1 I 13,396 | ..vercerrnnad 0 629,250 0 0 0| e 8,034 | 09/25/2045. | 1FM...........
AMERIGAS PART/FIN CORP  5.750%
030981 AL 8 |05/20/27 .. | 06/12/2017. | Banc of America Securities............ [ couwvervrsererininnens | +000..3,060,000 | .......3,000,000 | ....... 3,022,500 ....(665) 0 3,021,835 | .o 0 [ e 38,165 | ......... 38,165 | ....... 58,139 | 05/20/2027.
031162 AV 2 |AmgenInc 5.850% 06/01/17......ccccovverne .. | 06/01/2017. | Maturity...........cccvvernes 2,496,075 2,500,000 0 06/01/2017.
03235M AA 0 |Amtrak Penn Stn Lease Tr 2001 144A 9.2 .. | 06/15/2017. | Redemption ~ 100.0000.. 330,833 330,833 0 06/15/2017.
032511  BJ 5 |Anadarko Petroleum Corp 3.450% 07/15/2| .. | 06/14/2017. | UBS.......ccovvvrrerermremerrvniserirenineenns | cevserivsssnernnnnneens | 209,963,150 | .....10,000,000 | ....... 9,983,100 9,987,536 0 07/15/2024.
Center Operating Company AKA Dallas
04004# AA 2 |Aren .. | 06/30/2017. | Redemption ~ 100.0000..........ccrer [ vorrererrmrrermnmirerinnes | crrvrieennn 29,484 | ............ 29,484 | ............ 29,484 | ... 28,687 29,484 0 0 0 [ 1,209 | 09/30/2023. | 2FE............
ARMY HAWAII FAMILY HSG  5.524%
04248N  AA 1 |06/15/50 .. | 06/15/2017. | Redemption ~ 100.0000.. 65,872 .65,872 79,423 .79,308 79,111 0 06/15/2050.
ATLANTIC MARINE CORP COM  6.158%
048677 AG 3 |12/01/ .. | 06/01/2017. | Redemption ~ 100.0000.........cccee | corvrerrrmrernerermrireens | revereeens 25971 | oo 25971 | v 32,126 | v 32,073 | o0 | e TO) [ e | e (70) [0 [ s 32,003 | .o 0 | (6,032) | ... ((CH0RYAT E— 800 |12/01/2051. | 1FE............
Banc of America Comm Mtg Inc REMIC
059513 AG 6 |Ser .. | 06/01/2017. | Paydown.... ..23,089,161 23,860,517 0 0 0.. 689,926 |02/10/2051.
075887 BJ 7 |Becton Dickinson 6.375% 08/01/19 .. | 06/19/2017. [ Call ~ 100. 2,585,608 | ..o [ o (14,645) | o0 | e (14,645) | 0 | 2,570,963 |....cccouunne 0. (70,963) | ........ (70,963) | .....374,663 | 08/01/2019.
09247X AC 5 |Blackrock Inc 6.250% 09/15/17. .| 04/19/2017. [ Call  100.0000... 9,996,196 0 3,804 | oo 3,804 | ... 574,835 |09/15/2017.
CHS/COMMUNITY HEALTH SYS IN
12543K AN 4 |SYNDICATED B .. | 05/04/2017. | Redemption ~ 100.0000.........cccee | corvrerrmrernerrrnrirenns | rerereeens 65,732 | covvrnens 65,732 62,199 | .o 0 (1 I 147 | o (V1 I 147 | (1 I 62,346 | ....ocoovunne 0| e 3,386 | .ocovnees 3,386 | .coooernen 281 |01/27/2021. | 3FE............
CHS/COMMUNITY HEALTH SYS IN
12543K AN 4 |SYNDICATED B .. | 06/30/2017. | Tax Free EXChange..........cccververe | vevvrmerirerineernceionins | vevereens 387,700 | .......... 408,401 386,450 | ....ovvrrrirciieninnd 0 [V I 1,250 | oo 0 387,700 0 0 0 01/27/2021. | 3FE............
CREDIT SUISSE MORTGAGE TRUST
12647G  BF 4 |SERIES 2013 .. [ 06/01/2017. | PAYAOWN.......coouvvririrerineineiiins | ceviverinernnerseisnnes | eereneen 214,799 | 10000214799 | 000214933 | 214,900 | oo (U I (101) | vovorrerene 0 214,799 0 0 0 07/25/2043.
12649R  BF 8 |Credit Suisse Mortgage Trust 3.500% 02. | .. | 06/01/2017. | Paydown.... 0 (2,488) 0 218,315 0 0 0 02/25/2045.
COUNTRY HOME LOANS CL 7A1
12669E QK 5 |3.528% 11/19 .. [ 06/01/2017. | PAYAOWN........coourverirererisrineriins | sevveerinennsniseesnnes | cvernerrne38,028 | 000 38,028 | it 37,436 | oo 37,572 | (U1 IO 456 | oo, (V1 IR 456 | .o 0 38,028 0 0 0 505 |11/19/2033. [ 1FM...........
CAMP PENDELTON/QUANTICO 6.165%
134011 AL 9 [10/01/5 .. | 04/01/2017. | Call  100.0000 e e L0 . 0. L 98,186 0 10/01/2050.
141781 BC 7 |Cargillinc 4.100% 11/01/42........ccovvvenece .. | 05/08/2017. | Redemption  100.3420.. . 0. . cevvnernnenen0 | 1,924,641 | e, 11/01/2042.
147446 AR 9 |Case New Holland Inc 7.875% 12/01/17.. | .. | 06/01/2017.| Call ~ 100.0000... 6 12/01/2017.
CENTERPT PROP TS Series D No. DR-35
151895 C# 4 |3. .. | 06/23/2017. | Direct-Private Placement.. . . 20 ] 57,960 | ......... 57,960 | ..... 219,820 |07/30/2025.
189754 AA 2 |CoachlInc 4.250% 04/01/25..........coervnee .. | 06/09/2017. | Seaport Group N . 20 139,847 | ....... 139,847 | ... 149,340 | 04/01/2025.
191219 AQ 7 |Coca Cola Enterprises 8.000% 09/15/22.. | .. | 06/22/2017. | Redemption ~ 126.6060..........cccco. | covverrerrrerernersernens | ...6,330,300 | .......5,000,000 | .......5,804,750 | ...........5,392,871 | ..coovvvinens0 | ceeeene(27,421) | i [ (27,421) | ovvorerrennd (U I 5,365,451 | .ooovvrernnnd 0 ... 964,849 | ....... 964,849 | ..... 457,778 | 09/15/2022.
CONTINENTAL AIRLINES INC  7.250%
210790  AA 3 [11/10/ .. | 05/10/2017. | Redemption ~ 100.0000.. .(27) 83,261 0 (221) | covveris (221) ] v 3,010 | 11/10/2019.
219023 AD 0 |Ingredion Inc 6.000% 04/15/17................. .. | 04/15/2017. [ MALUTIEY.......ocvvvrercrrrcirserisnineriens | ceveserneniseisseennns | +..10,000,000 | ... 10,000,000 9,976,800 | ...........9,999,139 | o0 | e80T | 0 [ 861 [0 | 10,000,000 0 0 0 ... 300,000 |04/15/2017.
CSFB 2004-AR7 4A1 2004-AR7  3.332%
22541S RR 1 [11/2 o+ | 06/01/2017. [ PAYAOWN.....ouvvrveiirerieisirniieinns [ ovenniisinniierssnsns | overenens 710,566 | .......... 710,566 | .......... T12,787 | oo 712,636 0 (2,070) 0 [P 07{0) ) IS 0 710,566 0 0 0 [ 9,636 | 11/25/2034.
CREDIT SUISSE MORTGAGE CAPITAL
225440 AG 4 |SERIES20 .. [ 05/01/2017. [ PAYAOWN........vvmrvrrercrrrieiiniins | cerirneeseeiseisseninnes | eeves 34,990,000 | ..... 34,990,000 | ..... 17,620,600 | ......... 28,399,343 | ..cooovvrirnnn 0. 1,540,657 | ..ocvvcvernc (V1 I 1,540,657 | ..ocoovvrernenn 0| v 34,990,000 0 0 0 .. 670,684 | 06/15/2039.
23307 AB 8 |DC ArenaLP No.RB-16 6.200% 11/30/23| .. | 05/31/2017. | Redemption ~ 100.0000.. . 5 . . . 58,394 | ... .58,394 0 0 0 0 58,394 0 11/30/2023.
23307 AC 6 |DC ArenaLP No.RA-21 6.560% 11/30/23|.. | 05/31/2017. | Redemption ~ 99.9886... 0 0 0 0 87,725 0 11/30/2023.
DELAWARE NORTH COMPANIES INC
24617# AA 9 |BOSTON No. .. | 05/14/2017. | Redemption ~ 100.0000.. 0 0 0 0 169,658 0 11/14/2034.
DELL INTERNATIONAL LLC
24702N  AG 5 |SYNDICATED BANK L .. | 04/28/2017. | Redemption  100.0000 37,252 | v 0 0 3 0 3 | (1 I 37,254 | ..o (V10 I 152 | e 152 | oo 80 | 09/07/2023. | 2FE............
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DEUTSCHE MORTGAGE SEC INC 2004-
251563 FB 3 |4-5AR1 .. | 06/01/2017. | Paydown.... 0 ..2,359 0 126,319 0 0 06/25/2034.
26441Y AQ 0 |Duke Realty LP 6.500% 01/15/18 .. | 06/03/2017. | Call  100.000! 985 |0 | 04,998,520 | a0 | s 1,481 01/15/2018.
278265 AC 7 |Eaton Vance Corp 6.500% 10/02/17. . 105/06/2017. [ Call ~ 100.0000.........ccocrerrrrrererene | cervrmerrrerirenirsenannns | +..10,500,000 | .....10,500,000 | .....10,526,600 | .........10,502,357 | ....ccccoonvecnc0 | corereeac(1,086) | ovvrvreecnn0 | eoieienc(1,086) | o0 | 110,501,292 | o0 [ (1,292) 10/02/2017.
30257F AA 1 |FPL Energy National Wind 144A 6.125% Q| .. | 04/25/2017. | Call ~ 100.0000... 40,228 0 86 03/25/2019.
32051D 3J 9 [First Horizon Asset Sec Inc SERIES 2004- | .. | 06/01/2017. | Paydown.... 310,484 0 0 06/25/2034.
360271 AH 3 |Fulton Financial Corp 5.750% 05/01/17.... | .. | 05/01/2017. | Maturity. 7,640,750 | ..o 7,510,382 | o0 | 1ien(10,382) [ o0 [ eenn(10,382) [ o0 [ 7,500,000 0 0 05/01/2017.
Goodgreen Trust SERIES 20171A CLASS
38217V AA 8 |A .. | 06/15/2017. | Paydown 39,298 | .orverierrieriin 0 0 18 0 39,316 0 0 0 10/15/2052.
382550 BC 4 |Goodyear Tire & Rubber 7.000% 05/15/22] .. | 05/15/2017. {Call ~ 100.0000... 2,000,000 | ....... 1,930,000 | ........... 1,956,997 | ...oovvvvnnad [V I 2,439 | 0 [ 2,439 | 0 | e 1,959,437 | oo 0 05/15/2022.
HERO Funding Trust SERIES 20164A
40417Q AA 3 |CLASSA .. | 06/20/2017. | Paydown.... ...116,448 LA16,284 | 0 0 116,448 0 0 0 530 | 09/20/2047.
HERO Funding Trust SERIES 20164A
40417Q AC 9 |CLASSA .. | 06/20/12017. | PaYAOWN........vvveairciriineiiriniisinns [ e | v 133,749 | .......... 133,749 | ... 137,057 | .covree 137,052 | oo 0 133,749 0 0 0 2,502 | 09/20/2047.| 1FE............
HATCHET RIDGE WIND Cert R-7
41884# AA 9 [5.950% 12/ .. | 06/14/2017. | Redemption ~ 100.0000.. 328,978 328,978 328,978 0 328,978 0 0 0 12/14/2029.
42208@ AA 8 |Home Depot (HD Salem) Notes2and 5 6.|.. | 06/30/2017. | Redemption ~ 100.0000.. 88,901 88,901 88,901 0 88,901 0 0 0 11/30/2030.
Hero Funding Trust SERIES 20151A
42770L  AA 1 |CLASSA .. | 06/20/12017. [ PAYAOWN.......ovvmrerrvrcrrrerireiiseiins | cevveeriensesesseninens | vevereeens 607,222 | .......... 607,222 | ..........606,947 | .............. 606,965 | ......cocvvrnen (V0 I 257 | o (V1 IR 257 | s 0 607,222 0 0 0| 9,528 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20152A
427700 AA 1 |CLASSA .. [ 06/20/12017. [ PAYAOWN........oourvrrirrirriseinniins | ceveeeiineeinsiseiinnes | oeverenens 488,877 | .......... 488,877 | .......... 488,821 | ..oovvvnevs 488,823 0 54 0 54 | i 0 488,877 0 0 0| 8,207 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20161A
42770V AA 9 |CLASSA .. | 06/20/12017. [ PAYAOWN.......cvvmrerreicrirrireeisenins | cevvnerieesesesseeinens | veverneens 279,738 | coonee. 279,738 | .......... 279,713 | oo 279,713 0 25 0 25 | 0 279,738 0 0 0 | 4,723 | 09/20/2041. | 1FE............
HERO Funding Trust SERIES 20162A
42770W  AA 7 |CLASSA .. [ 06/20/12017. [ PAYAOWN........oourvrrirriirineinniins | ceveeeiinesiesiseiinnees | oevereeens 658,587 | .......... 658,587 | ......... 661,325 | ..coovrvrnn 438,918 | oo 0| s (2,740 | oo (V1 I (2,740 | oo 0 658,587 0 0 0. 12,610 | 09/20/2041. | 1FE............
Hero Funding Trust SERIES 20163A
42770X AC 1 |CLASSA .. | 06/22/12017. [ PAYAOWN........cvourirriiirierinrineiiens | cervnerienienisseiennns | cevereens 235,771 | .0 235,771 | ... 241,661 | ..o 241,605 | oo 0 | s (5,834) | evrierirnn (V1N IR (5,834) | oo 0 235,771 0 0 0| 3,829 | 09/20/2042. | 1FE............
Hero Funding Trust SERIES 20153A
42771T  AA 3 |CLASSA .. | 06/20/12017. [ PAYAOWN.......cvvurerrerrirerineiinerins | cereneesessesissensinees | oeverneens 634,312 | .........634,312 | .........634,358 | ..............634,356 | .......cc...... (1 IO (15) (V1 I (G ] — 0 634,312 0 0 09/20/2041. | 1FE............
HOMEBANC MORTGAGE TRUST
43739E  AJ 6 |SERIES 20042 CLA .. | 06/25/2017. | PaYdOWN........covvveerinriireriirinninns | cevverrnenrerirenennnes | vererenn 85,752 | 0. 455,752 | ........ 409,607 | ..o 411,872 | 0 | 000 43,880 | 0 | 43,880 [ o 455,752 0 0 12/25/2034. [ 1FM...........
44416* AB 2 |HUDSON TRANS LLC 4.420% 05/31/33. |.. | 05/31/2017. | Redemption ~ 100.0000.. . . . 5,113 | 0 [0 | 0 | 0 |0 [ 15,113 | oo 0| e 8,138 05/31/2033.
46186 AA 5 |Invitations Home Trust 2015-SFR2 2.562. | .. | 06/17/2017. | Paydown.... 47,700 0 0 06/17/2032.
46186Y AA 2 |Invitations Home Trust 2015-SFR3 2.512. | .. | 06/17/2017. | Paydown 628,919 0 0 08/17/2032. | 1FE.
46625H GN 4 |J P Morgan Chase & Co 6.125% 06/27/17| .. | 06/27/2017. | MAtUItY..........cocvvrmrvverirererneesrrinnns | cevvervnnivenrererneens | +00...6,000,000 | .......6,000,000 | ....... 5,447,340 6,000,000 0 0 06/27/2017. | 2FE.
JP Morgan Chase Comm Mtg Sec REMIC
46627Q BC 1 |Ser .. [ 06/01/2017. [ PAYAOWN.........cvvnrerirciinrineriinrins | cerenersneeiseissssinnens | vererneens88,738 | 188,738 | oo 62,186 68,738 0 0 06/12/2043. | 1FM..........
JP Morgan Chase Com Mtg Sec Co
46632H AD 3 |SERIES 20 .. [ 06/01/2017. | PaydOWN........coovveerenrirerireriieinns | cevverieeninerrennneens | 206,155,595 | (...l 6,155,595 | ....... 4,086,738 6,155,595 0 0 02/15/2051. | 1FM.....
JP MORGAN MORTGAGE TRUST
46640M AA 8 |SERIES 20133 CL .. | 06/01/2017. | Paydown ...250,847 250,847 0 0 07/25/2043.
52467@ AJ 4 |Stop & Shop 7.539% 11/15/26................. .. | 06/15/2017. | Redemption  100.0000.. N 49,497 0 (267) 11/15/2026.
52736R BD 3 |LeviStrauss & Co 6.875% 05/01/22......... ..105/01/2017. [ Call  100.0000........cevererrrrrrrens | crererrmersneneenineens | cveend 6,000,000 | ....... 6,000,000 | .......6,367,500 | ........6,225,977 | ..ccooovrinenc0 | ceiees(22,108) | o0 [ eieirncnn(22,108) [ o0 [ e 6,203,871 | ..cvvvvrrrne 0 |...(203,871) 05/01/2022.
MASTR ALTERNATIVE LOANS TRUST
576434 CU 6 |SERIES 200 .. | 06/01/2017. | Paydown ...537,045 ...537,045 537,045 0 0 0. 11,997 | 03/25/2033.
595112 BC 6 |Micron Technology Inc 5.500% 02/01/25.. | .. | 04/11/2017. | Redemption ~ 102.0000.. 3,760,740 3,687,000 | .......3,658,979 | ...........3,660,425 | ...occoovvienn0 | e840 | 0 |40 |0 [ 3,660,865 | .....ccoonrened 0. 99,875 | ...t 99,875 | ..... 179,202 | 02/01/2025.
MICRON TECHNOLOGY SYNDICATED
59511F AB 0 |BANKLOAN .. | 06/30/2017. | Redemption ~ 100.0000..........ccres [ vovvrrerrmrrrrirmnrnniinnns | cervrereriens 1,750 | v 1,750 1,758 1,758 0 (8) 8)].... 22 | 04/26/2022.| 2FE............
MILLENNIUM PIPELINES Series A Note
60040# AA 0 |A-31 .. | 06/30/2017. | Redemption ~ 100.0000.........ccceue | corvrrerrrmrersemennrrnens | rveerenens 88,463 | ............ 88,463 | ..cooonee. 88,463 88,463 0 0 0 2,358 | 06/30/2027. | 2FE............
MILLENNIUM PIPELINES Series B Note
60040# AB 8 |B-25 .. | 06/30/2017. | Redemption ~ 100.0000.........cccccee | corvrerrerirrirnrrcnnns | crerrennnc 51,036 | ..cer.51,036 | oo 51,036 51,036 0 0 0. 1,531 | 06/30/2032. | 2FE............
MONTEFIORE MEDICAL CENT 2.895%
61237W AC 0 [04/30/3 .. | 04/20/2017. | Redemption ~ 100.0000..........cccoee | cervrrerrrerirmrirsenannns | vernnern 100,000 | ..........100,000 | .......... 100,000 100,000 0 0 0| e 1,448 | 04/20/2032.
62425 AA 5 |Mountain Prairie Wind Notes 30 and 31..... .. | 06/15/2017. | Redemption ~ 100.0000.. ...189,135 189,135 0 0 (VI I 6,204 | 03/25/2030.
626717 AA 0 |Murphy Oil Corporation 7.050% 05/01/29. | .. | 06/19/2017. | Morgan Stanley DWD 2 2,684,578 | .......... 2,598,657 | ..ocooovrinenc0 | oo 7,513) | 0 [ (7,513) |0 [ 2,591,144 | ..o 0 |...(137,744) | ...... (137,744) | ..... 104,951 | 05/01/2029.
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MUSTANG HILLS LLC No. 11 5.150%
62819# AA 5 |11/30/ .. | 05/31/2017. | Redemption ~ 100.0000.. ...169,573 ...169,573 ...169,573 ...169,573 0 0 0 0 169,573 0 0 0 4,367 | 11/30/2035.
NGL ENRGY PART LP/FIN CO 6.875%
629137 AC 6 |10/15/ .. | 06/15/2017. | Citigroup GIODAL.........ccvververervrirees v | e 5,066,250 | ....... 5,000,000 | .......5,150,000 | ...........5,078,057 | ....c.ccou.ec (VN (11,807) | oo ([ (11,807) | ovvvvrrnnn 0 5,066,249 0 1 1] 229,434 | 10/15/2021. | 4FE............
NFL VENTURES Ser 2015-A Tranche C
62927# AF 3 |No.RC- .. | 04/15/2017. | Redemption  100.0000.. 130,581 0 0 0 130,581 0 04/15/2031.
631103 AE 8 |Nasdaq Stock Market Inc 5.250% 01/16/1 .. | 05/26/2017.|Call ~ 100.0000 000,000 | .......2,128,640 | ..........2,023,273 | ................. 0| s (8,843) | ..cvverinnn 0 [rrerne(8,843) | 0 | 2,014,429 | ..o 0 01/16/2018.
64079* AB 8 |Neptune Regional Transmission 6.210% 0] .. | 06/30/2017. | Redemption ~ 100.0000.........ccccoer | covreererrrmmrmerrenens | ververernn 55,664 | i 55,664 0 0 0 55,664 0 0 0| 1,728 | 06/30/2027.
651290 AQ 1 |Newfield Exploration Co 5.625% 07/01/2..|.. | 06/22/2017. | Various. o ......5,000,000 | ......5,387,813 | ..........5,281,913 | ...cccerinnnnd (V1 (15,255) | oo 0 .5,266,658 |.........c......0 [ ... (39,675) | ........ (39,675) | ..... 274,927 | 07/01/2024.
655664 AK 6 |Nordstrom Inc 6.250% 01/15/18............... .. | 04/06/2017. | Call 4,000,000 0 (8,537) 0 4,025,851 | o0 | e (25,851) | ........ (25,851) | .....328,370 | 01/15/2018.
NUSTAR LOGISTICS LP  4.750%
67059T AC 9 |02/01/22 .. | 06/19/2017. | Banc of America SecUrities............ [ coevrreenrreriernens | veves 12,346,733 | ..... 12,000,000 | .....11,988,280 | ........11,993,504 | ................. (V1 I 526 | .o {0 526 | .o (1 I 11,994,030 |..coovvvvnee 0. 352,702 | ....... 352,702 | ..... 500,434 |02/01/2022.|3FE............
67389M AC 5 |Oaks 2015-1 3.500% 04/25/46................. oo [ 06/01/2017. [ PAYAOWN.......cvvmrerrvreeirnireinneiies | cevveeriesseeesseeinens | vevereens 210,219 | .oooueee. 210,219 | .. 210,777 | oiriern210,754 | e 0 | oo (GR15) N (V1 I [(115) IR 0 210,219 0 0 0 2,972 | 04/25/2046. | 1FM...........
OHANA MILITARY COMM LLC 1.296%
677071 AT 9 [10/01/2 .. | 04/03/2017. | Redemption ~ 100.0000.........ccccce. | corvrrrrerirerirnricnnns | e00rrn.560,000 | .........560,000 | .........527,005 | .............527,831 | o0 | 1,423 | 0 1,423 |0 | 529,254 | ..ccoovvrinnd 0 10/01/2026. | 1FE............
OHANA MILITARY COMM LLC 6.000%
677071 AU 6 [10/01/5 .. | 04/01/2017. | Redemption ~ 100.0000.. 37,467 0 10/01/2051.
682680 AQ 6 |OneokInc 4.250% 02/01/22...........cccuuveue .. | 06/07/2017. | Credit Suisse 1,956,000 | ......1,987,042 | ... 1,973,199 | ...cccooveinnn0 | cveeend(1,443) | 0 | (1,443) 0 | 1,971,756 | ..ccoovvveneee. 0 02/01/2022.
69318F AB 4 |PBF HOLDING COLLC 8.250% 02/15/20|.. | 05/30/2017.| Redemption ~ 102.3750.........ccouce. [ worvrrrrerrerernennnnnns | 200e.8,190,000 | ....... 8,000,000 8,078,868 0 02/15/2020.
PGA Tour Investments Finance 7.400%
69359* AA 0 |06 .. | 06/15/2017. | Redemption ~ 100.0000.........ccccco. | corvorrrrerirerirnriinnns | c00ern.206,083 | oo 206,083 206,083 0 0 0| e 7,633 | 06/15/2019.
PENSKE TRUCK LEASING/PTL 3.750%
709599 AE 4 |05/11/ .. | 05/11/2017. 7,000,000 | ....... 7,000,000 | .......7,004,545 | ........... 7,000,353 | ooovviicieenn0 [ eiiennd(383) | 0 | id(383) | 0 | 7,000,000 0 0 0 .. 131,250 | 05/11/2017.
71343P  AB 7 |Pepsiamericas Inc 5.000% 05/15/17........ .. | 05/15/2017. 5,000,000 | ....... 5,000,000 4,998,339 5,000,000 0 0 0. 125,000 | 05/15/2017.
74836 AF 0 |Questar Market Resources 6.800% 03/01/.. | 06/09/2017. 1,040,000 1,000,000 1,014,102 53,456 | 03/01/2020.
749136 AT 2 |Qwest Corporation 6.500% 06/01/17........ .. | 05/04/2017. | Call ~ 100.0000..........cccoosrvecvrirens | erivriennivnireniinnens | 225,000,000 | ... 5,000,000 | .......4,740,000 | ..........4,981,907 | ..cccccoceen0 | 14738 | 0 [l 14738 |0 ] 4,996,645 | 013,355 Ll 3,355 | L 157,875 | 06/01/2017.
Renew 2017-1 SERIES 20171A CLASS A
75973L AA 6 |36 .. | 06/20/2017. | Paydown.... ....194 | 09/20/2052.
783764 AN 3 |RYLAND GROUP 8.400% 05/15/17 .. | 05/15/2017. | Maturity. 05/15/2017.
795770 AN 6 |Salton Sea Funding 7.475% 11/30/18...... .. | 05/30/2017. | Redemption  100.0000.. 11/30/2018.
SEQUOIA MORTGAGE TRUST SERIES
81744F HK 6 |20053 CLAS o+ [ 06/20/2017. [ PAYAOWN......ocvvnrirrirrirrirneriiniins | cererensssisseeiisninens | eeesenens 70,686 | ............ 70,686 70,686 0 0 (U I 438 | 05/20/2035. | 1FM...........
SEQUOIA MORTGAGE TRUST SERIES
81744Y AB 2 |20134 CLAS o [ 06/01/2017. [ PAYAOWN......ccvvurerrirrirriniiniins | cevrierienersseieninens | eresenens 85,356 | ............ 85,356 | ...ccce. 76,556 | covorireerenn 71,760 | o [V I 7,59 | oo (V1 I 7,596 | oo 0 85,356 0 0 0 896 |04/25/2043. [ 1FM...........
SEQUOIA MORTGAGE TRUST SERIES
81745A AB 3 |20135CLAS oo [ 06/01/2017. [ PAYAOWN......ocvvuierrereereriseirneries | cervmeesenieeisseniinnes | eeverneens 146,070 | .ccvveeee 146,070 | ... 137,221 | o 138,616 | oo 0 | v 7454 | o, (V1 I TA54 | o 0 146,070 0 0 0| e 1,911 | 05/25/2043. | 1FM...........
SEQUOIA MORTGAGE TRUST SERIES
81745F AB 2 |20123 CLAS .. [ 06/01/2017. [ PAYAOWN.......cvouririiiririnrinerins | cevveeriesienisneiennns | cevereens 823,030 | .......... 823,030 | ..........780,336 | .............785,514 | ..ccooirnnncn 0| oo 37517 | e (V1 I 37517 | 0 823,030 0 0 0. 10,870 | 07/25/2042.
828807 CJ 4 |Simon Property Group LP 2.150% 09/15/1| .. | 06/26/2017. | Call . ......7,000,000 | .......6,986,980 | ...........6,998,255 | ......c.c....... (U IO 1,196 | oo 0 6,999,451 0 549 549 | ... 117,474 | 09/15/2017.
83421# AA 1 |SOLGENLLC 3.930% 09/30/36............... .. | 06/30/2017. | Redemption  100.0000.. 0 0 0 0 117,103 0 0 0 2,301 | 09/30/2036.
Southwestern Energy Co  6.700%
845467 AL 3 |01/23/25 oo [ 06/21/2017. [ VAIIOUS......cvvveerrerierierierirnenins | seerseeissesnessessseens | cveees 3,383,625 | ....... 3,500,000 | ....... 3,530,008 | ....coo.c. 3,525,473 | oo (1 I (1,208) | .oovvrrenee (V1 I (1,208) | .ooovvrrernens (U I 3,524,267 | ..o 0 01/23/2025. | 3FE............
84860 AB 9 |Spirits of St. Louis BB Club No. R-22......... .. | 06/30/2017. | Redemption ~ 100.0000..........cccres | worvererrmrrrrirmmrrerinnes | cvrvrirrinns 14,208 | ............ 14,208 | ............ 14,208 | ....ccconnee. 14,208 0 0 0 0 [ 0 14,208 0 03/31/2033.| 2FE............
SPIRITS NEWCO No. R-43 5.300%
848609 AA 1 |06/30/36 .. | 06/30/2017. | Redemption ~ 100.0000.. . 21,437 0 03/31/2033.
85770 AB 3 |Station Place Securitization T SERIES 20.. | .. [ 02/25/2017. [ Call ~ 100.0000... ..22,785,000 ..22,785,000 22,729,077 0 05/25/2048.
85770 AB 3 |Station Place Securitization T SERIES 20.. | .. | 06/01/2017. | Paydown ..(22,785,000) | ....(22,785,000) | ....(22,728,038) | ........ (22,785,000) (22,785,000) 0 05/25/2048.
Taco Bell Funding LLC SERIES 20161A
87342R AB 0 [CLAS o+ | 05/25/2017. | PAYAOWN........cvvrviirierisrieieninne [ e | crrenenenns 46,250 | ...........46,250 | ..........46,371 | ..ccoerinnce 46,368 | ..cocovinnennd (V1 I (118) | v (11 T (118) [ v 0 46,250 0 0 0 [ 1,012 | 05/25/2046.
Tenaska Gateway Partners 144A  6.052%
88031V AA 7 |1 .. | 06/30/2017. | Redemption ~ 100.0000.. 0 0 0 93,456 0 0 0 2,817 | 12/30/2023.
881609 BA 8 |Tesoro Corp 5.125% 04/01/24................ .. | 06/08/2017. | Janney Montgomery 1,000,000 | ..........972,500 | ............978,146 | ....cc.ocooucd (V1 I T3 | 0 979,260 0 [ e 78,240 | ......... 78,240 | ....... 35,875 | 04/01/2024.
TESORO LOGISTICS LP/CORP  6.250%
88160Q AL 7 |10/15/ .. | 06/08/2017. | Wells Fargo Funds 3,000,000 | ...... 3,127,500 | ..ooovvnee 3,086,224 | ..o (1 I (9,298) | .eovvrrernc 0 [ ovrrnernnn(9,298) | o0 | i 3,076,926 | .....cccce..ud 0. 129,324 | ....... 129,324 | ..... 123,958 | 10/15/2022.
88307* AA 3 |TEXOMA WIND LLC 4.120% 06/30/34.... | .. | 06/30/2017. | Redemption  100.0000.. ..225,514 225514 | oo 0 0 0 0 225,514 0 0 0] 3,665 | 06/30/2034.
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88732 AH 1 |Time Warner Cable Inc 5.850% 05/01/17. | .. | 04/10/2017. | Call ~ 100.0000.........c.ecereerrrrrrens | correrrmerrmerrrenineens | cvrees 2,500,000 | ....... 2,500,000 | ....... 2,494,225 | ........... 2,499,759 | .ooovrireinnn (1 I 199 | v (V1 IR 199 | 0 2,499,958 0 42 42 | .. 71,599 |05/01/2017. | 2FE............
89407# AC 2 |Transwestern Pipeline Company Series 1 N| .. | 05/24/2017. | Maturity 2,000,000 2,000,000 2,000,000 2,000,000 0 0 0 2,000,000 0 0 0. 56,400 | 05/24/2017.
91845# AA 2 |Verizon Communications Inc Series A1 No. | .. | 06/15/2017. | Redemption 0 0 0 36,124 0 0 0 576 | 05/15/2035.
VA INTL GATEWAY No. 62 3.930%
92783# AA 4 |06/30/30 . | 06/30/2017. | Redemption 0 0 0 | o0 [ 0 24,318 0 0 (O I 478 | 06/30/2030. | 1FE............
WAMU Mortgage Pass-Through Cer
92922F 4M 7 |1.314% . | 06/25/2017. [ PaydOwN..........ovvvmerercerrireireninns 78,148 0 0 0 391 | 10/25/2045. [ 1FM...........
Wachovia Bank Comm Mtg Trust REMIC
92978T AH 4 |Ser .. | 05/01/2017. | Paydown.... 15,195,883 | ..... 15,195,883 | ......9,047,147 | ........ 14,757,577 | ..ccceeovevenl0 | 438,306 | oovvvereinn0 | 438,306 | o0 | e 15,195,883 0 0 0 04/15/2047.
931142 CG 6 |Wal-Mart Stores Inc  5.375% 04/05/17...... .. | 04/05/2017. | Maturity.. .18,000 .18,000 18,000 0 0 0 04/05/2017.
96928* FP 7 |KRAFT FOODS GRP 4.470% 01/15/35... | .. | 06/15/2017. | Redemption  100.0000.. ..114,013 ..114,013 114,013 0 0 0 01/15/2035.
WIND ENERGY TRANSMISSION TEXAS
97314@ AA 3 [No.33 . | 06/30/2017. | Redemption ~ 100.0000..........ccceu | corvrerrrerernrernerrnnns | cevereens 111 | e 11,111 111,111 0 0 0 2,039 | 12/18/2034. | 1....coovvvnne
Winwater Mortgage Loan Trust SERIES
97652P  AA 9 |2014 . [ 06/01/2017. [ PaydowN............cvvrinninrinciicnnins | e | e 92,125 | i, 92,125 92,125 0 0 0| 1,565 | 06/20/2044. | 1FM...........
WINWATER Mortgage Loan Trust
976538 AC 5 |3.500% 08 .. | 06/01/2017. | Paydown 312,403 0 0 0 | e 4,398 | 08/20/2034.
988498 AH 4 |Yum Brands Inc 3.750% 11/01/21. .. | 06/13/2017. | Banc of America Securities............. | cccoervververvnniienns | 201,027,500 | .......1,000,000 | .........997,183 | ..cc00ec00in998,570 | o0 | 124 | 0 [ 124 |0 | 998,694 11/01/2021.
98978V  AK 9 |ZOETISINC 4.500% 11/13/25. ... | .. | 04/25/2017. | RBC Capital Markets. 5,374,759 11/13/2025.
TELESAT CANADA INC SYNDICATED
000000 00 O |BANKLOAN . | 06/30/2017. | Redemption ~ 100.0000..........cccree | ceremrrererirreriseiinies | orrirriinns 3,750 | coooeriies 3,750 3797 | oo 0 0 | oo (R10) ) [ (V1 I [G10) ] —— 0 3,787 11/17/2023. | 3FE............
BROOKFIELD ASSET MGMNT  5.800%
112585 AB 0 |04/25/17 04/25/2017. | MALULILY......covonvrrrercererisnrrserienins [ e | 003,910,000 | .......3,910,000 | ....... 2,485,176 | ..ccovnee 3,824,001 3,910,000 04/25/2017. | 1FE............
136385 AK 7 |Canadian Natural Resources 5.700% 05/1| A | 05/15/2017. | Maturity...........cccccocuveriveireinnniians | covvivsrisnicsiicnsiiinns | ....5,000,000 | .......5,000,000 | ....... 4,986,250 4,999,388 5,000,000 05/15/2017. | 2FE.
65334H AF 9 [NexenInc 5.650% 05/15/17.......ccccvvureneee 05/15/2017. | Maturity.. ,984,000 4,999,245 5,000,000 05/15/2017. | 1FE.
86722T AA 0 |Suncor Energy Inc 6.100% 06/01/18. 04/26/2017. | Call ~ 100.0000 4,994,845 4,999,059 ..4,999,262 06/01/2018. | 2FE.
00507U AU 5 |Actavis funding scs 4.750% 03/15/45....... 05/30/2017. | Redemption  104.0480.. 7,252,286 7,254,395 ..7,255,032 03/15/2045. | 2FE.
ALBEA BEAUTY HOLDINGS SA 8.375%
012605 AA 9 |11/01/ D| 04/20/2017.| Call  100.0000..........ccevvrmrrereres [ errmrrmmrirneirseisnninns | +0..2,000,000 | ......2,000,000 | ...... 2,000,000 | ..covnnee 2,000,000 0 0 0 0 { oo 0 2,000,000 0 0 0. 162,392 | 11/01/2019. | 4FE............
ANCHORAGE CAPITAL CLO LTD 14-4A
033287 AJ 2 [3.330% D| 04/28/2017.| Call ~ 100.0000.........cccemurerererrenes | correverseeserrrnerinenns | 14,700,000 | ... 14,700,000 | ..... 14,148,750 14,193,781 | o0 | 016,908 | 0 | e 16,908 | oiinl0 | e 14,210,689 |.....c.oc....0 | oo 489,311 489,311 | ..... 232,035 |07/28/2026.
Bluemountain CLO Ltd SERIES 20111A
09626E AE 4 |CLASS 02/16/2017.| Call ~ 100.0000..........cooemrermrrrrerirs [ e | s 4,500,000 | ....... 4,500,000 | ....... 4,522,500 | ...cooone 4,500,000 | ..ooovrrrirnen 0| 20,630 | o0 [ iiiiiii20,630 |0 [ i 4,520,630 |...cocovvunnc 0 .. (20,630) (20,630) | ....... 44,979 | 08/16/2022. | 1FE............
Bluemountain CLO Ltd SERIES 20111A
09626E AE 4 |CLASS 06/01/2017. | Paydown.... (4,500,000) | ...... (4,500,000) | ...... (4,522,500) | ..........(4,500,000) 0 | corrveriereen [0 [ e [0 | s (4,500,000) 0 0 0 08/16/2022.
Bluemountain CLO Ltd 2014-1A  3.922%
09627L AG 2 01/31/2017.| Call  100.0000.........coomrermrrrrerers [ errmrrrmerireeineirinninns | v 4,000,000 | ....... 4,000,000 | ....... 3,880,000 | ..oovvnee 4,000,000 | ..oovrvrerernenn 0| .ir(109,696) | ..ocvvvvvreen0 [ iiirenn(109,696) | covovvrviraenn0 | i 3,890,304 | ..o 0. 109,696 109,696 04/30/2026. | 1FE............
Bluemountain CLO Ltd 2014-1A 3.922%
09627L AG 2 |04 06/01/2017. | Paydown.... (4,000,000 | ......(4,000,000) | .....(3,880,000) 4,000,000) 0 .(4,000,000) 0 0 0 04/30/2026.
15137E AC 7 |CENTCLOLP 14-21A 2.560% 07/27/26.. 03/10/2017.| Call  100. ..15,000,000 5,000,000 4,610,000 ..15,000,000 | ...ccvvrvernees 0 . 14,645,467 |.......cc....... 0. 354,533 354,533 07/27/2026.
15137TE  AC 7 |CENT CLOLP 14-21A 2.560% 07/27/26.. 06/01/2017. | Paydown ....(15,000,000) | ....(15,000,000) | ....(14,610,000) (15,000,000) 0 | o |0 [0 |0 | (15,000,000) 0 0 0 07/27/2026.
FMG RESOURCES AUG 2006 6.875%
30251G AN 7 |04/01/22 06/16/2017.| Call  100.0000.........covmrrrrerrreres [ rrrerrrrerirmeeneerinniens | e 1,000,000 | ....... 1,000,000 | .......... 962,500 | ..oovrvrne 976,796 | ..ovvvrerirnens (U I 1,680 | .o (V1 I 1,680 [ .o (1 978,476 |..ccvvvrrrne 0. 21,524 | ......... 21,524 04/01/2022. | 3FE............
GOLUB CAPITAL PARTNERS CLO LTD
38173U  AA 2 |14-19A 05/24/12017. [ Call ~ 100.0000.........ovvevrmrrrernnes [ ervrrvrrreiirirerisnnens | e 15,000,000 | ..... 15,000,000 | ..... 14,822,500 14,837,361 | .coocvvinnd (V1 I 5400 | .ooovrrnnee 0 [ 5400 | ..o (1 I 14,842,761 | ..cvvvvrnnee 0. 157,239 157,239 04/26/2026. | 1FE............
KKR FINANCIAL CLO LTD 13-1A
48249V AA 9 [2.308% 07/ 04/15/2017. | Call  100.0000... 11,250,000 | ..... 11,250,000 | ..... 10,950,725 210,979,377 | oo (U I 8,554 | ...ooovernin. (V1 I 8,554 OO R 10,987,931 | .0 | ooeee 262,069 262,069 | ..... 119,483 | 07/15/2025.
49835L  AA 9 |KLABIN FINANCE SA 5.250% 07/16/24.. 05/19/2017. | Barclays Capital.... 6,919,385 | ....... 7,000,000 | ....... 7,000,000 ....7,000,000 0 0 0 0 [0 | s 7,000,000 |..ccoovrenc0 [ i (80,615) (80,615) | ..... 314,344 | 07/16/2024.
ODBRCHT OFFSHRE DRLL FIN  6.750%
67576G  AA 5 |10/01/ D| 05/23/2017. | Barclays Capital...........cooccreerrrernees [ rorerrrnerienineenieninns | v 4,876,643 | ... 12,403,500 | ....... 3,392,357 | .ovvrrne 3,783,005 | ...cvvvrrnnnn 0 . 242,084 | ..oooverenne (V] I 242,084 | ...ccovvvinn. (U I 4,025,089 |.....coovurne 0. 851,554 851,554 | ..... 409,163 | 10/01/2022. | 6FE............
ODBRCHT OFFSHRE DRLL FIN  6.750%
67576G  AA 5 |10/01/ 04/01/2017. | Redemption 0.0000......c0mvrnee | crirriiniireniienieens 0 .0 (V18 (VY4 — (U I 2,747 | oo, (V1 I 2747 | oo 0 0 0 0 0| 3,624 | 10/01/2022. | 6FE............
SAPPI PAPIER HOLDNG GMBH  7.750%
803071 AC 3 |07/15/ 04/18/2017.| Call  100.0000.........coemrvrrerrreres [ errerrrrerireeeneerineiens | e 1,000,000 | ....... 1,000,000 | ....... 1,035,000 | ........... 1,002,635 | ...oovvernnennd 0 | s (2,635) | .eocrererinne (V1N I (2,635) | .ooocvrrrirnnn (U I 1,000,000 0 0 0. 58,771 | 07/15/2017. | 3FE............
Venture CDO Ltd SERIES 201210A
92329L AL 8 |CLASS(CM 04/20/12017. | PaYAOWN........voevvrieererineiernniininns | v | veres 10,000,000 | ..... 10,000,000 | ..... 10,000,000 10,000,000 0 0 0 (01 R 0 s 10,000,000 0 0 0... 149,384 | 07/20/2022. | 1FE............
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
986255 AA 5 |YORKCLOLTD 14-4A 2.706% 01/22/27. | D | 04/22/2017.Call ~ 100.0000..........cccrvmrrrmmrerene | cerrrmerremirneerserisnnns | coves 25,000,000 | ..... 25,000,000 | ..... 24,632,500 | ......... 24,660,151 | ..cocvrcrirnens 0| oo 10,130 | vovvreernens (V1 IO 10,130 [ .overerrnenad 0| e 24,670,282 | ...ccovvrrnne 0. 329,718 | ....... 329,718 | ..... 317,426 |01/22/2027. | 1FE............

