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Statement as of June 30, 2019 of the  Life 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 BONGAS..cooeei s | reeieennes 15,741,512,878 | ..o (U IO 15,741,512,878 | ........... 14,514,266,170
2. Stocks:
2.1 Preferred SIOCKS. ........uurvirreeeirerceie sttt sssnenens | sreeseensseneans 11,700,000 | coooovvereeererrereerienens (U I 11,700,000 | ...ovvvrnvrrnen 11,700,000
2.2 COMMON SHOCKS.......uverueeucrisesserseriseetesssssss e eess st ess s ssnsesins | soessssssssessnns 89,317,878 | ..o (U I 89,317,878 | coooviverne 75,772,971
3. Mortgage loans on real estate:
31 FIISEIENS ..ottt | eereesinas 3,184,295 447 | ..o (U I 3,184,295447 | ............. 3,163,773,319
3.2 Other than first liens 36,882,978 | ... (U I 36,882,978 | ..o 21,874,756
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES). ..o vvoeeaeeneeseereeseeseeseesesseeseesestessess st st sss s bs et ssessessss st st assansssssesnssns | sbesssssssssssssssessessessessnes L0 (0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES).......vvvereieriieee ettt ettt es s bes s es st s s s s sssas s sssssssessnsansns | essesissesssssssessssessssessesad (01 R (01 R (01 R 0
4.3 Properties held for sale (less §.......... 0 €NCUMDIANCES).....corvnrerrerrerreeireisreseeseesessesssnsnns | vveesessesseseeessssessessessn L0 (0 (V1 3,500,000
5.
................ 105,480,489 | ................150,408,232
6. Contract loans (including §.......... 0 PreMIUM NOES)........cvieerieicieeeee e eesns | cerevsasseeas 414,350,205 | ..o (N I 414,350,205 | .....ccovee 388,787,758
T DEIVALIVES. ..ottt nenienses | erseesineesnens 816,289,287 | .oooverrerrereciene (U I 816,289,287 | ....covvvvenee 196,397,996
8. Other INVESIEA @SSELS........ourvrreercrineeiseceierieeeieees et esss et sses st ssssssesses | coseessssssanns 811,672,084 | ..ooovvrreciene (U I 811,672,084 | ....ccoovvvenee 744,199,777
9. ReCEIVADIES fOr SECUMHES........c.cveevieeicesiecice ettt sssesssns | sevsesssesssssssessssesessessesad (01 U (01 U [0 I 612,994
10. Securities lending reinvested Collateral @SSELS............ccouiiriieiieriiieieeeseee e sieeeies | e 0 [ oo [0 RO 0 [ oo 0
11, Aggregate write-ins for iNVEStEd @SSELS..........ccivevcvieciiice et | sesrersiesessesnans 336,629 | .o [ P 336,629 | oo 167,127
12.  Subtotals, cash and invested assets (LINES 110 11).......ccevevveivereiieeieieeseeeeeeseeessvesevenes | evverienns 21,211,837,875 | oo (0] I 21,211,837,875 | ........... 19,271,461,100
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONIY)........ccocevvveeeeeieeieseeeeeeereees | cevereteiseeeee e [0 U [0 RO 0 [ oo 0
14.  Investment income due and aCCIUEM............cevcveieeviueicieee ettt sesaesensens | evsesessesinans 168,155,155 | ...veevieeerecsieand (VN I 168,155,155 | ...covvevere 157,077,706
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccceees | covvvvverieiiinennes 595,467 | .oeevvereeeseeead (01 I 595,467 | ..overrrerren. 1,132,677
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........c.ccccvevvveeees | vovrervsrersrnnnns 7,448,236 | ..cocvvecreeceed [0 I 7,448,236 | ...cocvevvnee. 7,027,044
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... ).ttt ettt sttt | sbiestest ettt (0 N (0 TN (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUFETS............c.coeueinrinrinieiniiniesiese s
16.2 Funds held by or deposited with reinsured companies.............ccccovvevevrrirrriennnae
16.3 Other amounts receivable under reinSUranCe COMTACES..........ccc.urvereermcrimmrrierceerieees | cevveeeriesseseneeeseenesensd (O SN (O SN (U N 0
17.  Amounts receivable relating to UnINSUred PIANS...........ccocueievieeiiiieiee et sesseienes | eveessesesesssses e 0 | o 0 | o [0 U 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cocceeeveeees | covevvevecesieveeecead (01 U (01 R (01 - 23,556,886
18.2 Net deferred taX @SSEL..........irruiiiricrriireriei et | oessneseeseiens 95,542,771 | oo 38,560,935 | ...coovvrernenn. 56,981,836 | ...coovvvvererenn. 82,140,133
19.  Guaranty funds receivable or 0N AEPOSIL............ccceeiieiirieiieieiceee et sesnas | senvesessae s 371,110 | o (01 I 371,110 | e 371,110
20. Electronic data processing equipment and SOfWAIE............cc.cueveviceeiicverieeee e | cvevereseeseesesessesssseesenns 0 [ oo 0 [ oo 0 [ oo 0
21.  Furniture and equipment, including health care delivery assets ($.......... (1) ISR ISVOTPRRRRRRN 164,025 | ..o 164,025 | oo 0 | o 0
22. Net adjustment in assets and liabilities due to foreign eXchange rates............oceeveeereeeieens | coeveerveeeees e 0 [ e 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates............ccccceveieerieiieiieececeeeeeeeees | v 1,400,482 | oo [0 I 1,400,482 | .ccvevvinne 12,731,175
24. Health care (§.......... 0) and other amounts reCeiVabI............ccucvvevevcveieeeeeeeece s | cveeeereeieieaas 71,374,271 | oo T1374.271 | e [0 0
25. Aggregate write-ins for other than iNvested @SSEtS...........cocuvirrieesesereeese s | crerssenessanes 218,711,607 | covovereerienene 919,992 | ..o 217,791,615 | oo, 215,493,944
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)..........c.umereerirrieriimreesressisessssssessssessssssssesns | seveesenns 21,777,215,676 | ...ocvvvvenee 111,019,223 | ........... 21,666,196,453 | ........... 19,775,618,821
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........coceeures | orereereineincieiieieiieeennd L0 O 0 | oo 0 | o 0
28. Total (LINES 26 AN 27).......corrirreerirrrneeinsrienriseesssssessssessssssssesssssssesssssssssesssesssssssnsssnes | onevoneend 1y LH215,676 | i 111,019,223 | ........... 21,666,196,453 | ........... 19,775,618,821
1101. Other Real Estate DEPOSILS..........ccceiveiciiieiicieceree e sssssssessssessnsenses | sevessssenssssnessssn 390,029 | viviviveieriesesiessieeiissenand [0 336,629 | ..o 167,127
T102. ot | eess ettt (O (U (O 0
1103, et | ens sttt (O RO (U OO (O OO 0
1198. Summary of remaining write-ins for Line 11 from oVerflow Page..........ccvvwerererieneenineneereinees | ceereereireersessieseesssnnens L0 L0 (01 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......c.errerreenrrnmirssiesenrissreessresssrensnes | svvesssessnrsseesnes 336,629 | ..o (O P 336,629 | ..o 167,127
2501. Corporate OWNned Life INSUIANCE.........cccviecveeeiicecvees ettt ss s ssenaesens | oevessaeaesenes 216,253,284 | ..o [0 216,253,284 | ................ 215,212,578
2502. HeMS NOt @lIOCALET............cvieveiecte ettt teneens | seesessessassaseaes 1,726,975 | oo 188,644 | ..coovvvvrnne 1,538,331 | ovvereeeeeae, 281,366
2503. Leasehold iMPrOVEMENES............ccouicieieiieeieieee ettt ss et ss bt es s eaebesssnaebens | sevesessssesssessssenes 193,946 | oo, 193,946 | .oovcvevvecceeeed 0 [ oo 0
2598. Summary of remaining write-ins for Line 25 from overflow page..........cocueveveerereenenennennns | corereireeneneennens 537,402 | oo 537,402 | oo (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).......cccrrvreesrerimmseessreeasressssssrens | ossreeseessees 218,711,607 | cooovvvrrrirnrins 919,992 | ..o 217,791,615 | .o 215,493,944
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Statement as of June 30, 2019 of the  Life 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 $.....16,120,266,697 less §.......... 0
included in Line 6.3 (including $.....90,934,648 MOUCO RESEIVE)............ovuveereeeereereenseeseesssesssssssssssssssssssssssssssssssssssssssesssessssssssssesssans | svsenssessssssons 16,120,266,697
2. Aggregate reserve for accident and health contracts (including $.........0 MOGACO RESEIVE)..........c.ivervirriieiiicisssssssssisessssssssssanns | eesssssssssssssssssssssnss 431,748
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE).......covevereiericeeieie sttt sas s sesas s sesssssssssans | stesissesssessnsas 2,119,218,266
4.  Contract claims:
41 Life ...19,501,597 .15,913,226
4.2 ACCIHENT ANA NBAIN. ..ottt bbb bbb e e bbb a bbbt s bt es s tenans | sbessesnsesanteseeseneaneeeaes 10,000 ....10,000
5. Policyholders' dividends/refunds to members §..........0 and coupons §..........0 dUE AN UNPAIG............coereeierieriereeeeeeeeseesisieessisiseees | creressrseressesesesessesssssssseseeenaQ | eoveressessssssssssssssessessesssenns 0
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholder's dividends/refunds to members apportioned for payment (including $
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $..........
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 $.....1,043 accident and health PrEMIUMS. ...t ssesssssssssseness | essessssssssessenesssssensand 65,530 | oo 50,686
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........ciuiveiiieieiiesee ettt s e nsessenes | sbessesssessesessesnans 1,536,529 | .oovveiieeeeis 278,670
9.2  Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating
refunds of which $
9.3 Other amounts payable on reinsurance, including $
9.4 Interest MaINENANCE RESEIVE. .......c.cvviieiiieie ettt en
10. Commissions to agents due or accrued - life and annuity contracts $.....4,094,274, accident and health §.......... 0
and deposit-type contract funds $.......... 0.ttt b et s bbb s A b bbbt b bttt s s ettt b et et e s s estebetesanantetens | nenaeberesnaetetesnaees 4,094,274 | ..o 6,898,160
11.  Commissions and expense allowances payable on reinsurance assumed...
12.  General expenses due or accrued
13.  Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense
allowances recognized in reserves, net of reiNSUIEd AlIOWANCES)...........ceveveiicreieieeee et es et ses et es s eses s sesesssssesessssssesens | evenieseresesssesesessnsssesesssseserss0. | evevesiesesesesiesesesesssesesesesanes 0
14.  Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........cocevevrieevicreiieieee et ssssssesenes | eesssssssssesissessessnees 2,458,730 | ..ocveviiierind 6,627,404
15.1 Current federal and foreign income taxes, including $..........0 on realized capital gains (I0SSES)...........cc.eruerrirrirrimiiseriieesiissiseessesssnas | eressessssesssesssneens B2TT,225 | o
15.2  Net deferred tax liability...........c.coovvevereerreerecrirerennnns
16.  UNEarned INVESIMENTINCOME..........c.ocueieciieeiciie ettt sttt sttt bbb b be st s s saes s s sesanes | snsesssssssssssessssaseesans 793,999 | o 1,214,773
17.  Amounts withheld or retained by reporting entity @s agent OF tTUSLEE..............cccceviiieciecce e ssnessesessnenns | cerenssseserenssssierene s D T, DA | i 369,923
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances. 3,253,031 ...2,352,666
19. Remittances and items not allocated 26,225,980 .36,512,562
20. Net adjustment in assets and liabilities due to foreign EXChANQE FAES..........c.ovcvieiiie e sens | seeaesessse et ses s sseaesenes (01 T 0
21.  Liability for benefits for employees and agents if NOt INCIUAEd @DOVE.............c.cueicviecicc et sssiesissens | seeressssssseseessssssssesssssssessseesD | covsresisseses e ses e 0
22. Borrowed money §.......... 0 and intereSt therBON $.........0 .eveereeeeeece ettt stes s sssssssensssssssssssssssssssssssnnes | siessssssssessssssesessensssssssessensaQ | sessessersisssssessnsssssessessessanes 0
23. Dividends to stockholders declared and UNPAIQ............cccueicuiuiiiiniieice ettt sesss s s s sssssnsenas | sensessssessesssssssssssesssssssessnsnsD | crvssesissesessssessssessessssesessenas 0
24, Miscellaneous liabilities:
24,01 ASSEL VAIUAHON TESEIVE..........oucveieieiieciee ettt bbb e bbbt b bbbt s bbbt
24.02 Reinsurance in unauthorized and certified (§.......... 0) companies..........
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates............ccoeviieiiiiece ettt neen
24.05 Drafts outstanding
24.06 Liability for amounts held under UNINSUIEA PIANS...........cceveiicreieiieecte ettt ettt ettt sttt sttt es st tessnas
24.07 Funds held under coinsurance....
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
24.11 Capital notes §.......... 0 and interest thereon $
25, Aggregate WIt-INS fOr lIADIIES............ceriveicericie ettt s ettt s s ss s s s b s e bensesans | sasbesssbessssansesnsas 13,080,992 | ..o 15,624,397
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25)........cucveicreieriieieees st ssaesseses s ssssessssesensenes | sssssssssssssans 20,303,809,497 | ....ccooeuernns 18,534,513,679
27.  From Separate Accounts statement...........ccoovvenerenrineenrrnsininnnne
28. Total liabilities (Lines 26 and 27)....
29.  Common capital stock.....
30. Preferred capital stock....
31.  Aggregate write-ins for other-than-special surplus funds...
32, SUMIUS NOES.....c.veeecveveiieecreeecee et
33, Gross paid in and CONTIDULEA SUIPIUS........cvvueviveieeiiereiietes ettt st s e ss ettt s et es et s st bbb s s b s s s s s seneen
34.  Aggregate write-ins for SPecial SUMPIUS FUNDS...........c.cciiuiiiveicisicee ettt bbb bbb nans
35, UNGSSIGNEA fUNAS (SUMPIUS)........cverievereeieceeieteie et sse sttt st s bbb st s e s s st s e s s ss st et s e st sttt en et s s et et en e bn e saes
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... [0 TR U OO
362 .. 0.000 shares preferred (value included in Lin@ 30 $..........0)...ovvuuvenrrrorreenieeieeses e
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)...........ccoveveerveveerevieeeeeereees | cvesrersresenens 1,359,386,956 | ..o, 1,238,105,142
38, Totals Of LINES 29, 30 @NA 37.......oovuiricieeeiceie ettt ettt et bbb s a st a s ss et aesss s sa st s st ensesentesns | sbesistesssanaenas 1,362,386,956 | ....ccoeveeeee. 1,241,105,142
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........c.ccevuiueueieriieieieeeeeeetseteeiee e ssess e saesas s saes s ss e esaesssssessasssssssnsas | seessesssssessons 21,666,196,453 | ................. 19,775,618,821
2501. Low Income Housing Tax Credit COMMILMENTS...........cccovririiiierieiecces ettt es s sssssssssssessssesssssssessssessesessessssessns | snsesensssessenserenssedh 80231 | v 8,565,530
2502. Uncashed checks pending 8SChEAIMENT.............ccuueiiiiiciic ettt bbb s e s sssessaessens | oessssessssesissessesaneas TAT0,765 | oo 6,103,196
2503. Guaranty fund
2598. Summary of remaining write-ins for Line 25 from overflow page...
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402.
3403, e e
3498. Summary of remaining write-ins for Line 34 from overflow page...
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

SUMMARY OF OPERATIONS

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

PNk WM~

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

from Separate Accounts
8.2 Charges and fees for deposit-type contracts....

8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........c..cvveivreiieieecese ettt een

9. Totals (Lines 1t08.3).........
10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments)

12, ANNUIRY DENETIES ... cecveeceeecece ettt ettt ettt a et a et ettt b et et b s sttt ss s et et s s s bt eten et et et anans

13. Disability benefits and benefits under accident and health contracts.
14. Coupons, guaranteed annual pure endowments and similar benefits...
15. Surrender benefits and withdrawals for life contracts................cc......
16. GrOUDP CONVEISIONS.......cuucerrerireeseereseeeetsessseseessese st ssessesssenns
17. Interest and adjustments on contract or deposit-type contract funds....
18. Payments on supplementary contracts with life contingencies..................
19. Increase in aggregate reserves for life and accident and health contracts

N o= (10 T O o T ) PO

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

22. Commissions and expense allowances on reiNSUranCe aSSUMEM.............ccuevvcuererriieeereiesieeste e eeeetesesseese s s esaesesessnaesenas
23. General insurance expenses and fraterNal EXPENSES..........cvviervrieeieieieisiesees ettt s et sseses

24. Insurance taxes, licenses and fees, excluding federal income taxes

25. Increase in loading on deferred and uncollected PremiUMS...........cvvevvecvciiieeiiees et sees
26. Net transfers to or (from) Separate Accounts Net Of FEINSUFANCE. ...........curerirrireirriereeneireere et eeeees

27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 minus Line 30)
32. Federal and foreign income taxes incurred (excluding tax on capital gains)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (I0sses) (Line 31 MINUS LINE 32)........cocvoveiieiieesesieeee ettt

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

tax of §.....1,772,038 (excluding taxes of $.....697,145 transferred to the IMR)...........c.covviieeeeeieseeeeese e
35. Netincome (LINE 33 PIUS LINE 34)......c.cvivciieeeiicteeceeee ettt st sttt s bttt st seen

CAPITAL AND SURPLUS ACCOUNT

36. Capital and SUrplus, DECEMDET 31, PO YEAT.........cvcviveeerreeiris ettt sttt s sttt s bbb st s b s s anens

37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains tax of $...

39. Change in net unrealized foreign exchange capital Gain (I0SS)........cvurruerrrrrrenrerrrrirrirerseeiesesssssessssssssssssessessssessessessessens

40. Change in net deferred income tax
41. Change in nonadmitted assets.........ccvuvrrnrenrerrerrerrereenns

42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........cccceieveireiciriecescse e

43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset valuation MESEIVE. ..o seesessene
45. Change in treasury stock....
46. Surplus (contributed to) withdrawn from Separate Accounts during period...
47. Other changes in surplus in Separate Accounts Statement......................

48. Change in surplus notes.....

49. Cumulative effect of changes in accounting PriNCIPIES...........c.vcveveiiicieteiee ettt aeaes

50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)...
50.3 Transferred to surplus

51. Surplus adjustment:

Lo T 1o TR
51.2 Transferred to capital (StOCK DIVIABNG)...........cvviveieiiriieiee sttt s sttt senenn

51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance...
52. Dividends to stockholders

Reserve adjustments on reiNSUFANCE CEABM.............cocuiiiiiriieiiieee sttt bbb bnes

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health CONtracts...........cccocueveveeeiceeeeeesceece s | v 1,315,486,143
Considerations for supplementary contracts with life CONtINGENCIES..........c.ccueveeviveiiieie e seissiens | e 175,300
Net investment iNCOME.........ccovveveninere s ..696,664,558
Amortization of Interest Maintenance Reserve (IMR).........cccovnrneneinrirnernirnines ...2,844,367

................ 39,102,633

..57,195,559 | . 2,430,712
........... 2,106,601,942 | ...........1,469,345,901 | ...........2,852,858,745
41,541,132 72,192,762
.................. 202,238
....48,220,983

..788,118

..... ....638,132

..... 0f... vl
..516,957,045 | ..... 451,750,807
................. (U OO
30,881,242 | ..... 22,646,777
...... 126,381 | ...cccvvovvvvvnven.95,810
.............. 803,527,169 | ..............572,276,932
........... 1,442,244,308 | ..........1,127,625,576
..274,516,329 222,687,808 ...474,303,364
................................ 0
.............. 120,563,523 | ..............108,539,347 | ..............249,486,740
17,586,218 ...11,799,428 31,636,257

.............. 220,839,033 (44,747 ,895)| ............(218,546,921)
................ 25,449,048 (13,790,024) | .............(32,217,699)
.............. 195,389,985 | ....o..rr(30,957,871) | ..........(186,329,222)
................. (1,973,322)| vovvrsvrrnresc 946,513) | vovrrsnnenn(7,455,564)
.............. 193,416,663 (31,904,384)  ............(193,784,786)
........... 1,241,105,145 | ..........1,207,625420 | ..........1,207,625,420
.............. 193,416,663 (31,904,384 ............(193,784,786)

(6,098,113)] .. (3,062,611)] ... 21,440,857
.................. 370,556 (437,620) | oo (723,223)
.................... (550,988) | vvorrrr 12,849,188 | ... 42,659,907

(35,655,883)| .. (1,092,941) | ... (22,913,789)

53. Aggregate write-ins for gains and I0SSES iN SUIPIUS..........cccueveiiireieiiieeecie ettt sttt eae s sebe st s sesesssessssessnns | eberesssnsesens (8,840,460) (3,250,000 | .....covuceee 21,015,344
54. Net change in capital and surplus (Lines 37 through 53)... . 121,281,812 | .. .(44,776,051)| ... 33,479,725
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccocveuvieriuieieieeeeeee ettt 1,362,386,957 | ........... 1,162,849,369 | ........... 1,241,105,145
08.301.  MISCEHIANEOUS INCOME.........oivieiiriiieiieis ettt s e n st bes st n st se b s sensensntennns | essssessssessesnsses 343,259 | oo 1,713,786 | oo 2,782,265
08.302. Change in COLI.... ....116,926 ...2,399,258
08.303. Modco Interest
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE.........creurirriiinrinrirrireirisie et esessseessssenes | veeesseessssssessessssensenns 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above).. .57,195,559
2701.  Funds Withheld Expense ....23,609,329
2702.  Fines and penalties ...23,247
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) ...23,632,576 | ..o 43,681,623 | ...ccoevuve. 72,867,003
5301.  Ceding Commission .(8,840,460) | .. (3,250,000)] ... .21,015,344
5302, bR RS AR AR R oAb ARt n sttt naes | Sbiesiesesies ettt (0 (0 0
5303, e 0. 0 ] s 0
5398.  Summary of remaining write-ins for Line 53 from OVEIIOW PAGE.........ccveviveicieeeiccte et ssssssssneees | eveesissssssssssssssesssenes (01 IR (01 R 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE)........c.cveieireiiiieeriiesiiisieesesiescssssesssseseessseessssessssessssesssssssesonses | evessesissesnnas (8,840,460)] ................. (3,250,000) | ..oveoreeveee 21,015,344
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Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

CASH FLOW

Currer11t Year Prior2 Year Prior Ye:;r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE. .......c.cccviveiciece ettt b s sbesnnes | svesssanne 1,427,528,786 | ............ 1,156,836,721 | ............ 2,404,580,917
2. NetinVESIMENTINCOME..........cvceeiciieece ettt st a s ss st s sessesntesnss | evessessssenes 469,586,625 | ............... 517,315,931 | ccovvvrere 998,950,170
3. MISCEllANEOUS INCOME.........couiiiiiiiiiiiiiii bbb sinns | chisssssissisas 64,368,897 | ......ooocnvnnnee 3417408 | ...occvonn: 44,833,528
4. Total (LINES 1 HMOUGN 3)....cvvrireiieiiirierii ittt | reneisenins 1,961,484,309 | ............ 1,677,570,060 | ............ 3,448,364,615
5. Benefit and 0SS related PAYMENLS...........coceviiiiicieiiece ettt ettt sttt s st et s s b benans | sbesessssesenns 661,706,465 | ............... 580,263,063 | ............ 1,205,420,575
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........c.cueveeveveieecreriieeeeen | ceereieeeeeeeeses e en e (0 ORI (0 RO 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............ccccveviveiciiieicie e | e 422,830,206 | ............... 350,543,988 | ... 762,606,781
8. Dividends paid t0 POICYNOIAETS..........uvureeiriririreie ettt st ensessensnens | fnstsssssnesssssnssnses 33,167 | e 52,165 | oo 99,126
9.  Federal and foreign income taxes paid (recovered) net of $.....1,772,038 tax on capital gains (I0SSES)...........coevrvrevres | crvverrrverirnnnen: [CHIREE10)] — (21,042,041 | ..o (41,915,209)
10.  Total (LINES 5 thrOUGN 9).....eevevieereee ettt ettt ettt bbbttt sesassansesetes e
11. Net cash from operations (Line 4 minus Line 10)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS. . cvvoereieerees et ess ettt | eressestienens 776,142,470 | .oovvvennvn. 837,324,350 | ............ 1,467,758,241
122 SHOCKS ... vevoeercerneereeeseeseees e sess st sss st sssssss st ssssessssssassssnsssssssessssessssssssnssssnsssnnssns | sessnnssmnsssesssnsssnnssonsssQ | cerneeeseneennenns 9,508,489 | ...ovevrrernn 17,774,821
12.3 Mortgage loans... ...96,960,309 ...232,905,057
124 Real eState........ccviiii s | e BA03,38T | i (U P 1,478,802
12,5 Other iNVESIEA @SSEES........cuuiereiisiriciiiier sttt ennies | coireesienssens 33,624,419 | .oovvne. 28 111,476 | ... 64,209,616
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS.............ccceveeereiiieiiceicecceieeees | e (0 O (0 U 0
12,7 MiISCElIANEOUS PTOCEEUS........cvureurercereeseeseisereeseeeseesetseeseese st ess s sttt s s bs s b st ess s b ens st enssnsessnns | sbssisssssises 170,641,719 | oo (1) 0
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cvivieireieireeieeteeeseetee ettt ssseesns | seveesisanns 1,155,518,842 | ............... 971,904,624 | ........... 1,784,126,538
13.  Cost of investments acquired (long-term only):
131 BONGS. vttt | arebeenesens 2,005,210,935 | ............ 1,065,947,854 | ............ 2,596,891,239
1312 SHOCKS.....vvvevesceesresesisres sttt | erbreenieniiens 13,285,900 | oooovrerrrirns 8,728,841 | ..o 24,523,597
13.3 MOMGAGE I0BNS.........ouvercerrrtieisie sttt | resiestenens 207,171,187 | oo 300,845,000 | ... 582,150,000
134 REAIESIAE.......ooie bbbt | Sheentese s (0 R (O N 0
13.5 Other invested assets. ...121,084,295 ...66,618,963 ...169,311,547
13.6  MiSCEllANEOUS APPIICALIONS..........cvveevieeierce ettt et ss ettt ss st s b s bes s bensesanes | sessessssesnnans 77,039,695 44,350,660 | ............... 146,080,354
13.7 Total investments acquired (LINES 13.110 13.6)........ccvverieveieieesieeece et s s ssssessssesesseseeses | ssvessssaens 2423792012 | ............ 1,486,491,318 | ............ 3,518,956,737
14.  Netincrease or (decrease) in contract [0ans and PremMiUm NOES..........ccvveeveeeierrieeiieresietesee e ese s sesans | seesessesnssnens 25,562,447 | .ocovvernne 15,862,616 | ...oocvvvrnan 41,402,880
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14).......c.oveveueeeriieriereiieeesreeesee s sesessesssneenns | svsvesenns (1,293,835,617) | ...vecvnve. (530,449,310) | ........... (1,776,233,079)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrPIUS, €SS trEASUNY STOCK...........ccieviiiecteiciieete ettt et bbb bnenes | etesessetesesessssesesssneesens 0 [ e (O] 180,000,000
16.3 BOITOWED fUNGS........oooiiiiiiiii bbbttt sines | sbeesbiesise bbb (0 (O RN 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............c.coeiriereenininenererieeeeieee | e 325,535,565 | ....ccovrennne (19,536,497) | ...cervvnvnee 269,252,741
16.5 Dividends 10 SIOCKNOIABTS.........c.uvuuieriiiriiieirce sttt nisnnens | sbeestsentseninesseniesiessees (01 (0 SN 0
16.6 Other cash provided (applied) 45,541,958 ....(191,164,031)] .... ..(148,679,304)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | vcccoueeveen 371,077,523 | .............. (210,700,528)| ............... 300,573,437
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......ccccoeevveees | coverveerrnnan (44,927,743)| ..o 26,603,047 | .occvrrree 46,493,700
19.  Cash, cash equivalents and short-term investments:
191 BEOINNING Of YEAM.....verreercernreeseeeseeseesseesse s sssssssssssesss st st sess st esss e ss st esssessssssssesssssssssssesssnnsssnns | sesssssssnsens 150,408,233 | ....covvvvnves 103,914,533 | ..cooovvverne 103,914,533
19.2  End of period (Line 18 PIUS LINE 19.1).......c.cuivirrieriiieiieiieeiieeiserieeieseteecieesiensiseniessssesesesssseesssessssnssesesens | sressseesseseos 105,480,490 | ............... 130,517,580 | ...ooovveenee 150,408,233
Note: Supplemental disclosures of cash flow information for non-cash transactions:
2T v (oo 0 [ oo 0 oo 0]

Qo5



Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year Prior3 Year
To Date To Date Ended December 31

1o INAUSHTIAL .ottt | febieb st (0 U (0 RN 0
2. Ordinary life INSUTANCE. .........crveeveeeieesieicee ettt s s ssssssss st ssesssesssssnes | evessessssinsessnssssesnans 637,543,590 | .oocveveereeeeen 485,354,652 | ..covveverereirieinns 1,059,639,946
3. Ordinary individual BNNUITIES...........c.ceurvirreerieicieeiessienrsises st essssnies | eessesssesssessessssenees 783,779,212 | oo 653,025,010 | c.vooveverirrrirerirans 1,352,256,656
4. Credit life (Group and INAIVIAUAL)..........cvcvevveiieieeeeeceicee et sss s sstens | srressssessssesssssssesssses e sessesssesesanes 0 [ o [0 T 0
5. GrOUP lIifE INSUTANCE..........eeveeeecveee ettt st sae s st s ses s sessenans | esessesssssssessssessesessssenses e benes 6,985 | v 6,590 | oo 11,670
6. GrOUP ANNUILIES.......vcvverecereeieeieesseissieseesss et ssessssessssessssessessssessssesssssssessssssesssssssnssnes | snvessessnssssssssessnsessnsss@ H2THA08 | wovevererieerieiiriereneeen 21,879,210 | o 56,380,154
7. A&H-group

8. A&H - credit (group and iINAIVIAUAL). ..........c.eiieevceeicieiceceses et ssasnes | evietesissessesessesesses s ses e sen s seneans 0 | o [0 T 0
0. ABH - Ottt | et 24,352 | oo 25,683 | ..o 52,340
10.  Aggregate of all other INES Of DUSINESS..........c.ccuivcveieiiceieeee e ssessesines | eviesesississssessssessssssassssssssnsssanasns {0 O [0 0
11. Subtotal (LINES 1 troUg 10).......cevemirmrreirrriiierirecierieesieriesieeiesseess st sessssnses | sosesssessssssseesssesens 1,502,633,608 | .....coooerrririeiiins 1,166,291,145 | ..o 2,468,340,766
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........oruuririririeinrineineinereisieessssssesssssssssnnes | eeseessessssssesssssessessssssssssssesssssesnn (0 0 | o 0
13. Subtotal (LINES 11 throUGN 12).......cuuermrriiriiririeeierieseesiessseses s sessssesssssssns | soressssessesssesssesens 1,502,633,608 | .....cooovrrririeriins 1,166,291,145 | ..o 2,468,340,766
14, DepOSIt-tyPE CONMFACES.......c.eecviveiictctes ettt esessesessssseseses | aetessssssesesssssesessssnsssenas 1,193,764 | oo 810,342 | oo 2,127,038
15, Total (LINES 13 @NG 14).....oouiiviiiiiiriieieristiisesieri st sess s sesss s sesssssssnns | eonnessseesnsssnesseseseos 1,503,827,372 | ..o 1,167,101,487 | ..ovvvvvrvrcn 2,470,467,803

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)........cocueverirrrirsririsisrrisrsisssisnens
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Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

D.

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# | Current Year to Date | 2018
NET INCOME
(1) Life Insurance Company of the Southwest Company state
basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 193,416,663 |$ (193,784,786)
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 0 1% 0
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0 |$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 193,416,663 |$ (193,784,786)
SURPLUS
(5) Life Insurance Company of the Southwest Company state
basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $ 1,362,386,956 |$ 1,241,105,142
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 0 |$ 0
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0 |$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX $  1,362,386,956 |$ 1,241,105,142

Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by other loans are stated at amortized cost using the interest method. Securities deemed to be other-than-temporarily impaired are
written down to their fair value.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities and structured securities are generally presented at amortized cost. Such securities with a NAIC 6 designation are carried 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.

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 Determine 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
(2) Amortized Cost Basis Other-Than- Temporary Fair Value
Before Impairment Recognized 1-(2a+2b)
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Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Other-than- in Loss
Temporary Impairment

Interest | Non- Interest

OTTI recognized 18t Quarter

a. Intentto sell $ 0% 0 |($ 0 |$ 0

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

c. Total 18t Quarter $ 01($ 0% 0 |$
OTTI recognized 2nd Quarter
d. Intentto sell $ 0% 0 |($ 0 |$ 0

e. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover

the amortized cost basis 0 0 0 0
f.  Total 2nd Quarter $ 0% 0 |[$ 0 |$ 0
OTTI recognized 3'd Quarter
g. Intentto sell $ 0 |$ 0 |$ 0 |$ 0

g. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover

the amortized cost basis 0 0 0 0
i.  Total 3rd Quarter $ 0]% 0 [$ 0 [$ 0
OTTI recognized 4th Quarter
j.  Intentto sell $ 0 |$ 0 |$ 0 |$ 0

k. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover

the amortized cost basis 0 0 0 0
. Total 4th Quarter $ 0% 0 |($ 0 |$ 0
m.  Annual aggregate total XXX $ 0 |$ 0 XXX

(3) Recognized OTTI securities

1 2 3 4 5 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 % 0|9 0% 0 1% 0
Total $ 0

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 25,623
2. 12 Months or Longer $ 320,442
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 7,220,800
2. 12 Months or Longer $ 42,216,999

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
The evaluation of securities for impairment is both a quantitative and qualitative process. Evaluation includes but is not limited to, general economic
conditions, the issuer's financial condition and/or future prospects, the effects of changes in interest rates or credit spreads, the expected recovery period.
The process incorporates information from third-party sources along with certain internal assumptions and judgments regarding future performance.
Where possible, data is benchmarked against third-party sources.

E. Dollar 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

I 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

Working Capital Finance Investments - NONE
(3) Any Events of Default or Working Capital Finance Investments - N/A

N. Offsetting and Netting of Assets and Liabilities - N/A
Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.
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Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.
Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt

B.

FHLB (Federal Home Loan Bank) Agreements

(1)  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 and for backup liquidity. 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 of the
FHLB funding agreements have been invested in fixed-rate and floating-rate assets.

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year to Date

1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0% 0|$ 0
(b) Membership Stock — Class B 7,000,000 7,000,000 0
(c) Activity Stock 76,380,400 76,380,400 0
(d) Excess Stock 609,400 609,400 0
(e) Aggregate Total (a+b+c+d) $ 83,989,800 |$ 83,989,800 |$ 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer 4,223,445,034 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 7,000,000 7,000,000 0
(c) Activity Stock 63,263,100 63,263,100 0
(d) Excess Stock 440,800 440,800 0
(e) Aggregate Total (a+b+c+d) $ 70,703,900 |$ 70,703,900 |$ 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer 3,983,194,818 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date 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% 01$ 0% 01$ $ 0
2. ClassB $ 7,000,000 |$ 7,000,000 |$ 0% 0% $ 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total to Date General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 2,802,832,372 2,747,702,589 |$ 2,000,366,362
2. Current Year to Date General Account
Total Collateral Pledged 2,802,832,372 2,747,702,589 2,000,366,362
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 2,316,636,147 2,299,595,082 |$ 1,680,433,362

b.  Maximum Amount Pledged During Reporting Period
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NOTES TO FINANCIAL STATEMENTS

1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 2,802,832,372 |$ 2,747,702,589 |$ 2,000,366,362
2. Current Year to Date General Account
Total Collateral Pledged 2,802,832,372 2,747,702,589 2,000,366,362
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 2,391,801,274 |$ 2,390,241,895 |$ 1,680,433,362
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 01$ 0 0 XXX
(b) Funding Agreements 2,000,366,362 2,000,366,362 0% 2,000,366,362
(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+c) |$ 2,000,366,362 |$ 2,000,366,362 0% 2,000,366,362
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 0[S 0 0 XXX
(b) Funding Agreements 1,680,433,362 1,680,433,362 0% 1,680,433,362
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 1,680,433,362 |$ 1,680,433,362 0% 1,680,433,362
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt 0 0 0
2. Funding Agreements 2,000,366,362 2,000,366,362 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) 2,000,366,362 2,000,366,362 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, Shareholder’s 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

No significant change.

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

B.

C.

Transfer and Servicing of Financial Assets - NONE

Wash Sales - NONE
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NOTES TO FINANCIAL STATEMENTS

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
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Common stock $ 3,536,184 |$ 0 |$ 83,989,800 |$ 1,791,894 |$ 89,317,878
Derivatives $§ 7,662,000 |$ 808,627,287 |$ 0 |$ 0 |[$ 816,289,287
Other invested assets $ 0|$ 0 |$ 0 |$ 587,007,485 |$ 587,007,485
Cash, cash equivalents, and short-term investments $ 77295716 |$ 634,773 |$ 0 |$ 27,550,000 |$ 105,480,489
Total $ 88,493,900 |$ 809,262,060 |$ 83,989,800 |$ 616,349,379 |$ 1,598,095,139
Liabilities at Fair Value
Derivatives $ 0 [$ 462,000,875 [$ 0 [$ 0 [$ 462,000,875
Total $ 0 |$ 462,000,875 [$ 01$ 0 |$ 462,000,875
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains and| Total Gains and
(Losses) (Losses) Ending Balance
Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Common stocks $ 75,337,700 |$ 0 |[$ 0 |$ 0 |$ 0 [$ 8652100 |$ 0 |[$ 0|$% 0 |$ 839893800
Total $ 75,337,700 |$ 0 |[$ 0 |$ 0 |$ 0 [$ 8652100 |$ 0 |$ 0% 0 |$ 83989800
b. Liabilities
$ 0 [$ 0 |[$ 0 [$ 0 |[$ 0 [$ 0 |[$ 0 [$ 0% 0|8 0
Total $ 0 [$ 0 [$ 0 [$ 0 |$ 0 [$ 0 |[$ 0 [$ 0% 0 1|$ 0

(5)

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.

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 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 stocks - Common stocks consist mainly of mutual funds that are traded daily and have a net asset value. These securities are not categorized
in the fair value hierarchy. For FHLB common stock par value approximates fair value and are categorized as Level 3.

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 - Investments in limited partnerships are included in other invested assets. Limited partnerships do not have a readily determinable
fair value, and as such, the Company values them at its prorata share of the limited partnership’s NAV, or its equivalent. Investments in limited
partnerships are not categorized in the fair value hierarchy.

Short term investments — Money markets included in short term investments are valued using NAV as a practical expedient.

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 - N/A
C. Fair Value Level
Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
$ $ $
Bonds 16,528,178,814 (15,741,512,878 |$ 13,629,070 |16,311,970,717 |$ 202,579,027 |$ 0 |$ 0
Preferred stock $ 11,925,367 |$ 11,700,000 |$ 0 |$ 11,925,367 |$ 0% 0% 0
Common stock $ 89,317,878 |$ 89,317,878 |$ 3,536,184 |$ 0 |$ 83,989,800 |$ 1,791,894 |$ 0
Mortgage loans $3,235,947,241 1$3,221,178,425 |$ 0 |$ 0 |$3,235,947,241 |$ 0% 0
Cash, cash equivalents and
short-term investments $ 105,480,489 |$ 105,480,489 |$ 77,295716 |$ 634,773 |$ 0 |$ 27,550,000 |$ 0
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NOTES TO FINANCIAL STATEMENTS

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Derivative asset $ 816,289,287 |$ 816,289,287 |$ 7,662,000 |$ 808,627,287 |$ 0$ 0 |$ 0
Other invested assets $ 837,868,512 |§ 811,672,084 |$ 0 [$ 123,034,215 |$ 0 |$ 587,007,485 |$ 127,826,811
Derivative liability $ 462,000,875 |$ 462,000,875 |$ 0 |$ 462,000,875 |$ 0 $ 0 |$ 0
Not Practicable to Estimate Fair Value
Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation
It was not practicable to determine the fair
value of these financial instruments as a
Other invested assets $ 127,826,811 0.0 quoted market price is not available.

NAV Practical Expedient Investments

Type of Class or Financial Fair Value at Unfunded Commitments at Redemption Frequency Redemption
Instrument June 30, 2019 June 30, 2019 (if currently eligible) Notice Period
Common stocks $1,791,894 $0 | Not applicable Not applicable
Short-term investments $27,550,000 $0 | Not applicable Not applicable
Other invested assets $587,007,485 $542,192,582 | Not applicable Not applicable

See Note 20(A)4 above for a description of valuation techniques and inputs used in fair value measurement.

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
None.

Note 26 - Intercompany Pooling Arrangements
No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Expenses

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.
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Note 34 - Separate Accounts
No significant change.
Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act? Yes[ ] No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ ] Nof[ ]
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] Nof[ ]
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]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/11/2016
6.4 By what department or departments?
Texas Department of Insurance
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[X] No[ ] NA[]
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] Nol ]
(a)  Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

1.1

1.2

12.
13.
14.1

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? Yes[X] Nof[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 100,000 100,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 100,000 $ 100,000
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
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] Nof[ ]
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, lIl - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
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
0ld 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. 5493008017ZBDR2FWI52 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
18.2 If no, list exceptions:
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20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

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 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

4.1

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
S T T 8 0T 7= T PO

1.12  Residential mortgages
113 COMMEICIAI MOMGAGES. ......ocveieieieieiiieete ettt ettt ettt s bbb s e bbb s b ee s s s s b s e s st b s et bbbt s bbbt s bbb bbb s bbb b s st ae s s 3,221,178,425

1.14  Total Mortgages in OO STANAING.........c.ciieiiriiiisie ittt b e bbb a bbb s bbb s b s s s bt bbbt b b s bbbt b s s aes LS 3,221,178,425
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIIUCIUIEA tBIMS..........ccciiiiicce ettt s bbb s bbb et et b s bbb st eae s naes e 0
Long-term mortgage loans upon which interest is overdue more than three months

1.31 Farm mortgages
1.32 Residential mortgages

1,33 COMMEICIAI MOMGAGES. ......ucveveieeeieciieeiete ettt sttt ettt e s b s et bt et s s st s st s s s s e s st s e b e s e s s s e st e b s s et e st es et s Attt et s s b e s e s et s et s s et s e ban s sansanaesaes B 0
1.34  Total mortgages with interest overdug more than thre8 MONENS............cceucveiciiieeiicee ettt sttt s et es et sees G 0
Long-term mortgage loans in process of foreclosure

TAT  F@IMN MNOMGAGES. ... eeveererrerresreseereeseeseesessessessesssssssssessessessessessessessessassassssssnssesssssessossessessssassassssssnssnssessessessessessessassassassssssnssessnssessessassessassassasssnsnssnssnssessessessossns

1.42 Residential mortgages
1.43  Commercial mortgages

144 Total Mortgages in ProCESS Of FOMBCIOSUIE...........c.cvuiuiueiieeiictseteise ettt bbbt a et ettt bbbt bbb bbb ann e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 # 3.2) ..ottt s et s et s st n st senenas S 3,221,178,425
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

TU8T  FAIMN MOTEJAGES. .. ..eucviviicecte ettt ettt st ettt et b b s bt b b st et e b s s et et et e st et et s s b e bbb e s b et et s st et e s bt e b et b e s e b et e b s st b et b s s b et b en st ea e s b st et et b e

1.62 Residential mortgages
1.63 Commercial mortgages

1.64 Total mortgages foreclosed and tranSfErmed t0 FEAI EBSLALE..............ccevcveieies ettt bbb a s bbb s et b s s enne s e G 0
Operating Percentages:

2.0 AGH L0SS PEICENL.......vueerereiseisriseiseiieesess st st ss e ssesees st st essess st snsses s e s s8R a8 e e £ S E e85 828 e e £ e e £ eSS E SRR SRR R AR e R e nE e e s AR e AeEesEnEieeistessesres st ententantanes 0.0
2.2 A&H COSt CONLAINMENE PEITENL. .......ceereereseereesrireieiseeseeseeessessssessesssssesessess s ssessessssssssses s e ssessessessassessassassasssesessessessessessessassassassnssessessessessessessessassantanssesanssnsse | sesasisssssssssssssssessassessansansanes 0.0
2.3

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] N/AIX]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No [ X]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Date Outstanding Lien Amount
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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
Life & Annuity - Non-Affiliates
82627....... 06-0839705..........|02/01/2019 | Swiss Re Life & Health Amer Inc Authorized 2 03/19/2018.......
82627....... 06-0839705.......... 03/01/2019| Swiss Re Life & Health Amer Inc Authorized........ | cooeenne. 2 03/19/2018.......
93572....... 43-1235868.......... 03/01/2019| RGA ReINSUIANCE CO. .....ouvvrirrireiiisieeiieiississiesise e ssesens MO............ YRT/....ccon.. Authorized........ | coveennee 2eeineens 01/01/2019.......
66346....... 58-0828824.......... 03/01/2019 | Munich American Reassurance Co. .........c.cueeemremreneminemnsienenessnenns GA..oovvn YRT/....ccon.. Authorized........ | coveennee 2o 01/01/2019.......
87017....... 62-1003368.......... 03/01/2019 | SCOR Global Life Reinsurance Company of Delaware............c.cc.ccevne.. DE............ YRT/........... Authorized........ [ oo 2. 01/01/2019.......
86258....... 13-257299%.......... 03/01/2019 | General Re Life COrp. .....cvvveveeiireiieiieesiesetesseesee et ese s (03 P YRT/........... Authorized........ [ oo T 12/31/2018.......
80659....... 38-0397420.......... 03/01/2019 | The Canada Life Assurance COmMpany............coooererrerrernerrereereeseennsnes 17| F— YRTII........... Authorized........ | .......... Y 12/31/2018.......
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3
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. Alabama........ccoceeveseecceeeecesesesssssssssseessssseseenee AL | el [10000000.3,412,333 | ... 10,408,434 | el 113 |0 | 13,820,880
2. AIASKA.......coceceeeeee e AK [ L | i 742,483 | 112,782 | 104 | 0 |
3. Arizona.... 24,722, 909
4. Arkansas. . ...6,929,954
5. California.......ccvrevreriereerissiceese s CA|... L..|...205,362,495 | ......273,699,877 | ....ccoververrered05 | o0 | 479,062,776
6. C0lOrado......c.uceeieieieeeeee e CO|...... Lo ]......10,493,994 | .........5,501,278 | ..coovvrereereenn 561 | o0 | 15,995,833
7. Connecticut. LCT ... L.
8. Delaware............. .DE|..... L.
9.  District of Columbia. ..DC|...... L.
10.  Florida............. WoFL L.
11.  Georgia... LGA| ... L.
12, HAWai oo s HI...... L.
13, 1dAN0...ceeeeec e IDf...... L.
T4, MlINOIS.....vvrerererciseieeeie sttt naes L. L.
15.  Indiana INJ|...... L.
16, JOWA...eeieieceeciceecec ettt A]...... L.
17.  Kansas... LKS ... L.
18. Kentucky LKY|..... L.
19.  Louisiana. LA L.
20. Maine...... WME]|...... L.
21.  Maryland...... ..MD]..... L.
22. Massachusetts WMA|LL L.
23, Michigan...... LM L.
24, MINNESOLA......cveieicieiciie et MN|..... L.
25, MISSISSIPPicurerererrererereeneensesseseeseessssesseesesssssssssssssssssessessessees MS| ... L.
26, MISSOUI.....coveriieieriieiiesiessessssessssesssessssnsessssesssssssenneene MO | i, L.
27, MONtaNa......c.ocveecvieeeeee s MT | i L.
28, Nebraska........cccoeovevennnininniincnensesesseneiensssseenneeene e NE | o L.
29, Nevada......coocovevieiesesieeeessessessssesssesssessessneeee NV | L.
30.  New Hampshire........cccooernrnrrrnnnernirnrnessssssnnessesenenneee NH
31.  New Jersey......
32.  New Mexico.
33.  New York.........
34.  North Carolina
35.  North Dakota
36. Ohio.............
37.  Oklahoma
38.  Oregon........ .OR]..... L.
39.  Pennsylvania... LPA|L.... L.
40. Rhode Island... ..RI..... L.
41.  South Carolina SC ... L.
42, South Dakota.. .SD ... L.
43. Tennessee LING L.
44,  Texas e IX e L.
45.  Utah..... LUT L.
46.  Vermont... VT L.
47.  Virginia........
48.  Washington.....
49.  West Virginia...
50.  Wisconsin....
51.  Wyoming.........
52.  American Samoa.
B3, BUAM..ccecicee et nnns
54, PUEMO RICO.......coeviveiiiriteiceiee e s
55.  US Virgin Islands.............
56.  Northern Mariana Islands
57. Canada.......ccccooovurerirnne. .
58.  Aggregate Other AlIEN.........cceeevvvevreeriereeee e XXX el 3,480,590 e (83,481 o0 | vieiiiieennn0 | i
59, SUBLOtAL......cvecvcecieceeeee e XXX | ......631,878,895 | ...... 865,058,680
90. Reporting entity contributions for employee benefit plans............ XXX 0 0 | 0 0 |
91. Dividends or refunds applied to purchase paid-up
additions and anNUILIES.............ccovevvevercvreerreresce s XXX e 14,881 | el | 0 | 0 | 14,881 |
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHO.........c..veerererererrereessisresessessessessssssssnssnens XXX | evveerreieieeeen0 | e |0 | o0 0 | e
93.  Premium or annuity considerations waived under disability
or Other CoNtract ProVISIONS..........o.uvererrerrenrereereereeseireseeessesseeens XXX
94.  Aggregate other amounts not allocable by State.. L XXX..
95. Totals (Direct Business)... L XXX..
96. Plus Reinsurance Assumed. XXX
97. Totals (All Business)............ XXX | ......632,390,565 | ......865,058,680 | ..............25,030 | .ccevrriiriereenn0 | e 1,497,474,275
98. Less Reinsurance Ceded............cccoccvneee. XXX .. 128,116,181 1 ........60,943,312 | o0 [0 [ 189,059,493 | ....oocvvvvernnen. 0
99. Totals (All Business) less Reinsurance Ceded...........c.ccovvvevevnnas | . XXX.. | .....504,274,384 | ......804,115,368 | ............25,030 | ..o0ovevirevnnenn0 | e 1,308,414,782 | ...... 1,193,764
DETAILS OF WR|
58001, Other @lIEN..........cceiuevieeieicicee et snaes XXX 3,480,590 | ...ooooeeeeenn(83,481) | o0 | 0 | 3,397,110
58002.
58003. ]
58998. -ins for line 58 from overflow page... .
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)........ .
9401.
9402.
9403. .
9498. Summary of remaining write-ins for line 94 from overflow page... | ..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).............. .
(@)  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
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R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer.
N - None of the above - Not allowed to write business in the stat¢
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

Hational Life Holding Company

(T}

Mational Life Group
Charitable Foundation, Inc.

vT)

HLY Financial Corporation
{DE}

Mational Retirement Plan Advisors, Inc.

Sentinel Asset Management, Inc.

Mational Life Insurance Company (WT)
vT) (V)
Equity Services, Inc.
— vT)
Sentinel Administrative Services, Inc. |

Lenghorn
Reinsurance
Company

{vT)

(V)

Life Insurance Company
of the Southwest
T

Mational Life
Distribution, LLC
(V)

————

Catamount
Reinsurance
Compamy

Santinel Financlal
Servicas Company
)

vVT)

I{:rpnmjm 'mmmmmmmmm C:::)Pmrmu{: — (> ownesship%
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CKK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
0000 | National Life Group 00000... {03-0359221.. | .coverevveeen0 | o0 | National Life Holding Company............cceeeveeeee [ VT eoecveeies [UIP i | e eseseessvenesenesenee | BOAMiicciciiins [ 0.000 | coovicereieeeeee e
0000 | National Life Group 00000... {20-4818866.. | ....ccceceeeee0 | o0 | e National Life Group Charitable Foundation, Inc. National Life Holding Company............cccc.c...... ....100.000 |National Life Holding Company.
0000 | National Life Group................ 00000... {03-0359222.. | ..oceveveeeen0 | o0 | NLV Financial Corporation............cccccoeveverennnes National Life Holding Company...........cccccceu..e. | BOAI.coc | 0.000 |National Life Holding Company.
0634 | National Life Group 66680... {03-0144090.. | ..coooeveeeee0 | o0 | National Life Insurance Company..................... NLV Financial Corporation............ccccceeeevevevenee | BOAM.cviicn | 0.000 |National Life Holding Company.
0634 | National Life Group 65528... [75-0953004.. | .ccoooveveeeen0 | eeveeieeenl0 e Life Insurance Company of the Southwest........ National Life Insurance Company.................... ....100.000 |National Life Holding Company.
0000 | National Life Group 00000... {03-0221140.. | cecevvreeeeeen0 | eeiieeeen0 e Sentinel Asset Management, Inc....................... NLV Financial Corporation............c.ccceeeevvveeeeee | BOAM.cviiiiciins | e 0.000 |National Life Holding Company.
0000 | National Life Group... . 100000... {03-0316212.. | ... . | Sentinel Administrative Services, Inc Sentinel Asset Management, Inc.... ....100.000 | National Life Holding Company....
0000 | National Life Group 00000... {03-0335801.. Sentinel Financial Services Company. Sentinel Administrative Services, Inc............... Ownership......... | ...... 95.100 |National Life Holding Company.
0000 | National Life Group 00000... {03-0355801.. Sentinel Financial Services Company................ Sentinel Asset Management, Inc..................... Ownership......... | ... 4.900 | National Life Holding Company.
0000 | National Life Group... . 100000... {03-0223461.. | ... . | National Retirement Plan Advisors, Inc. NLV Financial Corporation.. Ownership......... ....100.000 |National Life Holding Company....
0000 | National Life Group 00000... {03-0221141.. Equity Services, INC.....ccvvevevereivcereieieeeieenns NLV Financial Corporation ....100.000 |National Life Holding Company.
0000 | National Life Group 00000... {47-3406482.. National Life Distribution, LLC............ccccceoeeueveee Life Insurance Company of the Southwest...... Ownership......... ....100.000 |National Life Holding Company.
0634 | National Life Group... . |15803... |47-4708436.. | ... . | Catamount Reinsurance Company... . INLV Financial Corporation...... Ownership......... ....100.000 |National Life Holding Company....
0634 | National Life Group 16057... | 81-3685613.. Longhorn Reinsurance Company............ccc...... National Life Insurance Company.................... Ownership......... ....100.000 | National Life Holding Company.




Statement as of June 30, 2019 of the  Life 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. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

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

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

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

be filed with the state of domicile and electronically with the NAIC? NO
7. Will 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
8. Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. NO

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 2 kW

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

Bar Code:

AR OIS0 0O A OO ARIRL AR LSO O LR ARL A
* 6 55 28 2 01 94900000 2 = = 6 55 2 8 2 01 94470000 2 =
AR NSO AT VA AR AR LA LR AIRR A
* 6 55 2 8 2 01 93 65 0000 2 =* = 6 55 2 8 2 01 94480000 2 =
AR OISO A LR ARRD
* 6 55 2 8 2 01 944540000 2 =
AR LSO AR AR A
= 6 55 2 8 2 01 97000000 2 =
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Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

Additional Write-ins for Assets:

Overflow Page for Write-Ins

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

2504, Prepaid BXPENSES........ceevvivireiiiieereietsee ettt bttt ss st bt s ss ettt ssssebesssessebesesssssesesanes | evesessesesesessseaas 537,402 | oo 537402 | oo 0 [ oo 0
2597. Summary of remaining Write-ins fOr LINE 25.........c.ouiireiriireisiisiisi e ssessessessessssssssnssnsenens | consssssessesssssssens 537,402 | oo 537,402 | v (O I 0
Additional Write-ins for Liabilities:

1 2

Current December 31
Statement Date Prior Year

2504. Accrued interest 0N dEath ClAIMS...........c.ciueiiiiiccectee e ettt s bbb bbb s b aenns | snaebsssessesnsesaesanaesas 228,987 | oo 360,082
2597. Summary of remaining WHLE-INS fOF LINE 25........oueueruiresseisessessesessessssesssnsssssssssssssssessssessessessessessasssnsssssessessassassansssssnssnsssssessessessessassessanes | sessssssssssssssssessessanes R 360,082

Q15




Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, December 31 Of PriOr YEAI.........ccceviverieesirsereseessssessesesseessssssessssessssssssssssesssssssssnnns | svesessensssessssesssssssssssenssssdyD00,000 | coiveveviieiieesieeee s 4,340,001
2. Cost of acquired:
2.1 Actual cost at ime Of ACUISIION...........cccvevreiieiee ettt b s bbb ssssessssesanannes | serees
2.2 Additional investment made after acquisition
3. Current year change in encumbrances....
4. Total gain (loss) on disposals...............
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value.....
7. Deduct current year's other-than-temporary impairment recognized...
8. Deduct current year's depreCiation.............cccevveveeereeeeieseesreresee e
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amOoUNts.............ccceveeercreieiceiceeee e
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEaI...........cccveveveiereveieeiesesieisies | cveevsressssesiesesesseseenns 3,185,648,082 | ....c.coovverevereiieins 2,838,869,049
2. Cost of acquired:
2.1 Actual cost at ime Of ACUISIION...........ceveiveeieeeieecs ettt sse s ss st essetessnsnes | setessesssesensesessensesssens 199,543,519 | oo 582,150,000
2.2 Additional investment made after acquisition 7,627,668 | ..o 0
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (10SS) ON AISPOSAIS........c..rurerreemeiriisieiriieiiessesie ittt nsssnsesssnntens | cinensennsensensnenssnsensensnennssnnssnnsnens0 | crinernesnsses s (193,458)
7. Deduct amounts received 0N dISPOSAIS...........cccevieuereiircieiiiieeseees e ssssssesesssessssssesesssssesesessnsess | seresseesssssseesessnsnserees | 11,040,847 | oo, 234,405,057
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............ccevcvieeiccieeeiesereeeesieiees | ceeeeeesisneseeesssesssesesseseessseeses0 | ceveeresie e ssenes 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INtErESt...........coceveveveveevevcereieiceees | ceerveeersieseeeessesseseeseseesenees o0 | e 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEM............ovuverrerrurrerrirrereireirresessresssssssessessssssssssessssssssessens | sesssssssssssessssssssesssssssssnssssssssssessnsssd | sonssesssssssesssssssssssessassanes 1,046,494
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-84+9-10)........ | cocovvrinininninninnennenny 221,178,422 | oo 3,185,648,082
12, Total ValUALION @IIOWANCE.........cecveiviecvcreictete ettt bbbt st s st s bes s ss s s s besssssnsesassessessssssssnns | snessssssssssssessnsesssssssessnsessnsassessnsersnsl) | seesssesssssssesssssssessnsessessssessnsessnsnsas 0
13, Subtotal (LINE 11 PIUS LINE 12).....civieieieeiieeieieiesetes ettt ssss s st sssessessssessssesesessessssessssssseses | sresenssssessssessnsessesenses Sy 1y 1 TOA2L | tvrrrsrserisssvesssssesinnas 3,185,648,082
14. Deduct total NONAAMIEd AMOUNES...........ccccciuiiiiieciccseeete ettt sae s st s s ssssessessntes | snesssssssessssessnsessessnnessnsesssssnsessnsessnsl | srerssosssssnsessssassesnssssessssessnsessssnses 0
15. Statement value at end of current period (Line 13 MiNUS LINE 14)........ciiiiiiiinisisierssssessissessessessessssssenssssnsensssssnsssssssness | sessssssssessesssssssessensss 0y @2 1y 1 TOA22 | worrersessessesseserseseses 3,185,648,082
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI.........uoveirrerereireieieie ittt sttt sse s sssssseens | sessessessssssssssssssssesesseees T44199,776 | oo 645,925,784
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIION.............cceveivieeiiicicice et sssssssssssesnns | sensessssesessnsessssensesense e 207300, 7DD | iviiiiriieieieieisieseeeans 24,333,006
2.2 Additional investment made after aCQUISIION.............cccvcveiciiciciciececcse e sessesnnsns | seesensssesssesensesssssnseens T TTTDA0 | i 144,978,541
3. Capitalized deferred INtEreSt ANA OTNET...........cu ittt ess st sss e ssessessents | sessssssssessessnssessessessassanssssessessnssessal | coessessnssnsssesensssessessessestessanssnssnenn 0
4. ACCTUAL O QISCOUNL........ooviiticteictce sttt sttt sesse s sessesssessssessesenssnsenns | sevessessnsessnssssessnsessssessesenesss D0y 10D | oviitiiisie e 67,750
5. Unrealized valuation iNCrEaSE (AECIEASE)........cueuiueiiieiieisiteieteietssie ettt s st s e s s st s tesets | avsesssessessssessssessssantesnaa (7,416,890) | ..oocvoeverereirereieiiinns 22,907,062
6. Total gain (loss) on disposals (73,057) | cvoveereerriereeesreeereinas (59,260)
7. Deduct amounts received on disposals 33,624,419 | oo 64,209,616
8. Deduct amortization of premium and depreciation 12,918,342 | .o 27,301,226
9. Total foreign exchange change in book/adjusted carrying value 370,556 | .ocveeeeiceeeeceee e (723,223)
10. Deduct current year's other-than-temporary impairment rECOGNIZEM..............cceeiiecuiceieeeee et sessesesenens | asveeresesssesserensssssssesessssssesensssnsereensd | creresieresssssssesssssessesesssnes 1,719,042
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PrOr YEAN.............ccceiviicreeiiecieeceee et | cevetessseesesesss e 14,601,739,138 | oovvvericeeiee 13,482,864,061
2. Cost of bonds and stocks acquired 2,018,496,826 | .......ccovvrereriererns 2,621,414,836
3. Accrual of discount 5,251,896 | ..ovovrvrereeeeeees 11,498,381
4. Unrealized valuation increase (decrease) 1,318,777 | oo (1,466,206)
5. Total gain (loss) on disposals 5,310,270 | covoveereeeereeeseees 1,420,852
6. Deduct consideration for bonds and stocks disposed of 782,145,710 | coovoveceeeeeeine 1,498,028,775
7. Deduct amortization of premium 12,350,853 | oo 24,015,127
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12)
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20I1SO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted 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 () eveeerrereerrereeseeneereeseteeees sttt ss et ssessensenes | sressesssssessessessnes 8,517,557,530 | oovvorerrrineens 899,815,784 | ..o 287,986,835 | ..o 23,503,235 | ..o 8,517,557,530 | .oeovvreeereieirenn. 9,152,889,714 | ....oeeeeerereererereieeeesniees | et 8,146,871,050
2. INAIC 2 (). urereereereererreeseesreessesseseeesseesssessessssssssessse st essassessessssssessessessessestans | sesessessessessassasene 5,767,355,756 | oevvvrereeeiricinne 290,758,351 | coevveeeeeeireireiieinne 155,575,148 | oooeveererereieenns (14,314,012) | cooovvreeceene 5,767,355,756 | ..eovvrereeierrenn. 5,888,224,947 | .....ooiieeeeeeeeenes | e 5,618,287,897
3. INAIC 3 (@)-eueererereereereeseeseeeissese et ss bbbt enbantns | sebesseseesssssnessensesaas 594,590,598 | ......ccorrrerrriniiineine 7,017,020 | oo 55,571,408 | oo (8,346,971) | coveeereereireieies 594,590,598 | ......ccoviriiriineinns 537,689,239 | ...t | e 566,737,717
4. NAIC 4 ()it ent st | stesteniestnsaeesenennees 143,715,150 | cooveeeeieeeeeereeeseesee e (01 O 5,397,432 | oo 73170 | oo 143,715,150 | coveeeeeirrreineenne 138,390,888 | ..o | e 153,656,737

NAIC 5 () -vurereereieereeireineiseire et b st sntestessanes | sbessesssssssssssessessessns 17,005,777 | oo (01 O 115,739 | v 1,550,649 | oo 17,005,777 | oo 18,530,687 | ..euveereereireineireieineereierieiseinns | ceeeensesiesissisieeneens 26,965,190

NAIC 6 (). .verereereerereereeneereere e siesseessetseee et sss st esssessesessessssessessanes | sresssssssssssssssssssssnsaas 16,538,777 | oo {01 PSRN 8,601,796 | ..ooovvierrininiriicinas (1,513,883) | covereercereieereisininas 16,538,777 | oo 6,423,008 | ..o | eersrseen s 9,747,623

TOtAl BONGS. ... vt nnsene | sessssssnsssssnessens 15,056,853,588 | .....ccocvrriiiiiinns 1,197,591,155 | oo 513,248,358 | ..o 952,188 | ..o 15,056,853,588 | .....ccocreuiriininas 15,742,148,573 | ...ooviiininiicccie s {01 14,522,266,214

PREFERRED STOCK

NAIC Tttt bbb ns st ents | sbessesisstesbse e saenienaa 11,700,000 | .covereeeeieieeeneneireiseeseeeeen L0 U 0 |t (01 O 11,700,000 | ..coveeeeeinercireineenas 11,700,000 | ..eoeeereeriineineireieiseereiereeseiens | ceeeeeessess e 11,700,000

INAIC 2.ttt sttt ssents | Hhesseni sttt ettt 0 |t L0 RO 0 |t L0 R 0 | s 0 [ et | creise et 0
T0. NAIC 3.ttt baens | eebsebses st bbb 0 | s L0 U 0 | s L0 RO 0 |t s 0 [ et | ettt 0
T NAIC 4ttt ens | ebaeb bbbt L0 OO L0 RO 0 |t L0 U 0 |t s 0 [ et | creise et 0
12, INAIC Bttt aes | eebseb sttt 0 | s L0 U 0 |t L0 T 0 |t s 0 [ et | ettt 0
130 INAIC Bt | ehiee et 0 |t 0 [ e 0 | o 0 [ e 0 | o 0 [ i | st 0
14, Total Preferred SIOCK.........ouueurieiiiensereiseieesisesese e ssssssssninns | sessssssessissessnsesssanes 11,700,000 | ..o 0 [ e 0 [ o {01 PO 11,700,000 | ..o 11,700,000 | oo [0 PR 11,700,000
15.  Total Bonds and Preferred StOCK...... o | eerssssnessesssssenses 15,068,553,588 | .....ccocovcviieirinnns 1,197,591,155 | oo 513,248,358 | ..o 952,188 | ..o 15,068,553,588 | ......cccorcuierininas 15,753,848,573 | ....ovoviiiiicicic e {01 P 14,533,966,214

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....634,773; NAIC2§............ 0; NAIC3S..... 0; NAIC4S....... 0; NAIC5S......... 0; NAIC6S......... 0.




Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘éollected Paid for Accsrued Interest

Carrying Value Par Value Cost Year To Date Year To Date
9199999........verreerrererereeeseetreeees | e (N T — O OO (KT Y £ [ 8,255 | ooooreeeeee e 7,888

SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PrIOr YEAN........cvcviveceieeiceeisee ettt tes e es st ssasssassens | evstessssessesssesassessssessssassans 8,000,044 | ..o 0
2. Cost of ShOrt-term iNVESIMENS ACQUIMEA. ..........civeiiieeicreiesee ettt st se sttt ss sttt s st saesssbensets | seebensssssssssessssssnssssessnsesassanas 634,479 | oo 7,999,763
3. ACCTUAI OF GISCOUNL. ......oveeeciriseceesie st ins | rnessnss st 294 | oo 281
4. Unrealized valuation iNCrEASE (JECTBASE)..........wurrrreererrereeeiseeseeesseeseessssessssssssssssssssesessessessessessessessasssssssssssssssssessessess | ssesssssesssssssssssssssssessnssessessessessassnsnns 0 | oo 0
5. Total gain (I0SS) ON GISPOSAIS..........cvueeeererireieirereie e siesssssssesseses s ssee et s s st ssess s s sse s s ssestens st ntansns | 4esessessassssssssssessessnssessessessassessensnens O | oo 0
6. Deduct consideration reCeived 0N AISPOSAIS...........c.ccevevieiiiiieiie ettt e bbb snas | saevessessssssses s s s s st et entesaeeas 8,000,000 | ..ovvreeeee e 0
7. Deduct amortization Of PrEMIUM...........cciviieeiicce st a sttt b a st eae s b s s sstebasessssesanes | eesesesesessssssessssssaesesasessesesesnseaetasans A4 | o 0
8. Total foreign exchange change in book/adjusted CAITYING VAIUE............cceveiviireieieiiecee ettt easssssaes | sbessssesesessseseseses et ebes s e b s s ssaesesans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..........cceviiucueiriiieeeeee et eries | ctesesesetssssa st bs s s besse bt snssssaesenans 0 | o 0
10. Book/adjusted carrying value at end of current period (LiINES 142+3+4+5-8-T+8-9)........cccceverrrieicinieieeisesssisssinies | creissaessssesessssessssessesessesessenes 634,773 | oo 8,000,044
11.  Deduct total NONAAMItEA BMOUNLS..........c..riiereiirrieiierieeie ettt esb st enis | ehbeebesE bbbt 0 [ oo 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cv. o iieriarsseesississessesessesissesssssssenesssssssssssessesssssssssans | sessssssssessssssssessassessessassanssssans 634,773 | oo 8,000,044

Qslio3




Statement as of June 30, 2019 of the  Life 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, PHIOT YEAI........cvueveveieeriieesierese ettt sssse s sss st s e sas sttt es et as b st es e bes s s b es s ses e bansesanes 92,697,518
2. Cost paid/(consideration reCEIVEA) ON AUUIIONS............c.viirriiieeieisie ettt sttt et et e s s s st s s s e b a bbbt ettt s et es bbbt es et s st saes 140,829,741
3. Unrealized ValUation INCIEASE/(AECTEASE). ... ... vurerrerrurrerrereeseeieeseeesseseeseesssseeseeseesesseesessessesssesssssessessessessesseesassasseessessessesses e ssesseesessasEassae s et e s ses e s st es s s st enbens e e ssesessesrees 235,546,844
4. Total gain (10SS) 0N tErMINAtON TECOGNIZEM........c.evueeereeeeeeereereeeisee et ese et et eesee e esee e ss et eesese et ee e e s e 28 EE e £ 8 S84 E e E e e R R R 2R e s e b ee bbb e s ssensen s st nts 15,399,563
5. Considerations received/(paid) ON tEIMINALIONS. ..........cciueviieicieie ettt s bbbt bt b bbb s bbbt s s bbb bbb s s b bbb s bbbt n st nts 137,847,259
8. AMOMHIZAON. .....oeoeee bbb bbb 0
7. Adjustment to the book/adjusted Carrying ValUE Of NBAGE IIBM............cvieiiieicice ettt sttt b et et b sttt s bt st s s e st s et st s st ntes et 0
8. Total foreign exchange change in bOOK/AiUSLEA CATYING VAIUE............ccvevcvieeictes ettt st s sttt as sttt s st ss bt st es et s st st s st st ensesanes 0
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 6+ 7+ 8)...cuciiviieiiieiieeeeeee ettt ettt sttt s b enae 346,626,407
10, DEAUCE NONAUAMITIEA @SSEES........vvuveureeitrriseiseiseie sttt bbbt 0
11, Statement value at end of current period (LiNE 9 MINUS LINE 10).........overuruiurrerierririeisisesieesssssseesessesesssssee e ssessesssssesssss s ssss e ssessessssessesssssssssssessessessessessessessssnnes 346,626,407

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PrIOT YEAI).........ccviiereieiieieteietie ettt ettt ettt sttt be bt s ae bt sttt s bttt st et es st bans 6,936,602
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change CoIUMN)...........c.cevvevieviiereerieeiesiesseessesessseessseeseeas 725,415
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.cccoue.... 1,920,443
3.12 Section 1, Column 15, PrOr YEAI.........ccevevererereeerese e (4,033,860) 5,954,303
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...........c.ccccecevneee 0
3.14 Section 1, Column 18, PriOr YEAI.........cceveverererereresee e 0 0 5,954,303
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............cccceveuenee. 0
3.22 Section 1, Column 17, Prior YEam........cccvevvveerererersreesseresee e 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccveveurenee 1,920,443
3.24 Section 1, Column 19, Prior YEar........cccvevvveeiirererreieseiesse s (4,033,860) 5,954,303 5,954,303
3.3 SUDLOtAl (LINE 3.1 MINUS LINE 3.2)......eieiieiiieiets ettt ettt bbb bbb bbb b s b bbb s At b s d b b s st b b A bbb s e bbb es e e e bbb s e bbb s bbb s s st bans 0
4.1 Cumulative variation margin on terminated contracts during the Year..........c..ccceuevevvveersrseeeesieinnns 15,947,713
42 Less:
4.21 Amount used to adjust basis of hedged item..........cccocevrrrreireininns 0
4.22  AMOUNt FECOGNIZEM.........cvevieereeeiereeee e 15,947,713 15,947,713
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2)....... ittt et se sttt b8 8 £ 8284282828 E 882858 £ £ o422 E bR R £ £ R R £ e £ b2 bbbt b s s s s b b st 0

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

5.1 Total gain (loss) recognized for terMINGLIONS IN PHOT YEAT..........ccvcviieicreece ettt s s sttt ettt et es sttt es et e bbbt en s e s et nens 0
5.2  Total gain (loss) adjusted into the hedged item(s) for the termiNGtioNS iN PrIOK YEAI.............cvvevieiieirieice ettt s eesaes 0
6. Book/adjusted carrying value at end of current period (LINES 1 + 2 3.3 - 4.3 = 5.1 = 5.2) ..ottt sttt 7,662,017
7. DEAUCE NONAAMIMEA @SSELS..........cvuuieriercirriieiietiseeisesi it b bR+ 0
8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......c..eueuuiurreriereireereireie et ssessssese et sse st esssessss et bs et et s bbb s st 7,662,017

QSI104
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

QsSI05, QSI06



Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14........oouiiiieiiieerieciicee it 346,626,409
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccocoeveveeeeereecereeeeecinnens 7,662,000
TOLAI (LINE 1 PIUS LINE 2)..e.veveictes ettt ettt st s ettt bbb s ettt et s bt e b s bbb s et e b e e bR e bR s b s s e s s s e bbb s s bt es et en st st s et nan 354,288,409
Part D, SECHON 1, COIUMN 5.ttt 816,289,284
Part D, SECHON 1, COIUMN B.........ouevicieeeiceee ettt b sttt s st se bbbt b s s s senenn (462,000,875)
Total (Line 3 MINUS LINE 4 MINUS LINE 5)......cvurieireiieiieiriiesissiseieieessssssesssssssssss s ssessessesse st essssssssssssessesssssssssssessessessassassassssssssssssssessessessassassssasssssnssessessessessassnsans 0
Fair Value Check
Part A, SECHON 1, COIUMN 1B........oueveirieeieeeicreieree ettt bbbttt st st s et en et snan 330,306,628
Part B, SECHON 1, COIUMN 13......oieiiiiciece ettt s e sttt a ettt 7,662,000
TOtAl (LINE 7 PIUS LINE 8)...voreeirrereeeeieie ettt ss ettt s8££ 4858585 E 28428422 A e e £ b s en s en st 337,968,628
Part D, SECHON 1, COIUMN 8.ttt bbbttt bbbt a bbb enann 807,632,630
Part D, SECHON 1, COIUMN ...ttt st (469,664,001)
Total (Line 9 mMiNUS LiNE 10 MINUS LINE 11).....uvuiveiiiieeiieicisie ettt sttt bbbt bbb bbb sttt s bbbttt (1)
Potential Exposure Check
Part A, SECHON 1, COIUMN 27 ...ttt ae e a st n et st n et et s s s s ae s e s s s ae s et s s seae bt s snantasans 4,516,598
Part B, SECtON 1, COIUMN 20.........ooiiiiiiiiiici bbb bbb 4,370,900
Part D, SECtON 1, COIUMN T ...t 8,887,498
Total (Line 13 PIUS LINE 14 MINUS LINE 15).....uiiiueieieiietetsieetets ettt ettt sttt a bbbttt bbbt s sttt s sttt b s e st bbb e b et b s e b et b s et et b st et et s et et ets e 0

QSl107



Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

. Book/adjusted carrying value, December 31 Of PriOr YEAI...........cccovvvrurieereeeiesie et snes

. Cost of cash eqUIVAIENTS ACAUINET..........crurrirrieinrirrirrieire ettt ss s nene

. ACCIUAN OF QISCOUNL. ..ottt st st sna st eneis

. Unrealized valuation iNCrease (ECTEASE)..........vwrurrrrrrrrrerrereereieisreseessssessessssssssssssssssssssssesessessessessessesssssanssnssns

. Total gain (I0SS) ON AISPOSAIS.........urererirrreririrerrereie e ss st e s s sttt ssentees

. Deduct consideration received 0N QISPOSAIS...........euuvrririrrenrinrirreeeresiseesessessessesssssssesssssessssssessessessessessassensens

. Deduct amortization Of PrEMIUM..........c.ererririnrirrreisee ettt snes

. Total foreign exchange change in book/ adjusted carrying ValUe.............ccovueveueveevvevereeeeceeeeeeeee e

. Deduct current year's other-than-temporary impairment reCognized............coevveererrerrerrenrerrineieeseesereesessseennens

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

. Deduct total nonadmitted @MOUNES..............ccvuiveivieeieecccse ettt s enen

. Statement value at end of current period (Line 10 mMINUS LiNE 11).....ccvivornrnmensenrississieesesssssnssnessesseseessesseses

1 2
Prior Year Ended
Year To Date December 31
.......................................... 124,550,000 | ....coovnverirrcrrirnnnrirriiennnn. 113,000,000
.......................................... 812,700,000 | .ovooverreeerrerreerererenenenn2,517,500,000
............................................................ 0 [ orreereermeereeseeersseessersssesssssssnsssnsssseneens0
............................................................ (0 OO ORSRTOO
............................................................ 0 [ orreereerreereeeseeessessesseessssssnsssessseneens0
.......................................... 909,700,000 | vvcovvvrreerrerreerererenennnen2,505,950,000
............................................................ (0 PR ORRTRO
............................................................ 0 [ orreereermeereesseeeseesessssesssssssssnesssnneens0
............................................................ 0 | s sssessnessnessessnessssesseens0
............................................ 27,550,000 | coveouveererrrerernerieeeenenennnnen. 124,550,000
............................................................ 0 | s sssessnessnessessnessseesneens0
............................................ 27,550,000 | .ooovveernrennresnnensneensneneenee. 124,550,000

Qslo8




Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
fn) Showmg all Real Estate DISPOSED Dunng 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 in| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Changein | B/A.C.V. (11-] Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized | Encumbrances 9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances|  Incurred
Property Disposed
Waterford One..........ccouueennirrveennsssiniennenns Midlothian..........couucrreennerreee: |VA | 05/29/2019] ULAM Waterford, LLC........cooorveeernssrerrenernne | converenas 4,500,000 | oocrvviniernen | i, 3,500,000 0 0 0 0 0 3,500,000 | ...... 3,469,387 | .oocvvcrrcirnnen0 | o (30,613) | ..cvvee (30,613) 204,611 202,225
0199999, TORAIS. ...1ve1rre etk EEE AR | e 4,500,000 20 ] 3,500,000 0 0 0 0 0 3,500,000 | ...... 3,469,387 0 (30,613) | .......... (30,613) 204,611 202,225
0399999, TOAIS........vcororevereraereeeseeeeresss s sees st re | eeebses s | e 4,500,000 | ...oooocorverrrrennn. () 3,500,000 0 0 0 0 0 3,500,000 | ...... KL T A [—— 0 [ (30,613) | .......... (30,613)] ......... 204,611 | ......... 202,225
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
0210815 ST PAUL MN 04/09/2019.... 4.680 8,600,000 0 16,900,000
0210819, LOUISVILLE KY. 05/01/2019.... 4.100 10,000,000 0 30,000,000
0210827 ...vevoeereeeseessseeesseess st eessnees DALLAS TX 04/01/2019.... 3.960 37,000,000 0 72,500,000
0210828........oevereeerererseessseesssseesseesssessseessees Garner NC. 06/07/2019.... 3.960 8,900,000 0 18,250,000
0210830 DALLAS TX 06/27/2019.... 3.880 19,100,000 0 34,000,000
210673B ST.LOUIS MO. 05/15/2019.... 6.000 5,000,000 0 7,873,763
210753B EDINA MN 04/09/2019.... 4.680 4,000,000 0 8,074,335
210822C FORT WORTH X 03/28/2019.... 4.940 0 287 27,200,000
210823C FORT WORTH X 03/28/2019.... 4.940 0 664 67,300,000
210825C POOLER GA 03/28/2019.... 4.940 0 7,626,717 54,300,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All DT ...........c. ittt sttt en s snbentes ssbssessesssssssesssssasansensessnssssessessnsansensesans | sossaen XXX........ XXX 92,600,000 7,627,668 336,398,098
0899999. Total - MOrtgages iN GOOU SEANGING. ......rrerurrsrerrsserrssierrssiaersssaess s em0 110818888800 4LEEE AR R | nnes XXX rvevee XXX 92,600,000 7,627,668 336,398,098
3399999, TOLAI MOIGAGES...........cveevveerereceeseiesrseesiesseessesessesssesssssssssesses s sses s s st s s s s sttt s st eessensasanss eessesssesssnssasssnsssssssesssssasssssnsssnsssnnnns | sereres XXX........ XXX 92,600,000 7,627,668 336,398,098
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 1" 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
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on Realized Gain 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 (Loss) on Disposal Disposal

Mortgages Closed by Repayment
0210313 CHARLOTTE NC..oovevrneer | e 06/08/2001.... | 06/05/2019.... 83,935 0 0 0 0 0 0 14,218 14,218 0 0
0210543......oorverreererireeeens MECHANICSVILLE VA s | s 08/05/2010.... | 04/03/2019.... 6,817,665 0 0 0 0 0 (V0 IO 6,779,734 | .......... 6,779,734 0 0
0210558.......crvverreerrererneeens ROCHESTER HILLS 1Y T B 06/02/2011.... | 06/26/2019.... 3,401,285 0 0 0 0 0 0 3,059,080 3,059,080 0 0
0210564 SEATTLE WA .107/01/2011.... | 04/10/2019.... 8,943,478 0 0 0 0 0 0 8,889,279 8,889,279 0 0
0210596 NOVATO [0 WSS IO 04/19/2012.... { 05/03/2019.... | cvveovvrverrreens 13,500,000 0 0 0 0 0 (/I I— 13,500,000 | .......... 13,500,000 0 0
0210602 TUCSON [V A 06/29/2012.... | 06/10/2019.... 3,695,527 0 0 0 0 0 0 3,695,527 3,695,527 0 0
0210621 GARNER O B 12/31/2012.... | 06/10/2019.... 6,344,846 0 0 0 0 0 0 6,273,878 6,273,878 0 0
0210675 ATLANTA [C7. N [ 11/25/2014.... | 06/24/12019.... | coovvvvsvrrcrnnees 7,284,042 0 0 0 0 0 0 [ e 7,175,398 0 0
0199999. Total - Mortgages Closed by Repayment 50,070,778 0 0 0 0 0 0 49,387,114 0 0
Mortgages With Partial Repayments
0210292......covrverrrerrrireeeens VIRGINIA BEACH L7/ W 03/28/2001.... [ ooeeerreeereeeenns | eererreeinneiis 1,479,949 0 0 0 0 0 0 0 0 0
0210313 CHARLOTTE O B 06/08/2001.... 83,935 0 0 0 0 0 0 0 0 0
0210324 INWOOD (LAY 02/13/2003.... | .oovveeerererieeenns | ceverieerineniis 1,603,283 0 0 0 0 0 0 0 0 0
0210326 NORFOLK VA . [12/18/2001.... 703,252 0 0 0 0 0 0 0 0 0
0210411 ABERDEEN 1Y DS B 09/28/2005.... 2,958,125 0 0 0 0 0 0 0 0 0
0210421 CENTERVILLE (0] TRV IO 02/28/2006.... | . 0 0 0 0 0 0 0 0 0
0210430 OAK PARK [ ESOURTRIRN DO 12/08/2005.... | . 0 0 0 0 0 0 0 0 0
0210469 GASTONIA NC.oovrveerene [ s 12/11/2006.... | . 0 0 0 0 0 0 0 0 0
0210471 LOVELAND CO.vvvverive | v 12/20/2006.... | . 0 0 0 0 0 0 0 0 0
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on Realized Gain 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 (Loss) on Disposal Disposal

0210487 MASON [0 TR IS 09/28/2007.... 2,862,039 0 0 0 0 0 0 0 33,160 0 0 0
0210491 VANDALIA (01 TR SR 10/30/2007... | covveeoeeeceiiens | e 1,670,308 0 0 0 0 0 0 0 12,040 0 0 0
0210499 BLOOMFIELD HILLS Ml [ e 10/03/2007... | vooorerrrirerrrens | orreeeeriienninens 7,587,286 0 0 0 0 0 0 0 44,013 0 0 0
0210509 WOODLAWN MD...crvveres [ e 01/18/2008.... 3,439,579 0 0 0 0 0 0 0 38,093 0 0 0
0210522 BELLEVUE WA e | s 12/08/2008.... 5,475,737 0 0 0 0 0 0 0 32,756 0 0 0
0210534 SUNNYVALE L. TR I 06/02/2010.... 5,804,138 0 0 0 0 0 0 0 236,769 0 0 0
0210540 BRECKSVILLE (0] TR S 08/17/2010.... | covvveeererererrens | cevveereerrinnns 10,061,378 0 0 0 0 0 0 0 84,160 0 0 0
0210541 BRECKSVILLE OH .| 08/17/2010.... 904,221 0 0 0 0 0 0 0 12,351 0 0 0
0210542 HOUSTON L. PSR I 11/05/2010.... | oo | e 11,976,772 0 0 0 0 0 0 0 65,422 0 0 0
0210544 SPOKANE WA s | s 09/14/2010.... | ovvvervieneis [ e 4,568,248 0 0 0 0 0 0 0 137,226 0 0 0
0210547.......oooerrrvnrcrriiienes HUNTINGTON BEACH CA e [ e 10/19/2010.... 3,942,525 0 0 0 0 0 0 0 22,241 0 0 0
0210548........ocoevvvvvirrririinnns COLUMBUS (0] TR N 11/24/2010.... 6,827,696 0 0 0 0 0 0 0 99,434 0 0 0
0210550 KATY TX .| 04/06/2011... 11,922,760 0 0 0 0 0 0 0 105,096 0 0 0
0210551......oooverriiincriiiin W CONSHOHOCKEN PA oo [ e 02/07/2011.... 9,526,157 0 0 0 0 0 0 0 58,368 0 0 0
0210552 KNOXVILLE L1\ SO 12/30/2010.... 6,827,259 0 0 0 0 0 0 0 60,824 0 0 0
0210554 CYPRESS L SRR 03/03/2011.... [ ooeevererrircenins | e 10,245,443 0 0 0 0 0 0 0 68,159 0 0 0
0210556 BUFFALO GROVE I [ v 07/07/2011.... 5,004,428 0 0 0 0 0 0 0 42,098 0 0 0
0210557 WOODLAWN MD..oovvvvvres [ crrverene 03/30/2011.... 5,707,368 0 0 0 0 0 0 0 49,112 0 0 0
0210558........coverrererriieeees ROCHESTER HILLS Ml [ v 06/02/2011.... 3,401,285 0 0 0 0 0 0 0 172,143 0 0 0
0210561 LOUISVILLE (1 ST U 06/15/2011.... [ oo [ e 10,383,210 0 0 0 0 0 0 0 88,293 0 0 0
0210564 SEATTLE WA s [ s 07/01/2011.... 8,943,478 0 0 0 0 0 0 0 13,634 0 0 0
0210567 OWINGS MILLS MD..ovvnes [ s 09/23/2011.... [ oo [ e 14,171,865 0 0 0 0 0 0 0 121,174 0 0 0
0210568 LEXINGTON KY oo [ 10/06/2011.... 8,238,281 0 0 0 0 0 0 0 74,062 0 0 0
0210570 TULSA (O] I 09/01/2011.... 6,994,538 0 0 0 0 0 0 0 42,100 0 0 0
0210572 HANOVER MD..cevveres [ v 11/01/2011.... 8,902,479 0 0 0 0 0 0 0 77,161 0 0 0
0210573 LEXINGTON (1 ST U 10/31/2011.... 6,589,235 0 0 0 0 0 0 0 38,107 0 0 0
0210577 LOVELAND. CO.vrvvrr [ s 12/08/2011.... 5,116,255 0 0 0 0 0 0 0 29,640 0 0 0
0210579 WATAUGA......coorrrevireeireeieesesisss s ssssessessssssesssesinnens L. OPSTRR I 1173012011 [ oo | e 13,801,742 0 0 0 0 0 0 0 81,780 0 0 0
0210585........coverrrvreeerreeines STERLING HEIGHTS. Ml [ e 02/01/2012.... 3,605,793 0 0 0 0 0 0 0 39,691 0 0 0
0210586 COLUMBUS, OH . [12/127/2011... 4,775,627 0 0 0 0 0 0 0 64,788 0 0 0
0210587......cocoerrrvrierrieirines SAN DIEGO CA e [ e 01/31/2012.... | . .10,277,307 0 0 0 0 0 0 0 62,028 0 0 0
0210589 BOULDER CO.ovvvir [ o 04/1172012.... | oo | e 14,437,419 0 0 0 0 0 0 0 78,707 0 0 0
0210590 GRESHAM. ...t OR..oovvvire [ o 05/02/2012.... 8,767,188 0 0 0 0 0 0 0 45,269 0 0 0
0210597 ... ALBUQUERQUE NM..ies [ s 03/19/2012.... |. 12,535,007 0 0 0 0 0 0 0 76,020 0 0 0
0210592 PLANO TX .| 04/12/2012... 11,951,648 0 0 0 0 0 0 0 69,921 0 0 0
0210597......ooooerrrvicrriiieens ALISO VIEJO CA e [ v 06/19/2012.... 9,886,231 0 0 0 0 0 0 0 59,917 0 0 0
0210604 WESTERVILLE OH.oovvevvveees [ e 08/31/2012.... | . .10,457,077 0 0 0 0 0 0 0 62,656 0 0 0
0210605 MILFORD Ml [ o 05/31/2012.... | . ...4,655,280 0 0 0 0 0 0 0 112,101 0 0 0
0210606 WESTERVILLE (0] TN S 08/31/2012.... | covvveverrerivienans | v 11,520,509 0 0 0 0 0 0 0 69,028 0 0 0
0210607 BIG BEAR LAKE CA .| 07/30/2012.... 6,214,990 0 0 0 0 0 0 0 36,454 0 0 0
0210608 DALLAS L ST B 08/02/2012.... | ooevverereeeeeris | e 12,321,236 0 0 0 0 0 0 0 76,780 0 0 0
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0210610....ccvvvverrrrrrierenns ROLLING HILLS ESTATES CA v [ e 10/10/2012.... 9,359,087 0 0 0 0 0 0 0 82,340 0 0 0
(074103 PORTLAND OR oo [ o 09/2172012.... | covvveeereererirnens | cevveereeeriinnns 16,307,612 0 0 0 0 0 0 0 84,352 0 0 0
0210612....ccvvvverrrririienns MOHEGAN LAKE NY oo [ e 11/29/2012.... 6,333,111 0 0 0 0 0 0 0 35,441 0 0 0
0210613 TULSA [0 GO IS 10/04/2012... | cooorevrreerneenens | e 14,259,044 0 0 0 0 0 0 0 90,263 0 0 0
0210614 NASHVILLE JLL\ OSSR 12/11/2012.... |. 11,176,373 0 0 0 0 0 0 0 97,844 0 0 0
0210615 COLUMBIA MO...oooovmnens [ crvvirnne 12/10/2012.... |. 12,070,234 0 0 0 0 0 0 0 79,861 0 0 0
0210617 NASHVILLE JLL\SSSSTI I 12/26/2012.... |. 12,346,584 0 0 0 0 0 0 0 105,039 0 0 0
0210618. . | BELLBROOK OH . [ 12/26/2012... .10,648,027 0 0 0 0 0 0 0 65,421 0 0 0
0210619 PALM BEACH GARDENS FLutrirrriiens [ e 02/11/2013.... | . 11,888,959 0 0 0 0 0 0 0 104,243 0 0 0
0210621 GARNER NC..ovvvriaes [ o 12/31/2012.... 6,344,846 0 0 0 0 0 0 0 28,510 0 0 0
0210624 SANDY UTeinnens [ e 06/03/2013.... 6,443,768 0 0 0 0 0 0 0 54,529 0 0 0
0210626 ASHBURN LVZLW I 06/20/2013.... 9,382,008 0 0 0 0 0 0 0 79,323 0 0 0
0210628 ROCHESTER HILLS MI . | 05/28/2013.... 6,254,226 0 0 0 0 0 0 0 139,630 0 0 0
0210630 VERONA Wi | o 06/19/2013.... 9,384,064 0 0 0 0 0 0 0 57,933 0 0 0
0210631 JACKSONVILLE BEACH FLuwrerrrnens [ v 07/01/2013.... [ e | e 18,051,543 0 0 0 0 0 0 0 111,519 0 0 0
0210632 FULTON MD..ooovviree [ e 07/25/2013.... 5,279,710 0 0 0 0 0 0 0 43,654 0 0 0
0210633 E SETAUKET ) RPN IR 06/27/2013.... 8,936,407 0 0 0 0 0 0 0 55,207 0 0 0
0210635 GARDEN CITY ) GO U 07/31/2013.... 8,055,523 0 0 0 0 0 0 0 49,676 0 0 0
0210638 COLUMBIA MO...ovvvees [ e 08/23/2013.... 9,937,220 0 0 0 0 0 0 0 66,202 0 0 0
0210639 MORRISVILLE G B 08/22/2013.... | vvveeervieceiins [ v 10,960,646 0 0 0 0 0 0 0 66,310 0 0 0
0210640........cvvvrrrirrrenns SHELBY TOWNSHIP 1] SOOI O 08/29/2013.... 6,951,743 0 0 0 0 0 0 0 56,690 0 0 0
0210645 BRECKSVILLE [0 TR IR 10/117/2013.... | . ...7,444 467 0 0 0 0 0 0 0 73,426 0 0 0
0210646.........covorerrirerneene FARMINGTON UT e [ s 11/05/2013.... | . .10,398,198 0 0 0 0 0 0 0 60,948 0 0 0
0210652 MEDFORD MA [ s 02/04/2014.... 22,296,997 0 0 0 0 0 0 0 127,707 0 0 0
0210653 OMAHA NE....oorn [ crvvernne 01/29/2014.... 8,124,345 0 0 0 0 0 0 0 62,047 0 0 0
0210855........vvevmrrrririienns HUNT VALLEY MD..ocvvverres [ v 05/13/2014.... | oo [ e 10,610,393 0 0 0 0 0 0 0 75,276 0 0 0
0210656 TIMONIUM MD..oovvvevres [ crvverene 05/13/2014.... | . .11,869,253 0 0 0 0 0 0 0 84,207 0 0 0
0210657 PLANO L. OPSTRR I 03/11/2014.... | . ...7,254,969 0 0 0 0 0 0 0 56,773 0 0 0
0210658 FORT COLLINS CO.orvver [ e 03/20/2014.... | . ...7,031,185 0 0 0 0 0 0 0 43,923 0 0 0
0210659 FORT COLLINS co .| 03/20/2014... ...1,814,499 0 0 0 0 0 0 0 11,335 0 0 0
0210661 HINSDALE I [ e 06/26/2014.... 6,915,632 0 0 0 0 0 0 0 37,021 0 0 0
0210662 FULTON MD..oovvveres [ e 06/27/2014... | covoveoerrveerneens | ceverrnerreeereend 4,487,252 0 0 0 0 0 0 0 32,745 0 0 0
0210663 DELAFIELD Wi | e 07/24/2014.... 6,925,008 0 0 0 0 0 0 0 37,035 0 0 0
0210664 GREENWICH [ PUPPISRRII DR 07/31/2014.... | . 11,325,699 0 0 0 0 0 0 0 59,680 0 0 0
0210666 MT PLEASANT SC .| 08/28/2014... 15,502,918 0 0 0 0 0 0 0 81,852 0 0 0
0210667 CHAPEL HILL NC...ovvvriees [ e 08/27/2014.... 8,318,066 0 0 0 0 0 0 0 44,639 0 0 0
0210669 MEQUON Wl e 09/30/2014.... 3,377,833 0 0 0 0 0 0 0 24,901 0 0 0
0210670 FRANKLIN. .t viiiiesisisesesisesssisisesesesessnens Wi | o 09/30/2014... | covvveerrvirieens | v 4,278,589 0 0 0 0 0 0 0 31,541 0 0 0
0210671 WAUNAKEE Wi | o 09/30/2014.... 3,873,249 0 0 0 0 0 0 0 28,553 0 0 0
0210672 SAN DIEGO CA .| 09/02/2014... 17,432,693 0 0 0 0 0 0 0 101,258 0 0 0
0210674 BALA CYNWYD PA oo | v 12/05/2014.... 9,541,025 0 0 0 0 0 0 0 52,221 0 0 0
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0210675 ATLANTA [C7. OSPOU BO 11/2512014... [ oo | e 7,284,042 0 0 0 0 0 0 0 54,610 0 0 0
0210677 WAYZATA MN.rveres [ e 12/03/2014... | oo | s 16,515,650 0 0 0 0 0 0 0 127,606 0 0 0
0210678 VISTA CA e [ e 12/10/2014.... |. .10,000,105 0 0 0 0 0 0 0 52,846 0 0 0
0210679 NEEDHAM MA. s [ e 12/12/2014.... |. ...7,528,465 0 0 0 0 0 0 0 82,559 0 0 0
0210680.........cvvvrreiriiinees OWASSO......ovevirrrreiireresisisssesssesssessssssessssssssessssesesssens [0] GRS IS 12115/2014.... | . 18,575,487 0 0 0 0 0 0 0 100,091 0 0 0
0210681 ORADELL. ...t sssesessesssesens N [ e 12/23/2014.... |. 15,348,998 0 0 0 0 0 0 0 81,112 0 0 0
0210682 GERMANTOWN MD..oovvvves [ o 03/30/2015.... | . 11,348,335 0 0 0 0 0 0 0 63,160 0 0 0
0210683 LAWRENCEVILLE GA . | 04/29/2015... 16,325,075 0 0 0 0 0 0 0 89,191 0 0 0
0210684 FULTON MD..oovvvvres [ e 05/13/2015.... 5,188,279 0 0 0 0 0 0 0 39,591 0 0 0
0210685...........ccvvvvvvrrrriern WHITE MARSH MD..coovvvvres [ v 05/28/2015.... | . 16,140,847 0 0 0 0 0 0 0 121,007 0 0 0
0210686 KNOXVILLE LI\ OSSR I 05/28/2015.... | . 10,300,431 0 0 0 0 0 0 0 54,486 0 0 0
0210687........cocoervrvverriiirns SAN DIEGO CA.vvviiaes [ e 06/15/2015.... 8,889,976 0 0 0 0 0 0 0 48,372 0 0 0
0210688 FAIRFIELD CT. . | 06/29/2015... ...7,482,159 0 0 0 0 0 0 0 41,021 0 0 0
0210689 ROCKVILLE MD...covvvvres [ e 05/11/2015.... 22,486,510 0 0 0 0 0 0 0 124,835 0 0 0
0210690 W DES MOINES A e s 07/1712015.... |. 12,924,331 0 0 0 0 0 0 0 70,932 0 0 0
0210691 NEWPORT BEACH [O7. VPRI IO 06/18/2015.... |. 14,908,573 0 0 0 0 0 0 0 165,165 0 0 0
0210693 SCOTTSDALE [V I 10/05/2015.... 23,345,018 0 0 0 0 0 0 0 116,221 0 0 0
0210694 LINCOLN NE. .o [ e 08/25/2015.... | oovvveerrrrinreiins | e 14,217,391 0 0 0 0 0 0 0 106,415 0 0 0
0210695 BOULDER GO IR I 08/31/2015.... [ oovvvereriieniris [ e 31,647,771 0 0 0 0 0 0 0 159,352 0 0 0
0210696 BLOOMINGTON MN.nes [ 08/13/2015.... |. 33,576,004 0 0 0 0 0 0 0 169,578 0 0 0
0210697 EDEN PRAIRIE 1Y)\ SO IO 10/05/2015.... | . 18,022,851 0 0 0 0 0 0 0 92,248 0 0 0
0210698 MURRAY UT e [ s 10/02/2015.... 21,657,314 0 0 0 0 0 0 0 103,403 0 0 0
0210699.......ccvverrirerriieneees BRUNSWICK OH..oovevvieee | e 10/14/2015.... | oo | e 11,112,271 0 0 0 0 0 0 0 56,059 0 0 0
0210700 St. Louis MO...ovviees [ e 10/08/2015.... 6,377,992 0 0 0 0 0 0 0 31,945 0 0 0
0210701 DES PERES MO...oooommvens [ crvvirene 1072172015, | oo | e 15,930,723 0 0 0 0 0 0 0 76,290 0 0 0
0210702 Chesterfield MO, [ crvvirene 11/03/2015.... 9,928,235 0 0 0 0 0 0 0 50,241 0 0 0
0210703 WHITE MARSH MD..oovvvevres [ crvverene 10/28/2015.... | . 15,302,498 0 0 0 0 0 0 0 105,542 0 0 0
0210708 INDEPENDENCE [0 TR S 01/06/2016.... |. 18,232,682 0 0 0 0 0 0 0 126,598 0 0 0
0210709 URBANDALE WA e [ e 01/2212016.... | .oovveeecverecins [ e 13,393,588 0 0 0 0 0 0 0 67,154 0 0 0
0210710 COLLIERVILLE N .| 01/14/2016.... 27,114,467 0 0 0 0 0 0 0 127,476 0 0 0
0210720 MADISON.......occrvviimmmrreerereeiseeesesssesesessesesesssessesessseessnees Wi | e 06/20/2016.... 9,547,305 0 0 0 0 0 0 0 49,713 0 0 0
0210724.......coomerrrrnecrriirenes KANSAS CITY MO...oooovmens [ o 06/30/2016.... | . 10,341,888 0 0 0 0 0 0 0 72,395 0 0 0
0210725 URBANDALE A [ e 09/01/2016.... | . 27,417,128 0 0 0 0 0 0 0 156,954 0 0 0
0210727 CHICAGO........oooerrriierereeiiseeseesisees s ssessssesssesessesesesens I [ e 09/21/2016.... | . 16,193,458 0 0 0 0 0 0 0 94,189 0 0 0
0210728 SCOTTSDALE AZ .| 09/01/2016... 114,125,440 0 0 0 0 0 0 0 102,438 0 0 0
0210733.....ooeerriiiecrriiiene HOMEWOOD. AL [ s 08/30/2016.... | . 31,480,793 0 0 0 0 0 0 0 190,403 0 0 0
0210734 JACKSONVILLE FLueirrriees [ e 10/14/2016.... 9,553,795 0 0 0 0 0 0 0 46,835 0 0 0
0210737 FORT MILL SCvviiees [ 10/25/2016.... 29,533,580 0 0 0 0 0 0 0 153,733 0 0 0
0210746.........coevvrvrrrcrriiann SALT LAKE CITY. UTuinnens [ e 01/23/2017.... | . 11,452,819 0 0 0 0 0 0 0 78,338 0 0 0
0210747 BOSTON MA . [01/17/2017.... .13,000,000 0 0 0 0 0 0 0 57,981 0 0 0
0210748 CONCORD NH..oovervrnens e 05/01/2017.... 6,734,488 0 0 0 0 0 0 0 43,930 0 0 0
0210749 CONCORD NH..oovvviees | i 05/01/2017 ... | cevvveeriirieens | v 14,142,434 0 0 0 0 0 0 0 92,252 0 0 0
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0210750......vceveerrvreerririees SHAKER HEIGHTS. [0 TR IS 05/25/2017.... | covvvevereererirenens | cevveereeeniennns 10,347,284 0 0 0 0 0 0 0 44,368 0 0 0
0210751 ASHBURN LTZ.N I 05/23/2017 ... | covvveeereererirnens | cevveereeeniennns 13,538,609 0 0 0 0 0 0 0 80,995 0 0 0
0210757 PAPILLION NE....n [ o 08/30/2017.... | . 21,509,067 0 0 0 0 0 0 0 102,126 0 0 0
0210759.....cooeeerriireerriiines SALT LAKE CITY. UTecirneens [ e 08/29/2017.... | . 12,376,022 0 0 0 0 0 0 0 77,936 0 0 0
0210760 REDMOND, WA e | s /0812017 . | s | e 17,738,304 0 0 0 0 0 0 0 110,630 0 0 0
0210761....oveeoeercriiiee LIMERICK TOWNSHIP PA oo [ v 09/28/2017.... 28,418,611 0 0 0 0 0 0 0 124,374 0 0 0
0210762 Oxford (0] TR S 1110172017 ... [ oo | e 18,741,520 0 0 0 0 0 0 0 121,519 0 0 0
0210763 Los Angeles CA . [01/11/2018.... 21,545,544 0 0 0 0 0 0 0 294,685 0 0 0
0210766 DENVER CO.vvvvr [ e 121812017 ... | oo | i 12,101,776 0 0 0 0 0 0 0 55,887 0 0 0
0210767.....oooeoerrivinseriiiien HAVERSTRAW. NY o [ o 1202212017 0. | s | i 17,944,320 0 0 0 0 0 0 0 156,851 0 0 0
0210781 HARTLAND Wl [ s 03/30/2018.... 9,394,549 0 0 0 0 0 0 0 40,758 0 0 0
0210782 ELLICOTT CITY MD...coovvvres [ crviinene 03/09/2018.... | . 13,318,204 0 0 0 0 0 0 0 62,374 0 0 0
0210783. .| SAN DIEGO CA .| 04/12/2018... 19,731,916 0 0 0 0 0 0 0 118,132 0 0 0
0210784 SALT LAKE CITY. UT. s [ 04/23/2018.... 21,894,701 0 0 0 0 0 0 0 134,370 0 0 0
0210786 SANTA MONICA CA. o | v 06/08/2018.... | ..oovvvererrercerins | e 11,861,776 0 0 0 0 0 0 0 70,924 0 0 0
0210790 BEAVERTON [O]3 PRI IO 06/26/2018.... 6,903,505 0 0 0 0 0 0 0 59,247 0 0 0
0210791 WILSONVILLE OR..vvvvvvve [ o 06/26/2018.... | ccovvoeereriiiinans | v 13,860,964 0 0 0 0 0 0 0 85,337 0 0 0
0210796.......ovverrrirerriinnens STAMFORD (G FUTINN I 07/11/2018.... 8,040,906 0 0 0 0 0 0 0 45,407 0 0 0
0210797 OMAHA NE. .o [ e 06/15/2018.... | oovveererriereii | e 13,870,414 0 0 0 0 0 0 0 79,764 0 0 0
0210798 ANNAPOLIS MD..oovvvevres [ crvverene 07/10/2018.... | oo [ v 10,921,486 0 0 0 0 0 0 0 60,378 0 0 0
0210800.........rveerrrerrrrirrenens NEW ALBANY [ 0] ORI IR 07/19/2018.... 32,261,867 0 0 0 0 0 0 0 182,948 0 0 0
0210803 DALLAS L SRR 12/30/2008.... 3,812,226 0 0 0 0 0 0 0 19,902 0 0 0
0210804 DALLAS L SRR 12/30/2008.... 9,530,566 0 0 0 0 0 0 0 49,753 0 0 0
0210813 LENEXA (16T U 01/28/2019.... 0 0 0 0 0 0 0 0 75,362 0 0 0
0210815 ST PAUL 1Y]\ TP IUPP 04/09/2019.... 0 0 0 0 0 0 0 0 21,963 0 0 0
0210819 LOUISVILLE (1 ST U 05/01/2019.... 0 0 0 0 0 0 0 0 26,959 0 0 0
210405A GREELEY CO.vrvvrr [ s 05/05/2005.... | . ...1,850,585 0 0 0 0 0 0 0 49,757 0 0 0
210578A......oovoerrriinereiire KENNESAW. [C7. YOS DO 10/31/2011.... |. .15,604,761 0 0 0 0 0 0 0 84,603 0 0 0
210578B.....covorerrriierrererernne KENNESAW. [C7. YOS DO 11/20/2017.... 3,919,884 0 0 0 0 0 0 0 20,957 0 0 0
210622A LAJOLLA CA . |02/15/2013... .16,968,837 0 0 0 0 0 0 0 76,498 0 0 0
2106228 La Jolla CA e [ e 06/05/2018.... | . ...4,969,756 0 0 0 0 0 0 0 15,698 0 0 0
210634A ...| E LONGMEADOW. MA s [ e 06/2712013.... | oo [ e 17,049,634 0 0 0 0 0 0 0 94,893 0 0 0
210634B ..| EAST LONGMEADOW. MA s [ e 08/16/2017.... 2,930,933 0 0 0 0 0 0 0 14,565 0 0 0
210673A ST LOUIS MO...oooovmens [ covvirnne 10/09/2014.... 22,191,504 0 0 0 0 0 0 0 122,095 0 0 0
210753A EDINA MN .| 09/01/2017... 13,681,965 0 0 0 0 0 0 0 128,248 0 0 0
210753B EDINA MN..vres [ v 04/09/2019.... 0 0 0 0 0 0 0 0 10,214 0 0 0
210812A ...| OVERLAND PARK [T O 12/10/2018.... 22,000,000 0 0 0 0 0 0 0 120,700 0 0 0
2108128 ...| OVERLAND PARK [T B 12/10/2018.... 8,000,000 0 0 0 0 0 0 0 31,446 0 0 0
210817A ..| SANDY SPRINGS [C7. VPR DO 02/07/2019.... 0 0 0 0 0 0 0 0 68,011 0 0 0
210817B. SANDY SPRINGS GA . |02/07/2019.... 0 0 0 0 0 0 0 0 13,932 0 0 0
210822C . | FORT WORTH L SO I 03/28/2019.... 0 0 0 0 0 0 0 0 (4,544) 0 0 0
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210823C.....coorrerirerrriiineens FORT WORTH L. TR I 03/28/2019.... 0 0 0 0 0 0 0 0 (10,507) 0 0 0
210825C POOLER [C7. YT e 03/28/2019.... 0 0 0 0 0 0 0 0 (32,683) 0 0 0
0299999. Total - Mortgages With Partial REpayments...........ocerieeienirienssseserississes s 1,863,819,079 0 0 0 0 0 0 0 s 12,910,009 0 0 0
0599999. Total Mortgage: 1,913,889,857 0 0 0 0 0 [ 49,387,114 62,297,123 0 0 0
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
46332# 12 4| Ironwood Mezzanine Fund IV-B Wilmington | DE.... | Ironwood Mezzanine Fund IV-B 2Pl 06/12/2018.... 0 0 2,598,521 0 (L . 4.240
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 0 2,598,521 0 0. XXX........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
727500 00 0| Altas Partners Holding Il LP San Francisco CA.... | Altas Partners Holding Il LP 04/09/2019.... 3 805,742 0 0
723900 00 7 |Arrowhead Capital Fund Il LP .| Dover. DE.... | Arrowhead Capital Fund IIl LP 06/28/2017..... 0 0 63,155 0
725800 00 O0|BancFund X LP Chicago IL...... Banc Fund X LP 05/16/2018.... 0 0 1,600,000 0
726600 00 0|Butterfly Fund Il LP Grand Cayman..........cc.oerveeerererernens KY1.. | Butterfly Fund Il LP 11/16/2018.... 1 0 2,733,392 0
727900 00 O |Butterfly Generis Co-Invest LP Wilmington DE.... | Butterfly Generis Co-Invest LP. 06/12/2019.... 3 5,009,457 0 0
723500 00 5|Canvas Ventures 2 LP Wilmington DE.... | Canvas Ventures 2 LP 05/09/2017.... 0 0 643,683 0
726000 00 0| Capital Partners IlI Wilmington DE.... | Capital Partners Il 05/30/2018.... 3 0 1,024,910 0
717900 00 5| Court Square Capital Part Il Wilmington DE.... | Court Square Capital Part lll.............ccc.oovuervereeerieeriesiecseeeeesssessieessses s ssessssssssssens 07/01/2016.... 0 0 1,013,183 0
723000 00 6| Crescent Mezzanine Partner VII Wilmington DE.... | Crescent Mezzanine Partner VI 12/08/2016.... 0 0 2,644,610 0
727700 00 O|EMG Fund V Iron Ore Phase 3. Dover. DE.... |EMG Fund V Iron Ore Phase 3 05/10/2019.... 0 5,000,000 0 0
724600 00 2|EnCap Energy Capital Fund XI Houston TX.... | EnCap Energy Capital Fund XI 12/18/2017.... 0 0 887,434 0
723400 00 8|Energy & Minerals Fund IV LP. Wilmington DE.... | Energy & Minerals Fund IV LP 04/26/2017.... 0 0 578,888 0
722100 00 5|Gamut Investment Fund I LP.......ccooovevveeeeeieeceeeeeees Wilmington DE.... | Gamut Investment Fund | LP. 05/23/2016.... 0 0 1,232,397 0
719100 00 0| Greenbriar Equity Fund Il Wilmington DE.... | Greenbriar Equity Fund IIl 07/01/2016.... 0 0 37,110 0
723600 00 3| Gridiron Energy LLC Wilmington DE.... | Gridiron Energy LLC 05/10/2017.... 0 0 1,700 0
725900 00 O|LS PowerFund IV Feeder 1LP Wilmington DE.... | LS Power Fund IV Feeder 1 LP......... 11/27/2018.... 0 0 1,298,378 0
715700 00 1 |Littlejohn Fund IV. Wilmington DE.... | Littlejohn Fund IV. 07/01/2015.... 3 0 22,566 0
719400 00 4 |Littlejohn Fund V. Wilmington DE.... | Littlejohn Fund V 07/01/2015.... 3 0 171,991 0
721200 00 4| Lovell Minnick Equity Ptnr IV, Dover. DE.... | Lovell Minnick Equity Ptnr IV. 12/01/2015.... 0 0 1,017,161 0
721100 00 6|MSouth Equity Partners Il LP. Wilmington DE.... | MSouth Equity Partners IIl LP 11/09/2015.... 3 0 629,496 0
724700 01 8|Monomoy Capital Partners Il L Dover. DE.... | Monomoy Capital Partners Il L 12/18/2017.... 3 0 9,599 0
724400 00 7 |NB PRIVATE EQUITY CREDIT OPP Dover. DE.... |NB PRIVATE EQUITY CREDIT OPP 10/13/2017.... 2 0 3,353,267 0
725600 00 1|NCPFundILP Grand Cayman .|KY1.. [NCP Fund | LP 11/13/2018.... 3 0 2,636,425 0
721900 00 9|NGP Natural Resources XI Wilmington DE.... | NGP Natural Resources XI 03/10/2016.... 0 0 (3,004,154) 0
727100 00 O|NGP Natural Resources XII Dover. DE.... | NGP Natural Resources XII 02/25/2019.... 0 3,004,154 37,397 0
719800 00 5|New Mountain Partners IV LP Wilmington DE.... | New Mountain Partners IV LP 10/14/2016.... 0 0 53,412 0
723200 00 2|Newstone Capital Partners IlI Wilmington DE.... | Newstone Capital Partners Il 12/27/2016.... 3 0 1,119,055 0
722000 00 7|Pfingsten Partners Fund V LP Wilmington DE.... | Pfingsten Partners Fund V LP. 03/30/2016.... 0 0 55,361 0
718000 00 3|Pine Brook Capital Partners Il Wilmington DE.... | Pine Brook Capital Partners Il 07/01/2016.... 0 0 211,574 0
725400 00 6 |Public Pension Capital LLC Wilmington DE.... | Public Pension Capital LLC 04/26/2018.... 3 0 5,100,513 0
723300 00 O |Summit Partners Growth Eq IX-A Wilmington DE.... | Summit Partners Growth Eq IX-A 04/14/2017.... 0 0 862,500 0
722200 00 3| Summitt Ptners Vent Cap Fd IV Wilmington DE.... | Summitt Ptners Vent Cap Fd IV. 05/24/2016.... 0 0 75,000 0
727800 00 0| The Energy & Mineral Grp Fd V Dover. DE.... | The Energy & Mineral Grp Fd V. 05/10/2019.... 0 9,923,154 0 0
722300 00 1|Thoma Bravo Fund XII LP. Wilmington DE.... | Thoma Bravo Fund XII LP. 05/31/2016.... 0 0 (2,878,541) 0
726800 00 0| Thoma Bravo Fund XIII LP. Dover. DE.... | Thoma Bravo Fund XIlI LP. 02/14/2019.... 3 2,878,541 4,268,510 0
723100 00 4| Vista Credit Opp Fund Il LP Wilmington DE.... | Vista Credit Opp Fund Il LP. 12/12/2016.... 0 0 1,933,948 0
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
722500 00 6| Vista Equity Partners Fund VI Wilmington DE.... | Vista Equity Partners Fund VI 06/28/2016.... 0 0 182,167 0 0 0.100
722600 00 4 |Vista Foundation Fund IIl LP Wilmington DE.... | Vista Foundation Fund Il LP 07/15/2016.... 0 0 496,635 0 0 0.360
720310 00 2|Welsh Carson Anderson & Stowe XII LP Wilmington DE.... | Welsh Carson Anderson & Stowe XII LP 07/01/2016.... 0 0 2,043,505 0 0 0.500
723800 00 9|Carlyle Structured Credit. George Town. Cl..... Carlyle Structured Credit 09/22/2017.... 0 0 3,659,849 0 0 3.580
726900 00 0] Vista Equity Partners Fund VII Grand Cayman.. . | Vista Equity Partners Fund VII 01/24/2019.... 0 0 1,323,908 0 0 3.450
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 26,621,048 37,139,984 0 0. XXX........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
726400 00 O0|CIP14 WFS Investor LLC . Wilmington DE.... | CIP14 WFS Investor LLC...... 10/05/2018.... 0 0 17,911 0 (V0 [ 15.080
720100 00 7| CrossHarbor Instit Ptners 2014 Wilmington DE.... | CrossHarbor Instit Ptners 2014 . 07/01/2015.... 0 0 600,000 0 0 3.000
721300 00 2| Crow Holdings Realty Ptr VII . Wilmington DE.... | Crow Holdings Realty Ptr VII .. 01/14/2016.... 0 0 (16,932) 0 (0[N I 6.440
721000 00 8] Waterton Residential Property Venture XI Wilmington DE.... | Waterton Residential Property Venture XI 10/21/2015.... 0 0 49,281 0 0 2.940
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 650,260 0 0 ].... XXX........
4499999. Subtotal - Unaffiliated . 26,621,048 40,388,765 0 0] XXX
4699999. Totals . 26,621,048 40,388,765 0 0. XXX
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 | in B./A.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+10-11412) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
46332# 12 4|Ironwood Mezzanine Fund IV-B Wilmington. ..........coeceeeeees DE.. | Capital Distribution... 06/12/2018 | 05/02/2019 0 0 0 0 0 (VN IO 127,030 0 0 0 (VN [ 127,030
46332# 12 4/|Ironwood Mezzanine Fund IV-B Wilmington........ccccooeevvenne. DE.. [ Income Allocation 06/12/2018 | 06/30/2019 | ........... 0 0 0 0 0 0 0 (102,415) 0 0 0 [ 102,415
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.........cooiiiirisisiieissisieesssi s ssseneenes 229,445 0 0 0 0 0 (L 127,030 |........ (102,415) 0 0 0 229,445
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
722400 00 9 |Altas Partners Holdings LP Wilmington. ..........coeceeeeeees DE.. | Capital Distribution... 06/01/2016 | 04/30/2019 561,224 0 0 0 0 0 0 561,224 | ......... 561,224 0 0 0 0
724000 00 5|A&M Capital Oppourtunities Fund............c.cccrveeeerienens Wilmington. ..........oecveeeees DE.. | Income Allocation 09/08/2017 | 06/30/2019 587,031 0 0 0 0 0 0 0 | (587,031) 0 0 0 587,031
720800 00 2 |ArcLight Energy Partners Fd VI Wilmington. ..........oeeveeenes DE.. | Capital Distribution... 04/01/2016 | 04/09/2019 | ........ 1,757,084 0 0 0 0 0 0 | e 1,757,084 | ...... 1,041,780 0 0 (V1 I 715,304
723900 00 7 |Arrowhead Capital Fund Il LP Dover. DE.. | Capital Distribution... 06/28/2017 | 04/04/2019 57,865 0 0 0 0 0 0 57,865 0 0 0 0 57,865
723900 00 7 |Arrowhead Capital Fund Il LP Dover. DE.. | Expense Allocation 06/28/2017 | 06/30/2019 (77,038) 0 0 0 0 0 0 (U IO 77,038 0 0 (IR I (77,038)
714800 00 O0(BancFund VIl Chicago IL.... | Capital Distribution... 07/01/2015 | 04/03/2019 | ........ 1,120,000 0 0 0 0 0 0| 1,120,000 | ......... 800,000 0 0 0 320,000
719500 00 1{Banc Fund IXLP Chicago IL.... | Capital Distribution... 07/01/2015 | 06/24/2019 262,500 0 0 0 0 0 0 262,500 0 0 0 0 | e 262,500
726600 00 O |Butterfly Fund Il LP Grand Cayman.................. KY1 | Capital Distribution 11/16/2018 | 04/24/2019 | ........ 1,501,509 0 0 0 0 0 0| 1,501,509 | ...... 1,501,509 0 0 0 0
726600 00 O |Butterfly Fund Il LP Grand Cayman.................. KY1 | Expense Allocation... . | 11/16/2018 | 06/30/2019 | .......... (946,844) 0 0 0 0 0 0 0 | 946,844 0 0 0 | (946,844)
725800 00 O0|BancFund X LP Chicago IL.... | Expense Allocation... . 1 05/16/2018 | 06/30/2019 | .......... (236,634) 0 0 0 0 0 0 0 236,634 0 0 0 (236,634)
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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 | in B./A.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
722800 00 0|Bluescape Energy Recap Wilmington..........cceeveenee. DE.. | Income AlloCation...........ccocevrreeererenienienns 09/20/2016 | 06/30/20219 ........ 1,021,670 0 0 0 0 0 0 0. (1,021,670) 0 0 0. 1,021,670
723500 00 5|Canvas Ventures 2 LP Wilmington. .........ccoocerneeees DE.. | Expense Allocation... . | 05/09/2017 | 06/30/2019 | .......... (191,314) 0 0 0 0 0 0 (01 IO— 191,314 0 0 (V10— (191,314)
726100 00 0|CP ChromaScape LLC Wilmington.........cc.ccceeunee. DE.. | Capital Distribution... .1 06/27/2018 | 05/03/2019 28,236 0 0 0 0 0 0 28,236 0 0 0 0 28,236
727000 00 O|CP ThorLLC Wilmington.........cccoeeuveenee. DE.. | Capital Distribution............ccccccvererrrirernan. 11/20/2018 | 05/02/2019 33,437 0 0 0 0 0 0 33,437 0 0 0 0 33,437
727000 00 O|CP ThorLLC Wilmington. .........ccoecereeeees DE.. | Expense Allocation... . | 11/20/2018 | 06/30/2019 (33,594) 0 0 0 0 0 0 0 33,594 0 0 (VI I (33,594)
726000 00 O |Capital Partners Il Wilmington. .........ccoeceeeeees DE.. | Capital Distribution... .| 05/30/2018 |05/08/2019 60,442 0 0 0 0 0 0 60,442 60,442 0 0 0 0
717900 00 5| Court Square Capital Part Il Wilmington.........cc.coeeeune. DE.. | Capital Distribution... 07/01/2016 | 05/01/2019 | ........ 1,499,260 0 0 0 0 0 0 .. 1,499,260 | ......... 579,888 0 0 ([ 919,372
723000 00 6 |Crescent Mezzanine Partner VII . | Wilmington . | DE.. | Capital Distribution .| 12/08/2016 |05/13/2019 116,600 0 0 0 0 0 0 ...116,600 0 0 0 0 .116,600
723400 00 8|Energy & Minerals Fund IV LP. Wilmington... . | DE.. | Capital Distribution... 04/26/2017 | 04/02/2019 | ........ 1,000,763 0 0 0 0 0 0 | 1,000,763 0 0 0 0. 1,000,763
716200 00 1 |Energy Fund XV Wilmington. .........coeceeeeeees DE.. | Capital Distribution... 07/01/2016 | 04/16/2019 282,401 0 0 0 0 0 0 282,401 237,262 0 0 (V1 IO 45,139
718100 00 1 |Energy XVILP Wilmington . | DE.. | Capital Distribution .107/01/2016 |05/17/2019 ...123,750 0 0 0 0 0 0 ..123,750 0 0 0 0| 123,750
722100 00 5|Gamut Investment Fund | LP. Wilmington. ..........coeceeeeees DE.. | Capital Distribution... 05/23/2016 | 04/12/2019 49,587 0 0 0 0 0 0 49,587 | ..oooouee 49,587 0 0 0 0
719200 00 8| Great Hill Equity Partners V..........cooceneeennrrerneeernnneens Wilmington. ..........coeceeeeeees DE.. | Capital Distribution... 10/01/2016 | 05/03/2019 2,550,000 0 0 0 0 0 0 2,550,000 | ......... 663,000 0 0 0. 1,887,000
719100 00 O |Greenbriar Equity Fund IIl. Wilmington . | DE.. | Capital Distribution .107/01/2016 | 04/23/2019 264,212 0 0 0 0 0 0 264,212 A77,799 0 0 0 86,413
723600 00 3|Gridiron Energy LLC Wilmington. ..........coeceeeenes DE.. | Capital Distribution... 05/10/2017 |05/02/2019 42,500 0 0 0 0 0 0 42,500 | ........... 42,500 0 0 0 0
715700 00 1 |Littlejohn Fund IV. Wilmington. ..........oeeveeenes DE.. | Capital Distribution... ..|07/01/2015 | 04/09/2019 348,915 0 0 0 0 0 0 348,915 | ......... 348,915 0 0 0 0
715700 00 1 |Littlejohn Fund IV. Wilmington. ..........ceeveeenes DE.. | Expense Allocation... . |07/01/2015 | 06/30/2019 | .......... (375,901) 0 0 0 0 0 0 (VI IO 375,901 0 0 (/I (375,901)
719400 00 4 |Littlejohn Fund V. Wilmington. ... DE.. | Capital Distribution 07/01/2015 | 04/03/2019 | ........... 118,698 0 0 0 0 0 (VN IO 118,698 20,552 0 0 0 98,146
721200 00 4 |Lovell Minnick Equity Ptnr IV. Dover. DE.. | Capital Distribution... 12/01/2015 | 04/30/2019 | ........... 158,930 0 0 0 0 0 (VN IO 158,930 | ......... 125,841 0 0 0 33,089
721100 00 6 |MSouth Equity Partners IIl LP. Wilmington. ..........oeeveveenes DE.. | Capital Distribution... 11/09/2015 | 05/01/2019 17,083 0 0 0 0 0 0 17,083 0 0 0 (VN [ 17,083
724100 00 3| Mithril Il LP Dover. DE.. | Capital Distribution 09/08/2017 | 04/26/2019 | ........ 1,244,456 0 0 0 0 0 0 | e 1,244,456 | ......... 745,644 0 0 0 | o 498,812
724700 01 8 |Monomoy Capital Partners IIl L Dover. DE.. | Capital Distribution... 12/18/2017 | 06/06/2019 67,887 0 0 0 0 0 0 67,887 533 0 0 0 67,354
724400 00 7 |NBPRIVATE EQUITY CREDIT OPP.......c.coouvenrimrrinns DOVE.....orvirrirrriieriinns DE.. | Capital Distribution... 10/13/2017 | 04/04/2019 | ........ 1,922,103 0 0 0 0 0 0 | e 1,922,103 | ......... 965,127 0 0 0 956,976
000000 00 O |NGP Natural Resources XII Dover. DE.. | Capital Distribution 02/25/2019 | 05/09/2019 | ........... 130,574 0 0 0 0 0 (VN IO 130,574 | ......... 130,574 0 0 0 0
719800 00 5|New Mountain Partners IV LP. Wilmington..........ccveveenee. DE.. | Capital Distribution... 10/14/2016 | 04/12/2019 16,661 0 0 0 0 0 0 16,661 | ..o 16,661 0 0 0 0
723200 00 2|Newstone Capital Partners lll............ccocenvrenerennierneinnns Wilmington..........cceeveenee. DE.. | Capital Distribution... 12/27/2016 | 04/09/2019 321,616 0 0 0 0 0 0 321,616 0 0 0 0 [ 321,616
722000 00 7|Pfingsten Partners Fund VLP............ Wilmington.........cccooeeeee. DE.. [ Income Allocation............ccocereeevereererrenns 03/30/2016 |06/30/2019 594,576 0 0 0 0 0 0 0| (594,576) 0 0 0 f . 594,576
718000 00 3|Pine Brook Capital Partners Il Wilmington.........cc.ccceeunee. DE.. | Capital Distribution... 07/01/2016 |05/13/2019 40,520 0 0 0 0 0 0 40,520 | ........... 14,840 0 0 0 25,680
725400 00 6| Public Pension Capital LLC.... Wilmington.........cccoeeenee. DE.. | Capital Distribution... 04/26/2018 |06/28/2019 662,996 0 0 0 0 0 0 662,996 | ......... 662,996 0 0 0 0
725400 00 6 |Public Pension Capital LLC.... Wilmington..........ccceveenee. DE.. | Expense Allocation... . | 04/26/2018 |06/30/2019 | .......... (171,019) 0 0 0 0 0 0 (1 - 171,019 0 0 (V] I (171,019)
723100 00 4| Vista Credit Opp Fund Il LP Wilmington . | Capital Distribution. .[12/12/2016 | 05/06/2019 3,238,608 0 0 0 0 0 0 3,238,608 | ...... 2,740,623 0 0 0 497,985
720310 00 2 |Welsh Carson Anderson & Stowe XII LP Wilmington . | Capital Distribution... 07/01/2016 | 04/05/2019 | ........ 3,268,963 0 0 0 0 0 0 | 3,268,963 | ......... 165,489 0 0 0. 3,103,474
723800 00 9|Carlyle Structured Credit. George Town... .| Cl... | Capital Distribution... ..109/22/2017 |05/10/2019 | ........ 1,264,306 0 0 0 0 0 0 | 1,264,306 | ......... 777,641 0 0 (IR [ 486,665
723800 00 9|Carlyle Structured Credit. George Town.. . | Cl... | Expense Allocatiol . 109/22/2017 | 06/30/2019 (42,732) 0 0 0 0 0 0 0 .42,732 0 0 0 (42,732)
726900 00 0| Vista Equity Partners Fund VIl.........coooveenrreennrecrnnninns Grand Cayman.... Capital Distribution... ..|01/24/2019 | 06/01/2019 231,501 0 0 0 0 0 0 231,501 231,501 0 0 0 0
722700 00 2 |Penfund Capital Fund V. Toronto. .. | Capital Distribution... .. 08/19/2016 |05/31/2019 | ........... 114,324 0 0 0 0 0 2,895 | .o 114,324 0 (2,895) 0 (2,895) | ......... 114,324
722700 00 2| Penfund Capital Fund V. Toronto. .| Expense Allocatio . 108/19/2019 | 06/30/2019 (55,764) 0 0 0 0 0 0 0 55,764 0 0 0 ..(55,764)
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ..o essssessnsssssssssens | seres 24,551,948 0 0 0 0 0 2,895 | ... 24,479,511 | ...12,589,491 (2,895) 0 (2,895)] ....11,890,020
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
720100 00 7 |CrossHarbor Instit Ptners 2014 Wilmington. ..........oeeeeeeees DE.. | Capital Distribution.............cccseeeerrerernneeens 07/01/2015 | 04/18/2019 2,250,000 0 0 0 0 0 0 2,250,000 | ...... 1,551,000 0 0 0 | e 699,000
720100 00 7 |CrossHarbor Instit Ptners 2014 Wilmington. ..........oecveeenes DE.. [ Expense AlloCatioN............ccverrrernrrernnnns 07/01/2015 | 06/30/2019 | .......... (785,182) 0 0 0 0 0 0 0 | s 785,182 0 0 0 | (785,182)
725300 00 8| CrossHarbor Inst Partn 2018 Wilmington. ..........oeceeeeees DE.. | Expense AlloCatioN............ccverrrernrrernenns 1018/2018. | 06/30/2019 (76,433) 0 0 0 0 0 0 (U [ 76,433 0 0 (I (76,433)
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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 | in B./A.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

