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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS ...ttt | srieneiaes 13,592,143,176 | ..oovercricriecrinccinennd (U IO 13,592,143,176 | ........... 13,401,741,068
2. Stocks:
2.1 Preferred SHOCKS. ...t esss s esssssessensenens | e 11,700,000 | ..ooovererircrirerieenenne (U IO 11,700,000 | .oovvrvrnrenne. 11,700,000
2.2 COMMON SLOCKS. ...oouvvverirceisriierisenie s ssss st esess s ssessesssssnsessssesnes | evssnesssesesnnes 74,254,860 | ..ooooonvrirrerriciienn (U I 74,254,860 | ...coovervenee 69,422,994
3. Mortgage loans on real estate:
31 FIISEIENS ..ot | eriensienns 2,860,366,232 | ...coorrrrerineenienns (U I 2,860,366,232 | ............. 2,838,869,045
3.2 Other than firStHENS........ceuieriiriicicises s | e (01 AR L0 OO (0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES).....- e cereereseeseeeeseesesseesseeesseesesess et ess e st ess st st enssessessessansnssnssas | sessessessssnsssessassssnnsnses [0 SR L0 O L0 IR 0
4.2 Properties held for the production of income (less $............ 0
ENCUMDBIANCES).......ovrivieeieieiete ettt bbbt bbbttt snsessesntns | sesbessesssssessessssessessssand (0 TSR L0 TR 0 | oo 0
4.3  Properties held for sale (less §.......... 0 €NCUMDBTANCES)......oocveivriiciiieireieiseieieissiesens | evereiesiesees 4,340,000 | ..ovoririeeeaes (01 IR 4,340,000 | ..cooovrrerrenes 4,340,000
5. Cash ($.....22,982,821), cash equivalents ($.....175,700,000)
and short-term investments ($.......... 0) ettt | ebeneenenenes 198,682,821 | ..ovvveieeeieeeieiand (01 I 198,682,821 | .cvvvevrene 103,914,532
6. Contract loans (including §.......... 0 PrEmMiIUM NOLES)......vvveriirrieieisrieieiseieseee s ssssensesens | cveressesiesnes 356,054,007 | ...ooovveverinrieireiriniennd (01 I 356,054,007 | ....ccovvvnnee 347,384,878
7. DEMIVALIVES......ooverecieeicriee ittt | orenienesee 686,796,729 | ...oovrerrirrieerieninns (O I 686,796,729 | .....cocoovnue 916,594,409
8. Other iNVESLEA @SSELS.........vvvuerrirreiieresieeesi sttt ssssesssnens | eeerisesesaeesd 648,410,623 | ..o (O I 648,410,623 | ............. 645,925,786
9. RECEIVADIES fOr SBCUMLIES. ......cvvcvecvveeiecice ettt s et bes s | evsesissessessssseseeseneaes L) ) [0 U (1<) 0
10. Securities lending reinvested COllateral @SSELS...........ccrwrrrirririninrirniersrsesssesssssesssens | seeesssnssssssssesssssssssessa (0 S 0 [ e [0 TR 0
11, Aggregate Write-ing for INVESIEA @SSELS.........crirerriririerisrieieessssie et ssesssssssnssens | sssessssssssssssassnes 202,871 | oo [ P 202,871 | oo 161,140
12.  Subtotals, cash and invested assets (LINES 110 11).......coovcveveeeverrieceeeeeeeveee s | e 18,432,951,221 | oo (O] I 18,432,951,221 | ........... 18,340,053,852
13. Title plants less §.......... 0 charged off (for Title INSUIErS ONlY)..........overurereeeerrereiecneireiieeees | rrereesseeneeeesseseeeseeeenens [0 SR L0 L0 IR 0
14. Investment income dUE aNd ACCTUET. .........c.viuiuiuieieiececececeee ettt | cereeseseseeens 154,555,898 | .....ovovverereeerieereinad [0 [ 154,555,898 | ................ 143,329,701
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccvevees | ovvveviveieininne 1,532,040 | ..o (01 IR 1,532,040 | ..oovvrirrne 1,980,751
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccccevrereivren | cevevvrnirennes 17,625,901 | oo (01 I 17,625,901 | oo, 17,704,896
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt | eebiesti ettt L0 N (0 R 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c.ccuiiiieiieiiciieiiesiesiesiesiessesiessenes | reveesicsinesens 1,190,914 | e 0 [ oo 1,190,914 | o 452,197
16.2 Funds held by or deposited with reinsured COMPaNIES...........c.ceevivreeiierienieerisnens | v 2,709 | oo [0 2,709 | oo 4,690
16.3 Other amounts receivable under reinSurance CONTacts.............ooririiernniiniiniieiins | e (O N 0 [ oo 0 [ oo 0
17. Amounts receivable relating to UNINSUIEd PIaNS...........coeuiurieieniieieeieseeesseessissseesinns | rnressessesssesesessssesseend (0 L0 R L0 TN 0
18.1 Current federal and foreign income tax recoverable and interest thereon............coccccveeviveies | wveveveveeiniieeseeeennd 0 [ o 0 [ e (01 I 32,825,799
18.2 Net deferred taX @SSEL.........courrrericeeesi sttt | eessserenseneons 65,844,005 | ....oorerieriin (U I 65,844,065 | ...ccovverrennn 53,433,852
19.  Guaranty funds receivable or 0N EPOSIL............coueveeiiveieicieeeice e sens | eveevesaes e 462,169 | oo [0 IR 462,169 | ..o 462,169
20. Electronic data processing equipment and SOtWAIE. ...........c.reurerrererrineeneeeenensessessiessessnnes | seesesssssssesssessesens 49,397 | oo 44,930 | oo 4467 | oo 5,424
21, Fumiture and equipment, including health care delivery assets ($.......... 1) TSRS SO 271,791 | e 271,791 | e L0 IR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coeneneneinines | corereneineresseeseeneied (01 RN L0 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates...............ccccevereiriecesicieeseceseeens | e 84,359,414 | oo (01 IO 84,359,414 | oo 0
24. Health care (§.......... 0) and other amounts receivable.............ccoueveirieirieiesee s | e 50,161,113 | oo 50,161,113 | oo 0 | oo 0
25.  Aggregate write-ins for other than iNVested aSSEtS...........ccvveviiveieicieiesie s | creersserenns 155,236,573 | .ovovevereinae 1,266,607 | ...ccoevneeee 153,969,966 | ................ 153,179,818
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........eeierierrerirrineieieeseississesessesssesesssesssssssessssessssssnes | sesessesens 18,964,243,205 | ....ccovvvnnnne 51,744,441 | ........... 18,912,498,764 | ........... 18,743,433,149
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccvrurverees | orvrerneeneeneisiineineinein [0 SR L0 (0 0
28, Total (LINES 26 @NG 27)......ccourverrirecererieeeiseessessssesssessssessssssssssssssessssssssssssssssssessssssssssssss | seesssceens 18,964,243,205 | .......occcovnees 51,744,441 | .......... 18,912,498,764 | ........... 18,743,433,149
DETAILS OF WRITE-INS
1101. Other Real EState DEPOSILS...........ccvvveveieiiieieieisie et sse s sessesens | svsessssessessesessenas 202,871 | oo [0 IR 202,871 | oo 161,140
1102, ot | eeb et (O R (O R (O R 0
1103, R
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccccoeveviveerevecesicnenns
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE).......cecverururuereesrrinereessrisssesssresrnnens | vsseessnessseneacnens 202,871 | v (O PR 202,871 | v 161,140
2501. Corporate OWNEd Life INSUIANCE...........c.cvvvivereiereees et sssaes s ssses s ssssnsenes | essssensesnens 153,269,739 | ..o (01 I 153,269,739 | .covvveveeee 152,813,320
2502. 1temS NOt AIIOCAIEM........cevverieiieieiriee et sntenns | eesessiesesneennens 842,305 | .o 493,310 | oo 348,995 | .o 4,224
2503, OthBI ASSELS......ceuveerceririeiiesissisesessssssss st s s sss st s st ess st s st st s ssssessessansans | sssessssssssessassanes 351,232 | o [0 I 351,232 | oo 362,274
2598. Summary of remaining write-ins for Line 25 from oVerflow page..........cccoveeerreneerninenenninnes | cereeeseereinesnnenees 713,297 | oo TT3,297 | oo L0 IO 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @OVE)........c.vrerrremireesresseeesenesssnssssressnees | coesseesaseenas 155,236,573 | ..ooovveereciees 1,266,607 | ...oooovvvcennne 153,969,966 | .....ccooce... 153,179,818




Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....14,520,313,39% less §.......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ouvevieieitiiie ettt snnas | sessessesssesaesas 14,520,313,394 | ..ccvvvevee. 14,236,129,900
2. Aggregate reserve for accident and health contracts (including $ o 464,703 | ... 474,342
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......couvuieiiiieicictese ettt ssesns | ebessssessessssanies 1,615,939,872 | ...ccovvveveren. 1,524,429,960
4. Contract claims:
L OO OO T OO O TP PUOTURPUPR ESPPOTPURPTRTRORRORION 14,592,758 | ..o 16,060,635
4.2 ACCIAENT ANG NEAIN..........eeieeiiiei bbbt | ftbee sttt 10,000 | oo 10,000
5. Policyholders' dividends §.......... 0 and coupons §$.......... 0 AUE NG UNPEIG......eocveiereceirie et sesss st es s sessssssssnseses | sssessersisssssssssessessssssessenseseens (01 [ 0
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOACO)....vuieerieiitete ettt s s sssaessenas | seebesssssssssssssessessssessenes 93,176 | oo 110,482
6.2  Dividends not yet apportioned (including §.......... 0 MOTCO).... ettt ettt sssensas | ssestsssssssessesssnse st s an s ssessenes [0 OO 0
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including $.....942 accident and health PrEMIUMS............c..cvurveerverrieeeeeeeeeseeeeeeesssessees s ssesssesssessssssessssssnses | sssesssssssesssesssessessssassens 86,885 | .o 215,773
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.............cuiveieiitecie ettt bbbt bbb es s saenas | ebsesssesssssssesses s sssesas 340,756 | oo 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............ccoceevvevcvieieresieieens | veereeeseeisesessssesesneenen0 | e 0
9.3 Other amounts payable on reinsurance, including $.......... Oassumed and $.........0 CEAEH.........oovuereoereieeeierieereeceeeeenieeeiens | eerveeereenseessesssisssesssesnsesnseee0 | e 0
9.4 Interest MaiNtenNaNCe RESEIVE. ........cc.iuciiriiircieeete ettt ssssssss e stesssssensesssssssssssentessnensenss | srsesssssnessessensennens DO T 139 | ittt 58,132,453
10. Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds $.......... ettt b bbbttt b st s naes | saebesensessesntentesntan 3,162,225 | oo 7,483,775
11. Commissions and expense allowances payable on reinsurance assumed. .
12, General EXPENSES QUE OF BCCTUBH........cuvveirersiieiriseisisesseies st eas b s s sttt s bbbt s bbbt nns
13. Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense
allowances recognized in reserves, net of reiNSUrEd @lIOWANCES)...........cociiiviueiiieete et se s s benes | sessssesesssesessssesessssesessssesesnes 0 | oo 0
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccuueviiiucreiiieeeee e sae s | esssssessssesesssessesnes 1,829,938 | ..o 3,327,283
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........cooevvvererierrererserinnnns .
16, UNnearned iNVESIMENT INCOME...........cociiieiiicieieiets ettt bbbt b bt b bbbt e b st s bbbt et n e
17.  Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including $.......... 0 agents' credit balances.. o e 1,531,547 | ... 2,478,643
19.  Remittances and itemMS NO @lIOCALE.............ccviiriieiicicsice sttt s bttt ebesss s sensesenas | sessesessssesessnsnsesanes 30,232,973 | oo 24,428,909
20. Net adjustment in assets and liabilities due to fOreign EXChANGE FALES..........cvieierrurirrirrirre sttt entsenes | essessssssessassesssseestessesssssessn 0
21.  Liability for benefits for employees and agents if not included above .
22.  Borrowed money §.......... 0 and interest thereon §......... OO BT 0
23. Dividends to stockholders declared and UNPAIG............cewuerururireerrieeieie et ssee et ss s b ss s s bbbttt entens | fesbasssssessastastsesestestassnssessnn 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUGLION FESEIVE. ......euiuieeireisieciets ettt se st s bbbt RS E bbb bbb
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES. ......oveiviririiiieieieiese sttt
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. .
24,04 Payable to parent, subsidiaries and affiliates...........cccocieiriiiie e
24,05 Drafts OUESTANGING........cvcvireieeieieiieeiet ettt s bbb bbbttt a s
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance 850,078,584 | .....covvvvrrerrerine 776,658,295
24,08 DEIIVALIVES. .....cocvuvrricereeserieessiee ettt | Srreenteni e 380,805,084 | .....ocovvervrrerrrins 545,062,593
24.09 Payable for securities . ...22,396,014 ...10,566,992
2410 Payable fOr SECUMHES IBNAING..........ovurerrireiriirieie ettt sttt st
24.11 Capital notes §......... 0 and interest thereon §.......... L0
25.  Aggregate write-ins for liabilities | 23,910,239
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.euuerrrierririirneireeniineinsisiseesssesessessessssssesessessssssssssessenens | sossssesssssssesens 17,755,353,369
27. From Separate ACCOUNTS STAIBMENL..........cc.ru ettt ese et ts st e st es s f b s s ss s est st e s entens | fensassssssssssssansssssentenssnsssnsensnn
28. Total liabilities (Lines 26 and 27)
29, COMMON CAPIAI SIOCK. ... ceureuer ettt ettt se bbb E b8 E bbbt
30.  Preferred CAPItal SEOCK...........coiviiueiciiieie ettt bbb bbbt ann
31.  Aggregate write-ins for other-than-special surplus funds ..
32, SUPIUS NOLES.......veieiicvictise ittt et s bbb a st s b8 s b s s b s bbb bbb bbb ettt
33, Gross paid in and CONHDULEA SUMPIUS........c..euuiuriieiciiieie ettt bbbttt en
34.  Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA fUNGS (SUMDIUS)......vvueireeeiieiseiieisiieiseisiesseie sttt esse sttt s bbbttt ns
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... 0]ttt et et ens | sbebeerebes sttt e bens 0 | oo 0
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbbt eas | sbeberetes ettt s et rebns 0 | oo 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)..........cccccevvveveeeeiiieeiinns | covveeiiceinnnn, 1,154,145,395 1,204,625,420
38. Totals of Lines 29, 30 and 37 e 1,157,145,395 | ... 1,207,625,420
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COol. 3).........ccovuuiriiiiiiiiiiiciisscsesssi e ssssenssenns | aniesinsssnesiens 18,912,498,764 | ...........c...... 18,743,433,149
DETAILS OF WRITE-INS
2501. Low Income Housing Tax Credit COMMIIMENES............cccccviueiriireieiceee ettt s ses st st s s s sss s santens | sessessessssssssssssesaes 15,776,978 | .o 19,118,647
2502. Uncashed checks pending escheatment. 7,299,124 6,444,585
2503. GUAranty fuNQ.........co.overermenieneenniresinseseise e ssesseseeeseens ....575,437 587,312
2598. Summary of remaining write-ins for Line 25 from overflow page 258,700 | .eovveeveeee e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... 23,910,239 26,150,544
3107, ettt E £ RS RSE AR E £ AR R4S E £ E R 4R £ £ AR 4R £ 4R £ R R 4R R4 E e RE £ R4S E A A SRR RE AR LR s R RS b e bR R b s b et e taes | SREenbeteRtee s sttt st st st L0 T 0
3102. . .0 .0
3103. .0 .0
3198. .0 .0
3199. .0 .0
BA0T. e .0 .0
3402. . .0 .0
BA03. s .0 .0
3498. Summary of remaining write-ins for Line 34 from overflow page.... o .0 .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE)........cccuiiiiiiieieiiieisiectee ettt esseaes s bsssebesssssaebsnsssesessnsesensssesessssssessnns | seresesssssessssesesssssessssesesessnan 0 | oo 0

Qo3




Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© NS ORA N =

10.
11.
. Annuity benefits
13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. GENETAl INSUFANCE EXPENSES.......ouvuiveieieteie ittt sse sttt bbb bbb sttt bt bbbt
24,
25.
26.
21.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........ccccvvveureireniieeeieee e
33.

34.

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (I0SS)..........ccceuereiieiiiicreieiiee e
40.
41.
42.
43,
44,
45,
46.
47.
48.
49,
50.

51.

52.
53.
54.
55.

Premiums and annuity considerations for life and accident and health contracts...........cccccevvevevesiericseece s
Considerations for supplementary contracts with life CONINGENCIES..........cvrierrrirriries s eses
NEt INVESIMENT INCOME........cocviiiciciccec et b bbb s b s e b s bbb b s
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or I0SSES............ccvvevevrereieieerrese e
Commissions and expense allowances on reiNSUraNCe CEAEM...........vwrururiririreerrireee e ssessesens
Reserve adjustments on reiNSUrANCE CEARM. ..ottt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPATALE ACCOUNLS.......cocvuierieeiececisees ettt bbb s bbbt
8.2 Charges and fees for depoSit-type CONIACES............civiveiiiieicicee et
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME.........cvurviuiieieiiieie ettt seees
Totals (LIneS 110 8.3)....ccvcverieireceeeeeees
DBALN DENETS. ..ottt bbb
Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........ccovuevreierriierereinieesseseses e esees

Disability benefits and benefits under accident and health CONtracts.............ccoceviviciiiiieiicce e
Coupons, guaranteed annual pure endowments and similar BENEfits............ccouceiireriiccicccecee e

GIOUD CONVETSIONS.......ouveceereiereseeseesssessesesssses s s s s s et ss st e s st st es e s ses s bee s s s ss st s e st b es st es s s s b s e s st st s s et st as s s s banes
Interest and adjustments on contract or deposit-type CONtract fUNGS............c.eveveieieciiesiceee e
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health CONtracts............ccoccvcvieciecicicceiceecee e
TOIS (LINES 1010 19)..euvueeeeeurereiriieeie ettt ettt a st
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reiNSUraNCe @SSUMEM............c.eurererrereererieeeeseesssseesessessesssesessssessssssessessessnes

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 FEINSUIANCE.............ciuiveireiiieiee et
Aggregate write-ins for deductions
TOLAIS (LINES 20 10 27)....uuvvcveciiiiieieisiieie ettt s bbb bbbttt

Dividends to policyholders
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

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

capital gains or (10SSes) (LINE 31 MINUS LINE 32)........covveiererieieieiseresesetes et sse st s bbb sasessssanes
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....440,663 (excluding taxes of $.....(66,401) transferred to the IMR)..........cccoevuerierieeieeieeiesee s

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, December 31, prior year
Netincome (LiNe 35).......couveinreeririeieiesseseessessenenns
Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0eree e

Change in net deferred income tax
Change iN NONAAMILEA BSSELS........cvuururirerirrirrieieeiee ettt
Change in liability for reinsurance in unauthorized and certified COMPANIES...........cveverirrrnrirririeenreesseeessee e eneeneeens
Change in reserve on account of change in valuation basis, (increase) or decrease.
Change iN aSSEt VAIULION MESEIVE...........cuiererireireiieeeieeeseeeese e esses sttt sttt st en s
ChaNGE N rEASUNY STOCK. .....c.veuerieiererreseise ettt ettt s st
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.oocureririereirrieee ettt
ChaNGE N SUMPIUS NOLES.......ooceuerieiaeeeteise ettt ettt skt
Cumulative effect of changes in aCCOUNtNG PHINCIPIES............cucvveieveiiiiieics et
Capital changes:

B0.T PAIA UMttt R
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSfEITEA 10 SUIPIUS......cvuivuivireieiiisiseictssiei ettt bbbt s b n st ents
Surplus adjustment:
BT PAIA UMttt
51.2 Transferred to capital (StOCK DIVIABNG).........c.cccuivirireiiceisieee et ans
51.3  Transferred from CAPILAL...........ccceevieieies ettt sttt bttt s et et sae st nes
51.4 Change in surplus as a result of reinsurance
Dividends t0 SLOCKNOIABTS..........c.cviviveiicecisictc ettt bbb bbbt s s st s s s
Aggregate write-ins for gains and [0SSES IN SUMPIUS..........cvevrrerurerirerirsisiseesssssessessssessssssesssssss s sessessssssessesssssssssessessessnens
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (LINES 36 + 54)..........ccvrurrrirrnireieieererese et neeneeens

.................. 1,275,326

..................... 625,866

.................. 2,716,910

666,491,678

...704,423,939

..2,840,929,055

.............. 284,121,962

.............. 302,162,021

................ 63,478,341
1,509,702
...92,866,514

.............. 528,366,381
107,219,382

................ 55,005,045
5,472,119
182,352

23,274,908

.............. 520,379,076
78,211,121

................ 20,279,239
...5,204,820

.............. 228,957,589
..19,181,214

.............. 719,520,187

............... (53,035,446)

................. (6,658,085)

............... (46,377,361)

..................... 445477

................ 52,600,199

................. (3,189,271)

............... (24,795,776)

............... (45,931,884)

................ 49,410,927

................ 61,231,251

........... 1,207,625,420

................. (4,288,682)

................. (1,625,000)

..(45,931,884)| ..

................. (2,071,267)

................. (1,625,000)

........... 1,067,881,462
...61,231,251

..(50,480,026) | ...

45,209,705

139,743,958

........... 1,207,625,420

08.301.
08.302.
08.303.
08.398.
08.399.

MISCEIIANEOUS INCOME........oviriiriiiieiseiieieire ettt bbbttt
CRANGE IN COLLL..ouviiteiie ettt bbb bbb bbb s et b s et s s bt naetena

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..cevuiiireiiiiiiieieisetessssiess s ssesssssassssssssessssanaenes

.................. 1,275,326

..................... 625,866

.................. 2,716,910

2701.
2702.
2703.
2798.
2799.

Funds Withheld Expense
Changes in agents defErred COMP........ovureiirnriririseeie ettt sttt enens
FINES @NA PENAIIES. .. ..ceoeereie st
Summary of remaining write-ins for Line 27 from overflow page..
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0VE). ... rururruraririereerssseseessessessesssssesssssnssse s snsssssessssssnsssesesseses

...23,274,908

12,821,625

...59,750,870

5301.
5302.
5303.
5398.
5399.

CediNG COMMISSION........cvoveiiiivieeiicicte ettt ettt bbb e bbbt s bbb bbbt a s b s

Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @D0VE).......c..euireiieiiiiiieisiiisieisissies st ess s ssssnsenenas

................. (1,625,000)

................. (1,625,000)
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

CASH FLOW

Currerit Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.ccuevciceeieiceeeee ettt sssanas | evessassssans 562,707,007 | .coocverrnnes 498,239,546 | ............ 2,075,422 470
2. Netinvestment income... .241,381,307 ..221,478,473 ...982,238,353
3. MISCEllANEOUS INCOME..........oveeeeeeeeeeeceeeeeeeeeee ettt es s v s es s es s s s s esenesenssesesssenensnsssnsssssssssssssssssnnsnssnsnnnnes | eveverseieieresee 1,802,819 | coviiiiiiiiiin 1,125542 | .o 4,810,813
4. Total (LINeS 1 throUGh 3).......ccivuiiiiiririineirereirieeisseesiesisiesess st sessssssesensesssssnessessesssssssssensesssssnens | oeseneenereess 800,891,132 | v, 720,843,562 | ............ 3,062,471,637
5. Benefit and 10sS related PAYMENLS..........cccveiivireiciceic et ssse s bessessssesse s ssssssenenns | senvensensesens 208,308,247 | voveivevarans 224923149 | ........... 1,004,739,932
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........c.cuvevvercereeeveiiereieens | ceereeeresierssississsieneernsQ | oo (0 0
7. Commissions, expenses paid and aggregate write-ins for deductions............c.cccvveveviiversieiieiseeiieceessesessesensnes | eeveriennenen 179,708,893 | i 118,556,877 | .cvvvrennad 671,465,669
8.  Dividends paid t0 POICYNOIETS.........c.ovriieriiriereerrce it eessssssessessssssenssssssenses | seneenssnssessennesess 20 243 | vrveereireineeereinens 28,005 | ..o, 91,325
9.  Federal and foreign income taxes paid (recovered) net of $.....440,663 tax on capital gains (losses)... ) ... ..31,268,986 .93,006,491
10, Total (LINES 5 troUGN 9)....cvuiierirei ettt ssesssesssssessssssnssssessesssssessessesssnsessessssssnsses | snvsnennsssssOG2, 102,346 | wovvirrirrienns 374,777,016 | ............ 1,769,303,417
11. Net cash from operations (Line 4 minus LiNe 10)........cccovrvrrriernniesnnsisieinseseesseseesssessessessssssesssssssessessssessesses | srnesnnseneeens 403,188,786 | 1ovvrivivnnes 346,066,546 | ............ 1,293,168,220
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..oeeeieeie et R bbb enta | ebieesentenians 327,558,447 | ... 423,479,178 | ..o 1,616,531,457
12.2 Stocks 42,700,834
12,3 MOMGAGE I0BNS.......oiuiriiririicit bbbttt | ebnienienineene 51,502,810 | .coovererrrenes 35,381,790 | .coovvveenee. 155,136,023
124 REAIBSHAE.........ovceeececeee ettt ettt ettt sttt s et en st et s et s et etes s ant et enaetesensntatanas | etersteseseeeetasenaetesenaeea (0 R [0 [ 4,863,283
12.5  Other INVESIEA @SSOLS........couviiiciciciici bbbttt | cbeisesiesineins 12,725,612 | oo 32,405,349 | ..o 75,724,127
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS.............ccoeuririunrniniinenceinenees | e (0 O 0 | oo 0
12.7  MiSCEIANEOUS PTOCEEAS........c.vvivvieirciiiete ettt bbb bbb s s bbbt s s sesessnaebesnsenes | sssissesssssenas 11,829,120 | .ccvovvenenns 57,960,386 | ......ccocernnnn 8,523,620
12.8 Total investment proceeds (LINES 12.110 12.7).......cuoiuiiiiiirieieiieeie et ssssssnsenas | ssessessssasaas 406,968,678 | ............... 549,226,704 | ............ 1,903,479,344
13.  Cost of investments acquired (long-term only):
1301 BONGS...oeeeisetce bbbttt | ebentsentenias 522,144,268 | ............... 826,945,009 | ............ 2,943,659,649
13,2 SHOCKS . vuerieceeise ittt etttk ntns | eeseesesenteneas 8,303,547 | .ovevrerrerrinn 279,927 | oo 28,015,545
13.3° MOMGAGE I0BNS.......oiviririrriiii bbbt | ebneenienineene 73,000,000 | ...overvreenee 25,000,000 | ....coooveneee 348,150,000
134 REAIESIALE. ...ttt Rkttt | eebenbseeest sttt nes (0 O (0 0
13.5  Other INVESLEA @SSELS.......uurvuucveucireiicii ittt | ebisssinenenenens 24,450,170 | coovverennes 84,597,510 | ...cvvvenee. 186,340,053
13.6  MiSCEllaNEOUS APPlICAIONS..........cvivireieiiieieieiec ettt sb st s b s ssensnns | dessessessssanias 15,765,935 | .oooveviiireicinas 26,512 | .o (31,142,792)
13.7 Total investments acquired (LINES 13.110 13.8).......ceuiriirrieiiereiie ettt sesses s ssssesesssssenes | ssesssssssasens 643,663,920 | ............... 936,848,958 | ............ 3,475,022, 455
14, Netincrease or (decrease) in contract 10ans and Premium NOLES...........oueeirirriiereeneineieeieeesie e reessisesenens | seseeneriessnsinens 8,669,129 | ..o 5,985,935 | .o 38,491,193
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccorurimineneeeereenenneenseneessseesesssseseessssesens | sevseesesenees (245,364,371) | .oevvernn (393,608,189)| ........... (1,610,034,304)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOLES........cveieieiiieiecicte ettt ettt s s sannas | saebiesessessessssesses e snsenae 0 [ oo 0 | oo 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY STOCK.........vviveererireieiiseiee ettt sssssssness | sesesssessssesssssessessansanes {1 (01 IO 100,000,000
16.3 BOITOWED FUNGS. ......cevviieieici ettt bbbt | eebebsee st st bbbt ens (01 R (0 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ...91,509,912 (33,410,227) | .... ...260,597,566
16.5 DiVIdENds 10 STOCKNOIAETS..........c.cvuiiiiciciseriiiseice sttt | sebnebne st ens (0 OO 0 | v 0
16.6  Other cash provided (APPHEA)..........cuuerurererririireireieieeireieee sttt sb bbbt ents | sreessssssinns (214,566,038) | ..cevvrevneenns (31,930,192) | ..ovvvvrinnns (65,703,199)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccooevvenee. (123,056,126) | ...eovervenenas (65,340,419) | .ooooverveneee 294,894,367
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)........cccccveevvenns | covverrerrinnnn. 94,768,289 | .............. (112,882,061) | ...coovvrrnnn (21,971,716)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING OF YN ..ottt enes | erenisantnnians 103,914,533 | ...ocvcrenen. 125,886,249 125,886,249
19.2 End of period (Line 18 plus Line 19.1).......ccoerinrnrrenineireireineenee 198,682,822 13,004,187 103,914,533
Note: Supplemental disclosures of cash flow information for non-cash transactions:
2 o [ 0 [ 0]
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIAL TR ...t | bbb s 0 [ oo 0 [ oo 0
2. Ordinary life iNSUTANCE. .......cvuvererrerrereeeire ettt et ssssessestessssssessessasssnans | essesssssssessssessssnssses 242,593,792 | oo 201,444,991 | oo 825,569,301
3. Ordinary individual BNNUIIES.............cvveurrirreiriiiereerereiesriesese s sesssesneens | cresnesisesssessisssenenes 310,645,307 | ..oooevverrirrirciinans 286,063,377 | oo 1,212,109,266
4. Credit life (group and INAIVIAUAL)..........c.coueieiiiieiccsie ettt sans | ssessessssessessssssses s ssses e ssssassesand 0 | e 0 | oo 0
5. GroUP lifE INSUTANCE. .......cvu vttt sse s ssstenans | oesessesssssssessessssesses e sssessessesas TAT | o 3,005 | e 12,986
8. GrOUDP ANNUIIES......eeuvereieenrirerereie ittt esnis | ebiesssnssiessseeneeneses 13,897,584 | ..o 14,009,449 | ...oovvvierirerins 59,882,548
T ABH = GrOUD ..ttt sttt b et s s tnen | Sebsessent et sttt L0 RN L0 0
8. A&H - credit (Group and iNAIVIAUAL)...........cveriieerirrieie e ssessssesessessenes | sosssessessssssssssesssssessesssssssssnssenes L0 TSR [0 U 0
0. ABH = OtNOT st | et 12,656 | oo 12,354 | oo 53,420
10.  Aggregate of all Other lINES Of DUSINESS.........corrierirrieiirineinrireesieeeseieieesseessessesessessseeees | sessesssssssssssssessssssssssssssssnssssssssens 0 | oo 0 | et 0
11 SUBLOTAL ...t | rere et 567,150,080 | .....oevverreirrrirriinans 501,533,265 | .....coeveererrieriirn 2,097,627,521
12, DEPOSIt-tYPE COMIACES. ......cvuiviieieciii ettt | sebessebsessssens s st st st snsenas 627,655 | oo 717,120 | oo, 2,823,852
13, TOL et tente | eeresetestet et nnnees 567,777,735 | oo 502,250,385 | ....ovvrririrrririean 2,100,451,373
T003. e Rttt nnnes | Saesseeetentee ettt ettt nenrennd L0 RS [0 RS 0
1098. Summary of remaining write-ins for Ling 10 from oVerflow Page.........cccouvueirieiiniiniieiees | e 0 | e O | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE).......rurrurerrerrersusrreseissesanssnessessesnsenes | onessesssssnssssssssesssssssssssssnssssssssenes [0 N 0 ] e 0
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance 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# | FISPage | FiSLine# | 2018 Period | 2017
NET INCOME
(1) Life Insurance Company of the Southwest Company state
basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (45,931,884) |$ 61,231,251
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 018 0
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0% 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX [$  (45931,884) |$ 61,231,251
SURPLUS
(5) Life Insurance Company of the Southwest Company state
basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX |$  1,157,145,395 |$ 1,207,625,420
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 018 0
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0 1% 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX §  1,157,145395 |$ 1,207,625,420
B. Accounting Policy

(6) Basis for Loan-Backed Securities and Adjustment Methodology
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) Description of Sources Used to Determined Prepayment Assumptions
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.

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- Temporary
Other-than- Impairment Recognized Fair Value
(2) Temporary Impairment in Loss 1-(2a+2b)
Interest | Non- Interest

OTTI recognized 15t Quarter

a. Intentto sell $ 01]s 0]s 0 s 0

Qo7



Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

1 2a | 2b 3
Amortized Cost Basis
Before Other-Than- Temporary
Other-than- Impairment Recognized Fair Value
(2) Temporary Impairment in Loss 1-(2a+2b)
Interest Non- Interest
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
c.  Total 15t Quarter $ $ $ $ 0
OTTI recognized 2nd Quarter
d. Intentto sell $ 0 |$ 013 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 1$ 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 1|$ 0 |$ 0 0
OTTI recognized 4t Quarter
j. Intentto sell $ 0 |$ 019 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 |$ 0§ 0 0
m.  Annual aggregate total XXX $ 0 1$ 0 XXX
(3) Recognized OTTI securities
1 2 3 4 6 7
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
$ 0 |$ 01[$ 0 |$ 08 0
Total $ 0

All impaired 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 $ 4,548,355
2. 12 Months or Longer $ 1,004,887
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 193,957,148
2. 12 Months or Longer $ 29,529,182

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing - N/A

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - N/A
H. Repurchase Agreements Transactions Accounted for as a Sale - N/A

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - N/A

M. Working Capital Finance Investments

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

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

N. Offsetting and Netting of Assets and Liabilities - N/A
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

ote 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

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

In 2017, the Company amended and updated its expense sharing agreement with its parent, National Life Insurance Company, to allocate administrative and other general

expenses on a basis

more consistent with the volume of business. This update was executed in December 2017 with a January 1, 2017 effective date. Had the new

agreement been in place for first quarter 2017 reporting, the general insurance expenses of the Company for the three months ended March 31, 2017 would have been
approximately $35.2 million higher.

Note 11 — Debt

A

Debt Including Capital Notes

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

B. FHLB (Fed

(1)

eral Home Loan Bank) Agreements

Information on the Nature of the Agreement

The Company is a member of the Federal Home Loan Bank (FHLB) of Dallas which provides the Company with access to a secured asset-based borrowing
capacity. It is part of the Company's strategy to utilize this borrowing capacity for funding agreements. The Company has received advances from FHLB in
the form of funding agreements, which are included in the liability for deposit-type contracts. The proceeds have been invested in a pool of fixed and floating
rate income assets. The Company has a maximum borrowing capacity of approximately $3.9 billion, based on its membership investment base.

a. Aggregate Totals
1. Current Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0 |$ 0 |$ 0
(b) Membership Stock — Class B 6,722,200 6,722,200 0
(c) Activity Stock 56,050,600 56,050,600 0
(d) Excess Stock 1,841,500 1,841,500 0
(e) Aggregate Total (a+b+c+d) $ 64,614,300 |$ 64,614,300 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 3,856,481,393 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0 |$ 0 |$ 0
(b) Membership Stock — Class B 6,722,200 6,722,200 0
(c) Activity Stock 52,245,000 52,245,000 0
(d) Excess Stock 489,100 489,100 0
(e) Aggregate Total (a+b+c+d) 59,456,300 |$ 59,456,300 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 4,064,943,354 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Membership Current Year 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 3to5 Years
1. Class A $ 0% 0|8 0% 0% 0 |$
2. ClassB $ 6,722,200 |$ 6,722,200 |$ 0% 0% 0 |$
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Fair Value Carrying Value Aggregate Total Borrowing
Current Year Total General and Separate Accounts
Total Collateral Pledged (Lines 2+3) $ 1,907,538,472 |$ 1,889,606,394 |$ 1,504,518,362

FHLB Capital Stock
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NOTES TO FINANCIAL STATEMENTS

1
Fair Value

2
Carrying Value

3
Aggregate Total Borrowing

Current Year General Account
Total Collateral Pledged

1,907,538,472

1,889,606,394

1,504,518,362

Current Year Separate Accounts

Total Collateral Pledged 0 0 0
Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 1,532,772,555 |$ 1,493,785,634 |$ 1,411,700,362
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts
Total Collateral Pledged (Lines 2+3) $ 1,907,538,472 |$ 1,889,606,394 |$ 1,504,518,362
Current Year General Account
Total Collateral Pledged 1,907,538,472 1,889,606,394 1,504,518,362
Current Year Separate Accounts
Total Collateral Pledged 0 0 0
Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 1,600,384,277 |$ 1,553,749,071 |$ 1,379,959,438
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 0% 0 1|$ 0 XXX
(b) Funding Agreements 1,504,518,362 1,504,518,362 0 [$ 1,504,518,362
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 1,504,518,362 |$ 1,504,518,362 |$ 0% 1,504,518,362
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0 |$ 0 |$ 0 XXX
(b) Funding Agreements 1,411,700,362 1,411,700,362 0 |$ 1,411,700,362
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 1,411,700,362 |$ 1,411,700,362 |$ 01($ 1,411,700,362
b.  Maximum Amount During Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt 0 0 0
2. Funding Agreements 1,504,518,362 1,504,518,362 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) 1,504,518,362 1,504,518,362 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

No significant change.
Note 15 - Leases

No significant change.

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
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NOTES TO FINANCIAL STATEMENTS

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.

Note 20 - Fair Value Measurements

A. Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

Net Asset Value
(NAV) Included in
Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
Bonds $ 0% 3,381,712 |$ 0 |$ 3,381,712 |$
Common stock $ 9,640,560 |$ 0|$ 64,614,300 |$ 74,254,860 |$
Derivatives $ 6,468,753 |$ 680,327,976 |$ 0 |$ 686,796,729 |$
Other invested assets $ 0% 0|$ 388,227,459 |$ 388,227,459 |$
Cash, cash equivalents, and short-term investments $ 198,682,821 |$ 0|$ 0 |$ 198,682,821 |$
Total $ 214,792,134 |$ 683,709,688 |$ 452,841,759 |$1,351,343,581 |$ 0
Liabilities at Fair Value
Derivatives $ 0 |$ 380,805,084 |$ 0 |$ 380,805,084 |$
Total $ 0 |$ 380,805,084 |$ 0 |$ 380,805,084 |$ 0
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains and | Total Gains and
Beginning (Losses) (Losses)
Balance at Transfers Into | Transfers Out of| Included in Net |  Included in Settle- Ending Balance
1/1/2018 Level 3 Level 3 Income Surplus Purchases Issuances Sales ments at 12/31/2018
a. Assets
Common stock $ 59,456,300 [$ 0]$ 0|$ 0]$ 0% 5158000 |$ 0]$ 0]$ 0[$ 64,614,300
Other invested assets $ 379,774,139 |$ 0]$ 0|8 897 [$ (3.271,237)[$ 29,987,491 [$ 0 |$ (18,263,831)($ 0 [$ 388,227,459
Total $ 439,230,439 |$ 0]$ 0$ 897 |$ (3271,237)[$ 35145491 |$ 0 |$ (18,263,831)[$ 0 |$ 452,841,759
b.  Liabilities
$ 01$ 018 0|8 01$ 0]$ 0]$ 01$ 01$ 01$ 0
Total $ 01$ 018 0% 01$ 01$ 01$ 01$ 01$ 01$ 0

(3) Policies when Transfers Between Levels are Recognized
The Company recognizes transfers between levels on the actual date of the event or change in circumstances that caused the transfer.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
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 carried at fair value
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) Fair Value Disclosures
For additional information on derivatives see 20(A)1-4 above.

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
C. Fair Value Level
Type of Financial Instrument | Aggregate Fair | Admitted Assets|  (Level ) |  (Level2) |  (Level3) | NotPracticable | Net Asset Value
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NOTES TO FINANCIAL STATEMENTS

Value (Carrying Value) | (NAV) Included
in Level 2
Bonds $13,820,343,934 1$13,592,143,176 [$ 11,443,955 |$13,808,899,979 |$ 0 [$ 0 |$
Preferred stock $§ 11,196,000 |$ 11,700,000 |$ 0% 11,196,000 |$ 0 [$ 0 |$
Common stock $ 74254860 |$ 74254860 [$ 9,640,560 |$ 0|$ 64,614,300 |$ 0 |$
Mortgage loans $2,905,641,887 |$ 2,860,366,232 |$ 0% 0 [$2,905,641,887 |$ 0 |$
Real estate $ 4,500,000 |$ 4,340,000 |$ 0% 4,500,000 |$ 0 [$ 0 |$
Cash, cash equivalents and
short-term investments $ 198,682,821 |$ 198,682,821 [$ 198,682,821 |$ 0% 0 [$ 0 |$
Derivative asset $ 686,796,729 |$ 686,796,729 |$ 6,468,753 |$ 680,327,976 |$ 0% 0 |$
Other invested assets § 669,704,816 |$ 648,410,623 |$ 0|$ 119,804,898 |$ 388,227,459 |$ 161,672,459 |$
Derivative liability $ 380,805,084 |$ 380,805,084 |$ 0|$ 380,805,084 |$ 0 [$ 0 |$
D. Not Practicable to Estimate Fair Value
Type of Class or Financial
Instrument Carrying Value Effective Interest Rate Maturity Date Explanation
It was not practicable to determine
the fair value of these financial
instruments as a quoted market
Other invested assets $ 161,672,459 0.0% price is not available.

Note 21 - Other Items

No significant change.

Note 22 — Events Subsequent
No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts 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 changes

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.
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Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance 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] NoJ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014
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[ ] NA[]
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 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
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
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] NoJ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 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).
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10.1
10.2

1.1

11.2

13.
141

15.1
15.2

16.
16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
If yes, indicate any amounts receivable from parent included in the Page 2 amount:
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] NoJ ]
64,269,870

Yes[ ] No[X]

0

0

Yes[X] NoJ ]

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
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nof ]
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.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase 4 Chase Metrotech Center, Floor 14, Brooklyn, NY 11245
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 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

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

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?

18.2 If no, list exceptions:
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

TUAT  FAIM MOTGAGES. ... vvevvireieieie ittt sttt se b s s s st e84 £ s R8s 2 840 b e s b s bR R Rt d b s bttt

1.12  Residential mortgages

1.13  Commercial mortgages ..2,860,366,232
114 Total MOrtgages iN GOOM STANGING.........c.iurueireireiteeireieee ettt et bs s b bt ee e s8££ R824 8 £ R £k E b e bbbt F 2,860,366,232
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FeSITUCIUIEA tBIMS.........c.cuiieiici ettt bbb bbb B 0

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

RGO O o T 0 1o (oo =TSO U PO SRRSO
IRV T 101 4o (0P T3P OE OO RTRTP
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months...

Long-term mortgage loans in process of foreclosure
T4 FAIM MOMGAQES. ... vttt ettt sttt ettt se b s s s st st s s s ke s a4 b b s s s R R 8 E 42844 d s b s e ARt s bbb bbbt

1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages iN PrOCESS OF FONBCIOSUIE. .........c.uru ittt et ee ettt s et s s8R E RS e £ A Rt et en e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ...ovivoioirieseeseeetsetes ettt nae S, 2,860,366,232

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages
1.62 Residential mortgages

1.63 Commercial mortgages

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL.......euveieiereeiseieeisesessese e stese s sse st e s s st ess s s s s st s s e s s s 8 e e s ee 85828 ee S8R ee 8RS8 a2 8SR84S R R R R et s R r R nE e eRferienEntesiententansententantnsaa 0.0

2.2 A&H cost containment percent

2.3 A&H expense percent eXcluding COSt CONtAINMENT BXPENSES.........c.cuiiuevciieeie ettt ettt et es e st s st s bbbt s e bbb s s e s s s s bbbt es e b s bn s saes tebsstsssesssssssasssssssssssssesssssnean 0.0

Do you act as a custodian for health savings accounts?...... Yes[ 1] No[X]

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

If yes, please provide the balance of the funds administered as of the reporting date..

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states?.....

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
or the reporting entity?......

Yes [ X] No[ 1]

Yes[ ] No[ ]
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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
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlADAMA. ... AL | o L | 1,596,867
2. Alaska.....
3. Arizona....
4, ATKANSAS........ceieieieeerreeseeeeese s AR [ L [ e
5. California.....ccccccverersirreieieieeseieesiseeesesssssesesessssessessennee s GA | ool | s
6. Colorado......cccceverereiriiciesieiesereseeesresesesesssesssssseseesenensen GO [ wvvec b [ i
7. CONNECHCUL......coevveeeereiereeeesesseieesessesesessssssssesssssensnessG T | veeei b | e
8. Delaware.......cccccoeveevceverereeceeeeeeessieseseeseesssesesesssssseene DE | el i,
9. District of Columbia..........c.cccoerverrereriserrererssseiseississiseieieneens DC | oo L |
10, FIOMdA.....oovceeeeeereeieeneeeeseiseseiesensisesseesssssssesssssessnssneE L | ool | s
11, GBOIGIA...evecreceeeereeeseereseseseeseeesssessesssssesessssessessnsesessesenses OA | vl | o,
12. i
13.
14.
15.
16.
17.
18, KENMUCKY....oveiercrieevrseesreessssnessesssessenssssesssssssennenn KY | el
19.  Louisiana. LLAL L.
20. Maine...... ME]...... L....
21.  Maryland......... MD{...... L.
22.  Massachusetts.... MA[..... L.
23.  Michigan...... WMI L.
24.  Minnesota... MNJ...... L.
25.  Mississippi... MS...... L.
26. Missouri.. MOJ|...... L.
27.  Montana.. WMTH ... L..].
28. Nebraska .NE[..... L...
29. Nevada........ YA L..].
30. New Hampshire.. NH{..... L.
31.  New Jersey..... N L..[.
32.  New Mexico NM{...... L.
33.  New York......... CNYT...... N...
34.  North Carolina. .NC{...... L....
35, NOMh DAKOtA......cooveeceireiiciciree s NDJ...... L.
36, ON0....cuiicieeiccicice e OH]...... L.
37, OKIANOMA. ...ttt OK]...... L.
38.  Oregon........ OR|..... L.
39. Pennsylvania... LPA]..... L.
40. Rhode Island.. WRI...... L....
41, South Carolina...........cccoeuvereeriveeeieeeece e SC|...... L.
42, SOUth DAKOta......oveeeeeieerirecieissisese e senenenes SD|...... L.
43.  Tennessee.. LTINS L.
44,  Texas...... JTIX L.
45,  Utah........ UTH L...
46, VEIMONL.......oiiecvirieeiciesiese ettt st VT|...... L.
A7, VIFQINIA... vt VA[...... L....
48.  Washington. WA]..... L.
49, WeSt VIFGINIa......coveueeeieieirirsiieieseieiesesce s essssssessessnens WVT...... L..].
50.  Wisconsin.... Wi L.
51.  Wyoming......... WY ... L..[. .3
52.  American Samo VASH L N...
53.  Guam.............. GU[..... Newo | cereeeeeseeeeeend0 |0
54. Puerto Rico..... .PR{...... Newo | oo 3,031 |80 |
55.  US Virgin Islands......... WV Newo | o852 | 0 |
56.  Northern Mariana Islands.... MP]...... Newo | o0 | il 0
57.  Canada......ccoovrurrrnrnnee. CAN]...... Newo | e el 0
58.  Aggregate Other Alien LOT XXX 120,446 | 24,876 [ o,
59, SUBLOAL.....eeiee e XXX.. |...... 242,626,574 |.......324,542,891 | .....
90. Reporting entity contributions for employee benefit plans.............. XXX 0 [0 |
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........c.cervrrererrnrireieiesesssssesssseseeesenes XXX | e 8,537 | oo (U1 IS (V1 [ (0] I TR Y [ 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMHOU........cwrererererrernresseseesnsssssseessesessnsssssessenes 9.9, [ (V1 (U1 IS [V [ (0] I (0] [ 0
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.evrereererneenrersieeeieeesseeesessenenn XXX 0
94.  Aggregate other amounts not allocable by State XXX.. 0.
95.  Totals (Direct BUSINESS).......c.vurreeeeeereernerniereines XXX 0.
96. Plus Reinsurance Assumed XXX 0.
97.  Totals (All BUSINESS).......ccuuierieiiieeeieeiee i esiseniens XXX | 242,829,926 |.......324,542,891 | .o 12,658 | [V 567,385,476 |.......... 627,655
98. Less Reinsurance Ceded........cooummumrnrnmininrenniessisseseiessessnnsnes XXX 76,920,641 | 0 ] 0 | 0. s 76,920,641 | .oovvviiiinnns 0
99. Totals (All Business) less Reinsurance Ceded............ccoervevernenee. XXX.. |.......165,909,285 | .......324,542,891 | ......c......... 12,658 | oo (V) 490,464,835 |.......... 627,655
DETAILS OF WR
58001, Other AlIEN.........evverererereriieeeeriesiesiesssssessssssssssessses s esssssssenses XXX 120,446
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX,
9401.
9402. ...
9403. XXX
9498. Summary of remaining write-ins for line 94 from overflow page.....[..XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer
N - None of the above - Not allowed to write business in the state
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statement as of March 31, 2018 ofthe  Life 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
V)

National Life Group @

Charitable Foundation, Inc.

(VT) MLV Financial Corporation

{DE}

Mational Retirement Plan Advisors, Inc.
ma sdrminiatratiee Servicss, Inc.
V)

Sentinel Asset Management, Inc.
(vT)

National Life Insurance Company
ivT)

Equity Services, Inc.
— V)
|

Catamount
Reinsurance
Company

Sentinel Administrative Services, Inc.
Longhorn

Reinsurancs
Company

V)

(v}

Life Insurance Company
of the Southwest
(TX}

Hational Life
Istribution, LLC
{vT]

Santinal Financial
Servicas Company
(vT)

vT)

| Icm-pumm 'Nm-pmmmﬂemcw (::)Pmmuc — ) ownemhipx
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

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

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

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| ID Federal (U.S. 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................ 00000... |03-0359221.. |......cccouc.n (V18 O (V1 O National Life Holding Company.............cccc....... VT UIP. e [ e Board.......cccooee. | coene 0.000 | oo | s N...... [ S
0000 |National Life Group................ 00000... | 20-4818866.. | .... National Life Group Charitable Foundation, Inc. [VT............. NIA. .o, National Life Holding Company.............cccceeee. Management..... ...100.000 |National Life Holding Company............ccccoeueees | venee N...... [ S
0000 |National Life Group................ 00000... | 03-0359222.. | .... NLV Financial Corporation.............cccccoveereernenne DE....cccou. UIP...coovnne. National Life Holding Company...........ccccoce.e. Board.......cocveens | coreens 0.000 |National Life Holding Company............ccooeuvees | venee N...... [ S
0634 |National Life Group................ 66680... | 03-0144090.. National Life Insurance Company.............c..c.... VT UDP.....ccco.e. NLV Financial Corporation..............ccoeveuneen Board.......cocvene | coreens 0.000 |National Life Holding Company............ccooeuvees | venee N...... [ S
0634 | National Life Group................ 65528... | 75-0953004.. | .... Life Insurance Company of the Southwest........ [, S RE....coiienns National Life Insurance Company Ownership......... ...100.000 | National Life Holding Company..........c.cccoeeeris | cone N....... [0
0000 |National Life Group................ 00000... | 03-0221140.. | .... Sentinel Asset Management, Inc..............c....... VT NIA. .o NLV Financial Corporation............c.ccoeveuneen Board.......ccccvene | coreens 0.000 |National Life Holding Company............ccocoeuvees | venee N...... [
0000 | National Life Group................ 00000... {03-0316212.. | ...ccrvvernens (01 IS [0 Sentinel Administrative Services, Inc................ VT NIA ..o Sentinel Asset Management, Inc.................... Ownership......... ...100.000 | National Life Holding Company..........c.cccevevris | vone N....... [0
0000 |National Life Group................ 00000... | 03-0335801.. |.... Sentinel Financial Services Company............... VT NIA. ..o Sentinel Administrative Services, Inc.............. Ownership......... | ..... 95.100 |National Life Holding Company...........c.cccevenes | e N...... [ S
0000 | National Life Group................ 00000... | 03-0355801.. |.... Sentinel Financial Services Company............... VT NIA .o Sentinel Asset Management, Inc.................... Ownership......... | ..o.... 4.900 |National Life Holding Company..........ccccccvuveunr | vovee N....... [0
0000 | National Life Group................ 00000... | 03-0223461.. National Retirement Plan Advisors, Inc............. VT NIA ..o NLV Financial Corporation..........c.ccccceviueunne Ownership......... ...100.000 | National Life Holding Company..........c.cccoveeris | cone N...... [0
0000 | National Life Group................ 00000... | 03-0221141.. | .... Equity Services, Inc NLV Financial Corporation.............cccccevieunnne Ownership......... ...100.000 | National Life Holding Company..........c.cccevevnis | vone N....... [
0000 | National Life Group................ 00000... |47-3406482.. | .... National Life Distribution, LLC VT DS Life Insurance Company of the Southwest...... Ownership......... ...100.000 | National Life Holding Company..........c.ccceeevris | vene N....... [0
0634 | National Life Group................ 15803... |47-4708436.. | ................ (01 IS [0 Catamount Reinsurance Company................... VT A, NLV Financial Corporation............c.cccevieunnne Ownership......... ...100.000 | National Life Holding Company..........cccccevevris | cone N....... [
0634 | National Life Group................ 16057... |81-3685613.. | ...cccovevnevee. (01 IS [0 Longhorn Reinsurance Company................c..... VT A National Life Insurance Company................... Ownership......... ...100.000 | National Life Holding Company..........cccccoveeris | vene N....... [0




Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1. 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 wbd

Bar Code:

* 6 55 28 2 01849000001 = * 6 55 28 2 018 44700001 =
* 6 55 28 2 018 36500001 = * 6 55 28 2 0184480000 1 =
* 6 55 28 2 0184450000 1 =
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Leasehold Improvements
2505. Miscellaneous Receivables... .
2506. Prepait EXPENSES......c.cuiiveiieiiisiieieiseiesieie sttt

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 dEALN CIAIMS..........c.cviueiieieiciesiee ettt ettt se st s s st et s e b b ssesesnssnsesensns | ebessssesensssesesnsnsanaes 258,700 | coovveeeeeeeeeee e 0
2597. Summary of remaining WHte-INS fOr LINE 25...... . vuiruiiiisieies st sse s sttt nf sttt ensanes | sessssssssanssnsssssensensnens 258,700 | oo 0
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECEMDEN 31 Of PHIOF YEAI..........cccveveerireiciscteseseres et nens
Cost of acquired:

2.1 Actual cost at time Of ACGUISIION..........evuevrerererrieisrirrire ettt
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals..........c.cocveeeeerierinenee .
Total foreign exchange change in book/adjusted Carrying VaIUE............c..ccvivireieiiiciccee et
Deduct current year's other-than-temporary impairment reCoOgnIZEd............c.cuueuiveieeicviieie e
Deduct CUrrent YEar's AEPIECIAtION. ..........ev ittt

..................................... 6,044,327

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total NONAAMItIEA BMOUNES..........c. ittt

Statement value at end of current period (Line 9 MinUS LiNE 10)......c.veveiiiuiieierisisiersissiesseessssssessessssessssssssssessessssassesssssnens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

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

. SUDLOtal (LINE 11 PIUS LINE 12).....uiveivieeiciiie ettt ettt st
. Deduct total Nonadmitted @MOUNLS...........crvueiriirirreire ettt
. Statement value at end of current period (Line 13 MINUS LINE 14)......uiuiioieiiciiieisiisisieseesssesses s sessssessassssssssssessssnees

Book value/recorded investment excluding accrued interest, December 31 0f Prior Year..........ccceieveevneeieseeieesnens
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION...........cciviuiveiiiciice et ans
2.2 Additional investment made after aCQUISIION. ...........ccvuevcviiiiciic et
Capitalized deferred iNterest @NA 0BT ..ottt
Accrual of discount.............cceevirreriinnnns
Unrealized valuation increase (decrease).
Total gain (loss) on disposals....................
Deduct amounts received on diSPOSAIS.............cureerireireinireieinirseeeseeeeeeseeseseene

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment reCognized.............ccceueiieveiiceiiiee s

.............................. 2,838,869,049

.............................. 2,651,586,508

TOtal VAIUGLION AIIOWANCE. .......cvrevrieireiciirie ettt n bt en

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, DeCembEr 31 Of PHIOE YEAT...........cvrurrrinrireieeiseissiseessesseees sttt ssssessensssses
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ........vurvrririererieiiecire ettt sttt en
2.2 Additional investment made after aCQUISIHION............cc.cceiiiieiiiceecee st
Capitalized deferred interest @NA ONET............oirirree ettt
ACCIUAL Of QISCOUNL.........vverieiaiie ittt ettt bbb
Unrealized valuation iNCrEaSE (ABCTBASE)..........c..cviveiereiiieiee ettt sttt b bbbt ns e
Total gain (I0SS) ON ISPOSAIS...........evevireieieieesie ettt et bbb bt s sttt s st s st es st sesees
Deduct amounts reCeIVEd ON QISPOSAIS..........c..cveuiuiieiiiriieieiciesie ettt bbb sttt
Deduct amortization of premium and depreCiatioN............ccveierririrnrirssnss st essnes
Total foreign exchange change in book/adjusted Carrying VaIUE............c..ccuieveieecieriee e
Deduct current year's other-than-temporary impairment recognized

................................. 645,925,784

................................. 537,367,140

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-84+9-10).........ccceeverrrrereesrernrrreresserssresee s
Deduct total NONAdMItEEd @MOUNLS............cciueieiciic ettt bbb bbbttt

Statement value at end of current period (Ling 11 MINUS LINE 12)......cuivericuiiiieiciissieisisstesessstes s ssaes s ssssssssssssssssssessnnas

SCHEDULE D - VERIFICATIO

Bonds and Stocks

N

1

Year to Date

2
Prior Year Ended
December 31

© N ook w2

N
W oo @

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees............cooevvevveerereennnen
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9+10).......ccccrrerrrrierereeieesie e
. Deduct total NoNadmitied @MOUNLS............ccoeiieiriiieteccese ettt es e
. Statement value at end of current period (Line 11 MiNUS LINE 12)....c.ieiiiiiieiisiiseisiisisissseesss s sssanssssessssessssanees

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccveveveveveeieireeeeee e
Cost of bonds and stocks aCqUIred.............ceevvverereeieicsssieessese e

Accrual of discount..........ccvvureriennennn.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals.............cccoevereirererrerennne.
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value... .
Deduct current year's other-than-temporary impairment reCoOgNIZEd..........coveveiieieiieiiiee e

............................ 13,482,864,061
...... 530,447,811
..2,629,092

..330,911,139
....6,169,819

.(1,297,632) | ..