GREAT PORTLAND ESTATES PLC

G2685@ AD 1 |Series A No. D 05/10/2017. | Redemption  100.0000.. 8,000,000 | ....... 8,000,000 | ....... 8,000,000 | .......... 8,000,000 0 0 0 0 8,000,000 0 | {1 I 0 ... 526,888 | 05/30/2019. [2................

,°5030

3899999. Total - Bonds - Industrial and Miscellaneous.. 445,468,376 | ....449,566,727 |....408,283,978 423,688,764 | ........c.ce...0 |.....2,688,805 | ..ooocoveennc0 | ... 2,688,805 | .0 | e 441,037,259 .4,431,119 4,431,119 | 15,046,734 XXX XXX
Bonds - Hybrid Securities
89417E  AA 7 |TRAVELERS COS INC 6.250% 03/15/37.] .. ] 06/04/2017.] Call  100.0000......rsssscccccccemeirss |eoressssssereeeeeeesssss | ceneeee 3,550,000 | ....... 3,550,000 | ....... 2,333,556 | ..oooernce 2,432,851 | .o | e 718 | 0 | 713 i | i, 2,440,564 | ...t 0..1,109,436 |..... 1,109,436 | ..... 137,005 | 03/15/2037. | 1FE............

4899999. Total - Bonds - Hybrid Securities et e et | errnes 3,550,000 | ....... 3,550,000 | ...... 2,333,556 | ...ccovue 2,432,851 | o0 | e 7713 | 0 [ 7713 |0 | e 2,440,564 |.....ccc..... 0 ]..1,109,436 |..... 1,109,436 | ..... 137,005 XXX XXX
8399997. Total - Bonds - Part 4 ....513,193,485 |....517,291,836 |...475,689,282 | ....... 491,130,008 | .......ococre.0 |.....1,863,229 | .oooocvieennc0 |10 1,863,229 |0 | e 507,652,932 ..5,540,555 |..... 5,540,555 | 16,382,789 XXX XXX
8399999, Total - Bonds...... . . ....513,193,485 |....517,291,836 |...475,689,282 | ....... 491,130,008 | ... .0 | 1,863,229 | .. 0] 1,863,229 w0 ] 507,652,932 | .. .0 | ..5,540,555 |..... 5,540,555 | 16,382,789 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS. .........vuuiriuiiiiiiins coriiiriisisseessisssess st ....513,193,485 XXX ...475,689,282 | ....... 491,130,008 | ....ccoovunenec 0 ... 1,863,229 | oo 0. 1,863,229 | ..o 0. 507,652,932 | ..ccoovrrnnnd 0 |..5540,555 |..... 5,540,555 | 16,382,789 XXX XXX
(a) Forall common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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en as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Op
5 6 7 8 9 10

1 3 4 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / 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 Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Effective - Call Options and Warrants
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RGOOORE........ | Fixed Annuity Hedge NA......... nde; PLC G5GSEF7VJP5I70UK5573..... |07/07/2016 |07/07/2017| .....3,731 | .....4,290,000 | ....1,150.0000 228,225 0 0. 1,001,495 | .| ....... 1,001,495 | ....... 131,564 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RGOOORG........ Fixed Annuity Hedge NA......... Eg::y/l Deutsche_Bank ..... TLTWFZYICNSX8D621K86..... | 07/14/2016 |07/14/2017 | ......7,861 | .....9,450,000 | ....1,202.0000 628,880 0 0. 1,680,302 |...| ..o 1,680,302 | ....... 178,592 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RGOOORI......... Fixed Annuity Hedge NA......... Eg:;(ty/l Ezﬁ;:pnal ES7IP3U3RHIGC71XBU11...... | 07/21/2016 | 07/21/2017 | .....4,527 | ......5,450,000 | ....1,204.0000 | ......... 386,379 | ..o 0 w0 [ 960,834 cerenn960,834 | 94,775 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RGOOORK........ | Fixed Annuity Hedge . Eg::y/l Bank of America... EYKN6V0ZCB8VDOIULBSO..... {07/28/2016 |07/28/2017| .....4,116 | .....5,010,000 | ....1,217.0000 .349,860 818,075 ..818,075 71,710 0 0 0 0
Russell 2000 OTC Call Option 9RGOOORM....... | Fixed Annuity Hedge NA......... Eg::y/l Bank of A_merica,., EYKN6V0ZCB8VDIIULBBSO..... | 08/05/2016 |08/07/2017| ......5,490 | ......6,760,000 | ....1,231.0000 | ......... 549,000 | ...oooovvvrrrnnnnnn 0 w0 | 1,020,969 |...| ....... 1,020,969 | ......... 74,967 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RGOOORO........ Fixed Annuity Hedge NA......... Eg::y/l Ezﬁe(i:pnal ES7IP3U3RHIGC71XBU11...... | 08/12/2016 | 08/14/2017| ......7,798 | .....9,590,000 | ....1,230.0000 | ......... 662,830 | ..ooooovvrrrnnnnnnnd 0 w0 | 1,469,287 | .| ....... 1,469,287 | ....... 104,912 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RGOOORQ........ Fixed Annuity Hedge N/A......... Eg:)l(t‘/ ! E’f;:cl.ays .Bank G5GSEF7VJP5I70UK5573..... |08/19/2016|08/21/2017] ......3,097 | ......3,830,000 | ....1,237.0000 | ......... 247,760 0 0 567,529 567,529 | ..ooovens 41,462 0 0 0 0 0001......cc.....
Russell 2000 OTC Call Option 9RGOOORS........ | Fixed Annuity Hedge NA......... Eg::y/l I(r;1|;edlt Susse 2 E58DKGMJYYYJLN8C3868.... [08/26/2016 |08/28/2017 | ......5,848 | ......7,240,000 | ....1,238.0000 | ......... 467,840 | oo 0 w0 | 1,059,164 | ... | ...... 1,059,164 | ....... 65,260 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RGOOORU........ | Fixed Annuity Hedge N/A......... Eg::‘//l Bank of America... EYKN6V0ZCB8VDIIULBBO..... |09/07/2016 |09/07/2017| .....3,497 | .....4,410,000 | ....1,261.0000 | ......... 279,760 | woooovvvrverinnnnnnd 0 w0 [ 560,260 rrererernn560,260 | oo 14,482 0 0 0 0 0001t
Russell 2000 OTC Call Option 9RGOOORW....... Fixed Annuity Hedge N/A......... Eg:;y/l Bank of America... EYKNGV0ZCB8VDIIULBBO..... |09/14/2016 |09/14/2017| ......7,346 | ......8,900,000 | ....1,212.0000 | ........ 661,140 | ..oooovvvverennnnnn 0 0| 1,529,891 | .| e 1,529,891 | ....... 114,009 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RGOOORY....... | Fixed Annuity Hedge N/A......... ES:Q‘/“ Bank of America... EYKN6V0ZCB8VDIIULBBO..... [09/21/2016|09/21/2017| ......3,245 | ......4,040,000 | ....1,245.0000 | .......... 275,825 | .oooovververinnnnnnd 0 w0 | 575,631 rrerennnn 575,631 25,595 0 0 0 0 0001...........
Russell 2000 OTC Call Option  9RGO0OSA........ Fixed Annuity Hedge N/A......... sg:;t‘/ll Bank of America... EYKNGV0ZCB8VDIIULBBO..... |09/28/2016 |09/28/2017| ......4,587 | .....5,760,000 | ....1,256.0000 | ......... 366,960 | ..oooovvrveiininnnn 0 w0 [ 770,582 coreernnnnn 170,582 | ... 24,159 0 0 0 0 0001......cc.....
Russell 2000 OTC Call Option 9RDBSOAA........ Fixed Annuity Hedge N/A......... Egz;:y“ Deutsche.Bank ..... 7LTWFZYICNSX8D621K86..... | 10/07/2016 | 10/06/2017| .....5,176 | ......6,400,000 | ....1,237.0000 | ......... A14,080 | ool 0 N I IO 966,091 rrerernnnn966,091 | . 48,172 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RRBSOAA........ Fixed Annuity Hedge N/A......... Eg:::y“ '\R/‘z?kg:pnal ES7IP3U3RHIGC71XBU11...... [ 10/14/2016 | 10/13/2017| ......7,324 | ......8,880,000 | ....1,212.0000 | ......... 585,920 | ..ooovvvvviriinnnnnd 0 w0 | 1,541,320 | .. | oo 1,541,320 99,651 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RMLSOAA........ Fixed Annuity Hedge N/A......... ES:Q‘/“ Bank of America... EYKNGV0ZCB8VDIIULBBO..... [10/21/2016 10/20/2017| .....3,473 | .....4,230,000 | ....1,218.0000 | ......... 295,205 | ..ooovvveeernnnnnnnd 0 w0 [ 712,246 L T12,246 | ....... 40,060 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RDBSOAC....... Fixed Annuity Hedge N/A......... Eg:)l(ﬁ‘/“ Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/28/2016 |10/27/2017| ......3,865 | ......4,590,000 | ....1,188.0000 328,525 0 0 909,335 ...909,335 | ........ 68,694 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RMLSOAC....... Fixed Annuity Hedge N/A......... Eg:::y“ Bank of America... EYKN6V0ZCB8VDIIULBBO..... | 11/07/2016 11/07/2017| ......3,808 | ......4,540,000 | ....1,192.0000 323,680 0 (I IO— 880,624 ...880,624 | ... 60,048 0 0 0 0 0001,
Russell 2000 OTC Call Option 9RMLSOAE........ Fixed Annuity Hedge N/A......... Eg;l(ty/l Bank of America... EYKNGV0ZCB8VDIIULBBO..... | 11/14/2016 | 11/14/2017| ......6,623 | ......8,600,000 | ....1,299.0000 | ......... 562,955 | ..ooovvvvrerininnnnd 0 w0 [ 913,975 ..913,975 (22,593) 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RBCSOAA........ Fixed Annuity Hedge N/A......... ﬁg:)':‘//' gfrcclays ek G5GSEF7VJP5I70UK5573..... [11/21/2016]11/21/2017 | .....2,246 | .....2,970,000 | ....1,322.0000 223,320 0 0 271,455 ..271,455 | .......(14,536) 0 0 0 0 0001.....ccun....
Russell 2000 OTC Call Option 9RDBSOAE........ | Fixed Annuity Hedge . Egg:y“ Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 11/28/2016 | 11/28/2017| ......3,662 | ......4,870,000 | ....1,330.0000 292,960 0 0 425432 ..425432 | .......(31,460) 0 0 0 0
Russell 2000 OTC Call Option 9RMLSOAG....... Fixed Annuity Hedge N/A......... ﬁg:)':‘//' Bank of America... EYKNGV0ZCB8VDIIULBBO..... [ 12/07/2016 12/07/2017| ......3,349 | .....4,570,000 | ....1,365.0000 | ......... 267,920 0 0 307,264 ...307,264 | ........(45,659) 0 0 0 0 0001,
Russell 2000 OTC Call Option  9RCSSOAC....... Fixed Annuity Hedge N/A......... Eg;l:y“ Icr:mrtem Susse 7B E58DKGMJYYYJLNBC3868.... [12/14/2016 | 12/14/2017| ......7,330 | .....9,940,000 | ....1,356.0000 623,050 0 0 | oo 731,100 ...731,100 | .......(87,288) 0 0 0 0 0001...cccrernr
Russell 2000 OTC Call Option 9RCSSOAE........ Fixed Annuity Hedge N/A......... Eg;l(tyll I(r:mrfd“ Susse B E58DKGMJYYYJLN8C3868.... [12/21/2016 |12/21/2017 | ......3,047 | .....4,190,000 | ....1,375.0000 258,995 0 0 265,696 265,696 | ........(43,504) 0 0 0 0 0001...cccverer
Russell 2000 OTC Call Option  9RRBSOAC....... Fixed Annuity Hedge N/A......... Eg;l::yn I\RAEf:k(S:pnal ES7IP3U3RHIGC71XBU11...... [ 12/28/2016 | 12/28/2017 | ......2,631 | ......3,580,000 | ....1,361.0000 223,635 0 0 260,000 ....260,000 | .......(31,124) 0 0 0 0 0001...cccrerer
Russell 2000 OTC Call Option 9RDBSOAG....... Fixed Annuity Hedge N/A......... Eg:)l(tyll Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [01/06/2017 |01/05/2018 ......2,955 | ......4,040,000 | ....1,367.0000 | ......cocccucucrcc (VI I 251,175 0 285,909 285,909 | ........ 34,734 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RMLSOAI......... Fixed Annuity Hedge N/A......... Eg;l)l(lyll Bank of America... EYKNGV0ZCB8VDIIULBSO..... [01/13/2017 |01/12/2018 .....5,721 | .....7,850,000 | ....1,372.0000 | ....occoverrrercrc (U I 486,285 w0 [ 546,089 ...546,089 | ......... 59,804 0 0 0 0 0001...occcernr
Russell 2000 OTC Call Option 9RCSSOAG....... Fixed Annuity Hedge . Eg;l(tyll ﬁ\rted“ Susse B E58DKGMJYYYJLN8C3868.... [01/20/2017 |01/19/2018] ......1,250 | ......1,690,000 | ....1,352.0000 06,250 137,613 ..137,613 0 0 0 0
Russell 2000 OTC Call Option 9RMLSOAK........ Fixed Annuity Hedge N/A......... Eg:)l(tyll Bank of America... EYKNGV0ZCB8VDIIULBSO..... [01/27/2017 |01/26/2018 ......2,546 | .....3,490,000 | ....1,371.0000 | ..ooocoorevercrccc (U I 216,410 0 252,897 252,897 | ..oovven 36,487 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RMLSOAM....... Fixed Annuity Hedge N/A......... Egs:y“ Bank of America... EYKN6V0ZCB8VDIIULBSO..... [02/07/2017 |02/07/2018) ......1,705 | ......2,320,000 | ....1,361.0000 | .....occoceercrcrcc (VN I 144,925 w0 [ 183,260 ....183,260 38,335 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RDBSOAL......... Fixed Annuity Hedge N/A......... Eg;QYH Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |02/14/2017 |02/14/2018) ......6,594 | .....9,210,000 | ....1,397.0000 | .....occocvercrcccc (U I 560,490 w0 [ 573,286 ..573,286 | ... 12,796 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RBCSOAC....... Fixed Annuity Hedge N/A......... Eg::(ty“ giz:clays ek G5GSEF7VJP5I70UK5573..... [02/121/2017 |02/21/2018 ......1,766 | ......2,490,000 | ....1,410.0000 | ....ocooocvcrcrcrcd (U I 150,110 w0 [ 142,815 .. 142,815 | ........(7,295) 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RCSSOAL......... Fixed Annuity Hedge N/A......... Eg:)l(tyll ﬁ\rted“ Susse B E58DKGMJYYYJLNBC3868.... |02/28/2017 |02/28/2018| ......3,656 | ......5,070,000 | ....1,387.0000 | ....ococoevercrccc (U I 310,760 0 352,632 352,632 | ... 41,872 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RDBSOAK........ Fixed Annuity Hedge N/A......... Eg;l(ty/l Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |03/07/2017 |03/07/2018)] .....3,317 | .....4,560,000 | ....1,375.0000 | .....ccocvurercrc (U 281,945 w0 | 346,780 ...346,780 | ........ 64,835 0 0 0 0 0001............
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rwards Open as of Current Statement Date

Description

Description of Item(s) Hedged, Used for Income
Generation or Replicated

Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option
Russell 2000 OTC Call Option

Russell 2000 OTC Call Option

S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option

S&P 500 OTC Call Option

9RDBS0AM.......
9RBCSOAE.......
9RMLSO0AQ.......
9RRBSOAE.......
9RDBS0AQ.......
9RBCSOAG.......
9RMLSOAQ.......
9RDBSOAQ.......
9RDBSOAS.......
9RBCSO0AJ.......
9RMLSOAS.......
9RMLSOAU.......
9RBCSOAM.......
ORMLSOAW.......
9RMLSOAY.......
9PG835UM...............
9PG83TLM..............
9SCOO00AF.......corrree
9PGB37LN................
9PG83sUQ..............
9PG835UO...............
9PGB835VE..
9PG835VA...............
9PG835UU..............
9PG835VC...............
9PG835US..........c...

9PG835UY..

9PG835UW..............

9PGB37LO........coovnenr

9PGB35VG...............

L CHR ) —

9PGB37LP.......ccrree.

9PGB37LQ.......ovvvvnnns

Fixed Annuity Hedge

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

.| Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

. | Fixed Annuity Hedge

Fixed Annuity Hedge

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

Fixed Annuity Hedge.