721300 00 2 |Crow Holdings Realty Ptr VII Wilmington DE.. | Capital Distribution..............ccc.cccemeerreeernens 01/14/2016 | 05/01/2019 334,378 0 0 0 0 0 0 334,378 | ......... 179,427 0 0 (VI [ 154,951

721000 00 8| Waterton Residential Property Venture XI Wilmington DE.. | Capital Distribution... 10/21/2015 | 04/30/2019 | ........ 3,428,684 0 0 0 0 0 0 [ 3,428,684 |...... 1,407,397 0 0 0 2,021,287
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........coooivoiieiiisisiecceseei s sssssssssesssesssssenes | ensans 5,151,447 0 0 0 0 0 01.... 6,013,062 | ...... 3,999,439 0 0 01... 2,013,623
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

708900 00 6|Boston Financial Institutional Tax Credi Boston MA.. | Capital Distribution... 02/06/1998 | 04/03/2019 0 0 0 0 0 0 0 0 0 (0] O 106,071

707400 00 8| Centerline Corp Ptners IV, Wilmington NY.. | Capital Distribution... 04/01/2004 | 04/23/2019 ...104,886 0 0 0 0 0 0 ...104,886 0 0 0 0 [ 104,886
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 210,957 0 0 0 0 0 0 210,957 0 0 0 0 ... 210,957
Any Other Class of Asset - Unaffiliated

000000 00 0|Advantage Capital Solar Ptr Il Wilmington DE.. | Capital Distribution.............ccccccecemeerreeennens 10/29/2018 | 04/17/2019 75,497 0 0 0 0 0 0 75,497 | .o 75,497 0 0 0 0

717700 00 9|GLC Solar Gen Il LLC Waterbury .| VT.. | Capital Distribution... ..|01/07/2013 | 04/08/2019 2,236 0 0 0 0 0 0 2,236 2,236 0 0 0 0

717700 00 9|GLC Solar Gen Il LLC Waterbury . | VT.. | Expense Allocation... . 101/07/2013 | 06/30/2019 ..(476,042) 0 0 0 0 0 0 0 [ 476,042 0 0 0 (476,042)
4299999. Total - Any Other Class of Asset - UNffiliAted....... ... eeieiseee e | consreeees (398,309) 0 0 0 0 0 0 77,733 553,775 0 0 0 [ (476,042)
4499999, SUDOLAL = UNGFIIBLEM. .......ossorsveesoeeesssees e sesss s ssssssseesss e ssss e e s eeeEE LR At e e oAt e At s es s ss sttt nenssssnsrsssnnnnss | aneees 29,745,488 0 0 0 0 0 2,895 | ... 30,908,293 | ....17,040,290 (2,895) 0 (2,895) | ....13,868,003
4699999, TOAIS.........corvvveeoeeveeeeeeeeeeeeseeeeeeee e seeees s seesss s s eeeessssseseessseeeeessessseneessseeseesssseeeeessesssneesaes aeessssaeeessessesee s eeees e eeees s ee s s s eneesseeseesse s seeessessnenninnn | creien 29,745,488 0 0 0 0 0 2,895 | ... 30,908,293 | ....17,040,290 (2,895) 0 (2,895) | ....13,868,003
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
38376U JU 4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2017 06/21/2019......... PNC Capital Markets 3,312,193 3,381,945 7,046 |1
38380Y BZ 7 | Government National Mortgage SERIES 2018 06/01/2019......... Interest Capitalization 145,748 145,748 0 (1
912828 WG 1 | United States Treasury 2.250% 04/30/21 05/07/2019......... Deutsche Bank 209,877 210,000 90 [1
0599999. Total - Bonds - U.S. Government. 3,667,818 3,737,693 7,136 XXX
Bonds - All Other Government
000000 00 O |STATE OF QATAR 3.250% 06/02/26 D 05/03/2019......... Blackrock EM Sovereign Fund 3,408,500 3,400,000 47,576 | 1FE
000000 00 O | SAUDIARABIAN OIL CO 3.500% 04/16/29 D 05/03/2019......... Blackrock EM Sovereign Fund 3,336,250 3,400,000 6,942 | 1FE
000000 00 O |ROMANIA 5.125% 06/15/48 D 05/03/2019......... Blackrock EM Sovereign Fund 2,978,010 2,900,000 58,624 | 2FE
000000 00 O |SAUDIARABIAN OIL CO 4.375% 04/16/49 D 04/09/2019......... Blackrock EM Sovereign Fund 418,850 425,000 0 [1FE
80414L  2E 4 | SAUDI ARABIAN OIL CO 4.250% 04/16/39 D 04/09/2019......... ATHENE 991,600 1,000,000 0 |1FE
1099999. Total - Bonds - All Other Government 11,133,210 | oo 11,125,000 113,142 XXX
Bonds - U.S. Political Subdivisions of States
295407 U4 0 |ERIEPA 4.178% 11/15/28 06/06/2019......... Tax Free Exchange 304,332 305,000 0 |1FE
295407 U7 3 |ERIEPA 4.178% 11/15/28 06/06/2019......... Tax Free Exchange 1,441,836 | oo 1,445,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivisions of States. 1,746,168 | ... 1,750,000 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
3136A1  SB 2 |Federal Natl Mtg Assn REMIC Ser 2011-9 06/01/2019......... Interest Capitalization 376,840 376,840 011
3136AJ  RR 9 |Federal Natl Mtg Assn REMIC Ser 2014-14 06/01/2019......... Interest Capitalization 82,842 82,842 01
3136AV  ZS 1 | FANNIE MAE SERIES 201716 CLASS JZ 3.00, 06/04/2019......... Stifel, Nicolaus and Co 5,227,183 5,362,073 2,681 |1
3136B0  ZB 5 |Federal Natl Mtg Assn 2018-2 JZ 3.500% 06/01/2019......... Interest Capitalization 100,097 100,097 0 (1
3136B1  VQ 4 | FANNIE MAE SERIES 201825 CLASS ZC 4.00 05/02/201 ..| JP Morgan 9,604,696 9,634,805 6,423 |1
3137F5  2Z 1 |FREDDIE MAC SERIES 4791 CLASS Z' 4.000%........cvvvueverererrermeernseisessssssenssseisseenns 06/01/2019......... Interest Capitalization 45,299 45,299 011
3137FE  SC 5 |Freddie Mac SERIES 4767 CLASS MZ 4.000 04/01/2019......... Interest Capitalization 21,200 21,200 011
3137FH CC 5 | FREDDIE MAC SERIES 4824 CLASS ZM 4.000, 06/01/2019......... Interest Capitalization 95,838 95,838 011
3137FH  HP 1 |FREDDIE MAC SERIES 4821 CLASS ZM 3.500, 06/12/2019......... Brean Capital 10,409,741 | oo 10,295,525 16,015 |1
3137FH  UC 5 | FREDDIE MAC SERIES 4830 CLASS DZ 4.500 06/01/2019......... Interest Capitalization 146,391 146,391 011
3137FJ  AX 7 |FREDDIE MAC SERIES 4832 CLASS DZ 4.500 06/01/2019......... Interest Capitalization 92,390 92,390 01
3137FK  2F 2 |FREDDIE MAC SERIES 4845 CLASS ZE 4.500 06/01/2019......... Interest Capitalization 167,308 167,308 01
3137FK 7K 6 | FREDDIE MAC SERIES 4849 CLASS ZJ 4.500 06/01/2019......... Interest Capitalization 166,547 166,547 0 (1
3137FK  C7 9 |FREDDIE MAC SERIES 4852 CLASS MY 4.000, 06/06/2019......... Bank of America 6,637,924 6,297,000 6,997 |1
3137FK  SD 9 | FREDDIE MAC SERIES 4857 CLASS ZB 4.500 04/16/2019......... PNC Capital Markets 14,065,187 | .ooovevreeerierirerireeienine 13,196,100 34,640 |1
3137FK  SD 9 | FREDDIE MAC SERIES 4857 CLASS ZB 4.500 06/01/2019......... Interest Capitalization 99,156 99,156 01
3138L6 LM 8 | Fannie Mae AM5731 3.990% 06/01/44 06/13/2019......... Duncan Williams 2,889,367 2,745,751 5173 |1
3138LN 4G 3 |Fannie Mae AN9822 3.980% 07/01/38 06/28/2019......... Citigroup Global 6,795,150 6,246,170 011
3140HT 78 5 |Fannie mae BL2566 3.770% 05/01/49 04/23/2019......... Duncan Williams 12,367,725 | ooooeeeeriereeenie 12,360,000 37,537 |1
3140HU  AE 6 |Fannie Mae BL2704 4.300% 06/01/49. 05/08/2019......... Duncan Williams 3,076,875 3,000,000 7,167 |1
35563P  CB 3 |Freddie Mac - SCRT 17-3 3.000% 07/25/5 06/01/2019......... Interest Capitalization 127,148 127,148 0 (1
35563P KK 4 |Freddie Mac - SCRT SERIES 20192 CLASS MZ 05/08/201 .. | Citigroup Global 10,482,800 ....11,000,000 47,056 |1
35563P KK 4 |Freddie Mac - SCRT SERIES 20192 CLASS MZ 06/01/2019......... Interest Capitalization 64,260 64,260 01
79467B BN 4 | SALES TAX SECURITIZATION CORP 3.820% 0 04/08/2019......... Raymond James. 2,814,908 3,055,000 32,093 | 1FE
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 85,956,872 84,777,740 195,782 XXX
Bonds - Industrial and Miscellaneous
00115A  AK 5 | AEP Transmission Co LLC 3.800% 06/15/4 06/10/2019 Bank of America 2,982,420 3,000,000 0 [1FE
00206R  HY 1 |AT&TINC 6.625% 05/15/29 06/05/2019......... Tax Free Exchange 5,092,836 5,000,000 0 |2FE
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00206R  JD 5 |AT&TINC 6.200% 03/15/40 06/05/2019......... Tax Free Exchange 3,954,469 4,000,000 0 | 2FE
00206R  JE 3 |AT&TINC 6.100% 07/15/40 06/05/2019......... Tax Free Exchange 1,998,817 2,000,000 0 | 2FE
003009 B@ 5 |ABERDEEN ASIA-PA 3.730% 06/19/34 06/19/2019......... Direct-Private Placement 1,000,000 | .ooverneereineeierieeieereei 1,000,000 0112
00507V AN 9 |Activision Blizzard Inc 4.500% 06/15/4. 04/22/2019......... Bank of America 3,777,619 3,905,000 62,968 | 2FE
009098  A* 5 |AMAZON CARGO CTL 4.494% 11/10/39 05/10/2018......... Direct-Private Placement 3,298,750 3,298,750 011
00912X  BF 0 |AIRLEASE CORP 4.625% 10/01/28. 05/14/2019......... UBS 2,350,084 2,276,000 13,158 |2FE
02379*  AA 7 | American Airline 3.530% 06/15/26 06/18/2019......... Direct-Private Placement 1,000,000 | .ooverneerrierierieneeeneei 1,000,000 012
031162 CF 5 |AmgenInc 4.663% 06/15/51 04/26/2019......... MarketAxess 3,055,380 3,000,000 52,459 | 2FE
03522A  AJ 9 | ANHEUSER-BUSCH CO/INBEV 4.900% 02/01/4 05/15/2019......... Tax Free Exchange 20,515,442 19,000,000 268,956 | 2FE
037411 BA 2 |Apache Corp 4.750% 04/15/43 04/26/2019......... Various 7,854,421 | oo 7,890,000 6,583 | 2FE
037411 BF 1 |Apache Corp 4.250% 01/15/30 06/05/2019......... Various 3,992,770 4,000,000 0 |2FE
037833  BX 7 | Apple Computer INC 4.650% 02/23/48............cccovrvurirririreriririsiesiissriesienisssssssesseiens 06/04/2019......... Various 5,085,000 4,500,000 49,988 | 1FE
03789X  AE 8 | Applebees/IHOP Funding LLC SERIES 20191A 05/28/2019......... ATHENE 2,000,000 2,000,000 0 |2FE
03836W  AC 7 |Aqua America Inc 4.276% 05/01/49 06/04/2019......... Various 5,426,357 5,280,000 25,086 | 2FE
03842* BN 5 | Aqua Pennsylvania Inc 4.070% 05/31/54 05/31/2019......... Direct-Private Placement 2,500,000 2,500,000 0 |1FE
03842*  BP 0 |Aqua Pennsylvania Inc 4.120% 05/31/59 05/31/2019......... Direct-Private Placement 2,500,000 2,500,000 0 |1FE
040555 CP 7 |Arizona Pub Svc Co 4.700% 01/15/44 04/12/201 Jefferies & Co 3,171,480 3,000,000 35,642 | 1FE
049560  AQ 8 | Atmos Energy 4.125% 03/15/49 04/12/2019......... Pierpont 3,071,190 3,000,000 14,438 [1FE
06405L  AB 7 | BANK OF NEW YORK MELLON 2.754% 06/04/2 05/30/2019......... ATHENE 1,000,000 | oo 1,000,000 0 |1FE
110122  CD 8 |Bristol-Myers Squibb Co 4.250% 10/26/4 05/07/2019......... Morgan Stanley DWD 2,974,740 3,000,000 0 [1FE
12621E AL 7 | CNO FINANCIAL GROUP INC 5.250% 05/30/2 05/29/2019......... ATHENE 1,000,000 1,000,000 0 | 2FE
130789  Y# 1 | CALIFORNIA WATER Series YYY 4.170% 06/ 06/11/201 Direct-Private Placement 10,000,000 |. 10,000,000 0 |1FE
130789 Y@ 3 | CALIFORNIA WATER Series WWW 4.070% 06/ 06/11/2019......... Direct-Private Placement 2,000,000 2,000,000 0 [1FE
134429  BH 1 | Campbell Soup Company 4.800% 03/15/48 05/21/2019......... Stifel, Nicolaus and Co 2,840,010 3,000,000 27,200 | 2FE
141781 BF 0 |Cargill Inc 4.760% 11/23/45 04/11/2019......... Keybanc Capital Markets 3,396,720 3,000,000 56,327 | 1FE
15189X AT 5 | CENTERPOINT ENER HOUSTON 4.250% 02/01/ 04/11/2019......... Bank of America 3,212,220 3,000,000 31,875 |1FE
172967 ME 8 | Citigroup Inc 3.980% 03/20/30 06/14/2019......... Citigroup Global 5,752,010 5,500,000 53,509 | 1FE
205887 CE 0 |Conagrainc 5.400% 11/01/48 04/26/2019......... Goldman Sachs & Company 3,144,390 3,000,000 84,600 | 2FE
21036P  BD 9 |Constellation Brands Inc 5.250% 11/15/. 04/26/2019......... Various 6,235,310 5,750,000 143,901 | 2FE....oooiicieiins
233046  AF 8 | DB Master Finance LLC SERIES 20171A CLAS 06/06/2019......... Hilltop. 244,153 241,325 540 | 2FE
260543 CU 5 | Dow Chem Co 4.800% 05/15/49 05/16/2019......... Citigroup Global 2,982,090 3,000,000 0 | 2FE
26078)  AF 7 | DowDuPontInc 5.419% 11/15/48 06/20/2019......... Bank of America 2,412,160 2,000,000 11,741 | 2FE
277432 AP 5 | Eastman Chemical 4.650% 10/15/44 04/22/2019......... Seaport Group. 2,957,640 3,000,000 3,488 | 2FE
29366M  AA 6 |ENTERGY ARKANSAS LLC 4.200% 04/01/49 04/12/2019......... Mitsubishi 3,083,700 3,000,000 9,450 | 1FE
29366W  AA 4 |[ENTERGY MISSISSIPPIINC 3.850% 06/01/4 05/30/2019......... Scotia Capital 2,961,090 3,000,000 0 [1FE
30288*  AE 0 |FLNG Liquefaction 2 LLC 4.390% 12/31/3 05/21/2019......... Direct-Private Placement 18,000,000 | ..coouevmremerierirerireeieninne 18,000,000 0 | 2FE
31428X BN 5 |FedEx Corp 4.400% 01/15/47 04/26/2019......... BNP Paribas, 2,859,840 3,000,000 38,500 | 2FE
316773  CH 1 |Fifth Third Bancorp 8.250% 03/01/38 05/08/2019......... Keybanc Capital Markets 2,856,314 2,017,000 31,894 | 2FE
337738 AV 0 |FiservInc 4.400% 07/01/49 06/10/201 ..| JP Morgan 2,981,640 3,000,000 0 |2FE
343498  AB 7 |Flowers Foods Inc 3.500% 10/01/26 04/02/2019......... Jefferies & Co 2,905,770 3,000,000 875 | 2FE
348609 AG 3 |FT SAM HOUSTON MILITHSG  6.075% 03/15/.......cvueuireririerirrererinriisiriesiesienissenns 05/09/2019......... Stifel, Nicolaus and Co 11,417,375 9,475,000 92,737 | 1FE
35137L  AE 5 |FOXCORP 5.576% 01/25/49 04/26/2019......... Citigroup Global 6,357,246 5,600,000 76,360 | 2FE
36256Q AG 2 | GS MORTGAGE SECURITIES TRUST SERIES 2019 06/11/2019......... ATHENE 1,000,000 | ..ovorreeriinirierirenieiniins 1,000,000 0 |2FE
36257H BT 2 | GS MORTGAGE SECURITIES TRUST SERIES 2019 06/26/201 ..| Goldman Sachs & Company 12,873,083 12,499,000 11,846 | 1FE
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36257X AN 1 | GS MORTGAGE SECURITIES TRUST SERIES 2019 06/04/2019......... ATHENE 996,443 1,000,000 0 |3FE
370334 CC 6 | General Mills Inc 3.602% 10/17/23 05/01/2019......... ATHENE 2,014,320 2,000,000 3,198 | 2FE
375558  BK 8 | Gilead Sciences Inc 4.150% 03/01/47 04/29/2019......... Credit Suisse 2,868,090 3,000,000 20,750 | 1FE
393154 R* 2 | Green Mountain Pwr Corp 3.950% 06/13/3 06/13/2019......... Direct-Private Placement 15,000,000 | coovoveeeeeeeeeeee e 15,000,000 0 [1FE
404119  BX 6 |HCAInc 4.125% 06/15/29 06/05/2019......... Bank of America 1,989,940 2,000,000 0 | 3FE
404119  BZ 1 |HCAInc 5.250% 06/15/49 06/05/2019......... Bank of America 2,955,840 3,000,000 0 | 3FE
40573L AW 6 |HALFMOON PARENT INC 4.900% 12/15/48. 05/21/2019......... Goldman Sachs & Company. 3,020,250 3,000,000 100,450 | 2FE......cooovvemerirrirns
406216  BD 2 |Halliburton Co 3.500% 08/01/23 04/22/2019......... ATHENE 2,033,040 2,000,000 16,139 |2FE
406216  BK 6 |Halliburton Co 5.000% 11/15/45 05/08/2019......... Bank of America 3,190,830 3,000,000 72,917 | 2FE
437076 BX 9 |Home Depot Inc 4.500% 12/06/48 04/12/2019......... Jefferies & Co 3,302,190 3,000,000 48,750 | 1FE
44421G AG 8 |HUDSON YARDS SERIES 201930HY CLASS (CMBS 06/24/2019......... Deutsche Bank 5,904,168 5,750,000 8,522 | 1FE
466365 AC 7 |Jackin the Box Funding LLC SERIES 20191 06/28/2019......... Guggenheim 13,500,000 | .ooouvemiverierierieeininne 13,500,000 0 | 2FE
485134  BQ 2 |Kansas City Power & Light 4.200% 06/15 04/12/2019......... Bank of America 2,283,814 2,210,000 31,198 | 1FE
487312  AD 2 |KEENAN FT DETRICK ENERGY 4.166% 11/15/ 04/03/2019......... Goldman Sachs & Company 6,000,000 6,000,000 0 |1FE
487836  BQ 0 |Kellogg Company 4.500% 04/01/46 04/12/2019......... Bank of America 2,886,570 3,000,000 5,625 | 2FE
49271V AD 2 |KEURIG DR PEPPER INC 5.085% 05/25/48 05/29/2019......... Goldman Sachs & Company 3,169,560 3,000,000 2,543 | 2FE
494368 BG 7 |Kimberly Clark Corp 5.300% 03/01/41 04/25/201 ..| Barclays Capital 10,011,045 8,300,000 70,873 | 1FE
49456B  AQ 4 |KINDER MORGAN INC/DELAWA  5.200% 03/01/.......crvverrerrirmirrnsireriseisseissssssssessens | svessesssssnns 04/17/2019......... Various 5,102,766 4,800,000 32,760
501044 DM 0 |Kroger Co 5.400% 01/15/49 04/26/2019......... Various 4,966,915 | .ooovvoeriini s 4,750,000 72,375
521865 AZ 8 |LearCorp 5.250% 05/15/49. 04/30/2019......... Various 4,899,680 5,000,000 292
543859  AK 8 |Lockheed Martin Corp (Loral Corp) 8.37 06/26/2019......... ATHENE 1,244,230 | oo 1,000,000 3,024
55336V AT 7 |[MPLXLP 5.500% 02/15/49 06/20/201 ..| Various 8,223,720 7,500,000 110,688
559080 AN 6 | MAGELLAN MIDSTREAM PARTN 4.850% 02/01/ 05/21/2019......... Barclays Capital 3,188,160 3,000,000 50,521
570535 AT 1 |Markel Corp 5.000% 05/20/49.........c.omvemrererrmirneiieriesisseesessssssessessssesssssssssssssenssns | seossssesssneees 05/15/2019......... Citigroup Global 2,987,070 3,000,000 0
571676  AE 5 |MARSINC 3.950% 04/01/44 04/12/2019......... Various 6,022,965 | ..o 6,000,000 6,913 | 1FE
57636Q AL 8 |Mastercard InC 3.650% 06/01/49........c..covuivreririeerinriinsinesiesiseeseessesssssssssesssseses | seesssesesneees 05/28/2019......... Citigroup Global 4,992,750 5,000,000 0 |1FE
58571L  AA 8 | MELTEL LAND FUNDING LLC 3.768% 04/15/4 04/15/2019......... Guggenheim 12,000,000 | ..o 12,000,000 0 |1FE
59156R  BR 8 | Metlife Inc 4.600% 05/13/46 04/29/2019......... Wells Fargo Funds 3,262,650 3,000,000 64,400 | 1FE
595112 BN 2 | Micron Technology Inc 5.327% 02/06/29 04/29/2019......... Barclays Capital 3,096,390 3,000,000 37,733 | 2FE
617446  8G 7 | Morgan Stanley 4.431% 01/23/30 06/14/2019......... Citigroup Global 2,170,320 2,000,000 35,694 | 1FE
63874T  AG 2 |NATIXIS COMMERCIAL MORTGAGE S SERIES 201 04/12/2019......... Natixis 3,059,591 2,970,500 7,327 |1FE
63874T  AJ 6 |NATIXIS COMMERCIAL MORTGAGE S SERIES 201 04/12/2019......... Natixis 13,229,256 | ...oovvvrneeerierienineeisnine 12,844,000 32,866 | 1FE
651639 AU 0 | Newmont Mining Corporation 5.450% 06/0. 04/30/2019......... Tax Free Exchange 12,200,971 | cooeeeeeeeeeeeeeeeeeeeene 11,531,000 0 |2FE
66989H  AH 1 | NOVARTIS CAPITAL CORP 4.400% 05/06/44 04/11/2019......... Wells Fargo Funds 3,307,740 3,000,000 58,300 | 1FE
68235P  AF 5 |ONE GASINC 4.658% 02/01/44 04/12/2019......... Jefferies & Co 3,312,180 3,000,000 29,113 | 1FE
682680 AV 5 |Oneok Inc 5.200% 07/15/48 04/26/2019......... Various 5,203,200 5,000,000 70,633 | 2FE
693304 AR 8 |Peco Energy Co 4.800% 10/15/43 05/17/2019......... Susquehanna Intl 850,420 765,000 3,672 | 1FE
69375H AC 8 |Pacefunding SERIES 20191A CLASS AB 4.4 06/28/2019......... Sun Trust Robinson Humphrey. (466,000) (466,000) 0 |1FE
718546 AL 8 |PHILLIPS 66 4.875% 11/15/44 06/20/201 ..| Citigroup Global 3,311,670 3,000,000 15,844 [1FE
72353P  AB 2 |Pioneer Aircraft Finance Limi SERIES 201 05/23/2019......... ATHENE 999,965 1,000,000 0 |2FE
72650R  BH 4 |Plains All Amer Pipeline 4.900% 02/15/. 05/24/2019......... Bank of America 2,886,900 3,000,000 42,467 | 2FE
736508 Q@ 4 |Portland General Elec Co 4.300% 04/15/ 04/12/2019......... Direct-Private Placement 6,000,000 6,000,000 0 |1FE
74170  AY 5 |PRIME PROPERTY Series W 3.800% 05/23/3 05/23/2019......... Direct-Private Placement 20,000,000 20,000,000 0 |1FE
744448  CR 0 |Public Svc Co CO 4.050% 09/15/49 04/16/201 .| FTN Financial Capital Markets. 2,062,680 2,000,000 7,875 | 1FE
744482  BM 1 | Public Svc Co Nh 3.600% 07/01/49 06/24/2019......... JP Morgan 2,992,890 3,000,000 0 [1FE
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74456Q BZ 8 |Public Services Electric & Gas 3.850% 06/04/2019......... Susquehanna Intl 3,117,510 3,000,000 8,983 | 1FE
79588T  AA 8 | SAMMONS FINANCIAL GROUP 7.000% 10/15/4 05/10/2019......... Stifel, Nicolaus and Co 3,679,590 3,000,000 16,917 |2FE
806851 AK 7 | SCHLUMBERGER HLDGS CORP 3.900% 05/17/2 04/11/2019......... Tax Free Exchange 918,190 976,982 0 |2FE
817565 CE 2 |Service Corp Intl 5.125% 06/01/29 05/08/2019......... ATHENE 821,672 819,000 0 |3FE
84858W 4 | SPIRIT AIR2017-1 PTT AA  3.375% 02/15/. 04/04/2019......... Barclays Capital 1,121,200 | oo 1,141,426 5,671 | 1FE
86745L  AA 0 |Helios Issuer LLC SERIES 2019AA CLASS A 06/19/2019......... Credit Suisse 14,995,775 | oo 15,000,000 0 |1FE
86773P 6 | SUNRUN CALLISTO ISSUER LLC SERIES 20191A 05/31/2019......... Credit Suisse 6,999,600 7,000,000 0 |1FE
872890B AJ 3 | TCP DLF VIl 2018 CLO LLS Combo Note 3. 06/28/2019......... Direct-Private Placement 7,402,633 | ovooererecseeierins 7,402,633 0 |2FE
88159T  AA 8 | SolarCity Corporation d/b/a T SERIES 201 05/08/2019......... Citigroup Global 4.781,080 | ovvooeeeeeeeeeeeeceeeee e 4,820,055 44,130 |1FE
88579Y BD 2 [3MCo 4.000% 09/14/48 06/25/2019......... Various 6,284,790 6,000,000 51,667 | 1FE
911312  BQ 8 | United Parcel Service 4.250% 03/15/49 04/12/2019......... Goldman Sachs & Company 3,114,630 3,000,000 10,979 [1FE
91913Y AL 4 |Valero Energy Corp 6.625% 06/15/37 04/26/2019......... Morgan Stanley DWD 6,656,670 5,400,000 124,219 | 2FE....ocoiivcins
91913Y AT 7 |Valero Energy Corp 4.900% 03/15/45 06/25/2019......... Citigroup Global 3,283,680 3,000,000 41,650 | 2FE
928668 AU 6 | VOLKSWAGEN GROUP AMERICA 4.750% 11/13/ 04/08/2019......... Various 2,535,433 2,500,000 48,490 | 2FE
95058X  AH 1 | WENDYS FUNDING LLC SERIES 20191A CLASS A 06/13/2019......... Guggenheim 5,000,000 5,000,000 0 | 2FE
95709T  AK 6 |Westar Energy 4.625% 09/01/43 05/07/2019......... Susquehanna Intl 3,247,380 3,000,000 26,208 | 1FE
960413 AU 6 | WESTLAKE CHEMICAL CORP 4.375% 11/15/47 04/16/201 ..| Seaport Group 2,295,250 2,500,000 46,484 | 2FE
970648  AH 4 | Willis Group NA 5.050% 09/15/48, 04/26/2019......... Wells Fargo Funds 3,157,500 3,000,000 18,938 |2FE
976843  BJ 0 | Wisconsin Pub Svc Corp 4.752% 11/01/44 04/04/2019......... Deutsche Bank 1,459,328 1,300,000 26,941 | 1FE
012873  AK 1 | Alberta Energy Co Ltd 7.375% 11/01/31 A 05/08/2019......... ATHENE 1,249,900 1,000,000 1,844
11271L  AB 8 | BROOKFIELD FINANCE INC 4.700% 09/20/47 A 06/04/2019......... Various 3,184,007 3,098,000 30,739
67077M  AQ 1 |NUTRIENLTD 6.125% 01/15/41 A 06/14/201 ..| JP Morgan 4,827,120 4,000,000 104,125
775109 BN 0 | Rogers Communications 4.350% 05/01/49, A 04/23/2019......... JP Morgan 4,983,350 5,000,000 0
87971M  BK 8 | Telus Corp (Canada) 4.300% 06/15/49 A 05/22/2019......... RBC Capital Markets 2,971,440 3,000,000 0
89346D  AE 7 |Transalta Corp 6.500% 03/15/40 A 05/02/2019......... ATHENE 253,125 250,000 2,302
00175L AL 6 | American Money Management Cor SERIES 201 D 05/01/2019......... Bank of America 2,493,750 2,500,000 2,767 |1FE
00176D AL 3 | American Money Management Cor SERIES 201 D 04/16/2019......... Nomura Securities 6,969,900 | ..o 7,000,000 85411 | 1FE
00182E  BJ 7 |ANZ NATIONAL INTLNZ 3.450% 01/21/28, D 04/05/2019......... Goldman Sachs & Company 6,731,322 | oo 6,800,000 49,393 | 1FE
00203Q AE 7 | AP MOELLER-MAERSK A/S 4.500% 06/20/29 D 06/17/2019......... Citigroup Global 2,981,640 3,000,000 0 |2FE
03328W AL 2 |Anchorage Capital CLO LTD SERIES 20169A D 06/17/2019......... JP Morgan 23,150,000 23,150,000 0112
03331X  AA 9 | Anchorage Credit Funding Ltd SERIES 2019 D 05/02/2019......... GreensLedge Capital Markets. 14,000,000 ....14,000,000 0 [1FE
03754A  AC 3 |Apex Credit CLO LLC SERIES 20191A CLASS D 05/13/2019......... Jefferies & Co 11,000,000 ....11,000,000 0 |1FE
03754L  AA 3 | Apex Credit CLO LLC SERIES 20182A CLASS D 04/25/2019......... Raymond James. 12,950,600 | ..coooernreerierierineeieninne 13,000,000 9,837 | 1FE
03755H  AG 8 |Apex Credit CLO LLC SERIES 20181A CLASS D 06/18/2019......... JP Morgan 7,374,375 7,500,000 48,770 | 1FE
04942C  AE 6 |Atlas Senior Loan Fund LTD SERIES 201914 D 05/16/2019......... Barclays Capital 10,000,000 ....10,000,000 0 |1FE
09629P  AC 0 |Bluemountain CLO Ltd SERIES 201822A CLAS. D 04/30/2019......... Cantor Fitzgerald 4,950,000 5,000,000 9,437 | 1FE
09630A AG 1 |Bluemountain CLO Ltd SERIES 20183A CLASS D 04/25/2019......... Credit Suisse 4,972,500 5,000,000 2,417 |1FE
111021 AL 5 |British Telecom PLC 5.125% 12/04/28 D 05/10/2019......... Robert W. Baird & Co. 3,244,150 3,000,000 68,333 | 2FE
14310M  BC 0 | Carlyle Global Market Strateg SERIES 201 D 06/24/201 ..| Cantor Fitzgerald 1,920,400 2,000,000 17,064 | 1FE
14314L  AJ 4 | Carlyle Global Market Strateg SERIES 201 D 06/28/2019......... Morgan Stanley DWD 3,834,000 4,000,000 23,163 | 1FE
14315  AG 4 | Carlyle Global Market Strateg SERIES 201 D 06/20/2019......... BNP Paribas, 1,998,000 2,000,000 17,470 | 1FE
197361  AJ 7 |Cent CLO LP SERIES 201828A CLASS B 4.8 D 05/23/2019......... Cantor Fitzgerald 1,999,688 2,025,000 5,747 | 1FE
25255A  AA 4 | Diameter Credit Funding | SERIES 20191A D 05/01/2019......... ATHENE 1,711,000 | oo 1,711,000 0 |1FE
34956N  AC 6 | Fortress Credit BSL Limited SERIES 20191 D 06/21/201 .. | Mitsubishi 15,000,000 15,000,000 0 |1FE
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38175C  AA 0 | Golub Capital Partners CLO Lt SERIES 201 D 04/29/2019......... BNP Paribas. 6,940,500 | ..ooouvvnerienieeieeeeieeies 7,000,000 6,300 | 1FE
381750  AA 5| Golub Capital Partners CLO Lt SERIES 201 D 05/13/2019......... Barclays Capital 9,985,000 10,000,000 23,501 [1FE
38176P  AC 6 | Golub Capital Partners CLO Lt SERIES 201 D 06/07/2019......... Natixis 9,000,000 9,000,000 0 |1FE
38176P  AE 2 | Golub Capital Partners CLO Lt SERIES 201 D 06/07/2019......... Natixis 12,500,000 ....12,500,000 0 |1FE
38176P  AG 7 | Golub Capital Partners CLO Lt SERIES 201 D 06/07/2019......... Natixis 7,000,000 7,000,000 0 |1FE
40437W  AJ 7 | HPS Loan Management SERIES 14A 19 CLASS D 05/29/2019......... ATHENE 1,000,000 | ..ovormereierierienireeneeis 1,000,000 0 |1FE
40437W AL 2 | HPS Loan Management SERIES 14A 19 CLASS D 05/29/2019......... ATHENE 1,000,000 | .ooverneerrierierieneeeneei 1,000,000 0 |2FE
46617E AW 7 |JFIN CLO Ltd SERIES 20141A CLASS CR 4 D 05/30/2019......... BNP Paribas. 19,976,000 20,000,000 108,570 | 1FE ...
46617Y AV 5 | JFIN CLO Ltd SERIES 20151A CLASS C1R 4 D 06/12/2019......... Various 11,430,000 | ooooernrcrierirerieeieie 11,500,000 20,915 | 1FE
50201M  AG 8 | LCM Ltd Partnership SERIES 29A CLASS B D 04/25/2019......... Natixis 9,000,000 9,000,000 0 |1FE
50247V AC 3 |LYBINTL FINANCE BV 4.875% 03/15/44. D 04/29/2019......... Various 2,992,215 3,000,000 18,586 | 2FE
55819D  AE 6 |Madison Park Funding Ltd SERIES 201831A D 04/03/2019......... Barclays Capital 7,684,125 | oo 7,750,000 | ovovveeireerireriereeeisisii 104,939 | 1FE....ociivrirriinns
55819D  AJ 5 | Madison Park Funding Ltd SERIES 201831A D 04/23/2019......... Deutsche Bank 1,962,000 2,000,000 527 |1FE
56578K  AC 3 |Marathon CLO LTD SERIES 201812A CLASS A2 D 05/22/2019......... Raymond James. 5,433,200 5,440,000 24,757 | 1FE
56579A  AC 4 | Marathon CLO LTD SERIES 20191A CLASS A1B D 06/04/2019......... Mitsubishi 7,000,000 | oo 7,000,000 0 |1FE
56579A  AG 5 |Marathon CLO LTD SERIES 20191A CLASS A2l D 06/04/2019......... Mitsubishi 24,500,000 24,500,000 0 |1FE
59801M  AE 8 | MidOcean Credit CLO SERIES 20188A CLASS D 05/09/201 ..| BNP Paribas, 4,693,000 | .oooovvererirririirieniens 4,750,000 46,455 |1FE
66858C  AE 7 |Northwoods Capital Ltd SERIES 201812BA C D 05/23/2019......... Barclays Capital 4,975,000 5,000,000 45,848 | 1FE
66860C  AE 3 | Northwoods Capital Ltd SERIES 201814BA C D 04/29/2019......... Raymond James. 3,934,000 4,000,000 81,648 | 1FE
66860M AC 5 |Northwoods Capital Ltd SERIES 201918A CL D 04/02/2019......... Citigroup Global 10,000,000 | .coooverririierierieeiinninns 10,000,000 0 |1FE
67097L  AC 0 |OCP CLO Ltd SERIES 201713A CLASS A2 4 D 05/06/2019......... JP Morgan 12,003,750 | oo 12,000,000 33,708 | 1FE
67105H AS 4 |OCP CLO Ltd SERIES 20134A CLASS A2R 4 D 04/30/201 .. | Credit Suisse. 6,989,500 7,000,000 6,924 | 1FE
67112C AE 7 |OZLM Ltd SERIES 201719A CLASS B 4.538% D 06/05/2019......... ATHENE 963,750 1,000,000 6,694 | 1FE
67113L  AE 6 | OCP CLO Ltd SERIES 201917A CLASSB 44.................. D 06/28/2019......... Natixis 27,500,000 27,500,000 0 |1FE
67576W  AE 2 | OCTAGON INVESTMENT PARTNERS X SERIES 201 D 04/25/2019......... JP Morgan 7,500,000 | oo 7,500,000 0 |1FE
67576W  AG 7 |OCTAGON INVESTMENT PARTNERS X SERIES 201 D 04/25/2019......... JP Morgan 15,000,000 | .coooueerreeirerierieernnine 15,000,000 0 |1FE
67576W  AJ 1 | OCTAGON INVESTMENT PARTNERS X SERIES 201 D 04/25/2019......... JP Morgan 3,850,000 3,850,000 0 |1FE
67577L  AC 9 | Octagon Investment Partners 4 SERIES 201 D 06/19/2019......... Morgan Stanley DWD 8,000,000 8,000,000 0 [1FE
67577L  AE 5 | Octagon Investment Partners 4 SERIES 201 D 06/19/2019......... Morgan Stanley DWD 8,500,000 8,500,000 0 [1FE
67590A BB 7 | Octagon Investment Partners X SERIES 201 D 04/25/2019......... Cantor Fitzgerald 2,289,788 2,310,000 3,568 | 1FE
67590Q BA 4 | Octagon Investment Partners X SERIES 201 D 06/26/2019......... BNP Paribas. 4753800 [ cooooverrireirenieriieni s 4,750,000 28,627 | 1FE
67590Q BE 6 | Octagon Investment Partners X SERIES 201 D 06/25/2019......... Morgan Stanley DWD 3,515,400 3,500,000 24,863 | 1FE
78410B AU 9 | Symphony Credit Opportunities SERIES 201............ccoovvuerernreieierseieisesesesiseiesiessees | D S 06/10/2019......... Barclays Capital 25,717,813 25,750,000 184,478 | 1FE ...
78448T  AE 2 | SMBC AVIATION CAPITAL FI 3.550% 04/15/ D 04/15/2019......... ATHENE 1,997,360 2,000,000 0 |1FE
822582 BQ 4 | SHELL INTERNATIONAL FIN 4.000% 05/10/4. D 06/25/2019......... Citigroup Global 3,289,050 3,000,000 15,667 |1FE
83614B  AG 4 |Sound Point CLO LTD SERIES 20192A CLASS D 06/06/2019......... Various 12,013,200 | coooneeriereriereeieinne 12,000,000 12,776 | 1FE
853254  BP 4 | STANDARD CHARTERED PLC 4.305% 05/21/30 D 05/16/2019......... Bank of America 3,000,000 3,000,000 0 |1FE
87089N  AA 8 | SWISS RE FINANCE LUX 5.000% 04/02/49 D 04/29/2019......... Various 8,220,150 8,000,000 24,306 | 1FE
87244A  BS 8 | Wind River CLO Ltd SERIES 20121A CLASS D D 06/19/201 ..| Citigroup Global 10,000,000 10,000,000 0 | 2FE
87249V AG 4 | Wind River CLO Ltd SERIES 20193A CLASS B D 04/17/2019......... BNP Paribas. 13,000,000 ....13,000,000 0 |1FE
88032W AN 6 | TENCENT HOLDINGS LTD 3.975% 04/11/29 D 04/04/2019......... ATHENE 999,670 1,000,000 0 |1FE
88390A  AX 8 | Wind River CLO Ltd SERIES 20142A CLASS C D 05/28/2019......... Cantor Fitzgerald 6,015,984 6,220,000 35,351 | 1FE
88432C  BD 7 | Wind River CLO Ltd SERIES 20141A CLASS C D 05/28/2019......... Cantor Fitzgerald 3,870,000 4,000,000 21,237 |1FE
92328X  AK 5 |Venture CDO Ltd SERIES 201315A CLASS C1 .|D 05/14/201 ..| BNP Paribas, 15,002,000 ....15,000,000 52,761 | 1FE
92331M  AC 2 | Venture CDO Ltd SERIES 201726A CLASS C.......oevurivrmriririieisiissiessississ i D 06/18/2019......... Societe Generale: 5,998,800 6,000,000 51,050 | 1FE
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92331N  AG 1 |Venture CDO Ltd SERIES 201730A CLASS C D 06/11/2019......... Cantor Fitzgerald 2,082,813 2,150,000 16,021 [1FE
92331X  AG 9 |Venture CDO Ltd SERIES 201835A CLASS BL D 04/25/2019......... Cantor Fitzgerald 4,323,900 | cooovrrnrireereeineeenr s 4,350,000 3,757 | 1FE
92332L  AD 1 |Venture CDO Ltd SERIES 201936A CLASS B1 D 05/31/2019......... BNP Paribas. 2,500,000 2,500,000 0 |1FE
92333B  AE 0 |Venture CDO Ltd SERIES 201937A CLASS A2 D 05/21/2019......... Jefferies & Co. 7,500,000 7,500,000 0 |1FE
92333B AL 4 |Venture CDO Ltd SERIES 201937A CLASS C D 05/21/2019......... Jefferies & Co 16,000,000 ....16,000,000 0 |1FE
92857W  BM 1 | Vodafone Group PLC 5.250% 05/30/48 D 04/15/2019......... Goldman Sachs & Company. 3,081,540 3,000,000 59,937 | 2FE
94244  AA 6 | WATFORD HOLDINGS LTD 6.500% 07/02/29 D 06/27/2019......... ATHENE 3,000,000 3,000,000 0 |2FE
949496 BC 6 | Wellfleet CLO Ltd SERIES 20151A CLASS BR D 05/13/2019......... Morgan Stanley DWD 12,050,000 | .ooooevnremerierierieeieinne 12,050,000 0 |1FE
94950  AE 1 | Wellfleet CLO Ltd SERIES 20181A CLASS C D 05/30/2019......... ATHENE 971,250 1,000,000 5,925 | 1FE
G7334@ AX 1 |ROLLS ROYCE PF Series DD 4.700% 06/13/ D 04/11/2019......... Direct-Private Placement 2,000,000 2,000,000 0 |1FE
Q5601@ AA 0 [LENDLEASE ITST Series A 4.300% 04/09/2 D 04/09/2019......... Direct 4,000,000 | oooovererirrerreininienieneeens 4,000,000 0 | 2FE
Q6235# AT 9 | MIRVAC GROUP Series R 4.080% 09/18/30. D 06/18/2019......... Direct-Private Placement 4,000,000 4,000,000 0 [1FE
3899999. Total - Bonds - Industrial and Miscellaneous 1,092,236,451 1,074,450,671 | oo 4,287,375 | ..cooovvnens XXX.orieeirenns
Bonds - Hybrid Securities
780097 BG 5 | Royal Bank of Scotland PLC 4.892% 05/1 D 04/10/2019......... Greenwich Capital 2,096,300 2,000,000 39,136 | 2FE
780097  BL 4 |Royal Bank of Scotland PLC 4.445% 05/0 D 05/02/2019......... Citigroup Global 3,000,000 3,000,000 0 |2FE
4899999. Total - Bonds - Hybrid Securities. 5,096,300 5,000,000 39,136 XXX
Bonds - Bank Loans
61033# AA 7 | MONROE Capital Private Feeder Senior Sec 05/25/2019......... PIK-Paid In Kind 205,748 205,748 0 [1PL
61033# AB 5 | MONROE Capital Private Feeder Junior Sec 05/25/2019......... PIK-Paid In Kind 25,228 25,228 0 [1FE
61033*  AA 1 | MONROE Capital Private Feeder Senior Sec 05/25/2019......... PIK-Paid In Kind 205,748 205,748 0 [1PL
61033*  AB 9 | MONROE Capital Private Feeder Junior Sec 05/25/201 ..| PIK-Paid In Kind 25,228 25,228 0 [1FE
61033@ AA 9 | MONROE Capital Private Feeder Senior Sec 05/25/2019......... PIK-Paid In Kind 205,748 205,748 0 [1PL
61033@ AB 7 | MONROE Capital Private Feeder Junior Sec 05/25/2019......... PIK-Paid In Kind 25,228 25,228 0 [1FE
61034*  AA 0 | MONROE Capital Private Feeder Senior Sec 05/25/2019......... PIK-Paid In Kind 205,748 205,748 0 | 1PL
61034*  AB 8 | MONROE Capital Private Feeder Junior Sec 05/25/2019......... PIK-Paid In Kind 25,228 25,228 0 |1FE
8299999. Total - Bonds - Bank Loans 923,904 923,904 0 XXX
8399997. Total - Bonds - Part 3 1,200,760,723 | oo 1,181,765,008 | ...ooverieriiriniisciienienieens 4,642,571 | .o XXX
8399999. Total - Bonds, 1,200,760,723 | .ooovvevinnrieniecieenas 1,181,765,008 | ....ovorieririiniincirenienieens 4,642,571 | .oooveenns XXXoeeenrienne
Common Stocks - Industrial and Mi
313383 11 2 | FHLB - Dallas Class B l 06/26/2019......... Various 86,521.000 8,652,100 XXX 0
9099999. Total - Common Stocks - Industrial and Miscellaneous 8,652,100 XXX 0 XXX
9799997. Total - Common Stocks - Part 3 8,652,100 XXX 0 XXX
9799999. Total - Common Stocks 8,652,100 XXX 0 XXX
9899999. Total - Preferred and Common Stocks. 8,652,100 XXX 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks 1,209,412,823 XXX e 4,642,571 | ............ XXX,

(@
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Bonds - U.S. Government
3620AS W5 4 |Government National Mortgage A 738768. | .. | 06/01/2019. | Paydown 218,353 218,353 229,100 228,266 (0] (9,914) 0 (9,914) 0 218,353 0 0 09/15/2041. [ 1.cvvevvrrnne
36225A PD 6 |Government Natl Mtg Assn Pool 780420 7/ .. | 06/01/2019. | Paydown 527 527 540 535 0 (8) 0 (8) 0 527 0 0 08/15/2026.
36225A UH 1 | Government Natl Mtg Assn Pool 780584 7| .. | 06/01/2019. | Paydown 930 930 939 935 0 (4) 0 (4) 0 930 0 0 06/15/2027.
36230K L4 1 | Government National Mortgage A 751247. | .. | 06/01/2019. [ PAYAOWN..........orrveeermerrreeerererins | coneeveversesesiserneenenes | woveenenes 459,093 | ........... 459,093 | ........... 480,039 478,312 0 [ (19,219) | cvvvvrcrenenns (VI (19,219) 0 459,093 0 0 10/15/2040.
Government National Mortgage A REMIC

38373A EF 9 |Se .| 06/01/2019. | Paydown 279,775 279,775 270,639 275,100 (U I 4676 | oo (VN O 4,676 0 279,775 0 [V I (V[ 5,319 | 08/20/2039. [ 1........cconueens
Government Natl Mtg Assn SERIES 20093

38373M 4Z 0 [CL .| 06/01/2019. | Paydown 0 0 1,138 1,057 [V I (1,057) 0 (1,057) 0 0 0 LU I (VN IO 71 [ 10/16/2048. | 1......coceevvvees
Government Natl Mtg Assn REMIC Ser

38374U N7 2 |2009 . [ 06/01/2019. | PQYOWN........vovmrvirrrirrrirenriresiins | cevvereerissessssessinees | ovseenenns 195,057 | oovvvvenne 195,057 | coovvvvenne 186,280 190,830 (VI [P 4227 | o (V18 4,227 0 195,057 0 (I I (V] 3,755 | 06/20/2039. [ 1.....ovvvvvrnne
Government Natl Mtg Assn REMIC Ser

38374U S2 8 |200 .| 06/01/2019. | Paydown 532,343 532,343 507,057 520,151 (VI [ 12,193 | o (V1N I 12,193 0 532,343 0 (I I 0 [ v 10,252 | 06/20/2039. [ 1.......ocovene
Government Natl Mtg Assn REMIC Ser

38374V AY 5 |200 . 06/01/2019. [ PAYAOWN.......voovmerrrevercreverseesreiens | seevereserssesesssnesenines | conveens 1,163,496 | ........ 1,163,496 | ........ 1,146,044 | ............ 1,153,847 0 9,650 (VN O 9,650 | .orrevern (VN I 1,163,496 | ...ccovvvvrnnecd (VN (O [V I (VN 21,970 | 06/20/2039. | 1......cevevrreee
Government Natl Mtg Assn REMIC Ser

38374V HM 4 |200 . 06/01/2019. [ PAYAOWN.......cccomerveeerrevererereierns | ceeverisesnesesesnesenenes | v 1,250,097 | ........ 1,250,097 | ........ 1,268,067 ....1,247,555 0 2,542 0 21,250,097 | vvcieeenn0 [ 0 | 0 | 25,572 | 06/20/2038.
Government Natl Mtg Assn REMIC Ser

38374V WK 1 |2009 .| 06/01/2019. | Paydown 575,414 575,414 582,966 574,075 (U I 1,339 | o 0 575,414 0 LU I 0 o 12,145 | 06/20/2038. | 1.........ccoeeere
Government Natl Mtg Assn REMIC Ser

38376E J2 2 |200 .| 06/01/2019. [ PAYAOWN.......oooouemrieereririiieniiiis | conrevevissesssisisneniies | o 796,417 | ........... 796,417 | .......... 758,587 785,618 0 [ s 10,798 | oo (VI U 10,798 0 796,417 0 LU I 0 . 13,268 | 11/16/2024. [ 1.........ccoeeees
Government Natl Mtg Assn REMIC Ser