............................ 12,172,202,262

....2,971,675,194
.16,001,500
..1,821,198
....... 8,985,944
1,669,232,291
..... 25,029,138




statement as of March 31, 2018 ofthe  Life 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

20ISO

Book/Adjus:ed Carrying Acquisitions DispoBSitions Non-Tradiig Activity Book/Adjusfed Carrying Book/Adjus(tsed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-vvvurererereriseresensieeessse s sessese sttt ssssenes | sesensssnesesessssenes 7,424,932,987 | ..o 379,943,286 | ...oovvvvvrrrirciinns 138,045,044 | .....coovvvirrirns (169,406,926) | .......ovvrercrernes TA97,824,303 | ..ooovooeieceierieerieniessieninns | creseesiessesns s | e 7,424,932,987
2. NAIC 2 ()it ensseens | eeseenesnenieneies 5,266,475,188 | ......covvvrerrireriins 134,114,765 | ..o 150,604,241 | ..o 119,083,177 5,369,068,889 5,266,475,188
3. NAIC 3 ()it enss s nesies | eresienes e 573,125,926 | ....coovvvvvrirrrrirerind 6,523,734 | ..ovvveereri 20,580,029 | ...oooviririinn 27,881,868 | ...oovvvvrirriinns 586,951,499 | ....oouveerrierririieriieeiiensienes [t | e 573,125,926

NAIC 4 (8).vevevereiererireeiereisesiseesi st ennnes | oneseenssnsseeresees 114,963,535 | ..o 1,562,480 | oo 13,696,310 | ...oovvvnrirrrieriinns 17,332,471 | oo 120,162,176 | ..ovovereverceieeriieneiensiessissnisas | ereseresessesesssssssssesesesssensssenssnes | onesesesesnssieseies 114,963,535

NAIC 5 (8)-vevevereeerrirerisesiesesseesiessss et ennen | eesseesesessssssssenssnens 14,529,210 | cooooverceierenienieeeenionne (O N 1,564,556 | ...oooovrrerienriniins 1,568,685 | ...oooouveririins 14,533,339 | ..ot | et | s 14,529,210

NAIC 6 (8)....ovveveeeeamrircriisesiesesessi st ennes | erssesseesssesnenssssenes T714,222 | oo, (O [ ON 2,557,500 | ..o (1,153,750) | ...ovvervierreriieenenns 4,002,972 | .. | s | s 7,714,222

TOtAl BONGS.....vvvrrercresressres s sssessnsssnss s ssssssnsssssssesssnsssnes | sessssesssssssnsssans 13,401,741,068 | ..oooovvvvvnniniies 522,144,265 | ...oooviiiiniiniis 327,047,680 | ..o (4,694,475) | ..oovvvvrnirinnene 13,592,143,178 | ..o [0 (V] I 13,401,741,068

PREFERRED STOCK

NAIC Aottt sessnns | eessnesssessssensssansssanes 11,700,000 | cvoovoveermcererereeerseesseeeeeennns O T (1 11,700,000 | cvvooveenrereereeseeesseessessseessas | eeeseeessssssnesssssssesssesssssssssansssns | sesseesssensssensssnsssnes 11,700,000

NAIC 2.ttt | eesseess st ens sttt 0 | e eesneens O T T 0 | reerrrerreersresens e enstes | sttt | ettt 0
10, NAIC 3eooieeeeie sttt nns | sesseessness sttt nns e T 0 | e eeeeeens S (T 0 | oreerererreereeessens e sssses | sttt | reesss et 0
11, NAIC 4ottt | ettt S 0 | e eeeenens T S 0 | reerrrerreerneesens st | sttt | eesss et 0
12, NAIC Bttt | eeteee ettt S S O O 0 | oreeereerreem e eessees | sttt | ettt 0
13, INAIC Bttt | eetene st (R (R (O (S 0 e snnnens | ettt st | st 0
14, Total Preferred SLOCK.........oveumrverreerreeseeeseresneessseesssesssesesssesssesseenssnnnes | cossssssssssssssssssssaes 11,700,000 | oo 0 | i 0 | i ([ 11,700,000 | oo 0 e ([ 11,700,000
15.  Total Bonds and Preferred StOCK........c..wriiiiiiiiniiiissississississnissnes | oeeesssissseenesenes 13,413,441,068 | ....oooovvvvirniines 522,144,265 | .....oovvovvininis 327,047,680 | ....ovvvvrnriniiniis (4,694,475) | ..ocovvvvnirinene 13,603,843,178 | ...oovveerierienieiienienisiene 0 | s () [P 13,413,441,068

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:
NAIC1S........... 0; NAIC2S...... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S........... 0; NAIC6S........ 0.




Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DA - PART 1

Short-Term Investments

Book/AAldjusted ? Actsual Interest ?Zollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......cvteireires | e (V1) XXX ettt | et (O [N 15,690 | coovevreereieeererceeceeea 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAN.........coiiieieicieie sttt sttt | saebsssessessss st sttt sss s st nse s 0 | oo 86,500,000
2. Cost of Short-term INVESIMENES ACQUITED..........c.ciueiicicieie ettt bbbttt enaes | sbsessssesses s s st e s b st s b b s see s nee s (0 U 1,010,500,000
3. ACCIUAN OF AISCOUNL........eiiii s | Shrts bbb 0 [ s 0
4. Unrealized valuation iNCrEASE (ABCTEASE).........cevuvuiuieieeisiiiiesessstes e tssse st s st b s s s s s es s b s s s s ben s s ssnsas | sbsetessessessssesses et st es e s s b s ssessnsansenas 0 | oot 0
5. Total gain (I0SS) ON GISPOSAIS........c.rveeererrerirererriseeeeseesseseesessssesesssesessesessesessessesssessessessessssssessessesssessessassessssssessessanssnssns | sessessessesssssssessessassssssessnssessnsssssesens 0 | et 0
6. Deduct consideration reCeiVed ON AISPOSAIS..............ccuviiueiriiieiiicieieicee ettt et s st ss et b st ssses | bebessssetessssesesssset e b s st es s e s b enasbenn e (0 I U 1,097,000,000
7. Deduct amMOrtiZation OF PIEMIUM.........c.euuiuererereireeereeeeeess et e s ees et ss e ss s bbb bbb s e s s bbbt essnts | 4ebsebseesest et e b st s bbb s bbbt 0 | e 0
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccouiueeiieviiciceiiees ettt besens | evssssessssses s s bbb s s s s ssssbesesseaas 0 [ oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZED............c..eviuireiiiiieieie et | ersesssssssessssssses st sstessesss s ssesssensensa 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cocrrrrrrininrnrirrinssnnessnsinees | evereesssessnsesssssssesssssssssessssssssssssnes 0 | e 0
11. Deduct total NONAdMItIEd @MOUNLS...........c.iiiiiiiii bbb | Shbenb bbbt 0 [ s 0
12. Statement value at end of current period (Ling 10 MINUS LINE T1).... e iuiresirerisieieisisssesseseessmsesesessemseessssssss e smssssssssnssnsss | fossssssssssssssssssseessssssssessessasssssssssessnes 0 [ oo 0

QsI03




Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior Year (LINE 9, PIIOT YBA).........cccvvcuereiiieisiieicte ettt bbb bbb s bbbt s bbbt s s eaebnne 369,868,972
2. Cost paid/(consideration reCeIVEd) ON AAAIIONS............c.cviuiveiriiiisiieie ettt bbbt s bbb s bbbt b s bbb bbb sttt 61,464,037
3. Unrealized valuation INCIEASE/(AECIEASE). ... . ..rvuweurerrereirereeeeiseessesseeseesessessseesseseesessssseese st ess s s ssessass e e ssesseesae s s ee s e e e e s s s 8 ee s s e s e b s e s b et n st en s s brenna (81,051,103)
4. Total gain (10SS) 0N terMINALON FECOGNIZEM...........ciiiieiciieisi ettt et bt b b a bR bbb e b bbb b st bbb bbbt s s bt en et bbb s s ae s s naebenas 59,235,684
5. Considerations received/(paid) ON tEIMINGLONS. ..........c. ittt se s s s b s s bbb £ 8 E e E b bR E bbbt b et br s 109,994,708
8. AMOTIZALON. ... 0
7. Adjustment to the book/adjusted carrying value 0f REAGE IEM.............ciiiicicee ettt s bbb bbbt 0
8. Total foreign exchange change in boOK/adjUSLEA CATYING VAIUE. .........vuruririinririeiiecissisis ettt sttt 0
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 64 7+ 8)...cciciieieiiisecssee bbbt bbbt 299,522,882
10, DedUCE NONAAMIEA @SSELS. .........ouveuieriirciiciie itttk bbbttt 0
11.  Statement value at end of current period (LiNE 9 MINUS LINE 10)........ceviieiiiieieiieei ettt bbb s b s bbb s e b a bbb bbb s seans 299,522,882

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PrIOr YEA)..........cvueeverereresetesiess sttt ses bbbt ss st et b s s b s s bt s s st st astes st tesansanes 1,662,850

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccc.cueuiveieiiveieiseesie s 4,805,788

3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............cc.cc........ (908,337)
3.12 Section 1, Column 15, PriOr YEaI.........cccvveveveeereieiieereeereesseeienens 286,950 (1,195,287)

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus............cc.ceveee... 0
3.14 Section 1, Column 18, PriOr YEAI.........cvviverrerrerrrieierseiesereiessesiens 0 0 (1,195,287)

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus..............c.ccecuuee.. 0

3.22 Section 1, Column 17, Prior YEAr.........ccevvevevereeerresieiseeseeseesess s 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...............cceeue.... (908,337)
3.24 Section 1, Column 19, PriOr YEAI.......cccvevrrvererrieerreiseissiessesssiessesaes 286,950 (1,195,287) (1,195,287)

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

4.1 Cumulative variation margin on terminated contracts during the year..............ccccecvuveerevceiniveeseceeinns 2,023,520

42 Less:
4.21 Amount used to adjust basis of hedged item...........ccccovovrurvirrrnnenee 0
4,22 AMOUNE FECOGNIZEA. ......ouveviierieieiie et 2,023,520 2,023,520

4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).......oeeeeeeieieeeieieiseessseseeese e sessese st sse s ssessessees e st ess a8 ee s 8e2 8481 s 8428884284288 n e n et ss st et 0

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

5.1 Total gain (loss) recognized for termiNAtONS IN PHOE VAN ...........c.ciueieiiiriicieicis ettt bbb bbb bbb bbbttt 0

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminatioNs IN PrIOr YEAT..........c.ccucveiiiieeee ettt 0

6. Book/adjusted carrying value at end of current period (LINES 1+ 2 4+ 3.3 = 4.3 - 5.1 = 5.2)....oiuiieiiieiecsis ettt sttt 6,468,638

R O =T (Vo g T T=To | T (=T JR= T (TR E USSP PP 0

8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......cciviuiiiiiiieiicieeicie ettt bbbt bbb bt et s st b bbb s s s b e bnns 6,468,638
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt s bbb ss bbbt n st naes 299,522,894
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeuvvereivirereiverererennn. 6,468,753
3. TOMAl (LINE 1 PIUS LINE 2)...euveieeeeeeeireiaieeeetse s ittt s st s b ss e s8££ 2842882 E 44 E o888 E £ R bR bbb sk s s en bt 305,991,647
4. PartD, SECHON 1, COIUMN 5.ttt 686,796,729
5. PartD, SECHON 1, COIUMN B.......c.ovuieiiieieeiciiieie ettt bbb bbb bbb sttt (380,805,082)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......cueviuiieeieiiiiieiieiieiesie ettt sttt bt s st 2 s8££ttt es (0)
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......ouiiiiiiiiiii bbb bbb bbb 315,911,697
8. Part B, SECHON 1, COIUMN 13......eoeiiieiccieee ettt sttt bbb a bbb bbb s ses st eneis 6,468,753
9. TOLAI (LINE 7 PIUS LINE 8).....vuveereerereireiseiieteieisesesess ettt st st sss e ss st ess s s s se£ees 5428828828824 s 2ot en s ren 322,380,450
10. Part D, SECHON 1, COIUMN B........ooeececeeee ettt ettt s et a st s et st s et e s s s sa st eesst et s s sees s et s tenanaes s een 703,185,532
11, Part D, SECHON 1, COIUMN ...ttt ettt ettt ettt et et et et e e et et et e s et et et et et et atesesetes et et et etssasetasetasasesesesesssesasasssasaens (380,805,082)
12, Total (Line 9 MIiNUS LINE 10 MINUS LINE T1).....vuiuiieieiiiiie ettt bttt b8t b s bbb bbb bbbt entn (0)

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21......oiiii s 6,974,870
14, Part B, Section 1, COUMN 20.........oiuiiiiiiis s 3,837,200
15, Part D, SECHON 1, COUMN 1.ttt 10,812,070
16.  Total (LiN€ 13 PIUS LINE 14 MINUS LINE 15)......uurvueieierieieeeeneieeseesesesssseesessesessesessessssssessesssssssessessessssssessessassssssessosssssessessesssssesssesssssessssssssessesssssessessesssssnssessassans 0
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

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

. Cost of cash equivalents acquired............ceoeweeeerrereenreneerneneneeneens

. Accrual of dISCOUNL...........coivieeieiieieie e

. Unrealized valuation increase (decrease)..........ccoevevveverevevrerereennes

. Total gain (I0SS) 0N diSPOSAIS........c.cveverrerreiiirrieicireiese e

. Deduct consideration received on disposals...............cccccevrevevirrinnnn

. Deduct amortization of premilum............ccceevenrnreeinrnseseiernnennenns

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

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

. Deduct total nonadmitted amounts............c.cccceerverneirenisieeisnens

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

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccccevvvvervierrerresierenns

1 2
Prior Year Ended
Year To Date December 31
.......................................... 113,000,000 | .ovvvevereereerireiereerereeeeneenen. 17,999,151
.......................................... 523,000,000 | ..ccovvvrrrerrrrreininnnee....8,440,387,345
............................................................ 0 | corveerreerenneeeernnesessesesssesesneeeenennn 458
............................................................ 0 | cooveerreeresneeeneeressseesssenesssssssssenseens0
............................................................ 0 | cooreerreerisercenneninsessssenesssssssssennsens0
.......................................... 460,300,000 | ...vvvrnerriecrrnicriiiennn...8,345,386,954
............................................................ L0 PO SPPPR SRR |
............................................................ L0 PSSP RRRPROO |
............................................................ 0 | e ssnessressnesneenee:0
.......................................... 175,700,000 | .coooovvevernereernnenirnneeeennnen. 113,000,000
............................................................ 0 | coornnnernsrinnenssssesenessssneenneens0
.......................................... 175,700,000 | ....oooovvvrenncriennserisnceeennen. 113,000,000
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

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 Acquisitionl  Amount of Encumbrances Less Encumbrances After Acquisition
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 11 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment 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

NONE




statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

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

2030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
0210763. ceee | LOS ANGEIES ..o s 01/11/2018.... | .. 3.640 |. . . 22,500,000 0 | oo 64,000,000
0210765 ceee [POOLER ...t 01/12/2018.... | covvoviereeirieris 4.050 27,500,000 0 et 40,500,000
0210781 ceee [ HARTLAND ...ttt 03/30/2018.... | covvoeerrrerirerrrrinniins 4.280 9,500,000 | ovouverririreee s 0 | s 13,960,000
0210782 coee LELLICOTT CITY ittt s 03/09/2018.... | .. 3.860 |....... 13,500,000 | oo [ [FRRR 24,500,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... .. .. ettt arteree et neenes XXX 73,000,000 (O I ..142,960,000
0899999. Total - Mortgages in Good Standing .. .. .. .. .. cie e XXX. .73,000,000 [0 IR ..142,960,000
3399999, TOAI MOMGAGES. ......vvevevrereereiseeseeeseeeseeese s eese ettt aes | eteinestss e saesies XXX 73,000,000 (O [P ..142,960,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
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 Repayment
0210240.......ceoerrierieiinns PITTSBURGH.........cconirverierieriieireenns PA oo [ 02/20/1998.... | 03/15/2018.... | .cooovrererrririrennne 18,902 0 .0 (1N 0 0 [ oo | e 6,343 | ..... 6,343 .0 (1 0
0210342 ... |PORT ARTHUR.....cveririiriricininns L, ORI IR 12/20/2002.... | 01/26/2018.... | covoevrrvrrrvirnrirnns 26,400 0 .0 0 [ e 0 0 26,400 | ...... 26,400 .0 0 [ o 0
0210506 e [WDES MOINES.......comiriririceiseieriessisessesisseesssssssnsens A | e 03/24/2008.... | 03/30/2018.... 7,752,623 0 .0 (1N 0 0 | eoeeeeeerenreeeeen0 | s 7,705,99% | .......... 7,705,994 .0 (1 0
0210512.0.ccevieieieiiinn FREDERICKSBURG..........ccc.oonun. L. S B 04/11/2008.... | 02/09/2018.... 1,093,571 0 .0 (V1 0 0 | o0 | s 1,081,878 | ........... 1,081,878 .0 (V1 0
0210513..... HIALEAH. .......oovoeieeierieeeieenns FLoirireiinee e 02/26/2008.... | 03/20/2018.... 2,992,352 0 .0 (1N 0 0 2,974,569 | .. 2,974,569 .0 (1 0
0210533 ... |BELLEVUE............... WA 06/01/2010.... | 02/15/2018.... 7,947,346 0 .0 (V1 R 0 (O EOPOOTPOOPORPOON | N IR 7,932,914 .0 0
0210603. <. | VIRGINIA BEACH......ccooerirrrrerirrireenne VA.. .| 06/29/2012.... | 01/17/2018.... 7,178,000 0 .0 (01 O 0 0 . .7,178,000 .0 0
0210609 .. [BOYNTON BEACH. ..o FL 09/20/2012.... | 03/14/2018.... | ..cccovvrirs 10,804,197 0 .0 0 [ 0 0 0 [ 10,760,109 .0 0
0199999. Total - Mortgages CloSed DY REPAYMENE. ... ot emeins | eeseesssasseessesseseseesse et eesnsees et ses st e see st ees s e e ansensees ..37,813,391 0 .0 (] 0 [ 0 [ e 37,666,207 .0 0
Mortgages With Partial Repayments
0210240 we |PITTSBURGH......cccvvvereieieenerieeinenieniseessssssensseniensnee | PPuciiiinein | e 02/20/1998.... | covoovvvriieiriens [ v 18,902 0 .0 (01N 0 0 .0 0
0210261. ... [NORCROSS.......ccooonirinrinrrinnns .108/18/1998... ...104,296 0 .0 (V1 R 0 0 .0 0
0210292 v [ VIRGINIA BEACH........coovrvirerininnrinsrnerienerseesseissinenns | VA | e 03/28/2001.... | . 1,621,116 0 .0 (018 O 0 0 .0 0
0210313 CHARLOTTE......oovimerrnrirneirsrinsinerissesssssssesssssssssssensnnnes | NCuvtivevirneis | vevvis 06/08/2001.... | . ...242,240 0 .0 (V1 R 0 0 .0 0
0210324..... INWOOD........ccmrirerimrernenierinereesnnnsenseneseesssssenennenens | WVttt | coveens 02/13/2003.... | . 1,714,349 0 .0 (V1 OO 0 0 .0 0
0210326..... NORFOLK......cvvrrirerirrineiiniinnreniseiseessssessnssessesssensonne | VAo [ 12/18/2001.... | . ...898,149 0 .0 (V1 O 0 0 .0 0
0210375. BURIEN .| 05/13/2004... 2,312,570 0 .0 (V18 O 0 0 .0 0
0210386......oucermerneireiiriinnn SAN ANTONIO.......oiiiiiirisricniinniicnerisniessissiessesiees | T | e 10/29/2004.... | . 2,303,374 0 .0 (V1 0 0 .0 0
0210411 oo ABERDEEN........cccconuvmrinernernernerrereneessnissnsensensnennene | MDveiincirens | v 09/28/2005.... | . 3,109,350 0 .0 (V1 O 0 0 .0 0
0210421..... CENTERVILLE ceernerenennsseessesssssssesensns | OHecniiciiens | v, 02/28/2006.... | . 1,747,181 0 .0 (V1 O 0 0 .0 0
0210430..... OAK PARK.....cocvirrvirirrireriniiis I | s 12/08/2005.... | . 5,371,665 0 .0 (V1 0 0 .0 0
0210439..... AUSTIN X .101/30/2006... 2,595,675 0 .0 (V1N 0 0 .0 0
0210446........ccnvvrrririrircrinns LONGVIEW......coovrviriririrennne WA e | e 08/02/2006.... | . 5,581,392 0 .0 (V1 O 0 0 .0 0
0210469..... GASTONIA. ... |\ [T TN 12/11/2006.... | . 1,479,461 0 .0 (V1N O 0 0 .0 (11 0
0210471 ..o LOVELAND......otvvriiierieriierieneneeene (G0 JUPUIRIN RN 12/20/2006.... | . 4,567,373 0 .0 (V1 O 0 0 .0 (V1 0
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

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

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

0210487... [ MASON..cooiii i OH .109/28/2007.... 2,987,570 LU IO 0 0 0 [ im0 [ i 30,644 | i 0 0 0
0210491 ..| VANDALIA. . .110/30/2007.. 1,715,982 0 0 0 1160 | 0 0 0
0210506... .| WDES MOINES........cccoccomerrrrrrne IA . 03/24/2008.... 7,752,623 (0 0 0 0 46,628 | ...ooovevrieieienn 0 0 0
0210509... o | WOODLAWN......ovvvriirierieririesiesseesienes MD. .101/18/2008.... 3,583,636 [V IO 0 0 0 35,150 | .ovveerieririienns 0 0 0
0210512 .| FREDERICKSBURG.. X . 04/11/2008.. 1,093,571 0 0 0 1,693 | 0 0 0
0210513... HIALEAH. ..o FL .1 02/26/2008.... 2,992,352 [V IO 0 0 0 17,783 | oo 0 0 0
0210515....... ORLANDO........crvmrirrireirerinns FL .| 06/05/2008.... 4,151,538 LU I 0 0 .0 23,395 | o 0 0 0
0210517 DALLAS .| 12/30/2008.. 9,843,572 0 0 .0 82,431 | o) 0 0 0
0210518....... DALLAS......cooooevverirerisrreniis .1 12/30/2008.... 3,937,429 [ I 0 0 0 32,972 | o 0 0 0
0210522... w | BELLEVUE. ...t .| 12/08/2008.... 5,599,157 [V I 0 (V1 TR 0 0 30,086 | ..o 0 0 0
0210528 ..| SANDY SPRINGS.........cccoceeuvnee . 04/28/2010.. 8,856,458 0 0 0 [ i [ 89,146 | 0 0 0
0210529... ..| SAN ANTONIO .| 05/26/2010.... 2,635,255 (U IR 0 0 0 [ o0 [ 19,896 | i 0 0 0
0210533....covererrirerierinns BELLEVUE.........ooieieierierieceeesseeeesesienneees .1 06/01/2010.... 7,947,346 LU I 0 (V1 ST 0 0 [ e [ 14431 | 0 0 0
0210534....... SUNNYVALE.......ooviiiinieiesieeise i .1 06/02/2010.... 6,703,798 O IO 0 (V1 0 0 [ o0 [ 219,976 | i 0 0 0
0210537 ..o MOON TOWNSHIP........ccovvvvrrererirrinnes PA oo [ 07/29/2010.... | cevorvverrrrerinns 4,686,759 (U IO 0 (V1 TR 0 | o0 e 0 [ 35,271 | 0 0 0
0210540... ..| BRECKSVILLE......... .1 08/17/2010.... 10,379,164 [V IR 0 (V1 O 0 o0 [0 |0 | i 77,489 | e 0 0 0
0210541... .| BRECKSVILLE......... .| 08/17/2010.... . ....950,508 (0 0 (01 0 om0 [0 |0 | 11,249 | 0 0 0
0210542....... HOUSTON. ... 11/05/2010... | coovvereireriiienns | e 12,224,604 [V IO 0 (V1 ST 0 | o0 e 0 [ 80,517 | 0 0 0
0210543.....covererrircrieiin MECHANICSVILLE. ... VAo .| 08/05/2010.... 6,963,706 (U IO 0 (V1 ST 0 | o0 e 0 [ 35,675 | o 0 0 0
0210544....... SPOKANE........ccoovirinriiniins WA .109/14/2010.... 5,088,092 (U IR 0 () 0 0 | coveerrenrrennnen0 [ (V10 126,939 | .o 0 0 0
0210547 ..o HUNTINGTON BEACH.........ccouuvnnee CA.oovvnees [ 10/19/2010.... | covvvvrcriririns 4,026,962 (U IO 0 (V1 TR 0 0 0. 20,638 | ..o 0 0 0
0210548... .|COLUMBUS........cccovuvuirirnns OH .| 11/24/12010.... 7,205,191 [V O 0 (V1 R 0 0 0. 92,266 | ...oovviciiiinns 0 0 0
0210550... o JKATY o L. S .| 04/06/2011.... 12,323,483 [V IO 0 (V1 TR 0 (0 TR RRPOOON | N ISR (V1 I 98,129 | v 0 0 0
0210557 ..cvvverirreireiieein W CONSHOHOCKEN.........c.oveveircrinrirciines PA oo [ 02/07/2011.... | covoreiieeiis 9,749,288 LU IO 0 (V1 O 0 0 | o0 [ (11 I L0 (1 0 0 0
0210552....... KNOXVILLE.........oovioeimiinirierieeeseeissisesiesssessesesssessssens TN .1 12/30/2010.... 7,058,924 [V IO 0 (V1 TR 0 0 0. 56,703 | ..oooerrrercirerinnn 0 0 0
0210554....... CYPRESS.......ooieircrnincieriis X .1 03/03/2011..... 10,507,591 0 | oo 0 () 0 0 L0 | (V1 IO 42,878 | oo 0 0 0
0210556........ccomeermrircricriin BUFFALO GROVE.........ccomirirrerierireeirerircenns I | e 07/07/2011.... | covorverrierins 5,164,597 [V IO 0 (V1 ST 0 [V IR 0 0. 39,185 | .vveererierinns 0 0 0
0210557... oo [ WOODLAWN.......cooouriiirriieiieseiceiesi e MD .1 03/30/2011..... 5,894,224 0 | i 0 (V1 O 0 0 | o0 [0 | 85,714 | 0 0 0
0210558... ..|ROCHESTER HILLS.......c.covrvrrrrrnen. MI .| 06/02/2011.... 4,061,221 O IO 0 (01 O 0 0 | coeereercenreenieen0 [0 | e 161,986 | oo 0 0 0
0210567 ....cvveevnereireirerinna LOUISVILLE........ioreerierieeicerseeeissieeesesisseesssiaesnsees X FPOTR PR 06/15/2011.... 10,719,457 LU IO 0 (V1 ST 0 0 | om0 [0 | 082,296 | o 0 0 0
0210562... ..| INDIAN LAND......cccovvvrerirs SC .| 06/29/2011.... 7,726,442 [V 0 (V1 O 0 0 | eoveereerecenreenieen0 [0 | 40,592 | o 0 0 0
0210563... | JOHNSON CITY ..ooiiririiieieiiesineiiesiseissnins N .| 06/02/2011.... 9,465,296 [ I 0 (1N 0 0 | eoveeeeerrienreenieen0 [ iveierieeicisieen0 | e 70,430 | o) 0 0 0
0210564.........cnvverirrieriens SEATTLE ...t WA i | e 07/01/2011.... 9,100,767 [V IO 0 (V1 ST 0 0 | e [0 | 038,590 | o 0 0 0
0210566... ..| COLUMBUS.......cccoovmerrrririnns OH .1 07/21/2011..... ...13,265,083 0 | oo 0 (0 OO 0 0 | eoeeeeerrienieenieen0 [ oeeieienceeieen0 | e 172,221 | ) 0 0 0
0210567... JOWINGS MILLS......oooveeveeveeeeeesessienies MD .109/23/2011..... ...14,634,452 O IR 0 [V [ 0 0 | eovereerecenreenieen0 [0 | 113,338 | 0 0 0
0210568........ccomeerrireirerinnns LEXINGTON. ....cvurirrireerseineiiesiseeesesisseesssiens X FPTR PR 10/06/2011.... | covvererereinns 8,522,270 [V IO 0 (V1 ST 0 0 | o0 [0 89,714 | 0 0 0
0210569... .109/08/2011.... 9,044,380 O IR 0 [V [ 0 0 | eoeereerrcenreeneen0 [0 | oeeenceee82,217 | e 0 0 0
0210570... .109/01/2011.... 7,155,761 LU TN 0 (V1 ST 0 0 | o0 [0 | 039,855 | o 0 0 0
0210572 11/01/2011.... 9,197,582 [V IO 0 (V1 TR 0 0 | eovveeeercenreeneen0 [0 | e 72,360 | oo 0 0 0
0210573... [ LEXINGTON. ..ot [ - .1 10/31/2011..... 6,734,899 L1 IO 0 (V1 ST 0 0 | om0 [0 | 35,709 | o 0 0 0
0210574... .| ALBUQUERQUE...........ovvvrrrinrieriineiseiiniinnns NM .110/17/2011.... 8,244,624 [V IO 0 (V1 TR 0 0 | eoveeeerrcenreerieen0 | overieriencenieen0 | e 87,628 | o 0 0 0
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0210575... ..| SPRINGBORO | 11114/2011..... 10,588,978 (VI 0 0 54,504 | ..coooiireieinn 0 0 0
0210577 .| LOVELAND .1 12/08/2011.. 5,229,615 0 0 27,796 | ovovvrveieiinina 0 0 0
0210579 WATAUGA .| 11/30/2011.... 14,114,972 (0 0 0 76,854 | ..o 0 0 0
0210580... ..| WAUWATOSA .| 12/28/2011..... 11,061,019 [V 0 0 89,640 | .ovvvvirrirririiinina 0 0 0
0210584 ..| STERLING HEIGHTS MI .102/01/2012.. 3,757,461 0 0 BTAT6 | e 0 0 0
0210585... .| STERLING HEIGHTS.....ccoovviririrrinrieriienns MI .102/01/2012.... 3,757,461 [V IO 0 0 37,176 | i) 0 0 0
0210586... ..| COLUMBUS... OH .| 12/27/2011..... 5,023,193 [ I 0 0 60,681 | ..o 0 0 0
0210587 ..| SAN DIEGO. .|CA.. .101/31/2012.. ...10,515,359 0 0 58,459 | ..o 0 0 0
0210588... .| COLUMBUS... OH .102/15/2012.... 8,091,432 [ I 0 0 61,257 | v 0 0 0
0210589....... BOULDER.........cccovmriririiririnns co .| 04/11/2012.... 14,739,219 (VI TN 0 0 T4,086 | ...cooovvirrinirinns 0 0 0
0210590 GRESHAM........cooevrrrrrinns .|OR .105/02/12012.. 8,940,922 0 0 42,664 | .. 0 0 0
0210597 ALBUQUERQUE.........cccnieiiniinrineiiieinns NM .103/19/2012.... 12,827,073 (U IO 0 0 TAUTET | i) 0 0 0
0210592....... PLANO......coovtrierireeiniserserisnnenes X .| 04/12/2012.... ..12,219,759 (01 0 (1 0 65,816 | ...ovoeircrirrinns 0 0 0
0210594........coomrirrirriciiins SILVER SPRING........covvrrierirrireissiseiiesiieeiieees MD .| 04/20/2012.... ...14,143,206 (VI TN 0 (V1 0 . 81,517 | i) 0 0 0
0210595.....coucermereirericeinnes DES PLAINES. I | s 04/30/2012.... | cevoervrerreriens 9,733,836 (U IO 0 (V1 TR 0 (U IR (V1 O (V1 I 46,128 | ..o 0 0 0
0210597... | ALISO VIEJO ... CA .1 06/19/2012.... 10,116,680 [V IR 0 (V1 O 0 0 oo [0 | 56,645 | i 0 0 0
0210600... | BELLEVUE......cooiiiereriecceeesee i OH .| 06/29/2012.... 1,011,000 [V I 0 (V1 SRR 0 0 | o0 [0 | 193,806 | oo 0 0 0
0210602....... TUCSON....oooriiiriseiiniinnns [V AT B 06/29/2012.... | cooorvvrrireriins 4,701,000 [V IO 0 (V1 ST 0 0 | o0 [0 | 882,894 | 0 0 0
0210604........coocvrmrircricrinnes WESTERVILLE.......omvirieeieieeeieesesiessesssessesesnens OH...oocvvnee .| 08/31/2012.... 10,698,060 (U IO 0 (V1 ST 0 0 0. 59,235 | ..ooieerirrirerin 0 0 0
0210605....... MILFORD......covviriiriiiirrinnns MI .| 05/31/2012.... 5,084,646 (U IR 0 (0 SO 0 0 L0 | (V10 105,349 | ..covvvciieric 0 0 0
0210606.........concveervrrrircrienes WESTERVILLE......oouiviieeiieresieeseeiseeiessesseneenens OH..oovvvveees [ 08/31/2012.... | cevvoeveerierinee [ e 11,785,999 (U IO 0 (V1 TR 0 (U IO 0 0. 65,259 | ..o 0 0 0
0210607........coorerieiiciiinns BIG BEAR LAKE.........coeevuriennes CA .1 07/30/2012.... 6,354,953 0 | o 0 (V1 R 0 0 | oo [0 | 34378 | 0 0 0
0210608....... DALLAS......cooomvierirerissieniis X . 08/02/2012.... 12,617,185 O IO 0 (01 O 0 0 | eoeereercenreeneen0 [0 | e 72,814 | ) 0 0 0
0210609........cconeeveireirciinnes BOYNTON BEACH........cccosevrirnnee FLoitiieiries [ 09/20/2012.... 10,804,197 [0 IO 0 (VI OO 0 0 | eoveeeereienreeeieen0 [ oeeverieniceeeeen0 | e 44,089 | ) 0 0 0
0210610... ..| ROLLING HILLS ESTATES........ CA .110/10/2012.... 9,676,607 O I 0 (V10 0 0 | oo [0 | e 78,136 | s 0 0 0
0210611... .| PORTLAND.......cooomirinrinniiens OR .109/21/2012.... 16,634,162 [V OO 0 () 0 0 | eoeveeeerrcenreenieen0 [ oeevecieniiesieen0 | 80,495 | o) 0 0 0
0210612, MOHEGAN LAKE...........ooomvvrrierirneiisiessis e NY .o [ 11/29/2012.... 6,470,074 O IO 0 (V1 O 0 0 | covoereerceseeenieen0 [0 | 33,736 | e 0 0 0
0210613........cvrvverrecriieniees | TULSA i (O] [ .| 10/04/2012.... ...14,607,567 [V OO 0 LV O 0 0 | eoveeeeercenreeeeen0 [ oeeivecieniicsieen0 | 85,814 | ) 0 0 0
0210614... CINASHVILLE.......coiviiieereeeieeieeiesin N .| 12111/2012.... ...11,553,923 (VI 0 (01 O 0 0 | oo [0 | 092,935 | o 0 0 0
0210615....... COLUMBIA........ovveierinriienns MO..coovvnens [ e 12/10/2012.... 12,379,801 (VI 0 (V1N O 0 0 | eovveeeerrienreenieen0 [0 | e 76,352 | e 0 0 0
0210617... o NASHVILLE. ..ot N .1 12/26/2012.... ...12,750,932 (U IO 0 (V1 SR 0 0 | o0 [0 | 99,428 | 0 0 0
0210618... .| BELLBROOK......oooervrrrrrrrnrireinns OH .1 12/26/2012.... ...10,900,414 (VI 0 (1N 0 0 | eoveeeeerrienreeeieen0 [ ieeiecieeiieeieen0 | 062,120 | ) 0 0 0
0210619.....covvrvirirerieniens PALM BEACH GARDENS...... L [ 02/11/2013.... 12,291,672 O ISR 0 [V [P 0 0 | eoeereerecenreenieen0 [0 | 99,179 | 0 0 0
0210621....... GARNER ..ot NC .| 12/31/2012.... 6,511,071 0 | oo 0 (0 OO 0 0 | covoeeeerrenreenieen0 [ eeiecienceeeeen0 | 81,021 | ) 0 0 0
0210622....... LAJOLLA. ... CA .102/15/2013.... 17,284,639 [V 0 [V [ 0 0 | eoeereerecenreeneen0 [0 | 099,612 | oo 0 0 0
0210623........ceoeerrireirerinnas ROANOKE......c.ootireieiieriesieiissiesssseesenseees L. ST D 03/06/2013.... | coveoeererirrines [ e 12,645,078 [V IO 0 (V1 ST 0 0 | om0 [0 i 72,874 | 0 0 0
0210624... | SANDY s ut .| 06/03/2013.... 6,654,132 O IR 0 [V [ 0 0 | eoeereerecenreenieen0 [ eeeverienceneeen0 | oo BUTTT | 0 0 0
0210625... | GREENWICH. ..o CT .| 06/13/2013.... 5,790,567 [ I 0 (1 O 0 0 | eoveeeeerrcenreenieen0 [0 | 8271 | ) 0 0 0
0210626........c0vererrrcirerirines ASHBURN. ..ot LVZ- WS B 06/20/2013.... 9,688,157 [V IO 0 (V1 TR 0 0 | covereercenreereen0 [0 | e 75,367 | s 0 0 0
0210628.........ooeevrireirerinnas ROCHESTER HILLS......c.ccocvirirenne MI . 05/28/2013.... 6,795,244 [ I 0 (1N O 0 0 | eoveeeerrienreenienn0 [ veverieeicisieen0 | e 133,412 | ) 0 0 0
0210630....... VERONA......ooviiiernririnininns Wi .| 06/19/2013.... 9,608,086 [V TN 0 (01 O 0 0 . 0. 55,194 | .o 0 0 0
0210631 ...ccvveerereirerieeinna JACKSONVILLE BEACH.........vveeririerieniseiseiseeineeienes FLuiiiieriinee [ e 07/01/2013.... | cevvoevrrereeeenee | e 18,482,795 [V [N 0 (V1 ST 0 (U IR (V1 O (V1 106,254 | ..o 0 0 0
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0210632....... FULTON....cooveririeinciienin MD .| 07/25/2013.... 5,447,976 [ I I 0 0 [ coveeeerriereeeeeenn [ [0 | 0 [ s 41,400 | .o 0 0 0
0210633 ..| E SETAUKET. NY. .| 06/27/2013.. 9,149,899 0 0 52,601 | covvreeerieiininns 0 0 0
0210635... .| GARDEN CITY ..o NY. .107/31/2013.... 8,247,668 [ I 0 (01 [OOSR N IUSUSOURUPUURRUURRRRRRUOR B IUUOPURPRURRUUURRSRREN ) I OUSNOPRRRRUOPRRRRROR | B ISVROTRORROON 47,346 | ..o 0 0 0
0210637....ccvvereerireiieiien LITHIA SPRINGS.........coovvririirinrinnns [C7 W .1 10/08/2013.... 7,814,192 O IR 0 0 40,754 | oo 0 0 0
0210638 COLUMBIA MO .1 08/23/2013.. 10,194,624 0 0 63,570 | ovvoerreerierrn, 0 0 0
0210639....... MORRISVILLE........ocovvvrrinrirrriinns NC . 08/22/2013.... ...11,216,907 [V IO 0 0 63,121 | oo 0 0 0
0210640... .| SHELBY TOWNSHIP......oooiirriiiieiiicierircreeiceeicieneenes MI .1 08/29/2013.... 7,170,122 [ I 0 0 53,715 | o 0 0 0
0210641 .| 08/28/2013.. ...10,560,438 0 0 51,386 | oo 0 0 0
0210642... . .. .| 08/28/2013.... ...13,296,551 (VI 0 0 64,700 | .o 0 0 0
0210643....... GRAPEVINE........ccosvvinrinrieriins X .1 10/08/2013.... 3,760,580 (VI TN 0 0 19,613 | oo 0 0 0
0210644 IRVING X .110/08/20183.. 2,197,741 0 0 1462 | 0 0 0
0210645........cooeerrrieiiciinnns BRECKSVILLE.........ooiiiiieiieeieeiisessissiesiesiseissnin (0] U .110/17/2013.... 7,726,408 (U IO 0 0 [ om0 [0 0 |0 | i0089,253 | 0 0 0
0210646... .| FARMINGTON.......coomvrvmrrrrrirnes utT .| 11/05/2013.... ...10,633,429 (01 0 (1 0 | om0 [0 |0 | 57,908 | 0 0 0
0210652... .|MEDFORD.......ccccoeurrrrirs .| MA .| 02/04/2014.... ...22,789,670 [V IR 0 (V1 0 . . 2121262 | 0 0 0
0210653........cevmererirericiinnes OMAHA. ..ot NE....ives [ 01/29/2014.... | covoeveeirreris 8,366,447 (U IO 0 (V1 TR 0 (U IR 0 0. 59,510 | covorerrerercererinna 0 0 0
0210B55......ccovvvrererercirerinines HUNT VALLEY ...oooviiercecceeeeseenes MD .| 05/13/2014.... ...10,898,535 [V IR 0 (V1 O 0 0 | o0 [0 | i 70,680 | o 0 0 0
0210656....... TIMONIUM. ..o MD. .| 05/13/2014.... ..12,191,582 [0 IO 0 (01 0 0 | oo [0 | e 79,066 | oo 0 0 0
0210657....... PLANO. .....ovtrimrirrireiseiisrieneiees L. S B 03/11/2014.... | oo 7,473,706 [V IO 0 (V1 ST 0 0 | o0 [0 | 053,807 | o 0 0 0
0210658... ..| FORT COLLINS..... co .103/20/2014.... 7,199,462 (VI 0 (010 O 0 0 | oo [0 | 81,293 | 0 0 0
0210659... .| FORT COLLINS..... co .103/20/2014.... 1,857,926 [V O 0 (V1 O 0 0 | o0 [0 | 10,856 | e 0 0 0
0210667......ooceveeeeirricrienes HINSDALE. ...ttt esessesssssensenes I | s 06/26/2014.... | ccoovverrrrerins 7,058,109 (U IO 0 (V1 TR 0 LU PRSP SPORPOUOR 1 N IUOOPURPPURSTUPRPOPOON | B OO 35,031 | .o 0 0 0
0210662....... FULTON. ..o MD. .| 06/27/2014.... 4,612,921 0 | o 0 (V1 R 0 0 | om0 [0 | s 30,861 | ..o 0 0 0
0210663........cconevmirrierienes DELAFIELD.......oocovirerrrerirnes Wi .| 07/24/12014.... 7,067,572 [V IO 0 (V1 TR 0 L0 PO SPORPOUOR 1 N IUSOPORPPUORSTURPOPOON | B PO 35,056 | ..ovoveereriinrinns 0 0 0
0210664.........coevvrrireircrinnns GREENWICH. ..o CToveereees v 07/3112014... | oo [ s 11,555,236 LU IO 0 (V1 O 0 0 | om0 [0 | s 56,421 | oo 0 0 0
0210666... .| MT PLEASANT......ovvvrerirrirennne SC .| 08/28/2014.... 15,817,870 (VI 0 (V10 0 0 A 0 0 0
0210667... | CHAPEL HILL....oooverrerernes NC .| 08/27/2014.... 8,489,995 0 | oo 0 () 0 0 42,286 | oo 0 0 0
0210669........cconvrervrcrierinne MEQUON.. 09/30/2014.... | covorvverirrerins 3,473,605 [V IO 0 (V1 ST 0 LU PP RPORPOUON 1 N IOOPORPPUORSTUPRPOPOTN | B OO 23,541 | o) 0 0 0
0210670....... FRANKLIN .109/30/2014.... 4,399,900 0 | i 0 (V1 O 0 LU IOPOOPOPOPPOPPOUN | N EVOPOURPOUIPOURPPOPOON | B IOV 29,819 | .o 0 0 0
0210671...ceverereirericrien WAUNAKEE .109/30/2014.... 3,983,067 O IO 0 (01 O 0 (O TSRO o N SRRSO | BN OO 26,994 | ..o 0 0 0
0210672....ccoverereireirerinna SAN DIEGO 09/02/2014.... | covooeveererrnes | s 17,824,522 LU IO 0 (V1 ST 0 0 | o0 [0 | 096,568 | o 0 0 0
0210673... . .1 10/09/2014.... 22,662,733 [V 0 (V1 O 0 0 | eoveereercenreeneen0 [0 | i 116,005 | oo 0 0 0
0210674... .| BALA CYNWYD......coooonerurrrnnee PA. oo .| 12/05/2014.... 9,742,572 LU IO 0 (V1 O 0 0 | o0 [0 | 49,616 | o 0 0 0
0210675......oreveerirerieiien ATLANTA ..o [C7. WO RN 11/25/2014.... | oo 7,494,537 [V IO 0 (V1 ST 0 0 | o0 [0 51,790 | 0 0 0
0210677....... WAYZATA. ..o MN .1 12/03/2014.... ...17,008,619 0 | oo 0 (0 OO 0 0 | eoeeeeerrienreenieen0 [ oveecieniceeieen0 | e 121,408 | e 0 0 0
0210678........coorverieerieriens VISTA oottt CA .112/10/2014.... ...10,203,711 [V IO 0 (V1 SR 0 0 | o0 [0 | 50,085 | oo 0 0 0
0210679....... NEEDHAM......coomiirinerierineeissiseisesins MA e [ 12/12/2014.... 7,846,552 [ I 0 (V1N 0 0 | eoveeeerrienreerieen0 [ ieeverieeiieeeen0 | e 78,246 | ) 0 0 0
0210680........ccouveerierrierienns OWASSO....ouviiiiirieriiseissriesieres s (0] .112/15/2014.... ...18,961,556 [V IO 0 (V1 SR 0 0 | o0 [0 | 095,016 | e 0 0 0
0210681....... (01371 = S NJ .1 12/23/2014.... . ...15,661,510 [ I 0 (1 O 0 0 | eovveeeeerienreenienn0 [0 | e 76,875 | 0 0 0
0210682......cvvrerirercirerirines GERMANTOWN.....ccovvvrirrreinrinniererinenes MD.ovvvvis [ 03/30/12015.... | oovvrverririrerns [ e 11,592,634 [V TN 0 (V1 TR 0 0 | eovveeeercenreeneen0 [ ververienecenieenn0 | 80,197 | e 0 0 0
0210683........cormerrireirerinnas LAWRENCEVILLE..........ccoiieerineirericiseeiseisesisseesesiseenns [C7. W .| 04/29/2015.... 16,669,787 (VI 0 (1N O 0 0 | eoeeeeerrenreenieen0 [0 | 84,911 | ) 0 0 0
0210684....... FULTON. ...t MD .| 05/13/2015.... 5,341,482 [V IO 0 (V1 TR 0 0 | eoveeeereenreenieen0 [ iververiineceneeenn0 | e 37,758 | s 0 0 0
0210685........cevmernrirerierinnes WHITE MARSH......coovvvniriirireenns MD..oovvevers [ e 05/28/2015.... | covooevreriieines | s 16,608,488 [V [N 0 (V1 ST 0 0 | 0 |0 | i 115,187 | 0 0 0
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0210686....... KNOXVILLE .| 05/28/2015.... 10,510,686 [ I I 0 0 0 [0 | e 51756 [ i 0 0 0
0210687 ..| SAN DIEGO... .| 06/15/2015.. 9,076,995 0 0 0 [0 | i 48,074 | 0 0 0
0210688... ..| FAIRFIELD .| 06/29/2015.... 7,640,824 (0 0 0 0 [0 | 039,096 | i 0 0 0
0210689... ..|ROCKVILLE .| 05/11/2015.... ...22,969,571 [V 0 0 0 [0 | e 119,052 | i 0 0 0
0210690 ..| W DES MOINES .107/117/2015.. 13,198,786 0 0 0 [ e [ e 87,638 | 0 0 0
0210691... ..| NEWPORT BEACH .| 06/18/2015.... ...15,548,254 (VI TN 0 0 0 [ e [ 157,712 | 0 0 0
0210693... ..| SCOTTSDALE.. .1 10/05/2015.... ...23,793,263 (VI 0 0 L0 0 | 110,314 | 0 0 0
0210694 .|LINCOLN......... .| 08/25/2015.. 14,629,103 0 0 L0 0 | 101,461 | 0 0 0
0210695 BOULDER .| 08/31/2015.... ...32,263,596 (VI 0 0 0 [ om0 | e 151,687 [ 0 0 0
0210696... ..| BLOOMINGTON .| 08/13/2015.... ...34,229,245 (VI TN 0 0 0 [ e [ e 160,679 | v 0 0 0
0210697 .| EDEN PRAIRIE .1 10/05/2015.. 18,378,575 0 0 0 [ im0 [ i 87,637 | 0 0 0
0210698 MURRAY .110/02/2015.... ...22,055,881 (U IO 0 0 0 [ e [ 98,082 | v 0 0 0
0210699... ..| BRUNSWICK .110/14/2015.... 11,328,331 (01 0 (1 0 0 [ om0 | i 53157 [ 0 0 0
0210700... .| St. Louis........... .1 10/08/2015.... 6,501,026 (U IR 0 (V1 0 .0 0. 30,261 | oo 0 0 0
0210701....... DES PERES........ccoovenneenervnrinererseessesnssrsenesssesnsnenses | MOuvtivveiinies [ 10/21/2015.... 16,224,911 (U IO 0 (V1 TR 0 (U IR (V1 O (V1 I 72,395 | oo, 0 0 0
0210702....... Chesterfield .| 11/03/2015.... ...10,121,908 (VI TN 0 (V1 O 0 0 | coveeeeereeenreenieen0 [ oeeiecieniceneeen0 | e 87,652 | 0 0 0
0210703.....covvrereirericiinnes WHITE MARSH .110/28/2015.... ...15,708,780 (0 0 (01 0 0 0| 99,904 | 0 0 0
0210708......ccvrvrerirriereriiines INDEPENDENCE...........ccconmiimrimnicnncnnrvenrenisniesniessinnnns | OHccicciiics | e 01/06/2016.... 18,720,655 (U IR 0 (V1 O 0 (0 TP OOPOOON | N IO 0| v 120,059 | .oovivcierici 0 0 0
0210709....... URBANDALE...........coovorrenrierrins IA .101/22/2016.... ...13,652,545 O IO 0 (010 O 0 0 0. 63,725 | .o 0 0 0
0210710....... COLLIERVILLE......ccoovvrvrrirrrines N .| 01/14/2016.... ...27,605,952 (U IR 0 (0 SO 0 (0 OO I EESPOTRRORO (V10 120,937 | oo 0 0 0
0210720....... MADISON.......ovvrirrrrirerieiinns Wi | v 06/20/2016.... 9,739,673 (U IO 0 (V1 TR 0 0 | o0 [0 i 7,410 | 0 0 0
0210724......covviirrireirines KANSAS CITY...oovvinririinnineiienns MO .| 06/30/2016.... ...10,621,759 [V O 0 (V1 R 0 0 | o0 [0 | 88,947 | ) 0 0 0
0210725....... URBANDALE..........covvvrirnrieriinns IA .109/01/2016.... ...28,023,953 O IO 0 (01 O 0 0 | eoeeeeercenreeneen0 [0 | e 149,498 | ) 0 0 0
0210727....... (01107, Y 10 I I | s 09/21/2016.... 16,560,479 [0 IO 0 (VI OO 0 0 | eoeeeeeercenreenieen0 [ oeevecieniieseeen0 | 090,727 | ) 0 0 0
0210728... o | SCOTTSDALE.....coooiereieimerierieeeieeissiseeiesien AZ .109/01/2016.... ..14,522,732 O I 0 (V10 0 0 | oo [0 | 098,010 | oo 0 0 0
0210733... [ HOMEWOOD.......cooiiriiniiciinieiisissiisiis AL .| 08/30/2016.... ...32,219,375 [V OO 0 () 0 0 | eoveeeeercerreeneen0 [ oeeveciereeeeen0 | e 182,219 | ) 0 0 0
0210734 JACKSONVILLE........oivierreirriiierienieeeseesssssesseseeeens FLuoiiiriines i 10/14/2016.... 9,735,185 [V IO 0 (V1 ST 0 0 | o0 [0 721 | 0 0 0
0210737... | FORT MILL...iiiiicciscsssi SC .| 10/25/2016.... ...30,129,087 [V OO 0 (V1 O 0 0 | om0 [0 | e 146,832 | 0 0 0
0210746... | SALT LAKE CITY c.ooirririerrieriesieeiereeeesssisessesssessenes ut .101/23/2017.... ...11,755,982 [V IO 0 (V1 TR 0 0 | o0 [0 | il TAT19 | 0 0 0
0210748 CONCORD.......cccorrerirrrinnns NH.cooovveiies e 05/01/2017.... 6,904,142 (VI 0 (V1N O 0 0 | eoveeeerrienreenienn0 [ eeverieeiceseeen0 | e 776 | ) 0 0 0
0210749... ..| CONCORD.......ovrvrrrrerirrenns NH .105/01/2017.... ...14,498,701 [V 0 (V1 O 0 0 | eoveereercenreerieen [0 | e 87,728 | 0 0 0
0210750... .| SHAKER HEIGHTS......coovirieiirineiierineieeiseenns OH .| 05/25/2017.... ...10,517,708 (VI 0 (1N 0 0 | eovveeeerrienreenieen0 [ ieeiverieeiceneeen0 | 81,867 | ) 0 0 0
0210757 ..o ASHBURN.......coovvrriririinnieienieeieneseiesies VA oo | e 05/23/2017.... 13,849,750 [V IO 0 (V1 ST 0 0 | o0 [0 e 76,440 | 0 0 0
0210753....... EDINA ..o MN .109/01/2017.... ...14,178,666 0 | oo 0 (0 OO 0 0 | coeeeeerrcenreenieen0 [ iveveieniceeeeen0 | 122,460 | e 0 0 0
0210757....... PAPILLION. ....covvirrieriierirnes NE .| 08/30/2017.... . ...21,903,740 O IR 0 [V [ 0 0 | eovereerecenreereen0 [0 | ieieenen97,214 | 0 0 0
0210759.....0oveveirreireireein SALT LAKE CITY .ot ssesisseenns UTeeeees [ 08/29/2017..... | coveoevreeeneines [ e 12,676,738 [V IO 0 (V1 ST 0 0 | om0 [0 i 74,021 | 0 0 0
0210760... .| REDMOND.......cocovmrriririrnnne WA .| 11/08/2017.... ...18,165,211 [V 0 [V [ 0 0 | eoeereercenreenieen0 [ veeverieniceneeenn0 | e 105,086 | oo 0 0 0
0210762......ouceeereecrrcrernenrnes | OXFOTG e OH .| 11/01/2017.... ...19,211,630 (VI 0 (1 O 0 0 | eoveeeeercenreenieen0 [0 | e 115,848 | ) 0 0 0
0210763....... LoS ANGElES.......cooriviirieiis (67 URRURRIRN I 01/11/2018.... 0 [V TN 0 (01 O 0 0 o0 [0 | 94,150 | 0 0 0
0210766....... DENVER......ivreierierinerienns co .112/18/2017.... ...12,300,000 (VI 0 (1N O 0 0 | eoveeeerrienreenienn0 [ oveverieeicesieenn0 | 035,503 | oo 0 0 0
0210767 ..o HAVERSTRAW. ..o NY .112/22/2017.... ...18,500,000 [V TN 0 (V1 TR 0 0 | o0 |0 | 99,473 | 0 0 0
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