3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
|/ Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
NA......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 03/14/2017(03/14/2018| ......6,357 | ......8,660,000 | ....1,362.0000 | ...........cococeen 0f..... 540,345 w0 727,244 v 121,244 | ... 186,899 0 0 0 0 0001............
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5170UK5573..... [03/21/2017)03/21/2018] ......3,171 | .....4,270,000 | ....1,347.0000 0 269,535 (U [N 403,604 v B03,604 | ... 134,069 0 0 0 0 0001.......cee.e.
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 03/28/2017(03/28/2018| ......3,606 | ......4,930,000 | ....1,367.0000 | ........ccccocoo 0. 306,510 w0 ] 412,988 412,988 | ... 106,478 0 0 0 0 0001............
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 04/07/2017| 04/06/2018] .....4,126 | ......5,630,000 | ....1,365.0000 | .....cccccvercrccc (U I 404,802 il 487,349 v 487,349 82,547 0 0 0 0 0001.............
Equity/l
N/A......... ndex Deutsche Bank..... TLTWFZYICNSX8D621K86..... | 04/13/2017| 04/13/2018] ......8,935 | ....12,020,000 | ....1,345.0000 | ........ccoevecd (] [ 759,475 0 e 77273 ] 1,177,273 | ....... 417,798 0 0 0 0 0001.............
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |04/21/2017]| 04/20/2018] ......2,522 | ......3,480,000 | ....1,380.0000 | ....occoovvcrcrcrc 0. 214,370 0 282,302 282,302 | ...ocoon 67,932 0 0 0 0 0001............
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 04/28/2017(04/27/2018| ......3,378 | ......4,730,000 | ....1,400.0000 | .........cccocveecn 0f..... 287,130 0 339,591 339,501 | ......... 52,461 0 0 0 0 0001............
Equity/l
N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [ 05/05/2017|05/07/2018| ......3,994 | ......5,580,000 | ....1,397.0000 | ......ccccoocrod (N I 339,490 il | 416,830 v 816,830 | 77,340 0 0 0 0 0001............
Equity/l
N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |05/12/2017)|05/14/2018 ......8,996 | ....12,440,000 | ....1,383.0000 | ....ccooccrerurcrc (V] IO 764,660 0] 1,028,940 || s 1,028,940 | ....... 264,280 0 0 0 0 0001
Equity/l | Barclays Bank
.|ndex |PLC G5GSEF7VJP5170UK5573..... [05/19/2017)05/21/2018] ......2,962 | .....4,050,000 | ....1,367.0000 251,770 373,759 ..373,759 | ...... 121,989 0 0 0 0
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 05/26/2017)|05/25/2018] ......4,406 | ......6,090,000 | ....1,382.0000 | ....ccovcrerercrcn (V] IO 374,510 w0 516,651 ..516,651 | ...... 142,141 0 0 0 0 0001 ..o
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 06/07/2017|06/07/2018 ......2,699 | ......3,770,000 | ....1,397.0000 0 229,415 0 298,412 298,412 68,997 0 0 0 0 0001
Equity/| | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/14/2017|06/14/2018] ......7,809 | ....11,070,000 | ....1,418.0000 0 663,765 0] s 781,064 ..781,084 | ...... 117,299 0 0 0 0 0001....coemen
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 06/21/2017|06/21/2018 ......3,659 | ......5,120,000 | ....1,399.0000 | .......cccooocren (U I 311,015 il | 410,041 ...410,041 99,026 0 0 0 0 0001............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/28/2017)|06/28/2018] ......3,712 | ......5,290,000 | ....1,425.0000 | .....cccccreverccn 0| e 315,520 0] s 365,620 ....365,620 | .......... 50,100 0 0 0 0 0001
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/07/2016|07/07/2017] ....18,328 | ....38,450,000 | ....2,098.0000 | ......2,016,080 | .......c.ccoccocl 0 208972979 [ ) 5,972,979 | ...2,379,884 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |07/07/2016)07/07/2017] ......2,526 | ......5,300,000 | ....2,098.0000 | ......... 171,010 | oo 0 w0 ] 444,074 e A44074 | ... 163,118 0 0 0 0 0001.............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... [07/07/2016(07/07/2017] .......472 | ......... 990,000 | ....2,098.0000 | ...........16,731 0 0 58,932 58,932 | ......... 43,255 0 0 0 0 0001............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 07/14/2016|07/14/2017] .....1,479 | .....3,200,000 | ....2,164.0000 90,249 0 0] e 170,053 wereee 170,063 | e 86,292 0 0 0 0 0001
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/14/2016|07/14/2017] ....25,576 | ....55,340,000 | ....2,164.0000 | ......2,557,600 | .......ccc.cccccc 0 0] .8,633,976 | ... | ....... 6,633,976 | ...2,825,125 0 0 0 0 0001............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |07/14/2016|07/14/2017] ......5,213 | ....11,280,000 | ....2,164.0000 | ......... 521,300 | ..oooovveririiinnnn 0 0] 1,352,163 | | 1,352,163 | ...... 575,828 0 0 0 0 0001.......cce.e.
Equity/l | RBC Capital
.| ndex | Markets ES7IP3U3RHIGC71XBU11......| 07/21/2016]| 07/21/2017] ....40,232 | ....87,110,000 | ....2,165.0000 | ......4,930,432 ...10,400,304 | ... ..... 10,400,304 | ....4,340,604 0 0 0 0
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 07/21/2016]07/21/2017] ....51,178 | ..110,810,000 | ....2,165.0000 | .....6,305,130 | ....cocvcevreccd 0 0] 13,191,859 | .| ..... 13,191,859 | ....5,514,693 0 0 0 0 0001......cueeee.
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/21/2016|07/21/2017] ....23,883 | ....51,710,000 | ....2,165.0000 | ......2,942,386 | .........c.cc... 0 0] .8,161,850 ... ) ........ 6,161,850 | ...2,574,692 0 0 0 0 0001............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 07/21/2016]| 07/21/2017] ....46,329 | ..100,310,000 | ....2,165.0000 | .....5,707,733 | ......coovvvuuunecn 0 w0 11,941,960 | ... | ..... 11,941,960 | ....4,992,188 0 0 0 0 0001............
Equity/I | Credit Suisse FB
NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 07/21/2016)| 07/21/2017 ......1,940 | ......4,200,000 | ....2,165.0000 239,008 0 0. 500,063 v000e500,083 | ....... 209,045 0 0 0 0 0001............
Equity/l
.|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/21/2016(07/21/2017] ....32,339 | ....70,020,000 | ....2,165.0000 | ......3,984,165 .8,343,511 8,343,511 | ...3,486,285 0 0 0 0
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [07/21/2016|07/21/2017] .....9,117 | ....19,740,000 | ....2,165.0000 | .....1,123,214 | ................... 0 0] 102,352,200 | ... | e 2,352,200 | ....... 982,852 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/21/2016|07/21/2017] ....19,477 | ....42,170,000 | ....2,165.0000 | ......1,239,906 | .......cccococococ 0 0] 2,310,201 || 2,310,201 | ...1,180,983 0 0 0 0 0001............
Equity/l
N/A......... ndex Bank of America... EYKN6V0ZCB8VDIIULBSO..... 07/28/2016|07/28/2017] ......2,355 | .....5,110,000 | ....2,170.0000 259,050 0 0 597,771 e DOTTTT | 245,755 0 0 0 0 0001
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 07/28/2016|07/28/2017] ....30,285 | ....65,720,000 | ....2,170.0000 | ......3,331,350 | ......cccoocooecoc 0 0] 7,687,260 | ... s 7,687,260 | ....3,160,381 0 0 0 0 0001.............
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 07/28/2016|07/28/2017] ......3,193 | ......6,930,000 | ....2,170.0000 200,872 0 0 e 378,623 ceen 378,623 | ... 197,191 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 08/05/2016|08/07/2017] ......2,240 | ......4,890,000 | ....2,183.0000 | ......... 136,080 0 0 251,208 ceeeeeen251,208 ] ... 135,949 0 0 0 0 0001




2’9030

statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Description

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
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S&P 500 OTC Call Option
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S&P 500 OTC Call Option

9PG835VW.

9PG835WQ.

9PG835WS.

9PG835XI

9PG83EM...............

9PG83EVK................

9PGB3TLR........cveve

9PG835VQ..............

9PG835VO...............

9PG83TLS................

9PGB35VS......ooveeee

9PGB3SWG.............

9PG835WC.............

9PG835VY..............

9PGB35VU...............

9PGB35WE.............

9PGB35WA..............

9PG835WI................

e CH XY pR—

9PG835WM.............

9PGB3SWK.......oovvveee

9PG837LU................

9PGB35WO..............

9PG83TLV.........c.....

9PG83TLW...............

9PG83EWU.............

9PG835XA................

9PGB35WW.............

9PGB3EWY....cocccccen

9PGB35XC...............

9PG835XE................

9PGB3EXG.......oovvvene

9PG8ITLX....ce

2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/05/2016| 08/07/2017] ....18,091 | ....39,490,000 | ....2,183.0000 | .....1,809,100 | .................. 0 0] 4374045 L) 4,374,145 | ...1,799,577 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/05/2016]| 08/07/2017 ......6,633 | ...14,480,000 | ....2,183.0000 | ......... 663,300 | ..oooovvvviiiiinnnn 0 0] 1,603,765 | ... | ... 1,603,765 | ....... 659,808 0 0 0 0 0001.......cee.e.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/12/2016]| 08/14/2017] ......2,088 | ......4,560,000 | ....2,184.0000 | ......... 127,222 | oo 0 w0 241,099 cen 241,099 | . 130,520 0 0 0 0 0001............
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 08/12/2016]| 08/14/2017] ....23,685 | ....51,730,000 | ....2,184.0000 | .....2,605,350 | .......ccccoccooec 0 w0 ] 5,736,093 || s 5,736,093 | ...2,317,732 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... [ 08/12/2016]08/14/2017] .....5,659 | ...12,360,000 | ....2,184.0000 622,490 0 0f....1366567 | .| ... 1,366,567 553,132 0 0 0 0 0007 oo
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 08/19/2016|08/21/2017] ....21,769 | ....47,540,000 | ....2,184.0000 | ......1,356,426 | ........cc.cc. 0 0] .2,618,988 | .| 2,618,988 | ...1,411,881 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/19/2016]| 08/21/2017 ......1,378 | ......3,010,000 | ....2,184.0000 | ......... 169,122 0 0 334,200 v 334,200 | ... 133,157 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 08/19/2016|08/21/2017] ....43,922 | ....95,920,000 | ....2,184.0000 | .....5,390,547 | .....cccccoceocccl 0 w0 10,661,994 |...| ... 10,661,994 | ....4,245,991 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 08/19/2016]08/21/2017] ....49,856 | ..108,880,000 | ....2,184.0000 | .....6,118,827 | ...coovvvvurrercd 0 0] 12,091,333 | .| ..... 12,091,333 | ...4,817,626 0 0 0 0 0001............
Equity/I | Credit Suisse FB
.| Fixed Annuity Hedge: .|ndex [Int E58DKGMJYYYJLN8C3868.... [ 08/19/2016]| 08/21/2017] ......8,302 | ....18,130,000 | ....2,184.0000 | ......1,018,904 .2,013,444 2,013,444 | ....... 802,229 0 0 0 0
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 08/19/2016]| 08/21/2017] ....23,220 | ...50,710,000 | ....2,184.0000 | ......2,849,791 0 0 5,631,434 [ ... oo 5,631,434 | ....2,243,768 0 0 0 0 0001
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/19/2016]| 08/21/2017] ....16,329 | ....35,660,000 | ....2,184.0000 | ......2,004,058 0 0 3,960,193 3,960,193 | ...1,577,885 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 08/19/2016]08/21/2017] ....33,473 | ....73,100,000 | ....2,184.0000 | .....4,108,141 | ....ccoccccvccc 0 0] 8125516 | ... | 8,125,516 | ....3,235,874 0 0 0 0 0001.............
Equity/l | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |08/19/2016]08/21/2017] ....23,339 | ....50,970,000 | ....2,184.0000 | .....2,864,395 | .......cccocoooeel 0 w0 5712714 | ) 5,712,714 | ...2,303,025 0 0 0 0 0001............
Equity/I | JP Morgan Chase
Fixed Annuity Hedge N/A......... ndex |&Co 815DZWZKVSZITINUHU748..... | 08/26/2016]| 08/28/2017] ....26,376 | ...57,210,000 | ....2,169.0000 | ......2,637,600 | ...ccccoevrrerrrcrc 0 0] 6,802,131 | ] 6,802,131 | ....2,608,284 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/26/2016]| 08/28/2017] ......2,863 | ......6,210,000 | ....2,169.0000 | ......... 189,416 | oovovvrer 0 w0 400,002 w000 400,002 | ...... 207,127 0 0 0 0 0001............
Equity/I | JP Morgan Chase
Fixed Annuity Hedge N/A......... ndex |&Co 815DZWZKVSZI1INUHU748..... | 09/07/2016] 09/07/2017] ....15,003 | ....32,800,000 | ....2,186.0000 | ......1,500,300 0 0 3,635,995 3,635,995 | ....1,389,454 0 0 0 0 0001
Equity/I | JP Morgan Chase
Fixed Annuity Hedge N/A......... ndex |&Co 8I5DZWZKVSZIINUHU748..... | 09/07/2016 | 09/07/2017| .....4,734 | ....10,350,000 | ....2,186.0000 | ......... A73400 | cocoviciind 0 w0 ] 1,147,201 [ ) 1,147,291 | ...... 438,424 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |09/07/2016]09/07/2017] ......1,537 | .....3,360,000 | ....2,186.0000 | ..........97,108 | ...ccocrvcvcreccs 0 0] s 198,925 198,925 | . 106,164 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [09/14/2016|09/14/2017] ......5,542 | ....11,780,000 | ....2,126.0000 609,620 0 0f....1673670 |..| ..... 1,673,670 598,931 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... [09/14/2016(09/14/2017| ......1,646 | ......3,500,000 | ....2,126.0000 | ......... 122,117 0 0 321,286 cereennnni321,286 | ... 147,358 0 0 0 0 0001.......cce.e.
Equity/l
. | Fixed Annuity Hedge: .| ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... |09/14/2016(09/14/2017] ....20,440 | ....43,450,000 | ....2,126.0000 | ......2,248,400 6,172,828 6,172,828 | ....2,208,978 0 0 0 0
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... |09/21/2016]09/21/2017] ....18,187 | ....39,340,000 | ....2,163.0000 | .....1,224,349 | .......cc.c....... 0 0] .2,966,688 | ... ........ 2,966,688 | ....1,493,965 0 0 0 0 0001......cueeee.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/21/2016|09/21/2017] ....17,110 | ....37,010,000 | ....2,163.0000 | ......2,206,163 | .........c.cc... 0 0] 4556279 [ ) e 4,556,279 | ....1,665,729 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 09/21/2016| 09/21/2017] ....43,608 | ....94,330,000 | ....2,163.0000 | .....5,622,816 | ......ccooocooeeed 0 ) [P 11,601,840 | ... | ..... 11,601,840 | ....4,243,963 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/21/2016|09/21/2017] ......7,813 | ....16,900,000 | ....2,163.0000 | ......1,007,408 | ................. 0 0] .....2,080,550 |...| ....... 2,080,550 | ....... 760,628 0 0 0 0 0001............
Equity/l
.| Fixed Annuity Hedge: .|ndex |[Bank of America... EYKN6V0ZCB8VDIIULBSO..... [09/21/2016(09/21/2017| ......1,447 | ......3,130,000 | ....2,163.0000 186,576 .385,326 ...385,326 | ....... 140,871 0 0 0 0
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [09/21/2016)| 09/21/2017| ....25,015 | ...54,110,000 | ....2,163.0000 3,225,434 0 0f....6655201 |..[ ... 6,655,201 | ...2,434,478 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [09/21/2016|09/21/2017] ....42,157 | ...91,190,000 | ....2,163.0000 | .....5435,724 | ........cccooccc 0 N [P 11,226,127 | .| ..... 11,226,127 | ...4,104,158 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge. N/A......... ndex Bank of America... EYKN6V0ZCB8VDIIULBSO..... 09/21/2016]09/21/2017| ....62,775 | ..135,790,000 | ....2,163.0000 | .....8,094,209 | .....ccccoceneree 0 0] 16,716,563 | ... | ...... 16,716,563 | ....6,111,405 0 0 0 0 0001
Equity/I | JP Morgan Chase
Fixed Annuity Hedge N/A......... ndex |&Co 8I5DZWZKVSZITNUHU748..... | 09/28/2016 [ 09/28/2017| ....13,342 | ....28,970,000 | ....2,171.0000 | ......1,334,200 | ..ccccooesururcccc 0 0] 3457,356 | ... s 3,457,356 | ....1,238,851 0 0 0 0 0001.............
Equity/I | JP Morgan Chase
Fixed Annuity Hedge NA......... ndex |&Co 8I5DZWZKVSZITNUHU748..... | 09/28/2016 | 09/28/2017| ......4,942 | ....10,730,000 | ....2,171.0000 | ......... 494,200 | oo 0 0] 11,280,637 [ ) e 1,280,637 | ....... 458,882 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/28/2016|09/28/2017] ......2,625 | ......5,700,000 | ....2,171.0000 | ......... 169,864 | ..oooovvvver 0 il ] 419,503 v 819,503 ] ..o 214217 0 0 0 0 0001............
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9SBCAOAA..............

9SMLSOAA..............

9SCSAQAA...............

9SCSSO0AA.............

9SCSSO0AI

9SCSSOAE.............

9SCSAQAB...............

9SBCSO0AC..........ovene

9SCSSOAG...............

9SBCS0AA.

9SMLSOAC........cocee.e

9SCSSO0AC........cvovene

9SJPSOAA................

9SMLSOAE.............

9SMLAOAA..............

9SMLAOAB...............

9SMLSOAI

9SMLSOAG...............

9SMLAOAC...............

9SCSS0AK...............

9SMLSOAK..............

9SMLS0AM.

9SCSS0AS..............

9SRBSOAC...............

9SCSSOAM..............

9SCSS0AQ..............

9SMLS0AO.

9SMLAOAD...............

9SCSS0AQ........counnnr

9SRBSOAA...............

9SBCSOAE..............

9SMLAOQAE...............

9SMLSOAS..............

Fixed Annuity Hedge

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

Fixed Annuity Hedge.

Fixed Annuity Hedge.

. | Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

.| Fixed Annuity Hedge.

Fixed Annuity Hedge

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

Fixed Annuity Hedge.

2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Barclays Bank
NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [10/07/2016] 10/06/2017 ......2,131 | .....4,590,000 | ....2,154.0000 | ......... 143,197 0 0 386,914 386,914 | ....... 189,023 0 0 0 0 0001............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/07/2016 10/06/2017] ....17,467 | ....37,620,000 | ....2,154.0000 | ......1,746,700 | ......cc.cccoooooc 0 0] 4,850,199 .| e 4,850,199 | ....1,745,456 0 0 0 0 0001.......cee.e.
Equity/I | Credit Suisse FB
NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 10/14/2016] 10/13/2017| ......1,622 | ......3,460,000 | ....2,133.0000 | ......... 13475 | oo 0 w0 340,668 +00.340,668 | ...... 160,726 0 0 0 0 0001............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 10/14/2016] 10/13/2017| ....26,929 | ...57,440,000 | ....2,133.0000 2,692,900 0 0[.....7,990413 | .| ........ 7,990,413 | ...2,785,827 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
N/A......... ndex Int E58DKGMJYYYJLNBC3868.... | 10/21/2016] 10/20/2017] ....34,089 | ....72,990,000 | ....2,141.0000 | .....4,291,805 | ..ccovvvvvvrrererd 0 0] 9,902,690 . 9,902,690 | ....3,430,750 0 0 0 0 0001
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 10/21/2016] 10/20/2017] ....22,974 | ....49,190,000 | ....2,141.0000 | .....2,892,427 | .....cccoocooeceel 0 0] 6,673,836 | ... | 6,673,836 | ...2,312,126 0 0 0 0 0001............
Equity/I | Credit Suisse FB
NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 10/21/2016] 10/20/2017] ....20,115 | ....43,070,000 | ....2,141.0000 | .....1,317,935 | ...ccco..coocccen 0 0] 170,145 L) 4,170,145 | ....2,002,830 0 0 0 0 0001............
Equity/l | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/21/2016] 10/20/2017] ....43,701 | ...93,570,000 | ....2,141.0000 | .....5,501,956 | ......cccoocooeeccl 0 w0 12,812,496 |...| ... 12,812,496 | ...4,504,321 0 0 0 0 0001............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 10/21/2016| 10/20/2017] ......7,034 | ....15,060,000 | ....2,141.0000 | ......... 885581 | oo 0 0] 2,043,343 | ] 2,043,343 | ....... 707,909 0 0 0 0 0001
Equity/l | Barclays Bank
.|ndex |PLC G5GSEF7VJP5I70UK5573..... [10/21/2016] 10/20/2017] ....21,203 | ....45,400,000 | ....2,141.0000 | ......2,669,458 .6,216,410 6,216,410 | ...2,185,422 0 0 0 0
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 10/21/2016]10/20/2017] ....50,384 | ..107,880,000 | ....2,141.0000 | .....6,343,346 | ......ccccooeneo. 0 0 14,649,781 | .| ..... 14,649,781 | ....5,072,177 0 0 0 0 0001
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 10/21/2016] 10/20/2017] ......1,532 | ......3,280,000 | ....2,141.0000 | ......... 192,879 | oo 0 il | 445,039 v 445,039 | ... 154,182 0 0 0 0 0001............
Equity/I | JP Morgan Chase
N/A......... ndex |&Co 815DZWZKVSZI1INUHU748..... | 10/21/2016] 10/20/2017] ....39,745 | ....85,100,000 | ....2,141.0000 | ......5,003,896 | .....ccccoverrrerc 0 w0 11,634,322 | .| ..... 11,534,322 | ....3,980,270 0 0 0 0 0001....coemen
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/28/2016 10/27/2017] ....16,488 | ....35,060,000 | ....2,126.0000 | ......1,813,680 | .......cccccocoe 0 0] 5,047,809 | ... | .. 5,047,809 | ....1,710,695 0 0 0 0 0001............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 10/28/2016]10/27/2017] ......3,447 [ ......7,330,000 | ....2,126.0000 239,670 0 (VN IOV 784,877 e TB48TT | 365,993 0 0 0 0 0001
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 11/07/201611/07/2017] ......2,167 | ......4,620,000 | ....2,132.0000 | ......... 150,108 | oovovvvvrercd 0 w0 499,339 v 499,339 | ... 234,742 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/07/2016) 11/07/2017] ......7,994 | ...17,040,000 | ....2,132.0000 | ......... 879,340 | ..cooocrvrrinnnnn) 0 0] 2424456 | . 2,424,456 | ... 836,111 0 0 0 0 0001
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/07/2016 11/07/2017] ......8,116 | ....17,300,000 | ....2,132.0000 892,760 0 0f....2461456 |..[ ... 2,461,456 | ....... 848,871 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/14/2016) 11/14/2017] ......1,733 | ......3,750,000 | ....2,164.0000 | ......... 119,334 0 0 351,472 351472 | . 174,628 0 0 0 0 0001
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 11/14/2016] 11/14/2017| .....4,519 | .....9,780,000 | ....2,164.0000 | ......... 497,090 | oo 0 0] 1,233204 [ ) e 1,233,204 | ....... 424,815 0 0 0 0 0001............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... [ 11/14/2016(11/14/2017] ....21,694 | ....46,950,000 | ....2,164.0000 | ......2,386,340 0 0 5,925,591 5,925,591 | ....2,039,962 0 0 0 0 0001.......cce.e.
Equity/l
.| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/21/2016| 11/21/2017] ......1,469 | ......3,230,000 | ....2,198.0000 190,750 0 0 359,287 359,287 | ....... 128,302 0 0 0 0
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 11/21/2016] 11/21/2017] ....36,416 | ....80,050,000 | ....2,198.0000 | ....4,728,618 | ..........cc....... 0 0] ....8,898419 [ .. ... 8,898,419 | ...3,179,543 0 0 0 0 0001......cueeee.
Equity/l | RBC Capital
NA......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 11/21/2016] 11/21/2017] ....30,921 | ....67,970,000 | ....2,198.0000 | .....3,942,118 | ...........e...... 0 w0 ] 7577499 [ ) 7,577,499 | ...2,701,834 0 0 0 0 0001............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 11/21/2016] 11/21/2017] ....50,974 | ..112,050,000 | ....2,198.0000 | .....6,618,974 | .......ccoocceoeo 0 w0 12,455,734 .| ... 12,455,734 | ...4,450,627 0 0 0 0 0001............
Equity/I | Credit Suisse FB
NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 11/21/2016] 11/21/2017] ....33,073 | ....72,700,000 | ....2,198.0000 | .....4,294,529 | ............... 0 208,081,541 [ ) 8,081,541 | ...2,887,660 0 0 0 0 0001............
Equity/l
.| ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/21/2016(11/21/2017] ....19,675 | ....43,250,000 | ....2,198.0000 | ......2,554,799 .4,812,103 4,812,103 | ....1,718,410 0 0 0 0
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/21/2016 11/21/2017] ....19,666 | ....43,230,000 | ....2,198.0000 | ......1,286,156 | .................. 0 0] 3,410,509 .. ) e 3,410,509 | ...1,764,278 0 0 0 0 0001............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 11/21/2016] 11/21/2017] ....22,974 | ...50,500,000 | ....2,198.0000 | .....2,983,174 | ......cccooccooeo 0 0] 5,613,804 | .| s 5,613,804 | ...2,005,899 0 0 0 0 0001............
Equity/l | RBC Capital
N/A......... ndex Markets ES7IP3U3RHIGC71XBU11...... | 11/21/2016| 11/21/2017] ......6,696 | ....14,720,000 | ....2,198.0000 | ......... 853,673 | oo 0 0] 1,640,921 || s 1,640,921 | ....... 585,087 0 0 0 0 0001
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 11/28/2016] 11/28/2017] ....12,390 | ....27,280,000 | ....2,202.0000 | ......1,362,900 | .......ccoooooeen 0 0] 3,036,342 | | s 3,036,342 | ...1,094,475 0 0 0 0 0001.............
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/28/201611/28/2017] ......2,684 | ......5,910,000 | ....2,202.0000 | ......... 180,660 | .ooovevvveec 0 w0 ] 465,569 o0 465,569 | ....... 240,467 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 12/07/2016] 12/07/2017] ......9,294 | ....20,830,000 | ....2,241.0000 929,400 0 0[...1,947,607 | .| ....... 1,947,607 | ...... 702,469 0 0 0 0 0001
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Description

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option

S&P 500 OTC Call Option

9SMLAQAF...............

9SMLSOAQ...............

9SMLSOAU...............

9SCSAOQAC.........oove.e

9SBCSOAG..............

9SCSSO0AU...............

9SMLSOBA...............

9SCSAQAD...............

9SMLSOBC...............

9SCSSOAW.

9SMLSOAY...............

9SRBSOAE..............

9SMLSOAW..............

9SDBMOAA............

9SMLSOBE..............

9SDBAOAA...............

9SMLSOBG..............

9SDBMOAB..............

9SCSAOQAE..............

9SCSAQAF..............

9SMLSOBI................

9SRBS0AG.

9SCSADAG...............

9SCSSOBC...............

9SMLSOBK.............

9SCSSOBE...............

9SCSSOAY.

9SCSSOBA..............

9SRBSOAL...............

9SMLSOBM.............

9SMLADAG...............

9SCSAOAH...............

9SMLSOBO...............

2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 12/07/201612/07/2017] ......1,776 | ......3,980,000 | ....2,241.0000 | ......... 119,809 | oo 0 w0 ] 247,806 v 247,806 | ....... 129,501 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 12/07/201612/07/2017] ......3,908 | ......8,760,000 | ....2,241.0000 390,800 0 (U [ 818,942 cereennnn818,942 295,379 0 0 0 0 0001.......cee.e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 12/14/2016| 12/14/2017] ....23,424 | ...52,780,000 | ....2,253.0000 | .....2,576,640 | ................... 0 0] e AT3TT04 [ ) 4,737,704 | ...1,694,312 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 12/14/2016] 12/14/2017| ......1,615 | ......3,640,000 | ....2,253.0000 | ......... 112,081 | oo 0 w0 210,982 210,982 | ... 109,252 0 0 0 0 0001.............
Equity/I | Barclays Bank
Fixed Annuity Hedge. N/A......... ndex PLC G5GSEF7VJP5I70UK5573..... | 12/14/2016| 12/14/2017] ......5,028 | ....11,330,000 | ....2,253.0000 | ......... 553,080 | oo 0 w0 ] 1,025,430 || e 1,025,430 | ....... 372,086 0 0 0 0 0001
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 12/121/2016] 12/21/2017| ....51,426 | ..116,490,000 | ....2,265.0000 6,835,544 0 0f....9,894,011 9,894,011 3,553,026 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 12/21/2016(12/21/2017] ......7,033 | ....15,930,000 | ....2,265.0000 | ......... 934,826 | ....oooovvvrnnnnnnn 0 0] 1,354,347 L) 1,354,347 | ....... 486,069 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 12/21/2016] 12/21/2017] ....19,129 | ....43,330,000 | ....2,265.0000 | ......1,304,215 0 0 2,330,705 |...| .cccooe 2,330,705 | ...1,187,753 0 0 0 0 0001
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 12/21/2016]12/21/2017] ....46,010 | ..104,220,000 | ....2,265.0000 | .....6,115,649 | ......cccocoeo. 0 .0 ......8,860,158 | ... | ....... 8,860,158 | ....3,179,871 0 0 0 0 0001............
Equity/I | Credit Suisse FB
. | Fixed Annuity Hedge: .|ndex [Int E58DKGMJYYYJLN8C3868.... [ 12/21/2016] 12/21/2017] ....42,880 | ...97,130,000 | ....2,265.0000 | ......5,699,610 .8,249,819 8,249,819 | ...2,962,582 0 0 0 0
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 12/21/2016]12/21/2017] ....24,969 | ....56,560,000 | ....2,265.0000 | .....3,318,879 | ....ccccverere 0 0] 4,808,287 | ... | .. 4,808,287 | ...1,725,672 0 0 0 0 0001............
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 12/21/2016] 12/21/2017] ....33,401 | ....75,660,000 | ....2,265.0000 | .....4,439,661 | ........cc.cco.o 0 w0 ] 8444672 [ ) 6,444,672 | ...2,309,484 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/21/2016)12/21/2017] ......1,647 | .....3,730,000 | ....2,265.0000 | ......... 218919 [ .o 0 0] s 317,163 317,163 | 113,828 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 12/28/201612/28/2017] ........564 | ......1,270,000 | ....2,250.0000 | ..........15,482 | ....cccoocoeecccn 0 w0 ] 40,497 coevenenenn 40,497 25,045 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 12/28/2016]12/28/2017] ....12,738 | ....28,660,000 | ....2,250.0000 | .....1,401,180 | ..ccovvvvvvrurnncccd 0 0] 2644747 | ] 2,644,747 | ... 940,084 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 12/28/201612/28/2017| ......2,978 | ......6,700,000 | ....2,250.0000 | ......... PAVIRTETN 0 w0 416,768 v 416,768 | ... 213,390 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/06/2017)01/05/2018] ....11,827 | ...26,930,000 | ...2,277.0000 | .....ccoccreverccc 0 |....1,300,970 0 2,222,093 2,222,093 | ...... 921,123 0 0 0 0 0001
Equity/I
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [01/06/2017|01/05/2018 ........690 | ......1,578,000 | ....2,277.0000 0 25295 (U [N 48,368 coovene 48,368 23,073 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 01/06/2017|01/05/2018] ......1,612 | .....3,670,000 | ....2,277.0000 | .........coceuveeecd 0 e 104,248 0] s 188,154 v 188,154 83,906 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [01/13/2017]01/12/2018] ........998 | ......2,270,000 | ....2,275.0000 | ....ccocvvvercrcrc 0. 64,700 w0 121,700 ceee121,700 ] 57,000 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [01/13/2017(01/12/2018| ....23,498 | ....53,450,000 | ....2,275.0000 | .......cccrvverenen 0....2819,760 0] 4493448 | ] 4,493 448 | ....1,673,688 0 0 0 0 0001.......cce.e.
Equity/l | RBC Capital
.| Fixed Annuity Hedge .| ndex | Markets ES7IP3U3RHIGC71XBU11......| 01/20/2017)| 01/19/2018] ....59,754 |..135,720,000 | ....2,271.0000 ....1,518,846 ..11,688471 .. ] ... 11,688,471 | ....4,169,625 0 0 0 0
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 01/20/2017|01/19/2018] ....18,307 | ....41,580,000 | ....2,271.0000 | ...z 0]...1,151.876 0 2,339,533 2,339,533 | ...1,187,656 0 0 0 0 0007 ..o
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [01/20/2017)|01/19/2018] ......7,621 | ...17,310,000 | ....2,271.0000 0 958,950 0f....1486452 | .| ...... 1,486,452 | ....... 527,502 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... [01/20/2017(01/19/2018| ....43,209 | ....98,140,000 | ....2,271.0000 | ......ccccvvvevenen 0]...5436,988 0] ...8435,538 ... | oo 8,435,538 | ....2,998,549 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [01/20/2017]|01/19/2018] ....27,781 | ...63,100,000 | ....2,271.0000 | ...cocovvvrcrcrc. 0| ....3,495,683 0] 5,418,597 [ ) e 5,418,597 | ...1,922,914 0 0 0 0 0001............
Equity/I | Credit Suisse FB
. | Fixed Annuity Hedge. .|ndex [Int E58DKGMJYYYJLN8C3868.... [ 01/20/2017)| 01/19/2018] ......2,241 | ......5,090,000 | ....2,271.0000 281,985 437,100 ..437,100 | ...... 155,115 0 0 0 0
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLNBC3868.... [01/20/2017]01/19/2018] ....31,968 | ...72,610,000 | ....2,271.0000 | ...cocevvvrrrcr. 0|...4,022533 0] .8,235258 .. | ....... 6,235,258 | ...2,212,725 0 0 0 0 0001............
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......[ 01/20/2017]| 01/19/2018] ....32,999 | ...74,950,000 | ....2,271.0000 | ..occcovrrrercrccc 0|...4,152,264 0] 8,454,929 | ) 6,454,929 | ...2,302,665 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge. N/A......... ndex Bank of America... EYKN6V0ZCB8VDIIULBSO..... 01/27/2017|01/26/2018] ....12,756 | ....29,270,000 | ....2,295.0000 | ........ccocevvvrecd 0 |....1403,160 0] 2,277,509 | .| 2,277,509 | ....... 874,349 0 0 0 0 0001.............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [01/27/2017(01/26/2018| ......3,011 | ......6,910,000 | ....2,295.0000 | .......cccoevevenen (N I 184,815 w0 | 326,066 ci000000326,066 | ...... 141,251 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 02/07/2017]02/07/2018] .....1,731 | ......3,970,000 | ....2,293.0000 | .....cccovrercrc 0. 106,768 w0 197,243 v 197,243 L 90,475 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 02/07/2017|02/07/2018] ....12,363 | ....28,350,000 | ....2,293.0000 | ..........ceen 0....1,359,930 0 2,258,278 2,258,278 | ....... 898,348 0 0 0 0 0001............
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rwards Open as of Current Statement Date

Description

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option

S&P 500 OTC Call Option

9SMLSOBQ...............
9SCSAQAL...............
9SCSSOBG...............
9SMLSOBU..............
9SRBSOAK...............
9SCSSOBI................
9SMLAOAH...............
9SMLSOBW..............
9SMLSOBY...............
9SMLS0BS.
9SBCSOAL................
9SCSAQAJ..........e..
9SBCS0AK...............
9SMLSOCA..............
9SMLAQAL...............
9SMLSOCC..............
9SMLSOCG.............
9SMLSOCE...............
9SCSADAK...............
9SBCSOAM..............
9SMLAOQAJ...............