38376F FD 9 [200 .| 06/01/2019. | Paydown 202,017 202,017 | .o 195,199 198,653 0 3,364 (V18 I 3,364 0 202,017 0 (U I (VN 3,858 | 08/20/2039. [ 1.......ccorveens
Government Natl Mtg Assn SERIES

38376G GN 4 |201040C .| 06/01/2019. | Paydown 0 0 3,269 2,867 0 (2,867) 0 (2,867) 0 0 0 [V I (VI SO 214 | 12/16/2043. [ 1....ovvvvvvvenene
Government Natl Mtg Assn REMIC Ser

38376J DY 7 |200 .| 06/01/2019. | Paydown 12,141 12,141 11,858 11,997 0 145 0 145 0 12,141 0 [V (VI SO 273 | 10/20/2038. | 1.....cevvvvevene
Government Natl Mtg Assn REMIC Ser

38376P 4N 7 |200 . 06/01/2019. [ PAYAOWN.......oooouvereeerrerieirereiinens | coereveesssesesesennenenes | woveenened 458,552 | ........... 458,552 | ........... 455,961 456,754 (U I 1,798 | oo (VN IO 1,798 0 458,552 0 [V (V[ 8,674 | 12/20/2039. [ 1........cconeeens
Government Natl Mtg Assn REMIC Ser

38376Y D7 3 |201 .| 06/01/2019. | Paydown 2,236,211 2,236,211 2,236,211 2,236,211 0 0 0 0 0 2,236,211 0 (I I (VN 40,669 | 09/20/2038. | 1......ccvvvvvren.
Government Natl Mtg Assn REMIC Ser

38377E HD 9 |201 . 06/01/2019. [ PAYAOWN.......voormerrvivercrevereesriinns | seeveresessesessssssenines | conveees 1,064,767 | ........ 1,064,767 | ........ 1,072,753 | ..cooovvnne. 1,083,763 | ...ocvvvvrnrd (U I 1,005 | coovvvvrrn (VN O 1,005 | oo (VN I 1,064,767 | ..cvvvvernnncd (VN [ (U I (VN 20,205 | 04/20/2039. | 1.....crvvvvrrens
Government National Mortgage A SERIES

38377Y W4 8 |20 . | 06/20/2019. | Paydown 0 0 75,804 68,165 0 [ (68,165) | .vvvorucrineee: (] (68,165) 0 0 0 (O () 4,966 | 10/20/2041. [ 1..ooccvvvcrrrene
0599999. Total - BONdS = U.S. GOVEIMMENT.......uuuurreersuuriresessssisssesssssessissess eersssssssssssssssssssssssesssssssssssssssssesssssssssssssssssssssssessssnesens | sevesens 9,445,190 | ........ 9,445,190 | ........ 9,482,451 9,494,691 0 | (G R T4 (V) (49,497) 0 9,445,190 0 (O 0. 181,349 XXX XXX
Bonds - All Other Government

OMAN GOV INTERNTL BOND 5.625%

000000 00 0 [01/17/28 D 05/03/2019. | Blackrock EM Sovereign Fund......... | c.cccooecrivenssireenenss | covveeee 7,355,205 | ........ 7,722,000 | ........ 7,388,077 | ..ccov 7,399,012 0 9,480 0 [ oo 9,480 | oo 0 [ 7408492 | ..ooooooveeen: 0 [ .. (53,287) | ......... (53,287)| .....349,965 | 01/17/2028. | 3FE............
1099999. Total - Bonds - All Other GOVEIMMENL...........rverirrerisrreisiresiseeesinee  ossesssssssssssssessseess s ssess s ssss s s sssssssessns | aneeeees 7,355,205 | ........ 7,722,000 | ........ 7,388,077 | ..ccov 7,399,012 0 9,480 0 [ oo 9,480 | .oovvvier (0 7408492 | ....coovvveeee: 0. (53,287) | ......... (53,287)| .....349,965 XXX XXX
Bonds - U.S. Political Subdivisions of States

295407 D9 8 |ERIE PA 4.178% 11/15/28..........cccouvvvvvrnee. |..|06/06/2019. Tax Free EXChange............cooeecvveonns | covvevvviernnccivicnsninns | covenens 1,746,168 | ........ 1,750,000 | ........ 1744943 | ............ 1,746,027 0 141 0 141 (VN I 1,746,168 | ............... 0 ‘ ................ 0 | ................... 0 | ....... 36,558 | 11/15/2028. | 1FE............
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2499999. Total - Bonds - U.S. Political Subdivisions 0f StAtES.........ccciiiiiiiis it ssssesssninss | crssens 1,746,168 | ........ 1,750,000 | ........ 1,744,943 | ............ 1,746,027 0 141 0 141 (U I 1,746,168 0 0 0. 36,558 XXX XXX
Bonds - U.S. Special Revenue and Special A t
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41 | .. | 06/01/2019. | PAYAOWN........ccorivmerierireirnrineinens | cevvreesersessseisseenas | coveeens 1,315,139 | ........ 1,315,139 | ....... 1,347,169 | ............ 1,343,643 0 (28,504) (0[N IO 1,315,139 0 0 0 . 18,412 | 10/01/2041.
3128M8 FH 2 |FREDDIE MAC G06168 3.500% 11/01/40].. | 06/01/2019. | Paydown 246,939 246,939 240,804 241,442 0 5,498 0 246,939 0 0 (V18— 3,752 | 11/01/2040.
3128M9 CN 0 |FREDDIE MAC G06977 3.000% 04/01/42] .. | 06/01/2019. | PAYAOWN........ccvvvermurrrevermererirmrrrens | ceerererisereeseseseeens | ceveeeranad 411,486 | ........... 411,486 | ........... 420,166 419,212 0 (7,725) 0 411,486 0 0 0 5,319 | 04/01/2042.
3128MJ MB 3 |Federal Home Loan Mtg Corp G08353 4.5 .. [ 06/01/2019. | PAYAOWN.........crvvevermrreeereerriiireens | cvvrevsmnenessseessesenns | seeerereees 182,909 | oo 182,909 | ..coovve 182,709 182,696 0 213 0 182,909 0 0 0 3,528 | 07/01/2039.
3128MJ Q9 4 |Federal Home Loan Mtg Corp G08479 3.5 .. [ 06/01/2019. | PAYAOWN..........cvvvevemmrreeerenrveiernens | cvvvevmmnenesssennsesenns | coeeeerenes 114,124 | ........... 114124 | ... 117,441 117,081 0 (2,957) 0 114,124 0 0 (VN E— 1,689 | 03/01/2042.
3128MJ VM 9 |Federal Home Loan Mtg Corp G08619 3.0| .. | 06/01/2019. | Paydown 89,791 89,791 91,910 91,772 0 (1,981) 0 89,791 0 0 0 12/01/2044.
312852 SH 5 |FREDDIE MAC T61420 3.000% 11/01/42. | .. | 06/01/2019. [ PAYAOWN.......cveoemmrreeermrrreeercreriis | covrevevessesssessssnenenes | woveenenes 133,962 | ..o 133,962 | ..o 137,625 137,337 0 (3,375) 0 133,962 0 0 0 11/01/2042.
31292H X3 3 |Federal Home Ln Mtg Corp C01598 5.000] .. | 06/01/2019. | Paydown 43,821 43,821 45,310 45,018 0 (1,198) 0 43,821 0 0 0 929 | 08/01/2033.
31292S A3 4 |FREDDIE MAC C09026 2.500% 01/01/43|.. | 06/01/2019. | Paydown 70,096 70,096 69,439 69,498 0 598 0 70,096 0 0 (VR - 738 | 01/01/2043.
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39 | .. | 06/01/2019. | Paydown 302,357 302,357 297,349 297,820 | .ccoovvcireecn0 | e 537 | (VN IO 4,537 0 302,357 0 0 0 6,525 | 06/01/2039.
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40 .. | 06/01/2019. | PaYAOWN.........coveermrrreverereierennnees [ corrererismnnenesisnenes | covever 194,264 | ........... 194,264 201,063 200,230 0 (5,967) 0 194,264 0 0 0 3,884 | 04/01/2040.
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40 .. | 06/01/2019. | PaydOWN.........cococrcrmrivimeriiirsnnriins [ coireninisinenisisnnes | coveverns 793,625 | ..coovonee. 793,625 817,929 816,486 | ... | cerrr(22,861) [ i (VN (22,861) 0 793,625 0 0 [V - 11,473 | 09/01/2040.
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41|..| 06/01/2019. | Paydown 7,899 7,899 7,983 7978 0 (79) 0 7,899 0 0 (V10 148 | 02/01/2041.
312946 P5 9 |FREDDIE MAC A97644 4.000% 03/01/41|..| 06/01/2019. | Paydown 81,971 81,971 85,045 84,805 0 (2,834) 0 81,971 0 0 (1 - 1,375 | 03/01/2041.
31296R PL 6 |Federal Home Ln Mtg Corp A16727 5.000].. | 06/01/2019. | Paydown 84,277 84,277 87,088 86,559 0 (2,282) 0 84,277 0 0 0 s 1,634 | 12/01/2033.
3132GS EU 9 |FREDDIE MAC Q07047 3.000% 03/01/42| .. | 06/01/2019. [ PAYAOWN..........cosrvvevererviiiincniiires | conreviiisenssiiisneniies | ossnenns 737,344 | .......... 737,344 | .......... 737,344 737,344 0 0 0 737,344 0 0 (V[ - 9,227 | 03/01/2042.
3132GS TW 9 |FREDDIE MAC Q07465 3.500% 04/01/42| .. | 06/01/2019. | Paydown 525,076 525,076 541,977 540,239 | ...cocccvvveen0 | eeri(15,163) [ e (V1 (15,163) 0 525,076 0 0 (VN I 7,866 | 04/01/2042.
Federal Home Ln Mtg Corp Q13466
3132HP  Z7 2 [3.000% .. | 06/01/2019. | Paydown 807,164 807,164 842,730 839,431 0 [ (32,267) | ..oovvrrrrnnns 0 [ s (32,267) 0 807,164 0 0 0 . 10,132 | 11/01/2042. | 1.....oovvvvnnve.
31326 GQ 1 |Federal Home Loan Mtg Corp Q15206 2.5[ .. | 06/01/2019. | PaydOWN.........cccvverrevmeinerinerirerines [ eerireeiseissniiinsineies | cevneiens 198,722 | ... 198,722 | ... 194,127 194,432 ([ I 4,290 | .o (1] 4,290 0 198,722 0 0 (1] I 2,141 1 01/01/2043. | 1....covvvvnne.
31368H NW 9 |Federal Natl Mtg Assn 190405 4.000% 1. | ..| 06/01/2019. | Paydown 219,156 219,156 216,622 216,788 0 2,367 (V1 2,367 0 219,156 0 0 0 3,613 | 10/01/2040. | 1.....cccevvvnnve
FANNIE MAE SERIES 201825 CLASS ZC
3136B1 VQ 4 |4.00 .| 06/01/2019. | Paydown 78,957 78,957 78,710 0 0 247 0 247 0 78,957 0 0 0 263 | 04/25/2048. | 1.....coooevveen.
Federal Home Ln Mtg Corp REMIC Ser
3137A7 NB 2 |382 .| 06/01/2019. | Paydown 683,577 683,577 642,349 679,186 (U I 4,392 | i (VN IO 4,392 0 683,577 0 0 (VN 10,016 | 02/15/2036. | 1..........coeeers
Federal Home Ln Mtg Corp REMIC Ser
3137A8 EJ 3 |382 .| 06/01/2019. | Paydown 693,445 693,445 | ........... 735,919 715,837 (U [ (22,392) | voooevvrnnens (1 (22,392) 0 693,445 0 0 (VN - 13,000 | 03/15/2041. | 1........cccoeeens
Federal Home Ln Mtg Corp REMIC Ser
3137AM M6 1 |402 .| 06/01/2019. | Paydown 808,906 808,906 813,456 811,145 0 0 (2,238) 0 808,906 0 0 0/ . 13,667 | 02/15/2042. [ 1..oooovvvenne.
Freddie Mac SERIES 4767 CLASS MZ
3137FE  SC 5 |4.000 .. | 06/01/2019. | Paydown 2,056,101 2,056,101 2,049,761 2,042,893 0 (VN IO 6,377 0 2,056,101 0 0 0 02/01/2048.
31385X NR 4 |Federal Natl Mtg Assn Pool 555800 5.50.. | .. | 06/01/2019. | Paydown 30,798 30,798 31,866 31,663 0 0 (865) 0 30,798 0 0 0 10/01/2033.
3138A4 4Z 5 |Fannie Mae AH3539 4.000% 02/01/41..... .. | 06/01/2019. | Paydown 75177 75177 74,461 74,489 0 0 688 0 75177 0 0 0 02/01/2041.
3138AX CF 6 |Fannie Mae AJ5469 3.500% 11/01/41...... .. | 06/01/2019. | Paydown 221,898 221,898 224,048 223,835 0 0 (1,937) 0 221,898 0 0 0 11/01/2041.
3138EK RA 5 |Fannie Mae AL3180 3.000% 01/01/43..... .. | 06/01/2019. | Paydown 244,859 244,859 241,224 241,401 0 (V18 O 3,458 0 244,859 0 0 0 01/01/2043.
3138EN 2P 3 |Fannie Mae AL6181 3.000% 11/01/44..... oo | 06/01/2019. | PAYAOWN......cooverrrevermereiererrreieneens | cvvrivmsesesissesssesenns | soeererenes 198,020 | ..o 198,020 201,856 201,619 0 0 (3,600) 0 198,020 0 0 0 11/01/2044.
3138EP QJ 6 |FNMAAL6756 3.901% 03/01/45 .. | 06/01/2019. | Paydown 87,341 87,341 95,202 94,364 0 0 (7,023) 0 87,341 0 0 0 03/01/2045.
3138L3 Q6 5 |FNAM3176 3.770% 05/01/43 .. | 06/01/2019. | Paydown 21,990 21,990 22,615 22,542 0 0 (552) 0 21,990 0 0 0 05/01/2043.
3138L6 5P 9 |Fannie Mae 4.130% 07/01/44 .. | 06/01/2019. | Paydown 33,890 33,890 37,682 37,260 0 0 (3,370) 0 33,890 0 0 0 07/01/2044.
3138L7 LJ 3 |Fannie Mae 3.700% 10/01/29 .| 06/01/2019. | Paydown 45,447 45,447 48,941 48,042 0 0 (2,595) 0 45,447 0 0 0 10/01/2029.
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3138L7 W2 8 |Fannie Mae 4.090% 11/01/39. .. | 06/01/2019. | Paydown 38,516 38,516 41,941 41,484 0 (2,968) 0 (2,968) 0 38,516 0 0 (V1R 663 | 11/01/2039.
3138L8 6R 0 [FNMA 3.430% 03/01/40 .. | 06/01/2019. | Paydown 36,957 36,957 39,175 38,864 [V I (1,907) 0 (1,907) 0 36,957 0 0 0 533 | 03/01/2040.
3138L8 VF 8 |[FNMA 3.670% 01/01/45 .. | 06/01/2019. | Paydown 83,531 83,531 84,679 84,472 0 (942) 0 (942) 0 83,531 0 0 (V18 1,262 | 01/01/2045.
3138L8 W8 3 |FNMA 3.410% 01/01/32..... .. | 06/01/2019. | Paydown 24,538 24,538 25,626 25,388 0 (850) 0 (850) 0 24,538 0 0 0 352 | 01/01/2032.
3138LK  UP 0 |Fannie mae AN6889 3.390% 12/01/45..... .. | 06/01/2019. | Paydown 38,420 38,420 36,946 36,975 0 0 38,420 0 0 0 548 | 12/01/2045.
3138M0  BE 9 |Fannie Mae AO8136 3.000% 08/01/42..... | .. | 06/01/2019. | PAYOWN.......covvvuermrreeereerrivirerenins [ orsreresereeseriseneenes | sevenens 1,410,878 | ........ 1,410,878 | ........ 1,447,252 | ........... 1,444,816 | ....cvvvvvrnnccd 0 | eirene(33,939) | o0 | iiiii(33,939) | (V1 IO 1,410,878 0 0 0 .o 17,786 | 08/01/2042.
3138NY GE 9 |Fannie Mae AR1996 3.000% 02/01/43..... | .. | 06/01/2019. | PAYAOWN.........vveermrrreuermererirerrrens | weerereriserneneseseenns | ceveverns 197,927 | oo 197,927 | oo 193,387 193,698 0 0 197,927 0 0 0 2,610 | 02/01/2043.
3138W1 F4 4 |Fannie Mae AR3786 3.000% 02/01/43.....|.. | 06/01/2019. | Paydown 17,272 17,272 16,937 16,959 0 0 17,272 0 0 0 217 | 02/01/2043.
3138W9 G8 7 |Fannie Mae AS0222 4.000% 08/01/43..... | .. | 06/01/2019. | Paydown 279,642 279,642 292,182 291,537 0 0 279,642 0 0 (V1R - 4,274 | 08/01/2043.
3138WT UM 6 |Fannie Mae AT5987 3.000% 04/01/43..... | .. | 06/01/2019. | Paydown 955,973 955,973 923,037 925,132 0 0 955,973 0 0 (VN 11,109 | 04/01/2043.
3138Y1 6W 0 |Fannie mae pool 4.500% 10/01/44............ .. | 06/01/2019. | Paydown 40,433 40,433 44,104 43,984 0 ) ) 0 40,433 0 0 0 872 | 10/01/2044.
31392G DB 8 |Federal Natl Mtg Assn REMIC Ser 2002-8 | .. | 06/01/2019. | Paydown 8,713 8,713 8,928 8,885 0 (172) 0 (172) 0 8,713 0 0 0 205 | 12/25/2032.
31394C GA 4 |Federal Natl Mtg Assn REMIC Ser 2005-1 | .. | 06/01/2019. | PaYdOWN..........ovveercrrrevermmereiiinennns [ cveeereererisesnensiirnns | cevevens 1,087,249 | ........ 1,087,249 | ........ 1,114,431 | .......ee. 1,098,273 | ..ovvvved 0 [ (11,024) | oot (V1 (11,024) | .oooorn (U I 1,087,249 0 0 0 22,216 | 02/25/2035.
31394D QA 1 |Federal Natl Mtg Assn REMIC Ser 2005-4 | .. | 06/01/2019. | Paydown 692,304 692,304 | .......... 709,612 699,534 (U I (7,230) 0 (7,230) 0 692,304 0 0 (VN 14,784 | 05/25/2035.
31395N Y2 7 |Federal Natl Mtg Assn REMIC Ser 2006-5 | .. | 06/01/2019. | Paydown 5,096 5,096 5,240 5,195 0 (99) 0 (99) 0 5,096 0 0 (VI O 138 | 07/25/2036.
Federal Home Ln Mtg Corp SERIES 3057
31396C 7M 6 |CLA .. | 06/01/2019. | Paydown 71,260 71,260 70,615 70,939 0 322 0 322 0 71,260 0 0 ('R 1,334 | 10/15/2025.
31396K KS 0 |Federal Natl Mtg Assn REMIC Ser 2006-7 | .. | 06/01/2019. | Paydown 5,418 5418 5,529 5,541 0 (123) 0 (123) 0 5,418 0 0 (VI O 147 | 08/25/2036.
31396K ZX 3 |Federal Natl Mtg Assn REMIC Ser 2006-82| .. | 06/01/2019. [ PAYAOWN.........ovvvrvirrrerrernniineienins | conniinnrinesississisnnns | cevieninns 155,827 | coooveveee. 155,827 | coovvveee. 158,943 156,172 0 (345) 0 (345) 0 155,827 0 0 (1] 4,085 | 09/25/2036.
31396P K7 5 |Federal Natl Mtg Assn REMIC Ser 2007-1 | .. | 06/01/2019. | Paydown 1,617 1,617 1,611 1,610 0 6 0 6 0 1,617 0 0 0 49 | 08/25/2036.
31396Q GV 5 |Federal Natl Mtg Assn REMIC Ser 2009-4 | .. | 06/01/2019. | Paydown 325,954 325,954 340,622 333,530 (0] (7,576) 0 (7,576) 0 325,954 0 0 0 5,993 | 07/25/2039.
31396Q Q9 3 |Federal Natl Mtg Assn REMIC Ser 2009-6 | .. | 06/01/2019. [ PaYAOWN........ccocvvrvermmrirmmrrimeriinenns [ oveerieesisessisesnins | cevenennes 450,483 | ........... 450,483 | ........... 425,706 436,971 0 [ v 13,512 | o 0 [ e 13,512 0 450,483 0 0 (1] 7,491 | 09/25/2029.
31396X FK 5 |Federal Natl Mtg Assn REMIC Ser 2007-7 | .. | 06/01/2019. [ PAYAOWN.........covvverirnrirnicrnneinneinerins | covmeinerinesiseiseeiinns | ceviseenns 196,215 | .cooeveee. 196,215 | ...ooeee. 196,170 195,494 0 721 0 721 0 196,215 0 0 0| s 4,382 | 08/25/2037.
31396Y F7 2 |Federal Natl Mtg Assn REMIC 2008-29 Cl | .. | 06/01/2019. | Paydown 203,435 203,435 | ........... 188,930 194,505 0 8,930 (V18 IO 8,930 0 203,435 0 0 0 3,817 | 04/25/2038.
Federal Home Ln Mtg Corp REMIC Ser
31397A 5L 3 (320 .| 06/01/2019. | Paydown 9,345 9,345 9,468 9,421 0 (76) 0 (76) 0 9,345 0 0 0 234 | 08/15/2036. | 1....ccvvvvvenene
Federal Home Ln Mtg Corp REMIC Ser
31397A GM 9 |320 .| 06/01/2019. | Paydown 237,575 237,575 250,642 245,009 0 [ e (7,434) 0 (7,434) 0 237,575 0 0 0 5,639 | 08/15/2036. | 1..........cooccne
Federal Home Ln Mtg Corp SERIES 3203
31397A RM 7 |CLA .| 06/01/2019. | Paydown 236,045 236,045 230,927 232,718 0 3,327 (VN IO 3,327 0 236,045 0 0 0 5,008 | 08/15/2036. [ 1..........cc.....
FREDDIE MAC REMIC Ser 3284 Cl BZ
31397F L8 3 |4 .. | 06/01/2019. | Paydown 263,726 263,726 245,393 254,106 0 9,620 0 0 263,726 0 0 (VIR 4,802 | 03/15/2037.
31397N 5E 1 |Federal Natl Mtg Assn REMIC Ser 2009-4 | .. | 06/01/2019. | Paydown 504,031 504,031 | ...coovn 475,364 492,419 0 [ v 11,612 | o 0 0 504,031 0 0 0 8,634 | 04/25/2029.
31397Q  WF 1 |Federal Natl Mtg Assn REMIC Ser 2011-2 | .. | 06/01/2019. | Paydown 645,330 645,330 629,297 639,413 0 5917 (V18 I 5917 0 645,330 0 0 (VR 10,984 | 03/25/2026.
31397U BB 4 |Federal Natl Mtg Assn REMIC Ser 2011-3 | .. | 06/01/2019. | Paydown 953,334 953,334 873,492 918,444 0 [ v 34,890 0 34,890 0 953,334 0 0 0 . 13,646 | 05/25/2031.
Federal Home Ln Mtg Corp REMIC Ser
31397W UV 5 |346 .| 06/01/2019. | Paydown 30,456 30,456 30,176 30,262 0 194 0 194 0 30,456 0 0 (VI SO 687 | 07/15/2038. | 1.....ccvvvvevene
Federal Home Ln Mtg Corp REMIC Ser
31398E 6W 9 |354 oo | 06/01/2019. | PAYAOWN.......corevrvevermererererrreiernens | cevrismnmenesesenesesenns | soeerereees 762,790 | ........... 762,790 | ........... 740,622 755,589 (0 IO 7,201 | oo (VN IO 7,201 0 762,790 0 0 (N — 12,707 | 06/15/2024. [ 1........cconseens
31398G M4 8 |Federal Natl Mtg Assn REMIC Ser 2010-1|.. | 06/01/2019. | Paydown 243,725 243,725 243,725 243,725 0 0 0 0 0 243,725 0 0 0 5,019 | 02/25/2040. [ 1......ccvvvvenen.
31398G R4 3 |Federal Natl Mtg Assn REMIC Ser 2010-1 .. | 06/01/2019. | Paydown 312,454 312,454 314,406 312,964 0 (510) 0 (510) 0 312,454 0 0 0 6,655 | 02/25/2040. [ 1.........ccoeeers
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Federal Home Ln Mtg Corp REMIC Ser
31398 U5 0 |357 .| 06/01/2019. | Paydown 306,708 306,708 292,714 302,451 0 0 306,708 0 0 0 5,231 | 09/15/2024. [1.....ccovvvernnee
31398M GG 5 |Federal Natl Mtg Assn REMIC Ser 2010-1 | .. | 06/01/2019. | PAYAOWN.........covvermrrrevemererirnrnrens | woereererissneesesesnsees | cevevess 168,380 | ..ooonuc 168,380 | ...couue 175,957 172,310 0 0 168,380 0 0 (V18— 3,406 | 03/25/2040.
31398S MR 1 |Federal Natl Mtg Assn REMIC Ser 2010-13| .. | 06/25/2019. | Paydown 0 0 260,174 297,492 0 0 0 0 0 0 oo 23,355 | 12/25/2040.
31402C PL 0 |Federal Natl Mtg Assn 725027 5.000% 1. | .. [ 06/01/2019. | PaYAOWN.........ccvvveeemrreeermenrreiernens | covverernenesesesnsesenns | coverereees 103,540 | ... 103,540 | ........... 106,621 105,997 0 0 103,540 0 0 (VN 2,172 | 11/01/2033.
3140HT Z8 5 |Fannie mae BL2566 3.770% 05/01/49...... .. | 06/01/2019. | Paydown 13,571 13,571 13,580 0 0 0 13,571 0 0 0 44 1 05/01/2049.
31412P YR 6 |Federal Natl Mtg Assn 931420 4.000% 0. | .. | 06/01/2019. [ PAYAOWN..........crveeermermreemrcnerirs | conreveversesesessrnenenes | coseenenes 120,713 | oo 120,713 | oo 123,580 123,078 0 0 120,713 0 0 (V] E— 1,880 | 06/01/2039.
31416H 4X 0 |Fannie Mae AA0837 4.500% 01/01/39..... | .. | 06/01/2019. | Paydown 11,281 11,281 11,174 11,184 0 0 11,281 0 0 0 212 | 01/01/2039.
31416M 3A 0 |Fannie Mae AA4392 4.000% 04/01/39..... | .. | 06/01/2019. | PAYAOWN.........ovecrmcrrreeerreririrerinees [ woerneeerisirnenesesenns | cevever 149,573 | oo 149,573 | oo 151,163 151,008 0 0 149,573 0 0 0 2,353 | 04/01/2039.
31416W 7D 8 |Fannie Mae AB1791 3.500% 11/01/40 .| 06/01/2019. [ PAYOWN.......oooouvereeerriricerererinn | conrevessssesesesersnenenes | ovenenes 180,986 | ........... 180,986 | ........... 179,799 179,892 0 0 180,986 0 0 0 2,909 | 11/01/2040.
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40..... | .. | 06/01/2019. | Paydown 43,510 43,510 44,149 44,068 0 0 43,510 0 0 (VN 775 | 05/01/2040.
31417A UM 2 |Fannie Mae AB3867 3.500% 11/01/41..... .. [ 06/01/2019. | PaYdOWN.......covervvveereriiireniriiiinens | cevvivisnesisissesesiii | ceeevenines 17529 | ........... 17529 | ........... 181,813 181,166 0 0 175,294 0 0 0 2,817 | 11/01/2041.
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41..... .. | 06/01/2019. | Paydown 381,653 381,653 391,224 390,218 0 0 381,653 0 0 0 5543 | 11/01/2041.
31417C UY 9 |Fannie Mae AB5998 3.500% 08/01/42..... .. | 06/01/2019. | Paydown 220,664 220,664 230,904 229,865 0 0 220,664 0 0 0 3,593 | 08/01/2042.
31417D ZZ 9 |Fannie Mae AB7059 2.500% 11/01/42..... .. | 06/01/2019. | Paydown 346,087 346,087 354,523 353,554 0 0 346,087 0 0 0 3,595 | 11/01/2042.
31417E  WF 4 |Fannie Mae AB7845 3.000% 02/01/43..... | .. | 06/01/2019. | Paydown creennnn.491,996 491,99 | ..........479,405 480,137 0 0 491,996 0 0 0 5,935 | 02/01/2043.
31417E  ZA 2 |Fannie Mae AB7936 3.000% 02/01/43..... | .. | 06/01/2019. [ PAYAOWN.........ccomrivevercrriiircriiirins | conreviiirisesssiiisnenines | onsnenes 145,255 145255 | ........... 141,510 141,727 0 3,528 0 145,255 0 0 (V- 1,819 | 02/01/2043.
31417K  LX 3 |Fannie Mae AC1241 5.000% 07/01/39..... .. | 06/01/2019. | PaYdOWN..........cvvrrirrirneineiieriesirens [ eerieniseisssissnsienies | cevensins 112,220 | oo 112,220 | oo 114,604 114,271 0 (2,051) 0 112,220 0 0 (1] I 2,112 | 07/01/2039.
31418A DB 1 |Fannie Mae MA0997 3.000% 02/01/42.... |.. | 06/01/2019. [ PAYAOWN........ovvrvrrirmrirnrirnneineieniins | crniiesiiesissisnisenns | cevesineond 442272 | ........... 442272 | ........... 441,719 441,684 0 587 0 587 0 442,272 0 0 (1] 5,753 | 02/01/2042.
31418A N6 1 |Federal Natl Mtg Assn MA1312 2.500% 1 | .. | 06/01/2019. | Paydown 509,763 509,763 515,179 514,491 0 0 (4,728) 0 509,763 0 0 0 5,310 | 12/01/2042.
31419C 2B 8 |Fannie Mae AE2569 3.500% 09/01/40..... | ..| 06/01/2019. | Paydown 90,840 90,840 86,078 86,462 0 0 90,840 0 0 (V1N 1,397 | 09/01/2040.
31419C 3V 3 |Fannie Mae AE2611 3.500% 09/01/40..... | .. | 06/01/2019. | Paydown 355,440 355,440 331,892 333,717 0 0 355,440 0 0 0 5,692 | 09/01/2040.
31419C BX 0 |Fannie Mae AE1853 4.000% 08/01/40..... .. | 06/01/2019. | PaydOWN..........cvvriereirneineirerierinee [ eerieeiseisssissssienies | cerneinns 106,012 | ..o 106,012 | ... 104,388 104,537 0 0 106,012 0 0 (1] 1,818 | 08/01/2040.
31419C Z4 8 |Fannie Mae AE2562 4.000% 09/01/40..... | .. | 06/01/2019. | Paydown 70,122 70,122 69,049 69,162 0 0 70,122 0 0 (V1N 1,168 | 09/01/2040.
31419D LQ 2 |Fannie Mae AE3034 3.500% 09/01/40...... .. | 06/01/2019. | Paydown 5,333 5,333 5,027 5,088 0 0 5,333 0 0 0 .78 | 09/01/2040.
31419 XR 5 |Fannie Mae AE4287 3.500% 09/01/40..... | .. | 06/01/2019. | Paydown 218,412 218,412 211,280 211,717 0 0 218,412 0 0 0 3,057 | 09/01/2040.
314196  YQ 1 |Fannie Mae AE6118 3.500% 10/01/40..... | .. | 06/01/2019. | Paydown 212,192 212,192 215,308 214,823 0 0 212,192 0 0 0 s 3,185 | 10/01/2040.
31419K  KE 4 |Fannie Mae AE8392 3.500% 11/01/40..... | .. | 06/01/2019. [ PAYAOWN.......ovceurvevermcrrreverernriis | covrevesersesssisernsenenes | coveenenes 417,929 | ........... 417,929 | ........... 415,766 415,894 0 0 417,929 0 0 0 oo 6,239 | 11/01/2040.
31419L  XJ 7 |Fannie Mae AE9680 4.000% 12/01/40..... | .. | 06/01/2019. | Paydown 288,638 288,638 281,061 281,577 0 0 288,638 0 0 0 5,010 | 12/01/2040.
MUNICIPAL ELEC AUTH GA 6.637%
626207 YF 5 |04/01/57 .| 04/01/2019.| Call  100.0000 99,000 99,000 | ........... 118,308 117,919 0 (37) 0 (37) 0 117,882 0. (18,882) | ......... (18,882)| ......... 3,285 | 04/01/2057. | 2FE............
911760 TN 6 |US Dept Veterans Affairs REMIC Ser 200. | .. | 06/01/2019. | Paydown 0 0 53,822 43,699 0 [ (43,699) | ..oovvvirieee0 | o (43,699) 0 0 0 0 0 3,844 | 05/15/2033. [ 1.......ccoonmeens
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS.. ........ccooviveeesiiveeinnsiiiissieesssssessesssesssssesessssssesens | s 28,154,381 | ...... 28,154,381 | ...... 28,496,806 28,497,303 0. (423,166) | ...ccooe0ee0 | e (423,166) 0 28,173,263 0 ... (18,882) | ........ (18,882) | .....456,623 XXX XXX
Bonds - Industrial and Miscell IS
001055 AM 4 |AFLACInc 3.625% 11/15/24 .| 05/31/2019. [ FTN Financial Capital Markets......... | cccco.crmeerevevarereees | e 10,384,300 | ...... 10,000,000 | ...... 10,344,800 | .......... 10,218,801 | ..oooovevveenene 0 [ (14,476) | ..ot (V1 (14,476) | ..o (VN I 10,204,326 | ................ (VN 179974 | ........ 179,974 | ..... 200,382 | 11/15/2024.
00111@ AA 2 |AES Hawaiilnc 6.870% 06/30/22.............. | .. | 06/30/2019. | Redemption ~ 100.0000................. 97,500 97,500 97,500 97,500 0 0 0 0 0 97,500 0 0 0 3,349 | 06/30/2022.
00206R CE 0 |AT&TINC 3.900% 03/11/24......ccoocccrcven | 06/06/2019. | Citigroup Global 2,530,415 | ........ 2,425,000 | ....... 2,478,835 2,456,539 [V I (2,568) 0 (2,568) 0 2,453,971 0 76,444 | ... 76,444 | ... 70,669 | 03/11/2024.
01185 AA 3 | ALASKA VENTURES 4.670% 06/30/33.... | .. | 06/30/2019. | Redemption ~ 100.0000.........cccccows | covrevermmmurervarmreeis | corerirenes 106,729 | ........... 106,729 | ....coce.. 106,729 106,729 0 0 0 0 0 106,729 0 0 (0 R 2,492 | 06/30/2033.
01741R  AE 2 | Allegheny Technologies Inc 5.950% 01/1.. | .. | 04/22/2019. | MArketAXESS.........cocrvererirmrrirnnees [ oveererenseessinennins | ceven 5,128,150 | ........ 5,000,000 | ....... 5,561,900 5,148,415 (V1 I (25,083) | ..ot (V1 (25,083) 0 5,123,332 (VN O 4818 | ............ 4818 | ... 230,563 | 01/15/2021.
AMERN AIRLINE 16-2 APTT 3.650%
023764 AA 1 |[12/15/ .1 06/15/2019. | Redemption ~ 100.0000.........ccccres | cormrrrerrrrmrirmrirnnirenns | cerierinns 112,500 | oo 112,500 | ........... 112,500 112,500 0 0 0 0 0 112,500 0 0 0 2,053 | 06/15/2028. | 1FE............
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023771 S2 5 |American Airlines Inc  3.250% 04/15/30..... .. | 04/15/2019. | Redemption ~ 100.0000................. 224,038 224,038 218,554 218,587 0 197 0 197 0 218,783 0 5,254 5,254 3,641 | 10/15/2028.
02406P AK 6 |American Axle & Mfg Inc 7.750% 11/15/1. | .. | 05/28/2019. [ Call ~ 102.2289 278,063 272,000 297,840 275,883 (/N (1,783) 0 (1,783) 0 274,100 0 (2,100) (2,100) | ....... 17,364 | 11/15/2019.
AMERICAN HOME MORTGAGE INVESTM
02660T EQ 2 |[SERIES20 .| 06/01/2019. [ PAYAOWN.......ovovmverreeercrrriesrenesirin | covrevesssseeeresersenenes | sovenenes 184,979 | ..o 184,979 | ..o 180,212 181,130 0 3,849 (V18 3,849 0 184,979 0 0 0 3,297 | 09/25/2045. | 1FM............
AMERIPRISE FINANCIAL INC  7.300%
03076C AD 8 |06/28/ .| 06/28/2019. | Maturity. 5,000,000 5,000,000 | ........ 4,998,550 4,999,929 0 7 0 71 0 5,000,000 0 0 0. 182,500 | 06/28/2019.
ANHEUSER-BUSCH CO/INBEV  4.900%
03522A  AF 7 |02/01/4 .| 05/15/2019. [ Tax Free EXChaNge..........ovuerveerrnes | covvrveermserevinnsseneees | v 20,515,442 | ...... 19,000,000 | ...... 20,530,747 20,527,162 0 0 20,515,442 0 0 0 . 734,456 | 02/01/2046.
Applebees/IHOP Funding LLC SERIES
03789X AA 6 |20141 . | 06/05/2019. | Paydown 73,075 73,075 72,987 0 0 88 0 88 0 73,075 0 0 (VN O 781 | 09/05/2044.| 2FE............
Center Operating Company AKA Dallas
04004# AA 2 |Aren .| 06/30/2019. | Redemption ~ 100.0000................. 34,531 34,531 34,531 34,531 0 0 0 0 0 34,531 0 0 (V[ 1,416 | 09/30/2023. | 2FE............
ARMY HAWAII FAMILY HSG  5.524%
04248N  AA 1 |06/15/50 .| 06/15/2019. | Redemption ~ 100.0000................. 81,966 81,966 98,212 97,392 0 (250) 0 (250) 0 97,142 0. (15,176) | ......... (15,176) | ......... 2,264 | 06/15/2050. | 1FE............
ATLANTIC MARINE CORP COM 6.158%
048677 AG 3 [12/01/ .| 06/01/2019. | Redemption  100.0000................. 29,420 29,420 36,392 36,050 0 (85) 0 (85) 0 35,965 0 [ oo (6,545) | ...oovnv (6,545) | ....ocvnnc 906 | 12/01/2051. | 1FE............
BP HOUSTON HQ 2017 CTL Pass
05590# AA 9 |Through Trus .| 06/15/2019. | Redemption  100.0000................. 82,780 82,780 82,780 82,780 0 0 0 0 0 82,780 0 0 0 s 1,221 [ 117152032, | ..o
Banc of America Comm Mtg Inc REMIC
05952A AH 7 |Ser .. | 04/01/2019. | Paydown 76,322 76,322 68,494 76,031 0 291 0 291 0 76,322 0 0 0| s 1,686 | 02/10/2051.
07123% AA 1 |BATON ROUGE 4.320% 11/15/37 .. | 06/15/2019. | Redemption  100.0000 o[ 100,000 | ...........100,000 ....100,000 100,000 0 0 0 0 0 100,000 0 0 0 11/15/2037.
07330M AA 5 |Branch Banking & Trust 3.800% 10/30/26. | .. | 06/06/2019. | RBC Capital Markets............cccccrvees | corvermerrinernirneeiiinens | o 5,214,250 | ........ 5,000,000 | ........ 5,081,650 5,059,709 0 (2,952) 0 (2,952) 0 5,056,757 01f... 157,493 | ........ 157,493 10/30/2026.
BRITISH AIR 18-1 AAPTT 3.800%
110427  AA 1 |03/20/3 .. | 06/20/2019. | Redemption ~ 100.0000................. 47,667 47,667 47,238 47,248 0 23 0 23 0 47,271 0 396 396 906 | 09/20/2031.| 1FE............
124857 AP 8 |CBS CORP 3.500% 01/15/25........ccvveermeee oo [ 06/1972019. | JP MOIGAN.......vvveermerrrivererevesernnes | cvevereeerisennesesernes | sevevens 5,103,550 | ........ 5,000,000 | ........ 4,977,850 | ... 4,985,725 | ...cvvverd (U I 1,010 | oo (VN IO 1,010 | oo (VN I 4,986,734 | .ocovvveend 0. 116,816 | ........ 116,816 | ..... 163,333 | 01/15/2025. | 2FE............
CFCRE COMMERCIAL MORTGAGE
12527E  AD 0 |TRUS SERIES 20 .. | 06/01/2019. | Paydown 54,318 54,318 55,132 54,977 0 (659) 0 (659) 0 54,318 0 0 (1 1,124 | 04/15/2044.
126117 AQ 3 |CNAFinl Corp 5.875% 08/15/20................ .| 06/06/2019. | Call ~ 103.9546 2,079,093 2,000,000 2,009,660 2,002,043 0 (523) 0 (523) 0 2,001,520 [V — IGR.0) ) — (1,520)] ..... 174,072 | 08/15/2020.
CREDIT SUISSE MORTGAGE TRUST
12647G BF 4 |SERIES 2013 .. | 06/01/2019. | Paydown crren 123,139 [ 123,139 123,216 123,185 0 (46) 0 (46) 0 123,139 0 0 (VN - 1,571 | 07/25/2043.
12649R BF 8 |Credit Suisse Mortgage Trust Series 2015.. | .. | 06/01/2019. | PAYAOWN............ocvcrrvvvmmmereiiisnninins [ coeeririsisnenisisnenes | covevers 139,479 | oo 139,479 | oo 141,920 141,597 (VI [ (2,118) 0 (2,118) 0 139,479 0 0 0 2,248 | 02/25/2045.
CAMP PENDELTON/QUANTICO 6.165%
134011 AL 9 |10/01/5 .| 04/01/2019.| Call  100.0000.........cccvrrermrrrmries [ errrrerireeirssiisnsienies | cereriins 140,000 | ........... 140,000 | ........... 172,137 171,116 0 (104) 0 (104) 0 171,012 0. (31,012) | ......... (31,012) | ......... 4,316 | 10/01/2050.
14912L  6G 1 |Caterpillar Financial Service 3.250% 1...... .. | 05/09/2019. | Barclays Capital............ccccuveervirneens [ wevrmrerirnnivrnneiinenis [ oo 5,087,800 | ........ 5,000,000 | ........ 5,194,000 5,125,692 0 [ e (7,126) 0 (7,126) 0 5,118,566 (VN (30,766) | ......... (30,766) | ....... 73,125 | 12/01/2024.
172967 JP 7 |Citigroup Inc 3.300% 04/27/25................... .. | 05/29/2019. | Bank of AMENICa........cvvvrrererereernnes [ eerireriseirisiiissinenes | e 10,087,100 | ...... 10,000,000 | ........ 9,981,400 9,987,548 0 734 0 734 0 9,988,282 0. 98,818 | .......... 98,818 | ..... 196,167 | 04/27/2025.
CITIGROUP MTG LOAN TRUST INC
17315C  AM 9 |REMIC 2009- .. | 06/01/2019. | Paydown 284,174 284,174 278,313 280,704 0 3,470 (VN IO 3,470 0 284,174 0 0 0 5,343 | 02/10/2051. | 1FM............
20030N BN 0 |Comcast Corp 3.375% 08/15/25................ .. | 06/03/2019. | Jefferies & Co.........couvvmmrrommrriireni [ covereriereireneiineiis [ e 5,143,950 | ........ 5,000,000 | ....... 4,989,450 | ........... 4,992,634 0 426 0 426 (VIR IO 4,993,061 | ....ccoooeenec 0. 150,889 | ........ 150,889 | ..... 135,938 | 08/15/2025. | 1FE............
COMMONWEALTH REIT 5.875%
203233 AA 9 [09/15/20 .1 06/28/2019. [ Call  102.1100........ccomemereecereeereees | coeeereessseeeeesnensseees | cereeees 2,603,805 | ........ 2,550,000 |....... 2,738,322 2,591,919 (I (16,741) | cvooorcrnennt (V1 (16,741) 0 2,575,178 0. (25,178) | ......... (25,178)| ..... 171,574 | 09/15/2020. | 2FE............
CONTINENTAL AIRLINES INC  7.250%
21079U AA 3 |05/10/ .1 05/10/2019. | Redemption  100.0000................. 83,132 83,132 83,756 83,213 0 (31) 0 (31) 0 83,182 0 (50) (50) 3,014 | 11/10/2019. | 1FE............
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22160@ AA 6 [COSTCO 3.910% 06/20/43...........coceornennne ..| 06/20/2019. | Redemption ~ 100.0000............. 38,132 38,132 38,132 38,132 0 0 0 0 0 38,132 0 0 (0 [ I 621 | 06/20/2043. | 1FE............
CSFB 2004-AR7 4A1 2004-AR7 4.397%
225418 RR 1 |11/2 .| 06/01/2019. | Paydown 357,876 357,876 358,994 358,890 [V [ (1,014) 0 (1,014) 0 357,876 0 0 (V18— 7,187 | 11/25/2034. | 1FM............
DB Master Finance LLC SERIES 20171A
233046 AF 8 |CLAS . | 05/20/2019. | Paydown 30,000 30,000 30,000 30,000 0 0 0 0 0 30,000 0 0 0 605 | 11/20/2047.| 2FE............
DCP MIDSTREAM OPERATING 3.875%
23311V AD 9 |03/15/2 .| 04/22/2019. | MArKEtAXESS...........coovveeerveiereecrsnenes | eeveiesseeessesisnsiisnns | censeees 5,003,200 | ........ 5,000,000 | ....... 4,935,900 | .....coooo.v 4,969,945 0 2,050 (V18 I 2,050 | o (VIR [P 4,971,995 | .o 0 o 31,205 | .o 31,205 | ..... 117,865 | 03/15/2023. | 3FE............
DELAWARE NORTH COMPANIES INC
24617# AA 9 [BOSTON No. o [ 05/14/2019. [ VAMOUS......oourvervreirerirerisseisssinnies | covnersessiesississsesenss | ceveenenns 182,996 | .....co.... 182,996 | ........... 182,996 182,996 0 0 0 0 0 182,996 0 0 (1] 3,495 | 11/14/2034.| 2PL.............
DEUTSCHE MORTGAGE SEC INC 2004-
251563 FB 3 [4-5AR1 . | 06/01/2019. | Paydown 17,151 17,151 16,132 16,427 0 724 0 724 0 17,151 0 0 0 317 | 06/25/2034. | 1FM............
Deutsche Mortgage Securities SERIES
25157F  AK 0 |2005 .. | 06/01/2019. | Paydown 66,984 66,984 64,389 64,510 0 2474 (V18 2474 0 66,984 0 0 (V18— 1,259 | 06/26/2035. | 1FM............
254010 AD 3 |DIGNITY HEALTH 3.812% 11/01/24......... .. | 06/18/2019. [ JP MOIGaN. .....ccoureermreermeeereeesnenes | coreeeerneeeeseeessneens | oevees 10,489,800 | ...... 10,000,000 | ...... 10,253,100 | .......... 10,173,245 | oovvennnd (O [ (QPACRE) - (V[N IO (PRI | (V[ [ 10,160,610 | ovvevrneernad 0. 329,190 | ........ 329,190 | ..... 242,486 | 11/01/2024. | 1FE............
DISCOVERY COMMUNICATIONS
25470D AC 3 |5.050% 06/01/ .1 06/20/2019. | Call  102.5040...........omvrererrererres | crvrerererienerieseiienns | e 13,838,040 | ...... 13,500,000 | ...... 13,824,325 | .......... 13,559,494 | .o (U [ (19,246) | ..oovvvvvneen: (V1N IO (2 | E— (V[ [ 13,540,247 | oovvererennnd 0. (40,247) | ......... (40,247)| .....714,896 | 06/01/2020. | 2FE............
DOMINION ENERGY GAS HOLDINGS
257375 AH 8 [3.600% 12 . | 05/14/2019. | Deutsche Bank 5,086,800 | ........ 5,000,000 | ........ 5,060,900 5,038,180 (VI [ (2,253) 0 (2,253) 0 5,035,928 0 . 50,872 | .oovooo.. 50,872 | ....... 75,500 | 12/15/2024. | 1FE...........
Dominos Pizza Master Issuer L SERIES
25755T AH 3 |201 . | 04/25/2019. | Paydown 18,750 18,750 18,750 18,750 0 0 0 0 0 18,750 0 0 0 386 | 07/25/2047.| 2FE............
Dominos Pizza Master Issuer L SERIES
25755T AK 6 |201 .. | 04/25/2019. | Paydown 17,500 17,500 17,500 17,500 0 0 0 0 0 17,500 0 0 0 379 | 07/25/2048.
260543 CC 5 |[Dow Chem Co 4.250% 11/15/20 .1 06/19/2019. | Call 1027677 ......cvoovereerrrineiinns | cevveerierieeiseessenis | creeens 8,221,418 | ...... 8,000,000 | ........ 7,979,440 0,995,295 | iiiieen0 | e 1136 | (1] 1136 | e 0 [ v 7,996,431 0 3,569 3,569 | ... 423,529 | 11/15/2020.
26884L AA 7 |EQTCORP 8.125% 06/01/19 .. | 06/01/2019. | Maturity. 2,000,000 2,000,000 | ........ 1,993,360 | ............1,999,618 0 382 0 2,000,000 0 0 0| 81,250 | 06/01/2019.
278265 AD 5 |Eaton Vance Corp 3.625% 06/15/23 .. | 06/12/2019. | Keybanc Capital Markets..........cc..c.. | weoveeeerrneeernncennenens | ceneee 10,333,700 | ...... 10,000,000 | ...... 10,061,300 | .......... 10,036,370 0 (3,425) (V[ [ 10,032,945 | o0 | e 300,755 | ........ 300,755 | ... 180,243 | 06/15/2023.
278642 AL 7 |EBaylnc 3.450% 08/01/24 .. | 06/19/2019. | Barclays Capital............couveeeereerneeee | worrmeeernmeernneeinneens | ceveeens 5,135,300 | ........ 5,000,000 | ........ 4,903,350 | ..o 4,939,935 | .o | e 4,608 | (V18 IO 4,608 | oo (VI [P 4,944,543 I - 190,757 | ... 190,757 | ..... 153,333 | 08/01/2024.
291011 BA 1 |Emerson Elec Co 5.000% 04/15/19........... o+ | 04/15/2019. | MALULIY......vvvoervereeerreecsneeeenneeens [ cerneeeiiseeeiseeesneens | creeeens 3,000,000 | ........ 3,000,000 2,971,650 2,998,980 | .oovvivrrrrnnn0 | 1,020 | i (V18 I 1,020 0 3,000,000 0 0 0 o 75,000 | 04/15/2019.
29275Y AB 8 |ENERSYS 5.000% 04/30/23.. ...| .. | 04/23/2019. | Various ,083,450 7,000,000 | ........ 7,105,000 ....7,060,374 0 (4,164) 0 7,056,210 | o0 | 127,240 | ... 27,240 | 169,514 | 04/30/2023.
ENLINK MIDSTREAM PARTNER  4.400%
29336U AB 3 |04/01/ .. | 04/22/2019. | MArkEtAXESS.......couvverrrernerernreenns | werveeeiseeeiseeeisneens | cveeenns 4,973,450 5,000,000 5,095,925 5,056,778 0 (3,211) 0 5,053,567 0. (80,117) | ...c..... (80,117)| ..... 124,056 | 04/01/2024.
32051D 3J 9 |First Horizon Asset Sec Inc SERIES 2004-. | .. | 06/01/2019. | Paydown 39,012 39,012 37,622 37727 | o0 | 1,285 | (V1N 1,285 0 39,012 0 0 (V10 703 | 06/25/2034.
35671D AU 9 |Freeport McMoRan Inc  3.550% 03/01/22.. | .. | 04/22/2019. | MArketAXESS........cvvurrererererirnnees [ oveerereeesssesineenins | cevenad 4,960,400 | ........ 5,000,000 | ....... 4,974,100 | ..o 4,990,218 0 910 (VIR [P 4,991,128 | .o 0 .. (30,728) | ......... (30,728)| ..... 114,882 | 03/01/2022.
3733IN  AH 4 |GEORGIA-PACIFIC LLC 3.600% 03/01/25] .. | 05/23/2019. | Cantor Fitzgerald...........cccocurmrrinee [ rneeremerrirmmerrnenninns | cevv 5,155,850 | ........ 5,000,000 | ........ 5,078,000 5,049,823 [V I (3,071) 0 (3,071) 0 5,046,752 0. 109,098 | ........ 109,098 | ... 133,500 | 03/01/2025.
375558 BF 9 |Gilead Sciences Inc 3.650% 03/01/26....... .. | 06/19/2019. | Jefferies & COo.........oouvvrvervirerriiienins | e | oo 15,651,450 | ...... 15,000,000 5,009,550 | .......... 15,006,692 0 (470) 0 (470) (V[ 15,006,222 | ...oocovvvrn0 | i 645,228 45,228 | ..... 441,042 | 03/01/2026.
Goodgreen Trust SERIES 20171A CLASS
38217V AA 8 |A . [ 06/15/2019. [ PQYAOWN.......coorvvrrirerireirnriseiineiins | covneiseeriseississesnns | cevinnenns 191,934 | ...ccooee. 191,934 | ... 191,844 191,845 0 88 0 88 0 191,934 0 0 0 2,917 | 10/15/2052.
HYATT HOUSE Ground Lease Trust A-
39949 AA 0 |2017B .. | 06/15/2019. | Redemption  100.0000 667 667 667 667 0 0 0 0 0 667 0 0 0 14| 10/15/2047.
399504 AA 2 |MARRIOTT GROUND 4.480% 11/15/39... | .. | 06/15/2019. | Redemption ~ 100.0000. 54,652 54,652 54,652 54,652 0 0 0 0 0 54,652 0 0 (V18— 1,021 | 11/15/2039.
HERO Funding Trust SERIES 20164A
40417Q  AA 3 |CLASSA .1 06/20/2019. | PQYOWN........vovmrverreernreernneesnneeens | seeeeseeesssseessnneessnnes | onseeeenns 134,519 | oo 134,519 | oo 134,329 134,332 0 187 0 187 0 134,519 0 0 0 2,060 | 09/20/2047. | 1FE............