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

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

210405A... GREELEY.....cvivrieirerineiienns co .| 05/05/2005.... 0 .0 0 0 0 0 0 0
210578A . | KENNESAW .110/31/2011.. 0 0 0 0 0 0 0 0
210578B... KENNESAW . .| 11/20/2017.... 0 .0 0 0 .0 .0 0 0
210634A... E LONGMEADOW. MA .| 06/27/2013.... 0 .0 0 0 .0 .0 0 0
210634B... EAST LONGMEADOW. MA 0 0 0 0 0 0 0 0
0299999. Total - Mortgages With Partial Repayments. e ,877,020,996 0 .0 0 0 L0 .. .0 0 0
0599999, TOAl MOMGAYES. ........vereeereereereeeaieseeeseeise st ene | etes e bbb bbbttt sn i aniaennns | eeisassins 1,914,834,387 [V [ 0 (V) [ 0 [V [ (V)] [ 37,666,207 | ........51,502,810 | ....ccccovrrrrrrrnrnnn. 0 0 0
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

720800 00 2 |ArcLight Energy Partners Fd VI............ Wilmington.... . | ArcLight Energy Partners Fd VI .. | 04/01/2016.... O 0 1,391,321 | cecrviiennd0 | 0

715200 00 2 |Avista Capital Partners Il........ Wilmington . | Avista Capital Partners Il .. | 04/01/2015.... 3 0 115,409 0

722800 00 O |Bluescape Energy Recap Wilmington.... . | Bluescape Energy Recap .. |09/20/2016.... O 0 1,796,790 | o0 | 0

723800 00 9|Carlyle Structured Credit Carlyle Structured Credit............oovevrevrererinrerinns .. [09/22/2017.... O e 0 1,300,991 | o0 | 0

717900 00 5 |Court Square Capital Part Il . | Court Square Capital Part Il .. |07/01/2016.... 3 0 70,536 0

724600 00 2|EnCap Energy Capital Fund Xl.........cccoovovvmiiniininieirrinnins Houston.... . | EnCap Energy Capital Fund XI .. |12/18/2017.... O (1] I 842,959 | o0 | 0

723400 00 8|Energy & Minerals Fund IV LP.......... . | Wilmington.... .| Energy & Minerals Fund IV LP .. | 04/26/2017.... 0 e 0 667,816 | ..oooveerrriirieennnn0 | 0

718100 00 1|Energy XVILP.. . Wilmington .| Energy XVI LP. .. |07/01/2016.... 0 0 ...1,107,146 0

722100 00 5|Gamut Investment FUND I LP..........cccoviieiiniiieriniisiesiseesesesiisssisesieniees Wilmington.... .| Gamut Investment FUNA T LP.........cc.coiiiiiieise e .. | 05/23/2016.... 3 0 382,245 | .oovvevirririeinnn0 | 0

719200 00 8| Great Hill Equity Parners V........ccococrirrircnieseeiseece et sseesssessnneens Wilmington.... . | Great Hill Equity Partners V.........ccccccoevirnrennen .. |10/01/2016.... T [ (1] I 630,000 | .o | e 0

719100 00 0| Greenbriar Equity FUnd [ll.........cooorveiviiireieiciencienis Wilmington . | Greenbriar EQUity FUN Tll..........coomiiiniciesseeeiees .. |07/01/2016.... 3 0 930,335 0

723600 00 3| Gridiron ENErgy LLC.......covuieieeiieiricirceieieiseieeie ettt enaeeas Wilmington.... . | Gridiron Energy LLC.........cccoerenenireresceieineens .. 1 05/10/2017.... O e 0 [ 11,333 | o0 | 0

715700 00 1| Littlejohn Fund IV.......ccoovvveiviniincivnnincis ..| Wilmington.... . [ Littlgjohn FUND V... .. |07/01/2015.... 3 0 52,851 | oo | 0

719400 00 4/ Littlejohn Fund V. . | Littlejohn Fund V. .. |07/01/2015.... 3 0 65,220 0

721200 00 4 |Lovell Minnick Equity Ptnr IV........coovvieiniiiiinscisinnes Dover. . | Lovell Minnick Equity PIr V... .. [12/01/2015.... 3 0 [ 294,638 | .ooovvivriniriennnn0 | 0

721100 00 6 |MSouth Equity Partners IIl LP .. | Wilmington . | MSouth Equity Partners Il LP............. .. | 11/09/2015.... I T 0 26,052 | o0 | 0

724400 00 7|NB PRIVATE EQUITY CREDIT OP| ..| Dover. . |NB PRIVATE EQUITY CREDIT OPP........cccoovvrmrrrrrnrrnns . [10/13/2017.... 0 e 0 1,402,371 | o0 | e 0

721900 00 9| NGP Natural RESOUICES Xl........vuurueeirrieiieirrereieineie e sssssseeseeeens Wilmington . | NGP Natural RESOUICES Xl........cuieiieieeeeerireieineineneeeeeesessese e eessssesssssesnenns | ceeesnsenesees 03/10/2016.... O e {1 [ I 117,501 | o0 | 0

724500 00 4 |New Mountain Investments V LP. . | Wilmington.... .| New Mountain Investments V LP...........cccocoeiiininnieicenes .. | 11/29/2017..... 3 {1 I 2,038,714 | o0 | 0

719800 00 5|New Mountain Partners IV LP. . | Wilmington.... . | New Mountain Partners IV LP. . | 10/14/2016.... I T (0 L SN | N R 0

718200 00 9 |Pamlico Capital Il LP.........ccoieiiiiiiciniersceseeese s Wilmington [ PamIico Capital Il LP..........ovveveiiiieiicieisiessieeieesisss e nsssessssssnns | sevsesssesenens 10/01/2016.... B I 0 | 214,181 | vciieenn0 | 0

722000 00 7 |Pfingsten Partners Fund V LP Wilmington.... . | Pfingsten Partners FUNA V LP.........c.coiriiriescceieeseseee e | o .. | 03/30/2016.... T 0 [ 656,626 | ....ooovvvererereinirennn0 | e 0

718000 00 3|Pine Brook Capital Partners Il..............ccccooviiniivniiiniiieninninns Wilmington.... . | Pine Brook Capital Partners Il............ccccoovuminiivciiiniinciinisniiniis . 107/01/2016.... B I (1 I 300,769 | .ovevvevrrrrirnrierinnn0 | 0

724900 00 6|Primus Capital FUN VIIILP......cc.oveririirerieeieriseiseesienienes Cleveland..........oceevereereneeinnens . | Primus Capital FUN VIITLP.........ocuuiirierieirieiseieisssesiessssesssssssssessesssssesnes | cosssssnenenens 12/21/2017.... 3 0 { e 721,987 | o0 | e 0

723300 00 O|Summit Partners Growth Eq IX-A .| Wilmington.... . | Summit Partners Growth Eq IX-A .. | 04/14/2017.... 3 (V18 690,000 | oo | 0

722200 00 3 |Summitt Ptners Vent Cap Fd IV . | Wilmington.... . | Summitt Ptners Vent Cap Fd IV . | 05/24/2016.... T 0 [ 90,000 | coovvrrererrrereeeen0 | 0

725200 00 0|Tennenbaum Capital Prtnr VIII........... Wilmington .| Tennenbaum Capital Prinr VIL............cccoiiiiiiiiiiiicisniinsciissesssiensssiisiins | cevessieniis 03/22/2018.... 0 2,020,202 | oo 0 | o0 [ 0

722300 00 1{Thoma Bravo Fund XII LP Wilmington.... [ Thoma Bravo FUNG XITLP........c.vuiiiriieecireireeeieesseeees s sesssnnnes .. | 05/31/2016.... 3 0 ..3,030,058 | ..o 0 | 0

723100 00 4| Vista Credit Opp FUNd I LP........ccoouiiiniiiiciiniiccccissicci Wilmington.... . | Vista Credit Opp FUNA 11 LP.........cooiiiiiiirieeceseeiee . [12/12/2016.... 0 e 0 L A851,601 | 0| 0

722500 00 6| Vista Equity Partners Fund V..o . | Wilmington . | Vista Equity Partners FUNA VI...........ccoriiinnneceeeseseiseeeessssssseseeseinenes | ceeresssensnens 06/28/2016.... B 0 [ 112,755 | o0 | 0

722600 00 4|Vista Foundation Fund Il LP . Wilmington ... | Vista Foundation Fund IIl LP... .. |07/15/2016.... 3 0 100,643 | cooovveerneeineseinen0 | s 0

722700 00 2 |[Penfund Capital Fund V.... s .. Toronto... ON... [ Penfund Capital Fund V.......... . 108/19/2016.... 2| 0 1,424,551 | o0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON STOCKS = UNGFIBEA. ... ... euutiuieieitii ittt ittt 88888818888 E L E bbbttt 2,020,202 | ..... 22,137,400 | o0 | 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

721300 00 2| Crow Holdings Realty Ptr VIl........cccooooivniiniieiiiincseeeineens WIlmINGton.......coeveeereernseireris DE.... | Crow Holdings Realty Ptr VIL.........cccviiiiiiieiceiccsieiesssiesssisssesiensnis | vevsesssesnnens 01/14/2016.... O R 0| 59,031 | o0 | (V1 I 1.080

721000 00 8 |Waterton Residential Property VEnture Xl........cocoviiininiiiiisieisssisssesenscesnes Wilmington.........oooeivnininininins DE.... | Waterton Residential Property Venture Xl...........coeiiiieiisnenerscensnnses | soversennennes 10/21/2015.... O 0 [ 233,536 | o0 | 0 2.940
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = UNGIFIAIE...............oceoiiiieis e ies ettt ettt ettt e et et et et eeeeeesee s e e et eeseeseEseeeeseesee e b eeeeEeeseE et aeseeteEseE et eesess et et aetensesses et ensensetsnssnsessessessnsantessesans | coneeres 0. 292,567 | oo | 0 ... XXX.......
4499999, SUDEOLAL = UNGFAIIBIEA. ...tk f4 R E L E k80 E 08 EEE 0k E 0+ EEEoEEE L LR R LA E o E L EEEEE L e E L E L E L EfEE LR E LRt 2,020,202 | ..... 22,429,967 | o0 | 0 [ XXX..oeoe
4899999, TOMAIS.......vvvorereetieeieeeese stk s es kst f RSk RReeE R eeEre eLEseEReeERfeeRE e R oL Es LR R e AR eeR R oLk LR R eee ke LR AR R eeee eeEseEEeeEseeRE oL L eeER LR R oL RS eeE R eLE SRR E LR R E LR LR LA R R4 E LR LSRR eeE RS e et 2,020,202 | ..... 22,429,967 | ..oovvvrverincininnn0 | 0 ... XXX.......




statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1'€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's 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
723900 00 Arrowhead Capital Fund IIl LP Dover. . | Capital Distribution..............cccreeerneernreinne 06/28/2017 | 01/12/2018 0
714800 00 Banc Fund VIII. . | Chicago... . | Capital Distribution... ..107/01/2015 | 01/05/2018 0
714800 00 Banc Fund VIII. . | Chicago... . | Capital Distribution... .107/01/2015 | 01/11/2018 | .......... 0. L0 0
714800 00 Banc Fund VIII Chicago . | Capital Distribution 07/01/2015 {01/18/2018 | .......... 160,000 | ..oovrverinens (VI (O (O IO 0 0
714800 00 Banc Fund VIII. . | Chicago... . | Capital Distribution... .. 107/01/2015 | 01/26/2018 0
714800 00 Banc Fund VIII. . | Chicago... .| Capital Distribution... .107/01/2015 | 01/31/2018 | .......... L0 L0 0
714800 00 Banc Fund VIII Chicago . | Capital Distribution 07/01/2015 | 02/06/2018 | .......... 160,000 | ..ovorvrncrrnns (VI (U I 0 0

714800 00
714800 00
714800 00
714800 00

Banc Fund VIII.
Banc Fund VIII.

..|07/01/2015 | 02/15/2018
.| 07/01/2015 | 02/23/2018
07/01/2015 | 03/05/2018
.. 107/01/2015 | 03/20/2018
.| 09/20/2016 | 03/29/2018

. | Chicago...
. | Chicago...
Banc Fund VIlL.......cccoovvniiiiiiiicicicccscis Chicago
Banc Fund VIII . | Chicago.

.| Capital Distribution...
. | Capital Distribution...
. | Capital Distribution
. | Capital Distribution...

0| e 160,000
0 640,000

.....320,000

722800 00 Bluescape Energy Recap. . | Wilmington.. . . | Capital Distribution... . 0] ...3,004,695

723800 00 Carlyle Structured Credit..........ccoovveeeercrerercrcrieens George TOWN........ccvvenenne Cl... | Capital Distribution 09/22/2017 | 02/02/2018 .0 [0 I 0 (V] I 64,327 | e (01 I {0 I {1 [ (V] — 64,327
717900 00 Court Square Capital Part Il Wilmington.. . | Capital Distribution... .. |07/01/2016 | 01/09/2018 0

723000 00 Crescent Mezzanine Partner VIL.. Wilmington.. . | Capital Distribution... . [12/08/2016 | 01/29/2018

.107/01/2016 | 01/31/2018

7 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
9 0 0
5 0 0
6 .0 0 0
716200 00 1|Energy Fund XV......c.ccocuvmmimmiimniineienieiiissisnicnniis Wilmington.. . | Capital Distribution... . .0 0 0
718100 00 1|Energy XVILP. . Wilmington.. . | Capital Distributiol ..|07/01/2016 |01/23/2018 0 0 0
722100 00 5|Gamut Investment Fund I LP.........ccccoovvvviiverirerinnns Wilmington.. . | Capital Distribution... .. | 05/23/2016 | 01/11/2018 (] 0 0
719100 00 0 |Greenbriar Equity Fund III.... Wilmington.. . | Capital Distribution... .. | 07/01/2016 |02/01/2018 ..0 0 0
719100 00 0| Greenbriar Equity Fund Il Wilmington.. . | Capital Distributiol ..|07/01/2016 | 03/12/2018 .0 0 0
719100 00 0 |Greenbriar Equity Fund III.... Wilmington.. . | Capital Distribution... .. | 07/01/2016 |03/28/2018 .0 0 0
723600 00 3| Gridiron Energy LLC. Wilmington.. . | Capital Distribution... .. |05/10/2017 | 01/30/2018 .0 0 0
715700 00 1|Littlejohn Fund IV.. Wilmington.. . | Capital Distributior ..|07/01/2015 | 01/19/2018 0 0 0
715700 00 1| Littlejohn Fund IV.. Wilmington.. . | Capital Distribution... ..|07/01/2015 | 01/25/2018 .0 0 0
715700 00 1|Littlejohn Fund IV.. Wilmington.. . | Capital Distribution... ..|07/01/2015 | 02/01/2018 0 0 0
715700 00 1|Littlejohn Fund IV.. Wilmington.. . | Capital Distributior .. |07/01/2015 | 03/26/2018 60,898 .0 0 0
719400 00 4| Littlejohn Fund V... Wilmington.. . | Capital Distribution... ..|07/01/2015 | 01/05/2018 6,001 .0 0 0
721200 00 4| Lovell Minnick Equity Ptnr IV Dover. . | Capital Distribution... .. |12/01/2015 | 01/18/2018 62,671 .0 0 0
724400 00 7|NB PRIVATE EQUITY CREDIT OPP.. Newark . | Capital Distributiol .. | 10/13/2017 {03/20/2018 0 0 0
721900 00 9|NGP Natural Resources Xl..........cccccourveerveenrrierneneens Wilmington...........cccocvvee .. | Capital Distribution... .. | 03/10/2016 |03/14/2018 .0 0 0
719800 00 5|New Mountain Partners IV LP.. Wilmington.. . | Capital Distribution... .. | 10/14/2016 |02/16/2018 564,230 .0 0 0
723200 00 2|Newstone Capital Partners Ill... Wilmington.. . . | Capital Distribution... .. | 12/27/2016 |01/08/2018 263,859 .0 0 0 0 263,859 | ... 0
718200 00 9|Pamlico Capital I LP.........ccccoovirviiirriirriisriieniie Wilmington...........cccccooe. .. | Capital Distribution..............ccccoccouriinnrnens 10/01/2016 | 03/09/2018 357,030 .0 0 0 0 357,030 | ........ 230,271
718000 00 3 |Pine Brook Capital Partners II.. Wilmington.. . | Capital Distribution... .. | 07/01/2016 |02/23/2018 207,457 .0 0 0 0 207,457 | ........203,098
723100 00 4| Vista Credit Opp Fund Il LP. Wilmington.. . . | Capital Distribution... .. |12/12/2016 {01/04/2018 | .......... 518,551 0 0 0| e 518,551 | ........518,551
723100 00 4| Vista Credit Opp Fund I LP........ccccooimiviinriiarirennes Wilmington...........cccccewes .. | Capital Distribution..............ccccocouuevrnunnees 12/12/2016 |{01/05/2018 | .......... 149,737 0 0 0| e 149,737 | ........ 149,737 | o0 | a0 [0 | 0
723100 00 4| Vista Credit Opp Fund Il LP. Wilmington.. . | Capital Distribution... .. |12/12/12016 | 01/09/2018 | ....... 2,150,710 0 0 0. 2,150,710 | ..... 2,031,979 118,731
723100 00 4| Vista Credit Opp Fund Il LP. Wilmington.. . | Capital Distribution... .| 12/12/12016 |02/09/2018 | ....... 1,959,014 0 0 0 . 1,959,014 | ... 1,648,337 L0 .0 .0 ......310,677
720310 00 2|Welsh Carson Anderson & Stowe XII LP.................... Wilmington...........cccccoouuuee .. | Capital Distribution 07/01/2016 | 02/09/2018 | ...... 1,059,899 0 0 0. 1,059,899 | ....... 360,366 | ...ccooovvnnnennn [V I (V[P 0. 699,533
722700 00 2|Penfund Capital Fund V... .| Toronto... . | Capital Distribution... .. |08/19/2016 |01/31/2018 57,945 0 0 (U I 55,921 | ... (50) | . ..55,971
722700 00 2|Penfund Capital Fund V... .| Toronto... . | Capital Distribution... .108/19/2016 |02/21/2018 330,390 0 0 0 327,636 | ........218,706 .108,930
2 0 0

o

722700 00 Penfund Capital Fund V..........cccooovuviiiinniiniinniinins TOronto.......ovvvevriniians . | Capital Distribution............cccccouuveniiiniinn 08/19/2016 | 03/26/2018 | .......... 571,495 | ..o (V1 I 0 | e 0 | o0 [0 | 0 | 575,375 | ........ 493,364 | .........(3,881) | o0 | e i(3,881) | 82,011
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's 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. Changein | 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
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. .........couovireisisiinnississisisssesssisssssssrssssssensnns | aveee 15,076,224 .0 [V I 0 0 0 0]... 15,075,327 |...11,316,576 | ....ccoeneee. 897 | i, (U I 897 | ... 3,758,750
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

720100 00 7 |CrossHarbor Instit Ptners 2014, .| Wilmington.. .. | DE.. | Capital Distribution... .. | 07/01/2015 |03/15/2018 .0 (V1 I 0 0 0 0

721300 00 2|Crow Holdings Realty Ptr VIL.... .| Wilmington.. . | DE.. | Capital Distribution... .|01/14/2016 | 01/26/2018 .0 (U IO 0 0 0 0 . . .

721300 00 2| Crow Holdings Realty Ptr VI.......ccccrvrrvirvirniiernrirnnnne Wilmington........c.ccovvvieene DE.. | Capital Distribution............ccoevvvrnrererrnrines 01/14/2016 |02/27/2018 .0 (0 [ I 0 0 0 (V1 I 419,589 | ........ 209,192 | oo (01 I 0 [ o 0 oo 210,397

721300 00 2|Crow Holdings Realty Ptr VIl .| Wilmington.. .. | DE.. | Capital Distribution... .. |01/14/2016 | 03/28/2018 .0 (U IO 0 0 0 0]....1,059,669 | .....499,877 559,792

721000 00 8|Waterton Residential Property Venture XI... .| Wilmington.. . | DE.. | Capital Distribution... .. 110/21/2015 | 01/31/2018 .0 LV IR 0 0 0 0 186,569 | .... N M .186,569

721000 00 8| Waterton Residential Property Venture Xl..........ccouvenes Wilmington. .......cocvrevenens DE.. [ Capital Distribution........c.cccoocesireesiinsiinns 10/21/2015 | 03/15/2018 569,129 .0 (O 0 0 0 [ 569,129 | ....... 285,175 | .o (] (V] 0| e 283,954
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............cooiviiiiiiiiiinissciesssssssssssssenssisssssesssssnnns | coveres 3,183,704 .0 (O P 0 0 0 01.... 3,183,704 | ..... 1405244 | ................. (| I (V] [ 0]... 1,778,460
Non-Guaranteed Federal Low | Housing Tax Credit - Unaffiliated

708900 00 6Boston Financial Institutional Tax Credi...... IBoston ......... |MA. |Capital Distribution.........ccccooiciiiiiiinnian 02/06/1998 | 03/28/2018 0 .0 [V [ 0 0 0 0 0 0 (U [ (O [P 0] .. 265,179
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated....... ..o ittt 0 .0 (] 0 0 0 0 0 0 (O] (L] 0 .. 265,179
Any Other Class of Asset - Unaffiliated

717700 00 9|GLC Solar Gen Il LLC Waterbury. . | Capital Distribution..............coceeeenieeieenne 01/07/2013 | 01/08/2018 1,040 .0 (U IO 0 0 0 0 1,040 | oo 1,040 | 0 [ 0

717700 00 9|GLC Solar Gen Il LLC Waterbury... . | Capital Distribution... .. |01/07/2013 | 02/05/2018 1,191 .0 (U IO 0 0 0 0 1,191 .0

717700 00 9|GLC Solar Gen Il LLC Waterbury... . | Capital Distribution... . 101/07/2013 | 03/06/2018 1,563 .0 O 0 0 0 0 1,563 .0
4299999. Total - Any Other Class of ASSEt = UNAFfIIAEEH. ...tk ehetb e bbb 3,794 .0 (U 0 0 0 0 3,794 .0
4499999, SUDLOLAI = UNGFAIIAEEA. .....verere sttt S6EE LR E ARk | e 18,263,722 .0 (O 0 0 0 0 .. 18,262,825 0
4899999, TOAIS.......vvovveverreereriteeesese etttk e bR L4seReee e bbbt eniens | arin 18,263,722 .0 (V) 0 0 0 0f... 18,262,825 |....12,725,614 .0
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

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. Special R e and Special A
3136A1 SB 2 |Federal Natl Mtg Assn REMIC Ser 2011-9, . 03/01/2018........ Interest CapitaliZation.............coeueuriirireiirsee s | rrseeeneissieneneesssnsesenssssssenssensnnenne | serseesenneenesnnssnennensesnsenneen O8I T | i 398,491 | 1.
3136A) RR 9 |Federal Natl Mtg Assn REMIC Ser 2014-14.......... 03/01/2018........ Interest CaptaliZatioN...........c.ouvevurireiriiic s | e 1.
3136B0  ZB 5 |Federal Natl Mtg Assn 2018-2 JZ 3.500% 01/09/2018........ AMNETSE SECUMHES. ....vvveirirriii it esss | fessensessassessess s esensensanes L PN
3136B0  ZB 5 |Federal Natl Mtg Assn 2018-2 JZ 3.500% 03/25/2018........ Interest CaptaliZatioN...........c..ovueiuiiriiiiiie s | et 1.
3137FE  SC 5 |Freddie Mac SERIES 4767 CLASS MZ 4.000........ . . 02/08/2018........ CHIGrOUP GIODAL........ et nes | forebseseess st . 15,319,360 PN
35563P  CB 3 |Freddie Mac - SCRT 17-3 2.250% 07/25/5.......... et 03/01/2018........ INterest CAPIAlIZALON. ..........c..ivuiericii e renines | feeer sttt | et 92,315 1.
650404  AA 4 |NEWARKNJ REDEV AREA 4.490% 12/01/47 . 01/25/2018........ RAYMONA JAMES........iiiiiiiiii s | onssess s sssnss s | snssessensenes 5,000,000 5,000,000
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENIS...........cueuiiirieieiireirierieieiieiieis  eottesietseeseesssasseseeseseesessesseeassessessessesassessesssssssessessessesassessessessesassessesasssssessessesassassessessssessassessesassessessessssassassasnssnsass | sesessesssssssassessnsansns . 31,720,852 ...31,912,602
Bonds - Industrial and Miscell:
00037B  AF 9 |ABB FINANCE USA INC 3.800% 04/03/28 . 03/26/2018........ CrEAit SUISSE......eurvrverieeiierii e snies | sereens st . 10,000,000 10,000,000
00122@ AA 9 |AES Southland ENERGY 4.500% 02/29/40, . . 02/28/2018. Direct-Private Placement..............ccc.evvevvreerirerserereseninns . 2,106,347 ,106,347
00440E AW 7 |Ace Ina Holdings 4.350% 11/03/45.... . . 02/09/2018........ Barclays Capital...........cuerrureriiiiiirieiesieiesie it | e . . 2,117,420 ..2,000,000
026874 DL 8 | American Intl Group Inc 4.750% 04/01/4............... . . 03/19/2018........ BanC Of AMETICA SECUMHIES. .......vvuvrririrerieirersie e ssisssenses | eeesessssisssesss st ssssensesssssensensns | avsessessnes 2,485,325 2,500,000
03028P  H* 0 | American Transmission Co LLC Series B......... . . 01/16/2018. Direct-Private Placement............cccccooiveereicveeeiceeiieeine . . 15,000,000 15,000,000
03040W  AJ 4 | American Water Works 4.300% 12/01/42.. . 02/08/2018........ JP MOTGAN. .ottt ens | eeses bbbttt | bbbt 111,928 ....106,000
03040W AP 0 | American Water Works 4.000% 12/01/46.. . 02/06/2018........ SCOtA CAPILAL......eoeevireeiri e | seieni et | bttt 346,072 .340,000
03040W AR 6 | American Water Works 3.750% 09/01/47.. . 01/10/2018. Scotia Capital 4,199,019 14,180,000
035240 AN 0 |ANHEUSER-BUSCH INBEV WOR 4.600% 04/15/ 03/20/2018........ Banc of America Securities et | e e 4,971,700 5,000,000
037833  BX 7 |Apple Computer Inc 4.650% 02/23/46.. . 02/09/2018........ WEIIS FargO FUNGS. .....oucvuirairiiiciiecisissis st ssssssesses | sessssssesssssessesssesessensanes 2,177,360 ..2,000,000
038222 AG 0 |Applied Materials Inc  5.850% 06/15/41 . 01/19/2018. JP MOTGAN. ... 3,899,550
040555  CP 7 [Arizona Pub Svc Co 4.700% O1/15/44..........cooevereeeeeeeieeereseeeeeveeeevesasenesaeis | cveverieeenienns 02/08/2018........ VarioUS. .....c.ovevereeeeeeeeierecseeeseeeienens e | e . e 890,819
05377 AP 7 |AVIS BUDGET CAR RENTAL LLC SYNDICATED BA....... 02/13/2018........ TaX FrEE EXChANGE......... vt | eoreieessens s nsees . 19,842,619 | ..
056083 AL 2 |BXP TRUST SERIES 2017GM CLASS (CMBS) D....... . 02/16/2018........ MOrgan StanIEY DWD.........cuviriirerieiciieiisiesisiesssi st essenias | ressesssisssesse st ensenis | sesessensanes 7,531,563 | .. .
06406Y  AA 0 |BANK OF NY MELLON CORP 3.300% 08/23/29 . 03/23/2018........ Barclays Capital...........cueiuriueeiiiiiieieiei et | et | ereenienienes 4,675,700 | oo ,000,000
070101  AH 3 |BASIN ELECTRIC PWR COOP 4.750% 04/26/4... . 01/24/2018........ SEAPOM GOUP. ...ttt | onisess st 3,268,980 ..3,000,000
110122  AQ 1 |Bristol-Myers Squibb Co 6.125% 05/01/3 . . 01/10/2018........ Barclays Capital...........cerrureeiireieieiesriesise et | e . . 6,178,177 | .. ,670,000
115637 AL 4 |BROWN-FORMAN CORP 3.750% 01/15/43 SRR 01/23/2018........ CEdit SUISSE........cvvuieeiiieiiciic bbb | fenebas i | e 1,818,307 | oo 1,849,000
115637 AT 7 |BROWN-FORMAN CORP 4.000% 04/15/38 et 03/22/2018........ Barclays Capital...........cererieeiiriieieieeiesie st | e eerees 4,942,750 5,000,000
126650 CN 8 |CVS Health Corp 5.125% 07/20/45.........coovvuieiieeiniiieiniisineseeiseesssisensiesisnine | ceveeesinennns 01/09/2018........ CHIGEOUP GIODAL.......ooveieirii e rnines | oeress e . . 5,640,700 | .....ccone.. 5,000,000
126650 CZ 1 |CVS Health Corp 5.050% 03/25/48............ccoovvmiieiieiinineseeiseesssnenesnnins | v 03/06/2018........ Barclays Capital...........cceiiueiiiiiiiieieisres i | e | sreenienines 2,485,750 | ...cceone. 2,500,000
134429  BH 1 |Campbell Soup Company 4.800% 03/15/48 . 03/13/2018........ VHHOUS.......ocvvieii st | eebbbesas s . 14,953,515 15,000,000
19123%  AB 4 |COCA-COLA BEV SE Series B 3.640% 12/28 .. 03/01/2018........ Direct-Private PIaCEMENL............ccoiiiieiiieieistieseeisne s | st eneenas | seeesiensnes 4,000,000 | .. ..4,000,000
195869 AQ 5 |Colonial Pipeline 4.250% 04/15/48 s 03/27/2018........ WEIIS FArGO FUNGS........ovouiiiiiiiiceiieii ettt | soebiastsesessssasessess e ssen s ensesnnnes | eesseransines 4,941,300 | oo 5,000,000
20030N CK 5 |Comcast Corp 4.000% 03/01/48 02/02/2018........ CIIGrOUP GIODAL........oveeiiiriiir e nnines | v 1,953,720 2,000,000
207597  EL 5 |Connecticut Lt & Pwr Co Ct 4.000% 04/0...... . 03/19/2018........ Barclays Capital............c.eirueriiieiinieiieiesi st | et . . 3,491,495 | ............. 3,500,000
224044  CK 1 |Cox Communications Inc 4.600% 08/15/47 . 01/09/2018........ WELIS Fargo FUNGS........coucvuiiiiiciiiei ettt nsens | cesssessesstsssensessesessessessssessssessenssnsinns | evsesssensans 5,023,800 | oo 5,000,000
22541L  AE 3 |Credit Suisse FB USA Inc 7.125% 07/15/. . s 02/06/2018........ Stifel, NICOIAUS @NA CO......vuurvrriiiieiiieeeeeie et | sersessnes e 6,751,700 ..5,000,000
235851 AR 3 |Danaher Corp 4.375% 09/15/45.........ccovoiiiiiinieiiirnssssee s | oeinnieienes 03/21/2018........ WIS Fargo FUNGS. ..o sssnsessas | nessiesissssssssssssssessessanes . . 5,218,715 | .. ,940,000
23745Q  AA 2 | DARTMOUTH-HITCH HEALTH 4.178% 08/01/48 N 02/14/2018........ CIIGEOUP GIODAL.......ooveviircriic e senines | sereens s . 18,993,250 | ..cvovvecrrriererieeeieis 19,000,000
24702N  AZ 3 |DELL INTERNATIONAL LLC SYNDICATED BANKL........ 01/01/2018........ TaX Free EXChANGE.........ccvvuiiiiiiiiiicisssss s | cnessse s ssssssessessenes . 13,583,102 13,633,257
25434*  AB 9 | DIMENSIONAL FUND Series A 3.260% 02/15 N 02/15/2018........ DireCt-Private PIaCEMENL...........ocuiiiiiieiriesriesiesiere et | reesesisies st ensenens | sreenieniees 6,000,000 | .. ..6,000,000
29364W  BA 5 |Entergy Louisiana LLC 4.000% 03/15/33 s 03/20/2018........ MOrgan StANIEY DWD........cuierrireiiiireiieiisesessesisssesie s st sssnsessessas | eessessassssssessssssssessessasssessesssssessansns | svssessessnes 1,996,880 | ..coovvene 2,000,000
30251B  AE 8 |[FMRLLC 5.150% 02/01/43........ N s 02/07/2018........ Stifel, NICOIAUS @NA CO......vuureriiiiiieiiieeiiriee et siersnes | sersesssesse st nes 2,297,920 2,000,000
316773  CH 1 |Fifth Third Bancorp 8.250% 03/01/38. et . 01/09/2018........ Banc 0f AMETICa SECUMHIES. ..o esses | oesressssessnsesesssssessessenes . . 6,911,489 | .. 4,582,000
345370 CS 7 |Ford Mtr Co 5.291% 12/08/46...... SRRSO 01/09/2018........ CIIGrOUP GIODAL.......ooveieirciiiti e nenires | sebeeiess st snerens | seenaenienes 2,694,450 | .o 2,500,000
347466  AC 8 |IRWIN LAND LLC 5.170% 12/15/35.... . 03/29/2018........ FTN Financial Capital Markets..............ccuiirimriiniiiierieesssissiiesiessieens | coresisissieiessessesesssssssssssssessens | oessesssenes 6,425,224 | ..o 5,890,000
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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)
377372 AE 7 | Glaxosmithkline Cap Inc  6.375% 05/15/3............ 01/10/2018........ JEFFEMIES & C0..umiuiiirii s | ettt | e 2,763,420 | ..o 2,000,000 | ..ooorerirreriiines 20,188 |1FE....ccoomieirrircris
427866 AW 8 | The Hershey Company 3.375% 08/15/46 03/21/2018........ VIIOUS. ..ot nesnsnes | chiebinns ettt enrnens | enreeninnias 1,320,825 | oo 1,495,000 5,326 [1FE .o
45138L  BF 9 |IDAHO POWER CO 4.200% 03/01/48. 03/13/2018........ JP MOTGAN. ...t | sebeenb e 9,963,000 10,000,000 0 [1FE
501044 DK 4 |Kroger Co 4.650% 01/15/48.........cocomrvrvvinirirerrnirirenes 01/10/2018........ BNP PariDas.........c.covivriiiiiiiiisics e | e 5,084,800 ..5,000,000 108,500 |2FE
513076  AZ 2 |LAMAR MEDIA CORP SYNDICATED BANK LOAN 02/16/2018........ JP MOTGAN. ...t | Hebee bbb | bbbt 998,750 | oo 1,000,000 | ....covreriiriiinns 0
53219L  AQ 2 |LifePoint Hospitals INC 5.375% 05/01/2.........c.cvueurvimirierinirieriririnseinsiesiesesenerenens 01/31/2018........ JEFFEIIES & C0...uviuviieriirri it | bbb | eeeiee et 972,500 ..1,000,000 13,587
548661 CR 6 |Lowes Companies Inc 5.800% 04/15/40. 02/02/2018........ BINP PaiDaS. ..ot snies | essesisess st sies 1,641,455 ..1,305,000 | .. . 23,338
548661 DE 4 |Lowes Companies Inc 4.250% 09/15/44. 01/10/2018........ SOUNWEST SECUEIES......v.vcveiiie e sniens | oebessess et seb s bbb ssess s bt ens e ebenss | ebtuassessessts et ss e nseb st ssenas 900,507 850,000 | oo 1,741
571748  BC 5 |Marsh & Mclennan 4.350% 01/30/47... . | 02/06/2018. Jefferies & CO....uiiiicrc e 5,304,600 5,000,000 4,833
583491 AB 1 |LEONARDO US HOLDINGS INC 7.375% 07/15/ 01/18/2018........ Barclays Capital...........cuerierririieieieisieiesisisss e essnies | eessessssss s 3,590,649 2,797,000 | ..oooveeeiiiccrieneee e 4,011
583491 AC 9 |LEONARDO US HOLDINGS INC 6.250% 01/15/. 01/24/2018........ Barclays Capital...........cueieruuiriiiciieiiesiciesiei st | e 1,960,585
59511F  AB 0 |MICRON TECHNOLOGY SYNDICATED BANK LOAN 01/01/2018. TaX Free EXCRANGE.......c.oiuiiiiiiiiiicie e | chesieres bbbt sieniens | btbetbens ettt naens 692,220
64761 AA 3 |[NEW ORLEANS 4.467% 04/15/33........ 03/14/2018........ Direct-Private PIaCEMENL............ociiiieiiriciseeseressese e | eesesisessesiesesisseesseesenes 5,100,000
677415  CQ 2 | Ohio Pwr Co 4.150% 04/01/48..........oovoereririiriiriesineieeeiesiesisseissiee s essseneesens 03/20/2018........ RBC Capital Markets...........cc.vvueiiieriiieiriiieiissiiesiesissesssssesssiessesessesssnees. | cesesisssssensesssessesssesesns 9,926,800
690742  AH 4 |OWENS CORNING INC 4.400% 01/30/48. 01/23/2018. Various 3,701,963
69373V AA 3 |Pacefunding SERIES 20181A CLASS AA 4.5.......cooimiiiieeinsiseenisersessiesissinnnns 03/19/2018........ INBEIXIS ...t | et 17,000,000 | ...coovvrvrerecrrnrerennene 17,000,000 | o0 | TFE e
69373V AC 9 |Pacefunding SERIES 20181A CLASS BA 6.1.......ouiiiiercrirererieieriserseiseeesisinenene 03/19/2018........ INGLIXIS ... et | ettt | ereeneeniees 2,770,000 | ..ovovveervrrrenrirernrireienne2, 770,000 [ o0 [ 2AMue
71338Q  AB 2 |PEPPERDINE UNIV 3.948% 12/01/57......ccvvviiirieierinsirenseiserennens 01/19/2018. Raymond James.. 10,137,700
713448 DV 7 |Pepsico InC 4.000% 05/02/47..........cocoeurermrmerinerneiniererierineiesissssessssessssesesseessesenens 02/09/2018........ Stifel, NICOIAUS @NA CO......cuuvirreiiieiieieeceeesise s sisienes | sessessess e ess s nsnssnesens | soesssesnenes 2,011,840
737679  DC 1 |Potomac Elec Pwr Co 7.900% 12/15/38 01/10/2018........ Stifel, NICOIAUS @NG CO....vuvviiriiiiieiieiiesee s sssisnes | sevsessssssenssssessessesssnsenes 6,030,867 | ..ooovrverrrrrrrirernineenenn 3,923,000 | v 23,244 | FE
743315 AP 8 | Progressive Corp OH 4.350% 04/25/44 02/08/2018. JP MOTGAN. ... 2,117,260
743315  AS 2 |Progressive Corp OH 4.125% 04/15/47 02/06/2018........ Keybanc Capital MArKELS............c..oevuririiiiseiiesiieiseseseissisessesssessssesssssss | coreesnsisessssssesssssssssesns 1,117,540 .
74432Q  CD 5 |Prudential Financial Inc 4.418% 03/27/..........cocovvrirvmrnrrerrersrireenee 03/22/2018........ JP MOTGAN. ... | bt 2,500,000 2,500,000
745332  CE 4 |Puget Sound Pwr & Lt Co 4.434% 11/15/4......... 02/02/2018........ LOOP Capital Markets...........c..ovuuiiiieiiiniiiiienissisnissiesesisssssssissiiesiens | e 1,352,733 1,259,000 12,560
771196 AU 6 |ROCHE HLDGS INC 7.000% 03/01/39 . 01/19/2018........ SUSQUENANNA INML......ooeii st | sebsresees et ssnisrerens | seenaeneenes 4,353,863 | ..o 2,930,000 | oo 80,901
833034 AL 5 |Snap-Oninc 4.100% 03/01/48.........ccrmimirmiiirmiieiirieisissiesesisseessse s 02/20/2018........ CHIGIOUP GIODAL......cooveieirciiie b rsssees | sebesresb bbb ssirens | seeinnienes 5,983,500 6,000,000
83546D  AF 5 | Sonic Capital LLC SERIES 20181A CLASS A2....... 01/23/2018........ GUGGENNGIM. ... rssens | eersees et nes 13,554,785 13,500,000
844895 AW 2 | Southwest Gas Corp 4.875% 10/01/43.. 02/08/2018........ Keybanc Capital MArKELS...........c.iurimiieriicieiiesieiesiscesi i | reesesssisssess et sssessenis | seeessesseees 2,606,785 | ...oovvrrierenerenee 2,350,000
844895  AX 0 |Southwest Gas Corp 3.800% 09/29/46.. 02/08/2018........ JEFFEMIES & €0t | e | et 959,780 ..1,000,000
854502  AA 9 | STANLEY BLACK & DECKER | 5.200% 09/01/. 03/22/2018........ VIHOUS. 1.ttt | Hoeeieebe bbb 1,054,697 ...910,000 | .. .
855244  AM 1 | Starbucks Corp 3.750% 12/01/47...... 02/06/2018........ Goldman Sachs & COMPANY..........cc.evirririeirieiiiriee e ssrnees | serresess s ssssssesens | soeessnsenes 1,957,660 | ..o 2,000,000 | ..o 15,833
907818 DU 9 | Union Pacific Corp 4.750% 12/15/43........ocoveeineirirrireincirerniineins 02/06/2018........ Morgan Stanley DWD............cccuiiiiiiiinisienissiesssissssssinies | s 6,734,500 ..6,000,000 41,958
90931V AA 4 |UNITED AIR 2018-1 APTT 3.700% 03/01/3......cvemiireriiieerrereineeresiseieesesiseeenies 02/07/2018........ CIIGrOUP GIODAL.........veieiiriii e snines | v 3,997,200 ,000,000 . 0
918204 AR 9 |VF Corp 6.000% 10/15/33........ BT URURTOTOTORRTON 01/03/2018........ BarClays Capital...........ocuueiurireriiicieriieiciesii s | ettt | areenieniees 4,997,160 | oo 4,000,000 | ..ooorerireririerieiee e 53,333
918204 AT 5 |VFCorp 6.450% 11/01/37........ TN 01/03/2018........ Morgan Stanley DWD...........coieiiiieieissee s | oresesssesssssesesisseessessenes 2,669,120 2,000,000 22,933
92211M  AC 7 | VANTAGE DATA CENTERS ISSUER SERIES 20181..... 02/09/2018........ GUYGENNGIM. ...t siens | oebiens et 3,000,000 3,000,000 0
92826C  AF 9 | VISAINC CLASS A SHARES 4.300% 12/14/4.......... 02/09/2018........ VMOUS. ..ot | shebisss s | e 4,348,080 | ...oooviinaa 4,000,000 | ..coovrrrvieriiines 20,783
0778FP  AA 7 |BELL CANADA 4.464% 04/01/48 ..| 03/26/2018........ RBC Capital MArKELS...........cvuuierriieciiiieieiieiissiesissi st | oessesisesssssssesssssessessenes 10,000,000 10,000,000
11271L  AB 8 |BROOKFIELD FINANCE INC 4.700% 09/20/47 .1 01/19/2018........ JEffEriES & €O | s | s 5,085,150 ..5,000,000
136375 BE 1 |Canadian National Railway Co 6.712% 07. 01/24/2018........ SUSAUENANNA INHL......cevieei st | srbees s eni et neirens | soeraeneenes 4,220,729 | ...ccooveenee 3,030,000 TFE s
136375 BZ 4 |Canadian National Railway Co 4.500% 11 A 02/07/2018........ VMIOUS. ...t | bbb 3,438,525 ..3,140,000 1FE
000000 00 0 |CGG SA 5.920% 02/21/24........covverieirriieriniirereriree e D 02/21/2018........ RESIIUCIUIEA. ...t ens | fetsesines st eesees 1,242,480 ..1,336,000 5FE
000000 00 O |CGG SA 5.920% 02/21/24........ccovvovvirirrnriirierireiseieiesissesssessssssenes D 02/21/2018........ TaXable EXCRANGE.......c.cviiiiiiiiicciit st neenens | ceesieres s ssees bt ss st es s s esieniens | otteseesses ettt naes 320,000 | oo 320,000 L3]S S
009279  AC 4 |AIRBUS SE 3.950% 04/10/47.......covvvveernrircenricierirenns .|D 02/06/2018........ Morgan Stanley DWD..........c.iuiimeiiieiieiieiesiereeissie st ssssienienan | reesesisesssniessesissesessesienes 3,052,200 ..3,000,000 1FE
01609W AW 2 | ALIBABA GROUP HOLDING 4.400% 12/06/57 D 01/10/2018........ JP MOMGAN. ... | et 5,030,700 ..5,000,000 1FE
03330P  AA 7 |Anchorage Credit Funding Ltd SERIES 2018, D 01/26/2018........ GreensLedge Capital Markets...........cocreeinrnreeiscisee s | sereeessssesssesessssessessensees 27,000,000 | ..ooveeeerieeneeeeeeens 27,000,000 | .oorerereeirieens 0 [1FE .
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03330P  AC 3 |Anchorage Credit Funding Ltd SERIES 2018 D 01/26/2018........ GreensLedge Capital MArKELS................c.vecveeerereeeeiesseeesessie s esseens | eeeseesssesssessssssssssessseens 20,000,000 | .oovervrririrerierenieis 20,000,000 | ..ooovorencerriinnns 0 [1FE e
2027A0  JN 0 | COMMONWEALTH BANK AUST  3.900% O7/12/47.......covvvrerverirerreireieiesireirenis D 02/02/2018........ BINP PariDas.........c.evuiiiiiiieiiiie i sessinsiens | oessesss sttt | seeessensenes 6,657,502 | ..o 6,722,000 | ..o 13,252 [1FE..ccoiviiivirc
21684A AD 8 | COOPERATIEVE RABOBANK UA 5.250% 08/04/ D 02/09/2018........ Credit AGHICOIE SECUMHIES. ... vveueeeereeeieeiireeeiee et ssssssesssenes | seeeesseneess s sesss e 2,222,640 2,000,000 2,625 | 2FE
404280 AM 1 |HSBC HOLDINGS PLC 6.100% 01/14/42 D 01/19/2018........ CHIGrOUP GIODAL. ...t | foeersessesss s 4,013,940 3,000,000 4,575 | 1FE
61034H  AE 4 | Monroe Capital MML CLO VI, LT SERIES 201........... D 02/01/2018........ DEULISCNE BANK........oueviirieiiii s | et 10,000,000 | ..ooorveeerriererieeerieis 10,000,000 | ..coovvrreierrinens 0 [1FE e
61034H AG 9 |Monroe Capital MML CLO VI, LT SERIES 201........... D 02/01/2018........ DEUSCNE BaNK..........cvuiiiiiiii i | s 9,000,000 ..9,000,000 0 [2AM....ooviiiiiiiinns
82620K  AF 0 |SIEMENS FINANCIERINGSMAT 4.400% 05/27/. D 02/06/2018........ JEFFEMIES & €0t | et 2,122,127 ..1,950,000 16,922 [1FE.....ocoviiirircn
88032W  AH 9 | TENCENT HOLDINGS LTD 3.925% 01/19/38 D 01/11/2018........ Banc of AMENCA SECUMHIES. ........c..uvurreiuiieciieririerireissie st | e eneseseens 2,998,770 3,000,000 0 [1FE
902133  AG 2 | Tyco Electronics 7.125% 10/01/37... .|D.... 01/18/2018. Pierpont. 1,414,863 .989,000 .21,727 |1FE....
G6363# AC 1 |NAC Aviation 29 DAC Series C 4.610% 02 D 02/22/2018........ Direct-Private PIACEMENL.........c.oiririieiieicieieessiessss e | oessessssssssssssessssessessnes 5,000,000 5,000,000 0 | 2FE
G6363#  AD 9 | NAC Aviation 29 DAC Series D 4.840% 02 D 02/22/2018........ Direct-Private PIaCEMENE. ... ..ottt | fonesesssneens s senssne s enssnrsnsenesenens | snesessesseees 2,500,000 2,500,000 | ..oovriiiininninnes 0 | 2FE. s
3899999. Total - Bonds - Industrial and Miscellaneous.... 490,423,416 ..469,763,510 1,829,773 XXX
8399997, TOtAl = BONGS = PAI 3.ttt ettt d R8s eEE s 1e18eEEEEfeEE oL R oL E R £EE oL EEfHEE LR f £ R £EE L E LR E LR E L £EfEEE R EE SRR E s fhierb e en et 522,144,268 501,676,112 .1,907,814 XXX
8399999, TOHAI - BOMMAS.... ..ottt h 0808+ he4Ee0E e f 0808 e E R0 E SRR fhbenb sttt 522,144,268 501,676,112 | ..ccccenev. 1,907,814 XXX
Common Stocks - Industrial and Miscell
313388 11 2 |FHLB - Dallas Class B..........ccc.coovurrernrirnrirnrinnienns 03/28/2018........ Direct-Private PIaCEMENL...........coviririiiieiiereesssisesessssseessssssssesssssnnss | sereesessnsenes 51,580.000 | ..oovvrrrvrrrrrirerinieenieins 5,158,000 XXX 0 L.
000000 00 0 |CGG SAWARRANTS......c.ovemmirierriireeerisriesieieeienerenes .| 02/121/2018........ Restructured..........cocoevvreevniircinninnne ..404,666.000 0 XXX 0 |L....
000000 00 0 |CGG SA s .| 02/21/2018........ | Taxable Exchange. ,601,266.000 ..3,107,852 XXX 0 |L..
9099999. Total - Common Stocks - INAUSEAl BNA MISCEIIANEOUS. ... ..ueeuiereiiiis ettt seree | oekssesssssess s et ees R8s 8,265,852 XXX 0 XXX
Common Stocks - Mutual Funds
89154Q 31 5 | Touchstone Funds Balanced Fund Class Y. 03/27/2018........ Direct-Private Placement...........cccocvvvivveniveinnireriernnens ....250.570 5,247 XXX 0 |L....
89154W 50 2 | Touchstone Funds Active Bond Fund Class. 03/27/2018........ VHOUS. 1.t 360.560 XXX 0 L.
89154W 79 1 | Touchstone Funds Active Bond Fund Class. 03/27/2018........ Various 402.740 XXX 0 Ui
89155T 66 4 | Touchstone Funds Ultra Short Dur FiXed |........ccccoiniiiiiiniiniiiniiniieicicsnissiissniis 03/29/2018........ Various 2,664.450 XXX 0 Ui
9299999.  Total - COMMON SOCKS = IMULUAI FUNGS....... ettt et oeks et et s e E£E 8RS8 08808 f R E SRRt eebenbsne st st XXX s 0 XXX
9799997, TOtal - COMMON SEOCKS = PAI 3.........ouoveiisivieeiieieiiei ettt sttt ese st ssessessssesesse tssssesssssessssessessessesessessessesassessesseesesessessebsee et essessessesensessesessesesses et e s eesesses et et eesesses e sesses et et ansessessesesensessebnssnsens | aeiessessssossessessesnsns 8,303,547 XXX 0 XXX
9799999, TOAl - COMMON SHOCKS. .. .. verereieseissteeessis s serssss sttt E s Rk eEEehEsoeksoEE et oeE o R e E o R eEEoEE e f o0 R LR DS EfEEE S8 0 E S8 EEE R E S £Ef SR8 EEE Rt ee eebenbsneenten st enes 8,303,547 XXX 0 XXX
9899999.  Total - Preferred @nd COMMON SHOCKS. .. ... ivutuutrsieerssti et ersste sttt ee s sesste skt se | oekseee 8 eeE e 8 £ o8 E 84888 E 18£8 E 8848 £E 8L 8L E L0 E £ 48 E 8L 81 EeEE b HEE L eLE L8 4L E b AL 8 E L E LR b eh b E e bt es | Lhebsnb s bttt ettt sennnts | sbsnssnenees 8,303,547 XXX | 0 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS.............cuuiuriiiiiiiieiiiiiseiieriesisteesesei s esieessesstire etssssstesessseeseessessessate st estesees s see et e st ee s e ee R e eL e e RS ee R e e b h et ee bbbt enine | ehsetiasisensenseenseneenes 530,447,815 XXX | .1,907,814 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:..... .
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Bonds - U.S. Government
3620AS W5 4 | Government National Mortgage A 738768. | .. | 03/01/2018. | PaydOWN...........ccovviviivierinrinniiins | cevvmriivenieninniiennns | cevereens 383,373 | .o 383,373 | oo 402,242 | oo 401,625 | ..coovvvennnd 0| s (18,252) | voovvevevne 0 383,373 0 0 0. 2,488 | 09/15/2041. | 1...ccvvvrvrne
36225A PD 6 |Government Natl Mtg Assn Pool 780420 7|.. | 03/01/2018. | Paydown (U IO (W) — 0 822 0 0 (U O 9 |08/15/2026. [ 1................
36225A UH 1 | Government Natl Mtg Assn Pool 780584 7|.. | 03/01/2018. | Paydown.... 0 (6) 0 1,180 0 0 0 06/15/2027. | 1..
36230K L4 1 |Government National Mortgage A 751247. | .. | 03/01/2018. | PaydOWN...........ccovveervureriiivaniiciens | cvererveneiveneivnnen | cereerenn 327,459 | 1110.327,459 | .........342,399 | Lo BANTTT | 0 [ . (14,318) | oo 0 327,459 0 0 0 10/15/2040. | 1..
Government National Mortgage A REMIC
38373A EF 9 |Se .. [ 03/01/2018. | PAYAOWN.........ooouviireiireiirereiiiens | oereeieceiieneiienenins | e 419,582 | .......... 419,582 | .......... 405,880 | .............. 413,301 | oo (U I 6,281 | oo 0 [ 6,281 | ..o 0 419,582 0 0 [ I 3,154 | 08/20/2039. | 1......ccccoeuueee
Government Natl Mtg Assn SERIES 20093
38373M 4Z 0 |CL .. [ 03/01/2018. | PaydOWN...........oourvirieiereiereiiens | e 0 .0 2,634 | oo 2,498 | o (U I (2,498) | ...ovvvvn 0 [ (2,498) | ...oocvvvens 0 0 0 0 (U I 75 | 10/16/2048. | 1................
Government Natl Mtg Assn REMIC Ser
38374U N7 2 (2009 .. [ 03/01/2018. | PAYAOWN.........ooouiiriiniiiereiiens | oeeeeieceiieneiienenins | eeevea 269,081 | .......... 269,081 | .......... 256,973 | ..cooveenee 263,989 | ...cooovvennens 0 [ oo 5,002 | oo (U 5,002 | ..o 0 269,081 0 0 (O I 1,934 | 06/20/2039. [ 1................
Government Natl Mtg Assn REMIC Ser
38374U S2 8 (200 .. [ 03/01/2018. | PAYAOWN.........ooouviereiriieceiiens | e | oeeeiis 754,873 | ......... 754,873 | .......... 719,017 | oo 740,057 | ..coovvriens 0 [ e 14,816 | .o (U 14,816 | ..o 0 754,873 0 0 [ 5,397 | 06/20/2039. | 1......cccooeucce
Government Natl Mtg Assn REMIC Ser
38374V AX 7 |2009 .. [ 03/01/2018. | PaYAOWN.........ooouveoreeieriiieciiiene | oeeeeieneieeneeieneiins | e 5,902,137 | ...... 5,902,137 | ...... 5,911,360 | ........... 5,892,884 | ................ 0 [ oo 9,253 | oo (U 9,253 | .o 0 5,902,137 0 0 0. 42,690 |07/20/2037. |1.....ccoooneve.
Government Natl Mtg Assn REMIC Ser
38374V HM 4 |200 .. [ 03/01/2018. | PaYAOWN.........ooouvireeieceiereiiiene | oereeieneeieneeieneiins | e 1,946,721 | ....... 1,946,721 | ....... 1,974,705 | .......... 1,944,734 | ..o (U I 1,987 | oo (U 1,987 | oo 0 [ oo 1,946,721 0 0 (N 14,197 | 06/20/2038. | 1................
Government Natl Mtg Assn REMIC Ser
38374V WK 1 |2009 .. [ 03/01/2018. | PaYAOWN.........ooooiineiieniiereiiiens | e | v 875,531 | ......... 875,531 | .......... 887,023 | ......ccccc... 874,405 | ..o 0 [ o 1127 | (U 1127 | 0 875,531 0 0 [ 6,925 | 06/20/2038. | 1...............
Government Natl Mtg Assn REMIC Ser
38376E J2 2 |200 .. [ 03/01/2018. | PaYAOWN.........ooouriceeiriieniiiens | coerevienenienenisnniens | v 1,189,914 | ... 1,189,914 | ... 1,133,393 | .......... 171,975 | s (U I 17,938 | oo 0 | 17,938 | .o 0 [ oo 1,189,914 0 0 (O I 8,002 | 11/16/2024. | 1..............c.
Government Natl Mtg Assn REMIC Ser
38376F FD 9 |200 .. [ 03/01/2018. | PAYAOWN.........ooouviireiereiieneiiene | covrerieeenienesieneeens | ceveven 267,616 | .......... 267,616 | .......... 258,584 | ............. 263,816 | ..ccooovenn (U I 3,800 | .o (U 3,800 | ..o 0 267,616 0 0 [ I 1,948 | 08/20/2039. [ 1................
Government Natl Mtg Assn SERIES
38376G GN 4 201040 C .. [ 03/01/2018. | PaydOWN. ... | v 0 .0 3,066 | ........... 2,585 0 (2,585) 0 (2,585) | ..o 0 0 0 0 0f.. 80 | 12/16/2043. [ 1................
Government Natl Mtg Assn REMIC Ser
38376P 4N 7 |200 .. [ 03/01/2018. | PaYAOWN........ooooeereeicrieriiiens | covreeieneeenenienniens | ceveie 704,222 | .......... 704,222 | ......... 700,243 | ..o 701,605 | ..coovvvernenn (U I 2617 | 0 [ 2617 | 0 704,222 0 0 (O I 5,078 | 12/20/2039. | 1................
Government Natl Mtg Assn REMIC Ser
38376Y D7 3 |201 .. [ 03/01/2018. | PaydOWN. ... | e | e 3,765,345 | ....... 3,765,345 | ....... 3,765,345 | ........... 3,765,345 0 0 0 0 [ 0 3,765,345 0 0 0. 27,381 | 09/20/2038. |1................
Government Natl Mtg Assn REMIC Ser
38377E HD 9 |201 .. [ 03/01/2018. | PaYdOWN. ... | coereeieneiieneisnniins | v 1,461,985 | ...... 1,461,985 | ...... 1,472,950 | .......... 1,461,227 | ..cocovven. (U I 758 | oo 0 [ 758 | oo 0 [ o 1,461,985 0 0 0. 10,631 | 04/20/2039. | 1................
Government National Mortgage A SERIES
38377Y W4 8 |20 .. [ 03/20/2018. | PaYAOWN.........oooovecriiriiieniiiiens | v | v (U I 0 | oo 49,366 | ........cccc.... 44,574 0 0 0 (O I 1,840 | 10/20/2041. | 1................
912828 H3 7 |United States Treasury 0.875% 01/15/18. | .. | 01/15/2018. | Maturity...........cccoovcvumiimmmicnsnicnnns | eovvsmionsnicnsnnicnnnnns | 205,500,000 | ... 5,500,000 | ....... 5,495,410 | ...........5,499,864 5,500,000 0 0 0. 15,313 [ 01/15/2018. [1....cvvvvrrenes
0599999. Total - Bonds - U.S. Government 3,769,841 3,769,841 3,782,625 | ........ 23,788,283 23,769,841 0 0 0].. 148,778 XXX XXX
Bonds - U.S. Special R ue and Special A t
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41/..| 03/01/2018. | Paydown.... ol N o 1,224,080 | .. . . 0 [ 0 [ 1,194,976 0 0 0 10/01/2041.
3128M8 FH 2 |FREDDIE MAC G06168 3.500% 11/01/40] .. | 03/01/2018. | Paydown 291,967 0 0 0 11/01/2040.
3128M9 CN 0 |FREDDIE MAC G06977 3.000% 04/01/42] .. | 03/01/2018. | Paydown.... 350,718 0 0 0 04/01/2042.
3128MJ MB 3 |Federal Home Loan Mtg Corp G08353 ... |..| 03/01/2018. | Paydown.... . 231,657 0 0 0 07/01/2039.
3128MJ Q9 4 |Federal Home Loan Mtg Corp G08479 ... |.. [ 03/01/2018. | Paydown.... o | 126,360 126,360 0 0 0 03/01/2042. | 1..
3128MJ VM 9 |Federal Home Loan Mtg Corp G08619 ... |..| 03/01/2018. | PaydOwN.........coeurrveeeriieeneirineiins [ eeoemeiieneiieneiienens | oo 107,626 107,626 0 0 0 12/01/2044. | 1....cccoeoneve.
312852 SH 5 |FREDDIE MAC T61420 3.000% 11/01/42 | .. | 03/01/2018. | PaydOwN.........ccvveviiriniiirerinniiens | oo | oo 587,120 587,120 0 0 0 11/01/2042. [ 1.




statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1’6030

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)
31292H X3 3 |Federal Home Ln Mtg Corp C01598 ....... .. | 03/01/2018. | Paydown.... .63,897 | ... .66,068 .0 .(1,847) .0 63,897 0 0 0 08/01/2033. | 1..
312928 A3 4 |FREDDIE MAC C09026 2.500% 01/01/43).. | 03/01/2018. | Paydown.... 64,897 | ... .64,289 .0 64,897 0 0 0 01/01/2043. | 1..
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39|.. | 03/01/2018. | PaydOwn.........ccccmiuerevrerevmrneerenins | coverireererneinninnnens | e 96,944 | L 96,944 | ............ 95,338 | ..o 95,489 | L 0 96,944 0 0 0 06/01/2039. | 1....ccovevenee
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40|.. | 03/01/2018. | Paydown.... 344,643 0 0 0 04/01/2040. | 1..
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40| .. | 03/01/2018. | PaydOwn.........cccovvvervvirerrernrrenins | coverneirernnnnerennens | v 1,188,700 | 1.....1,188,700 | .......1,225,104 | .......... 1,222,237 | .ccovvviveeen0 | 0erein(33,536) | o0 [ eierinn(33,536) | o0 | e 1,188,700 0 0 0 09/01/2040. | 1..
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41|.. | 03/01/2018. | Paydown 8,215 0 0 0 02/01/2041. | 1
312946 P5 9 |FREDDIE MAC A97644 4.000% 03/01/41|.. | 03/01/2018. | Paydown.... 322,654 0 0 0 03/01/2041. | 1..
31296R PL 6 |Federal Home Ln Mtg Corp A16727 5.000] .. | 03/01/2018. | Paydown.... | e 36,278 | ... 36,278 . 36,278 0 0 0 12/01/2033. | 1..
3132GS EU 9 |FREDDIE MAC Q07047 3.000% 03/01/42].. | 03/01/2018. | PAYAOWN.........evvrmivmmrirerrnrineriiens | cererirseeserinsinenin | cerennenns 379,575 | ooonee 379,575 0 379,575 0 0 0 03/01/2042. | 1
3132GS TW 9 |FREDDIE MAC Q07465 3.500% 04/01/42.. | 03/01/2018. | Paydown.... ...596,848 596,848 0 0 0 04/01/2042. | 1..
3132HP  Z7 2 |Federal Home Ln Mtg Corp Q13466 ........ .. | 03/01/2018. | Paydown.... o e v 452,081 | L. . 452,081 0 0 0 11/01/2042. | 1..
313206 GQ 1 |Federal Home Loan Mtg Corp Q15206 ... |.. [ 03/01/2018. | PaydOWN..........cccomrireviiriniinniiens | cevvmniiverierissiinnns | cevireens 2253% | ... 2253% | ... 220,182 | ... 220,483 | oo 0 225,394 0 0 0 01/01/2043. | 1
31368H NW 9 [Federal Natl Mtg Assn 190405 4.000% 1 |..|03/01/2018. | Paydown.... ...270,549 ...270,549 ..267,421 270,549 0 0 0 10/01/2040. | 1..
3136A1 WW 1 |Fannie Mae REMIC Ser 2011-106 Cl LU |.. | 03/01/2018. | Paydown.... 1,749,040 1,749,040 1,767,624 | ... 1,748,394 | o0 | 846 | 0 | 846 [0 ] 1,749,040 0 0 0 09/25/2034. | 1..
Federal Home Ln Mtg Corp REMIC Ser
3137A8 EJ 3 |382 .. | 03/01/2018. | Paydown.... .90,096 .90,096 .95,615 90,096 0 0 0 676 |03/15/2041. |1..
Federal Home Ln Mtg Corp REMIC Ser
3137AM M6 1 |402 .. [ 03/01/2018. [ PAYAOWN........oourvrrirriirineiiniins | ceveeeiineiieeisseiinnes | cevereeens 542,982 | .......... 542,982 | .......... 546,036 | ....cccovvnn 544,460 | ......cccoonn... 0| s Q) ) — (V1 I Q) ) — 0 542,982 0 0 0| 3,616 | 02/15/2042. | 1....covvvvnnc
FREDDIE MAC SERIES 4206 CLASS EU
3137B2 FH 8 |3.000 o [ 01/01/2018. [ PAYAOWN........voeiririieineiniies | eevieeeieeiseisessinens | ceresiiesiieeens 930 | o 930 927 ..927 0 3 0 3 | 0 930 0 0 (0 2 | 05/15/2033. [ 1...vvvvrienee
Freddie Mac SERIES 4767 CLASS MZ
3137FE  SC 5 [4.000 .. [ 03/01/2018. | PAYAOWN.......cooviveieririineisriens | ceereniineieesiesiseens | cviens 1,395,128 | ....... 1,395,128 | ....... 1,390,769 | ..oovvreerirciirens 0 (U I 4,360 | .ooovrrrnnnn (V1 I 4,360 | .o [ I 1,395,128 0 0 02/01/2048. | 1.....ccoovvvenee
31385X NR 4 |Federal Natl Mtg Assn Pool 555800 5.50. |.. | 03/01/2018. | Paydown.... 140,037 . . 40,037 0 0 10/01/2033. | 1..
3138A4 4Z 5 |Fannie Mae AH3539 4.000% 02/01/41.... | .. | 03/01/2018. | Paydown.... 75,347 | ... .75,347 74,655 | ... L0 . . 0. 75,347 0 0 02/01/2041. | 1..
3138AX CF 6 |Fannie Mae AJ5469 3.500% 11/01/41..... .. [ 03/01/2018. [ PAYAOWN.......cvvmrerrvrceirieiiseiins | cevveerieeisesesseeienens | vevereens 394,643 | .......... 394,643 | ..........398,466 | ............. 398,091 | oo 0| s (3,448) | ..ocvverenne (V1 IR (3,448) | ..o 0 394,643 0 0 11/01/2041. 1
3138EK  RA 5 |Fannie Mae AL3180 3.000% 01/01/43.....|.. | 03/01/2018. | Paydown.... ...374,020 ...374,020 | ..........368,469 | .............368,725 | ................. (VI IO 5295 | oo 0 374,020 0 0 01/01/2043. | 1..
3138EN 2P 3 |Fannie Mae AL6181 3.000% 11/01/44..... ..103/01/2018. | Paydown.... ..154,630 | ..........154,630 0 (2,855) 0 (2,855) 154,630 0 0 11/01/2044. | 1..
3138EP  QJ 6 |FNMAAL6756 3.901% 03/01/45............. .. | 03/01/2018. | PaydOWN........cccveriiirnieciirnnricinns [ eovrnnreeinnirerennens | eererennn86,183 [ i 86,183 | ...........93,939 | ..............93,342 | L. 0| s (7,159) | vovvvcrin (V1N I (7,159) | oo 0 86,183 0 0 03/01/2045. | 1
3138L3 Q6 5 |FNAM3176 3.770% 05/01/43... .. | 03/01/2018. | Paydown.... ....(533) 20,468 0 0 05/01/2043. | 1..
3138L6 5P 9 |Fannie Mae 4.130% 07/01/44.... ... |..103/01/2018. | Paydown.... .(3,249) 31,592 0 0 07/01/2044. | 1..
3138L7 LJ 3 |Fannie Mae 3.700% 10/01/29.........cccoo.... .. | 03/01/2018. | Paydown (2,841) | v 0 45,585 0 0 10/01/2029. | 1
3138L7 W2 8 |Fannie Mae 4.090% 11/01/39 .. | 03/01/2018. | Paydown.... .(3,094) 38,489 0 0 11/01/2039. | 1..
3138L8 6R 0 |FNMA 3.430% 03/01/40 ... | .. | 03/01/2018. | Paydown.... .(1,952) 36,238 0 0 03/01/2040. | 1..
3138L8 VF 8 |FNMA 3.670% 01/01/45.........ccovvurernrnnee .. | 03/01/2018. | Paydown 83,637 0 0 01/01/2045. | 1
3138L8 W8 3 |FNMA 3.410% 01/01/32......ccovvenirirrnnne .. | 03/01/2018. | Paydown.... 17,765 0 0 01/01/2032. | 1..
3138M0 BE 9 |Fannie Mae AO8136 3.000% 08/01/42.... |.. | 03/01/2018. | Paydown.... 1,015,777 | ... 1,041,965 | ........... 1,039,795 | o0 | oii(24,018) | 0 | i (24,018) [ 0 | 1,015,777 0 0 08/01/2042. | 1..
3138NY GE 9 |Fannie Mae AR1996 3.000% 02/01/43.... .. | 03/01/2018. | PaydOWN.........ccocoeerimrvrmrinrinnions | cervrmrivenireniinniennns | eernennn 854,091 | i 454,091 454,091 0 0 02/01/2043. | 1
3138W1  F4 4 |Fannie Mae AR3786 3.000% 02/01/43.... | .. | 03/01/2018. | Paydown.... 71,855 70,560 71,855 0 0 02/01/2043. | 1..
3138W9 G8 7 [Fannie Mae AS0222 4.000% 08/01/43.... |.. | 03/01/2018. | Paydown.... verenerD35,786 | .........559,812 | ... ...558,547 | ... . . 0 [ 535,786 0 0 08/01/2043. | 1..
3138WT UM 6 |Fannie Mae AT5987 3.000% 04/01/43.... |.. | 03/01/2018. | PAydOWN........c.coocerirenerrnerernernenins | cveerrneeseessseiinernens | e 1,258,553 | e 1,258,553 | ....... 1,215,192 | ..cooouee. 1,216,723 | oo 0 | oo 41,830 | oo (V1 IO 41,830 | .o [ I 1,258,553 0 0 04/01/2043. | 1
3138Y1  6W 0 |Fannie mae pool 4.500% 10/01/44........... .. | 03/01/2018. | Paydown.... .0 110,047 0 0 10/01/2044. | 1..
31392G DB 8 |Federal Natl Mtg Assn REMIC Ser 2002-8| .. | 03/01/2018. | Paydown.... 6,548 0 0 12/25/2032. | 1..
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31394C GA 4 |Federal Natl Mtg Assn REMIC Ser 2005-1.. | 03/01/2018. | Paydown.... 1,360,384 1,360,384 | ....... 1,394,393 1,373,266 ..(12,883) ..1,360,384 0 0 0. 11,089 |02/25/2035. | 1..
31394D QA 1 |Federal Natl Mtg Assn REMIC Ser 2005-4 .. | 03/01/2018. | Paydown.... 1,013,057 1,013,057 | ....... 1,038,384 1,022,843 ...(9,785) ..1,013,057 0 0 0. 7,843 | 05/25/2035. | 1..
31395N Y2 7 |Federal Natl Mtg Assn REMIC Ser 2006-5 .. | 03/01/2018. | PAYAOWN..........ccvvemremeremrinnereeins | reeerneeserinsssnensens | ceresineenns 5,062 | cooovrrrns 5,062 | coovrerens 5,204 | oo 5167 | o0 | e (105) | civiieend0 | s (105) | +evvveerneennd 0 5,062 0 0 (U I 55 | 07/25/2036. | 1.....ocvunevn.
Federal Home Ln Mtg Corp SERIES 3057
31396C 7™M 6 [CLA .. [ 03/01/2018. [ PAYAOWN.......covnrerrercereriseirneries | cerieeissesieeissessinees | oeverneens 106,552 | ..cveeeee 106,552 | ..covonee 105,587 | ...ccccoeee.. 106,060 | cooocvvrcennces (1 492 | o, 0 106,552 0 0 0 10/15/2025. [ 1..ccoonvevneen.
31396K KS 0 |Federal Natl Mtg Assn REMIC Ser 2006-7].. | 03/01/2018. | PaydOwn..........cccoveveirinmivmiiiniiiiens [ corverierinniissinenins | covenniens 185,231 | ccvveeee 185,231 | .ooovee. 189,028 | ............ 189,437 | oo 0| s (4,206) | ..ocvvrrenen 0 185,231 0 0 0 08/25/2036. | 1........coc0ene.
31396K ZX 3 |Federal Natl Mtg Assn REMIC Ser 2006-82, .. | 03/01/2018. | Paydown.... 136,573 136,573 139,304 | ... 137,097 | oo 0 | oo (524) | ovovernne 0 136,573 0 0 0 09/25/2036. | 1..
31396P K7 5 |Federal Natl Mtg Assn REMIC Ser 2007-1|.. | 03/01/2018. | Paydown.... ..4,823 ..4,823 ...4,805 0 19 0 4,823 0 0 0 08/25/2036. | 1..
31396Q GV 5 |Federal Natl Mtg Assn REMIC Ser 2009-4| .. | 03/01/2018. [ PAYAOWN..........occeuervreeremirneernniinns | cervmeernessseesensinnes | ceverneens 776,052 | ......... 776,052 776,052 0 0 0 07/25/2039. | 1....ccovevnnee
31396Q Q9 3 |Federal Natl Mtg Assn REMIC Ser 2009-6 .. | 03/01/2018. | Paydown.... ...550,984 ...550,984 550,984 0 0 0 09/25/2029. | 1..
31396X FK 5 |Federal Natl Mtg Assn REMIC Ser 2007-7].. | 03/01/2018. | Paydown.... 38,416 0 0 0 08/25/2037. | 1..
31396Y F7 2 |Federal Natl Mtg Assn REMIC 2008-29 Cl|.. | 03/01/2018. | Paydown 266,686 0 0 0 04/25/2038. | 1.......cvvvenee
Federal Home Ln Mtg Corp REMIC Ser
31397A 5L 3 |320 . [03/01/2018. [ PAYAOWN.......cvvererrirciieineiniins | ceveeeiineeiseiseniinees | eevereeens 209,362 | .......... 209,362 | ......... 212,109 | oo 211,198 | v 0| s (IR ] E— (V1 I (GRS — 0 209,362 0 0 0 2,666 | 08/15/2036. | 1.......ccvvvnvr
Federal Home Ln Mtg Corp REMIC Ser
31397A GM 9 |320 . [03/01/2018. [ PAYAOWN.........ovnvvrrirciirieiiniins | ceveeeiieeiseeseninnes | oevereeens 367,302 | ... 367,302 | .......... 387,504 | .cooovrvrne 378,639 | oo 0| s (11,337) | vevoerirens (V1N I (11,337) | v 0 367,302 0 0 0| e 3,197 | 08/15/2036. | 1.......vvvvec
Federal Home Ln Mtg Corp SERIES 3203
31397A RM 7 |CLA .| 03/01/2018. | Paydown.... ..271,225 ..271,225 271,225 0 0 0 2,291 | 08/15/2036. | 1..
FREDDIE MAC REMIC Ser 3284 CI BZ
31397F L8 3 |4 .. | 03/01/2018. | Paydown.... ...389,388 ...389,388 389,388 0 0 0 03/15/2037. | 1..
31397N  5E 1 |Federal Natl Mtg Assn REMIC Ser 2009-4 .. | 03/01/2018. | Paydown.... rerenen.523,098 ...523,098 . X 523,098 0 0 0 04/25/2029. | 1..
31397Q WF 1 |Federal Natl Mtg Assn REMIC Ser 2011-2].. | 03/01/2018. [ PAYAOWN...........ccovrrvmrimrineieninns | cerieeineriseisniionees | cevireeens 682,209 | ......... 682,209 | ..........665,261 | .............675416 | .ooccvrrrrrnncn (U I 6,793 | oo (V1 I 6,793 | oo 0 682,209 0 0 0 03/25/2026. | 1.......ovvvvnee
31397U BB 4 |Federal Natl Mtg Assn REMIC Ser 2011-3|.. | 03/01/2018. | PAYAOWN..........ccourumeremrrierieriieens [ eveererinsrienienennee | everiens 176,064 | .......... 176,064 | .........161,319 | ..cccoeee... 169,196 | cooovirinnees [V I 6,868 | ....ocooonvn. (V1 I 6,868 | ...covvrrinen 0 176,064 0 0 0 05/25/2031. | 1...oovvvrrenne
Federal Home Ln Mtg Corp REMIC Ser
31397W UV 5 |346 . [ 03/01/2018. [ PAYAOWN.........vvmrerrercrirrirerieiins | cevverieniseenneeinnns | oeverneens 113,343 | ocveenee 113,343 | oo 112,298 | oo 112,619 | v (V0 I 724 | o) (V1 I 724 | .o, 0 113,343 0 0 0| 1,007 [07/15/2038. | 1.......ovvvenee
Federal Home Ln Mtg Corp REMIC Ser
31398E 6W 9 |354 .. [ 03/01/2018. [ PAYAOWN.......cvourirrirririreiinerins | cevveerieriesesseeiennns | vevereens 878,949 | ......... 878,949 | ......... 853,405 | .....ccoovne 869,505 | ...cvvverernenn [V I 9,444 | ..........c.... (V1 I 9,444 | ..o 0 878,949 0 0 0| 5,762 | 06/15/2024. | 1....cooovvvrnee
31398G R4 3 |Federal Natl Mtg Assn REMIC Ser 2010-1].. | 03/01/2018. | PaydOwN..........cc.covvuiriiirinriiniins | covimeiieiiienissiiinnns | e 533,056 | .......... 533,056 | ......... 536,387 | ..cocevvnnn 533,595 | ..o (VI IO (539) [ .vererirernn (V[ I (539) | oveverernrennd 0 533,056 0 0 0 | e 4,666 | 02/25/2040. [ 1.......cconn...
Federal Home Ln Mtg Corp REMIC Ser
31398 U5 0 [357 .. [ 03/01/2018. [ PAYAOWN........coouverrirrireriseiserins | ceveeeiisesieeisseiinnes | eevereens 389,025 | ......... 389,025 | .......... 371,276 | oo 382,642 | oo (U I 6,383 | .o (V1 I 6,383 | oo 0 389,025 0 0 0 09/15/2024. | 1.....coovvvenee
31398M GG 5 |Federal Natl Mtg Assn REMIC Ser 2010-1].. | 03/01/2018. | PaydOWN..........cccvvrvmerreriirencrnns | vervreerverirereneeennns | vereneen 107,014 | i 107,014 | ..co...c. 111,830 0 (2,282) 0 (2,282) .0 107,014 0 0 0 03/25/2040. | 1..
313988 MR 1 |Federal Natl Mtg Assn REMIC Ser 2010-13) .. | 03/25/2018. | Paydown.... 0 .0 268,268 | .............254,835 | ..o 0 ... (254,835) | voovverneene 0 | (254,835) .0 0 0 0 0 12/25/2040. | 1..
31402C PL 0 |Federal Natl Mtg Assn 725027 5.000% 1 |.. | 03/01/2018. | Paydown.... .(3,681) .0 144,084 0 0 0 11/01/2033. | 1..
31412P YR 6 |Federal Natl Mtg Assn 931420 4.000% O |.. | 03/01/2018. | Paydown 0 258,874 0 0 0 06/01/2039. | 1..
31416H 4X 0 |Fannie Mae AA0837 4.500% 01/01/39.... |.. | 03/01/2018. | Paydown.... .0 33,974 0 0 0 01/01/2039. | 1..
31416M  3A 0 |Fannie Mae AA4392 4.000% 04/01/39.... | .. | 03/01/2018. | Paydown.... .0 172,451 0 0 0 04/01/2039. | 1..
31416W 7D 8 |Fannie Mae AB1791 3.500% 11/01/40.... |.. | 03/01/2018. | Paydown 0 192,179 0 0 0 11/01/2040. | 1..
31416W FW 7 [Fannie Mae AB1080 4.500% 05/01/40.... |.. | 03/01/2018. | Paydown.... .0 58,510 0 0 0 05/01/2040. | 1..
31417A UM 2 |Fannie Mae AB3867 3.500% 11/01/41.... | .. | 03/01/2018. | Paydown.... .0 200,466 0 0 0 11/01/2041. | 1..
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41.... | .. | 03/01/2018. | Paydown 0 670,253 0 0 0 11/01/2041. | 1..
31417C UY 9 |Fannie Mae AB5998 3.500% 08/01/42.... |.. | 03/01/2018. | Paydown.... .0 349,525 0 0 0 08/01/2042. | 1..
31417D ZZ 9 |Fannie Mae AB7059 2.500% 11/01/42.... |.. | 03/01/2018. | Paydown.... ....(9,066) .0 405,951 0 0 0 11/01/2042. | 1..
31417E  WF 4 |Fannie Mae AB7845 3.000% 02/01/43.... | .. | 03/01/2018. | Paydown... ..14,444 .0 592,415 0 0 0 02/01/2043. | 1..
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31417E  ZA 2 |Fannie Mae AB7936 3.000% 02/01/43.... | .. | 03/01/2018. | Paydown.... ...189,978 ...189,978 ...185,080 | ..............185,355 | ....ccoernnncd 0 | v 4,623 | oo 0 189,978 0 0 0 02/01/2043.
31417K  LX 3 |Fannie Mae AC1241 5.000% 07/01/39.... | .. | 03/01/2018. | Paydown.... e 149,241 | 149,241 152,413 0 (2,947) 0 149,241 0 0 0 07/01/2039.
31418A DB 1 |Fannie Mae MAQ997 3.000% 02/01/42....].. | 03/01/2018. | PAYAOWN......c.cvvvrrrmmrireirerineiiens [ ceremineirneriseinenins | ceveneenns 325,765 | ......... 325,765 | .......... 325,358 | ..o 325,344 | ..o (1 I 421 | e, (V1 IO 421 | 0 325,765 0 0 0 02/01/2042.
31418A DV 7 |Fannie Mae MA1015 3.000% 03/01/42....]|.. | 03/01/2018. | Paydown.... ...530,315 530,315 0 0 0 03/01/2042.
31418A N6 1 |Federal Natl Mtg Assn MA1312 2.500% 1| .. | 03/01/2018. | Paydown.... o 812,290 | 612,290 0 0 0 12/01/2042.
31419C 2B 8 |Fannie Mae AE2569 3.500% 09/01/40.... |.. | 03/01/2018. | PAYdOWN.........ccourieeieerinirienirieins [ evrererieniienienenes | coveriens 194,883 | .......... 194,883 | ......... 184,667 194,883 0 0 0 09/01/2040.
31419C 3V 3 [Fannie Mae AE2611 3.500% 09/01/40.... | .. | 03/01/2018. | Paydown.... ...204,939 ...204,939 ...191,362 204,939 0 0 0 09/01/2040.
31419C BX 0 |Fannie Mae AE1853 4.000% 08/01/40.... |.. | 03/01/2018. | Paydown.... ...146,860 | ..........146,860 ..144,611 . 146,860 0 0 0 08/01/2040.
31419C Z4 8 |Fannie Mae AE2562 4.000% 09/01/40.... |.. | 03/01/2018. | PAYAOWN........cccovvrrereererirneinenins | ceerreniseessenisnnnnens | oneerenens 58,679 | .ovvvrnenn 58,679 | .ovvvrnees 57,781 | oo 57,819 | 0 58,679 0 0 0 09/01/2040.
314190 LQ 2 |Fannie Mae AE3034 3.500% 09/01/40..... .. | 03/01/2018. | Paydown.... .0 0 5,042 0 0 0 29 | 09/01/2040.
31419E  XR 5 |Fannie Mae AE4287 3.500% 09/01/40.... | .. | 03/01/2018. | Paydown.... .0 0 250,238 0 0 0| 1,602 | 09/01/2040.
314196 YQ 1 |Fannie Mae AE6118 3.500% 10/01/40.... |.. | 03/01/2018. | PAYdOWN..........covvverviiiierinrirniiens | cevimriirerieninsiiennns | ceviriens 198,873 | .ccvveeee 198,873 | .......... 201,794 0 (2,649) 0 198,873 0 0 0 10/01/2040.
31419K  KE 4 |Fannie Mae AE8392 3.500% 11/01/40.... | .. | 03/01/2018. | Paydown.... ...686,556 ...686,556 . .0 3,437 0 686,556 0 0 0 11/01/2040.
31419L  XJ 7 |Fannie Mae AE9680 4.000% 12/01/40.... |.. | 03/01/2018. | Paydown.... 321141 | 0321140 31271 .0 7,759 0 321,141 0 0 0 12/01/2040.
442331 S6 2 |HOUSTON TX 6.290% 03/01/32.............. .. 1 03/01/2018. | Redemption ~ 100.0000..........cccse | cervrrrrermrmrerneriinnes | vevereens 200,000 | .......... 200,000 | ......... 242,468 | .............. 241104 | o0 | e (B43) | 0 | it (B43) [0 | 240,761 | .o 0 ... (40,761) | ........ (40,761) | ......... 6,290 | 03/01/2032.
911760 TN 6 |US Dept Veterans Affairs REMIC Ser 200 | .. | 03/01/2018. | Paydown 0 .0 65,340 55,544 0 0 0 0 | 2,145 | 05/15/2033. [ 1....cocevvvnee
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ....c.uieuiiesirrmirsiersisserssrsssrsssrssenssesssenssssesssssssssssnsesenes | eees 31,807,903 | ..... 31,807,903 | ..... 32,329,716 ..30,900,516 | ..oovvvvvenn0 | 10 (442,613) | o0 | (442,613) | o0 | 31,848,664 |.....ccoon 0. (40,761) | ........ (40,761) | .....213,507 XXX XXX
Bonds - Industrial and Miscellaneous
00111@ AA 2 |AES HawaiiInc 6.870% 06/30/22.. .1 03/31/2018. | Redemption ~ 100.0000.. 89,000 89,000 89,000 0 0 0 89,000 0 0 0| 1,529 |06/30/2022.
00130H BS 3 |AES Corporation 7.375% 07/01/21 .1 03/30/2018. | Call ~ 100.0000 . ......3,000,000 | .......3,000,000 | .......2,932,500 | ... 2,970,462 | ...ccovveennnn [V I 1,826 | oo 0 [ 1,826 | 0 | 2,972,289 | ...cocvivnne. 0 | 21,711 | e 271,711 | ... 573,928 |07/01/2021.
002824 AU 4 |Abbott Laboratories 5.125% 04/01/19...... . 103/22/12018. [ Call  100.0000.........ccvvvmerererernee | ceverrererneerserinernens | cvveene 7,947,000 | ....... 7,947,000 | ....... 7,912,589 | ..ccooonee 7,941,797 | oo (1 I 889 | .o 0 [ o889 [ 0 | 7,942,686 | ..o 0 | e 4314 | ... 4,314 | ..... 298,541 | 04/01/2019.
00440E  AK 3 |Ace Ina Holdings 5.800% 03/15/18.......... . [ 03/15/2018. [ MatUrity.........o.coovvrirriiciincireiiians | oo | v 3,000,000 | ....... 3,000,000 | ...... 2,983,440 | ........... 2,999,576 | ..oovrirernnn. (VI IO 424 | o, 0 3,000,000 0 0 0. 87,000 | 03/15/2018.
AMER AIRLINE 17-1 AAPTT 3.650%

023761 AA 7 |02/15/ . 102/15/2018. | Redemption ~ 100.0000..........cccee | corvrrrerermmrinerinnns | cevireeens 312,001 | oo 312,001 | ......... 313,707 | oo 313,606 | ..coovrcrinnens 0 | oo (L) ) [— (V1 I (L] — (V1 313,591 | 0 | (1,59) | v (1,591) | covvvne 5,694 | 02/15/2029. | 1FE............
AMER AIRLINE 17-1B PTT 4.950%

02378W AA 7 |02/15/25 . 102/15/2018. | Redemption ~ 100.0000..........cccoee | corvrrerrrreernerirneinens | e 99,375 | ovvvnne. 99,375 | v 99,375 | v 99,375 0 0 0 (V10 I 0 99,375 0 0 0| e 2,460 | 02/15/2025. | 2FE............
AMER CENTURY CO Series A Note RA-

02507 AA 2 |10 4. . [ 03/09/2018. [ MALUMY........orvvrrrrrirerisiieeiieriaee | cerereeiseisseninnienns | cevend 6,000,000 | ....... 6,000,000 | ....... 6,000,000 | ........... 6,000,000 0 0 0 (V10 I 0 6,000,000 0 0 0. 146,100 | 03/09/2018. | 2.......ccvvvec
AMERICAN HOME MORTGAGE

02660T EQ 2 |INVESTM SERIES 20 . [03/01/2018. [ PAYAOWN.........vonivrrirciieineiiniins | ceveeeinneeiseisesinnes | oevereeens 307,369 | .......... 307,369 | .......... 299,446 | .....ccooonc 300,846 | ..coovvrinnens (U I 6,523 | .ooooorirene (V1 IO 6,523 | oo 0 307,369 0 0 0| e 1,377 |09/25/2045. | 1FM...........
Center Operating Company AKA Dallas

04004# AA 2 |Aren . 103/31/2018. | Redemption ~ 100.0000.........ccceu | corvrerrrreernerenneinens | rveirneeens 31,284 | .o 31,284 | oo 31,284 | i 31,284 0 0 0 (V10 I 0 31,284 0 0 0 641 |09/30/2023. | 2FE............
ATLANTA FALCONS Series A 3.590%

04774# 0 |09/01/ .103/01/2018. | Redemption ~ 100.0000.........ccceu | corererrrreernerinneinens | v 75,104 | .ovooneee. 75,104 | oo 75104 | coovvriine 75,104 0 0 0 (V10 I 0 75,104 0 0 0| e 1,348 |09/01/2042. | 2FE............
ATLANTA FALCONS Series B 3.590%

04774# AB 8 |09/01/ .103/01/2018. | Redemption ~ 100.0000.........cccee | corvrerrrreernerrsneenens | v 50,069 | ..coonne. 50,069 | ..ccoounee. 50,069 | ..oovrvrrrnnes 50,069 0 0 0 (V10 IO 0 50,069 0 0 0 899 |09/01/2042. | 2FE............
AVIS BUDGET CAR RENTAL LLC

05377J AN 2 |SYNDICATED BA . 102/13/2018. | Tax Free EXChange........c.ccocvvevveee | cervmeerneeincinsiinens | conee 19,842,619 | ..... 19,812,406 | ..... 19,849,461 | ......... 19,843,426 | .......coonrnennd (U I [C: 07— (V1 I [C:107 ) 0| v 19,842,619 0 0 0. 166,633 | 03/15/2022. | 2FE............
AVIS BUDGET CAR RENTAL LLC

05377 AP 7 |SYNDICATED BA . 103/29/2018. | Redemption ~ 100.0000..........cceu | corvrrerrreeerrmrrrnernens | veerenens 49,531 | oo 49,531 | oo 49,607 | .o 0 0 3 0 3 | e 0 49,610 0 (4] (04 ] - 74 | 03/15/2025. | 2FE............
BP HOUSTON HQ 2017 CTL Pass

05590# AA 9 |Through Trus .1 03/15/2018. | Redemption ~ 100.0000...........ccoe | corvrrerrreererrnernens | rvrereeens 76,347 | .ovoonee. 76,347 | oo 76,347 | oo 76,347 0 0 0 (V1 IR 0 76,347 0 0 (U [ 451 | 11/15/2032. | 1FE............




statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

¥'5030

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)
055921 AA 8 |BMC Software Inc 7.250% 06/01/18......... .. | 03/29/2018. | Call ~ 100.0000... ...748,000 ...748,000 674,422 | ..o TA3348 | (U IO 2,680 | .o 0 [ erierrnenn2,680 | o0 | s 746,028 |....ccoovvnne 0| e 1,972 | 1,972 | e 24,107 |06/01/2018. | 5FE.
057224 AY 3 |Baker Hughes Inc 7.500% 11/15/18......... ..101/10/2018. | Call ~ 100.0000... 2,500,000 2,500,000 2,486,100 0 46 0 2,498,415 0| e 1,585 | ..........1,585 | ..... 137,846 | 11/15/2018.
Banc of America Comm Mtg Inc REMIC
05952A AG 9 |Ser .. [ 03/01/2018. | PaYdOWN........coorienrierieiierieriens | e | v 5,094,872 | ....... 5,094,872 | ....... 4,930,128 | ........... 5,086,427 | ..coovvirernnns [V I 8,445 | ..o, (V1 I 8,445 | ...oovvinn 0 5,094,872 0 0 0. 44,153 | 02/10/2051. [ 1FM...........
Banc of America Comm Mtg Inc REMIC
05952A AH 7 |Ser .. [ 03/01/2018. | PaydOwN..........cvvvervmirieriirinniens | ceriveniverrenscennnns | weenh,021,170 | .......4,021,170 | .......3,608,751 | ..........4,013,440 | ................ [V I 7,730 | oo 0 [ e 1,730 | e | i 4,021,170 0 0 0. 61,142 | 02/10/2051. [ 1FM....
07123# AA 1 |BATON ROUGE 4.320% 11/15/37.... .| 03/15/2018. | Redemption ~ 100.0000.. 0 0 0 0 66,588 0 0 0 600 | 11/15/2037.
CFCRE COMMERCIAL MORTGAGE
12527E AD 0 |TRUS SERIES 20 .. [ 03/01/2018. [ PAYAOWN........oonverrercererieirserins | cereeeeinensesissensinnes | oeverneens 828,947 | .......... 828,947 | .......... 841,372 | oo 839,360 | ..ocvvrerernens 0| s (10,413) | vovvvvernens (V1N I (10,413) | ovvverennd 0 828,947 0 0 0 | 4,623 | 04/15/2044. | 1FM...........
CHS/COMMUNITY HEALTH SYS IN
12543K AN 4 |SYNDICATED B .. | 01/19/2018. | Credit Suisse. cernenens TA3,656 | i 750,696 | v [ 503 | 0 503 | 0 | e 751,199 | 0 | e 2,190 | oo 2,190 | oo 0 | 01/27/2021.
125509 BK 4 |Cigna Corp 6.350% 03/15/18.... . [03/15/2018. [ Maturity..........ccoeveerenrivniinnivenirene | cevvverirenissiesniinens | 0002..5,000,000 | .......5,000,000 | ....... 4,994,400 5,000,000 0 0 0. 158,750 | 03/15/2018.
CREDIT SUISSE MORTGAGE TRUST
12647G  BF 4 |SERIES 2013 .. | 03/01/2018. | Paydown.... ...163,332 163,230 0 0 0 [ e 798 | 07/25/2043. [ 1FM....
12649R  BF 8 |Credit Suisse Mortgage Trust Series 2015. | .. | 03/01/2018. | Paydown.... ...187,549 184,323 0 0 0 844 | 02/25/2045. | 1FM....
COUNTRY HOME LOANS Series 2003 CL
12669E QK 5 |7A1 .. [ 03/01/2018. [ PAYAOWN.......cvvnrerrercrreninciiserins | cerveerieeseeinsensinnes | oeverneens 168,353 | ..cvvvneee 168,353 | ..coovvnee 165,732 | oo 166,385 | ...ovvvvrnnen (U I 1,968 | .o (V1 I 1,968 | ..o 0 168,353 0 0 0| e 1,037 [ 11/19/2033. | 1FM...........
CHICAGO BASEBALL Series A Note RA-
16724* AA 9 |20 6 o+ [ 01/15/2018. | MALUIIEY......oovverveerceirrirscrisrinens | ceereeiserinesienineens | cveees 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ..oovrnee 2,000,000 0 0 0 (V10 IR 0 2,000,000 0 0 0. 67,900 |01/15/2018. | 2FE............
CHICAGO BASEBALL Series B Note RB-
16724* AB 7 |17 7 .1 01/16/2018. | Redemption ~ 100.0000..........cccee | cevrmrremmermrerereririeens | crens 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ..oovrnee 2,000,000 0 0 0 (110 I 0 2,000,000 0 0 0. 70,590 |01/15/2020. | 2FE............
CHICAGO SKYSCRAPER TRUST
168137 AG 2 |SERIES 2017SKY .. [ 03/15/2018. | PAYAOWN. .....cvuvvererrviceienirieirine | ceereeiseriesieneneens | cveens 4,000,000 | ....... 4,000,000 | .......4,000,000 | ........... 4,000,000 4,000,000 0 0 0. 26,411 | 04/15/2030.
20030N AR 2 |Comcast Corp 5.875% 02/15/18.............. .. | 02/15/2018. | Maturity.. 4,000,000 4,000,000 4,004,161 ..4,000,000 0 0 0. 117,500 | 02/15/2018.
20451N  AE 1 |Compass Minerals International 4.875%.. |.. | 01/23/2018. | Various.. 4,950,000 5,000,000 4,944,678 4,945,112 | 0 | 4,889 | .......4,889 | ... 127,427 | 07/15/2024.
CSFB 2004-AR7 4A1 2004-AR7 3.514%
225418 RR 1 |112 .. [ 03/01/2018. [ PAYAOWN........vourerrviceirineinenins | cevereerieniesesseeionnns | vevereens 212,798 | .......... 212,798 | .......... 213,463 | ...ccoovvnee 213,374 | oo 0 | o (G161 — (V1 I (G165 E— 0 212,798 0 0 0| 1,496 | 11/25/2034. | 1FM...........
DB Master Finance LLC SERIES 20171A
233046 AF 8 |CLAS .. [ 02/20/2018. [ PAYAOWN.........vvurirerririrircrinirns | cevvierieeesseeisninens | oeeerenens 30,000 | .ocooreeen 30,000 | .ovrernee 30,000 | coovvreirenes 30,000 0 0 0 0 { oo 0 30,000 0 0 0 393 | 11/20/2047. | 2FE............
DELL INTERNATIONAL LLC
24702N AU 4 |SYNDICATED BANK L .. | 01/01/2018. | Tax Free EXchange..........ccccovevvere | cervmevirerievenrnennns | ceeee 13,583,102 | ..... 13,633,257 | ..... 13,576,859 | ......... 13,583,102 0 0 0 0 { oo 0| e 13,583,102 0 0 0 | 1,588 |09/07/2023. | 2FE............
DELL INTERNATIONAL LLC
24702N  AZ 3 |SYNDICATED BANK L .. 1 01/31/2018. | Redemption ~ 100.0000..........cccee | corvrrerermrernmrermrinens | v 34,083 | ............ 34,083 33,958 | v 0 0 2 0 2 | 0 33,959 0 | 124 | . 124 | ....... 44,615 | 09/07/2023. | 2FE............
DEUTSCHE MORTGAGE SEC INC 2004-
251563 FB 3 |4-5AR1 .. | 03/01/2018. | Paydown.... 15,148 0 0 0. 89 | 06/25/2034. | 1FM...
Deutsche Mortgage Securities SERIES
25157F  AK 0 |2005 .. | 03/01/2018. | Paydown 70,827 0 0 0 06/26/2035. | 1FM....
25654# AA 0 |Dodgers Tickets LLC 5.660% 03/31/30.... | .. | 03/31/2018. | Redemption ~ 100.0000.. 433,439 0 0 0 03/31/2030.
Dominos Pizza Master Issuer L SERIES
25755T AH 3 |201 .. | 01/25/2018. | Paydown.... 0 0 0 18,750 0 0 0 07/25/2047.
EAGLES STADIUM INC Series A No. RA-
27004@ AA 5 |17 .. | 01/15/2018. | Redemption ~ 100.0000.. 0 0 0 174,373 0 0 0| e 3,993 | 01/15/2039.
32051D 3J 9 |First Horizon Asset Sec Inc SERIES 2004- | .. | 03/01/2018. | PaydOWN.........ccoevverrennireinnneiens | cevnenerrerissereninnnns | verneneen 152,861 | 1000 152,861 | i 147,416 | oo 147,842 | (V[ I 5020 | ccooorrree. 0 152,861 0 0 0 920 | 06/25/2034.
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361452 AA 3 |GATXRail Corp 8.100% 01/13/20............ .. | 01/13/2018. | Redemption ~ 100.0000.. ...318,535 ...318,535 ...318,535 0 0 0 0 .0 318,535 0 0 0. 12,901 |01/13/2020.
36804P AF 3 | GATXFinancial 144A 5.697% 01/02/25... | .. | 01/02/2018. | Redemption ~ 100.0000.. 61,510 61,510 61,510 0 0 0 0 61,510 0 0 0. 1,752 | 01/02/2025.
GENCONN ENRGY LLC No. R-28
36877 AA 2 |4.730% 07/2 .101/15/2018. | Redemption ~ 100.0000..........ccccee | corverrvrerirerimricnnns | cevireens 287,595 | .......... 287,595 | ......... 287,595 | .oovrvrinne 287,595 0 0 0 (V1 I 0 287,595 0 0 0| 6,802 | 07/25/2041. | 1FE............
Golden Bear SERIES 20161A CLASS A
38081E AA 9 |3.75 . [03/22/12018. [ PAYdOWN.........cvouvirrircrirririierins | cevveeeieniesinsiennns | cevereees 228,335 | .......... 228,335 | .......... 228,335 | ..o 228,335 0 0 0 0 | oo 0 228,335 0 0 0 | 4,281 | 09/20/2047. | 1FE............
Goodgreen Trust SERIES 20171A CLASS
38217V AA 8 |A . [ 03/15/2018. [ PaYdOWN.........cvourirrercrirririerins | cevveerieriesineeinnns | cevereens 174,054 | .......... 174,054 | .......... 173,973 | oo 173,974 0 80 0 80 | .o 0 174,054 0 0 0| 1,094 {10/15/2052. | 1FE............
GRIDIRON FUNDING LLC SYNDICATED
39808C A@ 4 |BANKLOA .1 03/31/2018. | Redemption ~ 100.0000..........cccee | corverrvererererirnrrennns | verereens 846,160 | .......... 846,160 | .......... 837,170 | oo 837,985 | ..o (V0 IS 610 | oo (V18 I 610 | .o 0 838,594 0| e 7,566 | ...coooee. 7,566 | ......... 8,885 | 06/30/2024. | 1FE............
HERO Funding Trust SERIES 20164A
40417Q AA 3 |CLASSA . [03/20/2018. [ PaydOWN.........ooucvvrriiiririnrieiins | cevineiiesiesinninnns | e 197,164 | .......... 197,164 | .......... 196,887 | ..oovvvrne. 196,892 | .ovvvvererinns (V1 IO 272 | o (V1 IO 272 | 0 197,164 0 0 0. 1,138 | 09/20/2047. | 1FE............
HERO Funding Trust SERIES 20164A
40417Q AC 9 |CLASSA .. | 03/20/2018. | Paydown.... ..157,731 ..157,731 161,632 | i 161,527 | (V1 I (KAL) — 0 157,731 0 0 0. 1,080 |09/20/2047.
416515 AU 8 |Hartford Financial Svcs Group 6.300% O.. | .. | 03/15/2018. | Maturity 4,000,000 4,000,000 3,999,880 0 0 0 0| s 4,000,000 0 0 0 .. 126,000 | 03/15/2018.
42208@ AA 8 |Home Depot (HD Salem) Notes 2and 5 6.|.. | 03/31/2018. | Redemption ~ 100.0000..........ccoe. | coererrrrirnrrierercens 92,998 | ....... 92,998 92,998 0 0 0 (V10 I 0 92,998 0 0 0 973 | 11/30/2030. [ 1...coonernecns
Hero Funding Trust SERIES 20151A
42770L  AA 1 |CLASSA . 103/20/2018. [ PAYAOWN.........oourvrrirciieineiiniins | ceveeeiieeississesiinees | oevereeens 526,657 | .......... 526,657 | .......... 526,419 | .coovvrirne 526,441 | oo (V1 I 216 | oo (V1 IO 216 | oo 0 526,657 0 0 0| e 3,437 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20152A
427700 AA 1 |CLASSA . 103/20/2018. [ PAYAOWN.........ooorerririieineiiniins | ceveeeiineeiseissninnes | oevereeens 412,255 | .......... 412,255 | .......... 412,208 | .....coove... 412,211 0 44 0 A4 |, 0 412,255 0 0 0| e 2,766 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20161A
42770V AA 9 |CLASSA . | 03/20/2018. | Paydown.... ..243,774 ..243,774 ...243,752 ...243,753 0 21 0 21 243,774 0 0 0 09/20/2041.
HERO Funding Trust SERIES 20162A
42770W  AA 7 |CLASSA . 103/20/2018. [ PAYAOWN.........oonivrrirciieineiiniies | cereeeeieeiseisesinnes | oevireeens 566,700 | .......... 566,700 | ......... 569,056 | ....ccovvnn 569,003 | ..coovrrrirnns (1 I (2,303) | wevrvrrinan (V1 I [P I0K) I - 0 566,700 0 0 0| e 3,639 | 09/20/2041. | 1FE............
HERO Funding Trust SERIES 20163A
42770X AA 5 |CLASSA . 103/20/2018. [ PAYAOWN.........oourvrrirciieineiinrins | cevieeeineeiseesesinnes | oevereeens 190,996 | ..cooonee 190,996 | ..ccooonee 188,847 | .oovvvvnne. 188,862 | ..oovvveernnen (U I 2134 | o (V1 I 2,134 | 0 190,996 0 0 0 977 | 09/20/2042. | 1FE............
Hero Funding Trust SERIES 20163A
42770X AC 1 |CLASSA . 103/22/12018. [ PAYAOWN.........oonivrrirceieieiiniins | ceveeeireeiseesesinnes | cevereeens 233,872 | .......... 233,872 | .......... 239,715 | oo 239,490 | ..ooovvrrins 0| s (CHCRE:) | E— (V1 I [CHCRE:) | —— 0 233,872 0 0 0| e 1,519 |09/20/2042. | 1FE............
HERO Funding Trust SERIES 20173A
42771A  AB 2 |CLASSA . 103/20/2018. [ PAYAOWN.........oouvvrrirciirieiiniins | cereeeiieeiseisesinnes | ceverneens 311,828 | .......... 311,828 | .......... 319,562 | ..ooovrvrnc 319,553 | oo 0| s ((APE) ] E— (V1 I ((APL) ] p— 0 311,828 0 0 0| e 2,189 | 09/20/2048. | 1FE............
HERO Funding Trust SERIES 20172A
42771 AC 6 |CLASSA . | 03/20/2018. | Paydown.... ...161,820 ...161,820 161,820 0 0 0 09/20/2048. | 1
Hero Funding Trust SERIES 20153A
42771T  AA 3 |CLASSA .. | 03/20/2018. | Paydown ...554,995 ...554,995 554,995 0 0 0 | 4,200 | 09/20/2041.
42809H AB 3 |HESS CORP 8.125% 02/15/19................ .102/15/2018. [ Call  100.0000... 5,000,000 5,000,000 | .......4,983,850 | ..........4,997,534 | ..o | 285 | 0 | eiiien285 |0 [ s 4,997,788 |...ccovvrrnne 0| e 2,212 | 2,212 | ... 203,125 |02/15/2019.
HOMEBANC MORTGAGE TRUST
43739E  AJ 6 |SERIES 20042 CLA .. | 03/25/2018. | Paydown ...260,120 ...260,120 ..233,783 | .............235,094 | ... 0| v 25,026 | .oovverirnn 0 260,120 0 12/25/2034.
44416* AB 2 |HUDSON TRANS LLC 4.420% 05/31/33. |.. | 02/28/2018. | Redemption ~ 100.0000.. 27,000 | .ooerereen 17,550 | oo 17,550 | o0 | 0 [0 | 0 [0 | 17,550 | oo 0 05/31/2033.
46186 AA 5 |Invitations Home Trust 2015-SFR2 3.172. | .. | 01/17/2018. | Paydown.... 42,581 42,581 0 06/17/2032.
46186Y AA 2 |Invitations Home Trust 2015-SFR3 3.122. | .. | 03/17/2018. | Paydown.... ...187,225 187,225 0 08/17/2032.
JP Morgan Chase Comm Mtg Sec REMIC
46627Q BC 1 |Ser . [ 03/01/2018. [ PAYAOWN.........vvnrerireieieriieninns | cerernenineisseeisneinens | erirneeens 42,429 | oo 42,429 | .. 38,385 | ..oereiinna 42,261 | oo, (1 I LI - (V1 IR 168 | oo 0 42,429 0 0 (U I 414 | 06/12/2043. | 1FM...........
JP Morgan Chase Comm Mtg Trust
466300 AG 7 |REMIC Se .1 03/01/2018. [ PAYAOWN.........oonrvrrirciirinerierins | cerineireesseinseninnes | oeverneens 748,364 | ......... 748,364 | ......... 679,553 | ..coovrvrne T42,176 | oo (U 6,188 | ..coovernn. (V1 I 6,188 | ..oovvvrrnnn 0 748,364 0 0 0 | e 4,813 | 02/15/2051. | 1FM...........
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JP Morgan Chase Com Mtg Sec Co
46631B AM 7 |REMIC Ser . [03/01/2018. [ PAYAOWN.........oourerrerceirrinrieiins | cevieerierisrisnseiennes | ceerreinnineniend 0 | e 570,089 | ............ 11,972 | e 11,972 0 0 0 0 { oo 0 11,972 0 ... (11,972) | ........ (11,972) | vvvevirnnes 0 | 06/15/2049. | 1FM...........
JP MORGAN MORTGAGE TRUST
46640M AA 8 |SERIES 20133 CL .| 03/01/2018. | Paydown.... ...193,672 ...193,218 ...193,226 193,672 0 0 0 917 | 07/25/2043. | 1FM..
JRD HOLDINGS LLC Series 2014A No.
48121@ AC 5 |RA-38 .1 03/27/2018. | Redemption ~ 100.0000..........ccccee | corverveerererinrrennns | verereeens 600,000 | .......... 600,000 | .......... 600,000 | .....ccoo..... 600,000 0 0 0 (V10 I 0 600,000 0 0 0. 10,410 |03/27/2021. | 2FE............
JRD HOLDINGS LLC Series 2014B No.
48121@ AD 3 |RB-47 .. | 03/27/2018. | Redemption ~ 100.0000.. ceeenn.429,000 0 0 0 0 429,000 0 0 0| 8,859 | 03/27/2024.
485134 BK 5 |Kansas City Power & Light 6.375% 03/01 |.. | 03/01/2018. | Maturity..........cccoevveeerrerrernrrerinnns [ rovrrerieinereniniene | ..5,000,000 | ......5,000,000 | ....... 5,000,000 0 0 0 0 5,000,000 0 0 0. 159,375 | 03/01/2018.
Kerr-McGee BoomVang Platform Ser 2002-
49238# AA 5 |1 . 101/30/2018. | Redemption ~ 100.0000..........ccco | corvrrerrrreererrnernens | rveereenns 46,643 | ............ 46,643 | ............ 46,643 | ..o 46,643 0 0 0 (V10 IR 0 46,643 0 0 0| e 1,719 [ 01/30/2019. [ 2....cvverenes
Kerr-McGee BoomVang Platform Ser 2002-
49238# AB 3 |2 .. | 01/30/2018. | Redemption ~ 100.0000..........cveue | corvrrerermrerenmrrrrens | crveerenens 46,858 | ........... 46,858 0 0 0 46,858 0 0 0| e 1,727 [ 01/30/2019. [ 2...covvvuvenes
52467@ AJ 4 [Stop & Shop 7.539% 11/15/26................. .| 03/15/2018. | Redemption ~ 100.0000.. 52,109 52,109 0 (4) 0 52,371 0 (VX)) I— (263)] ............654 | 11/15/2026.
534187 AL 3 |Lincoln National Corp 7.000% 03/15/18....|.. | 03/15/2018. | Maturity 300,000 300,000 | ......3,712,995 | ...........3,309,773 | ..cocvverrrnnd (V1 IO (CNEK) ] E— 0 3,300,000 0 0 0 .. 115,500 | 03/15/2018.
MASTR ALTERNATIVE LOANS TRUST
576434 CU 6 |SERIES 200 .. | 03/01/2018. | Paydown.... ..(14,060) 337,548 0 0 0 2,577 | 03/25/2033.
581557 AX 3 |McKesson Corp 7.500% 02/15/19............ .. | 03/26/2018. | Call ~ 100.0000... (9,064) | il | 10,036,495 |......cco..uc.. 0. (36,495) | ........ (36,495) | .....885,536 | 02/15/2019.
MERRILL LYNCH MORTGAGE TRUST
59025W AN 6 |SERIES 2008 . [ 03/01/2018. [ PAYAOWN.........vvvrirrirrieireiienins | cereieeiseissssiseienns | cvvie 7,714,628 | ... 7,714,628 | ....... 7,469,628 | ........... 7,698,106 | ....coooennncn 0| oo 16,522 | oo, (V1 I 16,522 | .o (U I 7,714,628 0 0 0. 77,757 |02/12/2051. [ 1FM...........
MICRON TECHNOLOGY SYNDICATED
59511F AB 0 |BANKLOAN .| 03/29/2018. | Redemption  100.0000.. ..1,750 ..1,750 757 | s 0 0 0 0 0 1,757 0 (7) (U1 25 | 04/26/2022.
MICRON TECHNOLOGY SYNDICATED
59511F AB 0 |BANKLOAN . 101/01/2018. | Tax Free EXChange..........ccccovevvere | cervveeneeineineiinnes | cevieeens 692,220 | .......... 689,500 | ......... 692,640 | .............. 692,220 0 0 0 0 { oo 0 692,220 0 0 0 | (6,521) | 04/26/2022. | 2FE............
MID-ATLANTIC MILITARY CO 5.300%
59524E AC 6 |08/01/ .. 102/01/2018. | Redemption ~ 100.0000.........coccree | cervrmrrrrerrerirneranees | cevereens 115473 | v 115473 | v 116,748 | ..oovvovee. 116,720 0 2 0 2 | e (1 I 116,722 | oo 0 | (1,248) | ......... (1,248) | ......... 3,060 | 08/01/2050.
600544 C@ 7 |Herman Miller Inc Series B 6.420% 01/0.. | .. | 01/03/2018. | Maturity. 2,000,000 000,000 | ....... 2,000,000 2,000,000 0 0 0 2,000,000 0 0 0. 64,200 |01/03/2018.
61980A AC 7 |Motiva Enterprises LLC 5.750% 01/15/20. | .. | 03/15/2018. | Call ~ 100.0000... 3,345,000 345,000 | ....... 3,338,444 3,343,355 | ..o 0| s 155 | i 0 [ o185 |0 | 3,343,510 | .o (V1 I 1,490 | oo 1,490 | ... 262,500 |01/15/2020.
64079* AB 8 |Neptune Regional Transmission 6.210% 0] .. | 03/31/2018. | Redemption ~ 100.0000.........cccoe. | cormrereremermmmirenis | cevireinnas 57,796 | .ovovnne. 57,796 | .ovvvrnee. 57,796 | coovvrrrinnes 57,796 0 0 0 (V10 IO 0 57,796 0 0 0 897 |06/30/2027. | 1FE............
64760@ 2 |NEW ORLEANS ENY 4.270% 08/15/32... | .. | 03/15/2018. | Redemption ~ 100.0000..........cccee | corvrrererererrmmirmrrnens | rvverenens 1M,792 | e 11,792 | v 11,792 | oo 11,792 0 0 0 0 { oo 0 11,792 0 0 (U N 84 | 08/15/2032. [1....cvvvvrec.
OFFUTT AFB AMERICA FIRST 5.460%
67085K AA 0 |09/01/ .. | 03/01/2018. | Redemption ~ 100.0000.........cccccree | coromrreerrrererirenirnens 8,800 | ...... 8,800 9,318 | oo 9,314 0 (2) 0 (2) [ oo 0 9,312 (V1 (511) | cevvrrvrrns (511) | veverreren 240 |09/01/2050.
67389M AC 5 |Oaks 2015-1 Series 2015-1 3.500% 04/25| .. | 03/01/2018. | PAYAOWN..........cvvurerrirrrineiriniinns | cereeeirneniseinneniinees | cevereeens 436,745 | .......... 436,745 | .......... 437,906 | ..o 437,846 | o0 | (1,101 | 0 [ (1,101) | oo 0 436,745 0 0 0 2,267 | 04/25/2046.
695156 AN 9 |Packaging Corp of America 6.500% 03/15| .. | 03/15/2018. | Maturity.. 11,000,000 | ..... 11,000,000 | ..... 11,860,450 . +(33,365) | .ovoovrivrrenn0 | 11,000,000 0 0 0 .. 357,500 |03/15/2018.
749685 AQ 6 |RPMInc 6.500% 02/15/18........ccccruremrenee . | 02/15/2018. | Maturity.. 7,000,000 | ....... 7,000,000 | ....... 6,926,070 18,998,810 | .ooovvreennn0 | i 1,190 | o0 ] 1,190 [0 ] 7,000,000 0 0 0. 227,500 |02/15/2018.
Renew 2017-1 SERIES 20171A CLASS A
75973L AA 6 |36 .. | 03/20/2018. | Paydown.... 191,591 0 24 0 24 91,591 0 0 0 565 |09/20/2052.
75974@ AA 0 |RENEWABLE ENGY 4.110% 03/31/35.... | .. | 03/31/2018. | Redemption ~ 100.0000.. ...304,043 0 0 0 0 304,043 0 0 0| 6,248 | 03/31/2035.
S&E REPLACEMENT POWER  4.120%
78512*  AA 5 |05/31/29 .1 03/31/2018. | Redemption ~ 100.0000..........ccccee | corverrvrrerererirnrrennns | vererreens 100,639 | ..ccoveeee 100,639 | ...coooue. 100,639 | ...cocveveeen 100,639 0 0 0 0 { oo 0 100,639 0 0 0 692 |05/31/2029. [ 1FE............
SEQUOIA MORTGAGE TRUST SERIES
81744F HK 6 |20053 CLAS . | 03/20/2018. | Paydown.... .70,607 .70,607 .64,054 165,125 70,607 0 0 0 05/20/2035. | 1FM....
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SEQUOIA MORTGAGE TRUST SERIES
81744Y AB 2 |20134 CLAS . [ 03/01/2018. [ PaYdOWN.......c.vvurirririrricrienins | cervrerieressneinsinens | e 87,202 | ..coonec. 87,202 | ..ocooonee. 78,212 | oo 79,438 | covvvierirnns [V I 7,764 | oo (V1 I 7764 | .o 0 87,202 0 0 0 351 | 04/25/2043. [ 1FM...........
SEQUOIA MORTGAGE TRUST SERIES
81745A AB 3 |20135CLAS .| 03/01/2018. | Paydown.... ..139,411 ...139,411 ...130,966 139,411 0 0 0 .700 |05/25/2043. | 1FM..
SEQUOIA MORTGAGE TRUST SERIES
81745F AB 2 |20123 CLAS .. | 03/01/2018. | Paydown ...186,625 ...186,625 ...176,944 186,625 0 0 0 |......792 | 07/25/2042.
817565 BM 5 |Service Corp Intl 7.625% 10/01/18........... .| 01/12/2018. | Call ~ 100.0000... 5,000,000 5,000,000 5,115,000 | ..........5,010,435 | .oovvvieien0 | oreeae(B12) | a0 | e (B12) | 0 | 5,010,023 | ...ccvvverenn 0 .. (10,023) | ........ (10,023) | .....298,765 | 10/01/2018.
SW AIRLINES 07-1 TRUST 6.150%
84474Y AA 4 |08/01/22 .. | 02/01/2018. | Redemption  100.0000.. 298,305 298,305 263,572 20 12,644 | ........ 12,644 ..9,173 | 08/01/2022.
84860* AB 9 |Spirits of St. Louis BB Club No. R-22......... .1 03/31/2018. | Redemption  100.0000.. 15,878 15,878 15,878 15,878 0 0 0 ....153 | 03/31/2033.
SPIRITS NEWCO No. R-43  5.300%
848609 AA 1 |06/30/36 .. | 03/31/2018. | Redemption ~ 100.0000..........cccccee | corvrrerrrererrivrrinnns | crererennnn 26,839 | e, 26,839 0 0 0 (V1 I 0 26,839 0 0 0 356 | 03/31/2033.
84861C AB 1 |Spirit Master Funding LLC 2014-4A Class.. | .. | 03/01/2018. | PAYdOWN..........ccovvererrmrimerrrenineis [ erneenerirsnineneninee | eeerreri 286,886 | wociinncs 286,886 | ..........286,187 | ..............286,184 | ......cccco.nu (1 I 702 | oo 0 286,886 0 0 0| e 2,219 | 01/20/2045.
87264A AH 8 |T-MOBILE USAINC 6.125% 01/15/22..... ..|01/15/2018. | Call ~ 100.0000 2,000,000 | .......2,040,000 | ..........2,014,999 | ................. 0 | oo (261) | cevvvernne 0 | coovveeeeenn(261) o0 | e 2,014,738 | ..o 0. (14,738) | ........ (14,738) | ....... 61,250 | 01/15/2022.
87305N AV 0 [TTX Ser2004-A1 5.453% 01/02/22.......... .. | 01/02/2018. | Redemption ~ 100.0000.. ...256,899 ...256,899 0 0 0 0 256,899 0 0 (R 6,973 | 01/02/2022.
Tenaska Gateway Partners 144A 6.052%
88031V AA 7 |1 .. | 03/30/2018. | Redemption  100.0000.. . ...107,886 0 0 0 0 107,886 0 0 0 12/30/2023.
88159T AA 8 |SolarCity Corporation d/b/a T SERIES 201. | .. | 02/20/2018. | Paydown ..233,555 | ..........233,555 0 19 0 19 233,555 0 0 0 02/20/2048.
89307# AA 7 |TRANS BAY CABLE 2.930% 06/30/47.....|..| 03/31/2018. | Redemption ~ 100.0000.........ccouue. [ verrrvrerrrererncereninns | crrerireens 76,560 | ...cooeee. 76,560 0 0 0 (V10 I 0 76,560 0 0 0 561 | 06/30/2047. | 1FE............
UNP RR CO 2006 PASS TRST 5.866%
90783W AA 1 (07/02/ . 101/02/2018. | Redemption ~ 100.0000..........ccceu | corvrerrererneerrerirnnns | vevereens 815,849 | .......... 815,849 | ......... 804,753 | ..covvivrne 810,458 0 5 0 5 | e 0 810,464 0 5,385 | covrrnnee 5385 | ... 23,929 |07/02/2030. | 1FE............
UNITED AIR 2016-1 APTT 3.450%
90931M  AA 4 |07/07/2 .. | 01/07/2018. | Redemption  100.0000..........cccee | cervrrerrerermrernerirnnns | vevereens 316,568 | .......... 316,568 | .......... 316,568 | ....coovvne 316,568 0 0 0 (V1 I 0 316,568 0 0 0| 5,461 | 07/07/2028.
911312 AH 9 |United Parcel Service 5.500% 01/15/18... |.. | 01/15/2018. | MAtUTItY..........cccovmrvrivirerinriiniiinnns | e | v 3,000,000 | ....... 3,000,000 | ....... 2,994,060 | ........... 2,999,971 0 29 0 3,000,000 0 0 [V 82,500 |01/15/2018.
91324P  BJ 0 |UnitedHealth Group Inc  6.000% 02/15/18 | .. | 02/15/2018. | Maturity 7,000,000 7,000,000 7,621,240 7,011,593 | oo 0| s (11,593) | oo 0 [ vovrreeee(11,593) | o0 | 7,000,000 0 0 0 ... 210,000 |02/15/2018.
91845# AA 2 | Verizon Communications Inc Series A1 No. | .. | 03/15/2018. | Redemption 38,404 38,404 38,404 0 0 0 0 38,404 0 0 0 244 | 05/15/2035.
VANTAGE DATA CENTERS ISSUER
92211M AC 7 |SERIES 20181 .| 03/16/2018. | Paydown.... ...2,500 ...2,500 2,500 | e 0 0 0 0 0 2,500 0 0 0 02/16/2043.
VA INTL GATEWAY No. 62 3.930%
92783# AA 4 |06/30/30 .103/31/2018. | Redemption ~ 100.0000..........cccoee | corvrerrrerirnrrinniirnens | e 27,335 | oo 27,335 | v 27,335 | oo 27,335 0 0 0 (V10 I 0 27,335 0 0 0 269 |06/30/2030. | 1FE............
WAMU Mortgage Pass-Through Cer Series
92922F 4M 7 |20 . [03/25/2018. [ PAYAOWN.........oonrerrirciieieiinrins | cereneeseeissinesiinnes | cevereens 126,355 | ..ccooeeee 126,355 | ..coovnnee 119,997 | oo 123,379 | covvrrei 0 | coverenn 2,976 | oo (V1 I 2,976 | oo 0 126,355 0 0 (U I 409 | 10/25/2045. | 1FM...........
WENDYS FUNDING LLC SERIES 20181A
95058X AE 8 |CLASSA .. [ 03/15/2018. [ PAYAOWN........cvvurerrirririneriiniins | cerereeississeesissinens | eeesenens 37,500 | .cocoonnen 37,500 | .ovrernees 37,500 | cooverieiinnee 37,500 0 0 0 (V10 I 0 37,500 0 0 0 235 | 03/15/2048. | 2FE............
958102 AL 9 |Western Digital Corp 10.500% 04/01/24.... | .. | 03/01/2018. | Call ~ 100.0000.........c.ccerrrrrrrrnens | crrrrerirmrrrerierineens | cveens 5,000,000 | ....... 5,000,000 | ....... 5,756,250 | ...covvnee 5,592,532 | .ooovrrririnn 0| s (24,836) | ....oovvvnvene (V1N I (24,836) | ....ooovernnnnd 0 5,567,696 0 |...(567,696) | ...... (567,696) | ..1,024,750 | 04/01/2024. | 3FE............
WESTERN GROUP HOUSING LP
95829T AA 3 |6.750% 03/15/ .. | 03/15/2018. | Redemption ~ 100.0000..........ccccee | corrrrerermrernrrermrinens | v 13,144 | e 13,144 | ... 18,157 | oo 18,095 0 9) 0 18,086 0 | (4,942) | .......... (4,942) | ... 444 103/15/2057.
96038# AA 8 |WESTIN 4.453% 07/15/47.......coovvvevrene .. | 03/15/2018. | Redemption ~ 100.0000.. 12,694 12,694 12,694 12,694 0 0 0 12,694 0 0 (U I 94 | 07/15/2047.
96928* FP 7 |KRAFT FOODS GRP 4.470% 01/15/35... | .. | 03/15/2018. | Redemption  100.0000.. ..117,893 ..117,893 ..117,893 ..117,893 0 0 0 117,893 0 0 0 879 |01/15/2035.
WIND ENERGY TRANSMISSION TEXAS
97314@ AA 3 [No.33 . 103/31/2018. | Redemption ~ 100.0000..........ccccee | corvorvrrerirerimriennns | cevireens B I M | s 111,111 0 0 0 (V1 I 0 111,111 0 0 0. 1,019 [12/18/2034. [ 1........ccc...c.
Winwater Mortgage Loan Trust SERIES
97652P  AA 9 |2014 .1 03/01/2018. [ PaYdOWN.........coourvriiririeiienins | cervienierissniinninens | e 55,850 | .orvrrnns 55,850 | .ovevrenes 57,823 | v 57,502 | oo (V1 IO (1,652) | vooevervrerad (V] I (1,652) | coovvvrerernnns 0 55,850 0 0 0 275 | 06/20/2044. [ 1FM...........
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

8'603D

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)
WINWATER Mortgage Loan Trust Series
976538 AC 5 |2015 .. [ 03/01/2018. [ PaYdOWN........coourerriirirrinrinenins | cevvnerierienisneiennns | cevereens 382,743 | .......... 382,743 | .......... 383,700 | ..cooovrrne 383,576 | ..covvverirnns [V T [CKX) N (V1 I (KX N 0 382,743 0 0 0| 2,731 | 08/20/2034. | 1FM...........
988498 AC 5 |YumBrandsInc 6.250% 03/15/18............ o+ [ 03/15/2018. | MALUIILY......oovververerceirrirserinrieens | ceereeiseesnensenineens | cveens 8,000,000 | ....... 8,000,000 | ....... 7,967,360 | ..ccovvnee 7,999,139 | oo (1 I 861 | oo (V1 IR 861 | .o 0 8,000,000 0 0 0 ... 250,000 |03/15/2018. [4FE............
136385 AN 1 |Canadian Natural Resources 5.900% 02/0| A | 02/01/2018. | MARUTitY..........ccovverremrineiirenirerinns | verieriinriissinsiiens | v 5,000,000 | ....... 5,000,000 | ...... 4,983,750 | ..oovvne 4,999,824 | ....ccovvirnnd (V1 IO 176 | v (V1 I LT 0 5,000,000 0 0 0 ... 147,500 | 02/01/2018. | 2FE............
REPSOL OIL & GAS CANADA 3.750%
87425E AM 5 |02/01/2 A|[01/17/2018. [ Call  100.0000.........ccreverrrerrrns [ ervrererrmmrirerirerenns | e 14,275,000 | ..... 14,275,000 | ..... 13,739,337 | ......... 14,077,454 | .......cc.o..ud [V I 2,591 | oo (V1 I 2,591 | o 0| e 14,080,045 |.......co...c... 0. 194,955 | ....... 194,955 | ... 856,524 |02/01/2021. | 2FE............
TELESAT CANADA INC SYNDICATED
87951Y AS 0 |BANKLOAN .. | 03/29/2018. | Redemption ~ 100.0000..........cccee | corvrrevermrernrrereriinens | v 17,346 | oo 17,346 | oo 17,563 | oo 17,501 0 (6) 0 (()] — 0 17,496 0 | (150) | ovvvvvvne ((110)) 204 | 11/17/2023. | 3FE............
89346D AC 1 |Transalta Corp 6.650% 05/15/18.............. A|03/15/2018. [Call  100.0000.........ccmrermrrrrrre [ errerrmrrrmerrserireeenes | eeer 10,000,000 | ..... 10,000,000 | ....... 9,558,150 | ..ocvvvnee 9,975,915 | covvovvvrernn 0| oo 13,121 | s (V1 I 13,121 [ [ I 9,989,036 | ....ccvvurenad 0. 10,964 | ........ 10,964 | ..... 312,200 |05/15/2018. | 2FE............
ANCHORAGE CAPITAL CLO LTD
033287 AV 5 |SERIES 20144A D| 01/28/2018. | Redemption ~ 100.0000.........cccuws | correrereemeremmrrenins | o 14,700,000 | ..... 14,700,000 | ..... 14,700,000 | ......... 14,700,000 0 0 0 (V10 I 0| e 14,700,000 0 0 0. 113,629 | 07/28/2026. | 1FE............
Avery Point CLO Ltd SERIES 20132A
053635 AG 3 |CLASS D| 03/26/2018. | Redemption ~ 100.0000..........ccvw. [ cerrrrerrrmrernemrerinns | erveens 6,000,000 | ....... 6,000,000 | ....... 5,947,500 | ..covvnee 5,955,750 | ovevrveerinn (U I 1,007 | oo (V1 I 1,007 [ .o [ I 5,956,757 | .coovvvrerennd 0 | . 43243 | ........ 43243 | ... 113,706 | 07/17/2025.
11102A  AA 9 |British Telecom PLC 5.950% 01/15/18..... D| 01/15/2018. | Maturity 13,000,000 | ..... 13,000,000 | ..... 13,168,250 213,001,351 | a0 [ en(1,351) | 0 [ (1,351) |0 | 13,000,000 0 0 0 ... 386,750 |01/15/2018.
12518X  AA 5 |CENT CLOLP 13-19A 3.097% 10/29/25.. | D | 01/29/2018. | Paydown.... o . 175,812 | .......... 175,812 | .......... 171,978 | ... 172,694 | ... 20| e . 0. . 175,812 0 0 0| e 1,203 | 10/29/2025.
204384 AB 7 |CGG VERITAS 6.500% 06/01/21............. D|02/21/2018. | Taxable EXChange..........cccvvevrveins | vevvrrmnrerneirerieninns | cvvens 3,427,852 | ....... 5,500,000 | ...... 2,557,500 | ........... 2,557,500 0 0 0 (V1 IO (V1 IO 2,557,500 |..ccoveirnnnn 0] ... 870,352 | ....... 870,352 |.....cccoouuee. 0 | 06/01/2021.
CREDIT SUISSE NEW YORK  6.000%
22541H CC 4 |02/15/18 D | 02/15/2018. | MatUIity..........ccvoreverrirriiniireiirenins [ | s 2,500,000 | ....... 2,500,000 | ...... 2,251,625 | ........... 2,495,445 | ..o (VI IO 4,555 | i (V1 I 4555 | oo 0 2,500,000 0 0 0. 75,000 |02/15/2018. | 2FE............
GOLDENTREE LOAN OPPORTUNITIES
38137D AA 5 [2013-7A D | 01/25/2018. | PAYAOWN.......ovurvrrerrireineieerinees [ eoeeeineniesisseisnsinns | cveeens 4,515,413 | ....... 4515413 | ....... 4,393,496 | ........... 4417813 | v [V I 97,600 | .covovrrennn (V1 I 97,600 | ..coovovrrirnnns [ I 4,515,413 0 0 0. 29,049 |04/25/2025. | 1FE............
716599 AD 7 |Petroleum Geo Services 7.375% 12/15/20| D | 01/30/2018. | Jefferies & CO.........ouvwvrrmervrmerriens | cerrmerrrerieeensceisnnns | veverneens 729,725 | .......... 722,500 | ......... 733294 | oo 729,831 | oo (U IO ((<0) N (V1 I (<0 N 0 729,528 (VI I 197 | e 197 | . 6,809 | 12/15/2020. | 5FE............
SODEXO Series A Note RA-19  4.240%
F8493@ AD 1 [03/2 D[ 03/29/2018. | MAULitY. .....covovveiriirisirinirsninenins [ e | eoneens 2,950,000 | ....... 2,950,000 | ....... 2,950,000 | ..ooovenee 2,950,000 0 0 0 0 oo 0 2,950,000 0 0 0. 62,540 | 03/29/2018. [1...covvvvnnvns
3899999. Total - Bonds - Industrial and MiSCEllANEOUS..........iiiiiiiiiiiiiiis i ....271,980,703 |....274,714,662 |....271,852,695 | ...... 271,235,457 | oo 0] . 105,902 | ..o 0 | 105,902 | ..o 0] .. 271,429,177 | oo, 0 ... 551,528 | ...... 551,528 | ..8,883,267 XXX XXX
8399997. Total - Bonds - Part4........... ....327,558,447 |...330,292,406 | ....327,965,036 325,924,256 0 .. (355,152) | .. .(355,152) | covvovvrnennnn0 | s 327,047,682 |....ocooeee0 | e 510,767 | ....... 510,767 | ..9,245,552 XXX XXX
8399999. Total = BONGS. ... ....327,558,447 |...330,292,406 | ....327,965,036 325,924,256 0]... (355,152) | .. .(355,152) | covvovvrinnrnnn0 | s 327,047,682 |....ccoe0 | . 510,767 | ....... 510,767 | ..9,245,552 XXX XXX
Common Stocks - Industrial and Miscellaneous
88642R 13 3 | TIDEWATER INC WARRANTS .| .. [ 01/26/2018. | Miller Tabek 9,153.000 XXX | 219,947 | 214,180 5,766 0 0 5,766 | ..o | i 219,947 | v 0 | 24,891 | ......... 24,891 XXX
000000 00 O .| B 02/21/2018.| 9936200 NLV Financial. ....1,601,266.000 XXX | 3,107,852 | o 0 0 0 0 0 3,107,852 0 0 0. . XXX ..
000000 00 O B | 02/21/2018.] 9936200 NLV Financial...........cccoo. | ... 404,666.000 XXX 0 i 0 0 0 0 0 0 0 0 (1 I 0 XXX | I
9099999. Total - Common Stocks - Industrial and Miscellaneous.. XXX 3,327,799 5,766 0 0 5,766 3,327,799 0 [ 24891 | ... 24,891 0 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX | 3,327,799 5,766 0 0 5,766 [ .0 | oo, 3,327,799 | .o 0 [ 24,891 | ..o, 24,891 0 XXX XXX
9799999. Total - COMMON StOCKS......vveuveerieresirieriseiisiienas XXX 3,327,799 5,766 0 0 5,766 3,327,799 0 [ 24891 | ....... 24,891 0 XXX XXX
9899999. Total - Preferred and Common Stocks . XXX 13,327,799 5,766 0 0 5,766 23,327,799 |0 24,891 24,891 |.... 0 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks XXX ....331,292,835 | .......326,138,436 | .......... 5,766 | ... (355,152) | ...oovverneee. 0] (349,386) | ....cocorevrnn0 | e 330,375,481 |.....cc....0 | ... 535,658 | ....... 535,658 | ..9,245,552 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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 ¢} 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 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) BJ/A.C.V. | )/Accretion ltems Exposure Entity end (b)

Purchased Options - Hedging Effective - Call Options and Warrants

9030

Equity/I | RBC Capital

Russell 2000 OTC Call Option 9RRBSOAE........ Fixed Annuity Hedge N/A......... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 04/07/2017 | 04/06/2018| .....4,126 | ......3,839,872 | ....1,365.0000 | ......... 404,802 0 0 680,615 |... | .........680,615 |.......(78,996) 0 0 0 0 0001............
Equity/l

Russell 2000 OTC Call Option 9RDBSOAQ....... Fixed Annuity Hedge N/A......... ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |04/13/2017|04/13/2018 ......8,935 | ......2,999,885 | ....1,345.0000 | ......... 759475 | oo O | o0 [ e 1,647 411 | | 1,647,411 | ... (161,635) 0 0 0 0 0001.......c...e.
Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOAG....... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |04/21/2017 |04/20/2018] ......2,522 | .....2,079,434 | ....1,380.0000 | ......... 214,370 0 0 382,103 |... 382,103 (52,121) 0 0 0 0 0001............
Equity/I

Russell 2000 OTC Call Option 9RMLSOAQ....... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0OZCB8VDIIULBSO..... |04/28/2017 | 04/27/2018 ......3,378 | ......3,900,198 | ....1,400.0000 | ......... 287,130 | .oooovevevinininnnnd 0 | o0 [ e 453,991 | .. | ...d53,991 | .......(70,060) 0 0 0 0 0001.......c...e.
Equity/l

Russell 2000 OTC Call Option 9RDBSOAQ....... Fixed Annuity Hedge NA......... ndex  |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |05/05/2017 | 05/07/2018 ......3,994 | ......3,609,848 | ....1,397.0000 339,490 0 0 561,051 |...| .........561,061 | ........(81,248) 0 0 0 0 0001............
Equity/I

Russell 2000 OTC Call Option 9RDBSOAS........ Fixed Annuity Hedge N/A......... ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |05/12/2017|05/14/2018 .....8,996 | .....3,119,529 |....1,383.0000 | ......... 764,660 | ....oooovvvvenenenn 0 | o0 | e 1,400,506 |...| ....... 1,400,506 |...... (157,898) 0 0 0 0 0001.............

Equity/| | Barclays Bank

Russell 2000 OTC Call Option  9RBCSO0AJ....... | Fixed Annuity Hedge . |ndex |PLC G5GSEF7VJP5I70UK5573...... 05/19/2017|05/21/2018 ......2,962 | .....3,139,390 | ....1,367.0000 251,770 0 0 509,888 ..509,888 | .......(46,279) 0 0 0 0
Equity/l

Russell 2000 OTC Call Option 9RMLSOAS........ Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... 05/26/2017 |05/25/2018| ......4,406 | ......4,500,573 | ....1,382.0000 | ......... 374,510 | oo 0 | o0 [ e 707,503 |..| ..cc.....707,503 | ........(69,765) 0 0 0 0 0001.....ccveens
Equity/l

Russell 2000 OTC Call Option 9RMLSOAU....... Fixed Annuity Hedge N/A..... ndex | Bank of America... EYKN6V0OZCB8VD9IULBSO..... |06/07/2017 |06/07/2018 .....2,699 | ......2,209,532 | ....1,397.0000 229,415 0 LU I 406,903 |... | ........406,903 | ........(44,440) 0 0 0 0 0001.............
Equity/l | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOAM....... Fixed Annuity Hedge. N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... 06/14/2017 |06/14/2018 .....7,809 | ......2,869,162 | ....1,418.0000 | ......... 663,765 | ..o 0 | o0 [ 1,057,684 | ... | ..o 1,057,684 |...... (113,720) 0 0 0 0 0001.....ccveens
Equity/l

Russell 2000 OTC Call Option 9RMLSOAW....... | Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... 06/21/2017|06/21/2018 ......3,659 | .....3,149,734 | ....1,399.0000 | ......... 311,015 0 0 559,257 | ... 559,257 | .......(50,039) 0 0 0 0 0001
Equity/l

Russell 2000 OTC Call Option 9RMLSOAY........ Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... 06/28/2017 |06/28/2018 | .....3,712 | ......4,180,317 | ....1,425.0000 | ......... 315,520 | oo 0 | o0 [ i 493,581 | ... | ..........493,581 (55,186) 0 0 0 0 0001.....ccveees
Equity/l

Russell 2000 OTC Call Option 9RMLSOBA........ Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... 07/07/2017|07/06/2018 ......3,023 | .....2,909,551 | ....1,416.0000 | ......... 256,955 | ..o 0 | o0 [ 433,778 |..| ... 433,778 | .......(37,832) 0 0 0 0 0001.............
Equity/l

Russell 2000 OTC Call Option 9RMLSOBC....... Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... 07/14/2017|07/13/2018 .....7,888 | ......3,660,637 | ....1,429.0000 | ......... 670,480 | oo 0 | correerirenn0 [ 1,064,228 | ... | .ccoone 1,064,228 (95,041) 0 0 0 0 0001.....cvees
Equity/| | Barclays Bank

Russell 2000 OTC Call Option 9RBCSO0AOQ....... Fixed Annuity Hedge. N/A......... ndex |[PLC G5GSEF7VJP5I70UK5573...... 07/21/2017|07/20/2018 ......3,252 | .....2,919,063 | ....1,436.0000 | ......... 260,160 | ..cooorrrrrerennnn 0 | e [ 429241 | .| 429,241 | ......(36,471) 0 0 0 0 0001.............
Equity/I | RBC Capital

Russell 2000 OTC Call Option 9RRBSOAG....... Fixed Annuity Hedge. N/A......... ndex |Markets ES7IP3U3RHIGC71XBU11...... [07/28/2017|07/27/2018 ......3,652 | .....4,019,079 | ....1,429.0000 | ......... 310,420 | oo 0 | 0 [ e 505,856 |...| ...........505,856 |.......(40,406) 0 0 0 0 0001.....cvee.s
Equity/l

Russell 2000 OTC Call Option  9RDBSOAU....... Fixed Annuity Hedge N/A......... ndex |Deutsche Bank..... TLTWFZYICNSX8D621K86..... | 08/07/2017|08/07/2018 .....4,335 | .....4,460,292 | ...1,414.0000 | ......... 368,475 0 0 664,072 |..| ........664,072 | .......(43,353) 0 0 0 0 0001
Equity/l | RBC Capital

Russell 2000 OTC Call Option  9RRBSO0AI . | Fixed Annuity Hedge: . [ndex | Markets ES7IP3U3RHIGC71XBU11...... | 08/14/2017| 08/14/2018 .....7,021 | .....3,569,434 | ....1,394.0000 596,785 0 0 ,198,108 1,198,108 | .......(76,593) 0 0 0 0
Equity/l

Russell 2000 OTC Call Option 9RMLSOBE........ Fixed Annuity Hedge. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... 08/21/2017|08/21/2018 .....2,830 | .....2,279,609 | ....1,357.0000 | ......... 240,550 | ..o 0 | e [ 578,697 |...| ........578,697 |.......(24,014) 0 0 0 0 0001.............
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSO0AK........ Fixed Annuity Hedge. N/A......... ndex |Markets ES7IP3U3RHIGC71XBU11...... | 08/28/2017|08/28/2018 ......3,610 | .....4,029,200 | ....1,382.0000 | ......... 306,850 0 0 664,194 | ... | ........664,194 | .......(31,299) 0 0 0 0 0001.....cveees
Equity/l

Russell 2000 OTC Call Option 9RMLSOBG....... Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... 09/07/2017|09/07/2018 ......3,017 | .....2,409,908 | ....1,399.0000 256,445 0 0 522,731 |... 522,731 | .......(24,366) 0 0 0 0 0001
Equity/l

o

Russell 2000 OTC Call Option  9RMLSOBI......... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... |09/14/2017 |09/14/2018 .....6,624 | ......2,909,891 | ....1,425.0000 529,920 O] 0 | s 1,020,347 |... | .o 1,020,347 (62,193) 0 0 0 0 0001............
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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) B/A.C.V. ) | Accretion Items Exposure Entity end (b)
Equity/l
Russell 2000 OTC Call Option  9RDBSOAW....... | Fixed Annuity Hedge N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [09/21/2017|09/21/2018 ......2,666 | ......2,120,056 | ....1,444.0000 226,610 0 (U} [N 377,367 | ...| oo 377,367 | ........(20,444) 0 0 0 0 0001............
Equity/I
Russell 2000 OTC Call Option 9RMLSOBK........ Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/28/2017(09/28/2018| ......3,264 | ......3,199,410 | ....1,489.0000 | ......... 261,120 0 0 366,497 |...| ..........366,497 [ ........(29,176) 0 0 0 0 0001.....ccuee.e.
Equity/l
Russell 2000 OTC Call Option  9RDBSOAY........ | Fixed Annuity Hedge .|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/06/2017 | 10/05/2018] ......3,503 | ......4,199,922 | ....1,510.0000 280,240 0 0 352,732 | ... 352,732 | .......(24,327) 0 0 0 0 0001.
Equity/I
Russell 2000 OTC Call Option 9RMLSOBM....... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/13/2017(10/12/2018| ......6,628 | ......2,979,775 | ....1,503.0000 | ......... 530,240 | ..oooovvvviriiinnnn O | o0 | 706,713 | ...| .........706,713 (55,334) 0 0 0 0 0001......cu...e.
Equity/l
Russell 2000 OTC Call Option 9RDBSOBA........ Fixed Annuity Hedge NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/20/2017(10/19/2018| ......2,392 | ......2,090,311 | ....1,509.0000 | ......... 191,360 0 0 250,482 | ... 250,482 | ........(15,287) 0 0 0 0 0001............

Equity/I | RBC Capital

Russell 2000 OTC Call Option  9RRBSOAM....... | Fixed Annuity Hedge .| ndex | Markets ES7IP3U3RHIGC71XBU11......| 10/27/2017| 10/26/2018] ......3,799 | .....3,820,575 | ....1,508.0000 .303,920 406,678 ..406,678 (23,694) 0 0 0 0 0001.
Equity/l

Russell 2000 OTC Call Option 9RDBSOBC....... | Fixed Annuity Hedge NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [ 11/07/2017(11/07/2018| ......3,347 | ......3,400,428 | ....1,479.0000 | ......... 267,760 | ..ooooovvvvvenennnn O] o0 | 431,529 | ...| .........431,529 | .......(19,466) 0 0 0 0 0001............
Equity/l

Russell 2000 OTC Call Option 9RMLSOBO....... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/14/2017(11/14/2018| .....6,471 | .....2,201,005 | ....1,471.0000 | ......... 517,680 | ..ooovvveveriiinnnn 0 | 0 | 875,146 | ...| .........875,146 | .......(46,587) 0 0 0 0 0001.............

Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOAQ....... Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5I70UK5573..... 11/21/2017]11/21/2018] ......1,903 | .....1,520,409 | ....1,519.0000 152,240 0 0 201,994 ..201,994 | .......(12,856) 0 0 0 0 0001.
Equity/l

Russell 2000 OTC Call Option 9RMLSOBQ....... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6VOZCB8VDOIULBSO..... [ 11/28/2017|11/28/2018] ......3,352 | .....4,050,029 | ...1,536.0000 | ......... 268,160 0 0 327,305 | ... 327,305 | .......(16,993) 0 0 0 0 0007 oo
Equity/I | Credit Suisse FB

Russell 2000 OTC Call Option 9RCSSOAK........ Fixed Annuity Hedge N/A...... ndex | Int E58DKGMJYYYJLN8C3868.... | 12/07/2017|12/07/2018] ......2,946 | .....2,519,419 | ....1,520.0000 250,410 0 (I IO 319,697 | ... | ..........319,697 | .......(15,020) 0 0 0 0 0001.............
Equity/I

Russell 2000 OTC Call Option 9RMLSOBS........ | Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 12/14/2017]12/14/2018 .....7,412 | .....3,019,928 | ....1,507.0000 630,020 884,467 | ... 884,467 (35,533) 0 0 0 0 0001.
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOAO....... Fixed Annuity Hedge N/A........ ndex | Markets ES7IP3USRHIGCT1XBU11...... [ 12/21/2017]12/21/2018] ......2,967 | .....2,320,665 | ...1,547.0000 | ......... 237,360 0 0 286,312 | .. 286,312 | .......(18,161) 0 0 0 0 0007 .o
Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOAS........ Fixed Annuity Hedge N/A.....oo. ndex |PLC G5GSEF7VJP5I7TOUK5573..... [ 12/28/2017]12/28/2018] ......2,402 | .....1,940,809 | ...1,549.0000 | ......... 192,160 0 0 233,560 | ... 233,560 | ........(13,530) 0 0 0 0 0007 oo

Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBS0AQ....... Fixed Annuity Hedge .|ndex [Markets ES7IP3U3RHIGC71XBU11......| 01/05/2018] 01/07/2019] .....2,237 | .....1,680,131 | ....1,560.0000 78,960 211,447 ..211,447 .32,487 0 0 0 0 0001.
Equity/I

Russell 2000 OTC Call Option 9RMLSOBU....... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [01/12/2018(01/14/2019] .....5,427 | .....1,639,729 | ...1,592.0000 | ......cccccoooroc (U I 434,160 | o0 | 426,354 | ... .........426,354 | .........(7,806) 0 0 0 0 0001............
Equity/l

Russell 2000 OTC Call Option 9RDBSOBE........ Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |01/19/2018)01/21/2019] ........933 | ........{ 680,590 | ....1,598.0000 | ......ooocvvuvvenecd 0| e 79,305 | o0 | v 72471 [ ] v T2,4T1 (6,834) 0 0 0 0 0001.............
Equity/I

Russell 2000 OTC Call Option 9RMLSOBW.......| Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 01/26/2018(01/28/2019] ......1,399 | ......1,159,411 | ....1,608.0000

103,379 ...103,379 | .......(15,536) 0 0 0 0 0001.

Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOAS....... Fixed Annuity Hedge NA......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 02/07/2018)| 02/07/2019] ......1,194 | ......1,020,896 | ....1,508.0000 | ................... (VN 101,490 | w0 [ s 165911 | ... [ ... 165,911 | L 54,421 0 0 0 0 0001............

Equity/l | RBC Capital
Russell 2000 OTC Call Option  9RRBSOAU....... | Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 02/14/2018] 02/14/2019] .....6,412 | .....2,280,106 | ....1,522.0000 | .........ccvvvvect 0. 577,080 | weovrevevrsriiric0 [ v 790,408 |...| ..........790,408 | ....... 213,328 0 0 0 0 0001...occeener

Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOAU....... | Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |02/21/2018]02/21/2019] ......1,293 | .....1,063,818 | ....1,581.0000 | ................... 0] e 109,905 | coovvvvvvvvrrreenns | s 152,884 | ... ..........152,884 | ........: 42,979 0 0 0 0 0001.......c.e.e.

Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAM....... Fixed Annuity Hedge N/A......... ndex | Int E58DKGMJYYYJLN8C3868.... | 02/28/2018]02/28/2019] ......1,759 | .....1,910,224 | ...1,512.0000 | ........cconecce. 0. 149,515 0 232,058 | ... 232,058 82,543 0 0 0 0 0001...occcener
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Description

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 9SMLSOCU...............

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

9SMLSOCS.

9SMLAQAK...............

9SDBSO0AC...............

9SDBAOAC.

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

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

9SCSS0BW

9SCSSO0BU..........c...c

9SMLSOCY.......covvevene

9SRBSOAM.

9SMLSOCW......oovvnes

9SMLSODA...............

9SMLAOAL..

9SCSS0BQ...............

9SMLSODC.............

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

9SCSAOQAL..........c....

9RRBSOAW.......

9RMLSOBY.......

9RRBSOQAY..

9RDBSOBG.......

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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 | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 03/07/2018)| 03/07/2019] .....2,172 | .....2,470,438 | ....1,575.0000 | .....cccoevurcrcrc (U I 184,620 w0 215,248 215,248 | L 30,628 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [03/14/2018(03/14/2019] ......5,605 | ......2,289,328 | ....1,584.0000 | ..........ccoeveven (N I 448,400 0 532,719 532,719 | ..cooven 84,319 0 0 0 0 0001.....ccuee.e.
Equity/l | RBC Capital
.| Fixed Annuity Hedge .| ndex | Markets ES7IP3U3RHIGC71XBU11......| 03/21/2018)| 03/21/2019] ......1,881 | ......2,301,040 | ....1,579.0000 88,100 .185,106 ...185,106 (2,994) 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 03/28/2018|03/28/2019] ......4,223 | ......5,449,934 | ....1,513.0000 0 358,955 0 581,872 581,872 222,917 0 0 0 0 0001......cu...e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 04/07/2017]| 04/06/2018] ......9,951 | ....10,859,039 | ....2,356.0000 | ...... 1,094,610 0 0 2,839,908 |...| ... 2,839,908 | ..... (428,535) 0 0 0 0 0001............
Equity/l
.| Fixed Annuity Hedge .|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 04/07/2017|04/06/2018| .....6,122 | ......8,279,723 | ....2,356.0000 673,420 1,747,153 1,747,153 | ... (263,641) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 04/07/2017(04/06/2018| ......2,127 | .....2,110,564 | ....2,356.0000 | ......... 137,277 | o 0 w0 ] 423,089 v 423,089 | 30,192 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |04/13/2017|04/13/2018] ....26,939 | ......9,208,668 | ....2,329.0000 | ....... 2,963,290 0 0 8,395,159 8,395,159 |...(1,156,425) 0 0 0 0 0001.............
Equity/l
.| Fixed Annuity Hedge .|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |04/13/2017[04/13/2018| ......1,370 810,475 | ....2,329.0000 93,804 0 0 .316,206 ...316,206 .18,604 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 04/13/2017|04/13/2018| .....5,397 | ......7,899,798 | ....2,329.0000 | ......... 593,670 | ..ooovvvvvevvinnnnn 0 0] 11,681,899 [ ) e 1,681,899 | ...... (231,680) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A....... ndex | Int E58DKGMJYYYJLNBC3868.... | 04/21/2017]04/20/2018] ....26,036 | ....17,579,945 | ...2,349.0000 | ...... 3,283,660 | .oovooerend 0 0] 7626930 [ ] . 7,626,930 |...(1,161,128) 0 0 0 0 000 o
Equity/I | Credit Suisse FB
. | Fixed Annuity Hedge: .|ndex [Int E58DKGMJYYYJLNBC3868.... [ 04/21/2017| 04/20/2018] ....50,288 | ....50,311,288 | ....2,349.0000 | ...... 6,342,323 | ..o | a0 | 14,731,259 |...| ... 14,731,259 | ...(2,242,695) 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 | ......8,279,132 | ....2,349.0000 | ...... 4,496,682 | ...oooovvvernnnnnnn 0 w0 10,444,406 | ...| ..... 10,444,406 | ...(1,590,062) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... | 04/21/2017]|04/20/2018] ....44,199 | ....69,229,986 | ....2,349.0000 | ...... 5,574,378 | ..ooovvvvrrd 0 w0 13,027,153 | ... | ..coue 13,027,153 | ...(1,955,346) 0 0 0 0 0001............
Equity/l | RBC Capital
Fixed Annuity Hedge .| ndex | Markets ES7IP3U3RHIGC71XBU11......| 04/21/2017| 04/20/2018] ......8,196 | .....3,299,909 | ....2,349.0000 | ...... 1,033,680 .2,413,879 2413879 | ... (365,771) 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 04/21/2017]04/20/2018] ....23,068 | ...........98,645 | ....2,349.0000 | ....... 2,909,336 | ..ooovvvvvvrnnnnnnn 0 w0 ] 8,799,031 [ ) 6,799,031 |...(1,020,519) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBBSO..... | 04/21/2017)|04/20/2018] ....37,485 | ...53,430,349 | ...2,349.0000 | ...... 4,727,608 | ..ooovovvrevnennnnn 0 w0 11,048,277 | ... | w.ooee 11,048,277 | ...(1,658,321) 0 0 0 0 0001.............
Equity/I
Fixed Annuity Hedge .|ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... | 04/21/2017 [ 04/20/2018] ....18,947 | ....12,441,011 | ....2,349.0000 | ...... 1,229,092 .4,115,255 4,115,255 | ....... 248,106 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 | ......4,229,991 | ....2,349.0000 227,142 0 0 527,581 527,581 | .......(80,319) 0 0 0 0 0001......cce....
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... | 04/28/2017|04/27/2018] ....16,022 | ....21,798,741 | ....2,384.0000 | ...... 1,762,420 | oo 0 w0 ] 4212703 [ ) 4,212,703 | ..... (687,402) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... | 04/28/2017|04/27/2018| ......3,330 | ......5,738,769 | ....2,384.0000 | ......... 200,866 0 0 621,386 v 821,386 | ... 41,370 0 0 0 0 0001.......c.e.e.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... | 05/05/2017] 05/07/2018] ......1,909 | ......1,859,450 | ....2,399.0000 | ......... 114,502 0 0 335,549 335,549 | ... 21,157 0 0 0 0 0001............
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Description

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

9SCSSOCA........oovene

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

9SCSAOAM.

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

9SRBS0AQ...............

9SBCS0AO.

9SBCSO0AS...............

9SBCS0AQ........ccunnnr

9SMLS0DG.

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

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

9SBCS0AU.

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

eSS0 0 ——

9SMLAOAO.

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

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

9SMLAOAP.

9SBCSOAY..............

9SCSAOAN...............

9SBCSOBA..............

9SCSADAQ...............