9SMLSOCM

9SMLSOCK..............

9SCSSOBM..............

9SCSSO0BK.............

9SCSSOBO...............

9SMLS0CO.

9SMLSOCL.........ccoerns
9SDBAOAB..............
9sSMLSOCAQ..............
9SMLSOCU..............
9SMLSOCS...............

9SMLAOAK...............

2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 02/14/2017(02/14/2018| ....23,546 | ....55,040,000 | ....2,338.0000 | ...........cceceen 0 | .....2,590,060 0 3,552,851 3,552,851 962,791 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [02/14/2017)| 02/14/2018] ......1,446 | ......3,380,000 | ....2,338.0000 0 88,553 (U [ 112,488 v 112,488 23935 0 0 0 0 0001.......cee.e.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLNBC3868.... [02/21/2017]02/21/2018] .....1,412 | ......3,340,000 | ....2,365.0000 | ....ccccvvrrrcrc 0. 175,681 w0 188,756 v 188,756 | .o 13,075 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 02/21/2017(02/21/2018| ....26,017 | ....61,540,000 | ....2,365.0000 | ..........ccocveeen 0....3,237,035 .0 ..3,481,148 | .| . 3,481,148 | ... 244113 0 0 0 0 0001.............
Equity/l | RBC Capital
Fixed Annuity Hedge. N/A......... ndex Markets ES7IP3U3RHIGC71XBU11...... | 02/21/2017| 02/21/2018] ....60,832 | ..143,890,000 | ....2,365.0000 | .........ccccvverecd 0[...7568717 .0 ...8,155480 | .| ........ 8,155,480 | ....... 586,763 0 0 0 0 0001
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [02/21/2017]02/21/2018] ......6,701 | ....15,850,000 | ....2,365.0000 | ....cccceercrcrccc (N I 833,738 w0 895,788 ceeeen895,788 62,050 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 02/21/2017(02/21/2018] ....17,219 | ....40,730,000 | ....2,365.0000 | ...........cococeen 0|...1,077,737 .0 L A,022379 | e 1,022,379 | ........(55,358) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 02/21/2017(02/21/2018| ....35,538 | ....84,060,000 | ....2,365.0000 | ..........ccocvenen 0...4421638 .0 ..4755,085 | .| ....... 4,755,085 | ...... 333,447 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/21/2017)02/21/2018] ....33,623 | ....79,530,000 | ....2,365.0000 | ....ccoourrmrccc 0]...4,183374 .0 4498852 | .| ........ 4,498,852 | ...... 315,479 0 0 0 0 0001
Equity/l
. | Fixed Annuity Hedge. .|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 02/21/2017|02/21/2018] ....19,054 | ....45,070,000 | ....2,365.0000 ....2,370,699 .2,549,479 2,549,479 | ... 178,780 0 0 0 0
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/28/2017|02/28/2018] ......3,038 | ......7,180,000 | ....2,364.0000 | .........ccco.c.. (V] IO 334,180 0] s 418,921 418,921 | 84,741 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 02/28/2017|02/28/2018] ......2,390 | ......5,650,000 | ....2,364.0000 | ......ccccvercrcrc (N I 164,958 w0 | 149,875 v 149,875 1 .......(15,083) 0 0 0 0 0001............
Equity/| | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/28/2017|02/28/2018] ......9,849 | ....23,280,000 | ....2,364.0000 | ...........ccc.... 0 |...1,083,390 .0 L1.358114 | 1,358,114 | ....... 274,724 0 0 0 0 0007 ..o
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 03/07/2017(03/07/2018| ......3,640 | ......8,620,000 | ....2,368.0000 | ...........cccn (U I 400,400 il | 495,593 v 495,593 | L 95,193 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [03/07/2017|03/07/2018| ......1,452 | ......3,440,000 | ....2,368.0000 0 98,010 0 89,480 89,480 ....(8,530) 0 0 0 0 0001
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [03/07/2017(03/07/2018| ......7,241 | ....17,150,000 | ....2,368.0000 | ...........cccocucn 0. 796,510 w0 ] 985,875 v 985,875 | ... 189,365 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/14/2017)03/14/2018] ....22,258 | ....52,650,000 | ....2,365.0000 | .....cccccoewurcrc 0 | ....2,448,380 .0 3,110,410 | .| oo 3,110,410 | ...... 662,030 0 0 0 0 0001
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 03/14/2017(03/14/2018| .....4,363 | ....10,320,000 | ....2,365.0000 | ........cccccoooc 0. 479,930 0 609,701 609,701 | ....... 129,771 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 03/14/2017| 03/14/2018] ......1,218 | .....2,880,000 | ....2,365.0000 | ............cccc. 0 | s 84,127 20| s 80,124 cerernnnn80,124 | ..........(4,003) 0 0 0 0 0007 ..o
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [03/21/2017]03/21/2018) ....23,345 | ...54,720,000 | ....2,344.0000 | ......ccccocvcrcrc 0]....3,036,951 .0 ..3,691,074 | .| ... 3,691,074 | ...... 654,123 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 03/21/2017(03/21/2018| ....16,868 | ....39,540,000 | ....2,344.0000 | ........ccocvevenen 0 |....1,107,047 .0 1,401,027 || e 1,401,027 293,980 0 0 0 0 0001.......cce.e.
Equity/l
. | Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 03/21/2017|03/21/2018] ....43,191 | ..101,240,000 | ....2,344.0000 ..5,618,717 6,772,488 6,772,488 | ...1,153,771 0 0 0 0
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/21/2017)03/21/2018] ....25,187 | ...59,040,000 | ....2,344.0000 | .....ccccooeuuucrc 0 ...3276,577 .0 ...3,949,403 | .| ... 3,949,403 | ...... 672,826 0 0 0 0 0001......cueeee.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 03/21/2017]03/21/2018] ....28,805 | ....67,520,000 | ....2,344.0000 | ......ccocvcvcrcr 0 |....3747,242 .0 ..4512563 | .| ....... 4,512,563 | ...... 765,321 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 03/21/2017]03/21/2018] ......7,636 | ....17,900,000 | ....2,344.0000 | ....ccccverercrccc 0. 993,367 .0 1,196,248 || e 1,196,248 202,881 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 03/21/2017]03/21/2018] ....43,477 |..101,910,000 | ....2,344.0000 | .....cccocvercvc 0...5655923 .0 ..6811,064 | ... ....... 6,811,064 | ...1,155,142 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge .|ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | 03/21/2017|03/21/2018] ....38,323 | ....89,830,000 | ....2,344.0000 ...4,985,439 .6,009,170 6,009,170 | ....1,023,731 0 0 0 0
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 03/21/2017(03/21/2018| ......1,668 | ......3,910,000 | ....2,344.0000 | ........ccccocoe 0f..... 216,990 w0 261,548 v 261,548 | 44,558 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 03/28/2017(03/28/2018| ......3,074 | ......7,250,000 | ....2,359.0000 | ........ccccveveeen (N I 196,481 w0 | 231,780 231,780 35,299 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge. N/A......... ndex Bank of America... EYKN6V0ZCB8VDIIULBSO..... 03/28/2017|03/28/2018] ....14,102 | ....33,260,000 | ....2,359.0000 | ........ccocvvverecd 0 |...1551220 .0 2,079,703 | .| o 2,079,703 528,483 0 0 0 0 0001
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... [04/07/2017|04/06/2018| ......9,951 | ....23,440,000 | ....2,356.0000 | ........ccocveveven 0|....1,094,610 .0 ..1,509,084 | .| ........ 1,509,084 | ....... 414,474 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 04/07/2017|04/06/2018| ......6,122 | ....14,420,000 | ....2,356.0000 | ...........ccc.cccn 0. 673,420 0 928,411 928,411 | ....... 254,991 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 04/07/2017|04/06/2018] ......2,127 | ......5,010,000 | ....2,356.0000 | ..........ccccoo (N 137,277 w0 | 171,678 e 1T1,678 ] 34,402 0 0 0 0 0001............
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Description

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option

S&P 500 OTC Call Option

9SDBSOAC...............

9SDBAOAC...............

9SDBSO0AA...............

9SCSSOBS..............

9SCSSOBW............

9SCSSO0BU..............

9SMLSOCY...............

9SRBSOAM..............

9SMLSOCW..............

9SMLSODA.

9SMLAOAL...............

9SCSS0BQ........covnnnr

9SMLSO0DC..............

9SMLAOAM.............

9SCSAOQAL..............

9SCSSOCA......coovene

9SCSSOBY...............

9SCSAOAM..............

9SRBSOAQ...............

9SRBSO0AQ...............

9SBCS0AQ..............

9SBCS0AS.

9SBCSOAQ........cccnnn.

9SMLSODG.............

9SBCSOAW.............

9SMLSODE...............

9SBCS0AU.

9SMLAOAN...............

9SMLSO0DI

9SMLAOAQ...............

9SMLSODM..............

9SMLSODK...............

9SMLAOAP...............

2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
Fixed Annuity Hedge NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [ 04/13/2017(04/13/2018| ....26,939 | ....62,740,000 | ....2,329.0000 | .........cccocveecn 0| ...2,963,290 0] 4629752 ) 4,629,752 | ....1,666,462 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 04/13/2017|04/13/2018] ......1,370 | ......3,190,000 | ....2,329.0000 0 93,804 (U [ 140,560 v 140,560 | ........ 46,756 0 0 0 0 0001.......cee.e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [ 04/13/2017|04/13/2018| ......5,397 | ....12,570,000 | ....2,329.0000 0 593,670 0 927,532 927,532 | ....... 333,862 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 04/21/2017| 04/20/2018 ....26,623 | ...62,530,000 | ....2,349.0000 | ....ccoovercrcrccc 0]....3357,693 .0 ..4316,263 | .| .......c 4,316,263 | ....... 958,570 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge. N/A......... ndex Int E58DKGMJYYYJLNBC3868.... | 04/21/2017| 04/20/2018] ....50,288 | ..118,110,000 | ....2,349.0000 | ........ccccevverecd 0[...6342323 .0 ..8,152,958 | .| ........ 8,152,958 | ....1,810,636 0 0 0 0 0001
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 04/21/2017| 04/20/2018 ....35,654 | ...83,740,000 | ....2,349.0000 | ....ccccvercrcrccc 0 |....4,496,682 .0 ..5780,416 |...| ....... 5,780,416 | ...1,283,734 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 04/21/2017|04/20/2018| ....44,199 | ..103,810,000 | ....2,349.0000 | .........cccocveecn 0...5574,378 .0 WTAT2373 ] 7,172,373 | ...1,597,995 0 0 0 0 0001............
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 04/21/2017]| 04/20/2018] ......8,196 | ....19,250,000 | ....2,349.0000 | .....cccoevercrcrc 0|....1,033,680 .0 ..1,332615 [ .| e 1,332,615 | ....... 298,935 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 04/21/2017)|04/20/2018] ....23,068 | ....54,180,000 | ....2,349.0000 | .....coccrermrcrc 0 | ....2,909,336 .0 3,743,350 | ... 3,743,350 | ....... 834,013 0 0 0 0 0001............
Equity/l
.| Fixed Annuity Hedge .|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 04/21/2017|04/20/2018| ....37,485 | ....88,040,000 | ....2,349.0000 ...4,727,608 .6,082,862 6,082,862 | ...1,355,254 0 0 0 0
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBBSO..... | 04/21/2017)|04/20/2018] ....18,947 | ...44,500,000 | ....2,349.0000 | ....ccoorrerercrrn 0| ....1,229,092 .0 LAT18575 | 1,718,575 | ....... 489,483 0 0 0 0 0001
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 04/21/2017]| 04/20/2018] ......1,801 | ......4,230,000 | ....2,349.0000 | ....occovurercrcrc 0. 227,142 w0 291,988 v 291,988 | L 64,846 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 04/28/2017)|04/27/2018] ....16,022 | ....38,200,000 | ....2,384.0000 | .....cccccoemurcrn 0 |...1762420 0 2,225,359 2,225,359 | ... 462,939 0 0 0 0 0001....coemen
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... [ 04/28/2017|04/27/2018 ......3,330 | ......7,940,000 | ....2,384.0000 | ........cccccooee 0. 200,866 0 233,534 233,534 32,669 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 05/05/2017| 05/07/2018] ......1,909 | .....4,580,000 | ....2,399.0000 | .........ccccueenecd 0| e 114,502 0] s 122,735 v 122,735 8,233 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 05/05/2017|05/07/2018] ......9,140 | ...21,930,000 | ....2,399.0000 | ....ccccvvrcrcrcrc 0 |...1,005,400 .0 L A194784 L 1,194,784 | ....... 189,384 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 05/05/2017| 05/07/2018] ......4,222 | ....10,130,000 | ....2,399.0000 | .........cccccccc 0| e 464,420 0] s 551,901 reeeeenn851,901 | 87,481 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 05/12/2017| 05/14/2018] ......1,238 | ......2,960,000 | ....2,391.0000 | ...cccovvvrrrcrc (N I 77,845 0 88,166 88,166 | ........ 10,321 0 0 0 0 0001............
Equity/l | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 05/12/2017| 05/14/2018] ....24,928 | ....59,600,000 | ....2,391.0000 | ..........ccc...... 0 | ....2,742,080 .0 ..3499,981 | .. e 3,499,981 | ....... 757,901 0 0 0 0 0001.............
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 05/12/2017| 05/14/2018] ......5,224 | ....12,490,000 | ....2,391.0000 | ....ccccocrrrcrcrc 0. 574,640 w0 733,468 v 133,468 | ....... 158,828 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5170UK5573..... [05/19/2017)05/21/2018] ......1,780 | ......4,240,000 | ....2,382.0000 0 233,589 0 263,249 263,249 | .......... 29,660 0 0 0 0 0001.......cce.e.
Equity/I | Barclays Bank
. | Fixed Annuity Hedge: .|ndex |PLC G5GSEF7VJP5I70UK5573..... [05/19/2017)05/21/2018] ......7,335 | ....17,470,000 | ....2,382.0000 0 962,572 0 ..1,084,795 1,084,795 | ....... 122,223 0 0 0 0
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/19/2017|05/21/2018] ....19,179 | ....45,680,000 | ....2,382.0000 | ............cc..... 0| ...2516,860 .0 ..2,836,439 | .| .o 2,836,439 | ...... 319,579 0 0 0 0 0001......cueeee.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 05/19/2017(05/21/2018| ....43,120 | ..102,700,000 | ....2,382.0000 | ..........ccocveeen 0|...5658638 .0 ..6,324,445 | .| ... 6,324,445 | ...... 665,807 0 0 0 0 0001............
Equity/l | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5170UK5573..... |05/19/2017)05/21/2018] ....65,960 | ..157,100,000 | ....2,382.0000 0 8,655,931 0 ..9,755,020 [ ... | ........ 9,755,020 | ....1,099,090 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 05/19/2017(05/21/2018| ....37,422 | ....89,130,000 | ....2,382.0000 | ...........coceceen 0|...4,910889 .0 ..5488714 | .| ... 5,488,714 | ...... 577,825 0 0 0 0 0001............
Equity/I | Barclays Bank
.| Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5170UK5573..... |05/19/2017)05/21/2018] ....24,629 | ....58,660,000 | ....2,382.0000 ....3,232,064 ..3,642,456 3,642,456 | ....... 410,392 0 0 0 0
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 05/19/2017(05/21/2018] ....19,335 | ....46,050,000 | ....2,382.0000 | ...........cococecn 0 |....1,265,089 .0 ..1,528250 | .| ..o 1,528,250 263,161 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 05/26/2017 | 05/25/2018| ....14,165 | ....34,220,000 | ....2,416.0000 | ........ccocveveeen 0....1,558,150 .0 1822730 || e 1,822,730 | ...... 264,580 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge. N/A......... ndex Bank of America... EYKN6V0ZCB8VDIIULBSO..... 05/26/2017|05/25/2018] ......3,129 | .....7,560,000 | ....2,416.0000 | .........cccocc (V1 [N 191,995 VI (R 196,834 196,834 | .......... 4,838 0 0 0 0 0001
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... [ 06/07/2017|06/07/2018| ....10,308 | ....25,080,000 | ....2,433.0000 | ........ccocveveeen 0]...1,133,880 .0 ..1,240,045 | .| ....... 1,240,045 | ....... 106,165 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 06/07/2017(06/07/2018| ......6,227 | ....15,150,000 | ....2,433.0000 | .........cccocveren 0. 684,970 w0 749,104 v 149,104 ] L 64,134 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/07/2017|06/07/2018 ......1,566 | ......3,810,000 | ....2,433.0000 | .......ccccoocoo (N 100,443 0 90,971 90,971 (9,473) 0 0 0 0 0001............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9

1 2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOAY............... Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... |06/14/2017]|06/14/2018] ......4,430 | ....10,800,000 | ....2,438.0000 | .....cccocvevcrc 0 ... 487,300 | o0 | 536,585 |...| ..........536,585 | ......... 49,285 0 0 0 0 0001............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAOAN............... Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 06/14/2017| 06/14/2018] ......1,887 | ......4,600,000 | ....2,438.0000 | ...cccovverrrcrcrc (N I 123,749 | w0 | s 109,530 | ...| ...........109,530 | .......(14,220) 0 0 0 0 0001.......cee.e.
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOBA............. Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... |06/14/2017]| 06/14/2018) ....24,357 | ...59,380,000 | ....2,438.0000 | .....cccovvvvcrc. 0...2679,270 | .0 | ....2950,251 | | 2,950,251 | ....... 270,981 0 0 0 0 0001............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAQAQ............... | Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 06/21/2017| 06/21/2018 ....19,716 | ...48,020,000 | ....2,436.0000 | .....cccccvevcrccc 0 |.....1,263,007 | o0 | 1,206,832 | | o 1,206,832 | ........(56,175) 0 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option  9SRBSOAY............... Fixed Annuity Hedge. N/A......... ndex Markets ES7IP3U3RHIGC71XBU11...... | 06/21/2017| 06/21/2018] ....66,636 | ..162,300,000 | ....2,436.0000 | ..........ccccc.. 0...8715322 | cccovvcvvevnn0 ] ... 8,219,794 | | oo 8,219,794 | ..... (495,528) 0 0 0 0 0001
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOAW.............. Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ....25,300 | ....61,620,000 | ....2,436.0000 | ......ccccvevcrcrc 0 |....3,308987 | .0 | .....3,120,848 | .| ..o 3,120,848 | ..... (188,139) 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSODQ.............. | Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 06/21/2017(06/21/2018| ....42,412 | ..103,300,000 | ....2,436.0000 | ...........cococeen 0...5547,065 | ..................0 | .......5,221,420 | ... 5,221,420 (325,645) 0 0 0 0 0001............
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOBA............... Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ....39,033 | ...95,070,000 | ....2,436.0000 | ......cccceurcrcrc 0| ...5105,126 | .0 | ... 4,814,863 | ... | ... 4,814,863 | ...... (290,263) 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSODO.............. | Fixed Annuity Hedge. N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2017)06/21/2018] ....21,847 | ...53,210,000 | ....2,436.0000 | .....coccrerrrcrc 01]...2857,369 | .cccvevrerencn0 | ....n2,689,625 | ... | ..o 2,689,625 | ...... (167,744) 0 0 0 0 0001............
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOAS. . | Fixed Annuity Hedge. .|ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017)| 06/21/2018] ......1,646 | ......4,010,000 | ....2,436.0000 215,280 0 203,040 | ... 203,040 | ........(12,240) 0 0 0 0
Equity/l | RBC Capital
S&P 500 OTC Call Option  9SRBSOAU............... Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ......7,177 | ....17,480,000 | ....2,436.0000 | .........coccvvenecd (V] IO 938,680 | oovvrvveeirrann0 | i 885,309 |...| ..........885,309 (53,371) 0 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLAOAQ............... | Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 06/28/2017|06/28/2018| ......3,319 | ......8,100,000 | ....2,441.0000 | ......ccccooocrer 0. 206,575 0 203,359 | ... 203,359 (3,215) 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSODS. Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/28/2017) 06/28/2018] ....17,462 | ...42,620,000 | ....2,441.0000 0] ....1,920,820 0]....2144785 | .| ... 2144785 | ....... 223,965 0 0 0 0 0001.............
0019999. Total-Purchased Options-Hedging Effective-Call Options and Warrants ..218,805,955 | ..212,622,302 0..718,338851 |XX|...718,338,851 | 216,656,851 0 0 0 0 XXX XXX
0079999. Total-Purchased Options-Hedging Effective. ..218,805,955 | ..212,622,302 0]...718,338,851 |XX] ...718,338,851 | 216,656,851 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants ..218,805,955 | ..212,622,302 0..718,338851 |XX|...718,338,851 | 216,656,851 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. ..218,805,955 | ..212,622,302 0]...718,338,851 |XX] ...718,338,851 | 216,656,851 0 0 0 0 XXX XXX
Written Options - Hedging Effective - Call Options and Warrants
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RGOOORF........ Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/07/2016|07/07/2017] ......3,731 | .....4,290,000 | ....1,195.0000 | ......... 139,857 0 0 (821,845)| ... (821,845) (92,231) 0 0 0 0 0001.............
Equity/I
Russell 2000 OTC Call Option 9RGOOORH........ | Fixed Annuity Hedge N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |07/14/2016|07/14/2017| ......7,861 | ......9,450,000 | ....1,244.0000 | ......... 454,806 | ...ccccocceccnnl 0] o0 | (1,340,570) | ... | ..o (1,340,570) | ........(94,184) 0 0 0 0 0001............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RGOOORJ......... Fixed Annuity Hedge N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11......| 07/21/2016| 07/21/2017 .....4,527 | .....5,450,000 | ....1,246.0000 | ......... 283,390 | .o (V1 PPN 1 I ISR (764,326) | ... | .........(764,326) | ........(46,205) 0 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RGOOORL........ Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 07/28/2016|07/28/2017] ......4,116 | ......5,010,000 | ....1,261.0000 252,640 0 0 (637,731)] ... (637,731) (23,400) 0 0 0 0 0001............
Equity/l
Russell 2000 OTC Call Option 9RGOOORN........ | Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 08/05/2016)08/07/2017] ......5,490 | ......6,760,000 | ....1,274.0000 | ......... A24432 | oo (V1 PPN 1 I ISOOOOON (787,023)] ... | .cc.....(787,023) | ..........(8,604) 0 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RGOOORP........ Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 08/12/2016]| 08/14/2017 ......7,798 | .....9,590,000 | ....1,271.0000 | ......... 495017 | cocviviciind O] o0 | (1,152,908) [ ... | ... (1,152,908) | ........(21,660) 0 0 0 0 0001............
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RGOOORR........ | Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... [08/19/2016]08/21/2017] ......3,097 | ......3,830,000 | ....1,281.0000 | ......... 174,609 | oo O | 0 | i (430,845) | ... | ..........(430,845) | ............. (410) 0 0 0 0 0001......ccce.e.
Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RGOOORT........ Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/26/2016]| 08/28/2017 ......5,848 | ......7,240,000 | ....1,280.0000 | ......... 334,623 0 0 (824,955)] ... | .........(824,955) | .........(1,148) 0 0 0 0 0001............
Equity/I
Russell 2000 OTC Call Option 9RGOOORV........ Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [09/07/2016|09/07/2017| ......3,497 | ......4,410,000 | ....1,308.0000 | ......... 19111 | O | 0 | e (409,197)| ... | ..........(409,197) 23,750 0 0 0 0 0001.......c.e.e.
Equity/l
Russell 2000 OTC Call Option 9RGOOORX........ Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 09/14/2016(09/14/2017| ......7,346 | ......8,900,000 | ....1,254.0000 | ......... 492917 | oo 0] o0 ] (1,229,303) [ ... | ..ol (1,229,303) | ........(39,585) 0 0 0 0 0001............
Equity/I
Russell 2000 OTC Call Option 9RGOOORZ........ Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [09/21/2016(09/21/2017| ......3,245 | ......4,040,000 | ....1,293.0000 | ......... 191,942 | oo 0 | a0 | e (428999) | ... | ........(428,999) | ......... 11,826 0 0 0 0 0001............
Equity/l
Russell 2000 OTC Call Option  9RGOOOSB........ | Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 09/28/2016|09/28/2017] ......4,587 | ......5,760,000 | ....1,299.0000 261,551 ....(588,749) | ... .(588,749) .........24,453 0 0 0 0
Equity/l
Russell 2000 OTC Call Option 9RDBSOAB........ Fixed Annuity Hedge N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/07/201610/06/2017| .....5,176 | ......6,400,000 | ....1,286.0000 | ......... 277,751 | i O | 0 | (730,280) | ... | -.........(730,280) | ........ 13,530 0 0 0 0 0001............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOAB........ Fixed Annuity Hedge NA......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 10/14/2016]| 10/13/2017| ......7,324 | ......8,880,000 | ....1,252.0000 | ......... 431,384 | O] o0 | (1,267,104) [ . | ..o (1,267,104)| ........(36,010) 0 0 0 0 0001............
Equity/l
Russell 2000 OTC Call Option 9RMLSOAB........ Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/21/201610/20/2017| ......3,473 | ......4,230,000 | ....1,262.0000 | ......... PARTEIK N A 0 | a0 | s (569,530) | ... | -.........(569,530) | ..........(9,415) 0 0 0 0 0001............
Equity/l
Russell 2000 OTC Call Option  9RDBSOAD....... | Fixed Annuity Hedge N/A......... ndex Deutsche Bank..... 7TLTWFZYICNSX8D621K86..... | 10/28/2016| 10/27/2017] ......3,865 | .....4,590,000 | ....1,229.0000 | ......... 243,608 | oo 0 | e | e (757,105) | ... | .cceee0...(757,105) | ........(34,997) 0 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOAD....... Fixed Annuity Hedge .Index | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 11/07/2016| 11/07/2017] ......3,808 | ......4,540,000 | ....1,245.0000 219,036 0 0 (697,998)] ... (697,998) (22,608) 0 0 0 0
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rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Russell 2000 OTC Call Option  9RMLSOAF........ | Fixed Annuity Hedge NA......... Eg:)l(ly/l Bank of America... EYKNGV0ZCB8VDOIULBSO..... | 11/14/2016] 11/14/2017| ......6,623 | ......8,600,000 | ....1,342.0000 | ......... 409,103 | .o 0 0] (683,714) | ... | .........(683,714) | ........ 79,833 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RBCSOAB........ Fixed Annuity Hedge N/A......... Eg;l(lyll gig\ays ek G5GSEF7VJP5I70UKS5573..... [ 11/21/2016] 11/21/2017 ......2,246 | .....2,970,000 | ....1,375.0000 | ......... 161,555 | coovvvervrereeed 0 w0 ] (179,840) | ... [ .coerer...(179,840) | ........ 38,157 0 0 0 0 0001.......cee.e.
Russell 2000 OTC Call Option  9RDBSOAF........ | Fixed Annuity Hedge NA......... Eg:;ly/l Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 11/28/2016| 11/28/2017] ......3,662 | ......4,870,000 | ....1,383.0000 | ......... 190,694 0 0 (283,264) | ... (283,264)] ........ 64,445 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RMLSOAH....... Fixed Annuity Hedge N/A......... Eg:)l(lyll Bank of America... EYKN6V0ZCB8VDIIULBBO..... | 12/07/2016|12/07/2017] ......3,349 | ......4,570,000 | ....1,414.0000 | ......... 179,272 | oo 0 I I (202,698)] ... | ..........(202,698) | ......... 65,430 0 0 0 0 0001.............
Russell 2000 OTC Call Option  9RCSSOAD....... | Fixed Annuity Hedge N/A......... Eg:)'}‘//l I(l?:;ed"smsse e E58DKGMJYYYJLNBC3868.... | 12/14/2016| 12/14/2017] ......7,330 | ......9,940,000 | ....1,403.0000 | ......... 439,140 | oo 0 0 ] (495479)] ... | .cceeern.(495,479) | ....... 140,173 0 0 0 0 0001 ...
Russell 2000 OTC Call Option 9RCSSOAF........ | Fixed Annuity Hedge N/A......... Eg:)l(lyll l(;rtedltSUIsse o E58DKGMJYYYJLN8C3868.... [ 12/21/2016] 12/21/2017 ......3,047 | .....4,190,000 | ....1,425.0000 | ......... 176,878 | oo 0 I IO (174,052) | ... | <coerenen.(174,052) | ........ 59,682 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RRBSOAD....... | Fixed Annuity Hedge NA......... ﬁg::(iyll ;szeigpﬁal ES7IP3U3RHIGC71XBU11...... | 12/28/2016| 12/28/2017 ......2,631 | ......3,580,000 | ....1,406.0000 | ......... 159,912 | oo 0 0 (182,764) ] ... | .........(182,764)| ......... 48,151 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RDBSOAH....... | Fixed Annuity Hedge N/A......... Eg:)l(ty/l Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 01/06/2017|01/05/2018] ......2,955 | ......4,040,000 | ....1,414.0000 | .....cocuurcrcrc 0 | (178,045) I I (199,218) ] ... | ..cecc....(199,218) | .......(21,172) 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RMLSOAJ........ | Fixed Annuity Hedge N/A......... Eg;l(ty/l Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/13/2017|01/12/2018] .....5,721 | .....7,850,000 | ....1,416.0000 | ............cc..... (V] (348,924) w0 ] (381,248) | ... (381,248) (32,325) 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RCSSOAH....... | Fixed Annuity Hedge . Eg:)l(ty/l ﬁ];edltSUIsse o E58DKGMJYYYJLN8C3868.... [ 01/20/2017)| 01/19/2018] ......1,250 | ......1,690,000 | ....1,394.0000 (77,188) ..(102,699) | ... ..(102,699) (25,511) 0 0 0 0
Russell 2000 OTC Call Option 9RMLSOAL........ Fixed Annuity Hedge N/A......... Eg;l)l(ty/l Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/27/2017|01/26/2018] ......2,546 | .....3,490,000 | ....1,415.0000 | .........cccc..... 0 | (155,688) w0 ] (183,161)] ... | .cco......(183,161) | ........(27,473) 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RMLSOAN....... Fixed Annuity Hedge N/A......... Eg:)l(ty/l Bank of America... EYKN6V0ZCB8VDOIULBBSO..... | 02/07/2017|02/07/2018] ......1,705 | ......2,320,000 | ....1,409.0000 | ......ccocvcrcrcrc 0 | (101,072) I I (131,785) | ... | ..........(131,785) (30,713) 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RDBSOAJ........ | Fixed Annuity Hedge N/A......... ﬁg;l(i‘//l Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 02/14/2017|02/14/2018] ......6,594 | .....9,210,000 | ....1,444.0000 | ................... 0 | (396,561) w0 ] (393,833)] ... | .........(393,833) 2,728 0 0 0 0 0001....coemen
Russell 2000 OTC Call Option  9RBCSOAD....... | Fixed Annuity Hedge N/A......... Eg:)l(ty/l Eig\ays ek G5GSEF7VJP5I70UK5573..... [02/21/2017]02/21/2018] ......1,766 | ......2,490,000 | ....1,460.0000 | ......occcvercrcrc 0 | (103,036) il | (94,958) | ... (94,958) 8,078 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RCSSOAJ....... | Fixed Annuity Hedge N/A......... Egg)l(i‘//l I(;I;edltSuISSe e E58DKGMJYYYJLNBC3868.... | 02/28/2017|02/28/2018] ......3,656 | .....5,070,000 | ....1,433.0000 0 (220,530) 0 (251,137) ] ... | <cceeenenn(251,137) | .......(30,608) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RDBSOAL........ Fixed Annuity Hedge N/A......... Eg;l(ty/l Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 03/07/2017|03/07/2018] .....3,317 | ......4,560,000 | ....1,426.0000 | .......cccocucrcrc 0 | (192,560) N I (246,593)] ... ..........(246,593) | ........(54,033) 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RDBSOAN....... | Fixed Annuity Hedge N/A......... ﬁgglxw Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 03/14/2017|03/14/2018] ......6,357 | .....8,660,000 | ....1,410.0000 | .................... 0 | (380,556) w0 ] (540,435) ] ... | .........(540,435) | ...... (159,879) 0 0 0 0 0001.............
Russell 2000 OTC Call Option 9RBCSOAF........ | Fixed Annuity Hedge N/A......... Eg:)l(ty/l Eigz\ays ek G5GSEF7VJP5I70UK5573..... [03/21/2017]03/21/2018] .....3,171 | .....4,270,000 | ....1,397.0000 | ...cocovvrrrrcrcc 0 | (185,845) 0 (299,485)| ... (299,485) | ...... (113,640) 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RMLSOAP........ Fixed Annuity Hedge N/A......... ﬁg:;tyll BankofA_merica... EYKN6V0ZCB8VDIIULBSO..... | 03/28/2017| 03/28/2018] ......3,606 | .....4,930,000 | ....1,420.0000 | ..........ccc..... 0 | (207,597) w0 ] (295,740)| ... | .........(295,740) | ........(88,142) 0 0 0 0 0001.............
Russell 2000 OTC Call Option  9RRBSOAF........ | Fixed Annuity Hedge N/A......... Eg:)l(ty/l I\Rllsze(ispnal ES7IP3U3RHIGC71XBU11...... | 04/07/2017| 04/06/2018] ......4,126 | ......5,630,000 | ....1,416.0000 | ........cccccccc... 0| (291,089) 0 (352,811)] ... (352,811)] .......(61,721) 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RDBSOAP........ Fixed Annuity Hedge N/A......... Eg;l(lyll Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 04/13/2017|04/13/2018] ......8,935 | ....12,020,000 | ....1,390.0000 | ................... 0 | (547,927) IO I (915476) | ... | ..ceee....(915. 476) | ...... (367,549) 0 0 0 0 0001.......cce.e.
Russell 2000 OTC Call Option  9RBCSOAH....... | Fixed Annuity Hedge . Eg:)l(ly/l gErCC\ays ek G5GSEF7VJP5I70UK5573..... [04/21/2017] 04/20/2018] ......2,522 | ......3,480,000 | ....1,431.0000 | ...cccoovvvcvccccc0 [ e (145,118) 0 (202,801)] ... (202,801)] ........(57,682) 0 0 0 0
Russell 2000 OTC Call Option 9RMLSOAR....... Fixed Annuity Hedge N/A......... Eg;"xw Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 04/28/2017|04/27/2018] ......3,378 | .....4,730,000 | ....1,449.0000 | ................... 0 | (199,336) IO I (246,824)] ... | .........(246,824) | .......(47 ,488) 0 0 0 0 0001......cueeee.
Russell 2000 OTC Call Option 9RDBSOAR....... | Fixed Annuity Hedge NA......... Eg:)l(ly/l Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 05/05/2017|05/07/2018] ......3,994 | ......5,580,000 | ....1,452.0000 | .......cccocecrcrc 0| (227,340) N I (294,497)] ... | .........(294,497) | ........(67,156) 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RDBSOAT......... | Fixed Annuity Hedge N/A......... Eg;l(lyll Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 05/12/2017| 05/14/2018] ......8,996 | ....12,440,000 | ....1,429.0000 | ...cccocverercrcrcc 0 | (546,348) I JN I (787,729) | ... | cvcvrene..(787,729) | ....... (241,381) 0 0 0 0 0001............
Russell 2000 OTC Call Option 9RBCSO0AK........ Fixed Annuity Hedge NA......... Eg:)'}‘/” gfgz\ays ek G5GSEF7VJP5I70UK5573..... [05/19/2017]05/21/2018] ......2,962 | ......4,050,000 | ....1,428.0000 | .......cccocecrcec 0| (159,415) 0] (264,749) | ... | ..........(264,749) | ...... (105,335) 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RMLSOAT......... | Fixed Annuity Hedge . Eg;l(lyll Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 05/26/2017|05/25/2018] ......4,406 | .....6,090,000 | ....1,438.0000 | .......cccccccce0...0 | covecrae (247,221) ...(375,631)] ... (375,631) ] ...... (128,411) 0 0 0 0
Russell 2000 OTC Call Option  9RMLSOAV........ Fixed Annuity Hedge NA......... Eg:;ly/l Bank of America... EYKN6V0ZCB8VDOIULBBSO..... | 06/07/2017|06/07/2018] ......2,699 | ......3,770,000 | ....1,452.0000 | .......cccocececec. 0| (150,469) 0] (216,585) ] ... | ..........(216,585) | ........(66,116) 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RBCSOAN....... | Fixed Annuity Hedge N/A......... Eg:)l(lyll Eiéc\ays ek G5GSEF7VJP5I70UK5573..... |06/14/2017]| 06/14/2018] ......7,809 | ...11,070,000 | ....1,465.0000 | ....ccccvevcrcrccc 0 | (464,479) I IO (586,730) | ... | -.........(586,730) | ...... (122,251) 0 0 0 0 0001............
Russell 2000 OTC Call Option  9RMLSO0AX........ Fixed Annuity Hedge. N/A......... Eg:)'}‘//l Bank of America... EYKN6V0ZCB8VDIIULBSO..... 06/21/2017|06/21/2018] ......3,659 | .....5,120,000 | ....1,452.0000 0 (209,112) 0 (303,193) | ... (303,193) [ ........(94,081) 0 0 0 0 0001
Russell 2000 OTC Call Option 9RMLSOAZ........ | Fixed Annuity Hedge N/A......... Eg:)l(lyll Bank of America... EYKNGV0ZCB8VDIIULBSO..... | 06/28/2017|06/28/2018] ......3,712 | ......5,290,000 | ....1,481.0000 | ...cccocvrrcrcrccc 0 | (207,167) I JN I (262,535)| ... (262,535) (55,368) 0 0 0 0 0001.............
S&P 500 OTC Call Option 9PG835UN............... Fixed Annuity Hedge NA......... ﬁg::(iyll Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/07/2016]|07/07/2017| ....18,328 | ...38,450,000 | ....2,176.0000 | ......1,250,886 | ........ccevevvvecc 0 20 ] (4,523,395) ... | ... (4,523,395) | ...(2,005,576) 0 0 0 0 0001............
S&P 500 OTC Call Option 9PG835UR............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l Bank of America... EYKN6V0ZCB8VDIIULBBO..... | 07/14/2016]|07/14/2017 ....25,576 | ...55,340,000 | ....2,229.0000 | ......1,664,998 | .................... 0 0] .. (4,959,645) | ... | ...... (4,959,645) | ...(2,257,342) 0 0 0 0 0001............
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S&P 500 OTC Call Option

