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

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
e BONGS ..ottt | ereneeneen 16,057,565,797 | ..oovverrririierrireiinennd (U I 16,057,565,797 | ........... 14,514,266,170
2. Stocks:
2.1 Preferred SHOCKS........cuuuuriierieciicriereieeiesssiesieesi s eess st enssees | eessssessensens 11,700,000 | ..oovoverereercrireereeneens (U I 11,700,000 | .cooovvrrereeenne 11,700,000
2.2 COMMON SLOCKS.......uveeurireiesriiserisisssssessss st sess st nssessiens | eesessesssensons 91,833,004 | ..o (U IO 91,833,004 | ..coovvrevrirne 75,772,971
3. Mortgage loans on real estate:
31 FIISEENS.cvvooeverceecric st | rereeneinas 3,194,484,716 | ...voocverrrerreerinnne (U I 3,194,484,716 | .......cuc.. 3,163,773,319
3.2 Other than first IENS........c...cvuuereriririiereeescrsses st eessies | eesesssessessons 36,820,859 | ... (U I 36,820,859 | ...ccovrevrennc 21,874,756
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......vvrveivseviesssiesse st s st s st st st es st ssessensnns | sesssessesssssssssessessnsnssens (01 RN L0 L0 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......vvevrviiieieieieise ittt s bbb ensessessnsense | sbessessesssssssessessnsensesnsnn (0 [0 L0 SN 0
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES).......oevririeireieirirerieieisnieieineinns | s (0 R [0 R (01 I 3,500,000
5. Cash ($.....32,122,503), cash equivalents ($.....44,300,000)
and short-term investments ($.......... 0] TSSOSO PP UUSUURUSURRVRUR ESORUNPRRTOI 76,422,503 | ..oooveveeieeeieend (0 I 76,422,503 | ...ccoevnee. 150,408,232
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......oovvereceerereicreeess e sssessressssesenenns | cveresssesaesns 438,622,406 | ..coovveverrrereriian [ I 438,622,406 | ...ccevvnve 388,787,758
7o DEMIVALIVES ...ttt nenias | rneresenesnes 914,745,314 | oo (U I 914,745,314 | .o 196,397,996
8. Other INVESEA @SSELS..........vveueeirerrerciiserirsiesri s ssss s esstesssesnsses | eerissessneess 822,641,444 | .ooorircne (U I 822,641,444 | ......cc...nc. 744,199,777
9. ReCeiVabIES fOr SECUMHIES.........uuureeerrireceieiresiee st ress st esssens | renessessssesessssssseneseensens 0 [ oo 0 [ oo (O 612,994
10.  Securities lending reinvested COllAtEral ASSELS...........c.covrirrriieininriseeiesiseesessssesessnees | cresessssssessssessessssssesse (0 [0 R L0 0
11, Aggregate write-ing for INVEStEA @SSELS.........ccvrviveieirriiee e
12.  Subtotals, cash and invested assets (Lines 1to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM..............ocuiiiiiiiiiiieiiiseee i
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of Collection............cccveves | cvvvervrnireireenns 404,771 | oo [0 I 404,771 | oo 1,132,677
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)........cccovererveiinne | corveressereininns 7,895,411 | oo (01 I 7,895,411 | oo 7,027,044
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... D).ttt ettt | eesiensies e (0 O 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS............c.ccueiiiiniiniisisiinseississines | consissiesienees 1,493,609 | ..o (U SR 1,493,609 | ....ocooevinan 4,622,771
16.2 Funds held by or deposited with reinsured COMPANIES...........cccviveieiciresieieisieesieiies | crevesieseeeseseisnans 3,919 | e [0 3,919 | o 4,275
16.3 Other amounts receivable under reinSUrance CONTaCS............c.ovririniiniiininiinies | v (O N (O RO (O RO 0
17. Amounts receivable relating to UnINSUIEd PlaNS.............cucveeiirieieiieieieie st | vssesiessesesses e sssesse e (0 TSR 0 | oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.oeveveeeceees | coveveveieiienne 14,415,847 | oo, (01 IO 14415447 | ..o 23,556,886
18.2 Net deferred taX @SSEL. ...ttt | eereseneseeneens 98,582,561 | ...vvvvrrrenns 39,730,186 | ..ovvvrrerrenne 58,852,375 | ..covvvrerrerns 82,140,133
19.  Guaranty funds receivable Or ON dEPOSIL..........ccccveiivriveieieieieie et sesaenses | ereressesesesesans 371,110 | o [0 IO 371110 | o 371,110
20. Electronic data processing equipment and SOWAIE............c.ccuiueieieeieiniieieeseeie e eieisins | cressesesiessssesessssesseseend (0 TSR 0 | oo 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0)erereereeieeseesens | e 143,155 | oo 143,155 | oo 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............ccoeveeierveicevies | cvrerieieeieesieeenad (0 TSR 0 | oo 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates...........cccevevireieiiicisieeiseeeeies | e 0 | o L0 TR (01 12,731,175
24. Health care ($.......... 0) and other amounts receivable.............cccccveverieveieeieceeeeeeeens | e 72,166,283 | ...ccvovvve. 72,166,283 | ..oovvveeecreeeree [0 0
25.  Aggregate write-ins for other than invested aSSets...........cccovieciiveicicceesiecsee s | cverieieieeian 220,576,773 | c.oovverereren. 906,563 | .....ccco....... 219,670,210 | ..cocovureeen 215,493,944
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).......c.evrveririniirriseiseississieesssesssessesssssssssssssessssessssssessens | sssessesens 22,240,172,111 | oo 112,946,187 | ........... 22,127,225,924 | ........... 19,775,618,821
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........ovvevreenns | corvrrerneeneereenirneenneneiens (01 (0 (0 0
28. Total (LINES 26 @NA 27)......couverrrrierererieresssiesesssessssesssesss s sssssesssssssssessssessssessssnsees | svesseseen 22,240,172,111 | oo 112,946,187 | ........... 22127225924 | .......... 19,775,618,821
DETAILS OF WRITE-INS
1101. Other Real EState DEPOSIES...........cevcuiveieicieesieieiste ettt ssse st sesaesees | esesessessesssssans 330,458 | ..ocveereee s [0 IO 330,458 | .o 167,127
1102, oottt | Seieses et (O (O (O O 0
1103, oottt RS R ettt | Seieessnest st (O (O (O T 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccouevererrernrnrirnineenniiees | cervenesnsessersesessnsenesnennd [0 SR L0 IO L0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......curvrrerrersrsaresseisrrarssssnessessnssnssess | seresssssssssessssesnes 330,458 | .o [0 P 330,458 | .o 167,127
2501. Corporate OWNed Life INSUFANCE...........c..cvrvivieeieieeeee ettt sssssaeseees | esessessesnnas 218,422,963 | ..o [ I 218,422,963 | .......coo...... 215,212,578
2502, 1temMS NOL AlIOCALET..........coveeeerecieireireireeee ettt nsstns | sresseessessesnens 1,439,269 | ..ovvvvveeeene 192,022 | oo 1,287,247 | oo 281,366
2503. Leasehold IMPrOVEMENLS.........c.ccceicreiieesiete ettt ssssnsesens | sessssssessssesessnsens 171,926 | oo, 171,926 | oo [0 0
2598. Summary of remaining write-ins for Line 25 from overflow page.........co.coeurereerrernenreneenninns | cermeereessesnesnnenees 542,615 | oo 542,615 | oo L0 N 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @OVE).......cueveereirerrrsressiserssrenesssssssensssesees | essessssssssas 220,576,773 | .o 906,563 | ...ovverrennns 219,670,210 | .ovovvivinnn 215,493,944