9'6030

Statement as of June 30, 2019 of the  Lif@ 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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity 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)
HERO Funding Trust SERIES 20164A
40417Q AC 9 |CLASSA .| 06/20/2019. [ PAYAOWN.......ovovuverreeercrrrieererenirins | covrevesismseesrisenseneses | wovnenenes 107,615 | ..oconeee 107,615 | ...coueee 110,276 110,219 0 (2,604) 0 (2,604) 0 107,615 0 0 (V18— 1,981 | 09/20/2047. | 1FE............
HARDWOOD FUNDING LLC M-17
41242+ AN 2 |3.370% 06/07 .. | 06/07/2019. | Maturity 6,000,000 6,000,000 6,000,000 6,000,000 0 0 0 0 0 6,000,000 0 0 0. 101,100 | 06/07/2019. | 1FE............
412822 AD 0 |Harley Davidson Inc 3.500% 07/28/25....... .. | 05/14/2019. | Barclays Capital............ccccuveeererevees | covvermererivemnerenirnes | cevevens 4,943,200 5,000,000 5,024,700 5,017,056 0 (896) 0 (896) 0 5,016,161 (VN (72,961) | ......... (72,961)] ..... 140,000 | 07/28/2025. | 1FE............
HATCHET RIDGE WIND Cert R-7 5.950%
41884# AA 9 |12/ .. | 06/14/2019. | Redemption ~ 100.0000 354,572 354,572 354,572 354,572 0 0 0 0 0 354,572 0 0 (VN 10,549 | 12/14/2029.
42208@ AA 8 |Home Depot (HD Salem) Notes2and 5 6.|.. | 06/30/2019. | Redemption ~ 100.0000..........ccccco. [ wovreririvemneniieriinnns | covevirs 101,443 | ........... 101,443 | ........... 101,443 101,443 0 0 0 0 0 101,443 0 0 (VR 2,730 | 11/30/2030.
Hero Funding Trust SERIES 20151A
42770 AA 1 |CLASSA . | 06/20/2019. | Paydown 245,605 245,605 245,494 245,500 0 105 0 105 0 245,605 0 0 (] 4,027 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20152A
427700 AA 1 |CLASSA .| 06/20/2019. [ PAYAOWN.......ovovuverreeereerrivereneeinin | coveeresssseessisensenenes | sonsnenes 180,870 | ..o 180,870 | ..o 180,850 180,850 0 20 0 20 0 180,870 0 0 0 3,083 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20161A
42770V AA 9 |CLASSA .| 06/20/2019. [ PAYAOWN.......ovovuverreeercrrrieerererirs | ceerevesssseeesesennenenes | coveenenes 112,620 | ... 112,620 | ... 112,610 112,610 0 10 0 10 0 112,620 0 0 (V18— 1,968 | 09/20/2041. | 1FE............
HERO Funding Trust SERIES 20162A
42770W AA 7 |CLASSA .| 06/20/2019. | Paydown 267,552 267,552 268,930 268,904 0 [ e (1,352) 0 (1,352) 0 267,552 0 0 (VI 4,288 | 09/20/2041.| 1FE............
HERO Funding Trust SERIES 20163A
42770X AA 5 |CLASSA .| 06/20/2019. [ PAYAOWN........ooouvereeereririieneniiins | conrevevissesisisisnennnes | onnenes 123,159 | .ccoe 123,159 | oo 121,773 121,793 (U I 1,366 | oo (VN IO 1,366 0 123,159 0 0 (V1N 1,614 | 09/20/2042. | 1FE............
Hero Funding Trust SERIES 20163A
42770X AC 1 |CLASSA . [ 06/22/2019. [ PYAOWN.......coorvverirerirneirnnrineiineiins | cvneriesriesissiseisines | ceveseenns 100,538 | ....ccveee. 100,538 | ........... 103,050 102,968 0 (2,430) 0 (2,430) 0 100,538 0 0 0| s 1,673 | 09/20/2042. | 1FE............
HERO Funding Trust SERIES 20173A
42771A  AB 2 |CLASSA . | 06/20/2019. | Paydown 356,711 356,711 365,559 365,444 (0] (8,733) 0 (8,733) 0 356,711 0 0 0 5,950 | 09/20/2048. [ 1FE............
HERO Funding Trust SERIES 20172A
42771L  AC 6 |CLASSA .| 06/20/2019. [ PAYAOWN.......ovoommerreeerernrieereneninin | covrevesssseeerisenseneses | sovnenenes 144,958 | ........... 144,958 | ........... 148,564 148,508 [V [ (3,550) 0 (3,550) 0 144,958 0 0 0 2,563 | 09/20/2048. | 1FE............
Hero Funding Trust SERIES 20153A
427717 AA 3 |CLASSA .| 06/20/2019. | Paydown 272,588 272,588 272,608 272,607 0 (19) 0 (19) 0 272,588 0 0 (V1N - 4,795 | 09/20/2041. | 1FE............
HOMEBANC MORTGAGE TRUST SERIES
43739E  AJ 6 |20042CLA .. | 06/25/2019. | Paydown 271,687 271,687 244179 241,461 (V1 [ 30,227 0 30,227 0 271,687 0 0 (VR 4,333 | 12/25/2034. | 1FM............
44416* AB 2 |HUDSON TRANSLLC 4.420% 05/31/33.. | .. | 05/31/2019. | Redemption ~ 100.0000................. 30,750 30,750 19,987 19,987 0 0 0 0 0 19,987 0 [ 10,763 | .......... 10,763 | ... 680 | 05/31/2033. | 2PL.............
JP Morgan Chase Comm Mtg Sec REMIC
46627Q BC 1 |Ser . 05/01/2019. | PaYOWN........vovmrverrrirrrirenrireniins | cevverseerisseesissesinees | ovseenenns 199,631 | covveveeee 199,631 | covvvveee. 180,603 198,859 0 772 0 772 0 199,631 0 0 0 3,891 | 06/12/2043. | 1FM............
JP MORGAN MORTGAGE TRUST
46640M AA 8 |SERIES 20133 CL oo [ 06/01/2019. | PAYAOWN......ccoverrrerermererirerrreinreens | ceerivisesesessessresenns | soeererines 139,435 | oo 139,435 139,115 0 320 0 320 0 139,435 0 0 (VN I 1,692 | 07/25/2043.
485134 BL 3 |Kansas City Power & Light 7.150% 04/01. | .. | 04/01/2019. | Maturity ,000,000 | ........ 7,000,000 ....6,999,750 0 250 0 250 0 ....7,000,000 0 0 (VN 250,250 | 04/01/2019.
Lehman UBS Comm Mtg Trust REMIC Ser
50180L AD 2 (20 oo [ 06/1172019. | PAYAOWN......ccorovrrvevermerevererrreiernens | cevvesernesesesenesesenns | coeerereees 168,811 | ..o 168,811 | ...coccee. 113,001 123,470 (V1 IO 45341 | o (VI O 45,341 0 168,811 0 0 (V[ - 4,446 | 04/15/2041.
52467@ AJ 4 |Stop & Shop 7.539% 11/15/26...........coneee. .. | 06/15/2019. | Redemption ~ 100.0000................. 57,284 57,284 57,876 57,548 0 (12) 0 (12) 0 57,536 0 (251) (251) woeeees 1,793 | 11/15/2026.
MACYS RETAIL HLDGS INC  3.625%
55616X AL 1 |06/01/24 .. | 04/23/2019. [ VaNIOUS........ocvvorrreeerieeerieserienesins | coveeeiieseiissssisnnins | cevviens 7,095,385 | ........ 7,314,000 | ........ 6,986,527 | ....ccoeeees 7,080,337 | v [V I 12,087 | oo (VN O 12,087 | oo (V10 [P 7,092,424 0 2,961 2,91 | ... 106,053 | 06/01/2024. | 2FE............
571748 AU 6 |Marsh & Mclennan 4.050% 10/15/23......... .. | 06/12/2019. | Morgan Stanley DWD 3,662,445 | ........ 3,495,000 | ........ 3,761,843 3,672,179 0 [ e (16,555) | ..oovnvcenn: (VN (16,555) 0 3,655,625 [V - 6,821 | ... 6,821 | ...... 93,972 | 10/15/2023. | 1FE............
MASTR ALTERNATIVE LOANS TRUST
576434 CU 6 |SERIES 200 .1 06/01/2019. [ PaYdOWN.........coervveeersernriiinneniiirns | conreveeiisesssiisneniies | v 138,916 | ........... 138,916 | ........... 145,514 144,502 0 | v (5,587) 0 (5,587) 0 138,916 0 0 0 3,355 | 03/25/2033. | 1FM............
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MILLENNIUM PIPELINES Series A Note A-
60040# AA 0 (31 .| 06/30/2019. | Redemption  100.0000................. 97,908 97,908 97,908 97,908 0 0 0 0 0 97,908 0 0 0 2,609 | 06/30/2027. | 1PL.............
MILLENNIUM PIPELINES Series B Note B-
60040# AB 8 (25 .| 06/30/2019. | Redemption  100.0000................. 56,485 56,485 56,485 56,485 0 0 0 0 0 56,485 0 0 (VR 1,695 | 06/30/2032. | 1PL.............
MONTEFIORE MEDICAL CENT 2.895%
61237W AC 0 |04/30/3 .. | 04/20/2019. | Redemption ~ 100.0000...........ccvver | covveverrereririseririiir | covererines 100,000 | ... 100,000 | .......... 100,000 100,000 0 0 0 0 0 100,000 0 0 (1 - 1,448 | 04/20/2032.
617446 8C 6 |Morgan Stanley 4.000% 07/23/25............ .. | 06/25/2019. | Citigroup GIODAL..........covveevvveerrerens | oo | oo 5,351,850 | ........ 5,000,000 |........ 5,117,700 5,082,297 [V I (5,463) 0 (5,463) 0 5,076,834 0] ... 275,016 | ........ 275,016 | ..... 185,556 | 07/23/2025.
62425* 5 | Mountain Prairie Wind Notes 30 and 31 .| 06/15/2019. | Redemption  100.0000 223,641 223,641 223,641 223,641 0 0 0 0 0 223,641 0 0 (VN I 7,335 | 03/25/2030.
MUSTANG HILLS LLC No. 11 5.150%
628194 5 | 11/30/ . | 05/31/2019. | Various 207,822 207,822 207,822 207,822 0 0 0 0 0 207,822 0 0 0 5,351 | 11/30/2035. | 2PL.............
NFL VENTURES Ser 2015-A Tranche C
62927# AF 3 |[No.RC- .| 04/15/2019. | Redemption ~ 100.0000..........cccees | corvrrevermeerrevernerenes | worrinenns 139,909 | .oovvve 139,909 | oo 139,909 139,909 0 0 0 0 0 139,909 0 0 (V18— 2,434 | 04/15/2031. | 1FE............
NFL VENTURES Ser 2015-A Tranche D No
62927# AG 1 |RD- .. | 04/15/2019. | Redemption ~ 100.0000..........cevver | covrevermmmrerermerereeerns | coverereees 107,521 | oo 107,521 | oo 107,521 107,521 0 0 0 0 0 107,521 0 0 (VN 1,919 | 04/15/2032.
631103 AD 0 |Nasdaq Stock Market Inc 5.550% 01/15/2. | .. | 05/01/2019. | Call ~ 101.9527 2,039,053 2,000,000 2,003,180 2,000,458 0 (144) 0 (144) 0 2,000,314 (V1 (AL p— (314) | ..... 127,237 | 01/15/2020.
64079* AB 8 |Neptune Regional Transmission 6.210% 0| .. | 06/30/2019. | Redemption ~ 100.0000................. 60,875 60,875 60,875 60,875 0 0 0 0 0 60,875 0 0 (V[ 1,890 | 06/30/2027.| 1PL.............
64760@ AA 2 |NEW ORLEANS ENY 4.270% 08/15/32.... | .. | 06/15/2019.| Redemption ~ 100.0000................. 60,850 60,850 60,850 60,850 0 0 0 0 0 60,850 0 0 (1 - 1,083 | 08/15/2032. | 1.....ccoeevvvnees
64761 AA 3 |NEW ORLEANS 4.467% 03/15/33............ .. | 06/15/2019. | Redemption ~ 100.0000................. 57,426 57,426 57,426 57,426 0 0 0 0 0 57,426 0 0 (1 - 1,070 | 03/15/2033.
651229 AK 2 |Newell Rubbermaid Inc 4.700% 08/15/20.. | .. | 04/23/2019. | MarketAxess. 2,034,140 2,000,000 | ........ 2,038,080 2,007,890 [V [ (1,481) 0 (1,481) 0 2,006,409 0 o 27,731 | e 27,731 | ...l 65,278 | 08/15/2020.
651229 AQ 9 |Newell Rubbermaid Inc 4.000% 12/01/24.. | .. | 06/19/2019. | JP MOIGaN.......ccooeurvvemrmmmmrivermnreriiires [ covvsreviiisenisiiinnines | cevenens 3424210 | ........ 3,380,000 | ........ 3,402,257 3,394,012 [V I (1,049) 0 (1,049) 0 3,392,964 0 o 31,247 | oo 31,247 | ....... 75,111 | 12/01/2024.
655844 BC 1 |Norfolk & Southn Corp 5.900% 06/15/19... .. | 06/15/2019. | MatUFitY........ccovvvvurmrvicimnnriiiiscininns [ v | cevvnees 5,000,000 | ........ 5,000,000 | ........ 4,987,500 | .....cooeo.s 4,999,275 0 725 0 725 0 5,000,000 0 0 0 . 147,500 | 06/15/2019.
67389M AC 5 |Oaks 2015-1 Series 2015-1 3.500% 04/25 | .. | 06/01/2019. | Paydown 245,641 245,641 246,294 246,214 0 (573) 0 (573) 0 245,641 0 0 (VN 3,760 | 04/25/2046.
675232 AA 0 |Oceaneering IntlInc 4.650% 11/15/24....... .. | 04/22/2019. | MarketAXESS........cvvererrernerirareinns [ wenerrinesinneerinnenies [ cevveens 1,081,030 | ........ 1,153,000 | ........ 1,148,549 1,150,132 0 133 0 133 0 1,150,265 | ......cccceee00 | oo (69,235) | ......... (69,235) | ....... 23,680 | 11/15/2024.
OHANA MILITARY COMM LLC 2.650%
677071 AT 9 [10/01/2 . | 05/06/2019. [ S€APOTt GIOUP.........vvuervrrirrrrrrirneie | wererreerieriseessssines | cevens 11,765,074 | ...... 12,080,000 | ...... 11,368,246 | .......... 11,519,132 | oo 0 [ v 14,641 | i (1 I 14,641 | oo {1 [ 11,533,773 | oo 01... 231,302 | ........ 231,302 | ..... 193,921 | 10/01/2026. | 1FE............
OHANA MILITARY COMM LLC 2.650%
677071 AT 9 [10/01/2 .| 04/01/2019. | Redemption  100.0000................. 640,000 640,000 602,291 610,285 (U I 1,614 | oo (V18 I 1,614 0 611,899 0 oo 28,101 | .oooenee 28,101 | ........ 8,486 | 10/01/2026. | 1FE............
OHANA MILITARY COMM LLC 6.000%
677071 AU 6 [10/01/5 .| 04/01/2019. | Redemption  100.0000................. 35,048 35,048 42,388 42,002 0 (52) 0 (52) 0 41,950 (V] I (6,902) | ...ovveen. (6,902) | ......... 1,051 | 10/01/2051. | 1FE............
OHIO NAT FINANCIAL SRVS 6.375%
67740Q AF 3 |04/30/2 .. [05/10/2019. | Call  103.4210........crrvverrrrreernnes [ crverrsererinsneseessnns | ceereens 9,898,424 | ........ 9,571,000 | ...... 10,895,626 9,819,813 0 0 9,754,880 01..(183,880)] ....... (183,880) | .....649,448 | 04/30/2020.
69349L AG 3 |PNCBANKNA 2.700% 11/01/22............. .. | 06/11/2019. | Keybanc Capital Markets................. | .ccoeeevrerervenriieniins | e 10,020,400 | ...... 10,000,000 | ........ 9,724,400 9,841,284 0 0 9,858,889 0. 161,511 | ........ 161,511 | ..... 166,500 | 11/01/2022.
69359 AA 0 |PGA Tour Investments Finance 7.400% 06| .. | 06/15/2019. | Redemption  100.0000 250,491 250,491 250,491 250,491 0 0 0 0 0 250,491 0 0 0 . (3,784) | 06/15/2019.
Pacefunding SERIES 20181A CLASS AB
69373V AB 1 |45 . | 05/01/2019. | Paydown 0 0 0 0 0 0 0 0 0 0 0 0 0 (2,167) | 09/20/2049.
Pacefunding SERIES 20181A CLASS BA
69373V AC 9 |6.1 .| 09/20/2018. | Paydown 331,472 331,472 331,472 331,472 0 0 0 0 0 331,472 0 0 (V18— 9,885 | 09/20/2049. | 2AM............
Pacefunding SERIES 20181A CLASS BA
69373V AC 9 |6.1 . 05/01/2019. [ PAYAOWN.......vooomervrererrreeereenrrininns | crevevereessesernesesenes | veveenne (331,472) | .......... (331,472) | covevne (331,472) (331,472) 0 0 0 0 0 (331,472) 0 0 (VN 8,769 | 09/20/2049. | 2FE............
Pacefunding SERIES 20181A CLASS BB
69373V AD 7 |6.1 .1 09/20/2018. | Paydown 227,363 227,363 227,363 227,363 0 0 0 0 0 227,363 0 0 0 . (4,520) | 09/20/2049. | 2AM............
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Pacefunding SERIES 20181A CLASS BB
69373V AD 7 |6.1 .. [ 05/01/2019. | PAYAOWN.......coroerveeercrrvirerrreiirnees | cevvevereererisensesesenns | veveene (227,363) | .......... (227,363) | cvvovveve (227,363) (227,363) 0 0 0 0 0 (227,363) 0 0 (V18— 1,590 | 09/20/2049.
694308 GJ 0 |Pacific Gas & Elec Co 5.800% 03/01/37.... | .. | 04/01/2019. | Citigroup GIObal............ccvvveverrereeens [ ovrerrrererseririvinnenes | cevenens 4,825,000 | ....... 5,000,000 | ........ 4,659,000 ....4,659,000 0 0 0 0 0 ....4,659,000 03/01/2037.
694308 HN 0 |Pacific Gas & Elec Co 4.250% 03/15/46.... | .. | 04/01/2019. | Citigroup GIObal.............ccevveverrereeens [ oorerrverirmseririvrnnenns | ceveoene 1,186,045 | ........ 1,442,000 | ........ 1,128,495 | ............1,128,495 0 0 0 0 0 ....1,128,495 03/15/2046.
694308 HY 6 |Pacific Gas & Elec Co 3.950% 12/01/47....| .. | 04/05/2019. | Various 2,591,875 3,250,000 | ........ 2,459,730 2,459,730 0 0 0 0 0 2,459,730 12/01/2047.
72703P AB 9 |Planet Fitness Master Issuer SERIES 2018 | .. | 06/05/2019. | Paydown 42,500 42,500 42,500 42,500 0 0 0 0 0 42,500 0 0 0 992 | 09/05/2048.
74922T AA 4 |Residential Accredit Loans, | SERIES 200.. | .. | 06/25/2019. | Paydown 30,439 30,439 28,765 0 (U I 1,674 | oo (VN 1,674 0 30,439 0 0 0 218 | 05/25/2037.
749227 4 | Residential Accredit Loans, | SERIES 200.. | .. | 04/25/2019. | Paydown 18,239 18,239 17,236 0 (V0 [P 1,003 | v (VN 1,003 0 18,239 0 0 0 .80 | 05/25/2037.
Renew 2017-1 SERIES 20171A CLASS A
75973L AA 6 |36 .. | 06/20/2019. | Paydown 73,146 73,146 73,127 70,511 0 2,635 (V18 2,635 0 73,146 0 0 (1 - 1,599 | 09/20/2052. | 1FE............
S&E REPLACEMENT POWER 4.120%
78512 AA 5 |05/31/29 ..| 06/30/2019. | Redemption ~ 100.0000..........ccceues [ corrrrerererirmmirnmnienies | cererrinnes 105,948 | ........... 105,948 | ........... 105,948 105,948 0 0 0 0 0 105,948 0 0 (|} 1,820 | 05/31/2029. | 1FE............
SCHLUMBERGER HLDGS CORP
806851 AG 6 [4.000% 12/21/2 .. | 04/11/2019. | Tax Free Exchange. 918,190 935,000 917,338 917,596 0 595 0 595 0 918,190 0 0 0| e 10,685 | 12/21/2025. | 2FE............
SCHLUMBERGER HLDGS CORP
806851 AK 7 [3.900% 05/17/2 .. | 04/11/2019. | Exchange. 982 982 922 0 0 0 0 0 0 922 0 59 59 0 [ 05/17/2028.| ?7.....ovevveeee
SEQUOIA MORTGAGE TRUST SERIES
81744F HK 6 |20053 CLAS .. | 06/20/2019. | Paydown 72,299 72,299 65,589 67,200 0 5,099 (V[ 5,099 0 72,299 0 0 0 923 | 05/20/2035. | 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81744Y AB 2 |20134 CLAS .. | 06/01/2019. | Paydown 74,826 74,826 67,112 68,204 0 6,622 (VN 6,622 0 74,826 0 0 [V 783 | 04/25/2043.| 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81745A AB 3 |20135CLAS .. | 06/01/2019. | PaYdOWN..........cvvvrireirineineiierienirens [ eeriesiesisssissnsienies | cereneinens 183,576 | .coveveee. 183,576 | .coveveee. 172,456 173,983 0 9,593 (1] 9,593 0 183,576 0 0 0 2,300 | 05/25/2043.| 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81745F AB 2 [20123 CLAS .. | 06/01/2019. | Paydown 89,825 89,825 85,166 85,713 ([ I A3 | (1] R 4113 0 89,825 0 0 0 s 1,233 | 07/25/2042. | 1FM............
83421# AA 1 [SOLGENLLC 3.930% 09/30/36................ .. | 06/30/2019. | VaTIOUS.......oevecveererrireireriseiiseries [ eerieeiseisssiisnsiennes | ceveeeiens 124,066 | ........... 124,066 | ........... 124,066 124,066 0 0 0 0 0 124,066 0 0 0| 2,438 | 09/30/2036. | 2PL.............
Sonic Capital LLC SERIES 20181A CLASS
83546D AF 5 |A2 .. | 06/20/2019. | Paydown 33,750 33,750 33,887 33,884 0 (134) 0 (134) 0 33,750 0 0 0 566 | 02/20/2048.
84858@ AA 3 |SPIRIT 2015-1 4.930% 04/01/23.... .. | 04/01/2019. | Redemption ~ 100.0000.. 297,778 297,778 297,778 297,778 0 0 0 0 0 297,778 0 0 (VI 7,340 | 04/01/2023.
84860* AB 9 |Spirits of St. Louis BB Club No. R-22 .| 06/30/2019. | Redemption  100.0000 17,606 17,606 17,606 17,606 0 0 0 0 0 17,606 0 0 0 339 | 03/31/2033.
SPIRITS NEWCO No. R-43 5.300%
848609 AA 1 |06/30/36 .. | 06/30/2019. | Various 33,401 33,401 33,401 33,401 0 0 0 0 0 33,401 0 0 0 885 | 03/31/2033. | 2PL.............
84861C AB 1 | Spirit Master Funding LLC 2014-4A Class... | .. | 06/01/2019. | Paydown 250,029 250,029 249,420 249,417 0 612 0 612 0 250,029 0 0 (V[ 4,825 | 01/20/2045. | 1FE............
STADIUM FUNDING TRUST No. 57
85234# AB 1 |5.000% 04 .. | 04/01/2019. | Redemption  100.0000................. 226,601 226,601 226,601 226,601 0 0 0 0 0 226,601 0 0 0 5,665 | 04/01/2039.
863667 AF 8 |Stryker Corporation 3.375% 05/15/24........ oo [ 05/14/2019. | JP MOFGaN........cooourrivieiirivisenines [ covveresisiiisnessiinnes | cevveees 5,105,850 | ........ 5,000,000 | ........ 5,002,900 5,001,927 0 (123) 0 (123) 0 5,001,805 0. 104,045 | ........ 104,045 | ....... 84,844 | 05/15/2024.
SUNRUN CALLISTO ISSUER LLC SERIES
86772D AA 4 |20181 .. | 04/30/2019. | Paydown 30,272 30,272 29,826 29,826 0 446 0 446 0 30,272 0 0 0 580 | 04/30/2049.
SunStrong 2018-1 Issuer LLC SERIES
86803N AA 5 |20181 . | 05/20/2019. | PAYAOWN.......corerrrevererevirerrreieriens | cevvevennesesessesssesenns | soeerereees 113,444 | ........... 113444 | ........... 113,411 113,409 0 35 0 35 0 113,444 0 0 0 3,079 | 11/20/2048. | 1FE............
TD AMERITRADE HOLDING CO  3.006%
87236Y AG 3 [11/01/ .. | 04/25/2019. | ATHENE 501,125 500,000 500,000 500,000 0 0 0 0 0 500,000 (V] - 1,125 | s 1125 | o 7,622 | 11/01/2021. | 1FE............
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Taco Bell Funding LLC SERIES 20161A
87342R AB 0 |CLAS .| 05/25/2019. | Paydown 36,250 36,250 36,371 36,363 0 (113) 0 (113) 0 36,250 0 0 (VI O 793 | 05/25/2046. | 2FE............
Taco Bell Funding LLC SERIES 20161A
87342R AC 8 |CLAS .| 05/25/2019. | Paydown 19,375 19,375 20,614 20,567 [V [ (1,192) 0 (1,192) 0 19,375 0 0 (V[ 481 | 05/25/2046. | 2FE............
Taco Bell Funding LLC SERIES 20181
87342R AE 4 |CLASS .| 05/28/2019. | Paydown 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 906 | 11/25/2048. | 2FE............
Tenaska Gateway Partners 144A  6.052%
88031V AA 7 |1 . | 06/30/2019. | Redemption ~ 100.0000..........cccores | wormrrrerrermrimriranirnnns | cevereninns 112,914 | .. 112,914 | ... 112,914 112,914 0 0 0 0 0 112,914 0 0 (1[N 3,417 | 12/30/2023. | 2FE............
TES LLC SERIES 20171A CLASS A
88159D AA 3 |4.330%1 .. | 04/20/2019. | Paydown 79,044 79,044 79,033 79,028 0 16 0 16 0 79,044 0 0 (1] 1,711 | 10/20/2047.
88307 AA 3 |TEXOMAWIND LLC 4.120% 06/30/34..... .. | 06/30/2019. | Redemption ~ 100.0000................. 363,570 363,570 363,570 363,570 0 0 0 0 0 363,570 0 0 0 s 7,490 | 06/30/2034.
887315 BN 8 |Time Warner Inc 6.625% 05/15/29 .. | 06/05/2019. | Tax Free EXChange.........cocceeereeeneeee | wovnreerrnneeinneinnnnins | cevvenns 5,092,836 | ........ 5,000,000 | ........ 5,151,300 5,095,667 0 (2,831) 0 (2,831) 0 5,092,836 0 0 0 . 170,625 | 05/15/2029.
887317 AE 5 |Time WarnerInc 6.200% 03/15/40 .. | .| 06/05/2019. | Tax Free EXChanGe............couveeemveees | conveerrmeeommeeinneenns | cevenn 3,954,469 | ........ 4,000,000 |..... 3,946,720 3,954,018 0 450 0 450 0 3,954,469 0 0 0 . 128,000 | 03/15/2040.
887317 AH 8 |Time WarnerInc 6.100% 07/15/40............ .. | 06/05/2019. | Tax Free EXChange.........cocceeveereeee | covnmeernneeianeeinnnins [ cevveens 1,998,817 | ........ 2,000,000 |........ 1,998,620 | ........... 1,998,805 0 12 0 12 (V1 [P 1,998,817 0 0 (VN 63,000 | 07/15/2040.
89307# AA 7 | TRANS BAY CABLE 2.930% 06/30/47...... .. | 06/30/2019. | Redemption ~ 100.0000................. 87,000 87,000 87,000 87,000 0 0 0 0 0 87,000 0 0 (VN 1,275 | 06/30/2047.
89417E AF 6 | TRAVELERS COSINC 5.900% 06/02/19. | .. | 06/02/2019. [ MAHUIY.........cccorrrreeermerreernerriiins | ceererisernenesisnensnines | conveens 7,000,000 | ........ 7,000,000 | ........ 7,473,400 | ..ocoor 7,026,505 | ...oovverrrrennne (V0 [ (26,505) 0 (26,505) (V1 [ 7,000,000 0 0 0 ... 206,500 | 06/02/2019.
UNITED AIR 2016-2 APTT 3.100%
90932D AA 3 |04/07/3 .. | 04/07/2019. | Redemption ~ 100.0000..........cccvver | covrevermrrerererirerer | coverenenes 132,155 | oo 132,155 | oo 132,155 132,155 0 0 0 0 0 132,155 0 0 0 2,048 | 10/07/2028.
911312 AK 2 |United Parcel Service 5.125% 04/01/19.... | .. | 04/01/2019. | MALUTItY.........covvveermcrrreemrcrrieiinnirens [ cooreererisinneneiienenes | ceveee 10,000,000 | ...... 10,000,000 | ........ 9,992,900 9,999,783 0 217 0 217 (V[ [ 10,000,000 0 0 0. 256,250 | 04/01/2019.
91159H HK 9 |USBancorp 3.600% 09/11/24................... .. | 05/14/2019. | Keybanc Capital Markets................ | cooevvvererevvererieniis | oo 5,155,800 | ........ 5,000,000 5,033,250 5,021,809 (VI I (1,305) 0 (1,305) 0 5,020,504 0. 135,296 | ........ 135296 | ..... 122,500 | 09/11/2024.
91324P  CP 5 |UnitedHealth Group Inc 3.750% 07/15/25. | .. | 06/11/2019. | Citigroup GIODAL.........ccccccccvevsvvins [ [ s 11,567,160 | ...... 11,000,000 | ...... 11,039,910 | ..cceeen. 11,027,709 | ..o 0 [ e (1,714) 0 (1,714) (V) 11,025,995 | ...cooevvveenn: 0. 541,165 | ........ 541,165 | ... 375,833 | 07/15/2025.
VB-S1 Issuer LLC SERIES 20161A CLASS
91823A AA 9 |C .. | 06/14/2019. | Barclays Capital...........ccccuuwrmeeriiens [ covvermneriviirnneniiiines | cevveens 5,000,391 | ........ 5,000,000 | ....... 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 391 391 | 77,902 | 06/15/2046.
91845# AA 2 |Verizon Communications Inc Series A1 No. | .. | 06/15/2019. | Various 42,811 42,811 42,811 42,811 0 0 0 0 0 42,811 0 0 0 682 | 05/15/2035.
91913Y AR 1 |Valero Energy Corp 6.125% 02/01/20....... .. | 04/25/2019.| Call  102.4790 2,049,580 2,000,000 | ........ 1,999,540 | ............ 1,999,957 0 12 0 12 (0[N IO 1,999,969 0 31 K I 139,413 | 02/01/2020.
920355 AF 1 [Valspar Corp 7.250% 06/15/19.........cccvvvnne oo [ 06/15/2019. | MALULIY.......cvvvvrverrrereniirenrieneines [ eereerriinesiisessinenies | oo 6,000,000 | ........ 6,000,000 | ........ 5,995,520 5,999,710 0 290 0 290 (V] 6,000,000 0 0 0. 217,500 | 06/15/2019.
VANTAGE DATA CENTERS ISSUER
92211M AC 7 |SERIES 20181 .. | 06/16/2019. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 (VI O 127 | 02/16/2043.
92277G AE 7 |VENTASREALTYLP 3.500% 02/01/25.... | .. | 06/11/2019. | Wells Fargo FUNGS............cccvvuermeeres [ coommrrrevermeeeerinnneenes | wevevens 5,113,200 | ........ 5,000,000 | ........ 4,994,450 | ........... 4,996,461 0 236 0 236 (VIR [P 4,996,697 | ...cvvvvvrnnncd 0. 116,503 | ........ 116,503 | ..... 151,667 | 02/01/2025.
VA INTL GATEWAY No. 62 3.930%
927834 4 |06/30/30 .| 06/30/2019. | Redemption  100.0000................. 31,148 31,148 31,148 31,148 0 0 0 0 0 31,148 0 0 (V10— 612 | 06/30/2030. | 1FE............
VIVINT SOLAR FINANCING LLC SERIES
92854V 3 [20181A . | 04/30/2019. | Paydown 62,965 62,965 62,944 62,938 0 26 0 26 0 62,965 0 0 [\ 1,489 | 04/30/2048.
WAMU Mortgage Pass-Through Cer Series
92922F 4M 7 |20 .| 06/25/2019. | Paydown 76,736 76,736 72,875 75,167 (VN [OO 1,568 | vvererennnd (VN IO 1,568 0 76,736 0 0 (1 - 1,107 | 10/25/2045. | 1FM............
WENDYS FUNDING LLC SERIES 20181A
95058X AE 8 |CLASSA . 1 06/12/2019. [ Deutsche Bank............ccvrrvereneeenss | coverierineirsniiissiiens | coveean 4,937,500 | ........ 4,937,500 | ........ 4,937,500 | .....coo.... 4,937,500 0 0 0 0 (0[N IO 4,937,500 0 0 0 . 95,354 | 03/15/2048. | 2FE............
WENDYS FUNDING LLC SERIES 20181A
95058X AE 8 |CLASSA .. | 06/15/2019. | Paydown 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 (V1R 486 | 03/15/2048.
96038# AA 8 |WESTIN 4.453% 07/15/47........occonvvvnrrnneee ..| 06/15/2019. | Redemption ~ 100.0000................. 16,678 16,678 16,678 16,678 0 0 0 0 0 16,678 0 0 0 310 | 07/15/2047.
96928* FP 7 |KRAFT FOODS GRP 4.470% 01/15/35.... | .. | 06/15/2019. | Redemption ~ 100.0000...........cccvvs | corvevermemererrrrenerns | covererenes 124,655 | ........... 124,655 | ........... 124,655 124,655 0 0 0 0 0 124,655 0 0 0 2,323 | 01/15/2035. | 2.....ocvveeneves
WIND ENERGY TRANSMISSION TEXAS
97314@ AA 3 |No.33 .| 06/30/2019. [ VAIOUS.........ccrvrevermrerererrreeerererines | cosrevesssseessesenneneses | woneenenes MM | MM | 11,111 11,111 0 0 0 0 0 111,111 0 0 0 2,039 | 12/18/2034. [ 1........cconeeens
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Winwater Mortgage Loan Trust SERIES
97652P AA 9 |2014 .| 06/01/2019. [ PAYAOWN.......ovoveverreeercririeerererirnns | covvevesisseeesisensenenes | sevinenes 103,889 | oo 103,889 | oo 107,558 107,030 [V [ (3,140) 0 (3,140) 0 103,889 0 0 (V18— 1,705 | 06/20/2044. | 1FM............
WINWATER Mortgage Loan Trust Series
97653B AC 5 |2015 .| 06/01/2019. | Paydown 356,583 356,583 357,474 357,275 0 (692) 0 (692) 0 356,583 0 0 0 [ s 6,100 | 08/20/2034. | 1FM............
WORLDWIDE PLAZA TRUST SERIES
98162 AQ 9 |2017WWP CLA .| 05/10/2019. [ Morgan Stanley DWD..........cccccvuvvee | conrvvevermeenivivraneniees | e 18,118,750 | ...... 20,000,000 | ..... 17,735,004 | .......... 17,982,254 | .....cccoovvvenee. 0 | e 64,104 0 64,104 (V[ 18,046,359 | .ovvvrrrennnd 0 e 72,392 | ...t 72,392 | ..... 327,592 | 11/10/2036. | 1FM............
WYNDHAM WORLDWIDE  4.250%
98310W AJ 7 |03/01/22 . | 04/23/2019. | Barclays Capital 2,005,300 2,000,000 | ........ 1,996,140 | ............ 1,998,592 0 131 0 131 (0[N IO 1,998,723 | oovvinnnd 0 [ o 6,577 | .o 6,577 | ... 55,250 | 03/01/2022. | 3FE............
WYNDHAM WORLDWIDE  3.900%
98310W AL 2 |03/01/23 .. | 04/23/2019. | Barclays Capital 2,962,800 | ........ 3,000,000 2,994,780 2,997,598 0 167 0 167 0 2,997,765 (VN (34,965) | ......... (34,965)| ....... 76,050 | 03/01/2023.
380956 AE 2 |GOLDCORP INC 5.450% 06/09/44........... A | 04/30/2019. | Tax Free EXChange.........occovveeevenes | covnevrnerinerieeiseiinnns | cevens 12,200,971 | ...... 11,531,000 | ...... 12,223,874 | .......... 12,205,223 | ...oovvvrivennnn (0] (4,253) 0 (4,253) 0 [ 12,200,971 0 0 0| . 11,531 | 06/09/2044.
WESTJET AIRLINES LTD 3.500%
960410 AC 2 |06/16/21 A| 04/29/2019. [ Bank of AMENCA. ........ov..cererereerenees | coverveeseneeeeeisnensseens | cevneees 1,985,000 | ........ 2,000,000 |........ 1,997,280 | ............ 1,998,605 0 181 0 181 (V1 IO 1,998,785 | ...ccvvvernnncd (VI (13,785) | ........ (13,785) | ....... 26,250 | 06/16/2021.| 2FE............
02364W AV 7 |America Movil SA de CV 5.000% 03/30/20| D | 05/15/2019. [ Call ~ 102.0879.........ccccvvreeemrcrreenns | soervrirrarereririseserinns | covneeed 3,686,393 3,611,000 3,535,021 3,598,326 0 3,668 (VN IO 3,668 0 3,601,995 0 9,005 9,005 | ..... 188,237 | 03/30/2020. | 1FE............
BAT INTL FINANCE PLC 3.950%
05530Q AK 6 |06/15/25 D 06/11/2019. | CItigroup GIOBAL.......cccceereeerervverecene | eovveveeerressssneessereees | vovene 10,183,700 | ...... 10,000,000 | ...... 10,101,100 | .......... 10,069,715 | ...ocovvvvenene [V I (4,303) 0 (4,303) 0 [ s 10,065,411 | .oooeenn: 0. 118,289 | ........ 118,289 | ..... 195,306 | 06/15/2025. | 2FE............
055451 AH 1 |BHP Billiton Finance 6.500% 04/01/19...... D | 04/01/2019. | Maturity 5,000,000 | ........ 5,000,000 | ........ 4,983,950 | .......... 4,999,474 0 526 0 526 0 5,000,000 0 0 0. 162,500 | 04/01/2019. | 1FE............
BP CAPITAL MARKETS PLC 3.535%
05565Q CS 5 [11/04/24 D| 06/25/2019. | Goldman Sachs & Company............ | woeeeeeeeverneeirnenies | cevees 10,533,800 | ...... 10,000,000 | ...... 10,001,300 | .......... 10,001,060 0 (80) 0 (80) 0 | e 10,000,979 | .oovvvvvvvnnnn: 0| o 532,821 | ..o 532,821 | .... 228,793 | 11/04/2024.
12518X AA 5 [CENT CLOLP 13-19A 3.913% 10/29/25...| D| 04/29/2019. | PAYAOWN........ccvvvviimriierieeiiniiinnes | ceereeeiseiesisessieninns | oeeeieees 749,471 749,471 733,127 737,714 0 [ v 11,757 0 749,471 0 0 0| 15,001 | 10/29/2025.
COOPERATIEVE RABOBANK UA
21685W DF 1 |3.950% 11/09/ D| 06/19/2019. | Stifel, Nicolaus and Co........c..ceeuererer [ cervrerenereeeineersenins | wovveens 5,261,466 | ........ 5,100,000 | ........ 5,323,074 5,237,959 0 [ (15,952) | ..ocvvvnvrne (1] I (15,952) 0 5,222,008 0] 39,458 | oo 39,458 | ... 124,228 | 11/09/2022.
294829 AA 4 |ERICSSONLM 4.125% 05/15/22.............. D| 04/24/2019. | Stifel, Nicolaus and Co........c..cocurerer | covvrrerrneriererseernnnins | wovveens 8,606,250 | ........ 8,500,000 | ........ 8,481,885 8,493,183 0 602 0 602 0 8,493,785 0f... 112,465 | ........ 112,465 | ..... 156,807 | 05/15/2022.
MAPS LTD SERIES 20191A CLASS A
55283L AA 3 |4.458% D | 06/15/2019. | Paydown 70,168 70,168 70,167 0 0 1 0 1 0 70,168 0 0 (VI O 473 | 03/15/2044. | 1FE............
MAPS LTD SERIES 20191A CLASS B
55283L AB 1 [5.560% D| 06/15/2019. | Paydown 42,101 42,101 42,101 0 0 0 0 0 0 42,101 0 0 0 354 | 03/15/2044.| 2FE............
MAPS LTD SERIES 20191A CLASS C
55283L AC 9 [7.385% D | 06/15/2019. | Paydown 48,945 48,945 48,945 0 0 1 0 1 0 48,945 0 0 0 537 | 03/15/2044.| 3FE............
585055 BS 4 |Medtronic PLC 3.500% 03/15/25............... D| 06/03/2019. | Jefferies & Co.......c.ovrrmmirmriinmrinneins [ cevirmriverresiseiseniis | ceveeens 5,235,150 | ........ 5,000,000 | ........ 5,030,200 5,019,410 (0] (1,202) 0 (1,202) 0 5,018,208 01f... 216,942 | ........ 216,942 | ... 126,389 | 03/15/2025. | 1FE............
Pikes Peak CLO SERIES 20193A CLASS
721320 AC 7 |Bf1 D| 06/26/2019. | ATHENE 999,900 | ........ 1,000,000 | ........ 1,000,000 0 0 0 0 0 (0[N IO 1,000,000 | ...oovvrrnend 0 [ s (100) [ ovvvrrenen (100) | ......... 7,414 | 04/25/2030. | 1FE............
SENSATA TECHNOLOGIES BV 4.875%
81725W AG 8 |10/15/2 D| 04/23/2019. | Citigroup Global 2,077,760 2,000,000 | ........ 1,997,500 | ............ 1,998,522 0 86 0 86 (V1 IO 1,998,608 | ....covvvvvnnec (VN . 79,152 | ccoveees 79,152 | ...... 51,458 | 10/15/2023. | 3FE............
SENSATA TECHNOLOGIES BV 5.000%
81725W  AJ 2 |10/01/2 D[ 04/23/2019. | VAIOUS.......vvveeereveeeerereseeneeeseesnnes | covseemensssessneessssnnns | seeveees 4,088,897 | ........ 3,994,000 | ........ 4,004,045 | ... 4,001,003 0 (277) 0 (277) (V[ [P 4,000,726 | ...ccvvveernnecd (VN 88,171 | .ccovvees 88,171 | ..... 113,163 | 10/01/2025. | 3FE............
Trinitas CLO Ltd SERIES 201910A CLASS
89640A AC 0 |B D| 06/26/2019. | ATHENE 991,600 | ........ 1,000,000 | ........ 1,000,000 0 0 0 0 0 (VI [P 1,000,000 | .oooovvrernne (VN IO (8,400) | ........... (8,400) | ....... 12,188 | 04/15/2032. | 1FE............
VENTURE CDO LTD SERIES 201624A
92330W AC 1 |CLASSAT1 D 04/03/2019. | Barclays Capital...........ccoccvucrmeeriiens | covvermeriviirsnesiiirenes | e 7,512,375 | ........ 7,500,000 | ........ 7,500,000 | ....coovnnee 7,500,000 0 0 0 0 (V1 [P 7,500,000 | ..o 0 12,375 | ..o 12,375 | ... 142,938 | 10/20/2028. | 1FE............
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98372P AK 4 | XL Capital Ltd 6.250% 05/15/27................ D| 06/14/2019. | Call = 128.3015......comreeerrrireirnes | cevreerrerieeiseesienis | creeens 8,339,600 | ........ 6,500,000 | ........ 6,548,030 | ............ 6,531,384 | ..coovrrrnnd (0] (1,337) 0 (1,337) 0 [ e 6,530,048 | ..coovvvriene 0. (30,048) | ......... (30,048) | ..2,075,451 | 05/15/2027.
Q4557* AB 7 |HEALTHSCOPE FIN 4.050% 05/23/26..... | D| 06/06/2019. ] Call ~ 109.8512......ccccccmurreimerieinanies | corvermmnrenssninssninnnns | s 8,788,100 | ........ 8,000,000 | ........ 8,000,000 8,000,000 0 0 0 0 0 8,000,000 0 0 0].. 961,800 | 05/23/2026.
3899999. Total - Bonds - Industrial and Miscellaneous ...474,407,717 | ...465,968,580 | ....467,857,785 | ........ 463,246,699 | ... 0 | (49,623) | ...ovvvrirnn 0 [ s (49,623) | ..ovvvnrri 0 [ 465,478,205 | ... 0].5111,946 | ... 5,111,946 | 15,256,835 XXX
Bonds - Bank Loans
DELL INTERNATIONAL LLC
24702N  AZ 3 | SYNDICATED BANK L . | 04/30/2019. | Redemption ~ 100.0000................. 34,083 34,083 33,958 33,977 0 7 0 7 0 33,984 0 99 99 512 | 09/07/2023.| 2FE............
GRIDIRON FUNDING LLC SYNDICATED
39808C A@ 4 |BANKLOA .| 06/30/2019. | Redemption ~ 100.0000..........cccce | corverreeermenemeeeeanes | onseeeenns 753,588 | .covovvnee 753,588 | .covoonnee 745,582 747,217 0 441 0 441 0 747,658 0 5,931 5931 | ....... 16,094 | 06/30/2024. | 1PL.............
GRIDIRON FUNDING LLC SYNDICATED
39808C A@ 4 |BANKLOA .. | 04/30/2019. | Redemption ~ 100.0000..........cccevwr [ corrrrerererirmnirnmiienies | cereriinnes 169,492 | ........... 169,492 | ........... 167,691 168,058 0 73 0 73 0 168,131 0 [ s 1,360 | .o 1,360 | ...o.e. 2,829 | 06/30/2024.
40471*  AA 4 |FIRMA First Lien Term Loan 8.847% 07/1 | .. | 06/28/2019. | Direct-Private Placement 7,500 7,500 7,406 7,406 0 10 0 10 0 7417 0 83 83 215 | 07/13/2023.
LAS VEGAS SANDS LLC SYNDICATED
51783Q AP 3 |BANKLOAN . | 06/30/2019. | Redemption ~ 100.0000................. 37,125 37,125 37,180 37,174 0 (3) 0 (3) 0 37,171 0 (46) () [ 783 | 03/27/2025. | 2FE............
MICRON TECHNOLOGY SYNDICATED
59511F AB 0 |BANKLOAN .| 06/28/2019. | Redemption ~ 100.0000................. 1,750 1,750 1,788 1,782 0 4) 0 4) 0 1,778 0 (28) (28) .37 | 04/26/2022. | 2FE............
TELESAT LLC SYNDICATED BANK LOAN
000000 00 0 |2.583 A| 06/28/2019. | Redemption  100.0000. 1,813 1,813 1,828 1,827 0 (1) 0 (1) 0 1,825 0 (12) (12) AT [ 11/17/2023.
8299999. Total - BONAS = BANK LOBNS. ... reeurieeirresseressseesssssss s snsssssss s seessssesssess sttt sttt | anneeees 1,005,351 | ..cocee 1,005,351 995,433 997,441 0 523 0 523 0 997,964 0 [ et 7,387 | oo 7,387 | ..o 20,517 XXX
8399997. Total - Bonds - Part 4 ...522,114,012 | ....514,045,502 | ....515,965,495 | ....... 511,381,173 | o0 s (512,142) | oo 0 | e (512,142) | o0 | s 513,249,282 .5,047,164 | ..... 5,047,164 | 16,301,847 XXX
8399999. Total - Bonds ...522,114,012 | ....514,045,502 | ....515,965,495 | ....... 511,381,173 w0 (512,142) | oo 0 [ s (512,142) | o0 | s 513,249,282 .0 |.5,047,164 | .... 5,047,164 | 16,301,847 XXX
9999999. Total - Bonds, Preferred and Common Stocks ...522,114,012 XXX ...515,965,495 | ........ 511,381,173 | oo, 0 ... (AP L)) — 0| (CIPALY)] [— 0 | 513,249,282 | ................ 0].5047,164 | .... 5,047,164 | 16,301,847 XXX

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJA.CV. | )/Accretion ltems Exposure Entity end (b)
Purchased Options - Hedging Effective - Call Options and Warrants
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAT.................. Fixed Annuity Hedge........ccoccvveveeremeerevecresnnennns | NAAGcc ndex |PLC G5GSEF7VJP5I70UKS573..... [03/07/2019| 02/07/2020| .....5,075 | ........ 956,688 | 188.51............ 0 23,160 (VI 44867 | ...| coreeerrnnnt 44867 | ......21,707 0 0 0 0001............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAB................... | Fixed Annuity Hedge.............cccooorrvvvcciecnnrreccees [ NIALLLLLL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018|09/06/2019 | .....1,800 | ........ 355,158 | 197.31........... 6,536 0 0 3,081 3,081 2,048 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAU................... | Fixed Annuity Hedge............ccccooccrvvecermcennnircnnens [ NIALcie ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{02/07/2020 | ...25,400 | ..... 4,835,652 | 190.38 0 95,762 (U 188,771 cerne 188,771 93,010 0 0 0 0001.......c.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBA................... | Fixed Annuity Hedge.............cccoueervereermverrrercrnans [ /A, ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{03/06/2020| .....6,345 | ..... 1,216,717 [191.76............ 0 | 27,859 | e (VN 42410 || e 42,410 | .......14,552 0 0 0 0001............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBK................... | Fixed Annuity Hedge............cccccoevvvveccrecnnnnercnnees [ NIALLL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019|06/05/2020 | ...72,290 | ...14,453,663 | 199.94............ .0 .......261,680 0 230,881 230,881 | ....... (30,799) 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAF................... Fixed Annuity Hedge...........ccovcecenmecrrvvicrecnncnns | NAAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018| 10/07/2019 | ....4,431 | ........ 862,184 | 194.58............ e 19,870 | i (VI RO (N RO 15,756 | ... | o 15,756 | .......10,771 0 0 0 0001.......c...
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBI.................... Fixed Annuity Hedge.........coccorvvvrvrcrerrrsnrnnrennnes | NIAie ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019| 06/05/2020 | .....7,686 | ... 1,514,834 | 197.09 0 36,644 0 33,531 33531 | ......... (3,113) 0 0 0 0007
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAG................... | Fixed Annuity Hedge............cccccoevvvveccrecmnnnvrcnnees [ NIALLL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 12/07/2018| 10/07/2019 | ....2,470 | ........ 485,380 | 196.51............ 8,533 0 0 6,200 6,200 4,203 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAV................... | Fixed Annuity Hedge...........ccccoucerveeccrmcennnircnnees [ NALces ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/07/2019{02/07/2020 | ...13,240 | ..... 2,502,095 | 188.98............ w0 | e BT 443 | (VN 112,246 ..112,246 | .......54,802 0 0 0 0001......cc.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAZ................... Fixed Annuity Hedge........cooevvveveremerrereeeresnnennns | NG ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{03/06/2020| ...30,921 | ... 5,914,878 | 191.29............ w0 | 117130 | e (VN 216,379 ..216,379 | .......99,249 0 0 0 0001,
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAK................... | Fixed Annuity Hedge............ccccooeervevccrucennnircnnees [ NIAL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 12/07/2018{11/07/2019| .....6,024 | ..... 1,163,054 | 193.07............ ...21,804 0 0 29,161 29,161 | .......19,439 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBU.................... Fixed Annuity Hedge........cccccvveeeenmeerrvvirevnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019 | 06/05/2020 | ...25,668 | ...... 5,071,740 | 197.59............ w0 | 116,843 | e (VN 106,335 ...106,335 | ....... (10,508) 0 0 0 0001....ccccr
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAN................... | Fixed Annuity Hedge.............cccooovvvvvcciicnnrrircceees [ NIALLLLLL ndex |PLC G5GSEF7VJP5I70UK5573..... | 01/07/2019{ 12/06/2019 | ...15,203 | ..... 2,896,628 | 190.53............ ...63,540 | .......... 1746 | o (VN 104,847 ...104,847 66,649 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAL...........ccc.c.... Fixed Annuity Hedge..........ccoocccevmeervvvicricnncnns | AL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 12/07/2018{11/07/2019| ....8,115 | ..... 1,551,345 [191.17............ 35,586 0 0 50,175 50,175 32,976 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAH................... | Fixed Annuity Hedge............ccccoucerveeecermmennnercnnens [ N/Acece. ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018|11/07/2019 | ....2,961 | ........ 564,663 | 190.7.....c.cceees 14284 | (VI IR (VN 19,376 | .o | oo 19,376 | ........12,676 0 0 0 0001....c.cce
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAM.................. Fixed Annuity Hedge...........cc.ccccoeuurvvvvcvecennnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 01/07/2019{ 12/06/2019 | ...24,977 | ... 4,776,851 | 191.25. 85,814 5,149 (VN 146,603 ...146,603 | .......94,295 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAY................... | Fixed Annuity Hedge...........ccccoocervevccrmcennnircnnens [ NIALc ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{03/06/2020 | ...11,576 | ..... 2,197,935 | 189.87............ 0 50,395 0 92,437 92,437 | .......42,042 0 0 0 0001...........
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBF................... Fixed Annuity Hedge.........oocvvveeeremeerereeeresnnennns | NAAGs ndex |PLC G5GSEF7VJP5I70UK5573..... |05/07/2019|05/07/2020| .....9,124 | ..... 1,752,538 | 192.08............ 0] 42,360 0 62,843 62,843 | .......20,483 0 0 0 0001....coeee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAL................... | Fixed Annuity Hedge............ccccoocvvvveccrecnnnniccnnaes [ /AL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 12/07/2018|12/06/2019| ....7,312 | ..... 1,389,719 | 190.06 33,465 0 0 53,060 53,060 33,590 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAQ................... | Fixed Annuity Hedge............cccoueervevcermmerrrercnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I7OUK5573..... | 12/07/2018{12/06/2019| .....7,448 | ..... 1,433,144 [192.42............ 23,672 | 1,903 | s (VN O 41,307 || ot 41,307 | ........26,628 0 0 0 0001....c.ccer
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOBH................... | Fixed Annuity Hedge............cooervvrrmrrcrnrirnenrnnns | NIALco ndex |PLC G5GSEF7VJP5I70UK5573...... 05/07/2019(05/07/2020| ...75,725 | ...14,755,016 |194.85............ 0. 276,723 0 399,721 399,721 | ......122,998 0 0 0 0001....cvvenee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBB................... | Fixed Annuity Hedge............ccccooeuvveiccricennnicnnees [ N/Ace ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/05/2019|04/07/2020| .....8,576 | ..... 1,643,076 | 191.59 0 39,823 0 60,044 60,044 | .......20,221 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBE.........c.cc..... Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/05/2019|04/07/2020| ...11,551 | ..... 2,240,663 | 193.98............ 0 | 82,409 | e (VI 64,057 | .| covrrreennd 64,057 | .......21,648 0 0 0 0001....cvvvnnne
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAC................... | Fixed Annuity Hedge............ccccoouevvevccrecennnircnnees [ /AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018|09/06/2019 | .....1,284 | ........ 253,962 | 197.79...ccccvee | vovrrviennns 4,672 0 0 1,944 | | 1,944 | ... 1275 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAS.........cccccceeee Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019|01/07/2020| .....3,330 | ........ 627,805 | 188.53............ w0 ] 12,073 0 28,835 28,835 ....16,762 0 0 0 0001....c.cce
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAJ............c....... Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex |PLC G5GSEF7VJP5I7OUKS573..... | 12/07/2018{11/07/2019| ...14,625 | ... 2,816,775 | 192.6 55,300 0 (VN 75472 || s 75,472 ....50,166 0 0 0 0001....cceee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBC................... | Fixed Annuity Hedge............ccccooeevvevccricennnircnnees [ /AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/05/2019|04/07/2020| ...24,917 | ... 4,785,808 | 192.07............ .0 2110495 | e (U 166,805 ....166,805 56,310 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBG................... | Fixed Annuity Hedge.............cccooeervevecermmennrercnnens [ N/Accce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/07/2019{05/07/2020| ...37,774 | ... 7,273,384 | 192.55............ .0 167,462 | e (VN 248,997 ....248,997 ...81,534 0 0 0 0001....cce
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAA............c...... Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 09/07/2018|09/06/2019| ....... 309 | ... 60,520 [ 195.85........c.c. | oovrcernes 1,476 0 0 744 744 510 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAR................... | Fixed Annuity Hedge............ccccoucerveeicermnennnircnnens [ NALce. ndex |PLC G5GSEF7VJP5I70UK5573.....|01/07/2019{01/07/2020 | ...26,044 | ...... 4,861,633 | 186.67............ .0 ..111,449 0 265,445 265,445 | ......153,996 0 0 0 0001.......c...
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAQ................... | Fixed Annuity Hedge.............ccoovevrreveirmverrrercrnens [ NIA..ccee. ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{01/07/2020 | ...35,359 | ..... 6,649,614 | 188.06............ .0 131,830 | e (VN 319,401 ...319,401 | ......187,571 0 0 0 0001.............
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAX.........ccccoeeeee Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019|03/06/2020 | ....5,172 | ........ 979,577 | 189.4 0 23,587 0 | oo 43,078 | .| coonnnt 43,078 | .......19,492 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAW.................. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{02/07/2020| ....8,177 | ..... 1,560,580 | 190.85 0 29,363 0 58,044 58,044 ....28,681 0 0 0 0001.......c
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAD................... | Fixed Annuity Hedge............cooervvrrmvrrnrcrnernnnns | NIALco ndex |PLC G5GSEF7VJP5I70UK5573...... 10/05/2018|10/07/2019| ....2,123 | ........ 412,074 | 194.1 9,907 0 0 8,179 8,179 5,592 0 0 0 0007
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAP............c...... Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019|01/07/2020 | .....3,809 | ........ 709,274 |186.21............ .0 737 | s (U O 40,337 | .| et 40,337 22,966 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAE..........ccccc.... Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018{10/07/2019| ....8,673 | ..... 1,700,168 | 196.03 33,197 0 0 23,852 23,852 ....16,224 0 0 0 0001....cce
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBD................... | Fixed Annuity Hedge.............ccccoovvvveccvicnnrrerccees [ NIALLLL ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/05/2019|04/07/2020| ...40,209 | ... 7,780,442 | 1935.............. .0 L A54870 | e (U 234,045 ...234,045 ..719,175 0 0 0 0001.............
Equity/l
MSCI Emerging Markets 9MMLSOAC............... Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/21/2019{05/21/2020| .....3,353 | ..... 3,349,546 | 998.97............ .0 2502,950 | oo (U 373,991 ...373,991 | ....(128,959) 0 0 0 0001.............
Equity/l | Credit Suisse FB
MSCI Emerging Markets 9MCSSOAA............... | Fixed Annuity Hedge........ccccovveeemucervevioreneecnns | AL ndex |Int E58DKGMJYYYJLNBC3868... |04/18/2019{04/21/2020| .....2,627 | ..... 2,870,050 | 1093.............. .0 122183 | e (VN 141,495 141,495 | 19,312 0 0 0 0001.............
Equity/l
MSCI Emerging Markets 9MMLSOAE............... | Fixed Annuity Hedge..........cccoococconmnrvcveccricnnnnns | NIAL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/21/2019{06/19/2020| .....2,896 | ... 3,050,125 | 1058.............. .0 ....289,600 0 236,464 236,464 | .......(53,136) 0 0 0 0001.............
Equity/l
MSCI Emerging Markets 9MMLSOAA............... | Fixed Annuity Hedge.......c.cccoococemuenrvcvicirenencns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019{01/21/2020| .....2,780 | ...... 2,830,012 | 1018 0 500,400 0 229,747 229,747 | ....(270,653) 0 0 0 0007,
Equity/l | Barclays Bank
MSCI Emerging Markets 9MBCSOAA............... | Fixed Annuity Hedge.......coccvvveevvvcerveverenncenens | A ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/21/2019{03/20/2020| .....2,664 | ..... 2,849,628 | 1070............... .0 10266,400 | ..o (VN 162,105 ....162,105 | ....(104,295) 0 0 0 0001............
Equity/l
Merrill Lynch GPA index 9GMLS0AA................ Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/07/2018|09/06/2019] .....1,254 | ....... 244,831 [195.24............ 5,579 0 0 4,474 4,474 3,881 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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l
Merrill Lynch GPA index 9GMLSOQAG................ | Fixed Annuity Hedge........cocovvveermrvevrreverrennrennns | NAGcs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |03/07/2019|03/06/2020| ...26,542 | ..... 5,023,074 | 189.25............ 0] 142,046 0 250,867 250,867 | ......108,821 0 0 0 0001.............
Equity/l
Merrill Lynch GPA index 9GMLSOQAD................ Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 12/07/2018{12/06/2019 ...25,882 | ..... 4,831,652 | 186.68............ 1 123,958 5,066 0 290,233 290,233 | ......217,222 0 0 0 0001.............
Equity/I
Merrill Lynch GPA index 9GMLSOAJ................. Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/07/2019{06/05/2020| ...41,846 | ..... 8,185,496 | 195.61............ .0 218436 | s (VN 242,259 242,259 23,823 0 0 0 0001....c.cce
Equity/l
Merrill Lynch GPA index 9GMLSO0AB................ Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 10/05/2018{10/07/2019| ...11,492 | ...... 2,201,637 | 191.58............ e DTT09 | i (VI R (VN 76,436 | .| coerrreeenr 76,436 | .......63,236 0 0 0 0001....cceee
Equity/I
Merrill Lynch GPA index 9GMLSOAL.................. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/07/2019{05/07/2020 | ...46,392 | ..... 9,050,151 | 195.08............ .0 239,914 | oo (U 273,538 cerrn 273,538 33,624 0 0 0 0001.............
Equity/l
Merrill Lynch GPA index 9GMLSO0AC................ Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 11/07/2018{11/07/2019| ...15,017 | ...... 2,825,449 | 188.15............ JUOPOOOTORY £< 1 £ I ISR (VI R (VN 146,891 ceren 146,891 | ....116,315 0 0 0 0001....cce
Equity/l
Merrill Lynch GPA index 9GMLSOAF................ Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/07/2019{02/07/2020| ...23,065 | ..... 4,342,448 | 188.27............ .0 ....115,163 0 232,779 232,779 | .....117,616 0 0 0 0001.............
Equity/I
Merrill Lynch GPA index 9GMLSOAE................ Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/07/2019{01/07/2020| ...23,197 | ..... 4,269,872 | 184.07............ .0 114190 | (VN O 317,562 e 317,562 | ......203,372 0 0 0 0001.......c...
Equity/l
Merrill Lynch GPA index 9GMLSOAH................ Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |04/05/2019|04/07/2020| ...39,299 | ..... 7,670,772 | 195.19............ .0 ....203,962 0 220,952 220,952 | ........16,990 0 0 0 0001....cceee
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBG....... | Fixed Annuity Hedge.........cc.cccoceencrrvcveirecnnenns | AL ndex G5GSEF7VJP5I70UK5573..... | 10/12/2018| 10/14/2019 | .....6,905 | ...10,679,825 | 1547............... ...890,500 | ...coorvviiinnnannd (VI R (I 484,151 co 484,151 | ....301,679 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBQ....... | Fixed Annuity Hedge..........cccoccceeuueerveviereneecnns | AL ndex ES7IP3U3RHIGC71XBU11..... | 10/05/2018{10/07/2019| .....3,057 | ..... 4,989,360 | 1632............... 305,700 | .o (VI IO (VN R 74244 | .| 74,244 | ......41,197 0 0 0 0001.......c
Equity/l
Russell 2000 OTC Call Option 9RMLSOCI........ Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |12/14/2018(12/13/2019| ....8,187 | ..11,550,301 | 1411............... 818,700 | o (VI R 0 o 1,533,411 v 1,533,411 | ......856,419 0 0 0 0001....creee
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBU....... | Fixed Annuity Hedge..........cco.ccvcceucvvvcveirecnrenns | A ndex ES7IP3U3RHIGC71XBU11..... | 01/14/2019{01/14/2020 | .....6,121 | ..... 8,770,230 | 1433.............. w0 ] 812,100 | e 0 . 1,072,664 < 1,072,664 | ......460,564 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCO...... Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/28/2019{02/28/2020| .....2,666 | ..... 4,200,416 | 1576............... 0 [ 346,580 | e (VN 227,807 227,807 | .....(118,773) 0 0 0 0001....cce
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAQ....... | Fixed Annuity Hedge..........co.cocconenrvcveiricsnenns | AL ndex E58DKGMJYYYJLN8C3868... |07/20/2018{07/19/2019| .....2,746 | ... 4,659,440 | 1697............... ....274,600 0 0 469 469 | ......(7,727) 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBS....... Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex G5GSEF7VJP5I70UK5573..... | 05/14/2019|05/14/2020 | .....8,392 | ...12,949,360 | 1543.............. w0 ] 1,510,560 | e (U 999,905 ...999,905 | .....(510,655) 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOCC....... Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex ES7IP3U3RHIGC71XBU11..... | 06/21/2019{06/19/2020| .....3,039 | ...... 4,709,326 | 1550............... 0 [ 364,680 | e (VN 370,167 ...370,167 | ........5487 0 0 0 0001.............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAW...... Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex E58DKGMJYYYJLN8C3868... |01/07/2019{01/07/2020| ....2,434 | ..... 3,420,671 | 1405.............. .0 243400 | e (VN 477,300 ...477,300 233,900 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCM...... Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| .....1,409 | ..... 2,219,950 | 1576.............. .0 ...169,080 | ..cooccriiiiinnnns (U 118,525 ....118,525 (50,555) 0 0 0 0001.......c..
Equity/l
Russell 2000 OTC Call Option 9RMLSODC....... | Fixed Annuity Hedge........ccovvveerrveerrerereneeennes | NAGcs ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/28/2019{06/26/2020| .....4,181 | ..... 6,549,829 | 1567............... .0 827,150 | e (VN 473,061 ...473,061 | ....(154,089) 0 0 0 0001....ccnr
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAY....... Fixed Annuity Hedge..........ccoocccevmmervvvcvecnncnns | AL ndex E58DKGMJYYYJLN8C3868... |03/28/2019{03/27/2020| ....4,957 | ..... 7,609,491 | 1535............... .0 743,550 | e 0| o 570,141 ...570,141 | ....(173,409) 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBC....... | Fixed Annuity Hedge..........ccc.ccccemucerveveoreneecnns | AL ndex G5GSEF7VJP5I70UK5573..... |09/14/2018109/13/2019 .....6,389 | ...11,000,069 | 1722.............. <0er....638,900 0 0 21,149 || 21,149 | .......(1,232) 0 0 0 0001.............
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l
Russell 2000 OTC Call Option 9RMLSOCY....... Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/21/2019{05/21/2020| .....2,453 | ... 3,790,498 | 1545............... 0] 343,420 0 292,186 292,186 | ......(51,234) 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCS....... Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/21/2019{03/20/2020| .....1,952 | ... 3,049,824 | 1562............... .0 2.244,000 | ..o (U 189,279 c 189,279 | ... (54,721) 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBW...... Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex | Markets ES7IP3U3RHIGC71XBU11..... |02/07/2019{02/07/2020| .....1,528 | ..... 2,300,603 | 1506............... .0 152,800 | oo (VN 191,999 ree 191,999 | ........39,199 0 0 0 0001....c.cce
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOBA....... Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex |Int E58DKGMJYYYJLNBC3868... |04/26/2019|04/28/2020| .....3,901 | ..... 6,209,690 | 1592.............. .0 507,130 | wooeerennne (VN 342,691 342,691 | .....(164,439) 0 0 0 0001............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBU....... | Fixed Annuity Hedge.........c.c.cccccceuervvcvicirecnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/28/2019|05/28/2020| .....4,681 | ..... 7,040,318 | 1504............... .0 ..468,100 | ..coooorriiinnnens (U 686,522 cen686,522 | ......218,422 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOCA....... | Fixed Annuity Hedge........ccccooveeeevveervevevoreneeenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... |04/12/2019|04/14/2020 | .....8,317 | ...13,180,782 | 1585............... .0 831,700 | e (VN 739,715 reren 139,715 | ......(91,985) 0 0 0 0001....cce
Equity/l
Russell 2000 OTC Call Option 9RDBSOBY....... Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |01/28/2019{01/28/2020| .....2,762 | ... 4,069,917 | 1474.............. .0 ..331,440 | e (U 405,154 c405,154 | 73,714 0 0 0 0001.............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAS....... Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |09/28/2018{09/27/2019| .....3,843 | ..... 6,519,919 | 1697.............. ....384,300 0 0 27374 | | v 27,374 | ......7,79%4 0 0 0 0001.......c...
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBY....... Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Markets ES7IP3U3RHIGC71XBU11..... | 04/05/2019|04/07/2020| .....3,140 | ...... 4,969,238 | 1583............... .0 o AT1,000 | e (VN 278,822 218,822 | .....(192,178) 0 0 0 0001.............
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBS....... Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/14/2018|11/14/2019 | .....7,035 | ...10,570,158 | 1503............... 703,500 | o (VI R (N 767,998 cirr 167,998 | ......470,158 0 0 0 0001.............
Equity/I
Russell 2000 OTC Call Option 9RDBSO0BQ....... | Fixed Annuity Hedge..........ccc.ccceeuueerveveereneecnns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/21/2018{08/21/2019| .....2,200 | ..... 3,779,710 | 1718 220,000 0 0 3,689 3,689 | .......(3,184) 0 0 0 0001.......c
Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOBC....... | Fixed Annuity Hedge........cvvveeervveerreverenseenres | NAGs ndex |Int E58DKGMJYYYJLNBC3868... |06/14/2019|06/12/2020 .....8,512 | ...12,959,520 | 1523............... 0] 1,021,440 | e 0 o 1,168,716 v 1,168,716 | ......147,276 0 0 0 0001............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAU....... | Fixed Annuity Hedge..........cococcoceeuervvcvecirecnnens | AL ndex |Int E58DKGMJYYYJLN8C3868... | 12/28/2018{12/27/2019| ....3,177 | ..... 4,250,572 | 1338.............. LB17,700 | e (V1 R (N 799,674 cn 199,674 | ......410,494 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCK....... Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/14/2019(02/14/2020| .....7,288 | ..11,260,762 | 1545............... 0 | 728,800 | e (VN 736,064 rirrn 136,064 | ..........7,264 0 0 0 0001....cce
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBK....... Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/27/2018{07/26/2019| .....3,301 | ..... 5,490,685 | 1663 330,100 0 0 5,820 5,820 (9,528) 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBI........ Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/06/2018{07/05/2019| ....2,178 | ..... 3,689,641 | 16%4.............. ....217,800 0 0 0 0| ....(5765) 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBM...... Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/28/2018|08/28/2019| .....3,333 | ..... 5,760,824 | 1728.............. ....283,305 0 0 5,901 5901 | ........(3,800) 0 0 0 0001....c.cce
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBA....... Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/14/2018|08/14/2019 | .....6,605 | ...11,179,491 | 1693.............. ....660,500 | ...covvvvveennend (VN I (VN 14,870 | .| v 14,870 | ......(11,287) 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBM...... Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018{12/06/2019| .....2,672 | ..... 3,869,296 | 1448............... 10:267,200 | .o (VI RO (U 416,132 416,132 | ......241,820 0 0 0 0001.......c..
Equity/l
Russell 2000 OTC Call Option 9RDBSOBS....... Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |10/26/2018{10/28/2019| .....2,204 | ..... 3,270,339 | 1484 220,400 0 0 261,971 261,971 | ......160,236 0 0 0 0001....ccnr
Equity/l
Russell 2000 OTC Call Option 9RMLSOCU....... | Fixed Annuity Hedge...........ccocccoceevervvcveorecnrenns | NIAGcco ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019|04/21/2020] .....1,833 | ... 2,870,020 | 1566 0 53,964 (1 185,358 crn 185,358 | ......131,394 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBI........ Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PL G5GSEF7VJP5I70UK5573..... | 10/19/2018{10/21/2019| .....2,536 | ... 3,910,613 | 1542 380,400 0 (VN 190,664 cerrer 190,664 | ......118,789 0 0 0 0001....cceee
Equity/l
Russell 2000 OTC Call Option 9RMLSOCW...... Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/07/2019{05/07/2020| .....3,052 | ... 4,829,210 | 1582............... .0 ....457,800 0 289,358 289,358 | ....(168,442) 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCAQ...... Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/07/2019{03/06/2020| .....2,481 | ..... 3,780,126 | 1524............... .0 372,150 | s (VN 294,488 crn 294,488 | ......(77,662) 0 0 0 0001....c.cce
Equity/l
Russell 2000 OTC Call Option 9RMLSOCG...... Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 11/28/2018{11/27/2019| ....3,914 | ..... 5,989,907 | 1530......ccceerne. 508,820 | ..o (VI R (VN 363,926 363,926 | ......224,356 0 0 0 0001....cceee
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBQ....... | Fixed Annuity Hedge..........ccc.cccocceucrvvcveiricnnenns | AL ndex G5GSEF7VJP5I70UK5573..... | 03/14/2019|03/13/2020 | .....6,543 | ...10,139,295 | 1550............... .0 ..981,450 | oo (U 676,674 < 876,674 | .....(304,776) 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBO....... | Fixed Annuity Hedge........ccccccccevmueerveveerenenenns | NALc ndex G5GSEF7VJP5I70UK5573..... | 01/18/2019{01/21/2020| .....1,403 | ..... 2,079,948 | 1483.............. .0 2 168,360 | ..o (VN 194,787 o 194,787 | .......26,427 0 0 0 0001....cce
Equity/l
Russell 2000 OTC Call Option 9RDBSOBW...... Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |12/21/2018{12/20/2019| .....2,539 | ..... 3,280,617 | 1292 253,900 0 0| 740,892 cer 140,892 | ......362,178 0 0 0 0001.............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAQ....... | Fixed Annuity Hedge........cccccoveecenucerveveereneecnns | NALL ndex E58DKGMJYYYJLN8C3868... |07/13/2018|07/12/2019 .....6,953 | ...11,730,267 | 1687.............. ....695,300 0 0 338 338 | .....(21,222) 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSODA....... Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/07/2019{06/05/2020| .....2,489 | ... 3,769,317 | 1514............... .0 448,030 | e (VN 351,627 cerrenn 351,627 | ......(96,403) 0 0 0 0001....cceee
Equity/l
Russell 2000 OTC Call Option 9RDBSOBO....... | Fixed Annuity Hedge...........c..cccceeucvvvcveirecnrcnns | NIAGc ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/07/2018{08/07/2019| .....3,287 | ..... 5,549,442 | 1688............... ....295,830 0 0 5,792 5792 | ........(7,098) 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBE....... Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex G5GSEF7VJP5I7OUK5573..... | 09/21/2018{09/20/2019| .....2,529 | ... 4,330,457 | 1712 252,900 0 (/N - 11,814 | | e 11,814 | .........1493 0 0 0 0001.......c
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBK....... Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex G5GSEF7VJP5I7OUK5573..... | 11/21/2018{11/21/2019| .....2,049 | ..... 3,049,486 | 1488............... 100:266,370 | o (VI R (U 248,748 ceren 248,748 | ......150,651 0 0 0 0001....creee
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBO....... | Fixed Annuity Hedge........ccc..ccccoemcrrveveiricnncnns | NIAG ndex ES7IP3U3RHIGC71XBU11..... | 09/07/2018{09/06/2019| .....2,487 | ... 4,260,679 | 1713.............. ...211,395 0 0 8,145 8,145 | .......(1,063) 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RDBSOBU....... | Fixed Annuity Hedge........ccccccccceemueerveveerenercnns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |11/07/2018{11/07/2019| .....3,097 | ..... 4,899,950 | 1582............... 278,730 | (VI IR (VN 172,666 cerre 172,666 | ......107,086 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAQAU............. | Fixed Annuity Hedge............ccccooerrvvvcciicnrrrercceees [ /AL ndex E58DKGMJYYYJLN8C3868... |07/20/2018|07/19/2019| ...15,647 | ...43,840,234 | 2802............... ....1,341,574 0 0 12 12 | ......(27,338) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFQ............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex E58DKGMJYYYJLN8C3868... |05/21/2019|05/21/2020| ........ 534 | .. 1,529,568 | 2864............... w0 | 81,640 | e (U 115,311 cor 115,311 53,671 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOKM............. Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019{01/21/2020] ...20,189 | ...53,918,964 | 2671............... 0] L BTTABBE | 0 .o 6,663,573 ......5,663,573 | ...2,889,239 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option 9SMLAOBY............. | Fixed Annuity Hedge.............ccccoerrvvvccvicnrcrevccees [ NIALL..L ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |08/28/2018{08/28/2019| .....2,865 | ..... 8,301,395 | 2898.............. coennnn 249,885 0 0 8 8 | .....(2,113) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEY............. Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex E58DKGMJYYYJLN8C3868... |03/21/2019|03/20/2020| ...48,713 | .139,069,769 | 2855............... .0 ] ...8511,135 0 9,993,991 9,993,991 | ...1,482,856 0 0 0 0001.......c..
Equity/l
S&P 500 OTC Call Option  9SDBAQAQ............. | Fixed Annuity Hedge.............cocoueervereermverrrercrnens | /A, ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |11/28/2018{11/27/2019| .....3,448 | ..... 9,460,553 | 2744 395,428 0 (VN 350,506 errrnnnn350,506 | ......288,598 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option 9SMLSOML.............. Fixed Annuity Hedge..........ccoocccevmmervvvcvecnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |05/21/2019(05/21/2020| .......... 49 | ... 140,354 | 2864 0 8,856 (U 10,581 | .o | v 10,581 | ........1,725 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIQ............... | Fixed Annuity Hedge............ccccoocerveeiccrmmennrircnnens | NALccces ndex G5GSEF7VJP5I70UK5573..... |06/14/2019|06/12/2020 | ...27,361 | ...78,990,660 | 2887............... 0] ..5,472,200 | ..o 0] . 5,654,202 <0rrD,654,202 | ......182,002 0 0 0 0001.............
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSODS............. | Fixed Annuity Hedge.............coooveerrererreverrrerecrnens | NIA.ccce. ndex |PLC G5GSEF7VJP5I70UK5573..... |07/13/2018|07/12/2019 | ...28,754 | ...80,548,868 | 2801............... 103,450,480 | oovvvveer (VI R (VN 4,162,379 162,379 | ...3,209,522 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAR............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |Int E58DKGMJYYYJLN8C3868... |03/14/2019|03/13/2020| ........ 637 | ... 1,789,002 | 2808............... w0 [ 37,232 | (U O 42,298 | .| et 42,298 | .........5,066 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFW............ Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex |Int E58DKGMJYYYJLN8C3868... |06/21/2019|06/19/2020 | ...43,925 | .129,598,956 | 2950............... w0 ] 7,736,950 | e 0 ... 7,394,166 e 1,394,166 | .....(342,783) 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option 9SMLMOAC............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/20/2018(07/19/2019| ........ 553 | ... 1,549,412 | 2802............... rreerrenn31,930 0 0 0 0 0 0 0 0 0001....cceee
Equity/I
S&P 500 OTC Call Option 9SMLAOQCP............. | Fixed Annuity Hedge............ccccooeuvvevccrecencnircnnens [ /A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019(04/21/2020| ...14,826 | ...43,069,975 | 2905............... 0] 1,369,626 | ... 0 1,259,855 .. 1,259,855 | .....(109,771) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SDBMOAL............. | Fixed Annuity Hedge.............ccooucerveeeermvernnercnnens [ N/Accce. ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |03/28/2019(03/27/2020| ........ 575 | ... 1,618,878 | 2815..........cccc. 0 | 36,450 | e (VN 21,545 | .| e 21,545 | ......(14,905) 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOKC............. | Fixed Annuity Hedge............cccccoerrvveccrecnrnvercreees [ /AL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |12/21/2018(12/20/2019| ...26,516 | ...64,079,096 | 2417............... +...5,350,600 | ..oovovvii (VN R 0| ...14,518,075 ....14,518,075 | ...8,100,632 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SDBAOQAT.............. Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |05/07/2019{05/07/2020| .....1,196 | ..... 3,449,324 | 2884............... w0 ] 127,995 | s (VN 126,410 126,410 | ........(1,585) 0 0 0 0001.......c...
Equity/l
S&P 500 OTC Call Option 9SMLSOLK.............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019(04/21/2020| .....3,466 | ...10,068,834 | 2905............... .0 ......616,220 0 625,721 625,721 9,501 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option 9SMLSOKE.............. | Fixed Annuity Hedge.............ccccoevvvevccricennnicnnees [ NALce ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |12/21/2018(12/20/2019] ...55,235 | .133,482,006 |2417............... L 11,145318 | (VI R 0 | ....30,242,340 ....30,242,340 | .16,874,279 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEG............ Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |Int E58DKGMJYYYJLN8C3868... |11/21/2018|11/21/2019 .....5,706 | ...15,120,501 | 2650............... e 1170,301 | (VI IO 0 e 1,893,428 ....1,893,428 | ...1,253,561 0 0 0 0001.......c
Equity/l
S&P 500 OTC Call Option 9SMLS0JG.............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |07/27/2018(07/26/2019 ...18,039 | ...50,848,694 | 2819............... 02,254,875 | oo (VI R 0 o 2,488,537 < 2,488,537 | ...1,898,080 0 0 0 0001....creee
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSODO............. Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex | Markets ES7IP3U3RHIGC71XBU11..... |06/21/2019|06/19/2020 | .....6,494 | ...19,160,287 | 2950............... 20 ] 1,143,853 | 0 . 1,093,175 1,093,175 | .......(50,679) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOFI............... Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018|10/21/2019 | ...57,179 | .158,258,893 | 2768............... 11,426,080 | .ovvvvee (VI IR 0| ...12,679,375 ....12,679,375 | ..9,099,926 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SDBAOAR............. | Fixed Annuity Hedge............ccccooorvvvvcciicnncrercneees [ NIALLLLL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |01/07/2019{01/07/2020] .....1,479 | ..... 3,770,992 | 2550............... w0 ATASTY | (VN 488,900 oo 488,900 | ......317,321 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFA............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |03/21/2019{03/20/2020| ........ 235 | ... 670,897 | 28%5............... 0 | 41,059 | L (U O 48,213 | .| ot 48,213 | ........7,154 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLAQCN............. | Fixed Annuity Hedge............cccoueerveveermvernnvrcnnens [ NIAccce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/21/2019{03/20/2020] ...13,682 | ...39,060,468 | 2855............... 0] 1,288,981 | e 0 o 1,449,091 w 1,449,091 | ......160,110 0 0 0 0001.............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGM............. Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019{01/21/2020| ....... 509 | ... 1,359,391 | 2671 0 65,249 (VN 168,000 wvvrerr.. 168,000 | ......102,751 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAG............. Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |09/28/2018|09/27/2019 ........ 563 | ... 1,640,571 | 2914............... ceeend41,328 0 0 0 0 0 0 0 0 0001.......c..
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHS............. | Fixed Annuity Hedge............coceueervereermvenrrercrnens | /A, ndex |PLC G5GSEF7VJP5I70UK5573..... |05/21/2019|05/21/2020 | .....4,923 | ...14,101,244 | 2864............... 0 ] 889,783 | e 0 1,063,066 «rr1,063,066 | ......173,283 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option 9SMLSOKAQ............. Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020] .....1,593 | ... 4,420,384 | 2775............... w0 ] 276274 | (VN 407,132 cere 407,132 | ......130,858 0 0 0 0001.............