9PG835UP............

9PG835VF...............

9PG835VD.......cov..

9PG835VB..............

9PG835UZ............ccn.

9PG835UX...............

9PG83EUV......ccon...

9PG83EV......ovvnvenenn

9PG835VH..............

9PG835VN..

9PG835VL................

9PGB35VR..............

9PG835VP..............

9PG835WH.............

9PG835WEF.............

9PG835WD..............

9PG835WB..............

9PG835VL.........cooe

9PG83EVX.......convnrene

9PGB3SEWV.......oooveven.

9PG83EW...............

9PG835WN

9PG835WL...............

9PGB3EWR.............

9PGB3SWP..............

9PGB35XF.........ovve

9PG835XD..

9PG835XB.......coere.e

9PG83EWZ...............

9PGB35EWX.......ocoeeeee

L CH RV —

JeL(CI:K ) -

9PGB35XH...............

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 07/14/2016(07/14/2017] .....5,213 | ....11,280,000 | ....2,294.0000 | ......... 190,796 | oovevevvveeee 0 0] (673,833)] ... | .........(673,833) | ...... (312,595) 0 0 0 0 0001............
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 07/21/2016]| 07/21/2017] ....40,232 | ....87,110,000 | ....2,229.0000 | .....3,536,795 | ......ccoouvvuunecn 0 20 ] (7,827,044) ] (7,827,044) | ...(3,484,199) 0 0 0 0 0001.......cee.e.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 07/21/2016| 07/21/2017] ....46,329 | ..100,310,000 | ....2,257.0000 | .....3,490,890 | .......cccoeccooccl 0 20 ] (7,713,309) | .o | e (7,713,309) | ...(3,463,388) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 07/21/2016]| 07/21/2017] ....51,178 | ..110,810,000 | ....2,284.0000 | .....3,257,991 | ...cooovvvvvrunnnnn 0 20 ] 7172,185) ] ] (7,172,185) | ...(3,304,291) 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge N/A....... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... [07/21/2016]07/21/2017] ...32,339 | ...70,020,000 | ....2,315.0000 | ......1,663,842 | wocccoorroovr.. 0 0 .(3,566,394) [ .| ...... (3,566,394) | ...(1,581,424) 0 0 0 0 000
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/21/2016(07/21/2017| ....9,117 | ....19,740,000 | ....2,348.0000 | ......... 368,600 | ...ooooovvevvinnnnn 0 I IO (732,679) | ... | <vevrenen.(732,679) | ...... (291417) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 07/21/2016(07/21/2017] ....23,883 | ....51,710,000 | ....2,425.0000 | ......... 498438 | oo 0 0 (452,238)] ... | ..........(452,238) 82,337 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 07/28/2016|07/28/2017] ....30,285 | ....65,720,000 | ....2,235.0000 | .....2,276,523 | .......cccocooeoe 0 .0 ]....(5,738,374) | ... | ....... (5,738,374) | ...(2,488,453) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |07/28/2016)|07/28/2017] ......2,355 | ......5,110,000 | ....2,313.0000 95,660 0 0 (268,991)] ... | .ccee....(268,991) | ...... (117,728) 0 0 0 0 0001
Equity/I | Credit Suisse FB
. | Fixed Annuity Hedge .|ndex [Int E58DKGMJYYYJLN8C3868.... [ 08/05/2016]| 08/07/2017] ....18,091 | ....39,490,000 | ....2,248.0000 | ......1,165,422 ..(3,229017)[ ... | ....... (3,229,017) | ...(1,401,021) 0 0 0 0
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 08/05/2016| 08/07/2017] ......6,633 | ....14,480,000 | ....2,313.0000 | ......... 240,513 | o) 0 w0 ] (781,873) ] ... | ccoeeeren(781,873) | ... (333,661) 0 0 0 0 0001
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 08/12/2016]| 08/14/2017] ....23,685 | ....51,730,000 | ....2,250.0000 | .....1,762,164 | .........c..cc 0 20 ] (d,222412)] ] e (4,222,412) ...(1,796,785) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 08/12/2016| 08/14/2017] ......5,659 | ....12,360,000 | ....2,312.0000 | ......... 265294 | i) 0 w0 ] (678,764)] ... | .........(678,764) | ...... (284,127) 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 08/19/2016|08/21/2017] ....43,922 | ....95,920,000 | ....2,250.0000 | .....3,783,002 | .......cccoccoocoe 0 .0 ]......(7,885,388) | ... | ....... (7,885,388) | ...(3,295,117) 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 08/19/2016]08/21/2017] ....33,473 | ....73,100,000 | ....2,275.0000 | .....2,478,006 | .......ccccoenec 0 .0 ].....(5,238/469) | ... | ....... (5,238,469) | ...(2,185,666) 0 0 0 0 0001
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/19/2016)| 08/21/2017| ....49,856 | ..108,880,000 | ....2,297.0000 3,233,660 0 0[....(6,800958)] .. ... (6,800,958) | ...(2,813,427) 0 0 0 0 0001
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/19/2016]08/21/2017] ...23,339 | ....50,970,000 | ....2,318.0000 | .....1,304,650 | ........ccccoeeco.. 0 0] (2,748,388) ] . | e (2,748,388) | ...(1,115,606) 0 0 0 0 0001
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/19/2016]| 08/21/2017] ....23,220 | ....50,710,000 | ....2,340.0000 | .....1,125,706 | .......cccoecoooccd 0 20 (2,281,145) ] ] (2,281,145)] ...... (887,022) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 08/19/2016]08/21/2017] ......8,302 | ....18,130,000 | ....2,369.0000 322,699 0 0 (622,726)| ... (622,726)] ...... (215,586) 0 0 0 0 0001
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/19/2016)| 08/21/2017| ....16,329 | ....35,660,000 | ....2,446.0000 320,865 0 0 (387,329)] ... (387,329) (63) 0 0 0 0 0001
Equity/I | JP Morgan Chase
Fixed Annuity Hedge N/A......... ndex |&Co 8I5DZWZKVSZITNUHU748..... | 08/26/2016 | 08/28/2017| ....26,376 | ....57,210,000 | ....2,238.0000 | ......1,642,170 | .ccooovvrrrrrccc 0 0] (5,061,456) | ... | ......d (5,061,456) | ...(2,015,483) 0 0 0 0 0001.......cce.e.
Equity/I | JP Morgan Chase
. | Fixed Annuity Hedge .|ndex [&Co 8I5DZWZKVSZI1NUHU748..... | 09/07/2016 09/07/2017 ....15,003 | ....32,800,000 | ....2,252.0000 959,142 0 0 f....(2729,151)] ... ...... (2,729,151) | ...(1,090,092) 0 0 0 0
Equity/I | JP Morgan Chase
Fixed Annuity Hedge N/A......... ndex |&Co 815DZWZKVSZI1INUHU748..... | 09/07/2016]09/07/2017] ......4,734 | ...10,350,000 | ....2,317.0000 | ......... 163,938 | oo 0 IO I (582,279) | ... | -vcvreren.(682,279) | ...... (225,690) 0 0 0 0 0001......cueeee.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [09/14/2016|09/14/2017] ....20,440 | ....43,450,000 | ....2,190.0000 | ......1,513,991 | ..cccocoooeecccun 0 20 ] (4,891677) | | (4,891,677)] ...(1,823,875) 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/14/2016(09/14/2017] ....5,542 | ....11,780,000 | ....2,257.0000 | ......... 237,364 | ..o 0 I JN I (978,320) ] ... | -.c.0.....(978,320) | ...... (374,831) 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/21/2016|09/21/2017] ....62,775 | ..135,790,000 | ....2,234.0000 | .....5,637,823 | .........c....... 0 0] (12,496,622) | ... | .....(12,496,622) | ...(4,677,550) 0 0 0 0 0001............
Equity/l
. | Fixed Annuity Hedge .|ndex |[Bank of America... EYKN6V0ZCB8VDIIULBSO..... |09/21/2016|09/21/2017| ....42,157 | ...91,190,000 | ....2,266.0000 | ......3,152,500 . (7,212015) [ | e (7,212,015) | ...(2,787,559) 0 0 0 0
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 09/21/2016| 09/21/2017] ....43,608 | ....94,330,000 | ....2,290.0000 | .....2,793,092 | .......cccoocccen 0 .0 ].....(6,533,792)[ ... | ....... (6,533,792) [ ...(2,501,017) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 09/21/2016| 09/21/2017] ....25,015 | ....54,110,000 | ....2,317.0000 | .....1,331,548 | ......cccoccooeeel 0 20 (BATATT) ] ] (3,174,737)| ...(1,181,582) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A........ ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... [09/21/2016]09/21/2017] .....7,813 | ...16,900,000 | ....2,344.0000 338,147 0 0 (817,814)] .. | .........(817,814) | .....(288,417) 0 0 0 0 [ R
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/21/2016{09/21/2017] ....17,110 | ....37,010,000 | ....2,423.0000 | ......... 368,892 | ...oooovvviriinnnnn 0 I JN I (833,284)] ... | .........(833,284) | ...... (195,421) 0 0 0 0 0001.............
Equity/I | JP Morgan Chase
Fixed Annuity Hedge NA......... ndex |&Co 8I5DZWZKVSZITNUHU748..... | 09/28/2016( 09/28/2017 ....13,342 | ....28,970,000 | ....2,237.0000 850,419 0 0....(2640381)] .. ... (2,640,381) ] ...... (967,266) 0 0 0 0 0001............
Equity/I | JP Morgan Chase
Fixed Annuity Hedge N/A......... ndex |&Co 8I5DZWZKVSZIINUHU748..... | 09/28/2016| 09/28/2017] ......4,942 | ....10,730,000 | ....2,303.0000 | ......... 165,854 0 0 (684,865)] ... | ..........(684,865) | ...... (243,590) 0 0 0 0 0001............
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S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option
S&P 500 OTC Call Option

S&P 500 OTC Call Option

9SMLS0AB...............

9SCSS0AB..............

9SMLS0AD...............

9SBCS0AD..............

9SBCSO0AB...............

9SJPSOAB.

9SCSS0AJ

9SCSS0AH..............

9SCSSOAF...............

9SMLSOAF..

9SMLS0AJ

9SMLSOAH..............

9SMLSOAL..............

9SCSSOAL...............

9SCSSOAT..............

9SCSSO0AR........cvovene

9SCSSO0AP...............

9SCSSOAN...............

9SRBSOAD...............

9SRBS0AB...............

9SMLSOAP..............

9SBCSOAF..

9SMLSOAT..............

9SMLSOAR...............

9SMLSOAV..............

9SBCS0AH...............

9SMLS0BD.

9SCSS0AX.....ovvsrree

9SCSS0AV..............

9SRBSOAF..............

9SMLSOBB..............

9SMLSO0AZ...............

9SMLSOBF.............

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 10/07/2016 10/06/2017| ....17,467 | ....37,620,000 | ....2,241.0000 923,655 0 0....(3420,729)] ... | ...... (3,420,729 ...(1,282,260) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 10/14/2016] 10/13/2017] ....26,929 | ....57,440,000 | ....2,208.0000 | .....1,590,157 | .....coovvrvuvenecn 0 0 ]....(6,098,975) ] ... | ....... (6,098,975) | ...(2,183,797) 0 0 0 0 0001.......cee.e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/21/2016 10/20/2017] ....50,384 | ..107,880,000 | ....2,208.0000 | .....4,477,122 | ................ 0 20 (11,480,944) | ... | .....(11,480,944) | ...(4,082,773) 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5170UK5573..... [10/21/2016] 10/20/2017| ....43,701 | ...93,570,000 | ....2,233.0000 3,359,165 0 0 ....(8982657)] .| ... (8,982,657)| ...(3,213,039) 0 0 0 0 0001.............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... 10/21/2016]10/20/2017] ....21,203 | ...45,400,000 | ...2,251.0000 | ......1,457,303 | woocccocc... 0 04,060,560 | .. | ...... (4,060,560 | ...(1,493,873) 0 0 0 0 0007 oo
Equity/I | JP Morgan Chase
Fixed Annuity Hedge N/A......... ndex |&Co 8I5DZWZKVSZITNUHU748..... | 10/21/2016( 10/20/2017| ....39,745 | ....85,100,000 | ....2,261.0000 | ......2,544,475 | ....ccccceeeccccc2 0 0] (7,206,139) ] .. | e (7,206,139) | ...(2,572,004) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 10/21/2016] 10/20/2017] ....34,089 | ....72,990,000 | ....2,291.0000 | .....1,795,468 | ............... 0 2.0 ]......(5,324,306) | ... | ....... (5,324,306) | ...(1,948,409) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 10/21/2016] 10/20/2017 ......7,034 | ...15,060,000 | ....2,317.0000 | ......... 304,221 | . 0 I I (945,691)] ... | ..........(945,691) | ...... (338,219) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 10/21/2016| 10/20/2017| ....22,974 | ....49,190,000 | ....2,398.0000 | ......... 481,995 | oo 0 0] (1,716,435) ] ] (1,716 435) | ...... (536,704) 0 0 0 0 0001............
Equity/l
. | Fixed Annuity Hedge .|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 10/28/2016(10/27/2017] ....16,488 | ....35,060,000 | ....2,208.0000 | ......1,084,416 L(3,771444)[ . | .....c (3,771,444) | ...(1,332,182) 0 0 0 0
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/07/2016| 11/07/2017] ......7,994 | ...17,040,000 | ....2,197.0000 593,075 0 0]....(1,939,235) | ... | ....... (1,939,235) | ...... (692,045) 0 0 0 0 0001
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 11/07/201611/07/2017| ......8,116 | ....17,300,000 | ....2,249.0000 | ......... 400,443 | .o 0 20 ](1,598,302) [ ... | ...l (1,598,302) [ ...... (580,117) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 11/14/2016]11/14/2017] ....21,694 | ....46,950,000 | ....2,230.0000 | ......1,605,139 | .....ccccccrece 0 0] (4617 414) ] ] (4,617 414)] ...(1,619,013) 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 11/14/2016] 11/14/2017 .....4,519 | .....9,780,000 | ....2,283.0000 223,239 0 0 (760,273) | ... | -........(760,273) | ...... (264,207) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 11/21/2016]11/21/2017] ....36,416 | ....80,050,000 | ....2,264.0000 | .....3,415,821 | ..coovvvvvvred 0 0] (6,773,152) ] | e (6,773,152) | ...(2,445,729) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 11/21/2016] 11/21/2017] ....22,974 | ....50,500,000 | ....2,280.0000 | .....1,978,291 | .....ccccccooeeeend 0 .0 ]......(3,943,508) | ... | ....... (3,943,508) | ...(1,368,083) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 11/21/2016]11/21/2017] ....33,073 | ....72,700,000 | ....2,295.0000 | .....2,615,082 | .....ocvcevrecd 0 0] (5,328,045) ] .. | ..o (5,328,045) | ...(1,903,834) 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 11/21/2016] 11/21/2017] ....50,974 | ..112,050,000 | ....2,318.0000 | .....3,526,381 | .....ccccoocoocen 0 20 ] (7,270,443) [ | e (7,270,443) | ...(2,565,010) 0 0 0 0 0001............
Equity/l | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 11/21/2016] 11/21/2017] ....30,921 | ....67,970,000 | ....2,351.0000 | .....1,644,688 | ..........cc...... 0 0] (3,560,024) ] ... | ... (3,560,024) | ...(1,215,536) 0 0 0 0 0001
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 11/21/2016| 11/21/2017| ......6,696 | ...14,720,000 | ....2,379.0000 292,883 0 0 (638,515)] ... | -.........(638,515) | ...... (204,953) 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... [ 11/21/2016(11/21/2017] ....19,675 | ....43,250,000 | ....2,462.0000 | ......... 476,332 0 0 (926,396) | ... (926,396) | ...... (185,132) 0 0 0 0 0001.......cce.e.
Equity/I | Barclays Bank
. | Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5I70UK5573..... [ 11/28/2016] 11/28/2017| ....12,390 | ....27,280,000 | ....2,288.0000 798,218 ..(2,082,459)| ... | ....... (2,082,459) [ ...... (746,304) 0 0 0 0
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/07/2016)12/07/2017] .....9,294 | ....20,830,000 | ....2,313.0000 | ......... 568,979 | ..ccoocrvriiininnnnd 0 0] (1,393,645) ] .| e (1,393,645) | ...... (492,057) 0 0 0 0 0001......cueeee.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 12/07/201612/07/2017] ......3,908 | ......8,760,000 | ....2,367.0000 | ......... 145,534 | oo 0 N I (431,347) ] ... | ..c.0.....(431,347) | ...... (143,528) 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... [ 12/14/2016|12/14/2017] ....23,424 | ....52,780,000 | ....2,321.0000 | ......1,721,664 | ......ccccccoeecoe 0 20 ] (3436,712) ] | e (3,436,712) | ...(1,201,814) 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [12/14/2016] 12/14/2017| ......5,028 | ...11,330,000 | ....2,377.0000 | ......... 241,495 0 0 (520,164) | ... (520,164) | ...... (171,407) 0 0 0 0 0001............
Equity/l
.| Fixed Annuity Hedge .|ndex |[Bank of America... EYKN6V0ZCB8VDIIULBSO..... [12/21/201612/21/2017| ....46,010 |..104,220,000 | ....2,335.0000 | ......4,385,673 ....(6,300,719) [ ... | ....... (6,300,719) | ...(2,193,021) 0 0 0 0
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 12/21/2016] 12/21/2017] ....42,880 | ....97,130,000 | ....2,360.0000 | .....3,562,899 | .......ccccccc.ol 0 20 ] (5,077,443)[ . | ......l (5,077,443) | ...(1,722,294) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 12/21/2016] 12/21/2017| ....51,426 | ..116,490,000 | ....2,388.0000 3,655,360 0 0 ]..(5141,404) ] ... | ...... (5,141,404) | ...(1,667,945) 0 0 0 0 0001............
Equity/l | RBC Capital
Fixed Annuity Hedge N/A........ ndex | Markets ES7IP3USRHIGCT1XBU11...... [ 12/21/2016] 12/21/2017] ...33,401 | ....75,660,000 | ...2,423.0000 | .....1,912,541 | woooccocvc.. 0 0| (2637,999) ] o (2,637,999)| ......(853,344) 0 0 0 0 000 o
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 12/21/2016(12/21/2017] ......7,033 | ....15,930,000 | ....2,453.0000 | ......... 332,661 | ..ooovvvvvirininnnn 0 I JN I (422,542) ] ... | .........(422,542) | ...... (111,585) 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 12/21/201612/21/2017] ....24,969 | ....56,560,000 | ....2,537.0000 | ......... 645,948 | ..o 0 0 (662,766) | ... | ..........(662,766) | ........(47,376) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 12/28/2016] 12/28/2017] ....12,738 | ....28,660,000 | ....2,330.0000 853,828 0 0 [....(1,804,113)] ... | ...... (1,804,113) ] ...... (631,317) 0 0 0 0 0001............