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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 N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 05/05/2017|05/07/2018] ......9,140 | ......8,229,565 | ....2,399.0000 | ...... 1,005,400 | ool 0 0] 2,310,083 .| e 2,310,083 | ..... (378,171) 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 | .....5,868,663 | ....2,399.0000 | ......... 464,420 | oo 0 .0 ...1,067,086 |...| ....... 1,067,086 | ...... (174,687) 0 0 0 0 0001.....ccuee.e.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge .|ndex [Int E58DKGMJYYYJLN8C3868.... [ 05/12/2017| 05/14/2018] ......1,238 889,415 | ....2,391.0000 77,845 0 0 233,732 233,732 .13,018 0 0 0 0 0001.
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 05/12/2017| 05/14/2018] ....24,928 | ......7,481,126 | ....2,391.0000 | ....... 2,742,080 | ..oooovverirnnnnnnn 0 .0 ...6,598,351 | .| ....... 6,598,351 | ..... (980,281) 0 0 0 0 0001......cu...e.
Equity/l | RBC Capital
Fixed Annuity Hedge NA......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 05/12/2017| 05/14/2018] ......5,224 | ......7,390,272 | ....2,391.0000 | ......... 574,640 | ..o 0 .0 LA382774 | 1,382,774 | ...... (205,431) 0 0 0 0 0001............
Equity/I | Barclays Bank
.| Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5170UK5573..... [05/19/2017)05/21/2018] ......1,780 | .....4,239,479 | ....2,382.0000 233,589 0 0 490,517 ..490,517 | ........(64,720) 0 0 0 0 0001.
Equity/I | Barclays Bank
Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [05/19/2017]05/21/2018] ......7,335 | .....2,319,805 | ....2,382.0000 | ......... 962,572 0 0 2,021,315 [ .| ..cccoe 2,021,315 | ..... (266,698) 0 0 0 0 0001............
Equity/l | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [05/19/2017)05/21/2018] ....19,179 | ......... 250,082 | ....2,382.0000 | ...... 2,516,860 0 0 5,285,180 5,285,180 | ...... (697,341) 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 05/19/2017 [ 05/21/2018] ....43,120 | ....57,971,308 | ....2,382.0000 | ...... 5,658,638 | ..o | covviiiiiiiceann0 | 11,895,054 | ... | ... 11,895,054 | ...(1,599,564) 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 | ....25,498,801 | ....2,382.0000 8,655,931 0 0f... 18,176,676 | ...| ..... 18,176,676 | ...(2,398,280) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge. N/A......... ndex Bank of America... EYKN6V0ZCB8VD9IULBSO..... 05/19/2017|05/21/2018 ....37,422 | ....74,860,156 | ....2,382.0000 | ...... 4,910,889 | oo 0 0] 10,323,208 | ... | ...... 10,323,208 |...(1,388,193) 0 0 0 0 0001
Equity/I | Barclays Bank
.| Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5I70UK5573..... |05/19/2017]05/21/2018] ....23,936 | ....12,530,282 | ....2,382.0000 | ...... 3,141,121 0 0 6,596,072 6,596,072 | ..... (870,304) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 05/19/2017]05/21/2018] ....19,335 | ....12,830,380 | ....2,382.0000 | ...... 1,265,089 | .ooooorernnn 0 .0 3946917 | .| 3,946,917 | ....... 200,520 0 0 0 0 0001.......c.....
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 05/26/2017|05/25/2018] ....14,165 | ....22,870,568 | ....2,416.0000 | ...... 1,558,150 0 0 3,524,267 3,524,267 | ..... (501,726) 0 0 0 0 0001............
Equity/l
.| Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 05/26/2017|05/25/2018] ......3,129 | ......5,590,207 | ....2,416.0000 191,995 546,395 ...546,395 .30,491 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/07/2017|06/07/2018] ....10,308 | ....10,280,017 | ....2,433.0000 | ...... 1,133,880 | oo 0 .0 . 2,447,057 | .| e 2,447,057 | ..... (336,273) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 06/07/2017(06/07/2018| ......6,227 | ......7,832,278 | ....2,433.0000 | ......... 684,970 | ..ooovvvvviriinnnnn 0 .0 L A478252 || e 1,478,252 | ...... (203,141) 0 0 0 0 0001.............
Equity/I
. | Fixed Annuity Hedge. .|ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 06/07/2017|06/07/2018] ......1,566 | ......1,540,178 | ....2,433.0000 100,443 0 0 255,575 255,575 13,451 0 0 0 0 0001.
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/14/2017|06/14/2018] ......4,430 | .....5,180,580 | ....2,438.0000 | ......... 487,300 | oo 0 ] . A,047875 || e 1,047,875 | ...... (135,342) 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 06/14/2017| 06/14/2018] ......1,887 | ......1,950,336 | ....2,438.0000 | ......... 123,749 0 0 304,655 v 304,685 | ... 14,510 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |06/14/2017)| 06/14/2018] ....24,357 | ......8,011,005 | ....2,438.0000 | ....... 2,679,270 | woooovvvererninnnnn 0 .0 ..5761418 | .| ... 5,761,418 | ..... (744,136) 0 0 0 0 0001.......c.e.e.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge NA......... ndex |Int E58DKGMJYYYJLN8C3868.... | 06/21/2017] 06/21/2018] ....19,716 | ....12,180,486 | ....2,436.0000 | ...... 1,263,007 | ool 0 .0 ...3,305,625 | ... | ....... 3,305,625 | ....... 140,672 0 0 0 0 0001............
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Description

S&P 500 OTC Call Option 9SRBSOAY...............

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

9SRBSOAW.............

9SMLS0DQ.

9SRBSOBA..............

9SMLSODO.............

9SRBS0AS.

9SRBS0AU...............

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

9SMLSODS.

9SMLAOAR...............

9SMLSODW.............

9SMLS0DU.

9SMLAOAS...............

9SMLSODY........cocvene

9SBCS0BC.

9SBCSOBI

9SBCSOBE...............

9SMLSOEC.

9SBCSO0BK............

9SMLAOAT.......coers.

9SCSSOCC......covvvneer

9SBCSOBG...............

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 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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 | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ....66,636 | ....27,361,643 | ....2,436.0000 | ...... 8,715,322 | ..o 0 w0 16,080,614 |...| ... 16,080,614 | ...(2,014,133) 0 0 0 0 0001............
Equity/l | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ....24,760 | ....12,881,941 | ....2,436.0000 | ...... 3,238,360 | ..ooovvvrrerrred 0 0] 5,975,089 | ... | e 5,975,089 | ..... (748,393) 0 0 0 0 0001
Equity/l
. |ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... | 06/21/201706/21/2018] ....42,412 | ....51,427,905 | ....2,436.0000 | ...... 5,547,065 | oo | o0 | 10,242,499 | ...| ... 10,242,499 | ...(1,268,577) 0 0 0 0 0001.
Equity/l | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ....39,033 | ...74,539,408 | ....2,436.0000 | ...... 5,105,126 | ..ovovvvvrrrrred 0 0] 9,419,452 [ L) 9,419,452 |...(1,179,807) 0 0 0 0 0001......cu...e.
Equity/l
NA......... ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... [ 06/21/2017(06/21/2018] ...21,847 | ......... 141,265 | ....2,436.0000 | ....... 2,857,369 0 0 5,276,051 |..| ....... 5,276,051 | ..... (653,461) 0 0 0 0 0001............
Equity/l | RBC Capital
.| ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ......1,646 | ......4,009,014 | ....2,436.0000 215,280 0 0 397,213 ..397,213 | ........(49,752) 0 0 0 0 0001.
Equity/l | RBC Capital
NA......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 06/21/2017]| 06/21/2018] .....7,177 | ......2,369,849 | ....2,436.0000 | ......... 938,680 | ...ooovvvvrerennnnn 0 .0 L A731,955 | 1,731,955 | ... (216,931) 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 06/28/2017|06/28/2018| ......3,319 | ......6,340,913 | ....2,441.0000 | ......... 206,575 0 0 556,490 556,490 22,965 0 0 0 0 0001.............
Equity/l
.| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 06/28/2017 [ 06/28/2018] ....17,462 | ....25,539,380 | ....2,441.0000 | ...... 1,920,820 .4,199,854 4,199,854 | ...... (500,774) 0 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/07/2017|07/06/2018| .....2,342 | ......2,228,740 | ....2,425.0000 | ......... 162,722 | oo 0 il 440,803 w0 440,803 | e 14,617 0 0 0 0 0001............
Equity/l
N/A......... ndex Bank of America... EYKN6V0ZCB8VD9IULBSO..... 07/07/2017|07/06/2018 ....11,463 | ....14,788,748 | ....2,425.0000 | ...... 1,260,930 0 0 2,956,515 2,956,515 | ...... (320,871) 0 0 0 0 0001
Equity/l
.|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |07/07/2017|07/06/2018] ......3,126 | ......3,092,105 | ....2,425.0000 .343,860 806,252 ...806,252 | ........(87,503) 0 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |07/14/2017)|07/13/2018| ......1,574 | ......1,460,806 | ....2,459.0000 95,258 0 (VN IO 249,006 e 249,006 | ...........8,662 0 0 0 0 0001.......c.....
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [07/14/2017(07/13/2018| ......6,055 | ......8,140,184 | ....2,459.0000 | ......... 666,050 | .......oooovuvnnnnn 0 .0 ..1,397,403 | .| e 1,397,403 | ...... (172,362) 0 0 0 0 0001............
Equity/I | Barclays Bank
.|ndex [PLC G5GSEF7VJP5I70UK5573..... [07/14/2017]07/13/2018] ....23,661 | ....10,257,615 | ....2,459.0000 | ...... 2,602,710 ..5,454,898 5,454,898 | ..... (659,163) 0 0 0 0 0001.
Equity/l | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [07/21/2017]07/20/2018] ....39,854 | ...76,661,103 | ....2,473.0000 | ...... 4,986,134 0 0 8,937,646 8,937,646 | ..... (924,425) 0 0 0 0 0001............
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJPS5I70UKS573..... [07/21/2017]07/20/2018] ....40,226 | ....15,569,584 | ....2,473.0000 | ...... 5,032,675 0 0 9,021,071 | ... | oo 9,021,071 | ..... (933,054) 0 0 0 0 0001,
Equity/I
.|ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... |07/21/2017|07/20/2018| ......7,664 | ......2,309,352 | ....2,473.0000 958,843 0 0 1,720,523 1,720,523 | ...... (182,198) 0 0 0 0 0001.
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/21/2017|07/20/2018 ....38,527 | ....46,550,511 | ....2,473.0000 | ...... 4,820,113 | oo 0 ] ...8,640,083 | .| ...... 8,640,053 | ...... (893,645) 0 0 0 0 0001.............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/21/201707/20/2018] ....18,358 | ....12,281,106 | ....2,473.0000 | ...... 1,082,204 | .o 0 .0 2724313 || e 2724313 86,346 0 0 0 0 0001............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [07/21/2017]| 07/20/2018] ......2,249 | .....5,560,742 | ....2,473.0000 | ......... 281,372 0 0 501,803 r0e0ern501,803 | ........(54,173) 0 0 0 0 0001.......c.e.e.
Equity/I | Barclays Bank
NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [07/21/2017]07/20/2018] ....37,184 | ....13,047,594 | ....2,473.0000 | ...... 4,652,090 | ... 0 .0 ...8,338,873 | .| ....... 8,338,873 | ..... (862,494) 0 0 0 0 0001............
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Description

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

9SMLSOEA..............

9SMLAOAU..............

9SMLSOEG.

9SMLSQEE..............

9SMLAOAV...............

9SRBS0BC.

9SDBSOAE..............

9SBCSOBM..............

9SDBAOAD.

9SBCSO0BO...............

9SMLSOEK.............

9SMLSOEL...

9SCSSOCE...........c....

9SMLSOEQ..............

9SMLSOEM.

9SCSS0CG..............

RS TO3 {10 I——

9SMLADAW.

9SCSMOAA.............

9SMLAQAX...............

9SBCS0BQ...............

9SDBAOQAE...............

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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 N/A......... ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... [07/21/2017{07/20/2018| ...27,199 | ......... 341,211 | ...2,473.0000 | ...... 3,402,867 | ..oooovvvrvrinnnnnn 0 0] 8,106,017 [ ) e 6,106,017 | ..... (646,609) 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/28/2017|07/27/2018| ......3,730 | ......6,551,065 | ....2,472.0000 222495 0 0 557,214 v D51 214 | L 10,155 0 0 0 0 0001.....ccuee.e.
Equity/l
.| Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... | 07/28/2017[07/27/2018] ....15,473 | ....27,450,198 | ....2,472.0000 | ...... 1,702,030 0 0 3,524,270 3,524,270 | ..... (351,198) 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 07/28/2017(07/27/2018| ......3,762 | ......3,270,588 | ....2,472.0000 | ......... 413,820 0 0 856,867 cevee856,867 (85,388) 0 0 0 0 0001......cu...e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 08/07/2017(08/07/2018| ......2,205 | ......2,530,528 | ....2,481.0000 | ......... 131,837 0 0 325,094 325,004 5,339 0 0 0 0 0001............
Equity/I | RBC Capital
.| Fixed Annuity Hedge .| ndex | Markets ES7IP3U3RHIGC71XBU11......| 08/07/2017)| 08/07/2018] ......6,211 | .....7,249,219 | ....2,481.0000 683,210 .1,404,823 1,404,823 | ...... (131,558) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 08/07/2017|08/07/2018] ....14,136 | ....15,669,428 | ....2,481.0000 | ...... 1,554,960 | ..ol 0 03,193,469 [ ) e 3,193,469 | ..... (296,416) 0 0 0 0 0001............
Equity/l | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [08/14/2017)|08/14/2018] ......5,382 | .....7,570,129 | ....2,466.0000 | ......... 592,020 | ..ooooovvveviinnnnn 0 0] 1,286,326 || 1,286,326 | ...... (106,763) 0 0 0 0 0001.............
Equity/l
.| Fixed Annuity Hedge .|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 08/14/2017|08/14/2018] ......1,748 | ......1,920,889 | ....2,466.0000 116,382 0 0 289,595 289,595 3,662 0 0 0 0 0001.
Equity/l | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |08/14/2017]|08/14/2018] ....21,737 | ....11,589,448 | ....2,466.0000 | ....... 2,391,070 | wooovvvvrerninnnnn 0 w0 ] 5,195,256 | ... | . 5,195,256 | ...... (431,200) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge. N/A......... ndex Bank of America... EYKN6V0ZCB8VD9IULBSO..... 08/21/2017|08/21/2018] ....18,984 | ..........41,282 | ....2,428.0000 | ...... 2,496,396 | ..ooovovevird 0 w0 ] 5,194,161 | ] 5,194,161 | ...... (404,640) 0 0 0 0 0001 ...
Equity/I
.| Fixed Annuity Hedge: .|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 08/21/2017|08/21/2018] ......1,581 | ......3,839,253 | ....2,428.0000 207,902 432,573 ..432,573 | .......(33,699) 0 0 0 0 0001.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/21/2017]08/21/2018] ......6,453 | ...15,670,272 | ....2,428.0000 | ......... 848,570 [ ..oovevvrvrerennnnd 0 w0 ] e 1,754,801 [ ) e 1,754,801 | ...... (140,228) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 08/21/2017]08/21/2018] ....31,746 | ....41,381,853 | ....2,428.0000 | ...... 4,174,599 0 0 8,685,938 |...| ...... 8,685,938 | ...... (676,660) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 08/21/2017[08/21/2018] ....44,643 | ...87,129,916 | ....2,428.0000 | ...... 5,870,555 | ..oovvvvricerenn0 | o0 | 12,214,652 | ...| ... 12,214,652 | ...... (951,557) 0 0 0 0 0001.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/21/2017)|08/21/2018 ....22,249 | ......8,409,445 | ....2,428.0000 2,925,744 0 0f....605029 |..][ ... 6,050,296 | ...... (483,487) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [ 08/21/2017| 08/21/2018] ....55,992 | ....19,749,933 | ....2,428.0000 | ...... 7,362,948 | oo 0 w0 15,226,221 | ... | ...... 15,226,221 | ...(1,216,746) 0 0 0 0 0001.............
Equity/I
. | Fixed Annuity Hedge: .| ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 08/21/2017 08/21/2018] ....20,042 | ....14,048,120 | ....2,428.0000 | ...... 1,382,698 .4,150,622 4,150,622 43,113 0 0 0 0 0001.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/21/2017]| 08/21/2018] ........589 | ........ 900,925 | ....2,428.0000 | ...........21,736 0 0 33,820 33,820 | ........(19,931) 0 0 0 0 0001......cce....
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 08/28/2017|08/28/2018| ......2,987 | ......5,311,334 | ....2,444.0000 202,967 0 0 583,157 583,157 3,984 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |08/28/2017|08/28/2018] ....17,007 | ....24,579,277 | ....2,444.0000 | ...... 1,870,770 | oo 0 w0 ] 4,453,921 [ ) e 4,453,921 (325,987) 0 0 0 0 0001.......c.e.e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [09/07/2017]09/07/2018] ......1,521 | ......1,449,479 | ....2,465.0000 | ......... 106,865 0 0 272,569 272,569 (394) 0 0 0 0 0001............
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SCHEDULE DB - PART A - SECTION 1

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

Description

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

9SMLSOEQ...............

9SMLSQES..............

9SBCSO0BS.

9SBCAOQAB..............

9SMLSOEU...............

9SCSSOCK.

9SBCSOBY.....c0cc0.

9SMLSOEW..............

9SBCSOBW.

9SMLAQAY..............

9SCSSOCM.............

9SMLSOEY.

9SMLSOFA..............

9SBCSOBU..............

9SMLAOAZ..

9SMLSOFC...............

9SMLSOFE.............

9SDBS0AG.

9SDBAOAF.............

9SRBSOBE..............

9SDBAOAG..............

9SMLSOFG......covreee.

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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 N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 09/07/2017(09/07/2018| .....4,410 | .....4,769,969 | ....2,465.0000 | ......... 485,100 | s 0 0] 1,096,260 ... | ........ 1,096,260 | ........(78,922) 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |09/07/2017)09/07/2018] ...11,123 | ...13,789,769 | ....2,465.0000 | ...... 1,223,530 | coovorerercrcind 0 .0 ..2,765,011 | .| ..coeee 2,765,011 | ..... (199,060) 0 0 0 0 0001.....ccuee.e.
Equity/I | Barclays Bank
. | Fixed Annuity Hedge. .|ndex |PLC G5GSEF7VJP5I70UK5573..... [09/14/2017]|09/14/2018] ....20,668 | ....11,949,029 | ....2,496.0000 | ...... 2,273,480 .4,710,029 4,710,029 | ...... (318,012) 0 0 0 0 0001.
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [09/14/2017]09/14/2018] ......1,547 | .....1,761,908 | ....2,496.0000 | ......... 105,784 0 0 236,017 236,017 (2,982) 0 0 0 0 0001......cu...e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6VOZCB8VDOIULBSO..... [09/14/2017(09/14/2018| .....4,464 | .....3,299,210 | ....2,496.0000 | ......... 491,040 | oo 0 .0 ..1,018,364 | .| ....... 1,018,364 | ........(71,188) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
.| Fixed Annuity Hedge .|ndex [Int E58DKGMJYYYJLN8C3868.... [09/21/2017)| 09/21/2018] ......1,668 | .....4,171,001 | ....2,501.0000 220,643 0 0 377,131 ..377,131 (25,968) 0 0 0 0 0001.
Equity/I | Barclays Bank
Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [09/21/2017]09/21/2018] ....38,591 | ...77,361,062 | ....2,501.0000 | ...... 5,104,817 | e 0 .0 ...8,769,809 | .| ....... 8,769,809 | ..... (565,552) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [09/21/2017(09/21/2018| ......5,883 | ....14,711,030 | ....2,501.0000 | ......... 778,203 | ..ooovvvvvevininnn 0 .0 ..1,338310 | ... | o 1,338,310 | ........(89,490) 0 0 0 0 0001.............
Equity/I | Barclays Bank
. | Fixed Annuity Hedge. .|ndex |PLC G5GSEF7VJP5I70UK5573..... [09/21/2017]09/21/2018] ....30,649 | ....12,790,569 | ....2,501.0000 | ...... 4,054,250 0 0 6,964,988 6,964,988 | ...... (449,162) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [09/21/2017|09/21/2018] ....16,804 | ....12,020,384 | ....2,501.0000 | ...... 1,084,194 0 0 2,534,881 |..| ..ccccc 2,534,881 | .......(56,525) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge. N/A......... ndex Int E58DKGMJYYYJLNBC3868.... | 09/21/2017|09/21/2018] ....21,843 | ......... 210,050 | ....2,501.0000 | ...... 2,889,392 | .o 0 .0 ...4,938,655 | .| ........ 4,938,655 | ...... (340,055) 0 0 0 0 0001
Equity/I
. | Fixed Annuity Hedge: . |ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 09/21/2017(09/21/2018] ....23,014 | ......8,279,487 | ...2,501.0000 | ...... 3,044,292 0 0 5,235,402 5,235,402 (350,081) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [09/21/2017|09/21/2018] ....40,278 | ....52,019,982 | ....2,501.0000 5,327,974 0 0 ..9,162,750 | .| ........ 9,162,750 | ...... (612,695) 0 0 0 0 0001.......c.....
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [09/21/2017]09/21/2018] ....23,386 | ......5,508,822 | ....2,501.0000 | ...... 3,093,500 | .ooovvvvvrrerd 0 .0 ..5314471 | .| 5314471 | ... (342,722) 0 0 0 0 0001............
Equity/l
. | Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 09/28/2017|09/28/2018] ......3,092 | ......5,800,749 | ....2,510.0000 206,453 0 0 447,923 ..447,923 | .......(14,684) 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/28/201709/28/2018] ....15,669 | ....21,940,434 | ...2,510.0000 | ...... 1,566,900 | ..o 0 .0 ..3,459919 | .| ...... 3,459,919 | ..... (276,726) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 10/06/2017(10/05/2018| .....4,146 | .....3,910,672 | ....2,549.0000 | ......... A14,600 | coovorerernnnd 0 w0 | 815,677 v 815,677 | .......(48,107) 0 0 0 0 0001.............
Equity/I
.| Fixed Annuity Hedge .|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/06/2017 [ 10/05/2018| ....10,497 | ....12,170,501 | ....2,549.0000 | ...... 1,049,700 ..2,061,136 2,061,136 | ..... (122,623) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [ 10/06/2017(10/05/2018| ......1,848 | ......1,830,419 | ....2,549.0000 | ......... 119,196 0 0 206,669 206,669 | .......(15,351) 0 0 0 0 0001......cce....
Equity/l | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 10/13/2017| 10/12/2018 ....26,837 | ....16,110,503 | ....2,553.0000 | ....... 2,683,700 0 0 5,287,428 5,287,428 (295,740) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 10/13/2017|10/12/2018| ......1,500 | ......1,248,500 | ....2,553.0000 96,133 0 (U [N 166,814 v 166,814 ] .......(13,843) 0 0 0 0 0001.......c.e.e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/20/2017] 10/19/2018] ....27,310 | ..........79,832 | ....2,575.0000 [ ...... 3,607,924 0 0 5,026,169 5,026,169 | ..... (243,832) 0 0 0 0 0001............
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SCHEDULE DB - PART A - SECTION 1

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

Description

S&P 500 OTC Call Option 9SBCSOCC...............
S&P 500 OTC Call Option 9SBCSOCE...............

S&P 500 OTC Call Option 9SRBS0BG.

S&P 500 OTC Call Option 9SBCSOCA...............

S&P 500 OTC Call Option 9SMLAOBA...............

S&P 500 OTC Call Option 9SMLSOFK..

S&P 500 OTC Call Option  9SMLSOF.................

S&P 500 OTC Call Option 9SMLAOBB...............

S&P 500 OTC Call Option 9SRBSOBI...

S&P 500 OTC Call Option 9SDBSOAI.................

S&P 500 OTC Call Option 9SMLSOFM...............

S&P 500 OTC Call Option 9SMLAOBC.

S&P 500 OTC Call Option 9SCSAQAP...............

S&P 500 OTC Call Option 9SMLSOFO...............

S&P 500 OTC Call Option 9SRBSOBM.

S&P 500 OTC Call Option 9SBCSOCG............

S&P 500 OTC Call Option 9SMLSOFQ...............

S&P 500 OTC Call Option 9SMLAOBD..

S&P 500 OTC Call Option 9SMLSOFU...............

S&P 500 OTC Call Option 9SRBSOBK...............

S&P 500 OTC Call Option 9SMLSOFW..............

S&P 500 OTC Call Option 9SMLSOFS...............

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/20/2017| 10/19/2018] ....50,008 | ....12,471,742 | ....2,575.0000 | ...... 6,606,557 | ...oovvvvvirinnnnnn 0 009,193,926 | ... | ... 9,193,926 | ..... (424,520) 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [ 10/20/2017]10/19/2018] ....41,239 | ...75,930,067 | ....2,575.0000 | ...... 5,448,084 | ....ooovvvvvrre 0 .0 1581753 || e 7,581,753 | ..... (350,079) 0 0 0 0 0001.....ccuee.e.
Equity/l | RBC Capital
.| Fixed Annuity Hedge .| ndex | Markets ES7IP3U3RHIGC71XBU11...... | 10/20/2017] 10/19/2018] ......1,716 | ......4,419,060 | ....2,575.0000 226,701 0 0 .315,580 ...315,580 | .......(15,721) 0 0 0 0 0001.
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [10/20/2017]10/19/2018] ....27,112 | ....12,569,600 | ....2,575.0000 | ...... 3,581,766 | ...oooovorvrered 0 .0 L A984 517 || e 4,984,517 | ...... (230,155) 0 0 0 0 0001......cu...e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/20/2017]10/19/2018] ....17,999 | ....12,051,983 | ....2,575.0000 | ...... 1128717 | o) 0 .0 LAT21233 ] e 1,727,233 | ..... (201,278) 0 0 0 0 0001............
Equity/l
. | Fixed Annuity Hedge .|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 10/20/2017 [ 10/19/2018] ....50,792 | ....70,990,814 | ....2,575.0000 | ...... 6,710,131 .9,347,828 9,347,828 | ..... (453,487) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 10/20/2017(10/19/2018| .....5,231 | ..........51,504 | ....2,575.0000 | ......... 691,067 0 0 962,720 962,720 | ........(46,704) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/27/201710/26/2018| ......3,495 | ......5,910,650 | ....2,581.0000 | ......... 224,344 0 0 329,324 329,324 | ........(41,952) 0 0 0 0 0001.............
Equity/l | RBC Capital
.| Fixed Annuity Hedge: .| ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 10/27/2017| 10/26/2018] ....13,886 | ....19,621,294 | ....2,581.0000 | ...... 1,388,600 ..2,545,484 2545484 | ..... (115,833) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 11/07/2017|11/07/2018| .....9,909 | ....11,251,150 | ....2,591.0000 | ......... 990,900 | ..ooovvvvvrviiinnnn 0 .0 LAT72,108 | e 1,772,108 | ...... (103,196) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge. N/A......... ndex Bank of America... EYKN6V0ZCB8VD9IULBSO..... 11/07/2017 11/07/2018( ......5,288 | ......4,580,252 | ....2,591.0000 528,800 0 (VN [ 947,543 947,543 | ........(54,692) 0 0 0 0 0001
Equity/I
.| Fixed Annuity Hedge .|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [11/07/2017|11/07/2018] .....2,189 | .....1,771,998 | ....2,591.0000 146,597 199,628 ...199,628 | ........(29,240) 0 0 0 0 0001.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 11/14/2017| 11/14/2018] ......1,567 | ......1,361,643 | ....2,579.0000 | ......... 116,381 | oo 0 w0 159,734 169,734 | .....(21,130) 0 0 0 0 0001.......c.....
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... [ 11/14/2017| 11/14/2018] ....27,213 | ....13,028 451 | ....2,579.0000 | ....... 2,721,300 | oo 0 .0 ..5210,269 |...| ....... 5210,269 | ..... (182,189) 0 0 0 0 0001............
Equity/l | RBC Capital
Fixed Annuity Hedge .|ndex [Markets ES7IP3U3RHIGC71XBU11...... [ 11/21/2017| 11/21/2018 ....24,167 101,362 | ....2,599.0000 3,398,122 0 0 .4,341,818 4341818 | ... (129,838) 0 0 0 0 0001.
Equity/l | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [ 11/21/2017] 11/21/2018] ....48,291 | ....16,748,149 | ....2,599.0000 | ...... 6,790,198 | ...ooovvvvvvnnnnnn 0 .0 ..8,673,306 [...| ....... 8,673,306 | ...... (228,370) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/21/2017)11/21/2018 .....5,340 | ...........98,763 | ...2,599.0000 | ......... 750,857 0 0 960,094 ......960,094 | ........(27,482) 0 0 0 0 0001.............
Equity/I
.| Fixed Annuity Hedge . |ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/21/2017 [ 11/21/2018] ....18,857 | ....12,111,480 | ....2,599.0000 | ...... 1,317,916 .1,715,606 1,715,606 | ...... (272,690) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/21/2017)11/21/2018] ...40,742 | ...70,810,572 | ...2,599.0000 | ...... 5,728,733 | wovvevvverrrrrernd 0 .0 1325119 || e 7325119 | ... (209,678) 0 0 0 0 0001......cce....
Equity/l | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 11/21/2017] 11/21/2018] ......1,693 | ......4,400,158 | ....2,599.0000 238,053 0 0 304,163 v 304,163 ] .........(9,096) 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 11/21/201711/21/2018] ....45,767 | ....66,930,221 | ....2,599.0000 | ...... 6,435,298 | ....ooovvvirninnnnn 0 .0 8228577 | .| o 8,228,577 (235,539) 0 0 0 0 0001.......c.e.e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/21/2017] 11/21/2018] ....23,455 | ......7,570,974 | ....2,599.0000 | ...... 3,298,008 | ......ccccoooennn 0 .0 ..4217,040 | .. ....... 4,217,040 | ..... (120,710) 0 0 0 0 0001............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

S&P 500 OTC Call Option  9SMLSOFY...............
S&P 500 OTC Call Option 9SMLAOBE..............

S&P 500 OTC Call Option 9SDBS0AK.

S&P 500 OTC Call Option 9SCSAOAQ...............

S&P 500 OTC Call Option 9SDBAOAH...............

S&P 500 OTC Call Option 9SMLSOGA.

S&P 500 OTC Call Option 9SRBSOBO...............

S&P 500 OTC Call Option 9SRBSOBU...............

S&P 500 OTC Call Option 9SMLAOBF..

S&P 500 OTC Call Option 9SRBSOBS...............

S&P 500 OTC Call Option 9SRBSOBY...............

S&P 500 OTC Call Option 9SRBSOBW

S&P 500 OTC Call Option 9SRBSOBQ...............

S&P 500 OTC Call Option 9SRBSOCA...............

S&P 500 OTC Call Option 9SDBAOAI...

S&P 500 OTC Call Option 9SDBMOAC..............

S&P 500 OTC Call Option 9SBCSOCI................

S&P 500 OTC Call Option 9SCSAOAR.

S&P 500 OTC Call Option 9SDBMOAD..............

S&P 500 OTC Call Option 9SMLSOGC............

S&P 500 OTC Call Option 9SMLMOAA..............

S&P 500 OTC Call Option 9SCSAOAS...............

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 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 11/28/2017| 11/28/2018] ....11,766 | ....16,358,578 | ....2,627.0000 | ...... 1,176,600 | ool 0 0] 11,936,901 ) e 1,936,901 (39,773) 0 0 0 0 0001............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 11/28/201711/28/2018| ......3,156 | ......6,050,073 | ....2,627.0000 | ......... 219,721 0 0 237,980 237,980 | ........(48,793) 0 0 0 0 0001 ...,
Equity/l
.|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 12/07/2017 [ 12/07/2018] ....12,840 | ....15,109,895 | ....2,637.0000 | ...... 1,412,400 ..2,088,484 2,088,484 (33,590) 0 0 0 0 0001.
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 12/07/2017] 12/07/2018] .....1,612 | .....1,421,332 | ...2,637.0000 | ......... 119,449 | oo 0 w0 | 116,797 v 116,797 | .......(25,656) 0 0 0 0 0001......cu...e.
Equity/l
NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 12/14/2017(12/14/2018| ......1,580 | .....1,280,921 | ....2,652.0000 | ......... 116,489 | oo 0 w0 105,709 v 105,709 (25,431) 0 0 0 0 0001............
Equity/l
.|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/14/2017 [ 12/14/2018] ....29,159 | ....15,100,545 | ....2,652.0000 | ...... 3,207,490 4,512,246 4,512,246 (38,935) 0 0 0 0 0001.
Equity/l | RBC Capital
NA......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/121/2017] 12/21/2018] ......1,870 | ......5,020,146 | ....2,685.0000 | ......... 272,590 0 0 260,209 260,209 ..137 0 0 0 0 0001............
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/21/2017] 12/21/2018] ....24,224 | ......6,689,948 | ....2,685.0000 | ...... 3,531,132 | oo 0 .0 ..3,370,755 | .| s 3,370,755 9,546 0 0 0 0 0001.............
Equity/l
.| ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... | 12/21/2017 12/21/2018] ....18,137 | ....11,989,290 | ....2,685.0000 | ...... 1,322,006 972,236 ..972,236 | ...... (286,450) 0 0 0 0 0001.
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 12/121/2017| 12/21/2018] ......5,543 99,329 | ....2,685.0000 808,003 0 0. 771,305 ceveeeenn 171,305 ..2,184 0 0 0 0 0001............
Equity/l | RBC Capital
N/A......... ndex Markets ES7IP3U3RHIGC71XBU11...... | 12/21/2017| 12/21/2018] ....37,067 | ....69,200,161 | ....2,685.0000 | ...... 5,403,257 | ooovvevererend 0 .0 ...5,157,850 | ... | ..ccc.. 5,157,850 | ......... 14,607 0 0 0 0 0001.............
Equity/I | RBC Capital
.|ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/21/2017| 12/21/2018] ....46,831 | ....17,210,778 | ....2,685.0000 | ...... 6,826,555 .6,516,505 6,516,505 18,455 0 0 0 0 0001.
Equity/l | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 12/21/2017| 12/21/2018] ....29,826 | ...........10,738 | ....2,685.0000 | ...... 4347736 | oo 0 .0 4150270 || e 4,150,270 | .cocoe 11,754 0 0 0 0 0001 ...
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/21/2017| 12/21/2018 ....48,153 | ...70,539,761 | ....2,685.0000 | ...... 7,019,263 | .ooooveverd 0 .0 ..6,700461 | .| ....... 6,700,461 | ........ 18,976 0 0 0 0 0001............
Equity/l
.|ndex [Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 12/28/2017 | 12/28/2018| ......3,405 | ......6,611,348 | ....2,688.0000 246,135 185,087 ....(54,631) 0 0 0 0 0001.
Equity/I
N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 12/28/2017 [ 12/28/2018| ........625 | ......1,058,891 | ....2,688.0000 | ...........31,080 0 0 7,013 7,013 | .......(24,147) 0 0 0 0 0001............
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UKS5573..... | 12/28/2017|12/28/2018] ....11,535 | ....15,711,359 | ....2,688.0000 | ...... 1,153,500 | ooooovrcren 0 .0 ..1,618,101 || v 1,618,101 | ......... 14,722 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
.|ndex [Int E58DKGMJYYYJLN8C3868.... [ 01/05/2018)| 01/07/2019)] ......1,327 619,952 | ....2,743.0000 0 95,730 0 48,337 |.......(47,392) 0 0 0 0 0001.
Equity/l
N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |01/05/2018)01/07/2019] ........813 | ......... 219,452 | ...2,743.0000 | .cooveverereenen (VN I 50,621 w0 30,940 correrernnn30,940 | .......(19,681) 0 0 0 0 0001.............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [01/05/2018|01/07/2019] ......8,264 | ......9,639,429 | ....2,743.0000 0 826,400 0 ... 947,978 e Q47978 | ... 121,578 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6VOZCB8VDOIULBSO..... [01/12/2018(01/14/2019] .......474 | ......... 671,484 | ....2,786.0000 0 28,644 0 6,601 6,601 (22,043) 0 0 0 0 0001.......c.e.e.
Equity/I | Credit Suisse FB
NA......... ndex |Int E58DKGMJYYYJLN8C3868.... | 01/12/2018]| 01/14/2019] ........825 | ........ 409,577 | ...2,786.0000 | .................. 0. 61,372 w0 ] 21,847 21,847 (39,525) 0 0 0 0 0001............
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Description

S&P 500 OTC Call Option 9SMLSOGE..............

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

9SDBSO0AQ...............

9SMLS0GG

9SBCSOCK.........c...e

9SCSS0CO...........

9SMLAOBG.

9SDBSOAM..............

9scssocq............

9SDBS0AO.

9SMLAOQBH...............

9SBCSOCM.............

9SMLAGOBI...

9SCSMOAB..............

9SMLSOGI

9SDBAOAJ..

9SDBS0AS...............

9SDBSO0AU...............

9SBCSOCW....

9SBCS0CO.............

9SMLSOGK...............

9SMLAO0BJ

9SBCSOCS..............

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 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [01/12/2018(01/14/2019] ....20,250 | ......9,300,469 | ....2,786.0000 | ..........ccccoc 0 | .....2,025,000 0] 1,926,125 [ ) e 1,926,125 | ........(98,875) 0 0 0 0 0001............
Equity/I
N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [01/19/2018(01/21/2019] ....56,072 | ....76,968,496 | ....2,810.0000 | ........ccoeveveren 0...8840,312 .0 LATTIABT || 4,779,187 |..(4,061,124) 0 0 0 0 0001.....ccuee.e.
Equity/l
.| ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... |01/19/2018(01/21/2019] ......5,747 19,672 | ....2,810.0000 906,072 490,791 ..490,791 | ..... (415,281) 0 0 0 0 0001.
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [01/19/2018)01/21/2019] ....23,773 | ....66,809,262 | ....2,810.0000 | ...cccovverercrcccd 0|....3,748,051 .0 ..2,028,081 | .| ..cocee 2,028,081 |...(1,719,970) 0 0 0 0 0001......cu...e.
Equity/I | Credit Suisse FB
NA......... ndex |Int E58DKGMJYYYJLN8C3868.... [01/19/2018| 01/21/2019] ......2,452 | ......6,890,856 | ....2,810.0000 | .......cccocecrcrc 0. 386,582 0 208,120 208,120 | ...... (178,462) 0 0 0 0 0001............
Equity/l
.|ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... |01/19/2018/01/21/2019] ....15,948 | ......9,869,774 | ....2,810.0000 ...1,254 470 .362,024 ..362,024 | ...... (892,446) 0 0 0 0 0001.
Equity/l
NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [01/19/2018(01/21/2019] ....12,782 | ....11,100,685 | ....2,810.0000 | ...........coceceen 0...2015210 .0 ..1,089,449 | .| ... 1,089,449 (925,761) 0 0 0 0 0001............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [01/19/2018]| 01/21/2019)] ....35,687 |..100,291,176 | ....2,810.0000 | ....ccccvvvcrcrccc 0|...5626412 0 3,029,031 3,029,031 |...(2,597,381) 0 0 0 0 0001.............
Equity/l
.|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |01/19/2018(01/21/2019] ....47,354 | ....58,299,674 | ....2,810.0000 ....1,465,832 .4,036,126 ...(3,429,706) 0 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [01/26/2018(01/28/2019] ......2,614 | ......5,320,555 | ....2,873.0000 | .......ccccooven 0. 215,446 0 36,179 36,179 | ..... (179,267) 0 0 0 0 0001............
Equity/I | Barclays Bank
N/A......... ndex PLC G5GSEF7VJP5I70UK5573..... | 01/26/2018]01/28/2019] ......6,293 | .....7,478,081 | ....2,873.0000 0 629,300 (V1N [ 405,715 veree 405,715 (223,585) 0 0 0 0 0001
Equity/I
.|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/07/2018(02/07/2019] ......1,656 .960,034 | ....2,682.0000 70,088 109,910 ceeeenn(60,177) 0 0 0 0 0001.
Equity/I | Credit Suisse FB
NA......... ndex |Int E58DKGMJYYYJLNBC3868.... | 02/07/2018| 02/07/2019] ........809 | .....1,499,048 | ....2,682.0000 | .........ccccc... (VN I 44,485 U IO 50,401 50,401 5916 0 0 0 0 0001.......c.....
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 02/07/201802/07/2019] ......9,200 | ......9,691,519 | ....2,682.0000 0 920,000 0 ..1,439329 || . 1,439,329 | ...... 519,329 0 0 0 0 0001............
Equity/l
.|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 02/14/2018(02/14/2019] .....1,312 | .....1,319,630 | ....2,699.0000 34,520 1,481 81,481 (53,039) 0 0 0 0 0001.
Equity/I
N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [02/14/2018(02/14/2019] ....24,642 | ....12,748,328 | ....2,699.0000 | ........cccooooo 0....2710,620 .0 3641912 || e 3,641,912 | ....... 931,292 0 0 0 0 0001............
Equity/l
N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 02/21/2018]02/21/2019] ....26,505 | ............. 8,104 |...2,701.0000 | ..ooooovvrerercc 0 |....3,975,750 .0 ...3,946,398 | .| ........ 3,946,398 (29,353) 0 0 0 0 0001
Equity/I | Barclays Bank
.|ndex |PLC G5GSEF7VJP5I70UK5573..... [02/21/2018)02/21/2019) ....49,561 | ...77,590,302 | ....2,701.0000 ...5,451,710 ..7,385,952 7,385,952 | ...1,934,242 0 0 0 0 0001.
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |02/21/2018]02/21/2019] .....5,675 | ..........18,909 | ...2,701.0000 | ........cccco.... 0. 624,250 w0 845,731 v 845,731 | . 221,481 0 0 0 0 0001.............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 02/21/2018|02/21/2019] ......1,651 | ......4,459,896 | ....2,701.0000 0 298,813 0. 246,302 v 246,302 (52,511) 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 02/21/2018(02/21/2019] ....16,225 | ......9,668,060 | ....2,701.0000 | .......cccvvvevenen 0]....1696811 .0 ..1,028251 || . 1,028,251 | ...... (668,560) 0 0 0 0 0001.......c.e.e.
Equity/I | Barclays Bank
NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [02/21/2018] 02/21/2019] ......5,808 | ....10,470,355 | ....2,701.0000 | ........cccccccc... 0. 638,880 w0 ] 865,552 covee..865,552 226,672 0 0 0 0 0001............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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 ¢} 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 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) BJ/A.C.V. | )/Accretion ltems Exposure Entity end (b)

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOCU............... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [02/21/2018(02/21/2019| ...66,171 | ...56,679,306 | ....2,701.0000 | ...cccovvrrrrcrccd 0]...7278810 w0 [ 9,861,298 | ... | ... 9,861,298 | ....2,582,488 0 0 0 0 0001.......cceee.
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOCQ. Fixed Annuity Hedge .|ndex [PLC G5GSEF7VJP5I70UK5573..... [02/21/2018|02/21/2019) ....22,537 | ......1,040,012 | ....2,701.0000 0 |....2479,070 ,358,633 3,358,633 | ....... 879,563 0 0 0 0
Equity/I

S&P 500 OTC Call Option 9SDBAOAK............... Fixed Annuity Hedge N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |02/28/2018|02/28/2019 .....2,672 | .....5,631,197 |...2,714.0000 | .....ccccoocrerevnd (VI I 266,800 N I IO 161,982 cerrnn 161,982 | ..cous (104,818) 0 0 0 0 0001.......cee.e.
Equity/l

S&P 500 OTC Call Option 9SMLSOGM.............. Fixed Annuity Hedge N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |02/28/2018 |02/28/2019 ......7,307 | ...11,069,713 | ....2,714.0000 0 803,770 0. 1,068,552 |...| .o 1,068,552 | ....... 264,782 0 0 0 0 0001............
Equity/I | RBC Capital

S&P 500 OTC Call Option 9SRBSOCC............... Fixed Annuity Hedge N/A......... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 03/07/2018 | 03/07/2019| ......7,808 | ....10,950,829 | ....2,727.0000 | ....occoeerercrcrc (VN I 780,800 w0 | 1,091,399 |...| oo 1,091,399 | ... 310,599 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SDBAOAL............... Fixed Annuity Hedge N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |03/07/2018{03/07/2019 ... 1,177 | ......... 929,839 | ...2,727.0000 | ....ccccoeeercren (V) I 120,696 20| 68,625 68,625 (52,071) 0 0 0 0 0001............
Equity/I

S&P 500 OTC Call Option 9SMLAOBK............... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0OZCB8VDIIULBSO..... |03/14/2018{03/14/2019 .....1,124 | ......... 731,362 |...2,749.0000 | .......coovovevenen (VN I 114,682 0 59,402 59,402 (55,279) 0 0 0 0 0001............
Equity/I

S&P 500 OTC Call Option 9SMLS0GO.............. Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... 03/14/2018|03/14/2019 ....24,561 | ....13,730,903 | ....2,749.0000 | .....ccovevvvvverecd 0 |...2456,100 w0 ] 3,192,055 | ... | oo 3,192,055 | ....... 735,955 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSODA............... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |03/21/2018(03/21/2019 .....1,715 | .....4,650,960 | ...2,712.0000 | ...oocoovercrcrccd (U I 318,819 0 263,160 263,160 | ........(55,659) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLS0GQ . | Fixed Annuity Hedge. .|ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/21/2018{03/21/2019 ....30,757 170,852 | ....2,712.0000 ..5,7117,726 724,470 4,724,470 (993,257) 0 0 0 0
Equity/l

S&P 500 OTC Call Option 9SMLSOGW.............. Fixed Annuity Hedge N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/21/2018{03/21/2019 .....4,034 | ...10,091,092 |...2,712.0000 | .....ccccooererend (U I 749,921 w0 [ 619,648 cierenn 819,648 | ... (130,273) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOGU........... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0OZCB8VDIIULBSO..... |03/21/2018{03/21/2019 ....19,927 | ......... 631,880 | ...2,712.0000 | .cocoovererereeren 0| ....3,704,429 0 | 3,060,913 | ... | oo 3,060,913 | ..... (643,516) 0 0 0 0 0001.............
Equity/I

S&P 500 OTC Call Option 9SMLSOGS............... | Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0OZCB8VDIIULBSO..... |03/21/2018{03/21/2019] .....5,867 | ......... 341,703 |...2,712.0000 | ....ocooveveverenen 0 |....1,090,675 w0 [ 901,208 cieeee901,208 | .. (189,467) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOGY............... | Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/21/2018{03/21/2019 ....81,094 | ....84,129,492 | ...2,712.0000 | ......ccvererereren 0 |...15,075,375 I I 12,456,551 |...| ... 12,456,551 |...(2,618,824) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLAOBL............... Fixed Annuity Hedge N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/21/2018{03/21/2019 ....15,528 | ....10,289,062 | ....2,712.0000 | ......ccccococreved 0]....1,553111 w0 | 1,055,587 |...| oo 1,055,587 |...... (497,523) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOHA............... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/21/2018{03/21/2019 ....54,153 | ....85,160,026 | ....2,712.0000 | ......cccererereren 0 |...10,067,043 0| 8,318,243 | ... | ..o 8,318,243 |...(1,748,800) 0 0 0 0 0001 .cnnn.......
Equity/l | RBC Capital

S&P 500 OTC Call Option 9SRBSOCE............... Fixed Annuity Hedge N/A......... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 03/28/2018 | 03/28/2019 ....16,553 | ....32,481,745 | ....2,605.0000 | ......ccccocecrcre 0 |....2,482,950 20| 3,605,974 |... | ... 3,605,974 | ...1,123,024 0 0 0 0 0001............
Equity/l | RBC Capital

S&P 500 OTC Call Option 9SRBAOAA............... Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [03/28/2018 | 03/28/2019)] ......3,344 | ......6,720,900 | ....2,605.0000 0 [ 386,767 400,553 | ... | .id00,553 | ......... 13,786 0 0 0 0 0001.............

0019999. Total-Purchased Options-Hedging Effective-Call Options and Warrant ..320,875,180 |..109,218,330 77,828,121 677,828,121 | (63,364,529) 0 0 0 0 XXX XXX

0079999. Total-Purchased Options-Hedging Effective ..320,875,180 |..109,218,330 ...677,828,121 |XX| ....677,828,121 | (63,364,529) 0 0 0 0 XXX XXX

0369999. Total-Purchased Options-Call Options and Warrants ..320,875,180 |..109,218,330 ...677,828,121 |XX| ....677,828,121 | (63,364,529) 0 0 0 0 XXX XXX

0429999. Total-Purchased Option ..320,875,180 | ..109,218,330 ...677,828,121 |XX| ....677,828,121 | (63,364,529) 0 0 0 0 XXX XXX

Written Options - Hedging Effective - Call Options and Warrants
Equity/I | RBC Capital

Russell 2000 OTC Call Option 9RRBSOAF........ Fixed Annuity Hedge N/A......... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 04/07/2017 | 04/06/2018| .....4,126 | .....3,985,778 | ....1,416.0000 | ......... 291,089 | ..oooovveviriiinnnnd 0 w0 [ e (466,521) | ... | ..........(466,521) 96,392 0 0 0 0 0001.............
Equity/l

Russell 2000 OTC Call Option 9RDBSOAP........ Fixed Annuity Hedge NA......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |04/13/2017|04/13/2018| .....8,935 | ......3,100,391 |....1,390.0000 | ......... 547,927 | ..ooovevevervinnnnnd 0 20 ] (1,249,350) | .. | e (1,249,350) | ....... 188,602 0 0 0 0 0001............
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

Description of ltem(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

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

9RBCS0AH.......

9RMLSOAR.......

9RDBSOAR.......

9RDBSOAT........

9RBCS0AK........

9RMLSOAT..

9RMLSOAV........

9RBCSOAN.......

9RMLS0AX..

9RMLS0AZ........

9RMLSOBB........

9RMLSOBD.......

9RBCSOAP........

9RRBS0AH.......

9RDBSOAV..

9RRBSOAJ........

9RMLSOBF........

9RRBSOAL...

9RMLSOBH.......

9RMLSOBJ........

9RDBSOAX........

9RMLSOBL........

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 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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
/ 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-
Identifier | (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [04/21/2017]| 04/20/2018] ......2,522 | ......2,156,999 | ....1,431.0000 | ......... 145,118 0 0 (259,581)] ... | ..........(259,581) | ......... 60,567 0 0 0 0 0001............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... | 04/28/2017|04/27/2018| ......3,378 | .....4,035,911 | ....1,449.0000 | ......... 199,336 | .oovovevvrerrred 0 (I I (305,760)| ... | ..........(305,760) 80,371 0 0 0 0 0001.....ccuee.e.
Equity/l
.|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 05/05/2017|05/07/2018| ......3,994 | ......3,753,157 | ....1,452.0000 227,340 0 0 (369,813)] ... (369,813)] .........87,078 0 0 0 0 0001.
Equity/I
N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 05/12/2017|05/14/2018| .....8,996 | ......3,223,418 | ....1,429.0000 | ......... 546,348 | ... 0 20 ].(1,032618) | ... | ....e.l (1,032,618) [ ....... 173,271 0 0 0 0 0001......cu...e.
Equity/I | Barclays Bank
NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [05/19/2017]05/21/2018] ......2,962 | .....3,278,458 | ....1,428.0000 | ......... 159,415 | oo 0 N I (349,807) ] ... | ..........(349,807) | ......... 57,940 0 0 0 0 0001............
Equity/l
.|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 05/26/2017 | 05/25/2018| ......4,406 | ......4,681,509 | ....1,438.0000 247,221 ....(493,130) | ... .(493,130) 82,812 0 0 0 0 0001.
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 06/07/2017(06/07/2018| ......2,699 | ......2,296,589 | ....1,452.0000 | ......... 150,469 0 0 (285,034)| ... (285,034)] ......... 44,123 0 0 0 0 0001............
Equity/l | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [06/14/2017)| 06/14/2018] ......7,809 | ......2,965,281 | ....1,465.0000 | ......... AB44T9 | o) 0 I I (762,888)] ... | ..........(762,888) | ....... 121,547 0 0 0 0 0001.............
Equity/l
.| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 06/21/2017|06/21/2018| ......3,659 | ......3,268,790 | ....1,452.0000 209,112 0 0 ..(403411) | ... .(403,411) 52,918 0 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 06/28/2017|06/28/2018| .....3,712 | .....4,343,773 | ....1,481.0000 | ......... 207,167 0 0 (338,217) | ... | e (338,217) | ...c.c. 51,525 0 0 0 0 0001............
Equity/l
N/A......... ndex Bank of America... EYKN6V0ZCB8VD9IULBSO..... 07/07/2017|07/06/2018] ......3,023 | ......3,023,891 | ....1,471.0000 | ......... 167,081 0 0 (301,339) | ... | -coerernn(301,339) | ........ 43,982 0 0 0 0 0001
Equity/I
.|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |07/14/2017|07/13/2018] ......7,888 | ......3,785,842 | ....1,478.0000 466,812 ..(T74,089) ... (774,089) ........96,752 0 0 0 0 0001.
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [07/21/2017]07/20/2018] ......3,252 | ......3,024,433 | ....1,488.0000 | ......... 171,445 0 0 (301,724) | ... | voererern(301,724) | ... 43,389 0 0 0 0 0001.......c.....
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 07/28/2017| 07/27/2018] ......3,652 | .....4,159,735 | ....1,479.0000 | ......... 211779 | 0 I I (370,907) | ... | .cce0....(370,907) | ........ 40,174 0 0 0 0 0001............
Equity/l
.|ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 08/07/2017|08/07/2018] .....4,335 | .....4,625,309 | ....1,466.0000 249,238 ...(495,052) | ... .(495,052) ........43,619 0 0 0 0 0001.
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 08/14/2017]| 08/14/2018] ......7,021 | ......3,687,578 | ....1,440.0000 | ......... 422524 | o 0 N I (942,478)] ... | .........(942,478) | ........ 76,847 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 08/21/2017(08/21/2018| .....2,830 | ......2,360,534 | ....1,405.0000 | ......... 166,489 | .oovvvvvrverd 0 N [ (465,380) | ... | ..........(465,380) | ........ 24,486 0 0 0 0 0001............
Equity/l | RBC Capital
.| ndex | Markets ES7IP3U3RHIGC71XBU11...... | 08/28/2017)| 08/28/2018] ......3,610 | ......4,184,337 | ....1,435.0000 205,048 ..(515,173) ... .(515,173) ........30,652 0 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [09/07/2017(09/07/2018| ......3,017 | ......2,497,385 | ....1,449.0000 | ......... 171,788 | oo 0 U [ (406,565) | ... | ..........(406,565) | ........ 24177 0 0 0 0 0001.............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... [ 09/14/2017(09/14/2018| ......6,624 | ......3,007,376 | ....1,473.0000 | ......... 354,318 | . 0 N I (789,588)] ... ..........(789,588) 62,000 0 0 0 0 0001............
Equity/l
N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [09/21/2017(09/21/2018| ......2,666 | ......2,202,734 | ....1,501.0000 | ......... 145,756 0 0 (272,251) ] ... | ccoerenena(272,251) | ... 24,096 0 0 0 0 0001.......c.e.e.
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 09/28/2017]09/28/2018] ......3,264 | ......3,312,039 | ....1,541.0000 | ......... 168,292 0 0 (262,023)] ... (262,023) 22,050 0 0 0 0 0001............
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

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

9RDBS0AZ........

9RMLSOBN.......

9RDBSOBB..

9RRBSOAN.......

9RDBSOBD.......

9RMLSOBP..

9RBCSOAR.......

9RMLSOBR.......

9RCSSOAL...

9RMLSOBT........

9RRBSOAP........

9RBCSOAT..

9RRBSOAR.......

9RMLSOBV........

9RDBSOBF..

9RMLSOBX........

9RRBSOAT........

9RRBSOAV..

9RBCSOAV.......

9RCSSOAN.......

9RRBSOAX........

9RMLSOBZ........