9'9030

Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0GG............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PL G5GSEF7VJP5I70UK5573..... | 01/18/2019{01/21/2020| ....2,411 | ..... 6,439,082 | 2671............... 0 | 850,736 | e (VN 795,774 e 195,774 | ......345,037 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLAOBZ.............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/14/2018{09/13/2019| .....1,559 | ... 4,528,864 | 2905............... 138,127 0 0 0 0| ....(1459) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLAOBX.............. | Fixed Annuity Hedge.............cccoueerveeeermmenenercnnens [ NIAccce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |08/21/2018(08/21/2019] ...16,469 | ...47,150,088 | 2863............... ...1,414,522 0 0 72 72 | ......(21,966) 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option  9SMLSOKL.............. | Fixed Annuity Hedge.............coouveerrererreverrrerecrnens [ N/A.ccee. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019{01/21/2020| .....2,318 | ..... 6,190,706 | 2671............... 0 | 833,350 | e (VN 765,078 cerre 165,078 | ......331,728 0 0 0 0001............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEG............. | Fixed Annuity Hedge............ccccoocurvvvccrecencncrcnnees [ /A ndex G5GSEF7VJP5I70UK5573..... | 08/21/2018|08/21/2019 | ...45,924 | .131,478,575 | 2863............... ...7,823,153 0 0 5,395,146 5,395,146 | ...4,032,546 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOIL............... Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex G5GSEF7VJP5I70UK5573..... | 05/21/2019|05/21/2020 | ...40,634 | .116,390,404 | 2864............... 0] 7,344,189 | e 0| 8,774,454 8,774,454 | ..1,430,265 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOLE.............. Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/21/2019{03/20/2020 3,282 9,369,716 | 2855 0 [ .t 573,431 | i (U 673,337 e 873,337 | ........99,906 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHK............. | Fixed Annuity Hedge............ccccoucervveicermccnnnircnnens [ NALcces ndex L G5GSEF7VJP5I70UK5573..... | 05/14/2019|05/14/2020 | .....4,470 | ...12,669,813 | 2834.............. 20 117,500 | e 0 e 1,049,535 e0r1,049,535 | .......(67,965) 0 0 0 0001.......c...
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAU............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex E58DKGMJYYYJLN8C3868... |05/21/2019|05/21/2020| ........ 478 | ... 1,369,164 | 2864 0 26,030 0 32,473 32473 | ........6,443 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLAOCO............. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/05/2019{04/07/2020| .....1,490 | ... 4,310,183 | 2893.............. 0] 140,075 | e (U 130,717 130,717 (9,358) 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODE............. | Fixed Annuity Hedge............ccccoocervevicermcennnircnnens [ NIAccies ndex ES7IP3U3RHIGC71XBU11..... |04/05/2019|04/07/2020 | .....3,953 | ...11,435,001 | 2893.............. 0 [ 790,600 | oo (VN 729,727 129,727 | ......(60,873) 0 0 0 0001.......c
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODS............ Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex E58DKGMJYYYJLNBC3868... |09/21/2018{09/20/2019| .....1,591 | ..... 4,661,105 | 2930 282,005 0 0| v 137,016 wennn 137,016 ........99,128 0 0 0 0001....creee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFi.............. Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex E58DKGMJYYYJLNBC3868... |04/18/2019|04/21/2020| ...45,077 | .130,950,037 | 2905............... .0 ] ...8,014.240 | ..o 0 .o 8,137,807 ......8,137,807 | ......123,567 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGK............. | Fixed Annuity Hedge.............ccooueerveeecermmennnevcnnens [ NIAccce. ndex G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | ...38,709 | .103,380,513 | 2671............... 0] 7,236,648 | e 0| ...12,776,277 ...12,776,277 | ...5,539,629 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOME............ Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/21/2019{05/21/2020| ...39,909 | .114,313,743 | 2864............... 20 7213158 | 0 ..o 8,617,899 .....8,617,899 | ...1,404,747 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOKG............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |12/21/2018(12/20/2019 ...22,991 | ...55,560,510 | 2417............... 4,639,124 | L (V1 RO 0| ....12,588,063 ....12,588,063 | ...7,023,745 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOLY............... Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex |PL G5GSEF7VJP5I70UK5573..... | 06/21/2019{06/19/2020| .....2,725 | ..... 8,040,004 | 2950............... 0 | e 479,982 | e (VN 458,716 cornn 458,716 | .......(21,266) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAM............ Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex E58DKGMJYYYJLN8C3868... |01/14/2019|01/14/2020| ........ 534 | ... 1,379,114 | 2583 0 26,910 0 59,107 59,107 | .......32,197 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEK.............. | Fixed Annuity Hedge.............cccoocervveccrecennnircnnens [ NALcce. ndex G5GSEF7VJP5I70UK5573..... |09/21/2018|09/20/2019 | .....5,738 | ...16,810,446 | 2930............... 1,017,081 | (VI RO (U 494,155 cor 494,155 | ...357,511 0 0 0 0001.......c..
Equity/l
S&P 500 OTC Call Option 9SMLSOMA............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/07/2019{05/07/2020| .....1,966 | ... 5,670,042 | 2884............... .0 ] ...393,200 0 390,946 390,946 (2,254) 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option 9SMLAOBU............. | Fixed Annuity Hedge.............ccccoevvvevccrecennrercneees [ NIAL.c ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/06/2018{07/05/2019] ....1,917 | ..... 5,290,575 | 2760............... v 170,364 0 0 55,318 55,318 | .......46,924 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEL............... | Fixed Annuity Hedge............ccccoocerveeecermuennnircnnens [ NAcccics ndex G5GSEF7VJP5I70UK5573..... |09/14/2018109/13/2019 | ...20,658 | ...60,011,077 | 2905............... 102,788,830 | oo (VI IO 0 . 2,046,593 ..2,046,593 | ...1,499,341 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHC............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PLC G5GSEF7VJP5I70UK5573..... |02/28/2019|02/28/2020 | ...11,966 | ...33,319,207 | 2784............... 0] 2,393,200 | oo 0 2,995,052 002,995,052 | ......601,852 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODM............ Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |Int E58DKGMJYYYJLNBC3868... |08/21/2018|08/21/2019| ...49,194 | .140,840,454 | 2863............... +...8,380,198 | ooovvvi (V1 R 0 .o 5,779,305 ...,779,305 | ...4,319,682 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBAOAH............. | Fixed Annuity Hedge............cccooueervevicermmennrercnnens [ NIAccce. ndex | Markets ES7IP3U3RHIGC71XBU11..... | 06/14/2019{06/12/2020| .....1,489 | ...... 4,298,713 | 2887............... 0 [ 150,880 | i (VN 188,207 188,207 | ........37,327 0 0 0 0001....c.cce
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOCO............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Markets ES7IP3U3RHIGC71XBU11..... |02/14/2019|02/14/2020 | ...27,472 | ...75,430,695 | 2746............... 0] 3,296,640 | oo 0 . 7,585,593 wrren 1,585,593 | ..4,288,953 0 0 0 0001....cceee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIW.............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019|06/19/2020 | ...19,563 | ...57,719,849 | 2950............... 200]..3,445827 | e 0 .o 3,293,160 003,293,160 | .....(152,667) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOGA............ Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |06/21/2019|06/19/2020| ........ 508 | ... 1,498,834 | 2950............... w0 | 57,104 0 85,515 85,515 | .......28,411 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SDBMOAK............. Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |12/28/2018(12/27/2019| ........ 817 | ..... 2,030,850 | 2486 25,375 0 0 37,678 37,678 | ........4,855 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option  9SMLAOCI............... | Fixed Annuity Hedge............ccccoucervveiccrmnennnircnnens [ NI ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/14/2019{02/14/2020| .....1,155 | ..... 3,171,318 | 2746.............. 0] 113,282 0 202,960 202,960 | .......89,678 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOMC............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |05/07/2019{05/07/2020 ...13,585 | ...39,179,819 | 2884............... 0] 2,717,000 | e 0 2,701,425 12,701,425 | ......(15,575) 0 0 0 0001.............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0JA.............. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019|06/19/2020 | ...32,280 | ...95,240,849 | 2950............... .0 ] ....5,685,799 | ..coocovvivnnnnnns 0 .o 5,433,892 ......5,433,892 | ....(251,907) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEQ............ Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |Int E58DKGMJYYYJLN8C3868... |12/21/2018|12/20/2019 .....6,571 | ...15,879,610 | 2417.............. .....1,325,896 0 0 3,597,763 203,597,763 | ...2,007,439 0 0 0 0001.......c
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOES............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |Int E58DKGMJYYYJLNBC3868... |12/21/2018{12/20/2019| .....1,978 | ...... 4,780,074 | 2417 399,121 0 0 o 1,082,997 v 1,082,997 | ......604,279 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIA................ Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019{05/21/2020 ....... 401 | ... 1,148,608 | 2864............... 20| 72,477 0 86,591 86,591 | .......14,115 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOIM.............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/21/2018(09/20/2019] ...20,040 | ...58,710,587 |2930............... 103,652,090 | oovveviei (VI IR 0 o 1,725,839 « 1,725,839 | ..1,248,610 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHW........... Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019|05/21/2020 | ...22,155 | ...63,459,896 | 2864.............. .0 ] ...4,004,295 | .................. 0 ... 4,784,122 4784122 | ...779,827 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLAOCM............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/14/2019(03/13/2020| ........ 993 | ... 2,788,821 | 2808 0 92,865 (V1 I 138,088 cr. 138,088 | ........45,223 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOH............... | Fixed Annuity Hedge.............cccoucerveeeermmennnvrcnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I7OUK5573..... | 05/14/2019|05/14/2020| .....2,078 | ..... 5,889,904 | 2834............... 0 | 819,500 | s (VN 487,904 coren 487,904 | .......(31,596) 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option 9SMLAOCK............. | Fixed Annuity Hedge............ccccooerrvvvccvicnrcnercceees [ NIALL.LL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/28/2019{02/28/2020| .....2,816 | ..... 7,841,124 | 2784............... 0] 260,339 | e (VN 423,689 v 423,689 | ......163,350 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOLW............. | Fixed Annuity Hedge............ccccooccrvveccrmcerenircnnens [ NIALce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019(04/21/2020| ...55,459 | .161,110,059 |2905............... 0 [ .....9,860,056 | ......cooooouueneee 0| ....10,012,082 ....10,012,082 | ......152,026 0 0 0 0001.......c..
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSODY............. | Fixed Annuity Hedge.............coooueervevevrmverrrvrcrnans [ /A, ndex |PLC G5GSEF7VJP5I70UK5573..... |07/20/2018|07/19/2019 | ...16,561 | ...46,401,107 | 2802............... 102,825,803 | oovvevii (VI R 0 o 2,460,274 <n2,460,274 | ..1,888,141 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option 9SDBMOAG............. Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/14/2018|08/14/2019] ........ 521 | ... 1,479,619 | 2840............... 34,928 0 0 0 0 (18) 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODK............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |Int E58DKGMJYYYJLN8C3868... |08/21/2018|08/21/2019| ...19,675 | ...56,328,738 | 2863............... 103,351,636 | oo (VI R 0 2,311,417 2,311,417 | 1,727,645 0 0 0 0001............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFU.............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |PLC G5GSEF7VJP5I7OUKS573..... | 12/21/2018|12/20/2019 | ...64,102 | .154,910,175 | 2417.............. ...12,934,703 0 0 35,097,212 ....35,097,212 | .19,583,146 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEA............. Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex |Int E58DKGMJYYYJLN8C3868... | 10/19/2018|10/21/2019| ...12,960 | ...35,870,429 | 2768............... 102,689,797 | oo (VI IR 0 . 2,873,865 02,873,865 | ...2,062,559 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option 9SMLMOAB............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |07/06/2018(07/05/2019| ........ 551 | ... 1,520,661 | 2760............... rreernenn31,021 0 0 0 0 (49) 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option 9SMLSO0JA.............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/20/2018(07/19/2019 ...38,967 | .109,178,910 | 2802............... ....6,648,939 | ..o (VI R 0 .o 5,788,871 .....5,788,871 | ..4,442,677 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SDBAOAN............. | Fixed Annuity Hedge.............cccoucerveveermvennrercnnens [ N/Acoce. ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/14/2018{08/14/2019| .....1,683 | ..... 4,779,653 | 2840............... ceeenn 147,702 0 0 1 1 (2,909) 0 0 0 0001....cce
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSODI............... | Fixed Annuity Hedge............cccccocvrvevccrecnncrercneees [ /AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 04/11/2019{03/20/2020| .....1,150 | ..... 3,283,112 | 28565............... .0 ] ... 135,959 0 235,935 235,935 | .......99,977 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAJ.............. Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... | 11/07/2018{11/07/2019| ....2,129 | ..... 5,990,772 | 2814.............. v 128,785 0 0 2,581 2,581 259 0 0 0 0001,
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOFO............. | Fixed Annuity Hedge.............coevvevrreverreverrrerecrnens [ A, ndex |PLC G5GSEF7VJP5I7OUK5573..... | 11/21/2018{11/21/2019| ....1,762 | ...... 4,669,177 | 2650............... v 361,386 0 0 584,686 cerrenn584,686 | ......387,097 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option 9SMLAOCL.............. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| ...13,723 | ...38,079,678 | 2775............... 20 1,279,533 | 0 .. 2,116,835 2,116,835 | ......837,303 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAW............ Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |Int E58DKGMJYYYJLN8C3868... |06/07/2019|06/05/2020| .....2,391 | ..... 6,870,156 | 2873.............. w0 ] 126,408 | e (U 157,300 cirre 167,300 | ........30,892 0 0 0 0001.......c
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBAOAE.............. | Fixed Annuity Hedge.............coooueerrerevreverrrercrnens [ NIA..ccee. ndex | Markets ES7IP3U3RHIGC71XBU11..... |04/12/2019|04/14/2020 ........ 922 | ... 2,680,632 | 2907 0 85,516 (VN 73,750 | .| cooverreeens 73,750 | ......(11,766) 0 0 0 0001....creee
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSODA............. | Fixed Annuity Hedge............ccccoocuvveeccrecennnircnnees [ NIAcee ndex | Markets ES7IP3U3RHIGC71XBU11..... |03/21/2019{03/20/2020 ........ 988 | ... 2,820,621 | 28565............... w0 ] 172,623 | (U 202,699 e 202,699 30,076 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLMOAE............ Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 12/07/2018{12/06/2019| .....2,784 | ..... 7,330,495 | 2633.............. e 134,139 | (VI IR (VN 180,136 cirren. 180,136 | ......125,087 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOKR............. | Fixed Annuity Hedge.............ccccoovrvvvcciicnrcrcrcccees [ NIALLLLL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| ...38,456 | .106,710,785 | 2775............... .0 ] ...6,669,424 | ... 0 ... 9,828,409 ....9,828,409 | ...3,158,985 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAOBA............. | Fixed Annuity Hedge............ccccooccrvvvccrmcennnircnnens [ NALce. ndex |Int E58DKGMJYYYJLN8C3868... |01/28/2019{01/28/2020| .....3,026 | ..... 8,000,290 | 2644 0 323,207 (1 780,680 +00.780,680 | .....457,473 0 0 0 0001,
Equity/l
S&P 500 OTC Call Option  9SMLSOKO............. Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/07/2019{02/07/2020| .....2,849 | ..... 7,709,536 | 2706............... 0 [ 512,820 | e (VN 871,085 .r871,085 | ......358,265 0 0 0 0001....c.cce
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOCK............. | Fixed Annuity Hedge............ccccooerrvvevccvicnnnrercccees [ NIALLLL ndex | Markets ES7IP3USRHIGC71XBU11..... | 12/21/2018{12/20/2019| ....2,115 | ..... 5,111,151 | 2417............. 026,786 | (VN I 0 . 1,158,008 ....1,158,008 | ......646,132 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOLY.............. Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |04/18/2019(04/21/2020| ........ 520 | ... 1,510,616 | 2905............... .0 57,704 0 93,876 93,876 | .......36,172 0 0 0 0001.......c..
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAH............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex |Int E58DKGMJYYYJLN8C3868... | 10/19/2018|10/21/2019 ........ 397 | ... 1,098,809 | 2768 20,481 0 0 171 171 ...105 0 0 0 (oo L T
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODU............ | Fixed Annuity Hedge............cccccoevvvveccricmnnnircneees [ /AL ndex |Int E58DKGMJYYYJLN8C3868... |09/21/2018|09/20/2019| ...18,596 | ...54,480,143 | 2930............... 13,296,141 | Lo (V1 I 0 . 1,601,482 ....1,601,482 | ...1,158,640 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFM............ Fixed Annuity Hedge..........cccovcccermeerrvvecrecnncnns | NAGL ndex |Int E58DKGMJYYYJLN8C3868... |04/18/2019|04/21/2020| ...30,540 | ...88,719,616 | 2905............... 0] ..5,429,707 | i 0] . 5,513,424 ..5513,424 | .......83,717 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODE............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |Int E58DKGMJYYYJLNBC3868... |08/21/2018{08/21/2019| .....1,677 | ..... 4,801,184 | 2863............... weeerr285,67T | o (VI R (VN 197,014 197,014 | ....147,256 0 0 0 0001............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEU............. | Fixed Annuity Hedge............ccccoocuvvevccricennnircnnens [ NIALcee ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019| ...39,212 | .108,530,189 | 2768............... ....7,835,734 0 0 8,695,214 .....8,695,214 | ..6,240,513 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option 9SDBAOQAO............. | Fixed Annuity Hedge.............cccoueerveveermmennnevcnnens [ NIAccce. ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |09/07/2018{09/06/2019| .....1,421 | ..... 4,080,657 | 2872.............. reeerr 135,456 0 0 15 15 (2,093) 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option  9SMLSOKT.............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |02/21/2019{02/21/2020| ...26,567 | ...73,720,237 | 2775............... 0 | 4,607,515 | e 0 .o 6,789,872 8,789,872 | ..2,182,357 0 0 0 0001............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODQ............ Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex |Int E58DKGMJYYYJLN8C3868... |09/07/2018|09/06/2019| ...15,050 | ...43,218,784 | 2872............... 002,031,750 | oo (VI R 0 1,800,419 ......1,800,419 | ..1,336,117 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAV............. Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |05/28/2019|05/28/2020| ........ 307 | 860,334 |2802............... .0 15,222 0 20,788 20,788 5,566 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHM............. | Fixed Annuity Hedge............cccccoervvvvccrecnnnnercneees [ /AL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 05/14/2019|05/14/2020 | ...24,481 | ...69,389,191 | 2834............... 0] 6,120,250 | ..o 0 ... 5,748,021 ......5,748,021 | ....(372,229) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEO............. | Fixed Annuity Hedge............ccccoucerveeiccrmnennnircnnens [ NALces ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018|09/20/2019 | ...27,631 | ...80,949,712 | 2930............... 8,897,595 | (VI IO 0 .o 2,379,573 02,379,573 | ..1,721,573 0 0 0 0001.......c...
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHE............. | Fixed Annuity Hedge.............coovveerrerevreserrrerecrnens [ NIA...ccce. ndex |PLC G5GSEF7VJP5I70UK5573..... |03/21/2019|03/20/2020 | ...53,953 | .154,029,341 | 2855............... 0] ..9,426,668 | ......oovevenennee 0| .....11,069,033 ....11,069,033 | ...1,642,365 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option 9SDBAQAU............. | Fixed Annuity Hedge............ccccooeuvvevccrecnnnnircnnees [ NIAL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |06/07/2019{06/05/2020| .....1,368 | ..... 3,930,729 | 2873............. w0 ] 135192 | e (U 180,116 cr 180,116 | ........44,924 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAOQAV.............. | Fixed Annuity Hedge............ccccoucerveeiccrmncrnrircnnens [ N ndex |Int E58DKGMJYYYJLN8C3868... | 10/05/2018{10/07/2019| ....1,722 | ...... 4,968,952 | 2886............... 172,424 0 0 178 178 (2,958) 0 0 0 0001.......c
Equity/l
S&P 500 OTC Call Option 9SMLMOAH............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |06/28/2019(06/26/2020| ........ 214 629,537 | 2942 0 [ oo 14742 | e (VN - 13,632 | oo | e 13,632 | .......(1,110) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCS0IO............... | Fixed Annuity Hedge............ccccoouvvvvvccrecennnircnnees [ NIALcee ndex |PLC G5GSEF7VJP5I70UK5573..... |06/07/2019|06/05/2020 | ...15,940 | ...45,801,040 | 2873............... .0 ] .....3,188,000 | ...coocorvevenenens 0 .o 3,409,054 .3,409,054 | ......221,054 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFU............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |06/21/2019{06/19/2020| .....1,325 | ..... 3,909,360 | 2950 0 233,386 0 223,045 223,045 | ......(10,341) 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEC............. Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex |Int E58DKGMJYYYJLN8C3868... | 11/21/2018{11/21/2019 .....1,796 | ..... 4,759,274 | 2650............... oerr...368,360 0 0 595,969 595,969 | ......394,567 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOKX.............. | Fixed Annuity Hedge............ccccooccrvevccrmcennnircnnens [ NALce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| ...39,930 | .110,800,958 | 2775............... 0] ....8,925,060 | ...oocovvevennnnae 0| ....10,205,127 ....10,205,127 | ...3,280,067 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAF............. | Fixed Annuity Hedge............ccccoueerveveermvennnevcnnens [ NIAccce. ndex |Int E58DKGMJYYYJLN8C3868... |09/07/2018|09/06/2019 ........ 756 | ... 2,170,990 | 2872............. v 47,957 0 0 0 0 (35) 0 0 0 00070
Equity/l
S&P 500 OTC Call Option 9SDBMOAJ.............. Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |10/05/2018{10/07/2019] ....1,213 | ..... 3,500,196 | 2886............... coeeer...88,900 0 0 0 0 (87) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFQ............. | Fixed Annuity Hedge............ccccooccrvveccrecencnircnnens [ NALce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 11/28/2018|11/27/2019 | ...13,638 | ...37,419,672 | 2744.............. 13,136,740 | oo (VI RO 0 .o 3,465,856 <0....3,465,856 | ...2,409,226 0 0 0 0001.......c..
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOGY............. | Fixed Annuity Hedge.............cccoueervevecrmverrrercrnens | NIA...ccce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/21/2019{02/21/2020| .....1,593 | ... 4,420,384 | 2775............... 0 | 276274 | e (VN 407,132 cerre 407,132 | ......130,858 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option  9SMLAOBW............. Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |08/07/2018|08/07/2019] .....1,704 | ... 4,870,799 | 2858............... .o 138,825 0 0 0 0| ..(1745) 0 0 0 0001.............
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option 9SDBSOBA.............. | Fixed Annuity Hedge.............coovvevrrevevreverrrrrecrnens [ NIA.ccce. ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |02/21/2019(02/21/2020| ........ 562 | ... 1,621,865 | 2886 0 62,119 (VN 143,633 rorrer 143,633 | ........81,514 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFE............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |Int E58DKGMJYYYJLN8C3868... | 04/11/2019|03/20/2020| ........ 500 | ... 1,427,440 | 2855............... w0 | e 76,140 | (U 102,580 rir 102,580 | ........26,440 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEY.............. | Fixed Annuity Hedge.............cccoueerveecermmennnvrcnnens [ NIAcccce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019 | ...24,608 | ...68,109,530 | 2768............... BT AT | (VI IR 0 . 5,456,795 ....5,456,795 | ...3,916,315 0 0 0 0001....c.cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOHY............. | Fixed Annuity Hedge.............coooveervererreverrrerccrnens [ N/A..ccee. ndex |PLC G5GSEF7VJP5I70UK5573..... |05/21/2019|05/21/2020 | ...26,819 | ...76,819,271 | 2864............... 0| 4,847,266 | ..o 0 o 5,791,261 ...5,791,261 | ......943,995 0 0 0 0001....cceee
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCU............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... |03/21/2019|03/20/2020 | .....5,955 | ...17,000,810 | 2855............... .0 ] ....1,040,458 | ..........c.cunne. 0 1,221,732 L1,221732 | L.181,274 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGW............ Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/21/2019|02/21/2020 | ...25,493 | ...70,740,016 | 2775............... 0] 4421251 | e, 0 .o 6,515,384 ....6,515,384 | ...2,094,133 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLAOCS............. | Fixed Annuity Hedge............cccccoevrvevccrecnnnrircneees [ /AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/28/2019{06/26/2020| .....3,246 | ... 9,548,953 | 2942.............. w0 ] 327,521 | (U 317,168 ...317,168 | .......(10,353) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHG............. Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |04/18/2019|04/21/2020 | ...21,239 | ...61,699,932 | 2905............... 0] L 3.776,082 | 0| e 3,834,303 3,834,303 58,221 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLAOCR............. | Fixed Annuity Hedge.............coovveerrevevreserrrerecrnens [ NIA. e, ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |05/21/2019{05/21/2020| ...13,996 | ...40,089,583 | 2864............... 0] 1,395,121 | e 0| o 1,790,148 ....1,790,148 | ......395,027 0 0 0 0007....crvvrnne
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSODK............. | Fixed Annuity Hedge............ccccoouurvevccrecennnircnnees [ NIAcee ndex | Markets ES7IP3U3RHIGC71XBU11..... |04/12/2019|04/14/2020 | ...28,850 | ...83,878,779 | 2907............... 2.0 ] ..5,770,000 | ..o 0 .o 5,105,860 ....5,105,860 | .....(664,140) 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODG............. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex | Markets ES7IP3U3RHIGC71XBU11..... |04/05/2019|04/07/2020 | ...12,044 | ...34,840,161 | 2893.............. .0 | .....2,408,800 0 2,223,332 2,223,332 | .....(185,468) 0 0 0 0001.......c
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAQ............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |Int E58DKGMJYYYJLNBC3868... |01/28/2019|01/28/2020| ........ 235 | et 621,305 | 2644............... w0 | e 11842 | e (VN - 13,300 | oo | o 13,300 | ..........1,458 0 0 0 0001....creee
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOCY.............. | Fixed Annuity Hedge............ccccooeurvveicrecennnicnnees [ NIAcee ndex | Markets ES7IP3U3RHIGC71XBU11..... |03/21/2019{03/20/2020| ........ 599 | ... 1,710,073 | 2855 0 66,351 (U 122,891 122,891 56,540 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEL.............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |11/21/2018|11/21/2019| ...17,140 | ...45,419,800 | 2650............... 3,515,414 | L (VI IR 0 .o 5,687,586 ....5,687,586 | ...3,765,516 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option  9SMLSO0JS............. Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |10/19/2018{10/21/2019| .....1,684 | ... 4,660,942 | 2768 336,514 0 (U 373,425 .....373,425 | ......268,005 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEW............ Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |01/14/2019{01/14/2020| .....1,034 | ..... 2,670,419 | 2583.............. 0 [ 206,800 | o (U 417,020 cenn417,020 | ......210,220 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLMOAG............. Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/07/2019{05/07/2020| .....3,336 | ..... 9,621,191 | 2884 0 202,996 (VN 217,392 217,392 | ... 14,396 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option 9SMLSOLC.............. Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/14/2019{03/13/2020| ...27,620 | ...77,570,218 | 2808............... .0 | ....6,905,000 | ......ccoocooeeeeee 0 ... 6,530,294 ....6,530,294 | .....(374,706) 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCl............... | Fixed Annuity Hedge............ccccooccrvevccrecennnircnnens [ NALcces ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/07/2018|11/07/2019 | .....5,562 | ...15,650,856 | 2814............... e 723,080 | i (VI RO 0 1,063,467 ...1,063,467 | ......762,915 0 0 0 0001.......c..
Equity/l
S&P 500 OTC Call Option 9SMLSOJU.............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | 10/26/2018(10/28/2019] ...15,820 | ...42,060,476 | 2659............... .....2,847,600 0 0 5,021,248 ...5,021,248 | ...3,389,088 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option 9SMLMOAF-............ | Fixed Annuity Hedge............cccccoevvvevccrecnnnnircneees [ NIALLL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/05/2019(04/07/2020| .....4,307 | ...12,459,031 | 2893 0 269,136 (VN 164,047 ... 164,047 | .....(105,089) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODA............. Fixed Annuity Hedge..........cccovcccermeerrvvecrecnncnns | NAGL ndex |Int E58DKGMJYYYJLN8C3868... |07/20/2018|07/19/2019] ....6,913 | ...19,369,051 | 2802............... 1,179,565 | (VI IO 0 . 1,026,984 ...1,026,984 | ......788,160 0 0 0 0001.............
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option  9SMLSOLY............... Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/06/2018(07/05/2019| .....9,095 | ...25,100,563 | 2760............... 1,182,350 | o (VI R 0 e 1,660,100 < 1,660,100 | ...1,294,694 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAP............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |Int E58DKGMJYYYJLN8C3868... |02/07/2019{02/07/2020| .....2,517 | ..... 6,811,128 | 2706............... .0 [ 130,071 0 235,928 235,928 | ......105,857 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SDBMOAF-............. | Fixed Annuity Hedge.............cccoucerveeecermmennnercnnens [ NIAccce. ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/07/2018(08/07/2019| ........ 616 | ... 1,760,805 | 2858 38,896 0 0 0 0 (14) 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option 9SDBAOAS.............. | Fixed Annuity Hedge.............coooveerrerevreserrrerecrnens | NfAccee. ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |02/07/2019{02/07/2020| .....1,423 | ..... 3,850,709 | 2706............... 0] 142,471 0 295,032 295,032 | ......152,561 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option  9SMLSOLI............... Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/21/2019{03/20/2020| ...42,919 | .122,528,595 | 2855............... .0 ] ...7,498,808 | ... 0 .o 8,805,290 ....8,805,290 | ...1,306,482 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLAOBV.............. | Fixed Annuity Hedge.............cccoucervevecermvernnercnnens [ N/Accce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/27/2018{07/26/2019| .....3,455 | ..... 9,739,023 | 2819.............. 100002.296,096 0 0 0 0| ....(4,981) 0 0 0 0001....cce
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBMOAD............. Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex | Markets ES7IP3USRHIGC71XBU11..... |04/12/2019|04/14/2020 ........ 509 | ... 1,479,872 | 2907 0 29,600 0 25,368 25,368 | ........(4,232) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAOQAY.............. | Fixed Annuity Hedge............ccccoucerveeiccrmnennnircnnens [ N ndex |Int E58DKGMJYYYJLN8C3868... | 12/28/2018{12/27/2019| .....3,930 | ..... 9,768,958 | 2486............... c0eerB96,280 | o (VI IO 0 e 1,496,510 ...1,496,510 | .....999,879 0 0 0 0001.......c...
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option  9SCSMOAL.............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex |Int E58DKGMJYYYJLNBC3868... | 10/26/2018|10/28/2019| ........ 493 | ... 1,310,734 | 2659............... J—1 7] 0 0 71 71| coeennn(1,180) 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option 9SMLAOCH............. | Fixed Annuity Hedge............ccccoouvrvevccrecnnnnircnnees [ /AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019{01/21/2020 ...15,603 | ...41,671,088 | 2671............... 0] 1,620,996 | oo 0 .o 3,502,384 ...3,502,384 | ...1,881,388 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIK............... Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/28/2019|05/28/2020 | ...18,077 | ...50,658,804 | 2802............... 0] .....3,886,555 | ..o 0| o 4,722,973 ..4,722,973 | ....836,418 0 0 0 0001.......c
Equity/l
S&P 500 OTC Call Option 9SMLSOMM............ Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |06/28/2019(06/26/2020| ...19,298 | ...56,770,084 |2942............... .0 ] .....3,666,620 | ................... (VN 3,386,902 ....3,386,902 | .....(279,718) 0 0 0 0007....cvvvrene
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBAOAF.............. Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex | Markets ES7IP3U3RHIGC71XBU11..... | 04/26/2019|04/28/2020| .....3,021 | ..... 8,881,377 | 2940............... w0 | 279775 | (U 201,403 e 201,408 | ......(78,372) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOHQ............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019{05/21/2020| .....1,557 | ... 4,459,809 | 2864.............. w0 | 281412 | e (VN 336,217 336,217 | ........54,805 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option  9SMLAOCAQ............. Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/14/2019(05/14/2020| ........ 893 | ... 2,531,128 | 2834 0 93,399 (VN 129,443 e 129,443 36,044 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFC.............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019| ...21,194 | ...58,660,329 | 2768............... 108,235,197 | (V1 RO (U 4,699,744 ...4,699,744 | ..3,372,984 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option  9SRBSOCAQ............. Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... |03/21/2019{03/20/2020| .....1,713 | ...... 4,890,409 | 2855............... 0 [ 299,295 | e (VN 351,440 cerren 351,440 | ........52,145 0 0 0 0001.............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFA.............. Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018{10/21/2019| .....2,085 | ... 5,770,821 | 2768............... e B416,646 | (VN I (VN 462,346 coren 462,346 | ......331,824 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOUJE.............. Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |06/21/2019|06/19/2020 | ...41,692 | .123,010,578 | 2950............... 0] 7,343,629 | e 0 ... 7,018,272 o 1,018,272 | .....(325,357) 0 0 0 0001.......c..
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBMOAC............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex | Markets ES7IP3U3RHIGC71XBU11..... | 02/14/2019|02/14/2020 ....... 415 | ... 1,139,478 | 2746............... w0 | 24,966 | e (VN 40,052 | ... | cooeeernnnnt 40,052 | ........15,086 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option  9SMLAOCF-.............. Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 12/14/2018{12/13/2019] .....1,496 | ..... 3,889,525 | 2600............... cern 185,534 | L (V1 I (VN 375,776 e 375,776 | ......280,501 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCMOAA............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PL G5GSEF7VJP5I70UK5573..... | 06/14/2019|06/12/2020 ....... 364 | ... 1,050,861 | 2887 0 25,200 0 27,946 | .| coerrreeenn 27,946 | ........2,746 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODC............ | Fixed Annuity Hedge............ccccoouvrvvvicrecennnircnnees [ NIALce ndex E58DKGMJYYYJLN8C3868... |08/07/2018|08/07/2019| ...17,964 | ...51,349,196 | 2858............... 2425140 | o (V1 R 0 ... 2,020,180 ......2,020,180 | ...1,517,103 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODW............ Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex E58DKGMJYYYJLN8C3868... |09/21/2018|09/20/2019| ...47,241 | .138,400,540 | 2930............... 8373467 | oo (VI IR 0| oo 4,068,380 ....4,068,380 | ...2,943,391 0 0 0 0001....c.cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIU............... Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex G5GSEF7VJP5I70UK5573..... | 06/21/2019 | 06/19/2020 3 8,851 | 2950 0 528 0 505 505 (23) 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAQ............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex E58DKGMJYYYJLN8C3868... |03/07/2019|03/06/2020 ....3,718 | ...10,220,522 | 2749............... w0 ] 216,664 | oo (U 290,621 c 290,621 | ........73,957 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOKK.............. | Fixed Annuity Hedge.............cccoueervvecermvernnevcnnens [ N/Accce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019{01/21/2020| ...29,868 | ...79,768,766 | 2671............... 0] ....5,583,823 | ..ccoociriiviinnnns 0 ... 9,858,220 9,858,220 | ..4,274,397 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SDBSOBC............. | Fixed Annuity Hedge............cccccoevvvveccrecnnnrircneees [ /AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |06/21/2019(06/19/2020| .......... 34| ... 100,316 | 2950 0 5,989 0 5723 5723 (266) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEU............. Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex E58DKGMJYYYJLN8C3868... | 12/28/2018|12/27/2019| ...16,015 | ...39,809,126 | 2486............... 123,203,000 | oo (VI IO 0 ... 7,776,999 e 1,776,999 | ..4,554,123 0 0 0 0001.......c...
Equity/l
S&P 500 OTC Call Option 9SDBMOAH............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/21/2018(08/21/2019| ........ 664 | ... 1,901,005 | 2863 36,670 0 0 0 0 0 0 0 0 0001....cceee
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHO............. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex G5GSEF7VJP5I70UK5573..... | 05/21/2019{05/21/2020 | .....1,746 | ... 5,001,173 | 2864............... w0 ] 315572 | (U 377,029 377,029 | ........61,457 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGU............. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex G5GSEF7VJP5I70UK5573..... | 02/21/2019|02/21/2020 | .....6,119 | ...16,979,491 | 2775.............. 20 ] 1,061,218 | e 0 e 1,563,866 <0rr1,563,866 | ......502,648 0 0 0 0001.......c
Equity/l
S&P 500 OTC Call Option 9SMLSOLA.............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |03/07/2019(03/06/2020| ...10,982 | ...30,188,749 | 2749 0 2,525,860 (VN 3,069,595 .r...3,069,595 | ......543,735 0 0 0 00010,
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSODW............ Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex G5GSEF7VJP5I70UK5573..... | 07/20/2018|07/19/2019 | ...53,943 | .151,139,116 | 2802............... ...9,204,294 | L (V1 R 0 .o 8,013,680 ......8,013,680 | ...6,150,109 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODI............ Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex E58DKGMJYYYJLN8C3868... |08/21/2018|08/21/2019 | .....6,214 | ...17,790,433 | 2863............... 101,068,555 | oo (VI IR (VN 730,020 cirren 130,020 | ......545,646 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEK............. Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex E58DKGMJYYYJLN8C3868... | 11/21/2018|11/21/2019| ...57,549 | .152,500,822 | 2650............... ..11,803,300 | oo (VN R 0| ....19,096,550 ....19,096,550 | .12,643,038 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEW............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019 | .....5,658 | ...15,660,099 | 2768............... 11,130,638 | (V1 RO 0 1,254,655 «r1,254,655 | ......900,460 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOKV.............. | Fixed Annuity Hedge............cccoucerveveermmennrevcnnens [ A, ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| ...26,585 | ...73,770,185 | 2775............... 0 | 4,610,637 | e 0 .o 6,794,473 ....6,794,473 | ...2,183,836 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option  9SMLAOCG............. Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |12/21/2018(12/20/2019| ...18,067 | ...43,661,074 | 2417............... 2,318,357 | (VN I 0 ... 7,931,665 ....7,931,665 | ...4,919,655 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBAOAD............. | Fixed Annuity Hedge............ccccoocervvvccrecenenirccnnans [ NIALce. ndex ES7IP3U3RHIGC71XBU11..... |03/28/2019{03/27/2020| .....3,147 | ..... 8,860,190 | 2815............... w0 | 311,868 | (U 443,787 cn 443787 | ....131,919 0 0 0 0001.......c..
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFG............ Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex E58DKGMJYYYJLNBC3868... |04/18/2019|04/21/2020| .....1,639 | ...... 4,761,344 | 2905............... w0 ] 291,294 0 295,891 295,891 | .........4,597 0 0 0 0001............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFC............. Fixed Annuity Hedge..........ccoocccevmmervvvcvecnncnns | AL ndex E58DKGMJYYYJLN8C3868... |03/21/2019|03/20/2020| ...30,972 | ...88,421,343 | 28565............... 0] ..5,411428 | e 0 ... 6,354,236 ....6,354,236 | ......942,808 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEE............. | Fixed Annuity Hedge............ccccooccrveeicermmennnircnnens [ NALccie. ndex G5GSEF7VJP5I70UK5573..... |08/21/2018108/21/2019| ...19,850 | ...56,829,756 | 2863............... ....3,381,448 0 0 2,331,976 ...2,331,976 | ..1,743,012 0 0 0 0001.............
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHU............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019{05/21/2020| .....1,550 | ... 4,439,758 | 2864.............. 0 | 280,147 | e (VN 334,705 cerren 334,705 | ........54,558 0 0 0 0001....cceee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0JC.............. | Fixed Annuity Hedge............ccccoouurvevccrecennnircneees [ NIALcee ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019|06/19/2020 | ...31,470 | ...92,850,976 | 2950............... 0] ...5543,126 | ....ccccoooouuunee. 0 .o 5,297,539 ......5,297,539 | .....(245,587) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SDBSOAY.............. | Fixed Annuity Hedge.............cccoueervevcermvennnvrcnnens [ NIAccce. ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |10/12/2018(10/14/2019 ...26,985 | ...74,671,003 | 2767............... .....3,642,975 0 0 5,927,036 2,927,036 | ..4,271,675 0 0 0 0001....c.cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEQ............ Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex |Int E58DKGMJYYYJLNBC3868... |12/14/2018|12/13/2019| ...29,351 | ...76,311,132 | 2600............... 10er8,402,650 | oo (VI R 0| ....11,179,860 ...11,179,860 | ...7,096,545 0 0 0 0001....cceee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFE.............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019 | ...29,103 | ...80,550,701 | 2768............... 25,815,652 | oo (VI R 0 ... 6,453,556 ......5,453,556 | ...4,631,686 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEC............. | Fixed Annuity Hedge.............ccooueerveeecermvennnvvcnnens [ N/Accce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/21/2018{08/21/2019| .....2,889 | ..... 8,271,091 | 2863............... ceeenn 492,141 0 0 339,399 339,399 | ......253,681 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOCY............. Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex |Int E58DKGMJYYYJLN8C3868... |07/20/2018{07/19/2019| ....2,216 | ..... 6,208,855 | 2802............... v 378,116 0 0 329,205 329,205 252,649 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIC............... Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 05/21/2019{05/21/2020| .....2,137 | ..... 6,121,137 | 2864............. w0 ] 386,241 | e (N 461,461 cor 461,461 | ........75,220 0 0 0 0001.......c...
Equity/l
S&P 500 OTC Call Option 9SMLSOLQ.............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019(04/21/2020| .....6,726 | ...19,539,232 | 2905............... w0 1195816 | e 0| o 1,214,253 ..1,214,253 | .......18,437 0 0 0 0001.............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIE............... Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019|05/21/2020 | ...37,115 | .106,310,721 | 2864.............. 0] ...8,708,165 | ...ccocorvevnnnnnns 0 .o 8,014,566 ....8,014,566 | ...1,306,401 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option 9SMLAOCL.............. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |03/07/2019(03/06/2020| ........ 964 | ... 2,649,969 | 2749 0 95,137 (U 178,407 < 178,407 83,270 0 0 0 0001.......c
Equity/l
S&P 500 OTC Call Option 9SMLS0JQ.............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |09/28/2018(09/27/2019 ...16,685 | ..48,619,756 |2914............... 100:2,169,050 | ovvveverrr (VI R 0 o 1,671,548 ...1,671,548 | ...1,219,616 0 0 0 0001....creee
Equity/l
S&P 500 OTC Call Option 9SMLSOIW.............. | Fixed Annuity Hedge............ccccooeurveiccrecennnircnnees [ NIAcee ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/06/2018{07/05/2019| ....2,743 | ..... 7,570,186 | 2760............... 00000356,590 | oo (V1 R (U N 500,677 ......500,677 | ......390,473 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOES.............. | Fixed Annuity Hedge.............cccoueerveeecermmennnevcnnens [ NIAcccce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018| 10/07/2019 | .....8,629 | ...24,899,584 | 2886............... 1,164,915 | (VI IR 0 o 1,075,972 ..1,075,972 | ......787,722 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAT............. | Fixed Annuity Hedge.............cccooovvvvvccvicnrnrcvcceees [ NIALLLLLL ndex |Int E58DKGMJYYYJLN8C3868... | 05/14/2019|05/14/2020| ........ 303 | ........ 858,826 |2834............... 0] 47114 0 25,536 25,536 | .........8,422 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODY............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |10/19/2018|10/21/2019| ........... 22 | 60,891 [2768......ccocovves | v 4,396 0 0 4,878 4,878 3,501 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0GS............. | Fixed Annuity Hedge.............cccoucerveveermvernnvvcnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I7TOUKS5573..... | 02/21/2019102/21/2020| ........... 4| s 11,100 | 2775 0 694 0 1,022 1,022 329 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLS0JC.............. Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/20/2018(07/19/2019| ..17,774 | ..49,799,726 | 2802............... 3,082,778 | (VN I 0 ... 2,640,475 .....2,640,475 | ...2,026,436 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SDBMOAM............ Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |06/21/2019(06/19/2020| ........ 515 | ... 1,519,487 | 2950 0 32,628 0 30,413 30,413 | .......(2,115) 0 0 0 0001.......c..
Equity/l
S&P 500 OTC Call Option  9SMLS0UK.............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/21/2018(09/20/2019] ...30,017 | ...87,939,904 | 2930 5,320,513 0 0 o 2,585,055 .......2,585,065 | ...1,870,236 0 0 0 (oo L T
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFK.............. Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex |PLC G5GSEF7VJP5I7OUKS573..... | 11/14/2018|11/14/2019| ...27,473 | ...74,220,507 | 2702............... 3,571,490 | o (V1 I 0. 7,839,248 ......7,839,248 | ..5,367,782 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option  9SMLS0JO.............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |09/28/2018(09/27/2019| ........ 940 | ... 2,739,141 | 2914.............. v 122,200 0 0 94172 || v 94,172 | .......68,711 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SDBAOAP.............. | Fixed Annuity Hedge............ccccooevvvviccricennnicnnees [ /AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |11/14/2018{11/14/2019] .....1,236 | ..... 3,339,153 | 2702............... e 144,288 | (V1 R (U 161,769 cen 161,769 | ......132,229 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFM............. | Fixed Annuity Hedge...........cccooueerveveermmernnvvcnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I7OUK5573..... | 11/21/2018|11/21/2019 | ...37,409 | ...99,131,231 | 2650............... 1,672,586 | oo (VI IR 0| ...12,413 471 ...12,413471 | ..8,218,447 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option 9SMLSOJE.............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/20/2018(07/19/2019| ...51,863 | .145,311,309 | 2802............... 18,849,384 | oo (VI R 0 . 7,704,679 werren 1,704,679 | ..5,912,966 0 0 0 0001....cceee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEQ............. | Fixed Annuity Hedge............ccccooeurvviccrecennnircnnees [ /A ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018|09/20/2019 | ...22,030 | ...64,540,630 | 2930............... 13,904,818 | oo (VI R 0 1,897,217 1,897,217 | ..1,372,599 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCS0GQ............. Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |02/07/2019|02/07/2020 | ...10,462 | ...28,310,695 | 2706............... 0] 1,883,160 | e 0 o 3,198,768 3,198,768 | ...1,315,608 0 0 0 0001....cce
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOCW............ Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 03/21/2019|03/20/2020 | ...21,209 | ...60,549,150 | 2855............... 0] 3,705,636 | ..o 0 ..o 4,351,252 «rn4,351,252 | ......645,616 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBAOAG............. | Fixed Annuity Hedge............ccccoucervvviccrmcennnircnnens [ NALces ndex | Markets ES7IP3U3RHIGC71XBU11..... | 05/28/2019|05/28/2020| .....2,569 | ..... 7,199,340 | 2802.............. w0 ] 261,344 | L (N 458,757 cerre 458,757 | .....197 413 0 0 0 0001.......c...
Equity/l
S&P 500 OTC Call Option  9SDBMOAL.............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/28/2018(08/28/2019| ........ 456 | ... 1,321,269 | 2898 28,644 0 0 0 0 0 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option 9SMLAOCE............. | Fixed Annuity Hedge............ccccooeuvvevicrucennnircneees [ NIAL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 12/07/2018{12/06/2019| .....1,443 | ..... 3,799,534 | 2633.............. 00err 180,635 | (VI R (U 306,892 ciren. 306,892 | ......237,070 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCS0GO............. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |PLC G5GSEF7VJP5I70UK5573..... |01/28/2019|01/28/2020 | ...11,729 | ...31,009,717 | 2644............... 0] 2,697,670 | oo 0| o 4,156,113 ...4,156,113 | ...1,458,443 0 0 0 0001.......c
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBMOAB............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Markets ES7IP3U3RHIGC71XBU11..... |09/21/2018|09/20/2019 ........ 614 | ... 1,798,817 | 2930.......coueue. p—k 2] 0 0 0 0 0 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODO............ Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex |Int E58DKGMJYYYJLNBC3868... |08/28/2018|08/28/2019| ...15,979 | ...46,299,472 | 2898............... 2,077,270 | oo (V1 R 0 . 1,525,340 ...1,525,340 | ..1,121,642 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAQAZ.............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |01/14/2019|01/14/2020| ........ 894 | ... 2,308,853 | 2583............... .0 96,507 | ..oovecrrrriinrnns (VN 272,906 00eren272,906 | ......176,399 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOJW............. | Fixed Annuity Hedge............ccccooorrvvvccvecnrcnevccees [ NIALLLLLL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 11/07/2018(11/07/2019] .....9,346 | ...26,298,616 | 2814............... 1,214,980 | (VN R 0 . 1,786,977 .. 1,786,977 | ...1,281,951 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBMOAA............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/27/2018|07/26/2019 ........ 536 | ... 1,510,888 |2819.......c....... ceeernnn 35,183 0 0 0 0 0 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGE............. | Fixed Annuity Hedge.............cccoucerveveermmerenivcnnens [ NIA-cccce. ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | ...26,117 | ...69,750,933 | 2671............... 0] 4,882,573 | e 0| o 8,620,167 ....8,620,167 | ...3,737,593 0 0 0 0001....c.cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAQAX.............. | Fixed Annuity Hedge.............cccooerrvvvccricnrrrerccees [ NIALLLLL ndex |Int E58DKGMJYYYJLN8C3868... |11/21/2018|11/21/2019| ...17,016 | ...45,091,209 | 2650............... 202,029,158 | v (VN I 0 .o 3,156,424 ....3,156,424 | ...2,494,081 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option  9SRBAOALI............... | Fixed Annuity Hedge............ccccoocervvvccrecencnircnnens [ NALccee ndex | Markets ES7IP3U3RHIGC71XBU11..... |06/21/2019|06/19/2020 | ...14,791 | ...43,640,254 | 2950............... 20 ] 1,461,942 | L 0 1,316,383 ...1,316,383 | .....(145,559) 0 0 0 0001.......c..
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFO............ Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex |Int E58DKGMJYYYJLN8C3868... |04/26/2019|04/28/2020| ...18,161 | ...53,391,161 | 2940............... 0] 3,632,200 | ..o 0 o 2,912,341 ..2,912,341 | .....(719,859) 0 0 0 0001....ccnr
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAL............. | Fixed Annuity Hedge............cccccoevvvveccrecnncnircneees [ /AL ndex |Int E58DKGMJYYYJLN8C3868... |01/07/2019{01/07/2020| .....2,518 | ..... 6,420,119 | 2550............... w0 | 127,758 | (U 316,370 rrr 316,370 | ......188,612 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAN............. Fixed Annuity Hedge..........cccovcccermeerrvvecrecnncnns | NAGL ndex |Int E58DKGMJYYYJLN8C3868... |01/18/2019]01/21/2020] ........ 315 | . 841,274 | 2671.....ccooeeeees w0 | 17,808 | (U RO 40,006 | ...| -oooooounnect 40,006 | .......22,198 0 0 0 0001.............
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFS.............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/21/2018|12/20/2019 | ...53,827 | .130,079,405 | 2417............... 10,861,414 | oo (VI R 0| ....29,471,430 ...29,471,430 | 16,444,136 0 0 0 0001....cceee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIS............... Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019|06/19/2020 | ...22,800 | ...67,270,488 | 2950............... 0] 4,015,992 | 0 .o 3,838,065 .....3,838,065 | ....(177,927) 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option  9SMLMOAD............. Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |09/14/2018(09/13/2019| ........ 468 | ... 1,359,531 | 2905 28,288 0 0 0 0 0 0 0 0 0001....c.cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFG............. | Fixed Annuity Hedge.............coooveerrererreverrrerecrnens | NIA.ccee. ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018|10/21/2019 | ...14,383 | ...39,808,980 | 2768............... 2,874,155 | oo (VI R (V[ 3,189,413 3,189,413 | ..2,289,026 0 0 0 0001....cceee
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODC............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... |03/28/2019|03/27/2020 | ...19,244 | ...54,180,327 | 2815............... 0] 4426120 | e (N 4,528,795 <n4,528,795 | ......102,675 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCAOQAC............. | Fixed Annuity Hedge............cccooucervevecermmennrevcnnens [ N/Accce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/13/2018{07/12/2019 | ....1,731 | ... 4,849,068 | 2801............... v 148,381 0 0 0 0 (2,948) 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAOAW............. Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex |Int E58DKGMJYYYJLN8C3868... | 10/12/2018{10/14/2019| .....1,380 | ..... 3,818,639 | 2767............... v 161,529 0 0 67,834 | .| oo 67,834 | .......55,131 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIG.............. | Fixed Annuity Hedge............ccccoucervveicermnennnircnnens [ NALcices ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019|05/21/2020 | ...19,254 | ...55,150,387 | 2864.............. 0] 3,479,968 | ..o (I 4,157,684 wnd,157,684 | ......677,716 0 0 0 0001.......c...
Equity/l
S&P 500 OTC Call Option  9SMLAOCA............. | Fixed Annuity Hedge.............coooveerrevevrmverrrerecrnens [ NIA...ccee. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/21/2018(09/20/2019| ...15,138 | ...44,349,344 | 2930............... ....1,357,122 0 0 92 92 | ......(14,594) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLAOCD............. | Fixed Annuity Hedge............ccccoouvvvevccrecennnircneees [ NIAccee ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 11/07/2018{11/07/2019| .....2,036 | ..... 5,729,080 | 2814............... c0eern216,569 0 0 53,665 53,665 39,962 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCAOQAD............. | Fixed Annuity Hedge............ccccoucervveicermnennnircnnens [ NALccces ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/26/2018| 10/28/2019 | .....3,912 | ...10,400,795 | 2659............... eeeern480,511 0 0 631,086 cirren.831,086 | ......501,623 0 0 0 0001.......c
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSODU............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/20/2018{07/19/2019| .....3,298 | ..... 9,240,435 | 2802 562,738 0 (VN 489,945 cerrenr 489,945 | .....376,009 0 0 0 0001....creee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODG............ Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex |Int E58DKGMJYYYJLN8C3868... |08/21/2018|08/21/2019| ...27,314 | ...78,198,889 | 2863............... 24,652,940 | oo (V1 R 0 .o 3,208,845 ......3,208,845 | ..2,398,418 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOJL................ Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/14/2018{09/13/2019| .....3,022 | ..... 8,778,850 | 2905............... 1eeern 407,970 0 0 299,390 299,390 | ......219,334 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SDBSO0AW............. Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |10/05/2018(10/07/2019] .....3,975 | ..11,470,141 | 2886............... 00000 536,625 | o (VN R (VN 495,653 v 495,653 | ......362,869 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLAOQCB............. | Fixed Annuity Hedge............ccccoocervvvccrmcennnircnnens [ NALcee ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/28/2018{09/27/2019| .....3,034 | ..... 8,841,015 | 2914.............. 278,218 0 0 32 32 (2,955) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLAOCC............. | Fixed Annuity Hedge.............cccoueervevecrmmernrercnnens [ NIAccce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |10/19/2018(10/21/2019| ...17,379 | ...48,101,249 | 2768............... 1,967,303 | oo (VI IR (VN 914,680 914,680 | ... 747,774 0 0 0 0007....oveennee
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEA.............. | Fixed Annuity Hedge.............cccooerrvcvcciicnrcnercceees [ NIALLLLL ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/14/2018|08/14/2019 | ...27,169 | ...77,158,873 | 2840............... .....3,396,125 0 0 3,583,701 3,583,701 | ...2,701,025 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHA............. | Fixed Annuity Hedge............ccccoocevvvvccrecennnircnnens [ NIALce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/21/2019|02/21/2020 | ...21,493 | ...59,640,496 | 2775............... 20 ] 3727531 | 0 .o 5,493,083 .....5,493,083 | ...1,765,552 0 0 0 0001.......c..
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEM............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018{09/20/2019| ....3,311 | ..... 9,700,137 | 2930.............. ooerrr..586,875 0 0 285,142 285,142 | ......206,294 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option 9SMLSOKA.............. | Fixed Annuity Hedge............cccccocvvvevccrecnnnnercneees [ NIAL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |11/21/2018(11/21/2019] ...55,530 | .147,150,613 | 2650............... ..11,389,203 | .. (V1 I 0| ...18,426,583 ....18,426,583 | 12,199,481 0 0 0 0001.............
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCM............. | Fixed Annuity Hedge.............coooveerreverrererrrerecrnens | NIAcccce. ndex | Markets ES7IP3U3RHIGC71XBU11..... |01/07/2019|01/07/2020 | ...11,754 | ...29,969,056 | 2550............... 0 2115720 | e 0 5,061,546 <rrD,061,546 | ...2,945,826 0 0 0 0 0001............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFW............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |PLC G5GSEF7VJP5I7OUK5573..... |01/14/2019|01/14/2020 | ...23,445 | ...60,549,291 | 2583.............. 0] ....4,689,000 | ......ooveoveeneae 0] ... 9,455,549 .....0,455,549 | ..4,766,549 0 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option  9SMLSOLM............. | Fixed Annuity Hedge.............cccoueerveveermmennnvrcnnens [ NIAcccce. ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |04/18/2019(04/21/2020| ...42,519 | .123,518,971 | 2905............... 0] 7,559,453 | e 0 ... 7,676,008 <. 1,676,008 | ......116,555 0 0 0 0 0001....c.cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIM.............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019 | 06/05/2020| .....1,256 | ... 3,608,915 | 2873............... 0] 251,200 0 268,618 268,618 | .......17,418 0 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAK............. | Fixed Annuity Hedge............ccccooeurveeicrecennnircnnees [ /A ndex |Int E58DKGMJYYYJLN8C3868... | 12/21/2018|12/20/2019 ........ 426 | ... 1,029,480 | 2417.....coocevers | v 17,922 0 0 57,901 57,901 32,914 0 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAS............. | Fixed Annuity Hedge............cccooucerveeeermvennrevcnnens [ N/Accce. ndex |Int E58DKGMJYYYJLN8C3868... |03/21/2019|03/20/2020| ........ 368 | ... 1,050,596 | 2855............... w0 | 21,000 | e (VN 24,639 24,639 3,639 0 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0GC............. Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | .....6,508 | ...17,380,981 | 2671............... 20 216,671 | 0 ... 2,148,028 .02,148,028 | ......931,358 0 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEM............ Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |12/07/2018|12/06/2019| ...15,093 | ...39,741,076 | 2633...............| .....2,263,950 0 0 5,287,334 .....,287,334 | ..3,436,787 0 0 0 0 0001,
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOFY.............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | ...57,374 | .153,229,316 | 2671............... ..0]..10,726,069 | .........ccc.c.. 0| .....18,936,840 ....18,936,840 | ...8,210,771 0 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFS............. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex |Int E58DKGMJYYYJLNBC3868... |06/14/2019{06/12/2020| .....1,825 | ... 5,268,739 | 2887............... 0 [ 365,000 | oo (U 377,140 cenn 377,140 | ......12,140 0 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0GIL............... | Fixed Annuity Hedge............ccccoucervevicermmernnircnnens [ NALccces ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | ...27,169 | ...72,560,520 | 2671............... .0 ] ...5,079,245 | oo 0| oo 8,967,389 .....8,967,389 | ...3,888,144 0 0 0 0 0001.......c
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFK............ Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |Int E58DKGMJYYYJLNBC3868... |04/18/2019|04/21/2020 .....9,883 | ...28,710,411 | 2905............... 0 757,099 | e 0 o 1,784,190 ce 1,784,190 | ........27,091 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSO0JY. Fixed Annuity Hedge. NA......... ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |11/21/201811/21/2019] ...22,993 | ...60,929,840 | 2650 ....4,715,864 0 0 . 7,629,793 ......7,629,793 | ..5,051,371 0 0 0 0 0001.............
001 . Total-Purchased Options-Hedging Effective-Call Options and Warrant .297,925,387 | .321,048,652 | ...... 0 | ...799,970,630 |XX| ...799,970,630 |340,446,511 0 0 0 0 XXX XXX
0079999999. Total-Purchased Options-Hedging Effective .297,925,387 | .321,048,652 | ......cccccoc 0 | ..799,970,630 |XX] ...799,970,630 | 340,446,511 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrant .297,925,387 | 321,048,652 0 | ..799,970,630 |XX| ...799,970,630 |340,446,511 0 0 0 0 XXX XXX
0429999999. Total-Purchased Options .297,925,387 | 321,048,652 0 | ...799,970,630 |XX| ...799,970,630 |340,446,511 | ............... 0 (1 I 0 .0 XXX XXX
Written Options - Hedaing Effective - Call Options and Warrants
Equity/l | Barclays Bank
MSCI Emerging Markets 9MBCSOAB.. Fixed Annuity Hedge.. .|ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/21/2019{03/20/2020| .....2,664 | ..... 3,114,935 | 1169... .(142,444) 0 (58,989) | ... (58,989) | ........83,455 0 0 0 0
Equity/l
MSCI Emerging Markets 9MMLSOAB............... | Fixed Annuity Hedge.......cccovvveervveerveverenncennns | NIAGc ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019{01/21/2020| .....2,780 | ..... 3,111,876 | 1119............... w0 | s (372,492) | ovvvvverend 0 | oo (83,885) | oo | o (83,885) | ......288,607 0 0 0 0 0001...........
Equity/l
MSCI Emerging Markets 9MMLSOAD............... Fixed Annuity Hedge...........cc..cccoumurvvvvcvecennnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/21/2019{05/21/2020| .....3,353 | ... 3,661,375 | 1092............... 0] (358,905) | ...vvvvevernn 0| oo (194,399) | ... | ........(194,399) | ......164,506 0 0 0 0 0001.............
Equity/I
MSCI Emerging Markets 9MMLSOAF-.. .| Fixed Annuity Hedge.. .|ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/21/2019{06/19/2020| .....2,896 | ..... 3,319,135 | 1146... .(165,159) .(113,874) ] ... ..(113,874)] .......51,285 0 0 0 0
Equity/l | Credit Suisse FB
MSCI Emerging Markets 9MCSSO0AB............... | Fixed Annuity Hedge........cocovvveervveerverirenecennns | NAGc ndex |Int E58DKGMJYYYJLNBC3868... |04/18/2019{04/21/2020| .....2,627 | ..... 3,138,109 | 1195 0 (500) 0 (50,812) | ... (50,812) | ....... (50,312) 0 0 0 0 0001....cene
Equity/l
Russell 2000 OTC Call Option 9RMLSOCV....... Fixed Annuity Hedge..........ccoocccevmeervvvcvecennnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019]04/21/2020] .....1,833 2,962,440 | 1616 0 0 0 [ (135,400) | ... | .........(135,400) | .....(135,400) 0 0 0 0 0001.............
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOBB....... Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |Int E58DKGMJYYYJLNBC3868... |04/26/2019|04/28/2020| .....3,901 | ..... 6,376,731 | 1635............... 0| e (407,772) 0 (258,854) | ... (258,854) | ......148,918 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCL....... Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/14/2019{02/14/2020| .....7,288 | ...11,610,950 | 1593............... w0 ] (527,433) | covvved 0| oo (532,240) | ... | .........(532,240) | .........(4,807) 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBL....... Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex | Markets ES7IP3U3RHIGC71XBU11..... |07/27/2018{07/26/2019| .....3,301 | ..... 5,658,145 | 1714 229,618 0 0 (868) | ... (868) | ..........7,782 0 0 0 0001....c.cce
Equity/l
Russell 2000 OTC Call Option 9RMLSOCN....... | Fixed Annuity Hedge........cvvveeervmeerrerernenneenres | NAwccs ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| .....1,409 | ..... 2,286,990 | 1623............... 0] e (130,896) 0 (83,461)] ... (83,461) | .......47,435 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOBD....... | Fixed Annuity Hedge.........ccc.cccocceucrvvvvicirinnrenns | AL ndex |Int E58DKGMJYYYJLN8C3868... |06/14/2019|06/12/2020 .....8,512 | ...13,343,156 | 1568............... w0 ] (810,172) | ocvvvveeriacnd (N (936,104) | ... | .........(936,104) | .....(125,932) 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RDBSOBT....... Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |10/26/2018(10/28/2019| .....2,204 | ..... 3,372,054 | 1530............... 1000 160,886 | i (VI R (I (187,897) | ... | ........(187,897) | .....(116,798) 0 0 0 0001....cce
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOCB....... | Fixed Annuity Hedge..........cc.cccccceuervvcveirecnrnnns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... |04/12/2019|04/14/2020 | .....8,317 | ...13,570,932 | 1632............... w0 ] (605,006) | ......ocoo 0| oo (540,821) | ... | ........(540,821) | .......64,185 0 0 0 0001.............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAX....... Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |01/07/2019{01/07/2020| .....2,434 | ..... 3,527,742 | 1449.............. w0 ] (181,479) | ocvvvveered (N (392,058) | ... | .........(392,058) | .....(210,579) 0 0 0 0001.......c...
Equity/l
Russell 2000 OTC Call Option 9RMLSOCZ....... Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/21/2019{05/21/2020| .....2,453 | ... 3,918,618 | 1597............... 0] s (269,879) | vvvvveerernnend 0 | oo (218,943) | ... | ........(218,943) | .......50,936 0 0 0 0001....cceee
Equity/l
Russell 2000 OTC Call Option 9RDBSO0BZ....... Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |01/28/2019{01/28/2020| .....2,762 | ... 4,183,878 | 1515.............. w0 ] (264,490) | .oovveerd 0| oo (324,474) | ... (324,474) (59,984) 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBF-....... Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 09/21/2018{09/20/2019| .....2,529 | ... 4,477,266 | 1770.............. 171,921 0 0 (4147) | | v (8147) | .o 1,223 0 0 0 0001.......c
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBT....... Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |PLC G5GSEF7VJP5I70UK5573..... |05/14/2019|05/14/2020 | .....8,392 | ...13,333,965 | 1589............... 0] (1,290,438) | oo (VN (776,577) | ... | < (TT6,577) | ......513,861 0 0 0 0001............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCR....... | Fixed Annuity Hedge..........ccc.ccocceucrvveveiricnnenns | A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/07/2019{03/06/2020| .....2,481 | ..... 3,897,304 | 1571............... w0 | (301,838) | ..cvvvveverne 0| oo (221,920) | ... | ........(221,920) | .......79,918 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBB....... Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |08/14/2018|08/14/2019 | .....6,605 | ...11,519,318 | 1744.............. ...474,900 0 0 (4,107) | ...| cooverrrnnn(d,107) | ........ 10,245 0 0 0 0001....cce
Equity/l
Russell 2000 OTC Call Option 9RMLSOCP....... Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/28/2019{02/28/2020| .....2,666 | ..... 4,324,332 | 1622............... 0] (273,905) | ..vvveed 0| (162,794) | ... | ........(162,794) | ... 111,111 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBL....... Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |PLC G5GSEF7VJP5I7TOUK5573..... | 11/21/2018{11/21/2019 .....2,049 | ..... 3,143,105 | 1534.............. 210,883 | (V1 RO (U (182,405) | ... | ........(182,405) | .....(112,775) 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCH....... | Fixed Annuity Hedge........ccccoccceemueervevermveeenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 11/28/2018{11/27/2019| ....3,914 | ... 6,171,987 | 1577......ccoccnne. ....402,085 0 0 (250,928) | ... (250,928) | .....(156,293) 0 0 0 0001....c.cce
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBN....... | Fixed Annuity Hedge..........ccoococceuerrveveciiecnnenns | NIAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018 | 12/06/2019| ....2,672 | ..... 3,991,941 | 1494............. ....194,468 0 0 (322,611) | ... (322,611) | .....(194,643) 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBV....... Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/14/2019{01/14/2020| .....6,121 | ..... 9,039,493 | 1477.............. w0 ] (456,871) 0 (867,208) | ... (867,208) | .....(410,337) 0 0 0 0001.......c..
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBR....... | Fixed Annuity Hedge........cccovvveerrveervevevrenecennns | NAGcc ndex |PLC G5GSEF7VJP5I70UK5573..... |03/14/2019|03/13/2020 | .....6,543 | ...10,447,535 | 1597............... w0 | e (800,981) | vvvveervrn 0| oo (499,797) | ... | <.......(499,797) | ......301,184 0 0 0 0001............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAV....... Fixed Annuity Hedge..........ccoocccevmmervvvcvecnncnns | AL ndex |Int E58DKGMJYYYJLNBC3868... | 12/28/2018{12/27/2019| ....3,177 | ..... 4,370,027 | 1376............... 248,410 | (V1 I (VN (696,513) | ... | .........(696,513) | .....(372,352) 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RDBSOBX....... Fixed Annuity Hedge..........cccovcccermeerrvvecrecnncnns | NAGL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |12/21/2018{12/20/2019] .....2,539 | ..... 3,378,368 | 1331.............. ....194,849 0 0 (653,234) | ... (653,234) | .....(333,798) 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBP....... Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PLC G5GSEF7VJP5I70UK5573..... | 01/18/2019{01/21/2020| .....1,403 | ... 2,135,268 | 1522............... 0| e (134,870) | oovvvveerered (V8 (156,158) | ... | .........(156,158) | .......(21,288) 0 0 0 0001....cceee
Equity/l
Russell 2000 OTC Call Option 9RDBSOBP....... Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/07/2018{08/07/2019| .....3,287 | ..... 5,732,035 | 1744............... ...188,715 0 0 (1,224) | ... (1,224) 5531 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBT....... Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/14/2018|11/14/2019 | .....7,035 | ...10,886,240 | 1547............... ....518,550 0 0 (551,388) | ... | .........(551,388) | .....(342,533) 0 0 0 0001....c.cce
Equity/l
Russell 2000 OTC Call Option 9RMLSOCX....... Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/07/2019{05/07/2020| .....3,052 | ... 4,981,322 | 1632......cc.ce.... 0] e (367,980) | vvrveerernn 0 | v (211,269) | ... | .........(211,269) | ......156,711 0 0 0 0001............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAP....... Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex |Int E58DKGMJYYYJLN8C3868... |07/13/2018|07/12/2019 ....6,953 | ...12,093,909 | 1739............... ....482,955 0 0 (10)| ... (10)] ........11,674 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCT....... Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/21/2019{03/20/2020| .....1,952 | ..... 3,150,782 | 1614............... w0 | (185,147) | ocvvvveervaeand (I (134,235) | ... | ........(134,235) | .......50,912 0 0 0 0001....cce
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAR....... | Fixed Annuity Hedge.........ccoccvccevervvcvecricnrenns | AL ndex |Int E58DKGMJYYYJLN8C3868... |07/20/2018{07/19/2019| .....2,746 | ... 4,804,814 | 1750............... ....187,469 0 0 (40) | ... 40)] .........4,351 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RDBSOBV....... Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |11/07/2018{11/07/2019| .....3,097 | ..... 5,062,635 | 1635............... ....184,160 0 0 (96,256) | ... | worvvveeens (96,256) | .......(57,045) 0 0 0 0001.......c...
Equity/l
Russell 2000 OTC Call Option 9RMLSODD....... | Fixed Annuity Hedge........ccovvveermvevrrerernrnsrenres | NAwcs ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/28/2019{06/26/2020| .....4,181 | ..... 6,735,173 | 1611 0 (523,001) 0 | oo (372,570) | ... | «........(372,570) | ......150,431 0 0 0 0001.............
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBLU........ Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/06/2018{07/05/2019| ....2,178 | ..... 3,817,293 | 1753.............. ....143,269 0 0 0 0 2,873 0 0 0 0001.............
Equity/I
Russell 2000 OTC Call Option 9RMLSOCJ....... | Fixed Annuity Hedge........cccccovceemueervvveoreceecnns | AL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |12/14/2018(12/13/2019| ....8,187 | ..11,911,839 | 1455............... ....610,668 | ...ccoorrrviennnnd (VI IO 0] ... (1,242,638) | ... | ...... (1,242,638) | .....(723,931) 0 0 0 0001.......c
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBV....... Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/28/2019|05/28/2020| .....4,681 | ... 7,247,311 | 1548............... 0] e (349,811) 0 (555,154) | ... (555,154) | .....(205,343) 0 0 0 0001.............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSO0AZ....... Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex |Int E58DKGMJYYYJLN8C3868... |03/28/2019{03/27/2020| ....4,957 | ... 7,822,543 | 1578............... w0 | (621,013) | covvved 0| oo (442,027) | ... ....(442,027)| ......178,986 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBN....... | Fixed Annuity Hedge........cccocccceeemueerveveereneeenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/28/2018|08/28/2019| .....3,333 | ..... 5,947,472 | 1784.............. ..176,716 0 0 (1,850) | ... (1,850) 3,521 0 0 0 0001....cce
Equity/l
Russell 2000 OTC Call Option 9RMLSODB....... Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/07/2019{06/05/2020| .....2,489 | ..... 3,890,307 | 15683............... 0] (380,170) | vvvveevvrd 0| (277,063) | ... ....(277,063)| ......103,107 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBR....... | Fixed Annuity Hedge.......c.ccc.ccoccuucrrveveorennnenns | NG ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/05/2018{10/07/2019| .....3,057 | ..... 5,164,985 | 1690............... ....206,409 0 0 (29,379) | ... (29,379) | .......(11,321) 0 0 0 0001.............
Equity/l | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAT....... Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex |Int E58DKGMJYYYJLNBC3868... |09/28/2018{09/27/2019| .....3,843 | ..... 6,718,140 | 1748.............. 100:266,935 | .o (VI IR 0 ceeen(10,847) | oo | e (10,847) (279) 0 0 0 0001.............
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBX....... Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... |02/07/2019{02/07/2020| .....1,528 | ... 2,371,227 | 1552.............. 0] (111,850) | v 0| oo (145,869) | ... ....(145,865) | .......(34,015) 0 0 0 0001.............
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBH....... | Fixed Annuity Hedge..........ccc..coceuuenrveveorecenenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/12/2018| 10/14/2019 | .....6,905 | ...10,998,077 | 1593.............. ....498,265 0 0 (299,116) | ... ...(299,116) | .....(181,921) 0 0 0 0001.......c..
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSO0BZ....... Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex | Markets ES7IP3U3RHIGC71XBU11..... | 04/05/2019|04/07/2020| .....3,140 | ..... 5,124,292 | 1632............... w0 | e (382,044) | ..covvverrd 0| oo (199,606) | ... ...(199,606) | ......182,438 0 0 0 0001....ccnr
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOCD....... Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex | Markets ES7IP3U3RHIGC71XBU11..... | 06/21/2019]06/19/2020] .....3,039 | ... 4,853,891 | 1597 0 (283,691) 0 (288,436) | ... (288,436) | .........(4,745) 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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBJ........ Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018{10/21/2019| .....2,536 | ... 4,038,098 | 1592............... rieere306,501 | o (VI R (V8 (115,546) | ... | .........(115,546) | .......(70,702) 0 0 0 0001....cceee
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBP....... Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/07/2018{09/06/2019| .....2,487 | ... 4,400,000 | 1760............... e 131,090 0 0 (2712) | ... (2,712)| ........2,197 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RDBSOBR....... | Fixed Annuity Hedge........c.ccccccceemueerveverennrennns | AL ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |08/21/2018{08/21/2019| .....2,200 | ..... 3,899,896 | 1773..........c.... reeenn 150,448 0 0 (1,078) | ... (1,078) 2,680 0 0 0 0001....c.cce
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBD....... | Fixed Annuity Hedge........ccvvveeervveerrevernrennrenrns | NfA-s ndex |PLC G5GSEF7VJP5I70UK5573..... |09/14/2018|09/13/2019 | .....6,389 | ...11,348,781 | 1776............... rreerr 437,602 0 0 (7737) | ooo| e 7,737 | ... 4,596 0 0 0 0000,
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHB............. | Fixed Annuity Hedge............ccccoocuvvveccricennnircnnees [ /A ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/21/2019|02/21/2020 | ...21,493 | ...62,169,147 | 2893............... 0 [ 1(2,299,108) | ..o 0] ... (3,671,538) | ... | ... (3,671,538) | ..(1,372,432) 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODP............. | Fixed Annuity Hedge.............ccooueerveeeermmennnvvcnnens [ N/A-ccce. ndex | Markets ES7IP3U3RHIGC71XBU11..... |06/21/2019|06/19/2020 | .....6,494 | ...20,501,493 | 3157............... w0 | (461,723) | covvveered (I (437,450) | ... | ........(437,450) | .......24,274 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOKS............... | Fixed Annuity Hedge.............ccccoervvevccrecnncrercneees [ /AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| ...38,456 | .118,449,095 | 3080............... 0] (1432101) | e 0] ... (2,544,828) | ... | ...... (2,544,828) | ..(1,112,726) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHV............. | Fixed Annuity Hedge............ccccoucerveviccrmcennrircnnens [ NALces ndex |PLC G5GSEF7VJP5I7OUK5573..... | 05/21/2019{05/21/2020| .....1,550 | ... 4,694,594 |3029............... w0 ] (139,857) | cvvvveeveend (N (179,862) | ... | -.......(179,862) | ......(40,006) 0 0 0 0001.......c...