119030

statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9SMLSOBH............... Fixed Annuity Hedge NA......... Eg:)l(ly/l Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 01/06/2017]|01/05/2018] ....11,827 | ....26,930,000 | ....2,365.0000 | .....cccocrvrcrcrc 0| (748,886) L0 (1,421815)] ] (1,421,815)] ...... (672,930) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSOB................ Fixed Annuity Hedge N/A......... Eg;l(lyll Bank of America... EYKN6V0ZCB8VDOIULBSO..... |01/13/2017|01/12/2018] ....23,498 | ....53,450,000 | ....2,348.0000 | ................... 0 |....(1,884,305) 20 ] (3,173,288) ] | (3,173,288) | ...(1,288,983) 0 0 0 0 0001.......cee.e.
S&P 500 OTC Call Option 9SRBSOAJ................ Fixed Annuity Hedge NA......... Eg:;ly/l ;zﬁ«g:pml ES7IP3U3RHIGC71XBU11......[01/20/2017] 01/19/2018] ....32,999 | ...74,950,000 | ....2,341.0000 | ....ccoovvrrrcrcrc 0 |...(2,893,022) 20 ] (4,658,790) | ... | ....... (4,658,790) | ...(1,765,768) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSOBL............... Fixed Annuity Hedge N/A......... Eg:)l(lyll Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/20/2017]|01/19/2018] ....43,209 | ...98,140,000 | ....2,366.0000 | .......cccccecrcrc 0 |....(3,258,391) 20 ]...(5,334,902) [ ... | ....... (5,334,902) | ...(2,076,512) 0 0 0 0 0001.............
S&P 500 OTC Call Option  9SRBSOAH............... Fixed Annuity Hedge. N/A......... Eg:)'}‘//l I\R/I:ﬁ;:p“al ES7IP3U3RHIGC71XBU11......| 01/20/2017| 01/19/2018] ....59,754 | ..135,720,000 | ....2,392.0000 | ........cocccccr 0 |...(3,827,244) .0 ....(6,356,545) [ ... | ....... (6,356,545) | ...(2,529,302) 0 0 0 0 0001 ...
S&P 500 OTC Call Option 9SCSSOBF................ | Fixed Annuity Hedge N/A......... Eg:)l(lyll l(;rtedltSUIsse o E58DKGMJYYYJLN8C3868.... [01/20/2017]|01/19/2018 ....27,781 | ...63,100,000 | ....2,429.0000 | ...occovvrrcrcrccc 0 |...(1,375437) 0] (2,268,673 | ... | .....l (2,268,673)] ...... (893,236) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SCSSOBD............... Fixed Annuity Hedge NA......... ﬁg::(iyll I(rl]l;edl!SUISSe e E58DKGMJYYYJLN8C3868.... [01/20/2017]01/19/2018] ......7,621 | ....17,310,000 | ....2,459.0000 | .......cccececcceo. 0| (301,182) 0 (503,569)] ... | ..........(503,569) (202,387) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SCSSOBB............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l ﬁ];edltSUIsse o E58DKGMJYYYJLN8C3868.... [ 01/20/2017]01/19/2018] ....31,968 | ...72,610,000 | ....2,544.0000 | ......ccccvcrcrcrc 0 | (617,302) .0 ].....(1,010,828) | ... | ....... (1,010,828) | ...... (393,526) 0 0 0 0 0001............
S&P 500 OTC Call Option  9SMLSOBN............... Fixed Annuity Hedge N/A......... Eg;l(ty/l Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 01/27/2017|01/26/2018] ....12,756 | ....29,270,000 | ....2,375.0000 | .........cccocc (V] (851,973) 20 ] (1,497,814) ] (1,497 814) | ...... (645,841) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSOBP. . | Fixed Annuity Hedge. . Eg:)l(ty/l Bank of America... EYKNG6V0ZCB8VDIIULBSO..... | 02/07/2017]|02/07/2018] ....12,363 | ....28,350,000 | ....2,374.0000 | ...cccoccuvercecccc0 | e (828,321) ...(1,542,645)| ... | ....... (1,542,645)] ...... (714,324) 0 0 0 0
S&P 500 OTC Call Option  9SMLSOBR............... Fixed Annuity Hedge N/A......... Eg;l)l(ty/l Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 02/14/2017|02/14/2018] ....23,546 | ....55,040,000 | ....2,416.0000 | ..........cc...... 0 |...(1,605837) 0] (2,321,556) | | e (2,321,556) | ...... (715,719) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSOBLZ............... | Fixed Annuity Hedge N/A......... Eg:)l(ty/l Bank of America... EYKN6V0ZCB8VDOIULBBSO..... | 02/21/2017|02/21/2018] ....33,623 | ...79,530,000 | ....2,437.0000 | ...cccoevcrurcrcrc 0 |...(2,875,775) 20 ](2,953,751) [ . | e (2,953,751)| ........(77,976) 0 0 0 0 0001............
S&P 500 OTC Call Option  9SMLSOBX............... Fixed Annuity Hedge N/A......... ﬁg;l(tyll Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 02/21/2017|02/21/2018] ....35,538 | ....84,060,000 | ....2,464.0000 | ................... 0 |...(2,583,257) 0] (2,613,992) ] ] e (2,613,992)] ........(30,735) 0 0 0 0 0007 ..o
S&P 500 OTC Call Option 9SRBSOAL............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l I\R/Iz?kect:pnal ES7IP3U3RHIGC71XBU11...... | 02/21/2017| 02/21/2018] ....60,832 | ..143,890,000 | ....2,490.0000 | .....cccccvercrcrc 0 |...(3,755,768) 20 (3,718,494) [ ] (3,718494) ......... 37,274 0 0 0 0 0001............
S&P 500 OTC Call Option  9SMLSOBV............... Fixed Annuity Hedge N/A......... Eg;l(ty/l Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 02/21/2017|02/21/2018] ....26,017 | ....61,540,000 | ....2,529.0000 | ...........ccc..... 0 |....(1,233,206) 0] (1,130427) ] ] (1,130427)| ....... 102,779 0 0 0 0 0001............
S&P 500 OTC Call Option 9SCSSOB................ Fixed Annuity Hedge N/A......... Eg;l(ty/l I(r;1;edltsmsse o E58DKGMJYYYJLN8C3868.... [02/21/2017]02/21/2018] ......6,701 | ....15,850,000 | ....2,560.0000 | .......cccoceercrc 0 | (248,875) 0 (220,788) | ... (220,788) 28,087 0 0 0 0 0001............
S&P 500 OTC Call Option  9SMLSOBT............... | Fixed Annuity Hedge. N/A......... ﬁgglxw Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 02/21/2017|02/21/2018] ....19,054 | ....45,070,000 | ....2,649.0000 0 (325,442) LU o~ (198,032)] ... [ .vvr..(198,032) | ....... 127,410 0 0 0 0 0001
S&P 500 OTC Call Option 9SBCSOAL............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l Eigz\ays ek G5GSEF7VJP5I70UK5573..... [02/28/2017]02/28/2018] ......9,849 | ...23,280,000 | ....2,438.0000 | .....cccvvvercrc 0 | (681,819) 20 (1,342,502) [ . | (1,342,502) [ ...... (660,684) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SBCSOAJ................ Fixed Annuity Hedge N/A......... ﬁg:;tyll E’Eg‘ays ek G5GSEF7VJP5I70UK5573..... | 02/28/2017|02/28/2018] ......3,038 | .....7,180,000 | ....2,495.0000 | ..........ccc...... 0 | (132,401) w0 ] (186,190) | ... | ..........(186,190) (53,789) 0 0 0 0 0007 ..o
S&P 500 OTC Call Option 9SMLSOCD............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l Bank of America... EYKN6V0ZCB8VDOIULBBSO..... | 03/07/2017|03/07/2018] ......7,241 | ...17,150,000 | ....2,440.0000 | .......cccocececeo. 0| (513,532) RN I (657,247)] ... | ..........(657,247) | ...... (143,716) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSOCB............... Fixed Annuity Hedge N/A......... Eg;l(lyll Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 03/07/2017|03/07/2018] ......3,640 | .....8,620,000 | ....2,493.0000 | ...........c....... 0 | (172,136) 0 (233,120) | ... (233,120)] ........(60,984) 0 0 0 0 0001.......cce.e.
S&P 500 OTC Call Option 9SMLSOCH. .| Fixed Annuity Hedge: . Eg:)l(ly/l Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 03/14/2017)|03/14/2018] ....22,258 | ....52,650,000 | ....2,437.0000 ...(1,569,189) ..(2,004452) ... ...... (2,094,452) (525,263) 0 0 0 0
S&P 500 OTC Call Option  9SMLSOCF............... | Fixed Annuity Hedge. N/A......... Eg;"xw Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 03/14/2017|03/14/2018] ......4,363 | ....10,320,000 | ....2,488.0000 | ................... 0 | (204,363) IO I (295,039)] ... | ..........(295,039) | ........(90,676) 0 0 0 0 0001......cueeee.
S&P 500 OTC Call Option 9SMLSOCP............... Fixed Annuity Hedge NA......... Eg:)l(ly/l Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 03/21/2017]|03/21/2018] ....38,323 | ....89,830,000 | ....2,415.0000 | .....cocvvvrrcrcrc 0 |...(3,494,291) 20 ] (4,204613) | (4,204,613)] ...... (710,322) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSOCN............... Fixed Annuity Hedge N/A......... Eg;l(lyll Bank of America... EYKNGV0ZCB8VDIIULBSO..... |03/21/2017]|03/21/2018] ....43,191 | ..101,240,000 | ....2,442.0000 | ....occcverercrccc 0 |...(3,371,058) .0 ].....(4,063,426) | ... | ....... (4,053,426)] ...... (682,369) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SCSSOBP............... Fixed Annuity Hedge NA......... Eg:)'}‘/” E\iedltsmsse e E58DKGMJYYYJLNBC3868.... [ 03/21/2017]03/21/2018] ....43,477 |..101,910,000 | ....2,465.0000 | .......cccecrcccec. 0 |...(2,955,132) 20 ]...(3,551,459) [ .. | ....... (3,551,459) [ ...... (596,327) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SCSSOBN.. .| Fixed Annuity Hedge . Eg;l(lyll l(rl]rtedltSUIsse e E58DKGMJYYYJLN8C3868.... | 03/21/2017|03/21/2018] ....28,805 | ....67,520,000 | ....2,479.0000 ...(1,789,079) .(2,108077) [ ... | ... (2,108,077)[ ...... (318,999) 0 0 0 0
S&P 500 OTC Call Option 9SBCSOAN............... Fixed Annuity Hedge NA......... Eg:;ly/l gErCC\ayS ek G5GSEF7VJP5I70UK5573..... [03/21/2017]03/21/2018) ....23,345 | ...54,720,000 | ....2,511.0000 | ..cocovvrvcrcc 0 |...(1,160,015) 20 (1373727 | (1,373,727) ] ...... (213,711) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SCSSOBL............... Fixed Annuity Hedge N/A......... Eg:)l(lyll E];edltSUIsse FB E58DKGMJYYYJLN8C3868.... [ 03/21/2017]03/21/2018] ......7,636 | ....17,900,000 | ....2,537.0000 | ...occoovrrcrcrccc 0 | (313,229) I IO (366,291)] ... | -.........(366,291)] ........(53,062) 0 0 0 0 0001............
S&P 500 OTC Call Option  9SMLSOCL............... Fixed Annuity Hedge. N/A......... Eg:)'}‘//l Bank of America... EYKN6V0ZCB8VDIIULBSO..... 03/21/2017|03/21/2018] ....25,187 | ....59,040,000 | ....2,637.0000 | ........ccocevverecd (U (B (430,950) w0 ] (438,199)] ... | ........(438,199) | ..........(7,249) 0 0 0 0 0001.............
S&P 500 OTC Call Option 9SMLSOCR............... Fixed Annuity Hedge N/A......... Eg:)l(lyll Bank of America... EYKNGV0ZCB8VDIIULBSO..... | 03/28/2017|03/28/2018] ....14,102 | ...33,260,000 | ....2,447.0000 | .....cccocvercrcrc 0 | (883,067) 0] .(1,326,833) | ... | ...l (1,326,833) ] ...... (443,765) 0 0 0 0 0001.............
S&P 500 OTC Call Option 9SMLSOCV............... Fixed Annuity Hedge NA......... ﬁg::(iyll Bank of America... EYKN6V0ZCB8VDOIULBBSO..... | 04/07/2017| 04/06/2018] ......9,951 | ...23,440,000 | ....2,426.0000 | .......ccccceccc... 0| (707,815) 20 (1,062,401 . | (1,052,401)] ...... (344,587) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSOCT................ | Fixed Annuity Hedge N/A......... Eg:)l(ty/l Bank of America... EYKN6V0ZCB8VDIIULBBO..... | 04/07/2017]| 04/06/2018] ......6,122 | ....14,420,000 | ....2,480.0000 | ........cccccccco.. 0 | (288,407) I I (473352)] ... | .........(473,352) | ...... (184,945) 0 0 0 0 0001............
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Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 OTC Call Option 9SDBSOAD............... Fixed Annuity Hedge NA......... Eg:)l(ly/l Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 04/13/2017| 04/13/2018] ....26,939 | ...62,740,000 | ....2,399.0000 | .....cccovvvvcrcrc 0 |...(1,915539) 2.0 ].....(3,336,430) | ... | ....... (3,336,430) | ...(1,420,891) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SDBSOAB............... Fixed Annuity Hedge N/A......... Eg;l(lyll Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 04/13/2017|04/13/2018] ......5,397 | ....12,570,000 | ....2,444.0000 | ................... 0 | (269,381) w0 ] (538431)] ... [ ..cecc...(538,431) | ...... (269,050) 0 0 0 0 0001.......cee.e.
S&P 500 OTC Call Option 9SMLSODB............... Fixed Annuity Hedge NA......... Eg:;ly/l Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 04/21/2017|04/20/2018 ....37,485 | ...88,040,000 | ....2,420.0000 | .......cccocececrc. 0 |...(3,255572) 0] (4,348,736) | .. | ...l (4,348,736) | ...(1,093,163) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSOCZ............... | Fixed Annuity Hedge N/A......... Eg:)l(lyll Bank of America... EYKNGV0ZCB8VDIIULBSO..... | 04/21/2017| 04/20/2018 ....44,199 | ..103,810,000 | ....2,445.0000 | .....cccocvcrcrcrc 0 |....(3,303,875) 0] (4,480,512) [ .. | oo (4,480,512) | ...(1,176,637) 0 0 0 0 0001.............
S&P 500 OTC Call Option 9SCSSOBX............... Fixed Annuity Hedge. N/A......... Eg:)'}‘//l I(l?:;ed"smsse e E58DKGMJYYYJLNBC3868.... | 04/21/2017| 04/20/2018] ....50,288 | ..118,110,000 | ....2,468.0000 | ...........cc......d 0 |....(3,259,668) .0 (4 ATAA8T)] .. | e (4,474 487)] ...(1,214,819) 0 0 0 0 0001 ...
S&P 500 OTC Call Option 9SCSSOBV............... Fixed Annuity Hedge N/A......... Eg:)l(lyll I?\rted“ Susse B E58DKGMJYYYJLNBC3868.... [ 04/21/2017| 04/20/2018 ....35,654 | ....83,740,000 | ....2,483.0000 | ....ccocvvrcrcrccc 0 |....(2,085,046) 20 ].(2,850,622) | ... | ...... (2,850,622) [ ...... (765,576) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SCSSOBT............... | Fixed Annuity Hedge NA......... ﬁg::(iyll ﬁ\;edlt Susse E58DKGMJYYYJLNBC3868.... [ 04/21/2017]| 04/20/2018 ....26,623 | ...62,530,000 | ....2,514.0000 | ......ccccecrcrcrc 0 |...(1,250,482) 20 ] (1,755,770) [ | (1,755,770) | ...... (505,288) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SRBSOAN............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l ’\R,szk;:pltal ES7IP3U3RHIGC71XBU11...... | 04/21/2017| 04/20/2018] ......8,196 | ....19,250,000 | ....2,544.0000 | ......ccccoerercrcc 0 | (302,187) I I (439,361)] ... | -.........(439,361) | ...... (137,175) 0 0 0 0 0001............
S&P 500 OTC Call Option  9SMLSOCX............... Fixed Annuity Hedge N/A......... Eg;l(i‘//l Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 04/21/2017|04/20/2018] ....23,068 | ....54,180,000 | ....2,642.0000 0 (353,171) LU - (459,888)] ... [ .........(459,888) | ...... (106,717) 0 0 0 0 0001
S&P 500 OTC Call Option 9SMLSODD. .| Fixed Annuity Hedge: . Eg:)l(ty/l Bank of America... EYKNGV0ZCB8VDIIULBSO..... | 04/28/2017)|04/27/2018] ....16,022 | ....38,200,000 | ....2,466.0000 ...(1,055,690) ..(1,463494)[ ... | ...... (1,463,494)[ ...... (407,804) 0 0 0 0
S&P 500 OTC Call Option 9SCSSOCB............... Fixed Annuity Hedge N/A......... Eg;l)l(i‘//l I(:]I;edltSUISSe e E58DKGMJYYYJLNBC3868.... | 05/05/2017| 05/07/2018] ......9,140 | ....21,930,000 | ...2,471.0000 | .......occvcvvverecd 0 | (647,935) w0 ] (842,433)] ... | ..........(842,433) | ...... (194,499) 0 0 0 0 0001
S&P 500 OTC Call Option 9SCSSOBLZ............... | Fixed Annuity Hedge N/A......... Eg:)l(ty/l ﬁ];edltSUIsse o E58DKGMJYYYJLNBC3868.... [ 05/05/2017| 05/07/2018] ......4,222 | ....10,130,000 | ....2,529.0000 | ....ccccevrcrcrcrc 0 | (191,932) I I (264,712) ] ... | -.c.c.....(264,712) | .......(72,780) 0 0 0 0 0001............
S&P 500 OTC Call Option  9SRBSOAR............... Fixed Annuity Hedge N/A......... ﬁg;l(i‘//l I\RAES«i:pnﬁl ES7IP3U3RHIGC71XBU11...... | 05/12/2017| 05/14/2018] ....24,928 | ....59,600,000 | ....2,464.0000 | .................... 0 |....(1,758,670) 0] (2,423,364) ] ] (2,423,364)| ...... (664,693) 0 0 0 0 0001....coemen
S&P 500 OTC Call Option 9SRBSOAP............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l I\R/Iz?kect:pnal ES7IP3U3RHIGC71XBU11...... | 05/12/2017| 05/14/2018] ......5,224 | ...12,490,000 | ....2,513.0000 0 (252,371) 0 (379,481) ] ... | -.ceee....(379,481) | ...... (127,109) 0 0 0 0 0001............
S&P 500 OTC Call Option  9SMLSODH............... Fixed Annuity Hedge N/A......... Egg)l(i‘//l Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 05/19/2017|05/21/2018] ....43,120 | ..102,700,000 | ....2,456.0000 | .................. 0 |....(3,918,746) .0 ] .. (4,406,103) ] ... | ...... (4,406,103) | ...... (487,358) 0 0 0 0 0001
S&P 500 OTC Call Option 9SMLSODF............... | Fixed Annuity Hedge N/A......... Eg;l(ty/l Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 05/19/2017|05/21/2018] ....37,422 | ...89,130,000 | ....2,486.0000 | .......cococvcrcrc 0 |...(2,872513) 20 ]..(3,268,177) [ .. | ....ccl (3,268,177)] ...... (395,665) 0 0 0 0 0001............
S&P 500 OTC Call Option  9SBCSOAX............... Fixed Annuity Hedge N/A......... ﬁgglxw gircc\ays ek G5GSEF7VJP5I70UK5573..... | 05/19/2017|05/21/2018] ....65,960 | ..157,100,000 | ....2,511.0000 | .........cccccveeccd 0 |...(4,351,381) 0] (4,962,632) ] .. | e (4,962,632)| ...... (611,251) 0 0 0 0 0001.............
S&P 500 OTC Call Option 9SBCSOAV............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l Eigz\ays ek G5GSEF7VJP5I70UK5573..... [05/19/2017]05/21/2018) ....24,629 | ...58,660,000 | ....2,550.0000 | .......cccocvcrcrc 0 |...(1,266,916) 20 ].(1,406,156) | ... | ....... (1,406,156) | ...... (139,240) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SBCSO0AT............... | Fixed Annuity Hedge. N/A......... ﬁg:;tyll E’Eg‘ays ek G5GSEF7VJP5I70UK5573..... | 05/19/2017|05/21/2018] ......7,335 | ....17,470,000 | ....2,578.0000 | .........cccccc 0 | (309,170) w0 ] (344,313)] ... | .........(344,313) (35,142) 0 0 0 0 0001.............
S&P 500 OTC Call Option 9SBCSOAR............... Fixed Annuity Hedge N/A......... Eg:)l(ty/l Eig:\ays ek G5GSEF7VJP5I70UK5573..... [05/19/2017]05/21/2018 ....19,179 | ....45,680,000 | ....2,679.0000 | .....cccocvevcrc 0| (347,140) RN I (351,460)] ... | ..........(351,460) | ..........(4,320) 0 0 0 0 0001............
S&P 500 OTC Call Option  9SMLSODJ............... Fixed Annuity Hedge N/A......... Eg;l(lyll Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 05/26/2017|05/25/2018 ....14,165 | ....34,220,000 | ....2,505.0000 | ................... 0 | (886,446) 20 ] (1,125707) ] ] (1,125,707) | ...... (239,262) 0 0 0 0 0001.......cce.e.
S&P 500 OTC Call Option 9SMLSODN. .| Fixed Annuity Hedge: . Eg:)l(ly/l Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 06/07/2017]|06/07/2018] ....10,308 | ...25,080,000 | ....2,507.0000 | .....cceeee0 | e (715,994) 0 (839,733)] ... (839,733) ] ...... (123,739) 0 0 0 0
S&P 500 OTC Call Option  9SMLSODL............... Fixed Annuity Hedge N/A......... Eg;"xw Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 06/07/2017|06/07/2018] ......6,227 | ....15,150,000 | ....2,568.0000 0 (263,464) 0 (352,037) | ... (352,037)] ........(88,573) 0 0 0 0 0001......cueeee.
S&P 500 OTC Call Option 9SBCSOBB............... Fixed Annuity Hedge NA......... Eg:)l(ly/l E’ErCc‘ays ek G5GSEF7VJP5I70UK5573..... |06/14/2017|06/14/2018) ....24,357 | ...59,380,000 | ....2,513.0000 | .....cccvvvrvcrcc 0 |...(1,677,467) 0] (1,982,546) | ... | .....l (1,982,546) | ...... (305,079) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SBCSOAZ............... | Fixed Annuity Hedge N/A......... Eg;l(lyll gig\ays ek G5GSEF7VJP5I70UK5573..... |06/14/2017]| 06/14/2018] ......4,430 | ...10,800,000 | ....2,567.0000 | ...oococvrrcrcrccc 0 | (194,610) 0 (259,220) | ... (259,220)] ........(64,611) 0 0 0 0 0001............
S&P 500 OTC Call Option 9SMLSODR.............. Fixed Annuity Hedge NA......... Eg:)'}‘/” Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 06/21/2017]|06/21/2018| ....42,412 | ..103,300,000 | ....2,510.0000 | ......ccccececrcec. 0 |....(3,790,785) 2.0 ].....(3,570,104) [ .. | ....... (3,570,104) | ....... 220,680 0 0 0 0 0001............
S&P 500 OTC Call Option 9SRBSOBB. . | Fixed Annuity Hedge. . Eg;l(lyll I\RAE::k;:pltal ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ....39,033 | ....95,070,000 | ....2,540.0000 ...(2,927,865) ...(2,784580) [ ... | ...... (2,784,580) | ....... 143,286 0 0 0 0
S&P 500 OTC Call Option 9SRBSOAZ............... | Fixed Annuity Hedge NA......... Eg:;ly/l ;zﬁeﬁ:pml ES7IP3U3RHIGC71XBU11...... | 06/21/2017]| 06/21/2018] ....66,636 | ..162,300,000 | ....2,569.0000 | ........cccceccc... 0 |...(4,170,747) .0 ].....(3,993,908) | ... | ....... (3,993,908) [ ....... 176,839 0 0 0 0 0001............
S&P 500 OTC Call Option 9SRBSOAX............... Fixed Annuity Hedge N/A......... Eg:)l(lyll I\Rllsz;:pltal ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ....25,300 | ....61,620,000 | ....2,609.0000 | ......ccccvercrcrc 0 |...(1,201497) 20 ] (1,122879) | . | e (1,122,679) ] ......... 78,818 0 0 0 0 0001............
S&P 500 OTC Call Option  9SRBSOAV............... Fixed Annuity Hedge. N/A......... Eg:)'}‘//l I\R/I:ﬁéi:p“al ES7IP3U3RHIGC71XBU11...... | 06/21/2017| 06/21/2018] ......7,177 | ....17,480,000 | ....2,637.0000 | ........ccocovverecd (U (B (277,893) w0 ] (257,963) | ... | ccoerernn(257,963) | ....c.ee. 19,930 0 0 0 0 0001
S&P 500 OTC Call Option 9SMLSODP............... Fixed Annuity Hedge N/A......... Eg:)l(lyll Bank of America... EYKNGV0ZCB8VDIIULBSO..... | 06/21/2017|06/21/2018] ....21,847 | ...53,210,000 | ....2,740.0000 | .....cccocvercrcrc 0 | (340,595) I JN I (319,235) | ... [ .c.c....(319,235) | ........ 21,360 0 0 0 0 0001.............
S&P 500 OTC Call Option 9SMLSODT............... | Fixed Annuity Hedge NA......... ﬁg::(iyll Bank of America... EYKNG6V0ZCB8VDOIULBSO..... | 06/28/2017]06/28/2018] ....17,462 | ....42,620,000 | ....2,529.0000 0 ...(1,080374) 0]...(1340888)]..1[..... (1,340.888) ...... (260,514) 0 0 0 0 0001...........
0439999. Total-Written Options-Hedging Effective-Call Options and Warrants ..113,863,512 | (104,318451) 0 ]..(396,413,580) | XX] ...(396.413,580) |(122,833,876) 0 0 0 0 XXX XXX
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0499999. Total-Written Options-Hedging Effective ..113.863,512 | (104,318451) 0 |..(396,413,580) | XX| ...(396.413,580) |(122,833 876) 0 0 0 0 XXX XXX
0789999. Total-Written Options-Call Options and Warrants. ..113,863,512 | (104,318451) 0 |..(396,413,580) | XX| ...(396.,413,580) |(122,833,876) 0 0 0 0 XXX XXX
0849999. Total-Written Options. ..113.863,512 | (104,318 451) 0 ..(396,413,580) | XX| ...(396.413,580) |(122,833,876) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
Interest
AFLAC Inc Variable Rate Interest Rate Swap...... AFLAC Inc 001055AMA...........ccoccccvevcvivcvccrccinns D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/08/2015( 11/15/2024| ...........0 | ......9,400,000 | .........1.1818 | woooovvvvcrcrcncnc 0 | i 0 ......49,290 0 0 0 0 0 (VN I 127,638 J 108
Interest
AFLAC Inc Fixed Rate Interest Rate Swap.......... AFLAC Inc 001055AMA..........cemermrmrmmmmmiminnannns DI TR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015( 11/15/2024| ............0 | ......9,400,000 | ......... (PRI} I (N I 12,564 (100,110) | oo 7,931 7,931 0 0 0 0 0 103
Interest
AT&T INC Variable Rate Interest Rate Swap....... AT&TINC 00206RCEQ.........ccccoceeeecrevevevevevererenes | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014(03/11/2024| ...........0 | .....2,250,000 [ ..........1.2281 | woooovvvvcrcrcrcnc 0 | e 0 ......12,285 0 0 0 0 0 0 29,114 102
Interest
ATA&T INC Fixed Rate Interest Rate Swap............ AT&TINC 00206RCEQ..........coccecererererererererererenes | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014(03/11/2024| ............0 | ......2,250,000 | ......... (VY1) I 0 ... 692,886 | .......... (27,948) | ......... 437,395 cieeennn 437,395 0 0 0 0 0 102
BP CAPITAL MARKETS PLC Variable Rate Interest
Interest Rate Swap BP CAPITAL MARKETS PLC 05565QCSS... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015] 11/04/2024] .. ....9,000,000 11737 7,383 0 0 0 0 0 0
BP CAPITAL MARKETS PLC Fixed Rate Interest Interest
Rate Swap BP CAPITAL MARKETS PLC 05565QCSS5........ DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015( 11/04/2024| ............0 | .....9,000,000 [ ......... (VR VR10)] I (N I 42,839 (95,805) 27,043 27,043 0 0 0 0 0 102
BROOKFIELD ASSET MGMNT Variable Rate Interest
Interest Rate Swap BROOKFIELD ASSET MGMNT  112585AH7..... | D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96....|01/22/2015)01/15/2025] ...........0 | .....2,700,000 | .......... 11584 | cooovoorrirc (VN R 0 LA4TT 0 0 0 0 0 0 .....37,074 . 105...............
BROOKFIELD ASSET MGMNT Fixed Rate Interest
Interest Rate Swap BROOKFIELD ASSET MGMNT  112585AH7..... | D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/22/2015|01/15/2025] ............0 | ......2,700,000 (2.0250) 0 (69,679) (27,945) | ..cvvveven (43,986) | ... [ ceovvveve (43,986) 0 0 0 0 0 105
Interest
CBS CORP Variable Rate Interest Rate Swap.... | CBS CORP  124857APS..........cccooocrimmvrerrmnercnnes | D o Rate CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015]01/15/2025] ............0 | .....4,500,000 | .........1.1584 | .ccovvrrrerrrenn.d (1] IS 0 ....24,618 0 0 0 0 0 0].....6179 {103
Interest
CBS CORP Fixed Rate Interest Rate Swap......... | CBS CORP  124857APS.............ccccccoouuvcecececucennes | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/08/2015(01/15/2025] ............0 | .....4,500,000 | ......... (2.1420) [ .oooovevrrenend 0. 296,001 | .......... (49,266) | ........... 186,855 civeenen.. 186,855 0 0 0 0 0 103
CITIGROUP COMMERCIAL MORT Variable SERIES 2014GC23 CLASS (CMBS) A Interest
Rate Interest Rate Swap 17322VAV8 Dt Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015)| 07/10/2024] ............0 | .....4,850,000 [ ..........1.1554 0 0 25,956 0 0 0 0 0 0....64287 | 100...............
CITIGROUP COMMERCIAL MORT Fixed Rate | SERIES 2014GC23 CLASS (CMBS) A Interest
Interest Rate Swap 17322VAV8 .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015|07/10/2024] .. .4,850,000 | ..........(1.9205) | .ooovvvvvvrrrrn0 | e (342,412) ..(46,313) | .. 0 0 0 0 0 100
CML 6400 Goldsboro 210676 Variable Rate Interest
Interest Rate Swap CML 6400 Goldsboro, B. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014) 11/10/2024] ...........0 | ......9,250,000 11846 | oo (VN 0 . 48,761 0 0 0 0 0 (V] I 125,483 B L T—
CML 6400 Goldsboro 210676 Fixed Rate Interest
Interest Rate Swap CML 6400 Goldsboro. B. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014(11/10/2024| ............0 | .....9,250,000 [ ......... (VX721 | I 0 2,691,117 | .......(116,666) | .......1,698,812 | ...| ....... 1,698,812 0 0 0 0 0 113
COMM MORTGAGE TRUST Variable Rate COMM MORTGAGE TRUST SERIES Interest
Interest Rate Swap 2014UBS6 CLASS (CMBS) A 12592PBH5 Dt Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015) 11/10/2024] ...........0 | ....9,400,000 | .........1.0337 | cooovrvcrucccccn (VN OO 0 ......48,303 0 0 0 0 0 (VN I 127,517 J102.............
COMM MORTGAGE TRUST Fixed Rate Interest | COMM MORTGAGE TRUST SERIES Interest
Rate Swap 2014UBS6 CLASS (CMBS) A 12592PBH5 D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015( 11/10/2024| ............0 | ......9,400,000 | ......... (1.9425) [ .oovovrerennd 0 |...(1,268,031)] ... (91,298) | ......... (800,465)] ... | ..........(800,465) 0 0 0 0 0 102
COMM MORTGAGE TRUST Variable Rate COMM MORTGAGE TRUST SERIES 2014LC15 Interest
Interest Rate Swap CLASS (CMBS) A 12591TAG1 .|Rate | CME Group Inc.... 5493003SMMGZRISHXLIS.... | 02/05/2015|03/10/2024] .. ....5,850,000 1.2281 .0 31,552 0 0 0 0 0 0
COMM MORTGAGE TRUST Fixed Rate Interest | COMM MORTGAGE TRUST SERIES 2014LC15 Interest
Rate Swap CLASS (CMBS) A 12591TAG1 D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015(03/10/2024| ............0 | ......5,850,000 [ ......... (1.8985) [ .oovvveverevenened 0| (442,669)| .......... (54,914) | .......... (279,442) | ... | .........(279,442) 0 0 0 0 0 100
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap USBancorp 91159HHKO........ccovcvevcrercrcrcrcrcrnnnens | D L Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015(09/11/2024] ............0 | .....4,700,000 | ..........1.2281 0 0 25,538 0 0 0 0 0 0 63,045 106.
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap USBancorp 91159HHKO..........ccooooncvcvcvercrcncnenen | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015(09/11/2024| ............0 | .....4,700,000 | ......... (2.3850) | ..oovvveverererenend 0...1,153570 | ... (56,670) ........... 728,210 — Al 0 0 0 0 0 106
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap BAT INTL FINANCE PLC  05530QAKG............... DI TR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015(06/15/2025] ...........0 | ......9,250,000 | ..ooe 14312 | oo 0 | i 0 ......49,957 0 0 0 0 0 (VN I 130,474 J 104
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap BAT INTL FINANCE PLC 05530QAKG............... D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015(06/15/2025] ...........0 | ......9,250,000 | ......... (24475) [ oo 0 1,947,100 | .......(113,197)| .......1,229,139 | .| ....... 1,229,139 0 0 0 0 0 104
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap Comcast Corp  20030NBNO...........cccueeeueeeererernnens Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015| 08/15/2025] ............0 | .....4,500,000 | ..........1.1818 0 0 23,596 0 0 0 0 0 0 64,135 J 103
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap Comcast Corp  20030NBNO...........cccccccccccccciccene D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(08/15/2025| ...........0 | .....4,500,000 | ......... (PRCIE] 0f..... 744592 | ... (51,919) ......... 470,036 <ieren 470,036 0 0 0 0 0 103
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap Branch Banking & Trust 07330MAAS................. DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015( 10/30/2026| ...........0 | .....4,600,000 | ..o, 11718 | ovoriiiriririrc 0 | i 0 e 24,440 0 0 0 0 0 0 70,266 J 103
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap Branch Banking & Trust 07330MAAS................ D1 Rate | CME Group Inc.... 5493003SMMGZR9SHXL96.... [ 06/18/2015( 10/30/2026| ............0 | .....4,600,000 | ......... (PRGKT:1)] 0 1,259,875 | ......... (58,391) | ........... 795,316 v 195,316 0 0 0 0 0 103
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap UnitedHealth Group Inc 91324PCP5.................. [ TR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/21/2015(07/15/2025] ............0 | ......6,500,000 | .........1.1584 | wooooovoverirercc 0 | i 0 +.0....35,560 0 0 0 0 0 0 92,163 104
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap UnitedHealth Group Inc 91324PCPs................ D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/21/2015(07/15/2025] ...........0 | .....6,500,000 | ......... (24763) [ ...oovvvvrveren 0|....2,067,065 | ... (82,267) ........1,304,868 | ...| ....... 1,304,868 0 0 0 0 0 104
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap Stryker Corporation 863667AF8... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015| 05/15/2024] .. .4,700,000 .1.1818 .0 24,645 0 0 0 0 0 0
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap Stryker Corporation 863667AFS8..............ccccco. | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015(05/15/2024| ...........0 | .....4,700,000 | ......... (PARCIT1) | 0. 851,585 (55,343) 537,577 537,577 0 0 0 0 0 104
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap QUALCOMM Inc 747525AF0.........cocererererenens DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015] 05/20/2025] ............0 | .....4,250,000 | ..........1.1717 0 0 22,508 0 0 0 0 0 0 59,685 103
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Statement as of June 30, 2017 of the