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 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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
N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/06/201710/05/2018| ......3,503 | ......4,375,069 | ....1,573.0000 | ......... 163,320 0 0 (229,729)] ... (229,729)] .......... 21,570 0 0 0 0 0001............
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/13/2017|10/12/2018| ......6,628 | ......3,072,738 | ....1,550.0000 359,503 0 0 (521,718) | ... | ccvererene(521,718) | ...c.c.c 50,040 0 0 0 0 0001.....ccuee.e.
Equity/l
.|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/20/2017[10/19/2018] ......2,392 | ......2,169,118 | ....1,566.0000 119,160 L(172,014) | ... L(172,014) .... 0 0 0 0 0001.
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 10/27/2017]| 10/26/2018] ......3,799 | ......3,939,018 | ....1,555.0000 205,374 0 0 e (302,837) | ... | .coererenn(302,837) | ... 21,401 0 0 0 0 0001......cu...e.
Equity/l
NA......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 11/07/2017(11/07/2018| ......3,347 | ......3,536,437 | ....1,538.0000 | ......... 160,334 | oo 0 N I (306,632) | ... | .........(306,632) | ........ 18,077 0 0 0 0 0001............
Equity/l
.|ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... [ 11/14/2017[11/14/2018] .....6,471 | .....2,271,212 | ....1,518.0000 .350,146 ..(677,709) ... .(677,709) ........45,148 0 0 0 0 0001.
Equity/I | Barclays Bank
NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [11/21/2017]11/21/2018] ......1,903 | ......1,575,604 | ....1,574.0000 93,856 0 (U [ (145,546) | ... | ..........(145,546) 9,086 0 0 0 0 0001............
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 11/28/201711/28/2018| ......3,352 | ......4,202,707 | ....1,594.0000 | ......... 161,969 0 0 (225,633)| ... (225,633)] oo 19,632 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
.|ndex [Int E58DKGMJYYYJLNBC3868.... [ 12/07/2017| 12/07/2018] ......2,946 | ......2,605,583 | ....1,572.0000 164,416 0 0 (237,998)] ... .(237,998) .........13,131 0 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... [ 12/14/2017(12/14/2018| .....7,412 | .....3,120,489 | ....1,557.0000 | ......... 422,929 | s 0 I I (669,459) | ... | ..........(669,459) 32,810 0 0 0 0 0001............
Equity/l | RBC Capital
N/A......... ndex Markets ES7IP3U3RHIGC71XBU11...... | 12/21/2017| 12/21/2018] ......2,967 | ......2,400,270 | ....1,600.0000 | ......... 146,926 0 0 (208,304) | ... (208,304) | ......... 11,958 0 0 0 0 0001
Equity/I | Barclays Bank
.|ndex |PLC G5GSEF7VJP5I70UK5573..... [12/28/2017)12/28/2018] ......2,402 | .....1,999,224 | ....1,596.0000 127,786 ..(176,515) ... .(176,515) ........12,942 0 0 0 0 0001.
Equity/l | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 01/05/2018| 01/07/2019] .....2,237 | .....1,732,387 | ....1,609.0000 | ........ccocverecd 0 | (117,890) 0 (155,078) ] ... | .-errer...(155,078) | .......(37,188) 0 0 0 0 0001.......c.....
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [01/12/2018(01/14/2019] .....5,427 | .....1,690,230 | ....1,641.0000 | ......ccccooocre 0 | (286,243) I I (308,985)] ... | ..........(308,985) (22,742) 0 0 0 0 0001............
Equity/l
.|ndex [Deutsche Bank..... 7LTWFZYICNSX8D621K86.....|01/19/2018|01/21/2019] .........933 .700,668 | ....1,645.0000 0 (53,870) 0 (53,272) | ... (53,272) 598 0 0 0 0 0001.
Equity/I
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [01/26/2018(01/28/2019] ......1,399 | ......1,195,007 | ....1,657.0000 | .......cccccoorove (VN IO (79,270) il | (74,414) | o[ o (74,414) ..........4,856 0 0 0 0 0001............
Equity/l | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 02/07/2018] 02/07/2019] .....1,194 | .....1,054,996 | ....1,558.0000 0 (66,374) (I [— (121,383) ] ... | .-oero..(121,383) (55,008) 0 0 0 0 0001,
Equity/l | RBC Capital
.| ndex | Markets ES7IP3U3RHIGC71XBU11......| 02/14/2018)| 02/14/2019] .....6,412 | ......2,350,796 | ....1,569.0000 | .....cccocccccccce0 | e (402,353) 0 (621,395)] ... (621,395) ] ...... (219,042) 0 0 0 0 0001.
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [02/21/2018]02/21/2019] ......1,293 | ......1,030,928 | ....1,532.0000 | ..cocvvvrrercrcrc (V) IO (72,861) U [ (119,092) ] ... | «vereerern(119,092) | ........(46,232) 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [02/28/2018)| 02/28/2019] ......1,759 | ......1,978,224 | ....1,566.0000 0 (96,577) 0 (177,724) ] ... | cooeeer. (177,724) | ........(81,147) 0 0 0 0 0001............
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 03/07/2018)| 03/07/2019] .....2,172 | ......2,554,426 | ....1,628.0000 | .....cccoevercrcrc 0 | (117,766) I I (157,700) | ... | ..cec.....(157,700) | ........(39,934) 0 0 0 0 0001.......c.e.e.
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 03/14/2018|03/14/2019] ......5,605 | ......2,360,075 | ....1,633.0000 | ........cccccoo 0| (290,514) w0 ] (404,420)] ... | .........(404 420) | ...... (113,906) 0 0 0 0 0001............
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Statement as of March 31, 2018 of the

Life Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

Russell 2000 OTC Call Option 9RRBSO0AZ........

Russell 2000 OTC Call Option  9RDBSOBH.......

S&P 500 OTC Call Option 9SMLSOCV.

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

9SDBS0AD

9SDBS0AB.

9SMLS0DB.

9SCSS0BX.

9SCSS0BV.

9SRBSOAN.

9SMLSOCX

9SCSS0CB.

9SRBSOAR.

9SRBS0AP.

9SMLSODH

9SBCSO0AX.

9SBCS0AV,

9SMLSOCT...........cccee

9SMLSOCZ...............

9SCSSOBT...............

9SMLSODD.............

9SCSSO0BZ..............

9SMLSODF...............

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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 | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 03/21/2018)| 03/21/2019] ......1,881 | ......2,381,350 | ....1,634.0000 | .....cccocvercrcrc 0 | (128,096) N I (137472)] ... | <ceeren...(137 472) | ..........(9,376) 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 03/28/2018(03/28/2019] .....4,223 | .....5,618,328 | ....1,560.0000 | .........cccveveven 0 | (247,769) (I I (468,592) ] ... | ..........(468,592) | ...... (220,823) 0 0 0 0 0001.....ccuee.e.
Equity/l
.| Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... | 04/07/2017|04/06/2018] ......9,951 | ....11,185,888 | ....2,426.0000 707,815 ..(2,130,709) [ ... | ....... (2,130,709) [ ....... 476,426 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... [ 04/07/2017| 04/06/2018| ......6,122 | ......8,716,884 | ....2,480.0000 288,407 0 0 (987,461) ] ... | ..c....(987 461) | ....... 317,078 0 0 0 0 0001......cu...e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 04/13/2017|04/13/2018] ....26,939 | ......9,486,753 | ....2,399.0000 | ...... 1,915,539 | ol 0 2.0 ].....(6,528,745) .. | ....... (6,528,745)| ....1,249,467 0 0 0 0 0001............
Equity/l
. | Fixed Annuity Hedge: .|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |04/13/2017|04/13/2018| ......5,397 | ......8,290,828 | ....2,444.0000 269,381 0 0 |....(1,071,696)] ... | ...... (1,071,696) [ ....... 259,008 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 04/21/2017|04/20/2018| ....37,485 | ....55,043,935 | ....2,420.0000 3,255,572 0 0....(8452302)] .. ... (8,452,302) ....1,709,778 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 04/21/2017|04/20/2018] ....44,199 | ....72,068,525 | ....2,445.0000 | ...... 3,303,875 | ..oooveverrreeed 0 .0 ]......(8,906,495) | ... | ....... (8,906,495) | ....2,042,623 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
. | Fixed Annuity Hedge. .|ndex [Int E58DKGMJYYYJLNBC3868.... [ 04/21/2017| 04/20/2018] ....50,288 | ....52,856,960 | ....2,468.0000 | ...... 3,259,668 ..9,072,212)] ... | ....... (9,072,212)] ....2,336,651 0 0 0 0 0001.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 04/21/2017| 04/20/2018] ....35,654 | ......8,752,716 | ....2,483.0000 | ....... 2,085,046 | ....oooouvvvnnnnnnn 0 20 ] (5,907,741) [ . | .o (5,907,741)| ....1,744,934 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A....... ndex | Int E58DKGMJYYYJLNBC3868.... | 04/21/2017]04/20/2018] ....26,036 | ....18,817,589 | ...2,514.0000 | ...... 1222911 | oo 0 0| (3597,286) | .| ... (3,597,286)| ...1,212,717 0 0 0 0 000 o
Equity/I | RBC Capital
.| Fixed Annuity Hedge .|ndex | Markets ES7IP3U3RHIGC71XBU11...... | 04/21/2017| 04/20/2018] ......8,196 | ......3,574,798 | ....2,544.0000 302,187 0 0 (921,811)] ... L(921811)] ....... 381,605 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 | ......... 110,976 | ....2,642.0000 353,171 0 0 (951,555) ] ... | .cceeer...(951,555) | ........ 994,813 0 0 0 0 0001.......c.....
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6VOZCB8VDIIULBSO..... | 04/28/2017|04/27/2018] ....16,022 | ....22,550,752 | ....2,466.0000 | ...... 1,055,690 | oo 0 20 ](2,981214) | | (2,981,214)] ...... 697,485 0 0 0 0 0001............
Equity/I | Credit Suisse FB
.| Fixed Annuity Hedge .|ndex [Int E58DKGMJYYYJLNB8C3868.... [ 05/05/2017)| 05/07/2018] .....9,140 | ......8,476,456 | ....2,471.0000 647,935 .(1,722582) [ ... | ... (1,722,582)| ....... 366,055 0 0 0 0 0001.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 05/05/2017|05/07/2018] .....4,222 | ......6,186,154 | ....2,529.0000 | ......... 191,932 0 0 (590,673)] ... (590,673)] ....... 164,484 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 | .....7,708,542 | ....2,464.0000 | ...... 1,758,670 | oot 0 20 ] (4,953,766) | ... | ...... (4,953,766)| ....... 937,791 0 0 0 0 0001.............
Equity/l | RBC Capital
. | Fixed Annuity Hedge. .| ndex | Markets ES7IP3U3RHIGC71XBU11...... | 05/12/2017| 05/14/2018] ......5,224 | .....7,768,641 | ....2,513.0000 252,371 0 0 ...(815,640) | ... .(815,640)] ....... 189,638 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 05/19/2017]05/21/2018] ....43,120 | ....59,785,855 | ....2,456.0000 | ...... 3918746 | ..cooocvvvnnnnnd 0 0] (8,982,072) ] ... | oo (8,982,072)| ....1,660,387 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 05/19/2017]05/21/2018] ....37,422 | ....78,139,038 | ....2,486.0000 | ...... 2,872,513 | oo 0 .0 ]....(6,850,102) | ... | ....... (6,850,102) | ....1,426,673 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |05/19/2017]05/21/2018] ....65,960 | ....26,885,978 | ....2,511.0000 | ...... 4,351,381 | .oooooveriiinnnnnn 0 w0 ] (10,679,416) | ... | ....(10,679,416) | ...2,471,132 0 0 0 0 0001.......c.e.e.
Equity/I | Barclays Bank
Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... |05/19/2017]05/21/2018] ....23,936 | ....13,417,444 | ....2,550.0000 | ...... 1,231,268 | ...coocvvceecnd 0 .0 ]......(3,162,366) | ... | ....... (3,162,366)| ....... 783,506 0 0 0 0 0001............
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2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [05/19/2017)|05/21/2018] ......7,335 | .....2,510,495 | ....2,578.0000 309,170 0 0 (820,225)]| ... (820,225)] ...... 228,759 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5170UK5573..... [05/19/2017)05/21/2018] ....19,179 | ......... 281,342 | ...2,679.0000 | ......... 347,140 | oo 0 (I I (935,268)] ... | ..........(935,268) | ....... 382,290 0 0 0 0 0001.....ccuee.e.
Equity/l
. | Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... | 05/26/2017|05/25/2018] ....14,165 | ....23,712,184 | ....2,505.0000 886,446 ..(2,455474)[ ... | ...... (2,455474)] ....... 464,963 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/07/2017|06/07/2018| ....10,308 | ....10,591,484 | ....2,507.0000 | ......... 715,994 | coooovvviiiininnnd 0 0] .(1,828,060) | ... | ... (1,828,060) | ....... 311,262 0 0 0 0 0001......cu...e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 06/07/2017|06/07/2018| ......6,227 | ......8,265,394 | ....2,568.0000 263,464 0 0 (799,690) | ... | ...e....(799,690) | ....... 166,082 0 0 0 0 0001............
Equity/I | Barclays Bank
. | Fixed Annuity Hedge. .|ndex |PLC G5GSEF7VJP5I70UK5573..... |06/14/2017)| 06/14/2018] ....24,357 | ......8,256,141 | ....2,513.0000 | ...... 1,677,467 ..(4,243288)] ... | ...... (4,243288) | ....... 764,205 0 0 0 0 0001.
Equity/I | Barclays Bank
Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [06/14/2017)| 06/14/2018] ......4,430 | .....5,455,151 | ....2,567.0000 | ......... 194,610 0 0 (587,926) ] ... | ..........(587,926) | ....... 111,015 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 06/21/2017|06/21/2018] ....42,412 | ....53,001,606 | ....2,510.0000 | ...... 3,790,785 | ooooveverrrrred 0 0] ...(7,603,924) | ... | ....... (7,603,924)] ....1,271,879 0 0 0 0 0001.............
Equity/l | RBC Capital
. | Fixed Annuity Hedge. .| ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017)| 06/21/2018] ....39,033 | ...77,729,569 | ....2,540.0000 2,927,865 0 0f....(6114283)]...... (6,114,283) | ....1,124,272 0 0 0 0 0001.
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018 ....66,636 | ....28,855,540 | ....2,569.0000 | ...... 4,170,747 0 0[....(9036,652)] .. ... (9,036,652) | ....1,568,574 0 0 0 0 0001............
Equity/l | RBC Capital
Fixed Annuity Hedge. N/A......... ndex Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017| 06/21/2018] ....24,760 | ....13,797,837 | ....2,609.0000 | ...... 1,175,852 | oo 0 .0 ..(2,708,318) [ ... | ....... (2,708,318) 525,720 0 0 0 0 0001
Equity/I | RBC Capital
. | Fixed Annuity Hedge: .|ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/21/2017)| 06/21/2018] .....7,177 | ......2,565,363 | ....2,637.0000 277,893 0 0 (658,030) | ... .(658,030)] ....... 137,635 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2017)06/21/2018] ...21,847 | ......... 158,923 | ....2,740.0000 | ......... 340,595 0 0 (900,809) ] ... | .........(900,809) [ ....... 204,492 0 0 0 0 0001.......c.....
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/28/2017|06/28/2018] ....17,462 | ....26,463,875 | ...2,529.0000 | ...... 1,080,374 | ool 0 20 ]...(2970,282) [ ... | ....... (2,970,282) | ....... 431,706 0 0 0 0 0001............
Equity/l
.| Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [07/07/2017|07/06/2018] ....11,463 | ....15,259,025 | ....2,502.0000 .768,823 .(2,229812)] ... | -...ent (2,229,812) ] ....... 281,002 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/07/2017(07/06/2018| ......3,126 | ......3,274,226 | ....2,568.0000 | ......... 118913 | oo 0 N I (448,998)] ... ..........(448,998) | ......... 65,086 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/14/2017|07/13/2018] ....23,661 | ....10,567,395 | ....2,534.0000 | ...... 1,633,792 | oo 0 0] (4,129674) | . | e (4,129,674)] ....... 516,312 0 0 0 0 0001.............
Equity/I
. | Fixed Annuity Hedge. .|ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... |07/14/2017|07/13/2018] ......6,055 | ......8,568,365 | ....2,589.0000 271,446 ...(798,694) ... .(798,6%4)] ....... 133,943 0 0 0 0 0001.
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/21/2017|07/20/2018] ....38,527 | ....47,947,097 | ....2,547.0000 3,229,333 0 0|....(6413821)] ... ... (6,413,821)] ....... 758,148 0 0 0 0 0001......cce....
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [07/21/2017]07/20/2018] ....39,854 | ...79,850,277 | ....2,575.0000 | ...... 2,798,548 0 0 (5,825,387) | ... (5,825,387) | ....... 721,323 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [07/21/2017]07/20/2018] ....37,184 | ....13,722,152 | ....2,600.0000 | ....... 2,206,499 | ..oooovveriininnnnn 0 20 ] (4,790,394) | .. | ..o (4,790,394) [ ....... 614,639 0 0 0 0 0001.......c.e.e.
Equity/I | Barclays Bank
Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... |07/21/2017] 07/20/2018] ....40,226 | ....16,594,043 | ....2,635.0000 | ...... 1,860,050 | ..o 0 0] (4,318,435) ] ] ... (4,318435)] ....... 579,732 0 0 0 0 0001............




Statement as of March 31, 2018 of the

Life Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

619030

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

9SMLSOED

9SMLSOEB

9SMLSOEH.

9SMLSOEF.............

9SDBSOAF...............

9SRBSO0BD.

9SBCS0BP

9SBCS0BN

9SMLSOEP.

9SMLSOEN

98CSS0CU......cvvvvveee

9SCSSOCH.

98CSSOCF..............

9SMLSQEL..........

9SBCSO0BR.

9SMLSOET...............

9SMLSOER.

9SBCSOBT..

9SMLSOEV.

9SMLSOFB........oces..

9SBCSOBZ...............

9SBCS0BX,

2 3 4 5 6 7 8 9 10 1" 12 13 14 17 18 19 20 21 22 23
Cumulative
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-
Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e (Decrease) B/A.C.V. ) | Accretion Items Exposure Entity end (b)
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [07/21/2017|07/20/2018| ......7,664 | ......2,498,721 | ....2,675.0000 257,894 | ..o 0 .0 (635,529) | ... | ..........(635,529) | ......... 77,881 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 07/21/2017{07/20/2018] ...27,199 | ......... 383,862 | ....2,782.0000 342,163 | ..o 0 20 ] (1,011,602) | ... 92,630 0 0 0 0 0001.....ccuee.e.
Equity/l
.| Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/28/2017|07/27/2018] ....15,473 | ....28,306,650 | ....2,549.0000 1,040,250 ...(2,602,108)] ... | .......(2,602,108) | ....... 286,157 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [07/28/2017|07/27/2018| ......3,762 | ......3,453,083 | ....2,610.0000 153,866 | .ooooovvrered 0 .0 (477,782) | ... | cceereren(477,782) | ........ 56,732 0 0 0 0 0001......cu...e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 08/07/2017|08/07/2018| ....14,136 | ....16,141,106 | ....2,556.0000 964,379 | ..ooovovvieriinnnn 0 20 ].(2,392,989) | ... | .......(2,392,989) | ....... 236,201 0 0 0 0 0001............
Equity/I | RBC Capital
.| Fixed Annuity Hedge .| ndex | Markets ES7IP3U3RHIGC71XBU11......| 08/07/2017| 08/07/2018] ......6,211 | .....7,635,595 | ....2,613.0000 262,539 0 0 ...(810,258) ... 83,687 0 0 0 0 0001.
Equity/I | Barclays Bank
Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [08/14/2017)|08/14/2018 ....21,737 | ...11,937,154 | ....2,540.0000 1,479,855 | oo 0 2.0 ]......(3,949,533)| ... | ......(3,949,533) | ....... 438,093 0 0 0 0 0001............
Equity/l | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5170UK5573..... |08/14/2017)|08/14/2018] ......5,382 | .....7,969,843 | ....2,596.0000 228,412 0 0 (767,513) | ... | ccoere0o. (767 ,513) | ...c0c.. 71,631 0 0 0 0 0001.............
Equity/l
. | Fixed Annuity Hedge. .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 08/21/2017|08/21/2018] ....31,746 | ....42,623,290 | ....2,501.0000 2,872,378 0 0f....(6828326)]..]....(6,828326)] ... 560,383 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 08/21/2017|08/21/2018| ....44,643 | ...90,736,932 | ....2,529.0000 3,431,261 | oo 0 ..0|.....(8,685,065)]| ... | .......(8,685,065) | ....... 730,090 0 0 0 0 0001............
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [08/21/2017)|08/21/2018] ....55,992 | ....20,800,635 | ....2,558.0000 3,596,366 | .....occvvvvreer 0 .0 ].....(9,748,637)| ... | ......(9,748,637) | ....... 835,538 0 0 0 0 0001t
Equity/I | Credit Suisse FB
.| Fixed Annuity Hedge: .|ndex [Int E58DKGMJYYYJLNBC3868.... [ 08/21/2017)|08/21/2018] ....22,249 | .....9,008,198 | ....2,601.0000 1,051,043 L(3177.997)| ... | .....(3,177,997) | ....... 274,003 0 0 0 0 0001.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [ 08/21/2017]|08/21/2018] ......6,453 | ...16,963,066 | ....2,629.0000 | ......... 245279 0 0 (807,747)| ... 68,986 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 08/21/2017(08/21/2018] ....18,984 | ..........46,443 | ...2,732.0000 | ......... 272,041 | 0 20 ] (1,312,050) | ... | -...e.(1,312,050) | ... 67,783 0 0 0 0 0001............
Equity/I | Barclays Bank
.| Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5I70UK5573..... [08/28/2017)08/28/2018 ....17,007 | ...25,437,054 | ....2,530.0000 1,064,327 ..(3,349,663) [ ... | .......(3,349,663) | ....... 264,731 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 09/07/2017(09/07/2018] ....11,123 | ....14,211,725 | ....2,541.0000 | ......... 754,918 | ..o 0 20 ].(2,123,646) | ... | ......(2,123,646) | ....... 153,487 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [09/07/2017(09/07/2018| .....4,410 | .....5,025,640 | ....2,597.0000 | ......... 184,426 | oooovovrver 0 .0 (670,644) | ... | .........(670,644) | ......... 47,691 0 0 0 0 0001.............
Equity/I | Barclays Bank
. | Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5I70UK5573..... [09/14/2017)|09/14/2018] ....20,668 | ....12,308,703 | ....2,571.0000 1,396,537 ..(3,571,780)| ... | ......(3,571,780) | ....... 241177 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [09/14/2017(09/14/2018| .....4,464 | .....3,483,311 | ...2,635.0000 | ......... 170,212 0 0 (590,146) | ... | ..........(590,146) | ......... 37,077 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 09/21/2017|09/21/2018| ....40,278 | ....53,611,827 | ....2,577.0000 3,585,548 0 0[....(6927,550)] ... | ......(6,927,550) | ....... 438,338 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [09/21/2017]09/21/2018] ....38,591 | ....80,587,173 | ....2,605.0000 | ....... 2,914,392 | i 0 .0 ]......(5,929,508)| ... | ......(5,929,508) | ....... 362,826 0 0 0 0 0001.......c.e.e.
Equity/I | Barclays Bank
Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2017]09/21/2018] ....30,649 | ....13,440,327 | ....2,628.0000 2,007,816 | ..o 0 0] ....(4,246,993) | ... | ......(4,246,993) | ....... 247,025 0 0 0 0 0001............
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Description

919030

S&P 500 OTC Call Option 9SBCSOBV

S&P 500 OTC Call Option  9SMLSOEZ...............

S&P 500 OTC Call Option 9SMLSOEX.

S&P 500 OTC Call Option 9SCSSOCN

S&P 500 OTC Call Option 9SMLSOFD

S&P 500 OTC Call Option 9SDBSOAH.

S&P 500 OTC Call Option 9SMLSOFF

S&P 500 OTC Call Option  9SRBSOBF...............

S&P 500 OTC Call Option 9SMLSOFL..

S&P 500 OTC Call Option 9SBCSOCF...............

S&P 500 OTC Call Option 9SBCSOCD.

S&P 500 OTC Call Option 9SBCSOCB..

S&P 500 OTC Call Option 9SMLSOFJ

S&P 500 OTC Call Option 9SMLSOFH

S&P 500 OTC Call Option 9SRBSOBJ..

S&P 500 OTC Call Option 9SDBSO0AJ

S&P 500 OTC Call Option 9SMLSOFN

S&P 500 OTC Call Option  9SMLSOFP..

S&P 500 OTC Call Option  9SMLSOFX...............

S&P 500 OTC Call Option 9SMLSOFV...............

S&P 500 OTC Call Option 9SBCSOCH

S&P 500 OTC Call Option 9SMLSOFT.

2 3 4 6 7 8 9 10 1" 12 13 14 17 18 19 20 21 22 23
Cumulative
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-
Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e (Decrease) B/A.C.V. ) | Accretion Items Exposure Entity end (b)
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [09/21/2017)09/21/2018] ....23,386 | .....5,825,018 | ....2,644.0000 1,368,315 | oo 0 20 ]...4(2,969,920) | ... | .......(2,969,920) | ....... 258,424 0 0 0 0 0001............
Equity/I
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |09/21/2017)09/21/2018] ...23,014 | ......8,869,805 | ...2,679.0000 | ...... 1,041,614 | ool 0 0] .(2,/485,994) | ... | ......(2,485,994) | ....... 108,484 0 0 0 0 0001.....ccuee.e.
Equity/l
. | Fixed Annuity Hedge. .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... |09/21/2017|09/21/2018| ......5,883 | ....15,924,693 | ....2,707.0000 214,788 ....(548,409) | ... .18,449 0 0 0 0 0001.
Equity/I | Credit Suisse FB
Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... [09/21/2017)| 09/21/2018] ....21,843 | ......... 236,285 | ....2,813.0000 300,341 0 0....(1,016231)] .. ceeeenn(44,772) 0 0 0 0 0001......cu...e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 09/28/2017(09/28/2018| ....15,669 | ....22,745,655 | ....2,602.0000 | ......... 768,564 | ... 0 0] (2,/472,264) | ... | ......(2,472,264) | ....... 141,197 0 0 0 0 0001............
Equity/l
.| Fixed Annuity Hedge .|ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/06/2017 | 10/05/2018| ....10,497 | ....12,555,095 | ....2,630.0000 569,352 ..(1,500,822)| ... 73,357 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 10/06/2017 10/05/2018| ......4,146 | .....4,120,278 | ....2,686.0000 | ......... 119,612 | oo 0 .0 (457,870)| ... | ..........(457.870) | ........ 15,454 0 0 0 0 0001............
Equity/I | RBC Capital
Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 10/13/2017]| 10/12/2018] ....26,837 | ....16,638,902 | ....2,637.0000 1,409,211 | oo 0 .0 ]....(3,818,067)| ... | ......(3,818,067) | ....... 164,238 0 0 0 0 0001.............
Equity/l
.| Fixed Annuity Hedge. .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 10/20/2017 [ 10/19/2018] ....50,792 | ....73,155,926 | ....2,654.0000 4,434,142 .(B,775477) ... | .....(8,TT5477)| ....... 227,720 0 0 0 0 0001.
Equity/l | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5170UK5573..... [10/20/2017]10/19/2018] ....41,239 | ...79,096,461 | ....2,683.0000 3,026,530 | ..ooovvvevrrrred 0 20 ] (4,832,714) | . | ... (4,832,714) | ... 114,131 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge. N/A......... ndex PLC G5GSEF7VJP5I70UK5573..... | 10/20/2017|10/19/2018] ....50,008 | ....13,133,974 | ....2,712.0000 3,025,984 | .o 0 .0 ....(5,088,378) ... | .......(5,088,378) | ......... 63,666 0 0 0 0 0001
Equity/I | Barclays Bank
.| Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5I70UK5573..... [10/20/2017]10/19/2018 ...27,112 | ...13,454,477 | ....2,757.0000 1,186,963 ..(2,136,403)| ... <eer(30,645) 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 10/20/2017(10/19/2018] .....5,231 | ..........55,753 | ....2,788.0000 | ......... 178,116 | oo 0 .0 (343,202) ] ... | <o ween(12,489) 0 0 0 0 0001.......c.....
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/20/201710/19/2018| ....27,310 | ...........89,810 | ....2,897.0000 | ......... 358,853 | ....oooovviriiinnnn 0 .0 (781,154) | ... | .c.......(781,154) | ...... (139,359) 0 0 0 0 0001............
Equity/l | RBC Capital
.| Fixed Annuity Hedge .|ndex [Markets ES7IP3U3RHIGC71XBU11...... | 10/27/2017]| 10/26/2018] ....13,886 | ...20,310,035 | ....2,672.0000 678,887 .(1,729,710)| ... .93,420 0 0 0 0 0001.
Equity/I
Fixed Annuity Hedge N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 11/07/2017(11/07/2018| .....9,909 | ....11,593,204 | ....2,669.0000 | ......... 541,664 | ..o 0 .0 ]......(1,288,089) | ... 59,266 0 0 0 0 0001............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/07/2017)11/07/2018] ......5,288 | ......4,818,878 | ...2,726.0000 | ......... 149,174 0 0 (528,950) | ... | .........(628,950) | ........ 16,211 0 0 0 0 0001.............
Equity/I
. | Fixed Annuity Hedge .|ndex | Bank of America... EYKN6VOZCB8VDOIULBSO..... [ 11/14/2017|11/14/2018] ....27,213 | ....13,444,079 | ....2,661.0000 1,432,764 ..(3,799,341)| ... 65,937 0 0 0 0 0001.
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/21/2017)11/21/2018] ...45,767 | ....68,978,277 | ...2,679.0000 | ...... 4316743 | oo 0 .0 ].....(5,996,403)| ... | .......(5,996,403) | ......... 36,424 0 0 0 0 0001.............
Equity/l
Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/21/201711/21/2018] ....40,742 | ....73,706,716 | ....2,705.0000 3,294,398 | ... 0 20 (4,741,404 | . ....(18,659) 0 0 0 0 0001............
Equity/I | Barclays Bank
Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [11/21/2017]11/21/2018] ....48,291 | ....17,632,459 | ....2,736.0000 | ...... 3,200,727 | oo 0 .0 |.....(4,875,765) | ... ....(84,792) 0 0 0 0 0001.......c.e.e.
Equity/l
Fixed Annuity Hedge NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/21/2017] 11/21/2018] ....23,455 | ......8,107,753 | ....2,783.0000 1,105,200 | ool 0 0] ...(1,832,279) ] ... ....(87,656) 0 0 0 0 0001............
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Description

S&P 500 OTC Call Option 9SMLSOFR..............

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

9SRBSOBN...............

9SMLSOFZ..

9SDBSOAL

9SMLSOGB...............

9SRBSOCB.

9SRBSO0BZ...............

9SRBSOBX..............

9SRBS0BV.

9SRBSOBT...............

9SRBSOBR...............

9SBCS0CJ..

9SMLSOGD..............

9SMLSOGF..............

9SDBS0AR.

9SDBSOAP

9SDBSOAN..............

9SBCSOCL.

9SMLSOGH..............

9SCSSOCR.......cccree

9SBCSOCN.......ccovees

9SMLS0GJ

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 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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-
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
N/A......... ndex | Bank of America... EYKN6VOZCB8VDOIULBSO..... [ 11/21/2017(11/21/2018| .....5,340 | ......... 106,921 | ....2,814.0000 | ......... 199,289 0 0 (351,151) | ... | <veveeren.(351,151) | ........(24,924) 0 0 0 0 0001............
Equity/l | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 11/21/2017| 11/21/2018] ....24,167 | ......... 114,032 | ....2,924.0000 | ......... 314171 | 0 (I I (722,323) ] ... | cverrerenn(722,323) | ...... (151,791) 0 0 0 0 0001.....ccuee.e.
Equity/l
.| ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... [ 11/28/201711/28/2018] ....11,766 | ....16,926,231 | ....2,718.0000 561,474 .(1,337,751) [ ... | ....enl (1,337,751) | ........(13,430) 0 0 0 0 0001.
Equity/I
N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 12/07/2017(12/07/2018| ....12,840 | ....15,637,227 | ....2,729.0000 | ......... 730,145 | oo 0 .0 ]....(1,403,388) | ... | ....... (1,403,388) | ........(29,015) 0 0 0 0 0001......cu...e.
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 12/14/2017] 12/14/2018] ....29,159 | ....15,583,738 | ....2,737.0000 | ...... 1,764,411 | o 0 20 ]..(3,170,446) | ... | ....... (3,170,446)| ........(79,008) 0 0 0 0 0001............
Equity/I | RBC Capital
.| ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/121/2017| 12/21/2018] ....48,153 | ...72,691,240 | ....2,766.0000 | ...... 4,679,509 ..(4,676,062)| ... | ....... (4,676,062) ] ...... (191,695) 0 0 0 0 0001.
Equity/l | RBC Capital
NA......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/21/2017| 12/21/2018] ....37,067 | ....72,030,475 | ....2,794.0000 | ...... 3,074,708 | .....cccooooccnenn 0 20 (3,134,945) [ | ... (3,134,945) ...... (180,253) 0 0 0 0 0001............
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/21/2017| 12/21/2018] ....46,831 | ....18,107,485 | ....2,824.0000 | ...... KIVCIUR:TA T [ 0 0] ..(3,386,485) | .. | ......d (3,386,485) | ...... (264,069) 0 0 0 0 0001.............
Equity/l | RBC Capital
.| ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/121/2017| 12/21/2018] ....24,224 | ......7,164,276 | ....2,875.0000 | ...... 1,183,585 ..(1,288,140)[ ... | ....... (1,288,140) | ...... (161,111) 0 0 0 0 0001.
Equity/I | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/121/2017| 12/21/2018] .....5,543 | ......... 107,534 | ....2,906.0000 | ......... 214,292 0 0 (226,715)| ... (226,715) (23,752) 0 0 0 0 0001............
Equity/l | RBC Capital
N/A......... ndex Markets ES7IP3U3RHIGC71XBU11...... | 12/21/2017| 12/21/2018] ....29,826 | ...........12,081 | ....3,020.0000 | ......... A32179 | o 0 w0 ] (580,770) | ... | .cc....(580,770) | ...... (168,704) 0 0 0 0 0001
Equity/I | Barclays Bank
.|ndex |PLC G5GSEF7VJP5I70UK5573..... [12/28/2017)12/28/2018] ....11,535 | ...16,220,429 | ....2,775.0000 ..(1,078,245) ... | ....... (1,078,245) | ........(13,425) 0 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/05/2018)|01/07/2019] ......8,264 | ......9,974,876 | ...2,839.0000 | .....cccccrermrcrr 0 | (372,293) 0 (582,610) ] ... [ +verrerern(582,610) | ...... (210,317) 0 0 0 0 0001.......c.....
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [01/12/2018(01/14/2019] ....20,250 | ......9,580,427 | ....2,870.0000 | .......ccccoooren 0 |....(1,048,934) 0] (1,239,243) [ | e (1,239,243) [ ...... (190,309) 0 0 0 0 0001............
Equity/l
.|ndex [Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |01/19/2018(01/21/2019] ....56,072 | ....79,354,539 | ....2,897.0000 ...(6,005,447) ..(2,967,992) ... | ....... (2,967,992) | ....3,037,456 0 0 0 0 0001.
Equity/I
N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [01/19/2018(01/21/2019] ....47,354 | ....60,771,648 | ...2,929.0000 | ......cccoocooren 0 |...(4,307,843) 20 ]...(2,058,799) [ ... | ....... (2,058,799) | ....2,249,044 0 0 0 0 0001............
Equity/l
N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |01/19/2018)|01/21/2019] ...12,782 | ...11,689,038 | ...2,959.0000 | .....cccccoeweecre 0 | (988,257) N [ (452,437) | ... | <ooerer..(452,437) | ... 535,820 0 0 0 0 0001.............
Equity/I | Barclays Bank
.|ndex |PLC G5GSEF7VJP5I70UK5573..... [01/19/2018)|01/21/2019] ....23,773 | ...71,579,552 | ....3,011.0000 ...(1,342,918) ...(601,225) | ... .(601,225)] ....... 741,693 0 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [01/19/2018(01/21/2019] ......5,747 | ..........21,295 | ....3,042.0000 | ......ccceverereren 0 | (263,093) U [ (117,764) | ... | ccoerere.(117,764) | ... 145,329 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... [01/19/2018]| 01/21/2019] ....35,687 |..112,827,662 | ....3,162.0000 | ......ccocecrcrcrc 0| (652,001) 0 (286,097)| ... (286,097)] ....... 365,904 0 0 0 0 0001............
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [01/26/2018|01/28/2019] ......6,293 | ......7,718,884 | ....2,965.0000 | ....cccovvvercrccd 0 | (293,002) 0 (229,614)] ... (229,614) 63,388 0 0 0 0 0001.......c.e.e.
Equity/l
NA......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [02/07/2018|02/07/2019] ......9,200 | ......9,999,721 | ...2,767.0000 | ..........ccco 0| (463,358) .0 ]......(1,083,630) | ... | ....... (1,033,630) | ...... (570,271) 0 0 0 0 0001............
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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) B/A.C.V. ) | Accretion Items Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option 9SDBSOAT............... | Fixed Annuity Hedge N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [02/14/2018(02/14/2019] ....24,642 | ....13,134,610 | ....2,780.0000 | .......ccccccoooe 0 [...(1,548200)] .cccoeeeeveccccc0 | ......(2,625,198) | ... | ....... (2,625,198 ...(1,076,998) 0 0 0 0 0001............
Equity/I | Barclays Bank
S&P 500 OTC Call Option  9SBCSOCX............... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [02/21/2018]02/21/2019] ....49,561 | ...79,933,524 | ....2,783.0000 | ..cocvvvrrcrcrccd 0 [...(3,042,054)] ..ccoooeverecccc0 | ......(5,344,226) | ... | ...... (5,344,226) | ...(2,302,172) 0 0 0 0 0001.....ccuee.e.
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOCV.. .| Fixed Annuity Hedge .|ndex |PLC G5GSEF7VJP5I70UK5573..... [02/21/2018)|02/21/2019] ...66,171 | ...59,133,571 | ....2,818.0000 0 |...(2,881,747) ...(6,153,309) ... | ....... (6,153,309) | ...(3,271,562) 0 0 0 0 0001.
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOCT................ | Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [02/21/2018)02/21/2019] ......5,808 | ....11,047,259 | ....2,850.0000 | ....cccoverercrcc 0 | (RTCRIE5) 1 N | N [ (466,737)] ... | ........(466,737) | ...... (303,242) 0 0 0 0 0001......cu...e.
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOCR............... Fixed Annuity Hedge NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [02/21/2018)02/21/2019] ....22,537 | .....1,114,267 | ...2,894.0000 | .....cccocvercrcrc 0| (202,157) | cccccvcvcviverenen0 | e (1,415,352) L | ...cc (1,415,352) | ...(1,213,195) 0 0 0 0 0001............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOCP.. .| Fixed Annuity Hedge .|ndex |[PLC G5GSEF7VJP5I70UK5573..... 02/21/2018)02/21/2019] ......5,675 ...2,914.0000 0 (6,470) 0f.....(313891)].. L(313,891) ..... (307 421) 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SDBSOAV............... Fixed Annuity Hedge NA......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 02/21/2018(02/21/2019] ....26,505 | ............ 9,117 |...3,039.0000 | ........ocooveveec 0| (111,498) 0 (693,117)] ... (693,117)] ...... (581,619) 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOGN.............. Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 02/28/201802/28/2019] ......7,307 | ....11,454,933 | ...2,808.0000 | ..........ccocveeen 0 | (399,238) | cvcveverererans | e (718,159) | ... | <.ceee0...(718,159) | ...... (318,921) 0 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCD. .| Fixed Annuity Hedge. .| ndex | Markets ES7IP3U3RHIGC71XBU11......| 03/07/2018)| 03/07/2019] ......7,808 | ...11,314,397 | ....2,817.0000 0| (364,556) ..(761,246) | ... (761,246) ...... (396,690) 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SMLSOGRP............... | Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [03/14/2018(03/14/2019] ....24,561 | ....14,146,953 | ....2,833.0000 | .......ccccoocooce 0 |...(1,244,612) 0 (2,250,331) | ... (2,250,331) | ...(1,005,719) 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option  9SMLSOHB............... Fixed Annuity Hedge. N/A......... ndex Bank of America... EYKN6V0ZCB8VD9IULBSO..... 03/21/2018|03/21/2019] ....54,153 | ....87,723,371 | ....2,794.0000 | ......coocvvvvverecd 0 |..(7,441,164)] .....ccceeeeeee..0 | .......(6,106,008) | ... | ....... (6,106,008)| ....1,335,156 0 0 0 0 0001
Equity/I
S&P 500 OTC Call Option 9SMLSOGZ.. .| Fixed Annuity Hedge .|ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 03/21/2018|03/21/2019] ....81,094 | ....87,738,592 | ....2,828.0000 ...(9,647,753) .(7,710,526) | ... | ....... (7,710,526) | ....1,937,227 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SMLSOGX............... | Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/21/2018)03/21/2019] ......4,034 | ...10,672,349 | ...2,868.0000 | .....cccccrerrrcrc 0 | (400,052) | coveverererereresn0 | e (324,089) | ... [ ...e.....(324,089) | ........ 75,963 0 0 0 0 0001.......c.....
Equity/l
S&P 500 OTC Call Option 9SMLSOGV............... | Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 03/21/2018(03/21/2019] ....19,927 | ......... 674,721 | ...2,896.0000 | ......cccccc.c...o 0 [..n(1,730,261) ] ccccccvcvcccccccn0 | e(1,396,342) [ ... | ... (1,396,342) | ....... 333,920 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOGT.. .| Fixed Annuity Hedge .| ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 03/21/2018(03/21/2019] ......5,867 368,185 | ....2,922.0000 0 | (444,191) ...(357,238) | ... (357,238) 86,953 0 0 0 0 0001.
Equity/I
S&P 500 OTC Call Option 9SMLSOGR.............. Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 03/21/2018(03/21/2019] ....30,757 | ......... 191,320 | ....3,037.0000 | ..oooovcrrrcrcrcd 0 [.n(1,195217) ] cocvcicvciccccce0 | (1,003,141) [ . | ... (1,003,141) | ....... 192,076 0 0 0 0 0001............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCF Fixed Annuity Hedge NA......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 03/28/2018) 03/28/2019] ....16,553 | ...33.446,472 | ....2,682.0000 0...(1,734,754) 0]....(2834820)]........ (2,834,820)| ...(1,100,066) 0 0 0 0 0001............
0439999. Total-Written Options-Hedging Effective-Call Options and Warrants. ..151,005,080 | ...(50,254,148) 0 |...(380,805,082) |XX] ...(380,805,082) | ..37,507,995 0 0 0 0 XXX XXX
0499999. Total-Written Options-Hedging Effective ..151,005,080 | ...(50,254,148) 0 |...(380,805,082) |XX| ...(380,805,082) | ..37,507,995 0 0 0 0 XXX XXX
0789999. Total-Written Options-Call Options and Warrant ..151,005,080 | ...(50,254,148) 0 |...(380,805,082) |XX| ...(380,805,082) | ..37,507,995 0 0 0 0 XXX XXX
0849999. Total-Written Options. ..151,005,080 | ...(50,254,148) 0 |..(380,805,082) | XX] ...(380,805,082) | ..37,507,995 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
AFLAC Inc Variable Rate Interest Rate Swap-R Interest
SLUBQ3WU AFLAC Inc 001055AMA............cocccvcvivcvcvivcnnns [N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015| 11/15/2024] ............0 | ......9,400,000 | ...........1.8388 0 0 38,242 0].. 0 0 0 0 0. 120,974 | ..oovvvvvvvvern | 1020
AFLAC Inc Fixed Rate Interest Rate Swap-P Interest
SLUBQ3WU AFLAC Inc 001055AMA..........cocoemeremmmmrmrmnmmmnnnnnnns [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015] 11/15/2024] ............0 | ......9,400,000 (2.1300) 0 39,841 | ..........(50,055) | ............ 39,841 | .. .........301,036 | ....... 196,473 0 0 0 0 102
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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) B/A.C.V. ) | Accretion Items Exposure Entity end (b)

ATA&T INC Variable Rate Interest Rate Swap-R Interest

SL4K3V5E AT&TINC 00206RCEQ..........cccceeererererererereverereres | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014|03/11/2024] ............0 | ......2,250,000 2.0714 0 0 9,698 0].. 0 0 0 0 0 27435 101

AT&T INC Fixed Rate Interest Rate Swap-P Interest

SL4K3V5E AT&TINC  00206RCEQ..........ccrecererererererererereveres | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014(03/11/2024| ............0 | ......2,250,000 [ ......... (PIET(0) ) (V] I 4,523 (14,281 [ o 4523 | .| 34175 | 70,616 0 0 0 0 101

BP CAPITAL MARKETS PLC Variable Rate Interest

Interest Rate Swap-R SLUBQ3XC BP CAPITAL MARKETS PLC 05565QCSS... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015] 11/04/2024] .. .....9,000,000 17870 37,042 0].. 0 0 0 0 0 101...

BP CAPITAL MARKETS PLC Fixed Rate Interest Interest

Rate Swap-P SLU8Q3XC BP CAPITAL MARKETS PLC 05565QCSS5........ [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015] 11/04/2024] ............0 | ......9,000,000 (2.1290) 0 38,017 T Y AeI0K) f [ 38,017 |...| .eeee..287,249 | ... 188,898 0 0 0 0 101

BROOKFIELD ASSET MGMNT Variable Rate Interest

Interest Rate Swap-R SLYBBWRD BROOKFIELD ASSET MGMNT  112585AH7..... | D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/22/2015(01/15/2025] ...........0 | .....2,700,000 | .......c 17215 | covovvvvvirircnc 0 | i 0].....11036 0].. 0 0 0 0 0 35,182 103

BROOKFIELD ASSET MGMNT Fixed Rate Interest

Interest Rate Swap-P SLYBBWRD BROOKFIELD ASSET MGMNT  112585AH7..... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |01/22/2015|01/15/2025] .. .....2,700,000 (2.0250) ..(13,365) | .. 0 0 0 0 103

CBS CORP Variable Rate Interest Rate Swap-R Interest

SLUBQ3WI CBS CORP  124857APS.........ccccccoceeevevevevevmvcvives | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/08/2015(01/15/2025] ...........0 | .....4,500,000 [ ..........8.7215 | wooovvvvvvvcrcrcnc 0 | e 0].....18393 0].. 0 0 0 0 0 58,637 102

CBS CORP Fixed Rate Interest Rate Swap-P Interest

SLUBQ3WI CBS CORP  124857APS............cccccoecevevmvccmvivcienes | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015|01/15/2025] ............0 | .....4,500,000 (2.1420) 0 22,326 (23,562) 22,326 |...| ..........168,693 | ....... 145,277 0 0 0 0 102
CITIGROUP COMMERCIAL MORTGAGE

CITIGROUP COMMERCIAL MORT Variable SERIES 2014GC23 CLASS (CMBS) A Interest

Rate Interest Rate Swap-R SLYBD439 17322VAV8 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015| 07/10/2024] .. .....4,850,000 .1.7080 0 0 20,792 0].. 0 0 0 0 0 60,760 99
CITIGROUP COMMERCIAL MORTGAGE

CITIGROUP COMMERCIAL MORT Fixed Rate | SERIES 2014GC23 CLASS (CMBS) A Interest

Interest Rate Swap-P SLYBD439 17322VAV8 [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015(07/10/2024| ............0 | .....4,850,000 | .......... (1.9205) [ .oovvveveverinenend (N I 30,482 (23,286) 30482 | ... 230,320 | ....... 145,075 0 0 0 0 99

CML 6400 Goldsboro 210676 Variable Rate Interest

Interest Rate Swap-R SL3Z2I7D 210676 B. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014[11/10/2024] ...........0 | ......9,250,000 [ ..rcver 18105 | woveveveverererenend (VN 0]....38836 0].. 0 0 0 0 (V] I 118,918 | ovveveverererene | 1120

CML 6400 Goldsboro 210676 Fixed Rate Interest

Interest Rate Swap-P SL3Z2I7D 210676 B. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014| 11/10/2024] .. ....9,250,000 (58,333 [ oo 7,817 || 59,061 | ..o 194,323 0 0 0 0 112

COMM MORTGAGE TRUST Variable Rate COMM MORTGAGE TRUST SERIES Interest

Interest Rate Swap-R SLYBD46X 2014UBS6 CLASS (CMBS) A 12592PBH5 D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015| 11/10/2024] ............0 | ......9,400,000 | ..........1.4098 0 0 35,598 0].. 0 0 0 0 (VN I 120,847 | covvvveverereren | 10T

COMM MORTGAGE TRUST Fixed Rate Interest | COMM MORTGAGE TRUST SERIES Interest

Rate Swap-P SLYBD46X 2014UBS6 CLASS (CMBS) A 12592PBH5 [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015( 11/10/2024| ............0 | .....9,400,000 | ......... (1.9425) [ .oooovevrrirend (N I 54,750 | ..........(45,649) | ............ 54,750 |...| ... 413,682 | ....... 195,075 0 0 0 0 101

COMM MORTGAGE TRUST Variable Rate COMM MORTGAGE TRUST SERIES 2014LC15 Interest

Interest Rate Swap-R SLYBD43R CLASS (CMBS) A 12591TAG1 D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015| 03/10/2024] .. .....5,850,000 2.0714 0 0 24,466 0].. 0 0 0 0 0

COMM MORTGAGE TRUST Fixed Rate Interest | COMM MORTGAGE TRUST SERIES 2014LC15 Interest

Rate Swap-P SLYBD43R CLASS (CMBS) A 12591TAG1 [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015(03/10/2024| ............0 | ......5,850,000 [ ......... (1.8985) [ ..oovovevererenenend (N I 35,867 (27,766) 35,867 | ... 271,010 | ... 166,063 0 0 0 0 99

CREDIT SUISSE SECURITIES Variable Rate Interest

Interest Rate Swap-R SLYBL912 USBancorp 91159HHKO........ocovevcrerererercvercrsrenes | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015)09/11/2024] ...........0 | ......4,700,000 2.0714 0 0 20,258 0].. 0 0 0 0 0 59,670 104

CREDIT SUISSE SECURITIES Fixed Rate Interest

Interest Rate Swap-P SLYBL912 US Bancorp  91159HHK.. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015|09/11/2024] .. .....4,700,000 ..(28,958) ............13,283 | ...| ...........100,362 | ....... 152,047 0 0 0 0 104

CREDIT SUISSE SECURITIES Variable Rate Interest

Interest Rate Swap-R SLYBL92E BAT INTL FINANCE PLC  05530QAKG............... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015)| 06/15/2025] ............0 | .....9,250,000 | .........1.5885 | ..oocccccrerccccn (VN OO 0 ....37,907 0].. 0 0 0 0 (V] I 124474 | oo | 103

CREDIT SUISSE SECURITIES Fixed Rate Interest

Interest Rate Swap-P SLYBL92E BAT INTL FINANCE PLC 05530QAKG............... [N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015(06/15/2025] ............0 | ......9,250,000 | ........ (24475) [ oo (N I 17,623 | .........(56,598) [ ............ 17623 |..| .........133,158 | ...... 205,900 0 0 0 0 103

CREDIT SUISSE SECURITIES Variable Rate Interest

Interest Rate Swap-R SLYBN1N9 Comcast Corp  20030NBNO..........ccceuueemeevevererenens (DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(08/15/2025] ............0 | .....4,500,000 [ ...........1.8388 | ..ocoorererurerenen 0 | i 0 ......18307 0].. 0 0 0 0 0 | oo 81,103 | o | 10T

CREDIT SUISSE SECURITIES Fixed Rate Interest

Interest Rate Swap-P SLYBN1N9 Comcast Corp  20030NBNO...........ccccccccccvcvcvcrens [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015| 08/15/2025] ............0 | .....4,500,000 | ......... (PRCIE] [ 0. 17,837 | ........(25,959) | ............ 17,837 |..| ... 134,778 | ...... 154,418 0 0 0 0 101
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Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
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CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SLYBL918 Branch Banking & Trust 07330MAAS............... [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015( 10/30/2026| ...........0 | .....4,600,000 | ........c.1.7669 | ..ooovvvverererenc 0 | i 0].....18878 0].. 0 0 0 0 0] 87,384 | oo | 1020
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap-P SLYBL918 Branch Banking & Trust 07330MAAS................. [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015 10/30/2026] ............0 | ......4,600,000 (2.5388) 0 6,942 (29,196) 6,942 | ... 52454 | ... 118,953 0 0 0 0 102
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SL3B2LER UnitedHealth Group Inc 91324PCP5 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 07/21/2015| 07/15/2025] .. .....6,500,000 17215 0 0 26,568 0].. 0 0 0 0 0
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap-P SL3B2LER UnitedHealth Group Inc 91324PCP5.................. [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/21/2015(07/15/2025] ............0 | ......6,500,000 [ ......... (VYR (N I 15,129 | ........(39,345) [ ........... 15,129 | .| e 114,314 | L 229,486 0 0 0 0 104
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SLYBL8ZQ Stryker Corporation 863667AF8.............ccccccccceee | Deveverrrrees Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/18/2015(05/15/2024| ...........0 | .....4,700,000 | .........1.4159 | w.crcrcrcncn 0 | i 0......17,255 0].. 0 0 0 0 0 58,160 103
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap-P SLYBL8ZQ Stryker Corporation 863667AF8... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015| 05/15/2024] .. .....4,700,000 (2.3550) 0 9,424 (27,671) 9424 92,546 0 0 0 0 103
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOTF5 QUALCOMM Inc 747525AF0..........cccccvcvcvcveveene [N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015(05/20/2025] ...........0 | .....4,250,000 | ..........1.8849 | ..o 0 | e 0].....17376 0].. 0 0 0 0 0 56,777 101
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOTF5 QUALCOMM Inc  747525AF0........ccoooeovrererernrennns [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015| 05/20/2025] ............0 | ......4,250,000 (2.0460) 0 23,097 | cocveenees(21,739) | oo 23,097 |...| 174,518 93,631 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOOK3 Gilead Sciences Inc  375558BF9... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015| 03/01/2026] .. .....9,250,000 2.0063 0 0 39,730 0].. 0 0 0 0 0
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOOK3 Gilead Sciences Inc 375558BF9............cccccccceeees | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 09/09/2015(03/01/2026| ............0 | ......9,250,000 | ......... (VAL 10) | I (N I 44,991 | ...ccca(52,216) | covvvvereren 44991 | .| .........339,947 | ....... 326,608 0 0 0 0 105
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOW96 QUALCOMM Inc  747525AF0.........cocoormeererrrenens D Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 10/13/2015| 05/20/2025] .............0 | .....4,250,000 | ...........1.8849 | ............ccc..ud (V] TR 0f....17376 0].. 0 0 0 0 0 56,777 101
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOW96 QUALCOMM Inc  747525AF0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/13/2015| 05/20/2025] .. .....4,250,000 ..(21,335) | .. 93,546 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPB93 BHP Billiton Finance 055451AU2.............ccocvvveeee [ S Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/04/2015) 09/30/2023] ...........0 | ......9,250,000 2.3020 0 0 39,037 0].. 0 0 0 0 (VN I 108,466 | ...ovvvvevererere | 10T
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPB93 BHP Billiton Finance 055451AU2....................... [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015(09/30/2023| ............0 | .....9,250,000 [ ......... (1.9670) | ..oovovvverererenen (N I 48,239 | ........(44,981) | ...oooovere 48,239 | ... 364,492 252,575 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOSDD ELECTRICITE DE FRANCE SA 268317AS3..... Rate | CME Group Inc....  5493003SMMGZRISHXL96.... | 10/07/2015) 10/13/2025] .. .....8,750,000 .1.3586 0 0 32,112 0].. 0 0 0 0 0
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOSDD ELECTRICITE DE FRANCE SA 268317AS3..... | D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015(10/13/2025] ...........0 | ......8,750,000 [ ......... (V0L 0] (N I 47,656 | .........(45,522) | ...oovoveve 47,656 |..[ .........360,083 | ... 203,347 0 0 0 0 102
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBGTX6 Caterpillar Financial Service 14912L6G1........... [ S Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015) 12/01/2024] ...........0 | ......4,800,000 2.0063 0 0] .nnni21,093 0].. 0 0 0 0 0 | 81,981 | v | 1031
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBGTX6 Caterpillar Financial Service 14912L6G1. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015] 12/01/2024] .. .....4,800,000 (2.0155) 0 25,483 ..(24,186) ............25483 | .| .........192,548 | ...... 100,787 0 0 0 0 103
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPBYF Flowserve Corp  34354PADT........ccocooveverevesescunes DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015|11/15/2023] ............0 | ......8,750,000 | ..........1.4159 0 0 32,124 0].. 0 0 0 0 (V] I 103,762 | coovvveverererene | 10T
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPB9F Flowserve Corp 34354PADT.........cccccccccvcuuvcuinics [N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015(11/15/2023| ............0 | .....8,750,000 | ......... (1.9720) [ .ooveveveverend (N I 40,018 | .........(d3,138) | oovvverere 40,018 |...[ ..........302,375 | ...... 158,910 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPB79 National Oilwell Varco Inc 637071AJ0................ (DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015| 12/01/2022] ............0 | ......8,500,000 2.0063 0 0 36,509 0].. 0 0 0 0 0 ] 91,838 | o | 99
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPB79 National Qilwell Varco Inc 637071AJ0................ [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/04/2015] 12/01/2022] ............0 | ......8,500,000 | ........ (1.8800) | .oovovevevrerend 0 s 35917 | ........(39,950) | ............ 35917 |..] ... 271,382 | ....... 128,297 0 0 0 0 99
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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) B/A.C.V. ) | Accretion Items Exposure Entity end (b)

DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBP9H9 Tosco Corp  891490ARS..........cccccvevevevevevevevererns [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015)01/01/2027] ............0 | ....10,000,000 2.3080 0 0]......43078 0].. 0 0 0 0 (VN I 147,925 | ..o | 106
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBP9H9 Tosco Corp  891490ARS..........cueeermrmrmrmreriririnnns [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015(01/01/2027| ............0 | ....10,000,000 [ ......... (V22 10) | I (N I 57,016 | .........(54,487) | ccoccccecc 57,016 |...]| .........430,808 | ....... 297,040 0 0 0 0 106
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOS9F Marsh & Mclennan  571748AZ5. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015| 03/14/2026] .. .....4,500,000 .2.1069 8,902 0].. 0 0 0 0 0 63,463 102
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOS9F Marsh & Mclennan  571748AZ5..........ccccccoccveveces | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015| 03/14/2026] ............0 | ......4,500,000 (2.0940) 0 29,204 (23,558) 29,204 | ... 220,659 | ....... 154,020 0 0 0 0 102
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPON1 IBM Corp  459200AR2..........coouevvvevmveverereresesesenenes | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015(08/01/2027| ............0 | ....10,500,000 | ..........1.3768 | ..ocovvvvevererenc 0 | i 0].....37319 0].. 0 0 0 0 (VN I 160,414 | ...ocvvvvvvre | 109
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPIN1 IBM Corp 459200AR2... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015| 08/01/2027] .. ....10,500,000 (2.2630) .(59,404) | ...........61,024 | .| .........461,091 | ...... 405,298 0 0 0 0 109
DEUTSCHE BANK Variable Rate Interest Rate Interest | London Clearing
Swap-R SLYLOROP ROLLS-ROYCE PLC 77578JABA....................... [N Rate | House 549300035Z3DHK2T4A54....... 06/30/2016( 10/14/2025] ...........0 | .....2,750,000 [ .......e.1.7215 | oo 0 | e 0.....11635 0].. 0 0 0 0 0 37,753 | v | 101
DEUTSCHE BANK Fixed Rate Interest Rate Interest | London Clearing
Swap-P SLYLOROP ROLLS-ROYCE PLC 77578JABA.........cccccceeece. [ Rate | House 549300035Z3DHK2T4A54....... 06/30/2016( 10/14/2025] ............0 | .....2,750,000 [ .......... (1.3380) | ooovevevererinenen (N I 34,001 | cooveeeeeene(9,199) | o 34,001 |...] 257,590 | ........ 60,688 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBNBW5 DIST OF COLUMBIA REVENUE  25483VPW8.. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/18/2015| 06/01/2025] .. ......3,000,000 2.0063 0 0 2,885 0].. 0 0 0 0 0
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBNBW5 DIST OF COLUMBIA REVENUE 25483VPWS8.. | D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/18/2015(06/01/2025] ............0 | ......3,000,000 | ......... (VVLR10) | I (U I 10,600 | ........(16,973) [ ..ccccccccc 10,600 | ... 80,095 66,935 0 0 0 0 103
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOOI Marsh & Mclennan  571748AZ5...........cccovvveceees | Ducvevecenns Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 09/09/2015| 03/14/2026] ............0 | ......6,500,000 | ...........1.5735 0 0 26,396 0].. 0 0 0 0 O 91,668 | oo [ 107
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOOW Marsh & Mclennan  571748AZ5. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015| 03/14/2026] .. ......5,500,000 .(36,725) .............31,809 |...| .........240,344 | ...... 228,595 0 0 0 0 107
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOS8V COMMUNITY HOSPITALS OF | 20369EAAQ.... | D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/07/2015) 05/01/2025] ............0 | ...10,500,000 | ..........1.3768 | ooovoorrrrererccc (VN R 037,319 0].. 0 0 0 0 (VN I 139,754 | covvvvvvvvvrrrens | I v
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOS8V COMMUNITY HOSPITALS OF | 20369EAAO.... | D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015| 05/01/2025] ............0 | ....10,500,000 (2.0290) 0 58,053 (53,261) 58,053 |...| ..........438,645 232,317 0 0 0 0 97
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBP9IC McDonalds Corp 580135BY6. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015|01/08/2028] .. ....10,000,000 .1.3503 0 0 32,257 0].. 0 0 0 0 0
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPIIC McDonalds Corp  580135BY6...........ccccccceeeccreveces | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015|01/08/2028] ............0 | ....10,000,000 (2.2890) 0 58,147 (55,318) 58,147 |..] ........439,353 | ....... 398,501 0 0 0 0 109
DEUTSCHE BANK Variable Rate Interest Rate | KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-R SLU8V29T 485429Y99 D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/12/2015| 04/15/2026] ............0 | .....5,300,000 | ... 1.7215 | coovviiriiccccc (VN OO 021,663 0].. 0 0 0 0 0 | 75,148 | oo | 1020
DEUTSCHE BANK Fixed Rate Interest Rate KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-P SLU8V29T 485429Y99 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/12/2015| 04/15/2026] .. ......5,300,000 (2.2310) 0 23,271 (29,561) 23271 [ .| v 175,836 | ... 130,116 0 0 0 0 102
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLHO9LYA Citigroup INC 172967JP7......oooveverererererermrmnmnnnnnnns DS Rate | CME Group Inc....  5493003SMMGZRISHXL96.... | 04/23/2015)| 04/27/2025] ............0 | ....9,250,000 [ ..........1.3745 0 0 33,824 0].. 0 0 0 0 (V] I 123,020 | cooveveverererene | 104
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLHO9LYA Citigroup Inc 172967JP7 ... [N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015| 04/27/2025] ............0 | ......9,250,000 (2.0370) 0 50,315 | .........(47,106) | ............ 50,315 |..] .........380,172 | ...... 204,117 0 0 0 0 104
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBQPH9 OAKLAND CA PENSN OBLG 672319CES8........ | D.....ccouueee Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/07/2016(12/15/2023] ............0 | .....4,500,000 [ .........;2.1245 | ..oooovvverirerencn 0 | i 0| .i19,010 0].. 0 0 0 0 0 53,757 99
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBQPH9 OAKLAND CA PENSN OBLG 672319CES8........ | D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/07/2016| 12/15/2023] ............0 | .....4,500,000 | ........ (1.9260) | ...ooovvevevenen (VN I 22,023 | .........(21,668) | ............ 22023 |..] .........166,406 | ....... 79,797 0 0 0 0 99
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Description

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

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLU8V29N

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLU8V29N

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBPINJ

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBPINJ

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBOTKD

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBOTKD

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBNBVT

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBNBVT

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBOOIP

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBOOIP

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBPDMD

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBPDMD

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBOSAF

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBOSAF

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBPDPG

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBPDPG

DOMINION ENERGY GAS HOLDI Variable Rate
Interest Rate Swap-R SLUBPZEV

DOMINION ENERGY GAS HOLDI Fixed Rate
Interest Rate Swap-P SLUSPZEV

EBay Inc Variable Rate Interest Rate Swap-R
SLUBP2WK

EBay Inc Fixed Rate Interest Rate Swap-P
SLU8P2WK

GEORGIA-PACIFIC LLC Variable Rate Interest
Rate Swap-R SLU8Q3TK

GEORGIA-PACIFIC LLC Fixed Rate Interest
Rate Swap-P SLUBQ3TK

KANSAS ST DEV FIN AUTH REVENUE
485429Y81

KANSAS ST DEV FIN AUTH REVENUE

485429Y81

21ST CENTURY FOX AMERICA 90131HBBO...

21ST CENTURY FOX AMERICA 90131HBBO...

INVESCO FINANCE PLC  46132FAD2...............

INVESCO FINANCE PLC 46132FAD2.

DIST OF COLUMBIA REVENUE  25483VPVO0...

DIST OF COLUMBIA REVENUE  25483VPV0...

JOHNSON CONTROLS INTL PL  478375AR0...

JOHNSON CONTROLS INTL PL 478375AR9...

Cummins Engine  231021AJ5...........cccvevmvcrerrrenens

Cummins Engine 231021AJ5.

WELLS FARGO & COMPANY  94974BFY1.......

WELLS FARGO & COMPANY  94974BFY1.....

Kohls Corp 500255AT1.

Kohls Corp  500255AT1.........coovmmmvmvmvvmvssviniinnnnnnns

DOMINION ENERGY GAS HOLDINGS
257375AH8

DOMINION ENERGY GAS HOLDINGS

257375AH8

EBay InC 278642ALT........coooeovereerreereiresreiinens

EBay Inc 278642ALT..........cooovsvevircriririsisisisisns

GEORGIA-PACIFIC LLC 37331NAH4..............

GEORGIA-PACIFICLLC 37331NAH4...............
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Cumulative
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

/ 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-

Identifier | (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/12/2015(04/15/2025] ...........0 | .....2,700,000 | ... 17215 | oo 0 | i 0 .....11,036 0 0 0 0 0 35,824 102
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/12/2015(04/15/2025] ............0 | ......2,700,000 [ ......... (2.1640) [ ..oovoverererirenend (N I 11,469 (14,607 [ e 11,469 e 86,658 | 60,001 0 0 0 0 102
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015| 06/30/2028] .. ......8,000,000 23020 0 0 33,762 0 0 0 0 0 105...
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/03/2015(06/30/2028| ............0 | ......8,000,000 [ ......... (2.3090) [ ..oovvvevererirenend (N I 42,754 ..(46,180) [ ............. 42,754 v 323,044 ] ... 230,500 0 0 0 0 105
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015|01/15/2026] ............0 | ......9,000,000 | ..........1.7215 0 0 36,786 0 0 0 0 (VN I 125,611 J 104
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015|01/15/2026] .. ......9,000,000 (2.1180) | ..oovvvvvvvvin0 | 54,350 | ..........(46,596) | ...........54,350 |...| ..........410,666 | ...... 310,203 0 0 0 0 104
Interest

[N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/18/2015| 06/01/2024] ............0 | ......1,750,000 2.0063 0 0 7,517 0 0 0 0 0..21,734 99
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/18/2015| 06/01/2024] ............0 | ......1,750,000 (2.1880) 0 6,025 (9,573) 6,025 ... 45528 | ... 34,653 0 0 0 0 99
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015| 02/14/2026] .. ......3,600,000 .1.8334 4,650 0 0 0 0 0 50,503 104
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 09/09/2015(02/14/2026| ............0 | ......3,600,000 | ......... (VVZZ20) | R (U I 17,743 .(20,196) [ ....cvcveeeee 17,743 ...134,066 | ....... 126,484 0 0 0 0 104
Interest

D Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 11/06/2015| 03/01/2028] .............0 | ....10,500,000 2.0063 0 0 ....45,099 0 0 0 0 0] 165,350 {105
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2015|03/01/2028] .. ....10,500,000 .(62,921) ............49,983 | ...| ..........377,668 | ...... 425,237 0 0 0 0 105
Interest

[ S Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015| 06/03/2026] .............0 | ......4,500,000 2.0246 0 0 .. 18,747 0 0 0 0 0 ...64,332 J 104
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/07/2015| 06/03/2026] ............0 | ......4,500,000 (2.1190) 0 25,773 (23,839) 25,773 . 194735 | 109,873 0 0 0 0 104
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXLY6.... [ 11/06/2015) 12/15/2023 .. ......9,000,000 .1.5885 0 0 36,882 0 0 0 0 0
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2015] 12/15/2023] ............0 | ......9,000,000 (2.0980) 0 33,966 (47,205 [ ............. 33,966 ....256,642 | ....... 164,053 0 0 0 0 103
Interest

[ S Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/07/2015| 12/15/2024] ............0 | .....4,700,000 115885 | (VN OO 0 ....19,261 0 0 0 0 0] ......60866 J 102
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |01/07/2015] 12/15/2024] .. .....4,700,000 (2.0620) 0 23,323 ..(24,229) | .. 0 0 0 0 102
Interest

DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014| 08/01/2024] ............0 | .....4,500,000 T34 ) (VN OO 0 ...18414 0 0 0 0 0].....56,636 M3
Interest

[N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014(08/01/2024| ............0 | .....4,500,000 | ......... (VAL 10) | I (N I 15,420 ..(25,740)[ ............ 15,420 ..116,509 | ...... 143,339 0 0 0 0 113
Interest

(DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015|03/01/2025] ............0 | .....4,500,000 2.0063 0 0 ....19,328 0 0 0 0 0 59,186 100
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015] 03/01/2025] ............0 | ......4,500,000 (2.1440) 0 23,016 . (24,120)] ............ 23,016 .A73907 145,676 0 0 0 0 100
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Cumulative
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) B/A.C.V. ) | Accretion Items Exposure Entity end (b)
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMD Gilead Sciences Inc 375558BF9...........ccccccccceeees | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015|03/01/2026] .............0 | ......4,500,000 2.0063 0 0]......19,328 0].. 0 0 0 0 0 63,318 101
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMD Gilead Sciences Inc 375558BF9.............cccccccveees | Devevevvveens Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015|03/01/2026] ............0 | ......4,500,000 (2.1120) 0 28,208 (23,760) 28,208 |...| 0213135 | .. 155,167 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate Interest | London Clearing
Interest Rate Swap-R SLYBPN45 Horace Mann Educators 440327AK0. Rate | House 549300035Z3DHK2T4A54....... | 11/18/2015( 12/01/2025] .. .....8,500,000 2.0063 0 0 36,509 0].. 0 0 0 0 0 103...
JP MORGAN SECURITIES LLC Fixed Rate Interest | London Clearing
Interest Rate Swap-P SLYBPN45 Horace Mann Educators 440327AK0................. [ Rate | House 549300035Z3DHK2T4A54....... 11/18/2015) 12/01/2025] ............0 | .....8,500,000 | .......... (VR T10) | I (N I 40,603 | .........(45,518) | ..cocvvvere 40,603 |..[ .........306,794 | ...... 191,917 0 0 0 0 103
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMJ Celgene Corp  151020AP9..........cocovvvvvreverererrinnens [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015(05/15/2024| ...........0 | .....4,500,000 | .........1.4159 | w.cccrcrcncn 0 | i 0].....16521 0].. 0 0 0 0 0 55,685 102
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMJ Celgene Corp  151020AP9.... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015| 05/15/2024] .. .....4,500,000 (1.9550) .(21,994) | .. 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCCF COOPERATIEVE RABOBANK UA 21685WDF1| D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015( 11/15/2022] ...........0 | .....4,500,000 | .........1.4159 | w.rcrcrcccn 0 | e 0].....16521 0].. 0 0 0 0 048388 | oo | BB
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCCF COOPERATIEVE RABOBANK UA 21685WDF1| D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(11/15/2022] ............0 | .....4,500,000 | ......... (1.8800) | .oovoveveverirenen (N I 18,634 | .......(21,150) | ............ 18,634 |..| .........140,799 | ... 67,081 0 0 0 0 96
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCAA PNC BANKNA 69349LAGS3.. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 11/01/2022] .. .....9,000,000 .1.3768 31,987 0].. 0 0 0 0 0
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCAA PNC BANKNA 69349LAGS.........cccovvvrvrerrrrierenens [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(11/01/2022] ............0 | ......9,000,000 [ ......... (1.8650) | ..oovvveveverirenend (N I 37,749 | ........(41,963) | ........... 37,749 | .| .........285,231 | ....... 134,498 0 0 0 0 99
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMV Janus Capital Group Inc 47102XAJ4.................. [ S Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015|08/01/2025] ............0 | ......7,500,000 | ...........1.3768 0 0 26,656 0].. 0 0 0 0 (VN [ 101,570 | covvvvevvvvveren | 1000
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMV Janus Capital Group Inc 47102XAJ4.... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015| 08/01/2025] .. .....1,500,000 .(38,813) ............45583 | .| ........344 419 | ..... 248,140 0 0 0 0 100
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN1NF Morgan Stanley 6174468C6............cccocvevevererereres | Deverrrrrrenns Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/23/2025] .............0 | .....4,600,000 | ..o 17445 | oo (VN R 0].....18988 0].. 0 0 0 0 0 62,202 102
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN1NF Morgan Stanley 6174468C6..............cccccocuceceeeeees | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/23/2025 ............0 | .....4,600,000 | ......... (VAVLI10) | I (N I 18,829 | ........(25,402) [ ............ 18829 |..| ........142,273 | ...... 157,557 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN6G4 Yamana Gold Inc  98462YABS.. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/06/2015) 07/15/2024] .. .....2,300,000 17215 0 0 9,401 0].. 0 0 0 0 0 28,846 100.
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN6G4 Yamana Gold Inc 98462YAB..............ccccccccceveces | Duvvccccas Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/06/2015|07/15/2024] ............0 | ......2,300,000 (2.2600) 0 8,267 | ..cocouera(12,706) | . 8,267 |...| woverennnn62,468 | ......... 72,809 0 0 0 0 100
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-R SLUBUY6T 67232TAU9 (DR Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/10/2015{09/01/2023] ...........0 | ........ 850,000 2.0063 0 0 3,651 0].. 0 0 0 0 0 9,894 98
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-P SLUSUY6T 67232TAU9 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015|09/01/2023] .. 850,000 (2.1760) 0 3,120 (4,624) 3,120 0 0 0 0 98
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMP AP MOELLER-MAERSK A/S 00203QADS......... D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015|09/28/2025] ............0 | .....8,750,000 | ...........1.6858 0 0 36,876 0].. 0 0 0 0 (V] I 119,770 | covvevevevereren | 1020
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMP AP MOELLER-MAERSK A/S 00203QADS......... [N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/08/2015(09/28/2025] ............0 | ......8,750,000 [ ......... (2.0800) [ ..oovovevevererenend (VN I 54,677 | .........(45,500) | ............ 54,677 |..| .........413,136 289,114 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBGTYR 210692 B. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015| 06/30/2027] ............0 | ....10,000,000 2.3020 0 0| 42,202 0].. 0 0 0 0 (VN I 152,069 | ..ooovvvevererens | 116
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBGTYR 210692 B. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015] 06/30/2027] .............0 | ....10,000,000 (2.1805) 0 60,640 | .........(54,513) | ............ 60,640 | ...| ..........458,192 265,444 0 0 0 0 116
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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) B/A.C.V. ) | Accretion Items Exposure Entity end (b)
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBD74H INGRAM MICRO INC  457153AG0..................... [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015( 12/15/2024| ...........0 | .....4,375,000 | ..........1.5885 | woooovvvvvrererene 0 | i 0 ... 17,929 0].. 0 0 0 0 0 | ciiiiein56,657 | oo | 1020
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBD74H INGRAM MICRO INC  457153AG9.........cocceecee. [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015(12/15/2024| ............0 | .....4,375,000 | ......... (1.9475) [ oooveveverererinend (VN I 26,000 | ..coccooe.(21,301) | oo 26,000 |...| ... 196,452 | ......... 91,071 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBS3J3 International Paper Co 460146CL5... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/17/2016|01/15/2026] .. ......8,250,000 17215 0 0 33,721 0].. 0 0 0 0 0
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBS3J3 International Paper Co  460146CL5............cccocoee | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/17/2016(01/15/2026] ............0 | ......8,250,000 | ......... (GICTRI ] [—— (N I 82,804 | ........(33,749) | ..ccececce 82,804 |...| ..........625,656 | ....... 257,270 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPBWK DIGNITY HEALTH 254010ADS3.........cccoovvvuvcvcvenes | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 11/01/2024] ............0 | ......9,250,000 | ...........1.3768 0 0 32,876 0].. 0 0 0 0 (VN I 118,693 | ..ovvvvvvvvveren | 1020
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPBWK DIGNITY HEALTH 254010AD3, Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 11/01/2024] .. ......9,250,000 (2.0425) (47,233 ... 45,759 | ... | ...........345,748 | ... 193,727 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-R SLUBUY7B 67232TAW5 [N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/10/2015(09/01/2025] ............0 | ........ 550,000 2.0063 0 0 2,362 0].. 0 0 0 0 O | oo 7491 | e | 99
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-P SLU8UY7B 67232TAW5 [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/10/2015(09/01/2025] ...........0 | cccccccd 550,000 (2.3370) 0 2,087 (3,213) 2,087 | .| oo 15,771 | 19,040 0 0 0 0 99
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCBJ Raytheon Co  755111AP6. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 11/01/2028] .. ......8,000,000 .1.3768 0 0 28,433 0].. 0 0 0 0 0
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCBJ Raytheon Co  755111APS........cccccccouvevcvevevcvcvers [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(11/01/2028| ............0 | ......8,000,000 | ......... (2.3150) | ooovvvevererirenend (N I 42,930 | .........(46,300) | ...ocvovere 42,930 |...[ ... 324,377 | ... 239,987 0 0 0 0 105
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCAM United Technologies Corp  913017ATS..............| Devevvrveeeens Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015|08/01/2028] ............0 | ....10,000,000 | ...........1.3768 0 0 35,542 0].. 0 0 0 0 (VN [ 160,749 | covvvvcvcirens | 1061
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCAM United Technologies Corp 913017AT6. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 08/01/2028] .. ....10,000,000 (2.3050) 0 60,712 ..(57,625) ...........80,712 | ...| ..........458,733 | ...... 409,874 0 0 0 0 106
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBLBSB Eaton Vance Corp 278265AD5.........ccccocermveveenns D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/19/2015|06/15/2023] ............0 | ......9,250,000 | ...........2.1245 0 0 39,075 0f.. 0 0 0 0 0f . 105,551 | oveverereerre | 10T
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBLBSB Eaton Vance Corp  278265AD5............cccccccoevens [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/19/2015(06/15/2023| ............0 | ......9,250,000 | ......... (VL 10) | I (N I 24,353 | .........(50,898) | ............ 24353 |..| ........184,011 | ....... 154,684 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate | HUDSONS BAY SIMON JV TRUST SERIES Interest
Interest Rate Swap-R SLYBPBWQ 2015HB7 CLASS (CMBS) A7 44422PAU6 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 08/05/2022] .. ....14,000,000 17870 0 0 55,537 0].. 0 0 0 0 0
JP MORGAN SECURITIES LLC Fixed Rate HUDSONS BAY SIMON JV TRUST SERIES Interest
Interest Rate Swap-P SLYBPBWQ 2015HB7 CLASS (CMBS) A7 44422PAU6 [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(08/05/2022] ............0 | ....14,000,000 | ......... (1.8175) [ oo (N I 67,108 | ........(61,492) [ ............ 67,108 |...| ..........507,063 | ....... 321,637 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCB1 Mattel Inc 577081AY8.........ooovvvvvvvrernrerenercrereeeneens [ S Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015(03/15/2023] ............0 | ......4,750,000 [ ..vvver1.5885 | oveveveverererenend (VN OO 0| .....19,466 0].. 0 0 0 0 0 52,885 100
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCB1 Mattel Inc  577081AY8... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015| 03/15/2023] .. .....4,750,000 0 23,649 (22,681) 23649 |..| ........178,688 | ....... 120,512 0 0 0 0 100
JP MORGAN SECURITIES LLC Variable Rate | LOS ANGELES CNTY CA REDEV REFU Interest
Interest Rate Swap-R SLUBUOF6 54465AF T4 D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/28/2015(08/01/2024| ............0 | ......3,600,000 [ ... 13768 | ovoveveverererenend (VN OO 012,795 0].. 0 0 0 0 0 | 5,309 | oo | 104
JP MORGAN SECURITIES LLC Fixed Rate LOS ANGELES CNTY CA REDEV REFU Interest
Interest Rate Swap-P SLUSUOF6 54465AF T4 [N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/28/2015(08/01/2024| ............0 | ......3,600,000 [ ........ (VAL 10) | (N I 12,910 | .......(20412) | ........... 12910 | .| cee.97,543 | . 114,282 0 0 0 0 104
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBLEFM National Fuel Gas Co 636180BM2..................... (DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 06/22/2015|07/15/2025] ............0 | ......8,250,000 | ..........1.7215 0 0 33,721 0].. 0 0 0 0 (VN I 111,388 | covvvvevevererens | 1020
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBLEFM National Fuel Gas Co 636180BM2..................... [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/22/2015|07/15/2025] ............0 | ......8,250,000 | ........ (24800) | ....oooovevevene 0. 18,921 | ........(50,013) | ............ 18,921 | .| .........142,965 | ....... 291,441 0 0 0 0 102
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Description

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

JP MORGAN SECURITIES LLC Variable Rate
Interest Rate Swap-R SLYBN1R7

JP MORGAN SECURITIES LLC Fixed Rate
Interest Rate Swap-P SLYBN1R7

JP MORGAN SECURITIES LLC Variable Rate
Interest Rate Swap-R SLYBOQZ9

JP MORGAN SECURITIES LLC Fixed Rate
Interest Rate Swap-P SLYBOQZ9

JP MORGAN SECURITIES LLC Variable Rate
Interest Rate Swap-R SLYBMZ9M

JP MORGAN SECURITIES LLC Fixed Rate
Interest Rate Swap-P SLYBMZ9M

JP MORGAN SECURITIES LLC Variable Rate
Interest Rate Swap-R SLUBUOGC

JP MORGAN SECURITIES LLC Fixed Rate
Interest Rate Swap-P SLUBUOGC

JP MORGAN SECURITIES LLC Variable Rate
Interest Rate Swap-R SLUBUY75

JP MORGAN SECURITIES LLC Fixed Rate
Interest Rate Swap-P SLU8UY75

JP MORGAN SECURITIES LLC Variable Rate
Interest Rate Swap-R SLYBN101

JP MORGAN SECURITIES LLC Fixed Rate
Interest Rate Swap-P SLYBN101

JP MORGAN SECURITIES LLC Variable Rate
Interest Rate Swap-R SLYBN1LO

JP MORGAN SECURITIES LLC Fixed Rate
Interest Rate Swap-P SLYBN1LO

KEYSIGHT TECHNOLOGIES Variable Rate
Interest Rate Swap-R SLYBBWQM

KEYSIGHT TECHNOLOGIES Fixed Rate
Interest Rate Swap-P SLYBBWQM

KLA-Tencor Corp Variable Rate Interest Rate
Swap-R SLUBQ3W0

KLA-Tencor Corp Fixed Rate Interest Rate
Swap-P SLU8Q3W0

L-3 Communications Corp Variable Rate Interest
Rate Swap-R SLU8P2X8

L-3 Communications Corp Fixed Rate Interest
Rate Swap-P SLU8P2X8

MORGAN STANLEY BAML TRUST Variable
Rate Interest Rate Swap-R SLYBD473

MORGAN STANLEY BAML TRUST Fixed Rate
Interest Rate Swap-P SLYBD473

Harley Davidson Inc  412822ADO0.............ccoeevunee

Harley Davidson Inc 412822AD0..........ccccccocuc.eee

ROLLS-ROYCE PLC 77578JAB4.

ROLLS-ROYCEPLC 77578JABA......................

Celgene Corp  151020AS3..........ormmrvvervmrerirennnns

Celgene Corp 151020AS3....

UnitedHealth Group Inc 91324PCP5.................

UnitedHealth Group Inc  91324PCPs5..................

OAKLAND CA REDEV SUCCESSOR AGY
67232TAV7

OAKLAND CA REDEV SUCCESSOR AGY

67232TAV7

CFINDUSTRIES INC  12527GACT.........ccoovevevere

CFINDUSTRIES INC  12527GACT...

Comerica Bank 200339DXA4...........cccoooumucrrrrrenens

Comerica Bank 200339DX4...........ccccooumurrnrvvunnns

KEYSIGHT TECHNOLOGIES 49338LAB9........

KEYSIGHT TECHNOLOGIES 49338LAB9........

KLA-Tencor Corp  482480AEQ.........c..coomervverrrennns

KLA-Tencor Corp  482480AEQ..

L-3 Communications Corp 502413BDS..............

L-3 Communications Corp 502413BDS..............

MORGAN STANLEY BAML TRUST SERIES
2014C19 CLASS (CMBS) AS 61764PBW1

MORGAN STANLEY BAML TRUST SERIES
2014C19 CLASS (CMBS) AS 61764PBW1

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

/ 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-

Identifier | (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/28/2025] ...........0 | .....4,600,000 [ ..........1.7603 | woooovvvvevirirene 0 | i 0 ......19,022 0 0 0 0 0 62,261 101
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/28/2025] ............0 | .....4,600,000 | ......... (2.3050) | .oovvvevererirenend (N I 18,063 273 e 18,063 ..136,484 | ...... 158,507 0 0 0 0 101
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/06/2015] 10/14/2025] .. .....6,250,000 17215 0 0 26,443 0 0 0 0 0 103...
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 10/06/2015] 10/14/2025] ............0 | ......6,250,000 (2.0600) 0 35,437 (32,188) 35,437 267,758 | ....... 145,731 0 0 0 0 103
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/03/2015| 08/15/2025] ............0 | ......6,000,000 18388 | o 0 | i 0 ...24,410 0 0 0 0 0 ...81471 100
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/03/2015| 08/15/2025] .. .....6,000,000 (2.2550) 0 26,643 .(33,825) ............26,643 | ...| .........201,314 | ...... 204,136 0 0 0 0 100
Interest

[N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/28/2015| 07/15/2025] ............0 | ......3,750,000 LAT215 | 0 | e 0 ....15,328 0 0 0 0 0 50,631 104
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 07/28/2015(07/15/2025] ............0 | ......3,750,000 | .......... (VRCZS10) | I (N I 13,273 (21478 e 13,273 ...100,286 | ....... 129,632 0 0 0 0 104
Interest | London Clearing
Rate | House 549300035Z3DHK2T4A54....... | 08/10/2015| 09/01/2024] .. 850,000 2.0063 0 0 3,651 0 0 0 0 0
Interest | London Clearing

[ Rate | House 549300035Z3DHK2T4A54....... 08/10/2015(09/01/2024] ............0 | s 850,000 (2.2650) 0 3,189 e 813) [ 3,189 v 2097 | i 27,035 0 0 0 0 89
Interest

D Rate CME Group Inc....  5493003SMMGZRISHXL96.... | 08/04/2015| 06/01/2023] .............0 | ......2,500,000 2.0063 0 0 ....10,738 0 0 0 0 0 28,421 97
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015| 06/01/2023] .. .....2,500,000 (2.1030) 0 8,130 .(13,144) [ . 0 0 0 0 97
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015| 07/27/2025] ............0 | .....4,500,000 17603 | (VN R 0 ...19,113 0 0 0 0 0 ....60,896 100
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 08/04/2015(07/27/2025 ............0 | .....4,500,000 | ......... (VAVLIL0) | I (N I 18,469 .(26,575) [ ..o 18,469 ceee 139,851 | . 154,562 0 0 0 0 100
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXLI6.... [ 01/22/2015) 10/30/2024 | . ....4,500,000 .1.7669 8,468 0 0 0 0 0
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/22/2015] 10/30/2024] ............0 | ......4,500,000 (2.0100) 0 23,454 (22,613) 23,454 e NTT21T ] 94,126 0 0 0 0 105
Interest

[ S Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015| 11/01/2024] ............0 | ......4,500,000 13768 | ) (VN OO 0 .....15,994 0 0 0 0 0 ...57,743 A0
Interest
Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015] 11/01/2024] .. .....4,500,000 ..(23,940) | . 0 0 0 0 101
Interest

DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014| 05/28/2024] ............0 | .....4,500,000 1.9842 | oo (VN OO 0 ...18577 0 0 0 0 0 55,849 112
Interest

[N Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014(05/28/2024| ............0 | .....4,500,000 | ......... (VIVLE10) | I (N I 12,219 w2857 e 12,219 92,328 88,751 0 0 0 0 112
Interest

(DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015( 11/15/2024] ............0 | ......3,750,000 | .....ee.1.8388 | covovvveveririrenend 0 | i 0 .....15,256 0 0 0 0 0 ....48,261 96
Interest

[ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015| 11/15/2024] ............0 | ......3,750,000 | ......... (1.9425) | .ooovvevd (VN I 21,924 (1821 ] 21,924 v 165,657 | ... 78,069 0 0 0 0 96
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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) B/A.C.V. ) | Accretion Items Exposure Entity end (b)

Medtronic PLC Variable Rate Interest Rate Interest
Swap-R SLU8P2V8 Medtronic PLC  585055BS4...............coommmemeveveennns [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014(03/15/2025] ...........0 | .....4,700,000 | .........2.1245 | w.ooovvvvrvcrcrenc 0 | i 0]......19,854 0 0 0 0 0 0......61990 M
Medtronic PLC Fixed Rate Interest Rate Swap-P Interest
SLU8P2V8 Medtronic PLC  585055BS4.............cccocmmvemerevennnns [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014(03/15/2025] ............0 | .....4,700,000 | ......... (PICKZ20) | I 0| e 16,682 (27425)] ..o 16,682 cieeeen 126,049 | e 156,317 0 0 0 0 11
Oceaneering Intl Inc Variable Rate Interest Rate Interest
Swap-R SLUBP2WW Oceaneering Intl Inc 675232AA0.. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014] 11/15/2024] .. ...4,400,000 .1.8388 7,900 0 0 0 0 0 0
Oceaneering Intl Inc Fixed Rate Interest Rate Interest
Swap-P SLUSP2WW Oceaneering Intl Inc 675232AA0.........ccccceeeeveeeee | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 12/11/2014(11/15/2024] ............0 | .....4,400,000 | ......... (2.3100) | ..oovvvevererirenend (N I 11,857 . (25410) oo 11,857 89,589 92,316 0 0 0 0 102
Pitney Bowes Inc Variable Rate Interest Rate Interest
Swap-R SLYBBWRV Pitney Bowes Inc 724479AJ09...........cocoovcvevencncncns [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/22/2015|03/15/2024] ............0 | ......5,500,000 | ..........2.1245 0 0 23234 0 0 0 0 0 0 ..87,127 J 108
Pitney Bowes Inc Fixed Rate Interest Rate Interest
Swap-P SLYBBWRV Pitney Bowes Inc  724479AJ9 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/22/2015| 03/15/2024] .. ....5,500,000 (1.9700) | w.oooovn0 | 130,941 | L(27,088) | ............30,941 | .| ..........233,784 | ... 158,001 0 0 0 0 103
Quest Diagnostics Inc Variable Rate Interest Interest
Rate Swap-R SL4K3V5H Quest Diagnostics Inc 74834LAV2.............cccccc.. | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014| 04/01/2024] ............0 | ......4,650,000 2.3080 0 0 20,171 0 0 0 0 0 0 56,964 103
Quest Diagnostics Inc Fixed Rate Interest Rate Interest
Swap-P SL4K3V5H Quest Diagnostics Inc  74834LAV2.............cccccce. | Duvevevececes Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014|04/01/2024| ............0 | .....4,650,000 | ......... (24630) [ ..ooovvevererinenend (VN I 4,637 (28,632) [ o 4,637 corrernnnnn35,038 | e 108,143 0 0 0 0 103
SELECT INCOME REIT Variable Rate Interest Interest
Rate Swap-R SLYBD47B SELECT INCOME REIT 81618TAC4 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015| 02/01/2025] .. ...4,250,000 .1.3768 5,105 0 0 0 0 0 0 55,560 100
SELECT INCOME REIT Fixed Rate Interest Rate| Interest
Swap-P SLYBD47B SELECT INCOME REIT 81618TACA................. [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 02/05/2015(02/01/2025] ............0 | .....4,250,000 | ......... (1.9565) 0 28,071 (20,788) 28,071 ..212,099 | ...... 133,087 0 0 0 0 100
Southwestern Energy Co Variable Rate Interest Interest
Rate Swap-R SLYBBWPA Southwestern Energy Co  845467AL3................ D Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/22/2015|01/23/2025] .............0 | ......8,750,000 17445 0 0 36,118 0 0 0 0 0 (1] 114,202 {105
Southwestern Energy Co Fixed Rate Interest Interest
Rate Swap-P SLYBBWPA Southwestern Energy Co  845467AL3... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/22/2015|01/23/2025] .. ....8,750,000 (2.0260) 0 52,305 ..(42,841) 52,305 395212 | ... 277,003 0 0 0 0 105
Stifel Financial Corp Variable Rate Interest Rate Interest
Swap-R SLYBCOKI Stifel Financial Corp  860630ADA.............ccccooeeees | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96....|01/23/2015)| 07/18/2024] ...........0 | ......4,000,000 LT3 ) (VN R 0 ... 18,731 0 0 0 0 0 0 .......50,200 J 102
Stifel Financial Corp Fixed Rate Interest Rate Interest
Swap-P SLYBCOKI Stifel Financial Corp  860630ADA4.............ccccccccees | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/23/2015(07/18/2024| ............0 | .....4,000,000 | ......... (1.9270) [ .oovvveverererenend (N I 25,047 .(19484)[ ........... 25,047 ...189,256 | ....... 119,852 0 0 0 0 102
VENTAS REALTY LP Variable Rate Interest Interest
Rate Swap-R SLU8Q3W8 VENTAS REALTY LP 92277GAET... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015| 02/01/2025] .. ...4,500,000 .1.3768 5,994 0 0 0 0 0 0
VENTAS REALTY LP Fixed Rate Interest Rate Interest
Swap-P SLU8Q3W8 VENTAS REALTY LP  92277GAET........cccccoeeerer [ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [01/08/2015|02/01/2025] ............0 | ......4,500,000 (2.1430) 0 22,556 ..(24,109)[ ............. 22,556 ..170,429 | ....... 145,514 0 0 0 0 102
WELLS FARGO & COMPANY Variable Rate Interest
Interest Rate Swap-R SL4K3V4Y WELLS FARGO & COMPANY  94974BFY1....... [ S Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014) 06/03/2026] ............0 | ......4,550,000 2.0246 0 0 ....18,632 0 0 0 0 0 0 65,047 104
WELLS FARGO & COMPANY Fixed Rate Interest
Interest Rate Swap-P SL4K3V4Y WELLS FARGO & COMPANY 94974BFY1...... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014] 06/03/2026] .. ....4,550,000 (2.6430) 0 .709 ..(30,064) 1,709 12,909 ... 112,809 0 104
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 2,499,855 (696,671) ..2,499,855 ..18,888,658 | .14,231,311 ......6,.974 870 XXX XXX
0909999. Total-Swaps-Hedging Effective 0...2499.855 | ....(696,671)] ......2,499,855 [XX] .....18,888,658 |.14,231,311 ......6,974 870 XXX XXX
1159999. Total-Swaps-Interest Rate 0...2499.855 | .....(696671)] .....2499.855 [XX] .....18888,658 |.14231,311 ......6,.974 870 XXX XXX
1209999. Total-Swaps 0...2499.855 | .....(696,671)] ......2.499,855 [XX] .....18888,658 |.14231,311 ......6,.974 870 XXX XXX
1399999. Total-Hedging Effective. ..471,880,260 | ...61,464,037 | .......(696,671)] ....299,522,894 |XX| ...315,911,697 | (11,625223) ......6,.974 870 XXX XXX
F449999. TOTAL.... e e .471,880,260 | ...61464,037 | .......(696,671)] ...299,5622,894 |XX]...315911,697 | (11,625223)] .... ......5,974,870 XXX XXX
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

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

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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) B/A.C.V. ) | Accretion Items Exposure Entity end (b)
(a) Code Description of Hedged Risk(s)
0001 The hedge effectiveness cannot be measured at inception. At 03/31/2018 The change in fair value of the derivative hedging instrument is 9% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
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
MESM.... | ....cc.. 87 | 5,166,930 | Mini MSCI EMg Mkt............. Fixed Annuity Hedge............... N/A......... dex  |06/15/2018| NYF......cccovrrrrerrn 549300UF4R84F48NCH34. |03/28/2018| ..1,198.4598 |..1,187.8000 | ........ 770,934 | ............ 770,934 | ......... (46,370) | ..oocvverrerrnn0 | i, (110 (V1N I (46,370)| ........ 226,200 |.............. 0001 | oovverrererrnns 50
Equity/In
RTAM.... | woeeee. 74 | 5,668,770 | RUSSELL 2000 MINL........... Fixed Annuity Hedge............... N/A......... dex  |06/15/2018| NYF......cccovrvrerinne 549300UF4R84F48NCH34. |03/28/2018| ..1,561.3932 |..1,532.1000 | ........ 655,737 | oovornvne 655,737 | ....... (108,385) | .coovvverrrenns0 | i (V10 (V1N I (108,385)| ........ 310,800 |.....cccoonen 0001 | woovverrerrrrns 50
Equity/In
ESMS..... 569 [######H##] S&P500 EMINI FUT............. Fixed Annuity Hedge............... N/A......... dex  |06/15/2018| CME........cccovvernnens SNZ20JLFK8BMNNCLQOF39|03/28/2018] ..2,669.4880 | ..2,643.0000 | ..... 5,042,083 | ........ 5,042,083 | ...... (753,582) | ovvovvrnerinenens0 [ v (] [V (753,582)| ..... 3,300,200 | ..oovrenns 0001 | v 50
1279999. T0tal-LONG FUIUIES-HEAGING EFBCHVE. ... .. cvviiiiiiiieiiies otttk 8 ket E 8o bt 2e S48 1eeE1eeEE oL E LA Ef L8 L8 E oL E oL E bbbttt ettt sninns | anins 6,468,753 | ........ 6,468,753 | ...... (908,337) | cvvvvevinrireen0 | i (U I 0. (908,337)| ..... 3,837,200 XXX XXX
1329999, TOAILONG FUBUIES. ...ttt etttk se eheess s8££ 888484880 £EE 1088808148108 4014 4EEEHEEEoLE4EEE 4L E L E £ EE£EEEEEE LR L1ttt entns | e 6,468,753 6,468,753 | ....... (908,337) | ovvevvrverrnens0 [ |0 | e (908,337)| ..... 3,837,200 XXX XXX
1399999, TOAIFHEAGING EFFECHVE. .......evvv ittt sitistis | ettieissetes ettt et 8 k88808 eeE et et ek feLtseeEseeEEeee Lo LS E o881 8L E 1L E ettt bbbttt ensenntns | ennd 6,468,753 6,468,753 | ....... (908,337) . L0 ] (908,337)| ... 3,837,200 XXX XXX
1449999, TOTAL.....ouivervireresieteets sttt eessees s eeet et es st eees et seeeseees b8 8 8 R 888048 E LR ee8 e s e b eR | feeEseLE SRR AR LR E LR R RSk e et | e 6,468,753 | ......... 6,468,753 | ....... (908,337) | ovovvvvvrrenn0 | i (] 0] (908,337)| ..... 3,837,200 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
JPMorgan e 1,375,880 | ....... 4,805,788 | ..... 7,377,090
TOAI INEE CASH DIBPOSIES. ... veerrsereereseeesseesssess s ees e840 £ E 88408 H£E 108 4£E84 €4 8EEEHEEEHEEE L8 1R EHEE L8R8 EE R £EE L0 £ 4L 4R 8RR 0L LR 110 L4 E 84808 HEEE L4 E 8RR E 40 E1HLEHEEE SRR EEEEE 14 4488 4EEEHEE bR HEE L LA DAL 08 EE L8 E Rttt | cenas 1,375,880 | ....... 4,805,788 | ..... 7,377,090
(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 03/31/2018 The change in fair value of the derivative hedging instrument is 99% 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.




statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1" 12
5 6 7 8 9 10
Credit
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
Exch Traded Derivativ
0199999. Aggregate Sum of Exchange Traded...... . . XXX XXX XXX ....6,468,753 | 0 | . 6,468,753 | ... ..6,468,753 | 0 | 0 3,837,200 | ..o 3,837,200
NAIC 1 Desi
BanK Of AMETICA. .......cvvviuieiriiciie e EYKN6V0ZCB8VDIIULB8O.. Y. 175,387 177 | oo 286,695,679 (158,310,151) | . ..286,695,679 ..(158,310,151) | .......... {0 RPN 0 0
Barclays Bank PLC..........ccoiiiiiinitiereiseisce s seenssnees G5GSEF7VJP5I70UK5573... 69,053,000 176,735,490 | .... (105,342,122) | .. .176,735,490 | .. ..(105,342,122) | ..... 2,340,368 | ..o 0 0
Credit SUISSE FB INt.......c.vviiricririiicneier e .. ES58DKGMJYYYJLNBC3868. | Y....oovvvevee | Yerrrrersvins | cevirerirerinns 68,161,000 | ....ccooovvrernnne 73,955,655 | ...cccovvviine (36,342,925) | ...cvovvrnrrrerrerrnrieenn0 [ i, 73,955,655 | .....cccovvvene. (36,342,925) | .......... 0 | v 0 0
Deutsche Bank TLTWFZYICNSX8D621K86.. ....10,080,000 .44,917,510 ..(27,632,595) | .. ....44,917,510 (27,632,595) | ..... 7,204,915 | oo 0 0
RBC Capital Markets RO ES7IP3U3RHIGC71XBU11... ....60,560,000 ..95,523,787 | ... ..(63,177,289) | . ....95,523,787 |.. (53,177,289) | ...c.oeec. 0 | i 0 0
0299999, TOtal NAIC 1 DESIGNATION. ....veretretisste st ess s er bbbttt | onesenssnisesas 383,241,177 | oo 677,828,121 | .ooovvies (380,805,082) [ ...ovvverrererinnes 9,545,283 | ..o 677,828,121 | oo (380,805,082) | ..... 9,545,283 | ..o 0 0
0899999. Aggregate Sum of Central Clearinghouse XXX XXX XXX | i (U] P 2,499,855 0].. 2,499,855 ....18,888,658 0 18,888,658 ....6,974,867 6,974,867
0999999, GroSS TOtaIS......cvuieuieririirieisariereristeene s e | ceenieniennes 383,241,177 | v 686,796,729 | ..o (380,805,082) | .. 18,513,891 ..703,185,532 | ..ovvviinnnd (380,805,082) | ...vovvrerenenee 28,433,941 ..10,812,067 ....10,812,067
1. OFfSEE PEF SSAP NO. B4.......eoieiiiiiieeis itttk 4 bR f L0 f 8Lt 0 0
2. Net after right of offset per SSAP No. 64...... e et eeeeeeieeseeeeeeEeeieteeeteeietieeee st et ee e et eeAee e e A e A et E ettt ..686,796,729 |.....cocennee. (380,805,082)

8030
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

J.P. Morgan Securities LLC.........c.cccurerrerenieirineinnninns ZBUT11VB0BEZRVTWTB07... | TREASURY.....covivirrirririeinnieiiesiicsiesissseiesios 912828 A3 4 | United States TrEASUMY........ccuvuuerirrermieirieeiieiiieei st 7,960,160 | ...ovevnernnennd 8,000,000 | ..covvrvrrrires 7,980,346 | 11/30/2018. | .......... |\Z

J.P. Morgan Securities LLC. ... ZBUT11VB06EZRVTWT807... | CASH ....7,377,090 ....7,377,090 ....1,377,090

J.P. Morgan Securities LLC. ... ZBUT11VB06EZRVTWT807... | CASH ...2,492,682 | ... ...2,492,682 | .... ...2,492,682 | ... ]

0199999, TOAIS. ... vtereseees et eess s ee et es s ee e 8 e o118 k88488 1£E 8188 4EE84EERoEE10E | €8eEE4oEEfoEEE L8 4EE 1L E oL EE4EEE LR 4EEE1eLE 1L EE 4L EE4EEE AL L LA 1EEE 4oL oEEE4£EE4LE L8R EEE4eEE4eEEHoLE4EEE4eEE oL R R LR oLk 1eEEe  EieeEAeEEeEEeeEEeLE AR eLE LR eLE R 4LEE LR LA E LRt 17,829,932 | oo 17,869,772 | ovvvvcvi, 17,850,118 XXX XXX

Collateral Pledged to Reporting Entity

Bank of AMENCa.........ccoeereeeireriseiieeieenns EYKNBVOZCB8VDIIULBBO.... | TREASURY .......coouivmiririreireeiseieesesesessessseenns 912810  RC 4 | UNited StateS TIBASUMY........rvuurerrirsrerieiseieeessesssesse st 2,261,822 | .oovvicine 1,697,000 XXX 11115/2027. | .......... |2

Bank of AMErICa............ovvvrieinieeenes EYKN6VOZCBBVDIIULBBO.... | TREASURY .....ocvouiviiiiireririienieissseiserssiensenenes 912810 RE 0 | United SAteS TrEASUMNY.....oivuuiveircireieeieiisiessse st 4,829,111 | oo 3,961,000 XXX 08/15/2040. | .......... Ve

Bank of AMENCa. ........cc.eereieiieriseiieeieenns EYKNBVOZCB8VDIIULBBO.... | TREASURY ..o 912810 RG 5 | United States Treasury.........c.coomeveererneerneeinseeneressinensenes 13,983,815 ..11,828,000 XXX 02/15/2044. | ..

Bank of AMECa.........c..vvvereeieeiierieriiene EYKNGVOZCB8VDIIULBBO.... | TREASURY ..o 912810 RJ 9 | United States Treasury..........cccvevvereneeeriieincrinssinenienes 34,459,877 | .... ..30,597,000 XXX 05/15/2044. | ..

Bank of AMECa. ..o EYKNBVOZCB8VDIIULBBO.... | TREASURY .......coomivmiririreireeiseiserseessenssenesseenns 912810  RP 5 | United StateS TrEASUMY.........vvuurerrercerieieiseieeesiseessisees s ess s esss st esssssssssannns | esssessssesssssnns ARCR: X7 I 108,000 XXX 11/15/2044.

Bank of AMErCa.........c.vvvereiiierinerieriinne EYKNGVOZCB8VDIIULBBO.... | TREASURY ..o 912810 RS 9 | United States Treasury...........ccccverereneereriirineiissinenienes 24,246,783 ..23,008,000 XXX 11/15/2045. | ..

Bank of AMECa.........ccveereecirerineeierieenns EYKNBVOZCB8VDIIULBBO.... | TREASURY .......coouivuiririreireeieierisessensseneseenns 912810  RX 8 | United States Treasury.........c.ouereeeemeereriseeneressinennenes 95,208,429 | ... ..99,769,000 XXX 05/15/2046. | .........IV....

Bank of AMErICa.........c..ovvvrririniieeieienns EYKN6VOZCBBVDIIULBBO.... | TREASURY .....oovvrriiriireriiieinieiseieiesssiessnsees 912828  JR 2 | United StAtES TIEASUMNY.....ccuiereririrererieiseieie ittt ssnsssssens | oessessssssansnessnes 283,507 | .oovererreirirens 273,000 XXX 05/15/2021. | .......... Ve

Barclays Bank PLC. G5GSEF7VJP5I70UK5573..... | CASH 092480 70 0 ..69,053,000 ..69,053,000 XXX

Credit Suisse FB Int E5S8DKGMJYYYJLNSC3868... | CASH s 092480 70 0 ..68,161,000 | .... ..68,161,000 XXX

RBC Capital Markets..........c..ccuveveereneeeeieerneriesineniens ES7IP3U3RHIGC71XBU11..... CASH oot 09248U 70 0 [ CASH. oottt | ereseninsenad 60,560,000 | ...coovvrrernc 60,560,000 XXX | [ e AV

Deutsche Bank . TLTWFZYICNSX8DE21KBB.... | CASH.. ..ottt 09248U 70 0 [ CASH. ...ttt | ersenienenenes 10,080,000 10,080,000 XXX | [ A

0299999, TOAIS.......euverreraesseesseeseesseessess s ese s ees s s es bbb R R £4eER R R LA SRR 383,241,177 ....379,095,000 XXX XXX XXX
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Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Statement as of March 31, 2018 ofthe  Lif@ INnsurance 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 ...............ccoowwwemervrennrerirnnnens New York, NY. ceveennnn0.000 0 0 9,454,430 | ...coovvvennn 15413122 | .ccoooeeenun 35,796,652 | XXX
JP Morgan Chase Bank Dallas, TX 0.000 0 0 1,485,546 | ............ 103,144,255 | ......cccoouuce 5,130,730 [ XXX
JP Morgan Chase Bank ................cccoovvemmrriicnereicinenens San Antonio, TX, ceveennnn0.000 0 0 [.enn(19,690,857) | .............(20,460,451) | .............(21,917,957) | XXX
BNY Mellon Pittsburgh, PA crveennnr0.000 0 0 4,023,034 107,592 3,974,002 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 0 0 (38,600) (641) (606) | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (4,766,447) 98,203,877 22,982,821 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (4,766,447) 98,203,877 22,982,821 | XXX
0599999. Total Cash XXX XXX 0 0 (4,766,447) 98,203,877 22,982,821 | XXX

QE12
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statement as of March 31, 2018 ofthe  Life INnsurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

09248U 70 0 [BIACKIOCK FEA fUNT # 030..........cvuueesucirueianeisseieseeeseesse s s sesee bbb s8££ 88841888488 E 8RR bR R e He8E AL A s b b s bbb bbb 03/27/2018....... [ coverrerrrn 0.000 | ..oooooveeeeeeerrri | 175,700,000
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........ccccc.cooervrnnnne. s s s s 175,700,000
8899999. Total-Cash Equivalents L s | 175,700,000