Equity/l
S&P 500 OTC Call Option  9SMLSOJF............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/20/2018(07/19/2019| ...51,863 | .149,729,000 | 2887............... B8,219411 | (VI I 0| ... (3,901,287) | ... | wevens (3,901,287) | ..(2,834,051) 0 0 0 0001....cceee
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOMW................ Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019|05/21/2020 | ...40,634 | .119,742,303 | 2947............... 20 [ ...(5,353,936) | ..coocrrriiinnnnns 0] ... (6,605,390) | ... | ...... (6,605,390) | ..(1,251,454) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFN.............. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 11/21/2018|11/21/2019 | ...37,409 | .110,779,272 | 2961............... 2,240,051 | i (VI IO 0] ... (3,531,788) | ... | ... (3,531,788) | ..(2,482,672) 0 0 0 0001.......c
Equity/l
S&P 500 OTC Call Option 9SMLSO0JD.............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |07/20/2018(07/19/2019| ..17,774 | ..53,091,471 | 2987............... 1,269,952 | v (VI R (VN (275,085) | ... | .........(275,085) | .......(92,662) 0 0 0 0001....creee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGD............. Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | .....6,508 | ...18,682,841 | 2871 0 (550,967) 0] ... (1,143,796) | ... | ...... (1,143,796) | .....(592,829) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSODZ.............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |07/20/2018|07/19/2019 | ...16,561 | ...48,182,905 | 2909............... LATBANT | (VI IR 0| oo (967,222) | ... | .........(967,222) | .....(673,092) 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOLD.............. Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/14/2019{03/13/2020| ...27,620 | ...79,928,413 | 289%4............... 0 | ...(5,524,276) | ...ccoevvvvvnnennne 0] ... (4,872,858) | ... | ...... (4,872,858) | ......651,418 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCP............. | Fixed Annuity Hedge............ccccoocervvvccrmcennnircnnens [ NIALce. ndex | Markets ES7IP3U3RHIGC71XBU11..... |02/14/2019|02/14/2020 | ...27,472 | ...77,731,200 | 2829............... 0] (1,976,610) | oo 0] ... (5,844,733) | ... | ..o (5,844,733) | ..(3,868,123) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFB.............. Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018{10/21/2019| .....2,085 | ..... 6,100,919 | 2926............... 10000 230,830 | oo (VI IR 0| oo (215,343) | ... | ........(215,343) | .....(155,208) 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option 9SMLSOKF.............. Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |12/21/2018(12/20/2019 ...55,235 | .139,355,143 | 2523............... 17,998,085 | ..o (VN I 0 | ...(24,900,699) | ... | ...(24,900,699) | (15,010,065) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHN............. Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |05/14/2019|05/14/2020 | ...24,481 | ...71,332,003 | 2914............... .0 (4,971,846) | ....occovccrn 0] ... (4,439,489) | ... | ...... (4,439,489) | ......532,357 0 0 0 0001.......c..
Equity/l
S&P 500 OTC Call Option  9SMLS0JX.............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... | 11/07/2018(11/07/2019| ....9,346 | ...27,090,222 | 2899............... reeere 749,269 | i (VI R 0 ... (1,205,317) | ... | wovees (1,205,317) | .....(867,220) 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option 9SMLSOKL.............. Fixed Annuity Hedge..........ccoocccevmmervvvcvecnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019{01/21/2020| ...29,868 | ...83,374,431 | 2791............... .0 (3,589,536) | ...ooovurn 0] ... (6,978,352) | ... | ...... (6,978,352) | ..(3,388,816) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEX.............. | Fixed Annuity Hedge............ccccoocerveeccrmccrnnircnnens [ N/Accics ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018110/21/2019 .....5,658 | ...16,833,059 | 2975............... ceern499,545 | L (VI IO 0 [ oo (415,828) ] ... | ........(415,828) | .....(292,051) 0 0 0 0001.............
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1 2 3 4 6 7 8 9 10 1 12 13 14 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSODX............. | Fixed Annuity Hedge.............coovveerrerevrmverrrerecrnens | NIAccee. ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/20/2018|07/19/2019 | ...53,943 | .157,834,521 | 2926 5,365,171 0 0| ... (2,536,147) | ... | wovens (2,536,147) | ..(1,679,361) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFF-.............. | Fixed Annuity Hedge............ccccooeurvveccrecennnircnnees [ NIALcee ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019| ...29,103 | ...83,949,932 | 2885............... ...3,838,104 | ..o (V1 R 0] ... (3,830,163) | ... | ...... (3,830,163) | ..(2,784,335) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSO0IZ Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/06/2018(07/05/2019| ....9,095 | ...25,858,631 | 2843............... 000 128,055 | (VI IR 0| oo (917,306) | ... | .........(917,306) | .....(694,912) 0 0 0 0001....c.cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOET. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex |PLC G5GSEF7VJP5I70UK5573..... [ 10/05/201810/07/2019| .....8,629 | ...25,651,515 | 2973............... < 709,218 0 0 (592,429) | ... (592,429) | .....(417,154) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFD Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019 | ...21,194 | ...61,270,794 | 2891............... 2124701 | (VI R 0] ... (2,693,894) | ... | ...... (2,693,894) | ..(1,956,941) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGV............. | Fixed Annuity Hedge.............cccoueerveveermmenenevcnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I70UK5573..... |02/21/2019|02/21/2020 | .....6,119 | ...18,251,264 | 2983............... w0 | (410,891) | ovvvveervred (I (701,455) | ... | ........(701,455) | .....(290,564) 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEN............. | Fixed Annuity Hedge............cccccoevvvevccrecnncrircnnees [ /AL ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018|09/20/2019 | .....3,311 | ...10,237,513 | 3092............... 284216 | (VN R 0 | oo (d8,731) | | e (48,731) | .......(17,854) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEF. Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/21/2018|08/21/2019 | ...19,850 | ...58,943,781 | 2960............... ...2,130,104 0 0 (894,149) | ... | .........(894,149) | .....(589,977) 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODL. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex | Markets ES7IP3U3RHIGC71XBU11..... |04/12/2019|04/14/2020 | ...28,850 | ...86,420,175 | 2996............... 0| (4,268,646) | ... 0| ... (3,562,174) | ... | ....s (3,562,174) | ......706,472 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOKW. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| ...26,585 | ...76,477,601 | 2877............... .0 [ ...(3,054,085) | ...ccocevvevvnnnnns 0] ... (4,826,426) | ... | ...... (4,826,426) | ..(1,772,341) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSO0IX Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/06/2018{07/05/2019| .....2,743 | ..... 7,922,195 | 2888.............. ceeen 154,458 | (VI IO 0| oo (164,488) | ... | .........(164,488) | .....(114,505) 0 0 0 0001.......c
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSODH Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Markets ES7IP3U3RHIGC71XBU11..... |04/05/2019|04/07/2020 | ...12,044 | ...35,906,295 | 2981............... .0 (G L5) ) E— ([ (1,560,212) | ... | wovees (1,560,212) | ......217,964 0 0 0 0001............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEP.............. | Fixed Annuity Hedge.............cccoocevveeccricennnircnnees [ NIAcee ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018|09/20/2019 | ...27,631 | ...84,624,911 | 3063............... 2,760,613 | oo (V1 R 0| oo (601,942) | ... | .........(601,942) | .....(300,457) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFT............... | Fixed Annuity Hedge.............cccoueerveveermnennnercnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I7OUKS5573..... | 12/21/2018|12/20/2019 | ...53,827 | .145,298,451 | 2699............... 103,967,252 | oo (VI IR 0| ..(16,013,122)] ... | ...(16,013,122) | (10,728,719) 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOJF.............. | Fixed Annuity Hedge............ccccooorrvvvccricnncrercceees [ NIALLLLL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019|06/19/2020 | ...41,692 | .126,528,549 | 3035............... 0] (5,295,301) | e 0] ... (5,039,137) | ... | .oees (5,039,137) | ......256,164 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHL. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/14/2019|05/14/2020 | .....4,470 | ..13,091,736 | 2929............... w0 | (871,695) | ...ovvvevd (U (767,924) | ... | ........(767,924) | .....103,771 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFJ Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex |Int E58DKGMJYYYJLNBC3868... |04/18/2019|04/21/2020| ...45,077 | .136,672,562 | 3032............... 0 | (4,740,558) | oo 0] ... (4,776,364) | ... | ...... (4,776,364) | .......(35,806) 0 0 0 0001....c.cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODH............ | Fixed Annuity Hedge.............cccooorrvvvccricnrnnercreees [ NIALL.LL ndex |Int E58DKGMJYYYJLN8C3868... |08/21/2018|08/21/2019| ...27,314 | ...87,340,339 | 3198.............. 0000rnn880,392 | i (VN I 0| e (41,908) | o | e (41,908) | .......72,064 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIL Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/28/2019|05/28/2020 | ...18,077 | ...52,072,245 | 2881............... .0 (3,052,121) | ovooorerrn 0] ... (3,739,954) | ... | ...... (3,739,954) | .....(687,833) 0 0 0 0001.......c..
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEV. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex |Int E58DKGMJYYYJLN8C3868... |12/28/2018|12/27/2019| ...16,015 | ...40,967,651 | 2558............... 1000:2,562,080 | oovvvveeir (VI R 0 ... (6,738,681) | ... | ...... (6,738,681) | ..(4,139,406) 0 0 0 0001....ccnr
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSODV............. | Fixed Annuity Hedge............cccccoevvveeccrecnncnircneees [ /A ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/20/2018{07/19/2019| .....3,298 | ... 9,763,432 | 2960............... e 273,041 0 0 (89,009) | ... (89,009) | .......(47,870) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFV. Fixed Annuity Hedge..........cccovcccermeerrvvecrecnncnns | NAGL ndex |PLC G5GSEF7VJP5I7OUKS573..... | 12/21/2018|12/20/2019 | ...64,102 | .159,588,339 | 2490............... ..10,301,393 | oo (VI IO 0 | ...(30,825,228) | ... | ...(30,825,228) | (18,156,270) 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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFL............. | Fixed Annuity Hedge.............cooovevrrererrmverrrerecrnens [ NIA..ccce. ndex |Int E58DKGMJYYYJLNBC3868... |04/18/2019|04/21/2020 .....9,883 | ...30,042,541 | 3040............... 0] n(1,002,079) | oo 0| ... (1,007,737) | ... | wovens (1,007,737) | .........(5,658) 0 0 0 0001....cvvvnnne
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFB............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |Int E58DKGMJYYYJLN8C3868... |03/21/2019{03/20/2020| ........ 235 | ... 718,261 | 3056............... 0 | (16,370) | e 0 | oereeenn(19,902) | o | o (19,902) (3,532) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHJ.............. | Fixed Annuity Hedge.............cccoucervveiermvennnevcnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I7OUK5573..... | 05/14/2019|05/14/2020| .....2,078 | ..... 6,144,937 | 2957............. w0 | (374,310) 0 (320,788) | ... (320,788) 53,522 0 0 0 0001....c.cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODD............ | Fixed Annuity Hedge.............coooveerreverreverrrerecrnens | NAccce. ndex |Int E58DKGMJYYYJLNBC3868... |08/07/2018|08/07/2019| ...17,964 | ...53,018,051 | 2951............... .....1,434,066 0 0 (829,560) | ... (829,560) | .....(549,628) 0 0 0 0001....cceee
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODD............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... |03/28/2019|03/27/2020 | ...19,244 | ...55,702,720 | 2895............... 20 [ ...(3,526,655) | ...coocerrevnnnnnne 0] ... (3,467,454) | ... | ...... (3,467,454) 59,201 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOFX.............. Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |01/14/2019|01/14/2020 | ...23,445 | ...62,353,619 | 2660............... w0 | (BBTAT2N) | e 0| .. (7,912,238) | ... | ..ow (7,912,238) | ..(4,240,517) 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFL.............. Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex |PLC G5GSEF7VJP5I7OUKS573..... | 11/14/2018| 11/14/2019 | ...27,473 | ...76,469,447 | 2783............... .....2,254,160 0 0 (5,981,931) | ... | ...... (5,981,931) | ..(4,247,728) 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option 9SMLSOKY.............. | Fixed Annuity Hedge............ccccoucerveeiccrmcennrircnnens [ NALcccs ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| ...39,930 | .114,002,945 | 2855............... 0] 1(5,052,343) | i 0| ... (7,849,946) | ... | ...... (7,849,946) | ..(2,797,603) 0 0 0 0001.......c...
Equity/l
S&P 500 OTC Call Option  9SMLSOKH............. | Fixed Annuity Hedge.............coovvevrreverreverrrerecrnens | NIA..ccce. ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |12/21/2018(12/20/2019| ...22,991 | ..57,727,412 | 2511............... 103,469,112 | oo (VI I 0| ...(10,614,175) | ... | ...(10,614,175) | ..(6,348,630) 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option 9SMLSOLR.............. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019(04/21/2020| .....6,726 | ...21,004,693 |3123............... w0 ] (435,710) | cvvvveerd 0| oo (438,339) | ... | .........(438,339) | .........(2,629) 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option  9SMLSOKU............. | Fixed Annuity Hedge............ccccoucervevicermmennnvrcnnens [ NALccics ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019{02/21/2020| ...26,567 | ...77,096,637 |2902............... 0] (2,720,195 | s 0] ... (4,371,188) | ... | ... (4,371,188) | ..(1,650,993) 0 0 0 0001.......c
Equity/l
S&P 500 OTC Call Option  9SMLSOLF............... Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/21/2019{03/20/2020| .....3,282 | ..... 9,907,538 | 3019......ccoeenne. 0] e (280,152) | ovvvvveermrnenend (VN (339,805) | ... | ........(339,805) | .......(59,653) 0 0 0 0001....creee
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSODF-.............. Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex | Markets ES7IP3U3RHIGC71XBU11..... |04/05/2019|04/07/2020 | .....3,953 | ...11,936,993 | 3020............... w0 | (505,865) | ...ovveevernnnn 0| oo (428,207) | ... | .........(428,207) | .......77,658 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODKX............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |09/21/2018|09/20/2019| ...47,241 | 142,580,424 | 3018............... 105,826,705 | oo (VI IR (N (1,787,850) | ... | ..ees (1,787,850) | ..(1,136,266) 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOLL.............. | Fixed Annuity Hedge.............ccccoorrvveccvicnnnrevcceees [ NIALLLLL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019{04/21/2020| .....3,466 | ...10,648,800 | 3072............... 0] (296,031) 0 (299,308) | ... (299,308) (3,277) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOKB.............. | Fixed Annuity Hedge.............cccoocervvvccrecennnircnnens [ NALcee ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |11/21/2018(11/21/2019] ...55,530 | .153,5637,118 | 2765............... 1784195 | (V1 RO 0| ...(13,049,138) | ... | ...(13,049,138) | ..(9,185,453) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODN............ | Fixed Annuity Hedge.............cccoueerveveermmernnercnnens [ NIA-ccce. ndex |Int E58DKGMJYYYJLNBC3868... |08/21/2018|08/21/2019| ...49,194 | 147,037,422 | 2989............... 8788544 | (VI IR 0] ... (1,727,873) | ... | oo (1,727,873) | ..(1,067,428) 0 0 0 0001....c.cce
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGT............. | Fixed Annuity Hedge............ccccooerrvvvccvicercrercceees [ NIALLLLL ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/21/2019{02/121/2020| ............ 4] s 12,237 | 3059 0 (169) 0 (301) ... (30N | .........(132) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIF.............. Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019|05/21/2020 | ...37,115 | .110,286,851 | 2971.............. 0] (4,395,901 | e 0] ... (5/486,299) | ... | ...... (5,486,299) | ..(1,090,398) 0 0 0 0001.......c..
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIR............... Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex |PLC G5GSEF7VJP5I70UK5573..... |06/14/2019|06/12/2020 | ...27,361 | ...81,265,727 | 2970............... 0 | (4,156,957) | oo 0 ... (4,233,190) | ... | wovees (4,233,190) | .......(76,233) 0 0 0 0001....ccnr
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFF............. | Fixed Annuity Hedge............cccccoevvvevccrecennnercneees [ NIALLL ndex |Int E58DKGMJYYYJLN8C3868... |04/11/2019]03/20/2020] ........ 500 | ... 1,584,460 | 3169 0 (500) 0 (20,969) | ... (20,969) | ......(20,469) 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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option  9SDBSOAX............. | Fixed Annuity Hedge.............cooeveerrererreverrrerecrnens | NIAccee. ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |10/05/2018(10/07/2019| ....3,975 | ..11,980,571 | 3014............... 237,258 | v (VI R (V8 (188,583) | ... | .........(188,583) | .....(125,750) 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option 9SDBSOBD............. | Fixed Annuity Hedge.............ccccoeuvvviccrecencnircnnees [ NIALcee ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |06/21/2019(06/19/2020| .......... 34| ... 109,796 | 3229............... 0 [ (1,609) | oo (U (1,531) | ... (1,531) 78 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOED............. | Fixed Annuity Hedge............ccccoueervevecermmennnercnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/21/2018{08/21/2019| .....2,889 | ..... 8,738,416 | 3025............... 231,611 0 0 (61,105) | ... | covveveeens (61,105) | ......(30,054) 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option  9SMLSOLN.............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/18/2019(04/21/2020| ...42,519 | .137,105,917 | 3225............... 0 | (1,457,551) | e 0| . (1,448,208) | ... | ..vens (1,448,208) 9,343 0 0 0 0001....cceee
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCV............. | Fixed Annuity Hedge............ccccooeuvvviicrecennnircnnees [ NIAcee ndex | Markets ES7IP3U3RHIGC71XBU11..... |03/21/2019|03/20/2020 | .....5,955 | ...18,275,895 | 3069 0 (389,338) (N (470,156) | ... | .........(470,156) (80,818) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFP............. Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |04/26/2019|04/28/2020| ...18,161 | ...54,870,011 | 3021............... 0| (2,740,495 | e 0| .. (2,061,229) | ... | ..oes (2,061,229) | ......679,266 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIP............... Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019|06/05/2020 | ...15,940 | ...47,211,730 | 2962............... 0] (2,375,060 | oo 0] ... (2,513,547) | ... | ...... (2,513,547) | .....(138,487) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHR............. Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 05/21/2019{05/21/2020| .....1,557 | ... 4,794,299 | 3079.............. w0 ] (107,028) | ..cvvveeverd (N (142,321) | ... ...(142,321) ] ......(35,293) 0 0 0 0001.......c...
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOER............. | Fixed Annuity Hedge............coooveerreverreserrrerecrnens [ NIA. e, ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018|09/20/2019 | ...22,030 | ...67,244,813 | 3052............... 2317115 | (VI I 0 | oo (549,619) | ... ....(549,619) | .....(295,791) 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOET.............. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex |Int E58DKGMJYYYJLN8C3868... | 12/21/2018{12/20/2019| .....1,978 | ..... 5,050,625 | 2553............... c0e0rr257,635 0 0 (837,802) | ... (837,802) | .....(514,846) 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCJ.............. | Fixed Annuity Hedge............ccccoucervveiccrmmernrircnnens [ NIALcciics ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/07/2018|11/07/2019 | .....5,562 | ...16,320,688 | 2934............... e BT | (VI IO 0| oo (585,382) | ... ....(585,382) | .....(417,873) 0 0 0 0001.......c
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODB............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |Int E58DKGMJYYYJLN8C3868... |07/20/2018|07/19/2019 ....6,913 | ...20,819,813 | 3012............... veenn824,182 0 0 (57,735) | oo | covvereeens (57,735) | .........1,537 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLS0JZ.............. Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |11/21/2018(11/21/2019| ..22,993 | ...64,957,294 | 2825............... 22,852,913 | i (V1 R 0] ... (4,317,755) | ... | ... (4,317,755) | ..(3,077,448) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOKOD............. | Fixed Annuity Hedge.............cccoueerveerermmernnvrcnnens [ NIAccce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |12/21/2018(12/20/2019] ...26,516 | ...68,314,762 | 2576............... 23,199,357 | i (VI IR 0| ...(10,690,823)] ... | ...(10,690,823) | ..(6,664,131) 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHX............. | Fixed Annuity Hedge.............cccooorvvvvcciicnrcrevcceees [ NIALLLLL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019|05/21/2020 | ...22,155 | ...67,311,986 | 3038............... 0] (1,913,306) | o 0] ... (2/462,585) | ... | ...... (2,462,585) | .....(549,279) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFR.............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |PLC G5GSEF7VJP5I7OUK5573..... | 11/28/2018| 11/27/2019| ...13,638 | ...38,527,350 | 2825............... 22,500,664 | .....ooooooeernned (V1 RO 0] ... (2,591,418) | ... | ... (2,591,418) | ..(1,840,621) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOE.............. Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |09/14/2018|09/13/2019 | ...20,658 | ...61,805,431 | 2992.............. 21,705,628 | e (VI IR 0| oo (956,314) | ... | .........(956,314) | .....(636,710) 0 0 0 0001....c.cce
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGP............. | Fixed Annuity Hedge.............cccooorrvveccvicnrnncrcceees [ NIAL.L.L ndex |PLC G5GSEF7VJP5I70UK5573..... |01/28/2019|01/28/2020 | ...11,729 | ...31,902,763 | 2720............... 0] (2,184,409 | o 0] ... (3421517) | ... | ..ot (3,421,517) | ..(1,237,108) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFN............. Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex |Int E58DKGMJYYYJLNBC3868... |04/18/2019|04/21/2020| ...30,540 | ...92,064,357 | 3015............... 0 | (3477,886) | ..o 0] ... (3,514,831) | ... | ...... (3,514,831) (36,945) 0 0 0 0001.......c..
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHZ.............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex |PLC G5GSEF7VJP5I70UK5573..... |05/21/2019|05/21/2020 | ...26,819 | ...80,268,462 | 2993.............. 0] .(2,880,629) | oo 0 ... (3,632,358) | ... | ... (3,632,358) | .....(751,729) 0 0 0 0007....cvevnnne
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIV............... Fixed Annuity Hedge..........ccoocccevmmervvvcvecnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019 | 06/19/2020 3 9,294 {3098 0 (287) 0 (272) ... (272) 15 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIN............... Fixed Annuity Hedge..........cccovcccermeerrvvecrecnncnns | NAGL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019| 06/05/2020] .....1,256 | ..... 3,780,698 | 3010.............. w0 ] (156,648) | .......cooconrere 0 [ oo (163,445) | ... | ........(163,445) | ........(6,797) 0 0 0 0001.............
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFZ............. | Fixed Annuity Hedge............ccoovevrrererreverrrerecrnens | NIAccee. ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | ...57,374 | 171,233,850 | 2985............... 0| (2,696,578) | oo 0| ... (5,946,323) | ... | wovens (5,946,323) | ..(3,249,745) 0 0 0 0001....cceee
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSODJ.............. | Fixed Annuity Hedge.............cccooevvvveccrecennnicnnees [ NIALcee ndex | Markets ES7IP3U3RHIGC71XBU11..... | 04/11/2019{03/20/2020| .....1,150 | ..... 3,529,350 | 3069 0 (500) 0 (90,794) | ... (90,794) | ......(90,294) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIZ............... Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019{06/19/2020| .....2,725 | ..... 8,490,255 | 3116 0 (239,991) 0 (226,590) | ... (226,590) | ........13,401 0 0 0 0001....c.cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEB............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex |Int E58DKGMJYYYJLNBC3868... |10/19/2018|10/21/2019| ...12,960 | ...37,552,766 | 2898............... o ABAT667 | (VI R 0| . (1,587,239) | ... | wovens (1,587,239) | ..(1,151,933) 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODRP............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex |Int E58DKGMJYYYJLN8C3868... |08/28/2018|08/28/2019| ...15,979 | ...47,702,268 | 2985............... 1,243,805 | e (VI R (N (652,962) | ... | .........(652,962) | .....(421,461) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEH............. | Fixed Annuity Hedge............ccccoueerveeicermvernnvvcnnens [ N/Accce. ndex |PLC G5GSEF7VJP5I70UK5573..... |08/21/2018|08/21/2019 | ...45,924 | 135,449,164 | 2949............... ....5,430,054 0 0 (2,591,964) | ... | ...... (2,591,964) | ..(1,788,738) 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFD............. Fixed Annuity Hedge..........ccooccccvmeervvvicvecenenns | AL ndex |Int E58DKGMJYYYJLN8C3868... |03/21/2019|03/20/2020| ...30,972 | ...91,684,244 | 2960............... 0] 1(3,528,021) | e 0] ... (4,227,839) | ... | ...... (4,227,839) | .....(699,818) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEP............. Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex |Int E58DKGMJYYYJLN8C3868... | 12/14/2018|12/13/2019| ...29,351 | ...78,669,192 | 2680............... +.3,105,336 | ..ooocrrviinnnnnd (VI IO 0| ... (9,146,156) | ... | ...... (9,146,156) | ..(6,086,846) 0 0 0 0001.......c...
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCS0GU.............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | ...27,169 | ...75,187,219 | 2767............... .0 (3,591,742) | ovoverreerrenen 0| ... (6,850,481) | ... | ...... (6,850,481) | ..(3,258,739) 0 0 0 0001....cceee
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEB.............. | Fixed Annuity Hedge............cccccoeuvveiccricennnicnnees [ NIAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/14/2018|08/14/2019 | ...27,169 | ...79,573,926 | 2929............... ..1,949.376 | ..o (VI R 0] ... (1,764,484) | ... | ..... (1,764,484) | ..(1,247,643) 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option  9SMLSOLX.............. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |04/18/2019(04/21/2020| ...55,459 | .165,959,394 |2992............... .0 (6,960,105) | ...coovurnn 0] ... (7,054,488) | ... | ...... (7,054,488) | .......(94,384) 0 0 0 0001.......c
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFH.............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018|10/21/2019 | ...14,383 | ..41,329,694 | 2874............... 1,978,382 | (VI R ([ (2,006,924) | ... | ..... (2,006,924) | ..(1,460,012) 0 0 0 0001....creee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0JB.............. Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019|06/19/2020 | ...32,280 | ...99,279,077 | 3076............... .0 | ...(3,438,143) 0 (3,255,054) | ... (3,255,054) | ......183,089 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEX............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |01/14/2019{01/14/2020| .....1,034 | ..... 2,789,256 | 2698............... w0 | (141,906) | ...cvvvevern 0| oo (316,375) | ... | -........(316,375) | .....(174,469) 0 0 0 0001....cce
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOCN............. Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex | Markets ES7IP3U3RHIGC71XBU11..... |01/07/2019|01/07/2020 | ...11,754 | ...31,029,972 | 2640............... 0] (1,540,362 | ..o 0] ... (4,139,769) | ... | ...... (4,139,769) | ..(2,599,407) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGH............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573.....|01/18/2019{01/21/2020| ....2,411 | ..... 6,808,037 | 2824.............. w0 | (251,757) | cocvvvveriaennd (U (504,942) | ... | .........(504,942) | .....(253,185) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOHD............. Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/28/2019|02/28/2020 | ...11,966 | ...34,305,445 | 2867............... 0] (1,810,007 | s 0] ... (2,279,202) | ... | woveus (2,279,202) | .....(469,105) 0 0 0 0001....c.cce
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEL.............. Fixed Annuity Hedge...........cc..ccooumurvvvvciecnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018|09/20/2019 | .....5,738 | ...18,067,872 | 3149.............. o 353,862 0 0 (37,586) | ... | ccoveveeens (37,586) | ..........1,621 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOKN............. | Fixed Annuity Hedge............ccccoocervevccrecernnircnnens [ NIALce. ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019{01/21/2020] ...20,189 | ...56,221,318 | 2785............... w0 ] (2491121) | 0] ... (4,819,942) | ... | ...... (4,819,942) | ..(2,328,821) 0 0 0 0001.......c..
Equity/l
S&P 500 OTC Call Option  9SMLSOMD............. Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/07/2019{05/07/2020 ...13,585 | ...40,363,073 | 2971............... 0 ] (2,007,863) | oo 0 ... (1,957,231) | ... | oo (1,957,231) | ........50,632 0 0 0 0001............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODL............. Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex |Int E58DKGMJYYYJLN8C3868... |08/21/2018|08/21/2019| ...19,675 | ...60,052,035 | 3052............... .....1,346,360 0 0 (265,334) | ... (265,334) (82,803) 0 0 0 0001.............
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option 9SDBS0AZ.............. Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86.... |10/12/2018(10/14/2019| ...26,985 | ...76,993,332 | 2853............... 102,246,646 | oo (VI R 0| ... (4,087,866) | ... | ...... (4,087,866) | ..(2,985,950) 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option 9SMLSOMB............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/07/2019{05/07/2020| .....1,966 | ..... 5,931,422 | 3017.............. w0 ] (242,939) | ..oovvved 0| oo (232,629) | ... | ........(232,629) | .......10,310 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEH............. Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex E58DKGMJYYYJLN8C3868... |11/21/2018|11/21/2019 .....5,706 | ...16,254,511 | 2849............... e BT6,078 | (VI IR 0| oo (970,712) | ... | <........(970,712) | .....(693,654) 0 0 0 0001....c.cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGL............... Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | ...38,709 | .106,409,493 | 2749............... 0 | .(5,489,323) | oo 0| ...(10,319,248) | ... | ...(10,319,248) | ..(4,829,925) 0 0 0 0001....cceee
Equity/I
S&P 500 OTC Call Option  9SMLSOJP.............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |09/28/2018(09/27/2019| ........ 940 | ..... 2,892,803 | 3077 35,100 0 0 | oereeenn(18,932) | o | o (18,932) (9,018) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOIX............... Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex G5GSEF7VJP5I70UK5573..... | 06/21/2019|06/19/2020 | ...19,563 | ...60,195,938 | 3077............... 0 ] (2,069,179 | e 0| .. (1,959,424) | ... | ... (1,959,424) | ......109,755 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODR............ | Fixed Annuity Hedge............cccccoevrvevccricnnnrercnnees [ /AL ndex E58DKGMJYYYJLN8C3868... |09/07/2018|09/06/2019| ...15,050 | ...44,593,150 | 2963............... ..1,206,258 | ... (VN R 0| oo (872,163) | ... | .........(872,163) | .....(603,754) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFP.............. Fixed Annuity Hedge..........cccovcecenmeerrvvecrecencnns | AL ndex L G5GSEF7VJP5I7OUK5573..... | 11/21/2018{11/21/2019| .....1,762 | ...... 4,932,525 | 2799............. ...216,180 0 0 (365,790) | ... | .........(365,790) (259,571) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEN............. Fixed Annuity Hedge........cocevvveveremeererecerevnnennns | NG ndex E58DKGMJYYYJLN8C3868... |12/07/2018|12/06/2019| ...15,093 | ..41,096,277 | 2723............... ...1,500,848 | ..o (VI I 0| ... (4,136,640) | ... | .....s (4,136,640) | ..(2,829,370) 0 0 0 0001....cceee
Equity/l
S&P 500 OTC Call Option  9SMLSOMJ.............. Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |05/21/2019(05/21/2020| .......... 49 | ... 152,480 | 3112 0 (2,793) 0 (3,786) | ... (3,786) (993) 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option  9SMLSO0JB.............. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/20/2018(07/19/2019| ...38,967 | .121,941,771 | 3129............... ..1,070,034 | .o (VI IO 0 | ccoeeeene(10,580) | oo | o (10,580) | ......162,789 0 0 0 0001.......c
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIB.............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex G5GSEF7VJP5I70UK5573..... |05/21/2019|05/21/2020 | ....... 401 | ... 1,206,040 |3008............... 0 | (40,200 | oo 0 | cerereene(51,060) | oo | oo (51,060) | .......(10,860) 0 0 0 0001....creee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGR............. Fixed Annuity Hedge...........ccoococeveeervvvicricnnenns | A ndex G5GSEF7VJP5I70UK5573..... | 02/07/2019|02/07/2020 | ...10,462 | ...29,148,701 | 2786............... 0 [ ...(1,403,268) | .......ooeoenenee. 0] ... (2,540,736) | ... | ...... (2,540,736) | ..(1,137,468) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOJH.............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/27/2018(07/26/2019| ...18,039 | ...52,424,942 | 2906............... 1,309,090 | oo (VI IR (N (1,204,328) | ... | ...... (1,204,328) | .....(858,540) 0 0 0 0001....cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOID............... Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex G5GSEF7VJP5I70UK5573..... | 05/21/2019{05/21/2020| .....2,137 | ..... 6,405,166 | 2997.............. 0] (224,641) | oovvvved 0| (284,255) | ... | .........(284,255) | .......(59,614) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOLB.............. Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/07/2019{03/06/2020| ...10,982 | ...31,184,926 | 2840............... .0 [ ...(1,942,277) 0 (2,325,756) | ... (2,325,756) | .....(383,479) 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODB............. | Fixed Annuity Hedge.............cccoueerveveermmernrvvcnnens [ NIAccce. ndex ES7IP3U3RHIGC71XBU11..... | 03/21/2019|03/20/2020| ........ 988 | ... 2,961,649 | 2998 0 (93,929) 0 | oo (113,510) | ... | -.......(113,510) | .......(19,581) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEU............. | Fixed Annuity Hedge.............cccooervvvvccricnnnrevcceees [ NIALLLL ndex E58DKGMJYYYJLN8C3868... |11/21/2018|11/21/2019| ...17,140 | ...47,145,798 | 2751 2,529,864 0 0] ... (4,227,038) | ... | ...... (4,227,038) | ..(2,959,012) 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEL............. | Fixed Annuity Hedge.............cccoocervevccrecennnircnnens [ NALcce. ndex E58DKGMJYYYJLN8C3868... | 11/21/2018|11/21/2019| ...57,549 | .157,090,930 | 2730............... 29134753 | (VI RO 0| ...(15,185,655) | ... | ...(15,185,655) | (10,514,753) 0 0 0 0001.......c..
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOF............. | Fixed Annuity Hedge.............cccoueervereermvenerercrnans [ /A, ndex G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019| ...57,179 | .163,053,924 | 2852 8,553,407 0 0 ... (8,898,420) | ... | ... (8,898,420 | ..(6,473,454) 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option  9SMLSOJV.............. Fixed Annuity Hedge..........ccoocccevmmervvvcvecnncnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... | 10/26/2018(10/28/2019| ...15,820 | ...43,339,048 | 2740............... 2,104,376 | (V1 I 0] ... (3,919,667) | ... | ...... (3,919,667) | ..(2,767,551) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0JD.............. | Fixed Annuity Hedge............ccccooccrvveicermuernnircnnens | NAccce. ndex G5GSEF7VJP5I70UK5573..... |06/21/2019|06/19/2020 | ...31,470 | ...96,156,585 | 3056............... 0 ] . (3,667,514) | oo 0 ... (3473,549) | ... | ...... (3,473,549) | ......193,965 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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSO0GZ............. | Fixed Annuity Hedge.............coovveervevevreverrrerecrnens | NIAcccee. ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/21/2019{02/21/2020| .....1,593 | ... 4,643,165 | 2915............... 0| e (152,944) | ovvvvverend (V8 (248,777) | ... | <errerr(248,777) | .......(95,833) 0 0 0 0001....cceee
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODJ............. | Fixed Annuity Hedge............ccccooccvveeccrecennnircnnees [ /A ndex |Int E58DKGMJYYYJLN8C3868... |08/21/2018|08/21/2019 | ....6,214 | ...19,122,964 | 3077............... c0000..362,960 0 0 (56,163) | ... (56,163) (5,849) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGKX............. | Fixed Annuity Hedge.............ccooueervevecermmennnevcnnens [ NIAccce. ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/21/2019|02/21/2020 | ...25,493 | ...75,026,919 | 2943............... 0 | (2,125,608) | oo 0| ... (3,523,197) | ... | oo (3,523,197) | ..(1,397,590) 0 0 0 0001....c.cce
Equity/l | Barclays Bank
S&P 500 OTC Call Option  9SBCSOHH............. Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex |PLC G5GSEF7VJP5I70UK5573..... |04/18/2019|04/21/2020 | ...21,239 | ...65,445,217 | 3081............... 0] (1,736,925 | oo 0| . (1,748,735) | ... | wovens (1,748,735) | ......(11,809) 0 0 0 0007....crvvrnne
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGF............. | Fixed Annuity Hedge............ccccooevvvveccricennnircnnees [ /A ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019|01/21/2020 | ...26,117 | ...74,361,367 | 2847............... 0] (2,462311) | e 0] ... (5,023,756) | ... | ...... (5,023,756) | ..(2,561,445) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLS0JJ............... Fixed Annuity Hedge........cccccoveeeermeerrvvierevencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/14/2018{09/13/2019| .....3,022 | ..... 9,178,298 | 3037............... e 78,727 | (VI R 0 | cereenen(82,502) | oo | o (82,502) | ......(46,483) 0 0 0 0001....cce
Equity/l
S&P 500 OTC Call Option 9SMLSOLJ............... | Fixed Annuity Hedge.............ccccoevrvevccrecnncrercneees [ /AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/21/2019{03/20/2020| ...42,919 | .126,057,395 | 2937............... 0] . (5,415,949) | oo 0] ... (6,465,268) | ... | ...... (6,465,268) | ..(1,049,319) 0 0 0 0001.............
Equity/I
S&P 500 OTC Call Option 9SMLSOMF-............. | Fixed Annuity Hedge............ccccoucerveeicermcennnircnnens [ NIALcces ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/21/2019{05/21/2020 ...39,909 | .126,888,271 | 3179............... 0] (1,5614,507) | e 0| ... (2111,329) | ... | oo (2,111,329) | .....(596,822) 0 0 0 0001.......c...
Equity/l | RBC Capital
S&P 500 OTC Call Option  9SRBSOCX............. | Fixed Annuity Hedge.............coovveerrererrmserrrerecrnens | NIA..ccee. ndex | Markets ES7IP3U3RHIGC71XBU11..... |03/21/2019|03/20/2020 | ...21,209 | ...64,224,458 | 3028............... 0 | (1725,776) | e 0| ... (2,092,452) | ... | ...ons (2,092,452) | .....(366,676) 0 0 0 0001....cceee
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIT............... Fixed Annuity Hedge..........cco.ccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2019|06/19/2020 | ...22,800 | ...71,111,604 | 3119.............. 0 (1.977,672) | e 0] ... (1,865,293) | ... | ...... (1,865,293) | ......112,379 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEZ............. Fixed Annuity Hedge.........ccccovcecermeerrvvicrecnncnns | NAAL ndex |Int E58DKGMJYYYJLN8C3868... |03/21/2019|03/20/2020| ...48,713 | .154,367,600 | 31609............... 0 [ (1,696,674) | .o 0] ... (2,042,889) | ... | ...... (2,042,889) | .....(346,215) 0 0 0 0001.......c
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODZ............. Fixed Annuity Hedge........coccvvveeeremecrvreeeresnnecens | NAGs ndex |Int E58DKGMJYYYJLNBC3868... |10/19/2018|10/21/2019| ........... 22 | e 67,742 [ 3079...cvvvvvrree | v 1,108 0 0 (604) | ... (604) (328) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOKP.............. | Fixed Annuity Hedge.............cccooevvveeccrucennnircnnees [ NIAcee ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/07/2019{02/07/2020| .....2,849 | ..... 8,054,151 | 2827 0 (322,393) 0| oo (605,084) | ... | .........(605,084) | .....(282,691) 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEZ.............. Fixed Annuity Hedge.........cccovveevermmerrvvicrevnncnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018|10/21/2019 | ...24,608 | ...72,611,564 | 2951............... 2,438,161 | o (VI IR (N (2,159,460) | ... | ...... (2,159,460 | ..(1,540,337) 0 0 0 0001....cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFX............. Fixed Annuity Hedge...........cc.ccccoumurvvvvcvecennnns | AL ndex |Int E58DKGMJYYYJLN8C3868... |06/21/2019|06/19/2020| ...43,925 | .143,206,921 | 3260............... 0] (1,749,533) | e 0] ... (1,642,904) | ... | ...... (1,642,904) | ......106,629 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHT............... Fixed Annuity Hedge...........ccooccoevemervvviorecencnns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/21/2019|05/21/2020 | .....4,923 | ...15,088,355 | 3065............... w0 | (366,616) | ...ovveovernnnne (U (482,416) | ... | ........(482,416) | .....(115,800) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOJR.............. Fixed Annuity Hedge........cccccvveeeenmeerrvvicrevenenns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/28/2018(09/27/2019| ...16,685 | ...50,078,359 | 3001............... 1281742 | (VI IR 0| oo (814,577) | ... | .........(814,577) | .....(549,789) 0 0 0 0001....c.cce
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFT............. | Fixed Annuity Hedge............ccccooerrvvvcciicnrnrevcceees [ NIALLL ndex |Int E58DKGMJYYYJLNBC3868... |06/14/2019{06/12/2020| .....1,825 | ... 5,503,726 | 3016............... 0] (234,859) 0 (235,471) | ... (235,471) (612) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOMN............. Fixed Annuity Hedge.........c.ccooccevmmervvviiricencnns | AL ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/28/2019(06/26/2020| ...19,298 | ...58,371,047 | 3025............... w0 ] (2,724,299 | 0] ... (2471,549) | ... | ... (2,471,549) 252,750 0 0 0 0001.......c..
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSODT............... Fixed Annuity Hedge........cccccvveveereeeereveerevnnennns | NAGcc ndex |PLC G5GSEF7VJP5I70UK5573..... |07/13/2018|07/12/2019 | ...28,754 | ...83,053,916 | 2888............... ..1,960,448 | ...corvvviinrnnnnd (VI R 0 ... (1,939,150) | ... | wovees (1,939,150) | ..(1,384,539) 0 0 0 0001....ccnr
Equity/l
S&P 500 OTC Call Option 9SMLSQJN.............. Fixed Annuity Hedge...........cc.cccovmuervvvcvecencnns | NIAGcoo ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/21/2018(09/20/2019] ...20,040 | ...62,591,333 |3123............... 1438471 | (V1 I 0 [ (185,531) | ... | ........(185,531) | .......(27,948) 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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted [ 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOIH............... Fixed Annuity Hedge........ccoevvveeeremeerereeeresnnecnns | NAAcs ndex |PLC G5GSEF7VJP5I70UK5573..... |05/21/2019|05/21/2020 | ...19,254 | ...57,516,319 | 2987............... 0] (2,123,331) | e 0| ... (2,670,490) | ... | w.vens (2,670,490) | ....(547,159) 0 0 0 0 0001............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODV............. Fixed Annuity Hedge..........cco.cccoveeervvvicrecnnenns | A ndex |Int E58DKGMJYYYJLN8C3868... |09/21/2018|09/20/2019| ...18,596 | ...56,506,735 | 3039............... 002,086,657 | ..ovvvee (V1 R 0| oo (553,508) | ... | ........(553,508) | .....(323,097) 0 0 0 0 0001.............
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHF.............. Fixed Annuity Hedge........cccccvveeeermeerrvvicrecnnenns | NAAL ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/21/2019|03/20/2020 | ...53,953 | .160,806,377 | 2980............... 0 [ ...(6,599,242) | ....cccovvvvuuunnne 0| ... (6,722,497) | ... | ...... (6,722,497) | ..(1,123,255) 0 0 0 0 0001....c.cce
Equity/l
S&P 500 OTC Call Option  9SMLSOJL............... Fixed Annuity Hedge........coocvvveeereeerrereceresnnennns | NAG ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/21/2018(09/20/2019] ...30,017 | ...98,220,127 | 3272............... reeere816,162 | o (VI R 0| e (45,883) | oo | v (45,883)| .......57,168 0 0 0 0 0001....cceee
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEV.............. Fixed Annuity Hedge..........ccooccceveeervvvicrecnnenns | AL ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018| 10/21/2019| ...39,212 | .121,282,324 | 3093.............. 01,822,966 | ... (VI R (N (917,605) | ... | ........(917,605) | .....(459,061) 0 0 0 0 0001.............
Equity/l | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOER............. Fixed Annuity Hedge..........ocoovccenneerriiccrecnncnnee | NfAGc ndex |Int E58DKGMJYYYJLN8C3868... | 12/21/2018|12/20/2019] .....6,571 | ...17,068,961 | 2598............... v 730,432 0 (2,526,396) | ... | ...... (2,526,396) | ..(1,595,466) 0 0 0001..........
0439999999. Total-Written Options-Hedging Effective-Call Options and Warrant .164,195,458 | (180,393,758) ..(462,000,875) [XX| ..(462,000,875) |(201,108,574) 0 0 XXX XXX
0499999999. Total-Written Options-Hedging Effective. .164,195,458 | (180,393,758) ..(462,000,875) [XX]| ..(462,000,875) |(201,108,574) 0 .0 XXX XXX
07 . Total-Written Options-Call Options and Warrant .164,195,458 | (180,393,758) ..(462,000,875) [XX] ..(462,000,875) |(201,108,574) 0 0 XXX XXX
0849999999. Total-Written Options 164,195,458 | (180,393,758) | ......ccocovv 0 | ..(462,000,875) |XX] ..(462,000,875) |(201,108,574) 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
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 | 2.59675.......... 0 0 36,937 0. 0 0 0 0 (VN I 31,780 [ coovvveveere 100.....cer
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] ..........0 | ... 2,700,000 | -2.025. 0 0 0 0 0 0 100
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORT Variable SERIES 2014GC23 CLASS (CMBS) A Interest
Rate Interest Rate Swap-R SLYBD439 17322VAV8 [DJS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015|07/10/2024 | ............ 0 .o 4,850,000 | 2.584. 0 0 66,137 0. 0 0 0 0 (V] I 54,375 | ..coovcrrreneen. 98...conniens
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORT Fixed Rate | SERIES 2014GC23 CLASS (CMBS) A Interest
Interest Rate Swap-P SLYBD439 17322VAV8 D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015|07/10/2024 | ............ 0] ... 4,850,000 | -1.9205 0 (162) | ......... (46,572) | ........... 60,008 | ... (53,121) 0 0 0 0 0 98
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 | 2.3405. 0 0 0 0 0 0 0 0
CML 6400 Goldsboro 210676 Fixed Rate Interest
Interest Rate Swap-P SL3Z217D 210676 B. Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/06/2014|11/10/2024| ............ 0] ... 9,250,000 | -2.5225.......... 0 [ (1,075) | .......(114,073) 398,963 | ... (353,174) 0 0 0 0 0 109
COMM MORTGAGE TRUST Variable Rate COMM MORTGAGE TRUST SERIES Interest
Interest Rate Swap-R SLYBD46X 2014UBS6 CLASS (CMBS) A 12592PBH5 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015]|11/10/2024 | ............ 0] .. 9,400,000 | 2.697 0 (VN I, 127,726 0. 0 0 0 0 (V) I, 108,824 | ...cccovevee 100......cconens
COMM MORTGAGE TRUST Fixed Rate Interestf 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.. (218) (89,269) 0 0 0 0 0 100.
COMM MORTGAGE TRUST Variable Rate COMM MORTGAGE TRUST SERIES Interest
Interest Rate Swap-R SLYBD43R 2014LC15 CLASS (CMBS) A 12591TAG1 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015|03/10/2024 | ............ 0] . 5,850,000 | 2.60063 0 (VN I 78,358 0. 0 0 0 0 0 63,375 98
COMM MORTGAGE TRUST Fixed Rate Interestf COMM MORTGAGE TRUST SERIES Interest
Rate Swap-P SLYBD43R 2014LC15 CLASS (CMBS) A 12591TAG1 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015]|03/10/2024 | ............ 0] ... 5,850,000 | -1.8985. 0 (194) | ......... (56,457) | ............ 72,120 | ... (63,843) 0 0 0 0 0 98
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOTF5 QUALCOMM Inc  747525AFO0... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96... |10/08/2015|05/20/2025| ...........0 | ..... 4,250,000 | 2.6436. 0 0 58,092 0. 0 0 0 0 0
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOTF5 QUALCOMM Inc 747525AF0........cvvvvveeeerseernes | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 10/08/2015]|05/20/2025] ............ 0] 4,250,000 | -2.046. 0 (175) | coovvvens (43,478) | ..........n. 64,859 | ... (57,415) 0 0 0 0 0 98
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOW96 QUALCOMM Inc 747525AF0..........ococvevceemennnes | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... |10/13/2015]|05/20/2025] ............ 0] ... 4,250,000 | 2.6436. 0 0 58,092 0. 0 0 0 0 0] o 51,567 | .ovvvevei 98...oniens
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOW96 QUALCOMM Inc 747525AF0........cvvvvveererseerrer | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [10/13/2015]|05/20/2025] ............ (VN I 4,250,000 | -2.008. 0 (147) | e (CVX (1)) I— 54,430 [ .| oo (48,183) 0 0 0 0 0 98
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPB93 BHP Biliton Finance 055451AU2.............ccccc.... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... | 11/04/2015|09/30/2023 ............ 0] .. 9,250,000 | 2.601 0 (V1N I 125,587 0 0 0 0 0 0 95,347 99
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPB93 BHP Billiton Finance 055451AU2.............ccccoeece. DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/04/2015|09/30/2023| ............ 0] .. 9,250,000 | -1.967............ w0 | (398) | ..o (90,974) | ......... 147,687 rn(130,737) 0 0 0 0 0 99
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOSDD ELECTRICITE DE FRANCE SA 268317AS3.... | D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [10/07/2015]|10/13/2025] ............ 0] . 8,750,000 | 2.59675.......... w0 | (VN I 120,232 0 0 0 0 0 (V] I 109,691 | cvvvvvvrerrens (L
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 | -2.081............ w0 | (400) | ........ (91,044) | ......... 148,581 corn(131,5628) 0 0 0 0 0 99
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPBIF Flowserve Corp  34354PADT..........cccooeevvvvvcreees | Duecirrecen. Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/04/2015]|11/15/2023| ............ 0 . 8,750,000 | 2.68375.......... w0 [ (VI I 120,781 0 0 0 0 0 (VN I 91,510 | coovvveverr 98...ourenirens
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPBYF Flowserve Corp 34354PADT...........cccooovvvvvcveees | Duerccn. Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/04/2015]|11/15/2023| ............ 0] ... 8,750,000 | -1.972 0 (234) | ... (86,275) | ..vveeeeee 86,710 [ .| ccocoocnn (76,758) 0 0 0 0 0 98
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPB79 National Oilwell Varco Inc 637071AJ0............... | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/04/2015]|12/01/2022] ............ 0 . 8,500,000 |2.6261............ w0 | (VI I 116,865 0 0 0 0 0 (V] I 78,590 | .covveveer 96...ccrnniens
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPB79 National Oilwell Varco Inc 637071AJ0.........c.cc.. | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/04/2015]|12/01/2022] ............ 0] . 8,500,000 | -1.88 0 (106) | ..o (79,900) 39,498 (34,965) 0 0 0 0 0 96
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBP9H9 Tosco Corp  891490ARS...........coveemurrveiiirinennns DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/03/2015|01/01/2027| ............ 0 | ..10,000,000 | 2.59175.......... w0 | (V1 I 135,327 0 0 0 0 0 (VI I 136,956 | ...ooccvveern 103,
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBP9H9 Tosco Corp  891490ARB............commmuerrrveierineinns Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/03/2015|01/01/2027 | ............ 0 | ...10,000,000 | -2.229. 0 (786) | ......(110,212) | .......... 291,872 (258,374) 0 0 0 0 0 103
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOS9F Marsh & Mclennan  571748AZ5...........ccoccvvevenne. DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [10/07/2015]|03/14/2026] ............ (VN 4,500,000 |2.59325 0 0 60,331 0 0 0 0 0 0 58,264 99
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOS9F Marsh & Mclennan  571748AZ5......................... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 10/07/2015]|03/14/2026] ............ 0] .o 4,500,000 | -2.09%............ w0 | (300) | ... (47,115) | ... 111,511 (98,713) 0 0 0 0 0 99
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPIN1 IBM Corp  459200AR2.........covvvveeermrncrrveviernennns DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/03/2015]|08/01/2027| ............ 0| ..10,500,000 |2.73625 0 (VI I 146,206 0 0 0 0 0 (V] . 149,289 | ..o 107,
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPON1 IBM Corp  459200AR2..........oocvveicnnnrrciiiiinnens (DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/03/2015]|08/01/2027| ............ 0| ..10,500,000 | -2.263............ 0 | (1,062) | .......(118,808) | .......... 394,323 <vveenn(349,066) 0 0 0 0 0 107
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYLOROP ROLLS-ROYCE PLC 77578JABA..........cccceev.e. DI Rate | CME Group Inc.... 549300035Z3DHK2T4A54...... 06/30/2016|10/14/2025 .......... 0] ... 2,750,000 | 2.59675.......... w0 | (VI8 IO 37,774 0 0 0 0 0 (VN I 34,482 | ..o 99,
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYLOROP ROLLS-ROYCE PLC 77578JABA.........coccuceecee DS Rate | CME Group Inc.... 549300035Z3DHK2T4A54...... 06/30/2016|10/14/2025 | .......... 0] . 2,750,000 | -1.338. 0 254 | ... (18,398) | ...........(94,449) | ... 83,609 0 0 0 0 0 99
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBNBW5 DIST OF COLUMBIA REVENUE 25483VPWS8. |D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/18/2015|06/01/2025] ............ 0] ... 3,000,000 |2.6261............ w0 ] (VN I 41,246 0 0 0 0 0 0 36,495 100
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 | -2.263 0 (238) (33,945) 88,195 [ .| oo (78,073) 0 0 0 0 0 100
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOOIJ Marsh & Mclennan  571748AZ5..........ccccvveeenne. DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [09/09/2015]|03/14/2026] ............ 0] ... 6,500,000 |2.59325 0 (VN I 88,594 0 0 0 0 0 (VN I 84,159 | ..coovvvvi 104
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOOIJ Marsh & Mclennan  571748AZ65......................... Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [09/09/2015]|03/14/2026] ............ 0] .. 6,500,000 | -2.26. 0 (652) | ......... (73,450) | ......... 242,006 cenn(214,231) 0 0 0 0 0 104
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 | 2.579. 0 0] o 143,409 0 0 0 0 0 0] oo 126,830 | ..o [T S
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOS8V COMMUNITY HOSPITALS OF | 20369EAAQ... [D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... | 10/07/2015|05/01/2025] ............ 0| ..10,500,000 | -2.029. 0 (390) | .......(106,523) | .......... 144,758 cereenen(128,144) 0 0 0 0 0 94
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBP9IC McDonalds Corp  580135BYE6...........cccccovvvvveenees DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/03/2015|01/08/2028] ............ 0 | ..10,000,000 |2.58863.......... w0 | (V1N I 136,151 0 0 0 0 0 0| e 145,964 | .....cccoceeeen. 106......cccene
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBP9IC McDonalds Corp  580135BY6...........ccooeerrvveeerens DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/03/2015|01/08/2028] ............ 0 | ..10,000,000 | -2.289............ 0 [ (1,070) | ......(112,543) | .......... 397,039 (351,471) 0 0 0 0 0 106
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 | 2.59675.......... w0 | (VN I 72,506 0 0 0 0 0 0 69,061 99
DEUTSCHE BANK Fixed Rate Interest Rate KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-P SLU8V29T 485429Y99 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/12/2015|04/15/2026] ............ 0] ... 5,300,000 | -2.231............ 0 (400) (59,122) | .......... 148,659 ceren(131,597) 0 0 0 0 0 99
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBQPH9 OAKLAND CA PENSN OBLG 672319CE8....... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/07/2016|12/15/2023 ............ 0] o 4,500,000 |2.61088.......... w0 [ (VI I 60,623 0 0 0 0 0 (VN I 47,508 | ...oovvvee 7 F—
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBQPH9 OAKLAND CA PENSN OBLG 672319CES8....... Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/07/2016|12/15/2023| ............ 0] .. 4,500,000 | -1.926. 0 (106) | ......... (43,335) 39,215 (34,714) 0 0 0 0 0 97
DEUTSCHE BANK Variable Rate Interest Rate | KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-R SLU8V29N 485429Y81 DI Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/12/2015|04/15/2025] ............ 0] .. 2,700,000 | 2.59675.......... 0 0 36,937 0 0 0 0 0 0 32,489 99
DEUTSCHE BANK Fixed Rate Interest Rate KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-P SLU8V29N 485429Y81 (D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... |08/12/2015|04/15/2025] ............ 0 . 2,700,000 | -2.164............ 0 (162) (29,214) 60,101 (53,203) 0 0 0 0 0 99
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPINJ Walt Disney Co  254687DQB..............cocccrecrurrnees DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/03/2015]|06/30/2028 ............ 0] . 8,000,000 | 2.601 0 (V1 I 108,616 0 0 0 0 0 (VI I 120,000 | ..ooccvvccr 102,
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPINJ Walt Disney Co  254687DQB...........oocoveerrrennrees Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/03/2015]|06/30/2028] ............ 0 . 8,000,000 | -2.309. 0 (772) (92,360) 286,608 (253,714) 0 0 0 0 0 102
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOTKD INVESCO FINANCE PLC 46132FAD2............. | Dcceverecen. Rate | CME Group Inc.... 5493003SMMGZRISHXL96... | 10/08/2015|01/15/2026] ............ 0 .. 9,000,000 | 2.59675.......... w0 | (VI I 123,123 0 0 0 0 0 (V] I 115,095 | coovovvrres 107 e
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOTKD INVESCO FINANCE PLC 46132FAD2............. | D.......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 10/08/2015|01/15/2026] ............ 0] .. 9,000,000 | -2.118. 0 (1) - (93,722) 229,905 (203,519) 0 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBNBVT DIST OF COLUMBIA REVENUE 25483VPVO0.. | D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/18/2015|06/01/2024| ............ 0 . 1,750,000 |2.6261............ w0 | (VN I 24,060 0 0 0 0 0 (VN I 19,407 | oo 7 F—
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBNBVT DIST OF COLUMBIA REVENUE  25483VPVO.. | D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/18/2015|06/01/2024 | ............ 0. 1,750,000 | -2.188 0 (106) | ......... (19,145) 39,224 (34,722) 0 0 0 0 0 97
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOOIP JOHNSON CONTROLS INTL PL 478375AR9.. [ D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [09/09/2015]|02/14/2026] ............ 0. 3,600,000 | 2.69288 0 (V] I 49,810 0 0 0 0 0 (VN I 46,321 | oo 107
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOOIP JOHNSON CONTROLS INTL PL 478375AR9.. [D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [09/09/2015]|02/14/2026] ............ 0 . 3,600,000 | -2.244............ w0 | (343) | oo (40,392) | .......... 127,457 ceenn(112,829) 0 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPDMD Cummins Engine  231021AJ5.........cccovvvvvviicennes DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/06/2015]|03/01/2028] ............ 0 | ..10,500,000 | 2.6261............ w0 ] (VN I, 144,362 0 0 0 0 0 (V] I, 154,581 | oo 104....
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPDMD Cummins Engine  231021AJ5.........ccoccevvvvveiennees Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/06/2015|03/01/2028] ............ 0 | ..10,500,000 | -2.397............ w0 | (1,428) | ......(123,046) | .......... 530,097 rerennen(469,258) 0 0 0 0 0 104
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOSAF WELLS FARGO & COMPANY  94974BFY1...... [ D...ccovvcce Rate | CME Group Inc.... 5493003SMMGZRISHXL96... | 10/07/2015|06/03/2026| ............ 0] 4,500,000 |2.73813.......... 0 0 60,551 0 0 0 0 0 0 59,210 101
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOSAF WELLS FARGO & COMPANY  94974BFY1...... [ D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... | 10/07/2015]|06/03/2026] ............ 0] ... 4,500,000 | -2.119. 0 (246) | ......... (47,678) | .......... 91,161 (80,698) 0 0 0 0 0 101
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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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPDPG Kohls Corp  500255AT1..........ccoerreeremmraerrnnens DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/06/2015]|12/15/2023| ............ 0] ... 9,000,000 |2.61088.......... w0 | (VN I 123,289 0 0 0 0 0 0 95,016 99
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPDPG Kohls Corp  500255AT1...........ccommcrrvcverrrcsnnnnens DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/06/2015]|12/15/2023| ............ 0] .. 9,000,000 | -2.098. 0 (410) | ......... (94,410) | .......... 152,110 covennn(134,652) 0 0 0 0 0 99
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPN45 Horace Mann Educators 440327AK0................ DS Rate | CME Group Inc.... 549300035Z3DHK2T4A54...... 11/18/2015|12/01/2025] ............ 0 . 8,500,000 |2.6261............ w0 | (VI I 116,865 0 0 0 0 0 (V] . 107,681 | .oooooerce L
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPN45 Horace Mann Educators 440327AKO................ DS Rate | CME Group Inc.... 549300035Z3DHK2T4A54....... 11/18/2015|12/01/2025| ............ 0] . 8,500,000 | -2.142 0 (32 ) — (91,035) | .......... 190,221 cereere(168,389) 0 0 0 0 0 99
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMJ Celgene Corp  151020AP9.........ccccouerrvvvvvrinninnns DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 10/08/2015]|05/15/2024 | ............ 0 . 4,500,000 | 2.68375.......... 0 0 62,116 0 0 0 0 0 (VI I 49,679 | .covvvvi 100
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMJ Celgene Corp  151020AP9.........cccommcrrveveurrinnennns DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [10/08/2015]|05/15/2024 | ............ 0] o 4,500,000 | -1.955. 0 (116) | ..o (43,988) | ............ 42,908 (37,983) 0 0 0 0 0 100
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMV Janus Capital Group Inc 47102XAJ4................ [ D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 10/08/2015]|08/01/2025] ............ 0] .. 7,500,000 | 2.579. 0 (VI I, 102,435 0 0 0 0 0 0 92,513 97
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMV Janus Capital Group Inc 47102XAJ4..........cccooe. [ Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 10/08/2015|08/01/2025] ............ 0] ... 7,500,000 | -2.07 0 (450) | ......... (77,625) | .......... 167,210 ceren(148,019) 0 0 0 0 0 97
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN6G4 Yamana Gold Inc  98462YAB................ccreurernre DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/06/2015|07/15/2024| ............ 0 . 2,300,000 |2.59675.......... 0 | (VN I 31,465 0 0 0 0 0 0 25,822 95
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN6G4 Yamana Gold Inc  98462YABG................cccccuueene DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/06/2015|07/15/2024| ............ 0] . 2,300,000 | -2.26 0 (203) (PLE174 ) I— 75,201 (66,570) 0 0 0 0 0 95
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-R SLUSUY6T 67232TAU9 Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/10/2015|09/01/2023 ............ (VI I 850,000 |2.6261............ w0 | (VI IO 11,686 0 0 0 0 0 0 8,678 94
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-P SLUBUY6T 67232TAU9 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/10/2015|09/01/2023| ............ (VN I 850,000 | -2.176 0 (59) (9,042) 21,725 || o (19,232) 0 0 0 0 0 94
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMP AP MOELLER-MAERSK A/S 00203QAD9........ [ D...cccccccee Rate | CME Group Inc.... 5493003SMMGZRISHXL96... | 10/08/2015]|09/28/2025] ............ 0 . 8,750,000 | 2.59738 0 (VI I 118,783 0 0 0 0 0 (VI I 109,326 | ...occcoveernes 98...orniiens
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMP AP MOELLER-MAERSK A/S 00203QAD9........ [ D...cccvecee Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 10/08/2015|09/28/2025] ............ 0 . 8,750,000 | -2.08 0 (569) | ......... (91,000) | .......... 211,076 cernenn(186,851) 0 0 0 0 0 98
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 |2.601 0 (VN I, 135,654 0 0 0 0 0 (V) I, 141,421 | M2
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBGTYR 210692 [T Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [04/23/2015]|06/30/2027 | ............ 0 | ...10,000,000 | -2.1805. 0 (675) | ......(109,025) | .......... 250,559 (221,802) 0 0 0 0 0 112
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBD74H INGRAM MICRO INC  457153AG0..........coooueenne DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015|12/15/2024| ............ (VN 4,375,000 | 2.61088.......... 0 0 59,932 0 0 0 0 0 (VN I 51,107 [ oo 98...ounirens
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBD74H INGRAM MICRO INC  457153AG0..........ccccoce0.. DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015]|12/15/2024 | ............ 0] ... 4,375,000 | -1.9475.......... 0 | (115) | ......... (42,602) | ........... 42,870 (37,950) 0 0 0 0 0 98
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBS3J3 International Paper Co  460146CLS5................... | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/17/2016]|01/15/2026] ............ 0 . 8,250,000 | 2.59675.......... w0 | 0| e 112,863 0 0 0 0 0 (VN I 105,504 | ...occvvccrne L7 F—
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBS3J3 International Paper Co 460146CL5............ccccee. | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/17/2016]|01/15/2026] ............ 0 . 8,250,000 | -1.6735. 0 163 | .ooeeeee. (67,881)| ...........(60,358) | ... 53,431 0 0 0 0 0 97
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-R SLUBUY7B 67232TAWS Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/10/2015|09/01/2025] ............ (VI I 550,000 |2.6261............ w0 | (VI R 7,562 0 0 0 0 0 0 6,831 96
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-P SLUBUY7B 67232TAW5 DI Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/10/2015|09/01/2025] ............ 0] 550,000 | -2.337............ 0 (62) (6,284) 22,866 (20,242) 0 0 0 0 0 96
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCBJ Raytheon Co 755111APG.........cevrrerreeermrnnrenns DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/05/2015]|11/01/2028] ............ 0] . 8,000,000 |2.73625 0 (VN I 111,395 0 0 0 0 0 (V] I, 122,220 | oo 105,
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCBJ Raytheon Co 755111APS.........ccocoummrvvcvriianrnnnns DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/05/2015]|11/01/2028] ............ 0 . 8,000,000 | -2.315. 0 (763) (92,600) 283,298 (250,784) 0 0 0 0 0 105
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCAM United Technologies Corp  913017ATS.............. DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/05/2015]|08/01/2028] ............ 0 | ...10,000,000 | 2.73625 0 (VI I 139,244 0 0 0 0 0 (V] . 150,716 | .vooooerees 105,
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCAM United Technologies Corp  913017AT6.............. DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/05/2015]|08/01/2028] ............ 0 | ..10,000,000 | -2.305............ 0 [ (1,108) | .......(115,250) | .......... 411,249 (364,050) 0 0 0 0 0 105
JP MORGAN SECURITIES LLC Variable Rate | HUDSONS BAY SIMON JV TRUST SERIES Interest
Interest Rate Swap-R SLYBPBWQ 2015HB7 CLASS (CMBS) A7 44422PAU6 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... | 11/05/2015]|08/05/2022] ............ 0 | ...14,000,000 | 2.73263 0 0| e 199,883 0 0 0 0 0 (VI I (VX728 — 100
JP MORGAN SECURITIES LLC Fixed Rate HUDSONS BAY SIMON JV TRUST SERIES Interest
Interest Rate Swap-P SLYBPBWQ 2015HB7 CLASS (CMBS) A7 44422PAU6 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/05/2015]|08/05/2022] ............ 0 | ..14,000,000 | -1.8175.......... 0 | (244) | ......(125,105) 90,584 (80,188) 0 0 0 0 0 100
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCB1 Mattel Inc 577081AY8...........ccccoommrvveverinrrenieeens Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/05/2015]|03/15/2023| ............ 0] .. 4,750,000 | 2.61088 0 0 65,069 0 0 0 0 0 (VI I 45,735 | oo 9%.....
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCB1 Mattel Inc 577081AY8...........cocomvcrrreverenecnnrieens DI Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 11/05/2015|03/15/2023 ............ 0] .o 4,750,000 | -1.91 0 (159) | .. (44,606) 58,867 (52,111) 0 0 0 0 0 96
JP MORGAN SECURITIES LLC Variable Rate | LOS ANGELES CNTY CA REDEV REFU Interest
Interest Rate Swap-R SLUBUOF6 54465AF T4 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [07/28/2015]|08/01/2024| ............ 0 3,600,000 |2.73625 0 0 50,128 0 0 0 0 0 LI QS 40,594 | oo 10T
JP MORGAN SECURITIES LLC Fixed Rate LOS ANGELES CNTY CA REDEV REFU Interest
Interest Rate Swap-P SLUBUOF6 54465AF T4 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [07/28/2015]|08/01/2024 | ............ 0 . 3,600,000 | -2.268. 0 (K7 ) — (40,824) | ......... 120,257 <eveene(106,455) 0 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBLEFM National Fuel Gas Co 636180BM2.................... Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [06/22/2015]|07/15/2025] ............ 0 . 8,250,000 | 2.59675.......... w0 | (VI IO 112,863 0 0 0 0 0 (VN I 101,392 | oo 97.....
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBLEFM National Fuel Gas Co 636180BM2................... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [06/22/2015|07/15/2025] ............ (VN I 8,250,000 | -2.48.............. w0 | (1,130) | .......(100,595) | .......... 419,481 cereenen(371,337) 0 0 0 0 0 97
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOQZ9 ROLLS-ROYCE PLC 77578JABA............ccccc.... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... 10/06/2015|10/14/2025] ............ 0] ... 6,250,000 | 2.59675.......... 0 0 85,849 0 0 0 0 0 0| v 78,368 | ..o 100......ccenens
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOQZ9 ROLLS-ROYCE PLC 77578JABA.........coceuceecee DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [10/06/2015]|10/14/2025] ............ 0] ... 6,250,000 | -2.06. 0 (261) | ... (64,375) 96,960 (85,832) 0 0 0 0 0 100
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBMZ9M Celgene Corp  151020AS3.........oovvermrervrerireeenes DI Rate | CME Group Inc.... 5493003SMMGZRISHXL96... |08/03/2015|08/15/2025| ............ 0 ... 6,000,000 |2.68375.......... 0 0 82,821 0 0 0 0 0 (0] IR 74,246 | ..o [
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBMZ9M Celgene Corp  151020AS3..........ccoomcrrvvvvuurinncnnns DI Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/03/2015]|08/15/2025] ............ 0] ... 6,000,000 | -2.255. 0 (575) | covvevees (67,650) | .......... 213,347 e (188,861) 0 0 0 0 0 97
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-R SLUBUY75 67232TAV7 DS Rate | CME Group Inc.... 549300035Z3DHK2T4A54...... 08/10/2015|09/01/2024| ........... (VI I 850,000 |2.6261............ w0 | (VN I 11,686 0 0 0 0 0 0 9,663 85
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-P SLU8UY75 67232TAV7 DS Rate | CME Group Inc.... 549300035Z3DHK2T4A54...... 08/10/2015|09/01/2024| ............ (VN I 850,000 | -2.265 0 (78) (9,412) 28,854 (25,542) 0 0 0 0 0 85
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN101 CF INDUSTRIES INC  12527GACT.......cccooueurvee | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/04/2015|06/01/2023| ............ 0] .. 2,500,000 |2.6261............ w0 | (VI I 34,372 0 0 0 0 0 (VN I L Y O [T S
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN101 CF INDUSTRIES INC  12527GACT.......cccommeurver | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/04/2015|06/01/2023 ............ 0] . 2,500,000 | -2.103. 0 (102) (26,288) 37,821 (33,480) 0 0 0 0 0 94
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN1LO Comerica Bank 200339DX4..........ccoocvvvvvviinnens Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/04/2015]|07/27/2025] ............ 0] ... 4,500,000 |2.58238.......... w0 ] 0] o 61,725 0 0 0 0 0 0 55,457 98
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d 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 B.JA.C.V. | )/Accretion ltems Exposure Entity end (b)
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN1LO Comerica Bank 200339DX4..........cooeerverveernnens DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [08/04/2015|07/27/2025]| ............ 0] ....4,500,000 | -2.286. 0 (455) (52,292) | .......... 168,847 0 0 0 0 98
KEYSIGHT TECHNOLOGIES Variable Rate Interest
Interest Rate Swap-R SLYBBWQM KEYSIGHT TECHNOLOGIES 49338LAB9....... | D........... Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/22/2015]|10/30/2024 | ............ 0| ....4,500,000 | 2.58275.......... w0 | (VI I 61,525 0 0 0 (VI I 51,962 | .covvvvi 102,
KEYSIGHT TECHNOLOGIES Fixed Rate Interest
Interest Rate Swap-P SLYBBWQM KEYSIGHT TECHNOLOGIES 49338LAB9....... | D........... Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/22/2015]|10/30/2024 | ............ 0] ..4,500,000 | -2.01 0 (152) | oo (45,225) | .......... 56,350 0 0 0 0 102
KLA-Tencor Corp Variable Rate Interest Rate Interest
Swap-R SLU8BQ3WO0 KLA-Tencor Corp  482480AEQ...............ccrrrueerne DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/08/2015|11/01/2024| ............ 0] ....4,500,000 | 2.579. 0 (VN I 61,461 0 0 0 (VN I 51,975 [ coevrvereiie (L
KLA-Tencor Corp Fixed Rate Interest Rate Interest
Swap-P SLU8Q3W0 KLA-Tencor Corp  482480AEQ...............ccccoouuerns DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/08/2015]|11/01/2024 | ............ 0] ....4,500,000 | -2.128 0 (PRI | E— (47,880) | ........... 87,519 0 0 0 0 99
L-3 Communications Corp Variable Rate Interest Interest
Rate Swap-R SLU8P2X8 L-3 Communications Corp  502413BD8............. | D........... Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [12/11/2014|05/28/2024 | ............ 0| ....4,500,000 |2.6289........... w0 [ (VI I 61,724 0 0 0 (VN I 49,862 | ..ovvvvee 110,
L-3 Communications Corp Fixed Rate Interest Interest
Rate Swap-P SLU8P2X8 L-3 Communications Corp 502413BDS............. | D........... Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [12/11/2014|05/28/2024 | ............ 0] ....4,500,000 | -2.273. 0 (327) | oo (51,143) | ......... 121,514 0 0 0 0 110
MORGAN STANLEY BAML TRUST Variable MORGAN STANLEY BAML TRUST SERIES Interest
Rate Interest Rate Swap-R SLYBD473 2014C19 CLASS (CMBS) AS 61764PBW1 DI Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015|11/15/2024 | ............ 0| ...3,750,000 | 2.68375.......... w0 | (VI IO 51,763 0 0 0 (VI I 43,470 | .o L
MORGAN STANLEY BAML TRUST Fixed Rate | MORGAN STANLEY BAML TRUST SERIES Interest
Interest Rate Swap-P SLYBD473 2014C19 CLASS (CMBS) AS 61764PBW1 (D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... |02/05/2015|11/15/2024| ............ 0] ...3,750,000 | -1.9425 0 (89) (36,422) 32,937 0 0 0 0 95
Oceaneering Intl Inc Variable Rate Interest Rate Interest
Swap-R SLU8BP2WW Oceaneering Intl Inc 675232AA0..........ccococvvevee | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [12/11/2014|11/15/2024 | ............ 0| ....4,400,000 | 2.68375.......... 0 0 60,736 0 0 0 (VI IS 51,005 | .covveveie 99,
Oceaneering Intl Inc Fixed Rate Interest Rate Interest
Swap-P SLUSP2WW Oceaneering Intl Inc 675232AA0..........ccocooveeeee | D Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [12/11/2014|11/15/2024 | ............ 0] ...4,400,000 | -2.31 0 (LK) ) p— (50,820) | .......... 134,753 0 0 0 0 99
Pitney Bowes Inc Variable Rate Interest Rate Interest
Swap-R SLYBBWRV Pitney Bowes Inc 724479AJ9........covvvvevvemveerrer | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/22/2015]|03/15/2024| ............ 0| ....5,500,000 |2.61088 0 (VN I 74,094 0 0 0 0 59,671 100
Pitney Bowes Inc Fixed Rate Interest Rate Interest
Swap-P SLYBBWRV Pitney Bowes Inc 724479AJ9...........ccccccceemenvnes | Duercn. Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/22/2015]|03/15/2024 | ............ 0] ....5500,000 | -1.97 0 (246) (53,272) 91,319 0 0 0 0 100
Quest Diagnostics Inc Variable Rate Interest Interest
Rate Swap-R SL4K3V5H Quest Diagnostics Inc  74834LAV2.................... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/06/2014|04/01/2024 | ............ 0] ..4,650,000 |2.601 0 0 63,036 0 0 0 0 50,687 100
Quest Diagnostics Inc Fixed Rate Interest Rate Interest
Swap-P SL4K3V5H Quest Diagnostics Inc  74834LAV2.................... (DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/06/2014|04/01/2024| ............ 0| ....4,650,000 | -2.463. 0 (546) | ........ (57,265) | .......... 202,837 0 0 0 0 100
SELECT INCOME REIT Variable Rate Interest Interest
Rate Swap-R SLYBD47B SELECT INCOME REIT 81618TACA................ DI Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015]|02/01/2025] ............ 0] ...4,250,000 | 2.73625 0 0 59,179 0 0 0 0 50,224 97
SELECT INCOME REIT Fixed Rate Interest Interest
Rate Swap-P SLYBD47B SELECT INCOME REIT 81618TACA................ DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [02/05/2015|02/01/2025] ............ 0] ....4,250,000 | -1.9565 0 (168) | ......... (41,576) 62,293 0 0 0 0 97
Southwestern Energy Co Variable Rate Interest Interest
Rate Swap-R SLYBBWPA Southwestern Energy Co  845467AL3............... [ D....ccccccec Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/22/2015]|01/23/2025] ............ 0| ....8,750,000 | 2.5915. 0 (VN I, 119,568 0 0 0 (V] I, 103,197 | covvovicee 10T
Southwestern Energy Co Fixed Rate Interest Interest
Rate Swap-P SLYBBWPA Southwestern Energy Co  845467AL3............... | Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/22/2015]|01/23/2025] ............ 0] ..8,750,000 | -2.026. 0 (450) (88,638)| .......... 166,989 0 0 0 0 101
Stifel Financial Corp Variable Rate Interest Rate Interest
Swap-R SLYBCOKI Stifel Financial Corp  860630ADA4....................... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/23/2015]|07/18/2024| ............ 0| ....4,000,000 | 2.59675.......... w0 | (VN I 54,675 0 0 0 (VN I 44944 | ..o 100.....cere
Stifel Financial Corp Fixed Rate Interest Rate Interest
Swap-P SLYBCOKI Stifel Financial Corp  860630ADA....................... Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [01/23/2015]|07/18/2024 | ............ 0| ....4,000,000 | -1.927.......... 0 (138) (38,968) 51,378 0 0 0 0 100
WELLS FARGO & COMPANY Variable Rate Interest
Interest Rate Swap-R SL4K3V4Y WELLS FARGO & COMPANY  94974BFY1...... [ D....ccccccee Rate | CME Group Inc.... 5493003SMMGZRISHXL96... | 11/06/2014]06/03/2026] ............ 0] ....4,550,000 | 2.73813.......... w0 | (VI I 61,593 0 0 0 (V] I 59,868 | .....coooeueen. 107
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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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted 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 Iltem(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 Change in | (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.JJA.CV. | )/Accretion ltems Exposure Entity end (b)
WELLS FARGO & COMPANY Fixed Rate Interest
Interest Rate Swap-P SL4K3V4Y WELLS FARGO & COMPANY 94974BFY1...... [D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96... [11/06/2014]06/03/2026] ............ 0] .. 4,550,000 | -2.643 0 (728) | ......... (60,128)] .......... 270,247 | ... (239,231) 0 0 0 0 0 101
0859999999. Total-Swaps-Hedging Effective-Interest Rate. 0 (23,320) ] ..... 1,161,009 | ....... 8,656,654 |XX| ...... (7,663,127) 0 0 0 0]..4516598 | XXX XXX
0909999999. Total-Swaps-Hedging Effective. 0 (23,320)] .....1,161,009 | ...... 8,656,654 |XX| ......(7,663,127) 0 0 0 0]..4516598 | XXX XXX
11 . Total-Swaps-Interest Rate 0 ...(23,320) ] ... 1,161,009 | ....... 8,656,654 |XX| ...... (7,663,127) (0 0 0 0]..4516598 | XXX XXX
1209999999. Total-Swaps 0 (23,320) | ..... 1,161,009 | ....... 8,656,654 |XX| ...... (7,663,127) 0 0 0 0]..4516,598 | XXX XXX
1399999999. Total-Hedging Effective. 462,120,845 | 140,631,574 | ... 1,161,009 | ...346,626,409 |XX| ...330,306,628 | 139,337,937 0 0 0]..4516598 | XXX XXX
1449999999. TOTAL 462,120,845 | 140,631,574 | ..... 1,161,009 | ...346,626,409 |XX] ...330,306,628 | 139,337,937 0 0 0]..4516,598 | XXX XXX
(a) Code Description of Hedged Risk(s)
0001 The hedge effectiveness cannot be measured at inception. At 06/30/2019 The change in fair value of the derivative hedging instrument is 102% 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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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17