Life Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap QUALCOMM Inc 747525AF0..........cccccvcvcvcvereene D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015(05/20/2025] ...........0 | .....4,250,000 | .......... (P0ZELI) ) 0| (384,896) | .......... (43,961) | .......... (242972)] ... | ..........(242,972) 0 0 0 0 0 103

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap Gilead Sciences Inc 375558BF9...........cccccccoeeeees | D e Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 09/09/2015(03/01/2026| ...........0 | ......9,250,000 [ ...........1.0540 | ..ooooroverererenen 0 | i 0 o 47,867 0 0 0 0 0 (] IO 136,178 106

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap Gilead Sciences Inc 375558BF9.............cccccccee... | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 09/09/2015(03/01/2026| ...........0 | .....9,250,000 | ......... (VAL 10) | 0. 896,869 | .......(104,433)] ........... 566,163 coee.566,163 0 0 0 0 0 106

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap QUALCOMM Inc 747525AF0........ccoooevmrererererennns DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/13/2015| 05/20/2025] ............0 | .....4,250,000 | .........1.1717 0 0 22,508 0 0 0 0 0 0 ......59,685 J 103

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap QUALCOMM Inc  747525AF0.........cocorermvererrrenees Dl Rate CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/13/2015| 05/20/2025] .............0 | .....4,250,000 | .......... (2.0080) | oo (V) I (510,469) [ .......... (43,144) (322,242)[ ... (322,242) 0 0 0 0 0 103,

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap BHP Billiton Finance 055451AU2........................ DI PO Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015(09/30/2023| ............0 | ......9,250,000 [ .....cc...1.2964 | oooovvvverererenc 0 | i 0 ......50,397 0 0 0 0 0 (VN I 115,625 J 103

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap BHP Billiton Finance 055451AU2........................ D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015{09/30/2023| ...........0 | .....9,250,000 | ......... (1.9670) [ .ooovveveveverenen (VN IR (76,248) | .......... (90,974) | ..oveveve (48,133) | ... [ covvrveee (48,133) 0 0 0 0 0 103

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap ELECTRICITE DE FRANCE SA 268317AS3..... | D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015( 10/13/2025] ...........0 | .....8,750,000 | ..o 11551 | oo 0 | i 0 ce 47,091 0 0 0 0 0 (VN I 125,937 J 103

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap ELECTRICITE DE FRANCE SA 268317AS3..... | D 1......... Rate | CME Group Inc.... 5493003SMMGZR9SHXL96.... | 10/07/2015) 10/13/2025] ............0 | .....8,750,000 [ .......... (VAT 10)] I (V] (678,338) [ .......... (91,044) | .......... (428,212) e (428,212) 0 0 0 0 0 103

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap Caterpillar Financial Service 14912L6G1. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015) 12/01/2024] .. .4,800,000 .1.0540 24,839 0 0 0 0 0 0 104...

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap Caterpillar Financial Service 14912L6G1........... Dt Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015) 12/01/2024] ...........0 | .....4,800,000 [ .......... (2.0155) | oo 0 | (425,949) [ .......... (48,372) [ ..vvvvv (268,887)] ... | ..........(268,887) 0 0 0 0 0 104

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap Flowserve Corp 34354PADT.........cccccocveucucueniure DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015( 11/15/2023] ...........0 | .....8,750,000 | ..o 11818 | oo 0 | i 0 ......45,882 0 0 0 0 0 (VN I 110,463 J 103

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap Flowserve Corp 34354PADT..........ccccoommmcrrvvreennns D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/04/2015) 11/15/2023] ............0 | .....8,750,000 [ .......... (1.9720) | oo 0 | (464,256) | .......... (86,275) | .......... (293,069) | ... (293,069) 0 0 0 0 0 103

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap National Oilwell Varco Inc 637071AJ0................ D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015(12/01/2022] ............0 | ......8,500,000 [ ..........1.0540 | ..ococovvevererenc 0 | i 0 ......43,986 0 0 0 0 0 0 98,939 101

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap National Oilwell Varco Inc 637071AJ0................ Dt Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/04/2015) 12/01/2022] ............0 | .....8,500,000 [ .......... (GRCICTULI)Y 0 | (469,436) | .......... (79,900) | .......... (296,339) | ... (296,339) 0 0 0 0 0 101

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap Tosco Corp  891490ARS..........cccccvevevevevevevcverens D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015|01/01/2027] ............0 | ...10,000,000 | ...........1.2986 0 0 32,580 0 0 0 0 0 (VN I 154,133 J106....cccene

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap Tosco Corp 891490AR5.........occvvvvvevevirvracrerniiiens Dt Rate | CME Group Inc.... 5493003SMMGZR9SHXL96.... | 11/03/2015)01/01/2027] ...........0 | ....10,000,000 [ .......... (2.2290) | oo 0 | (387,287) | ccovvvvvvereens(619) | e (244,482)| ... | ..........(244,482) 0 0 0 0 0 106

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap Marsh & Mclennan 571748AZ5..............ccccceeeeee. | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015(03/14/2026| ...........0 | .....4,500,000 | .......... 82417 | oo 0 | i 0 cn 24,161 0 0 0 0 0 0]....66387 J 108

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap Marsh & Mclennan  571748AZ5............cccovceeeeee | D T Rate | CME Group Inc.... 5493003SMMGZR9SHXL96.... | 10/07/2015) 03/14/2026] ............0 | ......4,500,000 (2.0940) 0 (PREREDY — (47,115) [ coovve (147,168)] ... | .........(147,168) 0 0 0 0 0 103

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap IBM Corp  459200AR2..........cocowvvvevvrvvererererererenenes | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015)08/01/2027] ............0 | ....10,500,000 ....1.1696 0 0 55,961 0 0 0 0 0 (VN I 166,733 J 109

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap IBM Corp  459200AR2.........ccocveveveveverererererererenenes | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015(08/01/2027| ............0 | ....10,500,000 [ ......... (VIVLR10) | (VN I 474512 | .......(118,808) 299,543 299,543 0 0 0 0 0 109

DEUTSCHE BANK Variable Rate Interest Rate Interest | London Clearing

Swap ROLLS-ROYCE PLC 77578JABA4. .|Rate | House 549300035Z3DHK2T4A54....... | 06/30/2016 | 10/14/2025] .. ..2,750,000 .1.1584 .0 5,180 0 0 0 0 0 0 39,587 100

DEUTSCHE BANK Fixed Rate Interest Rate Interest | London Clearing

Swap ROLLS-ROYCE PLC 77578JABA.........ccccoueeeee. Do Rate | House 549300035Z3DHK2T4A54....... 06/30/2016( 10/14/2025] ............0 | .....2,750,000 [ ......... (GICKI:1I) Y 0 |...(1,854,351)] .......... (18,909) | .......(1,170,589) | .. | ...... (1,170,589) 0 0 0 0 0 100

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap DIST OF COLUMBIA REVENUE 25483VPW8.. | D 1........ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/18/2015| 06/01/2025] ............0 | ......3,000,000 21,0540 | 0 | i 0 ......15,525 0 0 0 0 0 0......42,212 105

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap DIST OF COLUMBIA REVENUE 25483VPW8.. | D 1........ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/18/2015| 06/01/2025] ............0 | ......3,000,000 (2.2630) 0 220,254 (33,945) | .......... 139,039 coeee 139,039 0 0 0 0 0 105

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap Marsh & Mclennan 571748AZ5...............ccccc.. | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 09/09/2015| 03/14/2026] .............0 | ......6,500,000 212 ] 0 | e 0 34,864 0 0 0 0 0 0 95,892 109

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap Marsh & Mclennan  571748AZ5. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015| 03/14/2026] .. ....8,500,000 (2.2600) 0 0 0 0 0 109

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap COMMUNITY HOSPITALS OF | 20369EAAO.... | D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015) 05/01/2025] ............0 | ....10,500,000 .....1.1696 0 0 55,961 0 0 0 0 0 0. 146,964 98

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap COMMUNITY HOSPITALS OF | 20369EAAO.... | D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015(05/01/2025] ............0 | ....10,500,000 [ ......... (VXAP10) | I 0 |...(1,013251)] ......(107,114) | .......... (639,631)] ... | -.........(639,631) 0 0 0 0 0 98

DEUTSCHE BANK Variable Rate Interest Rate Interest

Swap McDonalds Corp  580135BY6..........cccouuervrveeeirees | D T Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 11/03/2015| 01/08/2028] .............0 | ....10,000,000 ....1.1554 0 0 59,085 0 0 0 0 0 0] 162,190 . 109.........

DEUTSCHE BANK Fixed Rate Interest Rate Interest

Swap McDonalds Corp  580135BY...........cccccceerercrereces | D i Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015|01/08/2028] ............0 | ....10,000,000 (2.2890) 0 582,132 | ........(116,357) | ........... 367,480 ceveeennns 367,480 0 0 0 0 0 109

DEUTSCHE BANK Variable Rate Interest Rate | KANSAS ST DEV FIN AUTH REVENUE Interest

Swap 485429Y99 D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/12/2015| 04/15/2026] ............0 | ......5,300,000 | ..........1.1584 0 0 28,995 0 0 0 0 0 0]....78574 J 108

DEUTSCHE BANK Fixed Rate Interest Rate KANSAS ST DEV FIN AUTH REVENUE Interest

Swap 485429Y99 DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/12/2015| 04/15/2026] ............0 | ......5,300,000 | ......... (V7R A10)] [ (N 115,693 | .......... (60,107) [ ..o 73,033 cooverenenn 13,033 0 0 0 0 0 103
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statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap Citigroup Inc 172967JP7.........cccccvcvcvcccvcvccccccins D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 04/23/2015(04/27/2025] ...........0 | .....9,250,000 [ .........1.0373 | wooovvvvvvrcrcrcncn 0 | e 0 ......49,810 0 0 0 0 0 (VN I 129,376 VLS
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap Citigroup INc 172967JP7.......oooeveirnnnns DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 04/23/2015(04/27/2025] ............0 | ......9,250,000 [ ......... (PXURT(0) ) 0 | (819,983) | .......... (94,211) [ covvved (517,628) ] ... | ..........(517,628) 0 0 0 0 0 105
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap OAKLAND CA PENSN OBLG 672319CES8....... |D 1........ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/07/2016( 12/15/2023| ...........0 | .....4,500,000 | ..........1.2456 | ...cccoccocicncn 0 | e 0 ...24,292 0 0 0 0 0 0].....57,180 100
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap OAKLAND CAPENSN OBLG 672319CES8....... | D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/07/2016(12/15/2023| ............0 | .....4,500,000 [ ......... (1.9260) | ...oovvvverererenen 0 | (381,867) | ....ccven (43,335) | ......... (241,060) | ... | ..........(241,060) 0 0 0 0 0 100
DEUTSCHE BANK Variable Rate Interest Rate | KANSAS ST DEV FIN AUTH REVENUE Interest
Swap 485429Y81 Dl Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 08/12/2015| 04/15/2025] .............0 | .....2,700,000 | .........1.1584 | .ccoorvverecnncnccd (V] IS 0 14771 0 0 0 0 0 0].....37683 {103
DEUTSCHE BANK Fixed Rate Interest Rate KANSAS ST DEV FIN AUTH REVENUE Interest
Swap 485429Y81 DI PO Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/12/2015| 04/15/2025] ............0 | ......2,700,000 (2.1640) 0 39,539 (29,701) 24,960 24,960 0 0 0 0 0 103
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap 21ST CENTURY FOX AMERICA 90131HBBO...[D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015| 06/30/2028] .............0 | ......8,000,000 L1468 | 0 | e 0 ......43,589 0 0 0 0 0 0. 132,665 J106........c
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap 21ST CENTURY FOX AMERICA 90131HBBO...[ D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015| 06/30/2028] ............0 | ......8,000,000 (2.3090) 0 (222,990) (92,360) | ......... (140,766) | ... | ..........(140,766) 0 0 0 0 0 106
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap INVESCO FINANCE PLC  46132FAD2............... Dl Rate | CME Group Inc.... 5493003SMMGZR9SHXL96.... | 10/08/2015) 01/15/2026] ...........0 | ......9,000,000 10232 | (VN R 0 .....45542 0 0 0 0 0 (VN I 131,518 | 104...............
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap INVESCO FINANCE PLC 46132FAD2. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015|01/15/2026] .. ..9,000,000 (2.1180) 0 (62,473) ..(97,428) (39,437) | ... (39,437) 0 0 0 0 0 104
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap DIST OF COLUMBIA REVENUE 25483VPVO... | D 1.......... Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 08/18/2015| 06/01/2024 ............0 | ......1,750,000 ....1.0540 0 0 9,056 0 0 0 0 0 0 23,017 101
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap DIST OF COLUMBIA REVENUE 25483VPVO0... | D 1........ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/18/2015(06/01/2024| ............0 | .....1,750,000 [ ......... (VAREI10) Y I (N I 104,122 | .......... (19,145) 65,729 65,729 0 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap JOHNSON CONTROLS INTL PL 478375AR9...| D 1.......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015) 02/14/2026] ............0 | ......3,600,000 1818 ] (VN OO 0 ...19,204 0 0 0 0 0 0 52,855 105
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap JOHNSON CONTROLS INTLPL 478375AR9...[ D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 09/09/2015(02/14/2026| ............0 | ......3,600,000 | ......... (VVZZ20) | I (U I 324,825 | ........ (40,167) 205,051 205,051 0 0 0 0 0 105
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap Cummins Engine  231021AJ5..........cccoovmmervvvrs | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2015) 03/01/2028] ...........0 | ....10,500,000 10540 | (VN 0 .....54,336 0 0 0 0 0 (VN I 171,487 | 105...............
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap Cummins Engine  231021AJ5..........ccccccvccviiiiincns | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2015(03/01/2028| ............0 | ....10,500,000 [ ........ (VRCIT(0) ] I 0|...1557,714 | .....(125:843) 983,332 983,332 0 0 0 0 0 105
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap WELLS FARGO & COMPANY  94974BFY1....... Dt Rate | CME Group Inc....  5493003SMMGZR9SHXL96.... | 10/07/2015) 06/03/2026] ...........0 | ......4,500,000 12181 ] (VN OO 0 24,200 0 0 0 0 0 0 ....67,218 105...............
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap WELLS FARGO & COMPANY  94974BFY1....... D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015(06/03/2026| ............0 | .....4,500,000 | ......... (2.1190) [ oo 0 | (429,646) | .......... (47,942) | .......... (271,221) ween(271,221) 0 0 0 0 0 105
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap Kohls Corp  500255AT1.........ovcrvvvvevermrerrinrinnnns Dt Rate | CME Group Inc.... 5493003SMMGZR9SHXL96.... | 11/06/2015) 12/15/2023] ...........0 | ......9,000,000 e IAB12 ] (VN OO 0 ...48,607 0 0 0 0 0 [V 114,360 104
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap Kohls Corp  500255AT1.........ccooummvmvvvvevvvnminnnnnnenns D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2015( 12/15/2023| ............0 | ......9,000,000 [ ......... (2.0980) [ ..oovovevevirinenend 0. 146,418 | ......... (94,410) 92,429 92,429 0 0 0 0 0 104
DOMINION ENERGY GAS HOLDI Variable Rate | DOMINION ENERGY GAS HOLDINGS Interest
Interest Rate Swap 257375AH8 (DI R Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/07/2015| 12/15/2024] ............0 | ......4,700,000 .11312 0 0 25,383 0 0 0 0 0 0 ...64,178 J 103
DOMINION ENERGY GAS HOLDI Fixed Rate | DOMINION ENERGY GAS HOLDINGS Interest
Interest Rate Swap 257375AH8 .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |01/07/2015) 12/15/2024] .. .4,700,000 | ..........(2.0620) | .ooovvvvvvvrvrnnn0 | o (285,662) ..(48,457) .........(180,329) | ... 0 0 0 0 0 103
Interest
EBay Inc Variable Rate Interest Rate Swap......... EBay Inc 278642AL7.........oooovvvveevvvvrevsesvensssrsneenns | D L Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014| 08/01/2024] ............0 | ......4,500,000 11696 | .o 0 | i 0 24,094 0 0 0 0 0 0 59,894 115,
Interest
EBay Inc Fixed Rate Interest Rate Swap.............. EBay Inc 278642AL7.........cccoooovcvcvcvcvcscscsisiscncncn | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014(08/01/2024| ...........0 | .....4,500,000 | ......... (VAL 10) | 0. 863,522 | .......... (51,480) ........... 545,113 cooee545,113 0 0 0 0 0 115
GEORGIA-PACIFIC LLC Variable Rate Interest Interest
Rate Swap GEORGIA-PACIFIC LLC 37331NAH4..............| D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/08/2015|03/01/2025] ............0 | .....4,500,000 | ...........1.0540 0 0 23,287 0 0 0 0 0 0 62,311 101
GEORGIA-PACIFIC LLC Fixed Rate Interest Interest
Rate Swap GEORGIA-PACIFIC LLC 37331NAH4..............|D 1. Rate | CME Group Inc.... 5493003SMMGZR9SHXL96.... [ 01/08/2015(03/01/2025] ...........0 | .....4,500,000 | .......... (2.1440) [ .ooovvd 0f..... 224,160 | .......... (48,240) ......... 141,504 s 141,504 0 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap Gilead Sciences Inc  375558BF9... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015| 03/01/2026] .. .....4,500,000 .1.0540 0 0 23,287 0 0 0 0 0 0 66,249 102
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap Gilead Sciences Inc 375558BF9.............cccccccee... | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015(03/01/2026| ...........0 | .....4,500,000 | ......... (2.1120) [ oo 0| (135442) | .......... (47,520) (85,500) | ... (85,500) 0 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest | London Clearing
Interest Rate Swap Horace Mann Educators 440327AKO................. DI PR Rate | House 549300035Z3DHK2T4A54....... 11/18/2015| 12/01/2025] ............0 | .....8,500,000 | ..........1.0540 | ..ocooverrrcrcccccd 0 | i 0 ......43,986 0 0 0 0 0 (VN I 123,319 105
JP MORGAN SECURITIES LLC Fixed Rate Interest | London Clearing
Interest Rate Swap Horace Mann Educators 440327AKO................. Dl Rate House 549300035Z3DHK2T4A54....... 11/18/2015( 12/01/2025( ............0 | ......8,500,000 | .......... (VAT:V11)] (U (B (254,561) [ ..o (91,035) | .......... (160,696)[ ... | ..........(160,696) 0 0 0 0 0 105.
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap Celgene Corp  151020AP9..........cocovveveveverererernnnns DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015| 05/15/2024] ............0 | .....4,500,000 | ..........1.1818 0 0 23,596 0 0 0 0 0 0] .....58995 J 104
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap Celgene Corp  151020AP9..........cococvvvvvvvevererninnens D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015(05/15/2024| ............0 | .....4,500,000 | .......... (1.9550) [ .ooovvevevvenennd 0| (423,234)] .......... (43,988) .......... (267,173)] ... (267,173) 0 0 0 0 0 104
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap COOPERATIEVE RABOBANK UA 21685WDF1| D 1.......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015] 11/15/2022] ............0 | .....4,500,000 | ..........1.1818 0 0 23,596 0 0 0 0 0 0 52,164 98
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JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap COOPERATIEVE RABOBANK UA 21685WDF1|D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(11/15/2022] ............0 | .....4,500,000 | ......... (1.8800) | .ooovvevevererenend 0| (225,100) | .......... (42,300) | ......... (142,098)] ... | ..........(142,098) 0 0 0 0 0 98

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap PNC BANKNA 69349LAGS.........ccoovvevvrerererererens DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015( 11/01/2022] ............0 | ......9,000,000 | ....cccc.1.1696 | ovoveveverirerenend 0 | i 0 o 47,967 0 0 0 0 0 (] IO 103,950 101

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap PNC BANKNA 69349LAGS..........ccovvvverercrrreiniens D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(11/01/2022] ............0 | ......9,000,000 [ ......... (RG0S 0| (483,149) | .......... (84,391) | ... (304,995)] ... (304,995) 0 0 0 0 0 101

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap Janus Capital Group Inc 47102XAJ4.................. DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015(08/01/2025] ............0 | .....7,500,000 [ ... 11696 | ooovvvvvererirenan 0 | i 0 239,972 0 0 0 0 0 (VN I 106,635 J 102

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap Janus Capital Group Inc 47102XAJ4.................. Dl Rate CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015| 08/01/2025] .............0 | .....7,500,000 | .......... (2.0700) | oo (U (B (187,085) [ .......... (77,625) .......... (118,101 [ ... | ..........(118,101) 0 0 0 0 0 102

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap Morgan Stanley 6174468C6..............cccccocueuceueeee | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/23/2025] ...........0 | .....4,600,000 | ... 11532 | ovoviviviririre 0 | i 0 e 24,935 0 0 0 0 0 0 ....55313 J 102

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap Morgan Stanley 6174468C6................ccocooueeeeeee | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/23/2025] ...........0 | .....4,600,000 | ......... (VAL 10) | 0f..... 723,715 | ..ooveeen (51,971 | ....cccc.cc 456,857 <o 456,857 0 0 0 0 0 102

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap Yamana Gold Inc 98462YAB................cccccecees | D Tecieic Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/06/2015(07/15/2024| ............0 | .....2,300,000 | ... 11584 | cooooovvviririrane 0 | i 0 12,583 0 0 0 0 0 0 30,517 103

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap Yamana Gold Inc 98462YAB............ccccoueeerrreces | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/06/2015)| 07/15/2024] ...........0 | .....2,300,000 [ .......... (2.2600) | oo (VN I 408,926 (26,568) 258,141 258,141 0 0 0 0 0 103

JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest

Interest Rate Swap 67232TAU9 .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015| 09/01/2023] .. 850,000 .1.0546 4,399 0 0 0 0 0 0

JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest

Interest Rate Swap 67232TAU9 Dt Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015)09/01/2023] ............0 | ........ 850,000 | .......... (21760 | oo (V] IO 117,604 ceeren(9,248) | e 74,240 S (] 0 0 0 0 0 100.

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap AP MOELLER-MAERSK A/S 00203QADS......... DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015(09/28/2025| ...........0 | .....8,750,000 | ..o 81513 | oo 0 | i 0 w4425 0 0 0 0 0 (VN I 125,620 J 103

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap AP MOELLER-MAERSK A/S 00203QAD9......... D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015) 09/28/2025] ............0 | .....8,750,000 [ .......... (2.0800) | ..o 0 | (366,411) [ ..o (91,000) | ........ (231,303)] ... (231,303) 0 0 0 0 0 103

JP MORGAN SECURITIES LLC Variable Rate | CML RANCHO SAN DIEGO LNCOMMS$TG Interest

Interest Rate Swap 0210692 B Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 04/23/2015(06/30/2027| ............0 | ....10,000,000 [ ...........1.2964 | ..ocoooovevererencn 0 | i 0 coe 54,483 0 0 0 0 0 (VN I 158,114 M e

JP MORGAN SECURITIES LLC Fixed Rate CML RANCHO SAN DIEGO LNCOMMSTG Interest

Interest Rate Swap 0210692 = J— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015) 06/30/2027] ...........0 | ....10,000,000 [ .......... (2.1805) | oo 0 |...(1,062,722)] ........(109,025) | .......... (670,861)] ... | ..........(670,861) 0 0 0 0 0 17

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap INGRAM MICRO INC  457153AG0..................... D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015( 12/15/2024] ...........0 | .....4,375,000 | ..o 11312 | oo 0 | i 0 223,628 0 0 0 0 0 0 59,741 103

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap INGRAM MICRO INC  457153AG9.............cccounn. Dt Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015) 12/15/2024] ...........0 | ....4,375,000 | .......... (1.9475) | oo 0 | ((CRYRT A I— (42,602) .......... (399,514)| ... (399,514) 0 0 0 0 0 103

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap International Paper Co 460146CL5..............ccc.. | D 1. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/17/2016(01/15/2026| ...........0 | ......8,250,000 | ..........1.1584 | woooovvvvcrcrercnc 0 | i 0 .....45,133 0 0 0 0 0 (VN I 120,558 J 102

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap International Paper Co 460146CL5...........ccccoo... | D 1. Rate | CME Group Inc.... 5493003SMMGZRISHXL96....|02/17/2016)01/15/2026] ............0 [ .....8,250,000 [ .......... (1.6735) | oo 0 ]..(3,110414)] .......... (70,566) | .......(1,963,500) | ... | ...... (1,963,500) 0 0 0 0 0 102

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap DIGNITY HEALTH 254010ADS3..........ccccocvuvcvenene | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015( 11/01/2024] ............0 | ......9,250,000 | .......... 11696 | ooovvvvveveverene 0| i 0 .......49,300 0 0 0 0 0 (VN I 125,269 J 103

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap DIGNITY HEALTH 254010AD3.......cccoovuvemercrenene | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 11/01/2024] ............0 | ......9,250,000 (2.0425) 0 (533,570) [ ..o (94,990) | ......... (336,825) | ... | ..........(336,825) 0 0 0 0 0 103

JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest

Interest Rate Swap 67232TAW5 .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015| 09/01/2025] .. .550,000 .1.0546 0 0 2,846 0 0 0 0 0 0

JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest

Interest Rate Swap 67232TAW5 Dt Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015)09/01/2025] ............0 | ......... 550,000 | ......... (VICKT(0)] (VN I 100,561 (6,427) 63,481 63,481 0 0 0 0 0 101

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap Raytheon Co 755111APG.......cccccccccvvcvcvcvcvcveverns D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015( 11/01/2028| ...........0 | ......8,000,000 [ ..........1.1696 | ..ooovvvverererencn 0 | i 0 ... 42,637 0 0 0 0 0 0. 134,677 J106......cne

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap Raytheon Co 755111APS........cccccccceuvevcrevevcvevers DI TR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(11/01/2028| ............0 | ......8,000,000 [ ......... (VICHETI) ] I 0 | (144,935) | .......... (93,114) [ ..ocveveve (91,493) (91,493) 0 0 0 0 0 106

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap United Technologies Corp 913017ATG..............| D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015|08/01/2028| ............0 | ....10,000,000 | ...........1.1696 0 0 53,296 0 0 0 0 0 0. 166,479 J107

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap United Technologies Corp 913017AT6. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 08/01/2028] .. ....10,000,000 (2.3050) ..(115,250) | . 272,916 0 0 0 0 0 107

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap Eaton Vance Corp 278265AD5............ccccccccecen. D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/19/2015(06/15/2023| ...........0 | ......9,250,000 | ...........1.2456 | .....cocvvvvrcrcnc 0 | i 0 ......49,933 0 0 0 0 0 0. 112,895 J 108

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap Eaton Vance Corp  278265AD5.............cccccccecens DI PR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/19/2015| 06/15/2023] ............0 | ......9,250,000 (2.2010) 0 926,340 | .......(101,796) | ........... 584,767 584,767 0 0 0 0 0 103

JP MORGAN SECURITIES LLC Variable Rate | HUDSONS BAY SIMON JV TRUST SERIES Interest

Interest Rate Swap 2015HB7 CLASS (CMBS) A7 44422PAU6 Dl Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 11/05/2015| 08/05/2022] .............0 | ....14,000,000 | ... 14712 | i (V] ISR 0 v 12,986 0 0 0 0 0 0] 158,039 104

JP MORGAN SECURITIES LLC Fixed Rate HUDSONS BAY SIMON JV TRUST SERIES Interest

Interest Rate Swap 2015HB7 CLASS (CMBS) A7 44422PAU6 DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(08/05/2022] ............0 | ....14,000,000 | ......... (RN 0 | (250,644) | .......(129,345) | ......... (158,223) | ... | ..........(158,223) 0 0 0 0 0 104

JP MORGAN SECURITIES LLC Variable Rate Interest

Interest Rate Swap Mattel Inc 577081AYS........coovvvvvvvvreereeeeeeceeececeeeces D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015|03/15/2023] ............0 | .....4,750,000 | ..........1.1312 0 0 25,654 0 0 0 0 0 0 56,744 101

JP MORGAN SECURITIES LLC Fixed Rate Interest

Interest Rate Swap Mattel Inc 577081AYS8........cooovvvvvvvrernncneeeecrecceceeces DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015]03/15/2023] ............0 | .....4,750,000 | ......... (1.9100) | .oovoveverrirend 0 | e (37,325) | .......... (45,363) (23,562) | ... (23,562) 0 0 0 0 0 101
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JP MORGAN SECURITIES LLC Variable Rate | LOS ANGELES CNTY CA REDEV REFU Interest
Interest Rate Swap 54465AF T4 D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/28/2015(08/01/2024| ...........0 | ......3,600,000 | ..........1.1696 | ..ocovvvvvveverencn 0 | e 0 .....19,187 0 0 0 0 0 0]....47916 106.......ee
JP MORGAN SECURITIES LLC Fixed Rate LOS ANGELES CNTY CA REDEV REFU Interest
Interest Rate Swap 54465AFT4 DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/28/2015(08/01/2024| ............0 | ......3,600,000 [ ......... (VIVLG110) | 0. 637,713 | ..oouveen (40,824) | .......... 402,566 cevenen 402,566 0 0 0 0 0 106
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap National Fuel Gas Co 636180BM2..................... D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/22/2015(07/15/2025] ...........0 | ......8,250,000 | ..........1.1584 | w.ooovvvvvrvrcnccc 0 | e 0 .....45,133 0 0 0 0 0 0. 116,976 J 104
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap National Fuel Gas Co 636180BM2..................... DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/22/2015(07/15/2025] ............0 | ......8,250,000 | ......... (2.4800) [ ...ooovvverererenend 0|....2,649,176 | .......(104,573)[ .......1,672,336 | ..| ...cocne 1,672,336 0 0 0 0 0 104
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap Harley Davidson Inc 412822AD0....................... Dl Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 08/04/2015| 07/28/2025] .............0 | .....4,600,000 | ......... 11718 | coocrrrrverccnncnccd (01 (R 0 <rernn 24,565 0 0 0 0 0 0 65,369 102
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap Harley Davidson Inc  412822AD0............ccccccccce DI PO Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/28/2025] ............0 | .....4,600,000 | ......... (2.3050) | ..oovvvevevirinenend 0. 780,580 | .......... (53,899) | .......c..c 492,754 ceeeeenn 492,754 0 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap ROLLS-ROYCEPLC 77578JABA...............ccc..... D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/06/2015( 10/14/2025] ...........0 | ......6,250,000 | .........1.1584 | w.vvvvcrcnccc 0 | e 0 .....34,501 0 0 0 0 0 0 89,970 104
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap ROLLS-ROYCE PLC 77578JABA.........cccccceeeee. [ PR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/06/2015( 10/14/2025] ............0 | .....6,250,000 | ......... (2.0600) | ...ooovvverererenend 0 | (601,056) | .......... (66,163) | ......... (379,426) coenn(379,426) 0 0 0 0 0 104
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap Celgene Corp  151020AS3........coovvevrvvveeenirrrneeens Dl Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/03/2015)| 08/15/2025] ............0 | .....6,000,000 | ... 11818 | covvreeruurracc (VN R 0 ....31,462 0 0 0 0 0 0 85,513 102
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap Celgene Corp  151020AS3.... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/03/2015| 08/15/2025] .. ..6,000,000 ..(67,650) | . 0 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap UnitedHealth Group Inc 91324PCP5................. D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 07/28/2015|07/15/2025] .............0 | ......3,750,000 20,515 0 0 0 0 0 0 53,171 104.
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap UnitedHealth Group Inc 91324PCP5................. DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/28/2015(07/15/2025] ............0 | ......3,750,000 [ .......... (VRCZ<10) | I 0. 779,066 | .......... (44,908) | ........... 491,798 v 491,798 0 0 0 0 0 104
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest | London Clearing
Interest Rate Swap 67232TAV7 D1 Rate | House 549300035Z3DHK2T4A54....... 08/10/2015| 09/01/2024] .....ccc....0 | 850,000 | ...........1.0546 | cccoorrrvrinnnnnncd (VN OO 0 4,399 0 0 0 0 0 0 ....11,380 92
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest | London Clearing
Interest Rate Swap 67232TAV7 D1 Rate | House 549300035Z3DHK2T4A54....... 08/10/2015(09/01/2024] ............0 | e 850,000 | .......... (VAVL10) | I (U I 137,917 e(9,626) [ ...cccnennn 87,062 87,062 0 0 0 0 0 92
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap CF INDUSTRIES INC  12527GACT...........ccccoeeee. | D T Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015) 06/01/2023] ............0 | .....2,500,000 | ..........1.0540 | .oooocrccrerecccc (VN 0 ...12,937 0 0 0 0 0 0 30,412 99
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap CFINDUSTRIES INC  12527GACT.........cccccoeee... | D 1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(06/01/2023| ............0 | ......2,500,000 [ ......... (2.1030) | .oovevererererened (U I 119,014 | ........ (26,288) | ............ 75,130 S N ] 0 0 0 0 0 99
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap Comerica Bank 200339DXA4...........ccccooumucrrrrrenens Dt Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015)| 07/27/2025] ............0 | .....4,500,000 | ......... 11704 | (oo (V1 [T 0 .....24,058 0 0 0 0 0 0 63,937 101
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap Comerica Bank 200339DX4..........ccccccceeevevcvevers D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/27/2025 ............0 | .....4,500,000 | ......... (VAL L0) | 0 ... 700,322 | ....oooen (51,435) | ......... 442,089 cove 442,089 0 0 0 0 0 101
KEYSIGHT TECHNOLOGIES Variable Rate Interest
Interest Rate Swap 49338LAA1 Dt Rate | CME Group Inc....  5493003SMMGZRISHXL96.... |01/22/2015] 10/30/2024] ............0 | .....4,500,000 [ ..........1.1718 0 0 23,909 0 0 0 0 0 0 60,930 106
KEYSIGHT TECHNOLOGIES Fixed Rate Interest
Interest Rate Swap 49338LAA1 D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/22/2015( 10/30/2024| ............0 | .....4,500,000 | ......... (PXARTVL0) ) 0| (356,281)] .......... (45,225) | ......... (224,908) (224,908) 0 0 0 0 0 106
KLA-Tencor Corp Variable Rate Interest Rate Interest
Swap KLA-Tencor Corp  482480AEQ...............ccccvcvvveeee | D e Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015| 11/01/2024] ............0 | .....4,500,000 | ..........1.1696 0 0 23,983 0 0 0 0 0 0 60,942 103.
Interest
KLA-Tencor Corp Fixed Rate Interest Rate Swap| KLA-Tencor Corp 482480AEQ.. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015] 11/01/2024] .. .4,500,000 (2.1280) 0 22,736 ..(48,146) | .. 0 0 0 0 0 103
L-3 Communications Corp Variable Rate Interest Interest
Rate Swap L-3 Communications Corp 502413BDS.............. Dt Rate | CME Group Inc....  5493003SMMGZRISHXL96.... | 12/11/2014) 05/28/2024] ............0 | .....4,500,000 [ ..........1.2004 0 0 23,734 0 0 0 0 0 0 59,150 114,
L-3 Communications Corp Fixed Rate Interest Interest
Rate Swap L-3 Communications Corp 502413BDS.............. D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014| 05/28/2024] ............0 | ......4,500,000 (2.2730) 0 538,311 | ........ (51,711) 339,818 339,818 0 0 0 0 0 114
MORGAN STANLEY BAML TRUST Variable MORGAN STANLEY BAML TRUST SERIES Interest
Rate Interest Rate Swap 2014C19 CLASS (CMBS) AS 61764PBW1 DI TR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015( 11/15/2024] ............0 | .....3,750,000 | ..o 11818 | oo 0 | i 0 .....19,664 0 0 0 0 0 0 ...50,919 97
MORGAN STANLEY BAML TRUST Fixed Rate | MORGAN STANLEY BAML TRUST SERIES Interest
Interest Rate Swap 2014C19 CLASS (CMBS) AS 61764PBW1 D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015( 11/15/2024| ............0 | ......3,750,000 | .......... (1.9425) [ .oooovrnd 0| (510,730) (36,422) (322,407)] ... (322,407) 0 0 0 0 0 97
Interest
Meditronic PLC Variable Rate Interest Rate Swap| 585055BM7 .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014| 03/15/2025] .. ...4,700,000 .1.2456 0 0 25,497 0 0 0 0 0 0 65,245 112
Interest
Meditronic PLC Fixed Rate Interest Rate Swap.... | 585055BM7 D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014(03/15/2025] ............0 | .....4,700,000 | ......... (PRCKZ20) | I 0. 902,508 | .......... (54,849) | ......... 569,723 coee569,723 0 0 0 0 0 112
Oceaneering Intl Inc Variable Rate Interest Rate Interest
Swap Oceaneering Intl Inc 675232AA0.........ccccccceeeeeee. | D i Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014| 11/15/2024] ............0 | .....4,400,000 | ..........1.1818 0 0 23,183 0 0 0 0 0 0 ...59,745 J 104
Oceaneering Intl Inc Fixed Rate Interest Rate Interest
Swap Oceaneering Intl Inc 675232AA0..........cccvvverere | D T Rate CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014| 11/15/2024] ...........0 | .....4,400,000 | .......... (2.3100) | e (V] [N 586,811 | ..o (50,820) | ......... 370,434 v 370,434 0 0 0 0 0 104,
Pitney Bowes Inc Variable Rate Interest Rate Interest
Swap Pitney Bowes Inc 724479A09.........cococvcvevenencncncns DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/22/2015|03/15/2024] ............0 | ......5,500,000 | ..........1.2456 0 0 29,690 0 0 0 0 0 0 ...71,226 J 104
Interest
Pitney Bowes Inc Fixed Rate Interest Rate Swap | Pitney Bowes Inc 724479AJ9............ccccccccocecen. D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/22/2015(03/15/2024| ............0 | ......5,500,000 | ......... (1.9700) [ .ooovvevevvernen 0| (159,681)] .......... (54,175) | .......... (100,801)] ... | ..........(100,801) 0 0 0 0 0 104
Quest Diagnostics Inc Variable Rate Interest Interest
Rate Swap Quest Diagnostics Inc  74834LAV2.................... | D 1........ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014|04/01/2024] ............0 | .....4,650,000 | ..........1.2986 | ... 0 | i 0 15,427 0 0 0 0 0 0 60,418 104
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SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)

Quest Diagnostics Inc Fixed Rate Interest Rate Interest

Swap Quest Diagnostics Inc  74834LAV2................... | D 1......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014(04/01/2024| ............0 | .....4,650,000 | ......... (24630) [ ..ooovvvverrnnnd 0 |....1407,410 ..(57,583) ........... 888,451 cier..888,451 0 0 0 0 0 104

SELECT INCOME REIT Variable Rate Interest Interest

Rate Swap SELECT INCOME REIT 81618TACA................. DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015|02/01/2025] ............0 | ......4,250,000 | ..........1.1696 0 0 22,651 0 0 0 0 0 0] .....58529 . 103............

SELECT INCOME REIT Fixed Rate Interest Rate Interest

Swap SELECT INCOME REIT 81618TACA................. D1 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015(02/01/2025] ...........0 | .....4,250,000 | .......... (1.9565) [ ..ooovveveverrnennn 0| (367,372) L (41,576) [ ... (231,909) | ... (231,909) 0 0 0 0 0 103

Southwestern Energy Co Variable Rate Interest Interest

Rate Swap Southwestern Energy Co  845467AL3................ DT Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/22/2015(01/23/2025] ...........0 | .....8,750,000 | ..oov 11532 | oo 0 | i 0 ..A7,431 0 0 0 0 0 (VN I 120,324 J107

Southwestern Energy Co Fixed Rate Interest Interest

Rate Swap Southwestern Energy Co 845467AL3................ Dl Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 01/22/2015| 01/23/2025] .............0 | .....8,750,000 | .......... (2.0260) | oo (U (B (240,305) ....(87,653) | .covevvne (151,697)[ ... | ..........(151,697) 0 0 0 0 0 107.

Stifel Financial Corp Variable Rate Interest Rate Interest

Swap Stifel Financial Corp  860630ADA.............ccccccceee. | D 1o Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/23/2015(07/18/2024| ............0 | .....4,000,000 | ......... 11584 | woooovvovevercrenc 0 | i 0 .....21,366 0 0 0 0 0 0] .....53104 J 103

Stifel Financial Corp Fixed Rate Interest Rate Interest

Swap Stifel Financial Corp  860630ADA4...............cccc... | D 1. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/23/2015(07/18/2024| ............0 | .....4,000,000 | ......... (1.9270) [ .ooovvevverene 0| (275,364) ..(38,540) [ ........ (173,828)] ... | .........(173,828) 0 0 0 0 0 103

VENTAS REALTY LP Variable Rate Interest Interest

Rate Swap VENTAS REALTY LP  92277GAET.......cccceoeeere [ PR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/08/2015|02/01/2025] ............0 | .....4,500,000 | ...........1.1696 0 0 23,983 0 0 0 0 0 0 81,972 J 103

VENTAS REALTY LP Fixed Rate Interest Rate Interest

Swap VENTAS REALTY LP 92277GAET......ccccouvvveveee Dl Rate | CME Group Inc.... 5493003SMMGZR9SHXL96.... | 01/08/2015) 02/01/2025] ............0 | .....4,500,000 [ .......... (2.1430) | oo (V] IO 268,263 ..(48,218) | ..o 169,345 crerennn 169,345 0 0 0 0 0 103

WELLS FARGO & COMPANY Variable Rate Interest

Interest Rate Swap WELLS FARGO & COMPANY  94974BFY1....... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014]| 06/03/2026| .. .4,550,000 1.2181 .0 24572 0 0 0 0 0 0 105...

WELLS FARGO & COMPANY Fixed Rate Interest

Interest Rate Swap WELLS FARGO & COMPANY 94974BFY1....... Di....... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014) 06/03/2026 0] ....4,550,000 (2.6430) 0] ...1,628,040 )] . 0 0 105.

0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 1,329,276 ) 0 ....7,339,343 XXX XXX

0909999. Total-Swaps-Hedging Effective 0 |...11,329,276 ) 0 7,339,343 XXX XXX

1159999. Total-Swaps-Interest Rate 0 |..11.329.276 ) . 0 ......7,339,343 XXX XXX

1209999. Total-Swaps. 0 |..11,329,276 ) 0 ....7,339,343 XXX XXX

1399999. Total-Hedging Effective. ..332,669.467 | ..119,633127 | ....(2,766,463) ..93,822,975 7,339,343 XXX XXX

1449999. TOTAL... .|..332,669,467 |..119,633127 | ....(2,766.463)] ....329,077,061 |XX] ...329,077,061 | .93,822975 ....7,339,343 XXX XXX

| Code | Description of Hedged Risk(s)
L0001 | The hedge effectiveness cannot be measured at inception. At 06/30/2017 The change in fair value of the derivative hedging instrument is 100% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.
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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 22
15 16 17
Cnange in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s) | Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price | Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

Long Futures
Hedging Effective

Equity/In
MESU.... | ....... 100 | 5,041,500 |Mini MSCI EMg Mkt Dec14..... Fixed Annuity Hedge............... N/A......... dex  |09/15/2017 |NYF...covvvurrrrrrin 549300UF4R84F48NCH34. |06/29/2017 .....999.5200 |..1,008.3000 | ..... 1,004,182 | ......... 1,094,182 | .......... 43,900 | .o (U I (V10 (V1N IO 43,900 | ........ 200,000 |.....cocoenee 0001 | oovverrererrns 50
Equity/In
RTAU..... | coveeen. 64 | 4,525,760 | RUSSELL 2000 MINL.............. Fixed Annuity Hedge............... N/A......... dex  |09/15/2017 |NYF....oovvvriierrinnns 549300UF4R84F48NCH34. |06/29/2017| ..1,414.1422 | ..1,414.3000 | ........ 700,277 | covvornvn. 700,277 | oovovrrrns 505 | v (0 T (010 (V1 IO 505 | ........ 214,400 |.............. 0001 | vverrvrrirns 50
Equity/In
ESU7..... [ e 305 |##t#t##H# S&P500 EMINI FUT......cocovvece Fixed Annuity Hedge dex  ]09/15/2017 | CME........ccovvereens SNZ20JLFK8MNNCLQOF39)06/12/2017| ..2,422.4377 | ..2,420.9000 3,337,255 3,337,255 (23,450) 0 {01 (V)] (23,450) | ..... 1,281,000 | ...ccovreeead 0001 | vvevrennerns 50
1279999. Total-Long Futures-Hedqing Effective S . . s | s 5,131,714 . 20,955 0 0 20,955 | ... 1,695,400 XXX XXX
1329999. Total-Long FULUIES. .......ocovieriresiressirssrines i ...5,131,714 20,955 0 0 20,955 | ... 1,695,400 XXX XXX
1399999. Total-Hedging Effective 131,714 20,955 0 0 20,955 | ... 1,695,400 XXX XXX
1449999. TOTAL. 131,714 20,955 0 0 20,955 | ... 1,695,400 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
JMorgan e 1,905,688 3,185,529 | ..... 5,110,759
TOAI INEE CASN DIBPOSIES. ... reerrsseresereaeeseressers e s8££ 18£8 840814081008 4EE84 £1EEEHEE 4L L1 1088488 £ L HEEE L1484 E 1L L 40 L4848 £EEE1EEE L1441 1HLE 10014440814 4EEE4EE 1L b8 LDttt | crnas 1,905,688 3,185,529 | ... 5,110,759

(b) [Code  [Financial or Economic Impact of the Hedge at the End of the Reporting Period

\ 0001 |The hedge effectiveness cannot be measured at inception. At 06/30/17 The change in fair value of the derivative hedging instrument is 100% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded...... XXX XXX D, S 5,131,714 | 0 | .......... 5131714 | oo 5,131,714 | 0] i (U I 1,695,400 | ..cooovvvciinen. 1,695,400
NAIC 1 Designation
BanK Of AMETICA. .......cvvvvaiiriicii e EYKNBVOZCBBVDIIULBBO.. | Y...ovevvevvrs | Yerroivrrirnns | v 138,017,886 | ...covvecvnenne 310,985,898 | ....ccceviunee (175,098,608) | ...vvvvvevrrrrerrrnereienns0 | e 310,985,898 | .....cccovvenee (175,098,608) | .......... (0 RN 0 0
Barclays Bank PLC..........ccoiuiiieiicieeerseiseesissiseess e nsssenseenees G5GSEF7VJP5I70UK5573... 6,030,000 59,551,233 ..(33,484,227) ....59,551,233 (33,484,227) 20,037,006 | ...ooovrrreeininierininne 0 0
Credit SUISSE FB INt. ... . E58DKGMJYYYJLN8C3868. ..107,711,000 ...219,344.232 | ... .(109,821,541) . ..219,344,232 ..(109,821,541) | ..... 1,811,691 | oo 0 0
DEULSCNE BANK........ooeeeierriiiieic et TLTWFZYICNSX8D621K86.. [ Y...vovvrevvee | Yoo | e 5,370,000 | ..corvrrrrrennne 14,972,679 | .o (10,363,861) | evoveeverererrrirererenenen0 | e 14,972,679 | oo (10,363,861) | .......... L0 RN 0 0
JP Morgan Chase & Co. 8ISDZWZKVSZITNUHUTA8.. [ Y.ovovvverive | Yerrrrrnrrens | v {1} [P 27,857,732 ..(18,904,271) ....27,857,732 (18,904,271) | ..... 8,953,461 | ..o 0 0
RBC Capital Markets, ES7IP3U3RHIGC71XBU11... 35,200,000 [ ..ccooorivrinnenns 85,627,077 ...(48,741,072) ....85,627,077 (48,741,072) | ..... 1,686,005 | ..ooveorsiiiiciiee 0 0
0299999, Total NAIC 1 DESIGNATION. ...vurrrrrsiesersit sttt ers s8££ttt ettt snnnnss | nnbsssesssesan 292,328,886 | .......cceeeue 718,338,851 .(396,413,580) . ..718,338,851 [ ..ccooccrinnns (396,413,580) 32,488,163 | .o, 0 0
0899999. Aggregate Sum of Central Clearinghouse: XXX XXX XXX .. 0 ceeee 1,151,790 0 7,151,790 ..7,151,790 0]... 7,151,790 ....7,339,343 ..7,339,343
0999999, GIOSS TOAIS. ....vuruurererrrestesasssessessteserssses e ess st ers b0 8 8088082021 b eE 108 E b 088ttt nnens | erenianes 292,328,886 ..730,622,355 .(396,413,580) | .. 44,771,667 | .................730,622,355 | ........c.c... (396,413,580) 39,639,953 9,034,743 ..9,034,743
1. Offset PEr SSAP NO. B4..... ..ottt ettt et b et et sn s b s s s s beserenaes nas 0 0
2. Net after right of offset per SSAP No. 64...... ..730,622,355 (396,413,580)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)

Collateral Pledged by Reporting Entity

J.P. Morgan Securities LLC.........c.ccouverrererniviirineinnninns ZBUT11VB0BEZRVTWTB07... | TREASURY......covirirrirriininriieiieseeeiesiseeiesiens 912828 G2 0 | United States TrEASUMY........ccvvuuerirrerieiurieiieirieei st 15,986,080 | ...covvevnee. 16,000,000 | ...coovverevet 16,001,132 | 11/15/2017. | .......... |\Z

J.P. Morgan Securities LLC........c.ccouumerrererneernriserinneins ZBUT11VB0BEZRVTWTB07... | TREASURY......covivirririireiseieriesenesiesissensesiens 912828  H3 7 | United StateS TrEASUMY.........evuurirrereteiseceeessesssesise st ..5,491,640 | oo 5,500,000 | ...ooonvrnrinnes 5,498,071 | 01/15/2018. | .......... |2

J.P. Morgan Securities LLC, ... ZBUT11V806EZRVTWT807... | CASH ...1,151,790 ....7,151,790 ...7,151,790

J.P. Morgan Securities LLC. . ZBUT11V806EZRVTWT807... | CASH ..5,110,759 | .... ..5,110,759 | .... ...5,110,759 | ...

0199999, TOHAIS. ... ettteiitetetetttet ettt etetsss st es et et stesehe s e s s es et e s ehes s eees e b esehseseseEee e heseeehehes  44ekeksssesessesehesesseheEes et e E oL eReheEoEeh et e eheE oL ReEeE e e ke h Lo R eE s e EeE oL e Ao EeE e eheEeL e heE oL e Ao R eE e ek e b e e E et es e bekereeses  eheksietettiesetesaetetet et ehehen e s et es et e h oL e AR R e e E oL L e heE LAt e b b L heE s b b LR h et e bkt bbbt ets 33,740,269 | ...coooiiinnes 33,762,549 | ...coocvvenn 33,761,752 XXX XXX

Collateral Pledged to Reporting Entity

Bank of AMENICa...........ccevrvreieieieieeceeins EYKN6VOZCBBVDIIULBBO.... | TREASURY .....oovvuiriieireriiisinsieiseseiessseiessnsenes 912810 QK 7 | United States Treasury 3 7/8% Due 8/15/2040 FA15 28,395,217 | . 23,576,000 XXX 08/15/2040. | .......... Ve

Bank of AMECa.........cooevereerrieierieeienienes EYKNBVOZCB8VDIIULBBO.... | TREASURY ......coouivmririreireeiseinerissesessseneseenns 912810 RC 4 |United States Treasury 3 5/8% Due 8/15/2043 FA15 ..7,408,285 | .oovvrin 6,365,000 XXX 08/15/2043. | .......... |\Z

Bank of America EYKN6V0ZCB8VDIIULBSO.... | TREASURY...... 912810 RE 0 | United States Treasury 3 5/8% Due 2/15/2044 FA15 30,446,649 ..26,116,000 XXX 02/15/2044. | ..

Bank of America EYKN6V0ZCB8VDIIULBSO.... | TREASURY...... 912810 RG 5 |United States Treasury 3 3/8% Due 5/15/2044 MN15.... ...5,389,477 | .... ....4,860,000 XXX 05/15/2045. | ..

Bank of AMErICa.........c.vverrerrineieiinieniiees EYKNBVOZCB8VDIIULBBO.... | TREASURY ......cooiiiiiireieiineseiieseseesiseiseenns 912810 RP 5 | United States Treasury 3% Due 11/15/2045 MN15.. ...3,651,067 | .oovcrii 6,695,000 XXX 11/15/2045.

Bank of America EYKN6V0ZCB8VDIIULBSO.... | TREASURY...... 912810 RS 9 | United States Treasury 2 1/2% Due 5/15/2046 MN15.... 60,179,395 ..64,468,000 XXX 05/15/2046. | ..

Bank of America EYKN6V0ZCB8VDIIULBSO.... | TREASURY...... 912828 P2 0 | United States Treasury 0 3/4% Due 1/31/2018 JJ31.......ovmiiriiniiieisessssieisiesisssesssisens | eorveeeninsinnnns 1,221,781 | .... ....1,221,000 XXX 01/31/2018. | ..

Bank of AMETICa.........c.oevereereireiierieeicnienes EYKNBVOZCB8VDIIULBBO.... | TREASURY ......ccouivmirirrireireeieinerieessessseneseenns 912828 QY 9 | United States Treasury 2 1/4% Due 7/31/2018 JU3T.......vvvmerimrieriieinerisnirnesineesesisseessssssessennns | oeeessessseesnseins 111,093 | v 109,000 XXX 07/31/2018.

Bank of AMerica...........coovuiiiniinrineiienisciiens EYKNEVOZCBBVDIIULBBO.... | TREASURY .....coormiviririiiiiseiissisessieeeenenns 912828 TJ 9 |United States Treasury 1 5/8% Due 8/15/2022 FA15 ...1,214,922 XXX 08/15/2022. | ..

Barclays Bank PLC.........cccoccneeeeernerineris G5GSEFTVIPSITOUKBSET3..... | CASH.....cooiviririeeiirieiieiissienieseseesssssssnssessssesssnssnssnseens | L CASH ittt bbbttt | nnisesieenniend 6,030,000 | .... ....6,030,000 XXX |

Credit SUisse FB INt........ccoveieeiereieieceeee e E58DKGMUIYYYJLNBC38B8... | CASH.......ovoieieiieiiiieieisenieieseesieseisssssssssisssssssssssssssssniessnsnsnnieee | L OASH ettt | eebeneeniesanes 107,711,000 | ..covvveveee 107,711,000 XXX

RBC Capital Markets .... ESTIP3U3RHIGC71XBU11..... CASH 35,200,000 | . 35,200,000 XXX

Deutsche Bank . TLTWFZYICNSX8DB21K8E.... | CASH......oiiiiiiiiiieiciisisisiisiisissienenensssssssnesssssssenssnsssssssssensssssssnssnsernes | L GASH ittt ettt b sttt n st ens s s ensnsenses | aniesssansessessas 5,370,000 | ..ocvviiiriinnnd 5,370,000 XXX

0299999, TOAIS.......euvererereesseieseisseresesss st esese s as st se et s bbb e R eee £heeeb e AR R RS e 4R R RS LR R RS R R LSRR R R R E LR R bR EeeeR feeER e L ee R AR LR LR R LSRR 292,328,886 288,945,000 XXX




statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



statement as of June 30, 2017 of e Lif€ INSurance Company of the Southwest

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank.............ccc.couerernnereriinscrerrenn. NEW YOIk, NY. 0 0 (20,315,473) (63,477,402) 7,564,631 [ XXX
JP Morgan Chase Bank Dallas, TX 0 0 (1,841,047) 759,419 954,503 | XXX
JP Morgan Chase Bank.. San Antonio, TX. 0 0 (23,308,822) | ... 16,600,747) | XXX
State Street Bank Boston, MA. 0 0 284,081 257 | XXX
BNY Mellon Pittsburgh, PA. 0 0 5,542,688 3,919,341 3,240,210 | XXX
0199999. Total Open Depositories. XXX 0 0 (39,638,573) | ... ..(73,655,963) (4,841,146) | XXX
0399999. Total Cash on Deposit. XXX 0 0 (39,638,573) | .............(73,655,963) (4,841,146) | XXX
0599999. Total Cash XXX 0 0 (39,638,573) | .............(73,655,963) | ............... (4,841,146) | XXX

QE12
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statement as of June 30, 2017 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4
Description ‘ Code ‘ Date Acquired ‘ Rate of Interest

5

Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8
Amount Received During Year

U.S. Government Bonds - Issuer Obligations

US TTEASUIY ...t crstttesesssseses st sesssss st s 1808080881408 8401808408108 4818 £ 4010840408088 484010808488k en bbbt n st ebrentssnsnntsnssensansesansnssonsensnnsanssensanssnsanssnnnnsanssensanssesenssnssnnensssnsnsnensonons | ODsereseerens | 00/19/201 7 ovires | sovveraniiarand 0.995 [09/14/2017....... ] ooverereeesmsmsmrmsmsseseeeeeeeeeeeeeee 107,776 | oo 0 | i 36
0199999. U.S. Government Bonds - ISSUET ODIIGAIONS...........cruiiiietetei ettt ettt ettt et e et et et eseetesessetetesscaesesssaetesssetesesesesessssetesanssaesss  4ebessssesessssesesassssesasesetesansntesnssens 107,776 | oo 0 [ e 36
0599999, TOtal = U.S. GOVEIMIMENE BOMDS........cvoiuiteieititissiesstestessess e ssess st esses st essssses st esse s es s et esses o8 seseesehsee et ees e ehses et eesesessesensessesae  48siehossessesseseseeseesesseheeseeseesoE e s eeheeseh e et o0 s o8 o8 A eed b e et eesee b e b s et eesen s sebsnses | Shisbestesssssstessasses et entebses et sntenbensebsntns 107,776 | oo 0 [ oo 36
Bonds - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations

FHLB . | 06/30/2017 07/03/2017....... ....49,997,292 903 ]
FHLB . | 06/30/2017.. 07/03/2017. . 32,998,213 596 0
FHLB cernren . | 06/30/2017.. 07/05/2017....... . 48,996,938 612 0
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation e eteeeteieieeeieseeesestessesesesiesesssssseiessciess  feiessssesesesisieiesssssiessisiesssesesesssssesssseiesssssiesssiesesessssesesisiesesssssesessissessseiess  e4esesssssiesesessssisessieiesssssetessiesessssesetasisesssteterassisasasstesasnesananies | sens ..131,992,443 2,111 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all NON-GUAraNtEEA OBDlIGAtONS. ... ... ..eiriiuiriieiieiiiiiiiiee | istiseiessssessssaseserssss s essssesesssaseeesee8 a8 e08 8080880888818 8 4088488408808 008 001008 e0E1 008100 44081 e0EoeE 0004080840888 4000 £ 408084880 b e en b b st en bbb enbnebsentents | oersonssesessosssnnsssssensnesan 131,992,443 2,111 .0
Total Bonds

7799999, SUDLOAIS = ISSUET OBIIGAHIONS. ....v.versu ettt erssts e er s ess s sss et e8 8210108840008 £8 1808808880084 0E 0880008808802 E1e8Ee0E 408400 L1 o8 £E84E 8408 oE84EE 4014084014000 E 408 4EE 40840 0E 1408084004084 E 8000001008400 1 008100 44081 e0E o0 L oL DL E L 8oL L4080 E 400010888080 b e en bbbt n bt nb st en st | oebsesssssensssssanssssansnera 132,100,219 2,111 [ 36
8399999, SUDLOTAIS = BONGS. ... eeeueireies ettt E e E s EEE R eE oL EfehEeLEeEEeLE e eLE LR L L L L eLE R oL L e oL L L eE e E L LR L eLEeE oLt LR oLt LELEteEEeeEeLE oL L oL e LR eE e E ettt | sereenine s 132,100,219 2,11 [ 36
8699999, TOAl = CASN EQUIVAIBNES. ..........veiieivieiiieicicieiesi ettt sttt e st s s s esse s s et eesessebsee et essessesesensessessnss  febsessesossessesssssssessessessssassessessessssassesseb et essessee et eesessebses et essessessesansessessessssens  fiesessessetsssossessessesassessesseeassesseese s et ensesse st et esses et st ensessesetensentesess | etessessesietantenteseessesntenes 132,100,219 2111 | oo 36