Change in Change in

Variation Variation Hedge

Margin Gain | Cumulative Margin Gain Effectiveness

Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred | (Loss) Used to|  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 | Adjust Basis of| 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 Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

Long Futures
Hedging Effective

030

Equity/Ind
MESU..... 5,688,360 | Mini MSCI EMg Mkt (FUT)....... Fixed Annuity Hedge.... (I N/A......... ex |09/20/2019 549300UF4R84F48NCH34.. |06/13/2019] ..1,013.4759 |..1,053.4000 | ...... 1,034,370 | .......... 1,034,370 | ......... 215,590 0 0 0.....215,590 280,800 0001 50
Equity/Ind
RTYU..... | oo 98 | 7,678,790 | RUSSELL 2000 MINI (FUT).....| Fixed Annuity Hedge................ N/A......... ex  |09/20/2019NYF......cccorvurrrnunnns 549300UF4R84F48NCH34.. |06/20/2019 | ..1,528.1556 | ..1,567.1000 | ......... 938,595 | ....overeen. 938,595 | ......... 190,828 0 0 (1[N I 190,828 | ......... 347,900 0001 50
Equity/Ind
ESU9...... | e 594 |#iHHHHH | S&P500 EMINIFUT........c..c... Fixed Annuity Hedge................ N/A......... ex_ [09/20/2019| CME........cccouvrnnienns SNZ20JLFK8MNNCLQOF39|06/20/2019 ..2,893.2227 | ..2,944.2000 | ...... 5,689,035 | ......... 5,689,035 | ...... 1,514,025 0 0 0 [ 1,514,025 | ...... 3,742,200 0001 50
1279999999, Total-LoNg FUIUIES-HEAGING EfBOHVE. ... v iiuiitiiiiiis ittt sttt et stk et 8888 E ek eeE 46 eE84EE 8o R E L E e84 E e E L £ E 8L E L848Rttt sssnns | cbies 7,662,000 .7,662,000 | ...... 1,920,443 0 0 0 1,920,443 | ... 4,370,900 XXX XXX
1329999999, TOtAI-LONG FUIUIES. .....cveiveeeiiieeieee ettt biesiiiee etassassssessseessseesssesssesseesseesssee s s s st ss e st see s b s bt s s eesteeeseesseessanstse | oeedieessossssssssesssossssessseesseesdsee st ssseet e s s s A e st s s et et s st et bt st ee st ssestseestenssentsssssssssesssenstnnsns | soieas 7,662,000 7,662,000 | ...... 1,920,443 0 0 0 1,920,443 | ...... 4,370,900 XXX XXX
1399999999, TOtAI-HEAGING EfIECHVE. ...ttt iR L6 LA Lo 4L LRkttt | i 7,662,000 | ......... 7,662,000 | ...... 1,920,443 0 0 0 1,920,443 | ...... 4,370,900 XXX XXX
1449999999, TOTAL.......ooocveeeeeveceeeeteceteeeeeetesveeesaeeaeeseeeeesesesas eevssesssesssesssessssesssesssesssssssasesesesssesssessssesssesasssasessseesssesssssasssasesssesssnns | evaessisesssessssessesssee s ees s e s s s e e e st s st s e s et s e s e sessaessiessieenisensnnsenss | biees 7,662,000 | ......... 7,662,000 | ...... 1,920,443 0 0 0 1,920,443 | ...... 4,370,900 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
JP Morgan ...10,970445 | ........... 725415 | ...... 5,741,557
Total Net Cash Deposits.. ....10,970,445 | ........... 725415 | ... 5,741,557
(a) Code Description of Hedged Risk(s)
0001 The hedge effectiveness cannot be measured at inception. At 06/30/2019 The change in fair value of the derivative hedging instrument is 102% 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 June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Master Credit Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded XXX XXX XK e 7,662,000 | 0] 7,662,000 7,662,000 | 0] 0 4,370,900 4,370,900
NAIC 1 Designation
Bank of AMETICa.........cccorrvriiericneieieesie e EYKN6V0ZCB8VDIIULBSO...| Y Y 102,207,831 | oovvvvrrcnnne 253,540,500 | ...cooririrenn (142,570,012) 8,762,657 253,540,500 | ....ccrercrnne (142,570,012) | ..o 8,762,657 0 0
Barclays Bank PLC. G5GSEF7VJP5I70UK5573... | Y. Y 135,223,000 | ...covooriirnans 357,087,364 ...(213,612,540) 8,251,824 357,087,364 (213,612,540) 8,251,824 0 0
Credit Suisse FB Int E58DKGMJYYYJLNBC3868.. | Y Y 57,501,000 138,189,538 (74,855,754) 5,832,784 138,189,538 |.... (74,855,754) | ..coovvvrrvrernnns 5,832,784 0 0
Deutsche Bank. TLTWFZYICNSX8D621K86... | Y. Y 4,000,000 9,854,594 (5,542,143) 312,451 9,854,594 (5,542,143) | ... 312,451 0 0
RBC Capital Markets ES7IP3U3RHIGC71XBU11... | Y Y 14,930,000 41,298,634 (25,420,426) 948,208 41,298,634 (25,420,426) | ... 948,208 0 0
0299999999. Total NAIC 1 Designation 313,861,831 ....7199,970,630 ...(462,000,875) 24,107,924 799,970,630 | .... (462,000,875) | ..ocvoererenennens 24,107,924 0 0
0899999999. Aggregate Sum of Central Clearinghouse XXX XXX XXX 0 8,656,654 0 8,656,654 0 (7,663,126) 0 4,516,598 4,516,598
0999999999, GIOSS TOAIS. ....cruevserssersseresseesseesssesssenssereseesseess st sees e a8 s8R 8808884888 EE1£EE 488 H0EE 08 4EE8 8RRk 88 Rttt | binnsiensnnens 313,861,831 | ..... 816,289,284 | ..., (462,000,875) | ...coocenne 40,426,578 | ..o 807,632,630 | ....ccoevrnneens (469,664,001) ] .......... 24,107,924 8,887,498 8,887,498
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 ....816,289,284 ...(462,000,875)
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
3

1 2 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)
Collateral Pledged by Reporting Entity
J.P. Morgan Securities LLC ZBUT11V806EZRVTWT807.... | CASH . CASH 14 14
J.P. Morgan Securities LLC ZBUT11V806EZRVTWT807.... | TREASURY. . 912828 5G 1 | United States Treasury 2 1/8% Due 2/29/2024 FA28 10,131,400 | ... ..10,000,000 | ..cooovvrrrnnns 10,045,469 | 10/31/2020.
J.P. Morgan Securities LLC ZBUT11V806EZRVTWT807.... | CASH . CASH 5,741,557 | ..... 5,741,557 5,741,557
0199999999. Totals OO OO OO Oe OO OE OO OO OO OO OO PO OO UOO OO OT OO PO FOO PO O OO OO OO POS OSSO OP POTSPUOT PP PYOPOOPPVRPPR) VPRPPPRPPPPOPO 15,872,971 | .o, 15,741,571 | oo, 15,787,040 XXX
Collateral Pledged to Reporting Entity
Barclays Bank PLC. G5GSEF7VJP5I70OUK5573..... CASH . CASH 135,223,000 ....135,223,000 XXX
Credit Suisse FB Int E58DKGMJYYYJLN8C3868.... | CASH . CASH 57,501,000 XXX .
RBC Capital Markets ES7IP3U3RHIGC71XBU11..... CASH . CASH 14,930,000 XXX |
Deutsche Bank TLTWFZYICNSX8D621K86..... | CASH . CASH 4,000,000 XXX |
Bank of AMETICa.........ccorivieriiiieeserseesrienniens EYKN6V0ZCB8VDIIULBSO..... | TREASURY . 912828 F9 6 | United States Treasury 2% Due 10/31/2021 AO30 . 1,435,170 XXX 10/31/2021.
Bank of America ... EYKN6V0ZCB8VDOIULBBO..... | TREASURY. . 912828 J2 7 |United States Treasury 2% Due 2/15/2025 FA15 2,646 XXX 02/15/2025.
Bank of America ... EYKN6V0ZCB8VDIIULBBO..... | TREASURY. . 912828 K7 4 |United States Treasury 2% Due 8/15/2025 FA15 28,281,509 XXX 08/15/2025.
Bank of America .. EYKN6V0ZCB8VDIIULBSO..... | TREASURY . 912828 L5 7 |United States Treasury 1 3/4% Due 9/30/2022 MS31 15,807,997 XXX 09/30/2022.
Bank of America. EYKN6V0ZCB8VDIIULBSO..... | TREASURY . 912828 M9 8 | United States Treasury 1 5/8% Due 11/30/2020 MN30 107,793 XXX 11/30/2020. | .
Bank of America ... EYKN6V0ZCB8VDIIULBSO..... | TREASURY. . 912828 N3 0 | United States Treasury 2 1/8% Due 12/31/2022 JD30 52,896,862 | ... . XXX 12/31/2022.
Bank of America ... EYKN6V0ZCB8VDIIULBSO..... | TREASURY. . 912828 P8 7 |United States Treasury 1 1/8% Due 2/28/2021 FA28 2,308,275 | ..... 2,326,000 XXX 02/28/2021.
Bank of America ... EYKN6V0ZCB8VDIIULBSO..... | TREASURY. . 912828 Q2 9 | United States Treasury 1 1/2% Due 3/31/2023 MS31 1,367,580 | .oooovvvrinnnneens 1,374,000 XXX 03/31/2023.
0299999999. Totals PO OO OO PO OO TP OO OO OO OO OO OO OO OO OP OO S TSP PTEOPOURPRUOTSORTORTOR) ISR 313,861,831 | oo 312,077,600 XXX XXX
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Statement as of June 30, 2019 of the  Life INnsurance Company of the Southwest

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Statement as of June 30, 2019 of the  Life 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 OT INterest
Amount of Interest Accrued at
Rate of Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank . New York, NY 0 0 | 41,821,096 | .......... 43,651,773 | .......... 88,706,730 | XXX
JP Morgan Chase Bank Dallas, TX 0 .0 5,498,331 5,701,039 5,284,075 | XXX
JP Morgan Chase Bank . San Antonio, TX 0 .0 (21,919,706) | ......... (26,045,335) | ......... (21,738,956) | XXX
BNY MelION.......ooirirrrierrinrienriseeriseeseeenens Pittsburgh, PA. 0 20 | 2,342,900 | .oovvverernens 710,983 | ... 5,045,610 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories. XXX XXX 0 .0 (4,219) (27,407)]...... (1,743)| XXX
0199999. Total Open Depositories XXX XXX 0 ] 27,738,401 .23,991,053 77,295,716 | XXX
0399999. Total Cash on Deposit XXX XXX 0 .0 27,738,401 | .......... 23,991,053 77,295,716 | XXX
0599999 TOtAl CASN........rvereeeerreeeseees st seees st eess ettt XXX XXX 0 .0 27,738,401 | .......... 23,991,053 | .......... 77,295,716 | XXX

QE12
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Statement as of June 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 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 |Blackrock Fed fund # 030 06/25/2019....... 0.000 27,550,000 0 57,169
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. ..27,550,000 0 57,169
8899999. Total - Cash Equivalents 27.550.000 0 57,169