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

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....16,459,005,537 less $.....
included in Line 6.3 (including $.....116,013,119 MOACO RESEIVE)..........ccvuuvveiiiciieiiiiiesiestss et sssssssssenss | snssssssanssanns 16,459,005,537 | ..ocvvvvrreirnne 15,316,730,377
2. Aggregate reserve for accident and health contracts (including $.........0 MOACO RESEIVE)..........c.ovveeveeeieeieeiieeieesieeeesese e | eevieesieesiessieessessienas 425,470 446,479
3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve) 2,147,119,307 | oo 1,793,682,701
4. Contract claims:
A1 LBt | eets et 18,062,338 | ...vvovrreireirns 15,913,226
4.2 ACCIAENT ANA NBAIN...........oecveeceeece ettt ettt sttt st et n st b n st et en e s et an et etensnaesasansesenananns | etesestetesnaetaseneetesnaees 10,000 | oo 10,000
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 dUE @Nd UNPAIG........verereriiriirneeiseeneieeseeieeeseisesessnees | seereesessssesssseessesssseeesessnnes [0 O 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 $.......... 0 MOACO)..... vt | et 76,927 | oo 88,145
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $ .
6.3  Coupons and similar benefits (including §.......... (0o Ta o0 ) OO PO
7. Amount provisionally held for deferred dividend policies not inCluded i LiNE B............ccc.vverureieinriieie e sesssnsnsans
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....1,187 accident and health PrEMIUMS.............cc.ocvorverieeeeeeeeeeeeeeeee e sssesieesiees | eevessessiesssssessanssaes 913 | e 50,686
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMTACES.............cuuieiurerrrireieieierinei ettt enns | sebsessessssbseeninniae 1,245,697 | oo 278,670
9.2  Provision for experience rating refunds, including the liability of .......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt...........ccvveieieieiseiieieissciieiiens | e 0 [ oo 0
9.3
94
10. Commissions to agents due or accrued - life and annuity contracts $.....5,025,004, accident and health $.......... 0
and deposit-type contract funds §.......... ettt ettt b st ns et entens | esiesestensesnsenaenaens 5,025,004
11.  Commissions and expense allowances payable On reiNSUrANCE @SSUME............c.cueiuieveiiiieiseieieie ettt b s ssessses | setessesssessessssssssssessssssessesan 0
12, General eXPENSES QUE OF ACCTUBH...........cevueverveieieciseeese sttt s s e s st a bbb bt s s e st ss et enbesae s bn s s b snsesaesnsanes | evsesssassessnsnseseesas 7,255,412
13.  Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES).........c.viiieiriiiieiieieiieie ettt sttt snsenss | sbestesssssssesessssessessessnsassesad 0
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes...........ccoeuvevvevennee. ..4,793,574
15.1  Current federal and foreign income taxes, including $.......... 0 on realized capital GaiNS (I0SSES).......cwurrerrererrererrrereireesneereiseesnsseseseees | seereeeessssesssssssssessssssssesseses 0
15,2 Nt defErred taX lADIILY..........evveevererreeieiiesiseie ettt sttt s s s entntans | fentanssessessentnssensenten st st 0
16.  Unearned investment iNCOME.........c.ocuurvreiuneieiniineneieieieeeees ..528,050
17. Amounts withheld or retained by reporting entity @S ageNt OF trUSIEE.........c. ettt sssenens | seseesssseessessessenssnnsees 510,028
18.  Amounts held for agents' account, including $ ..0 agents' credit balances.. ...3,295,728
19.  Remittances and items not allocated...........cccveueveiniinenceninirecees .29,506,838
20. Net adjustment in assets and liabilities due to foreign EXChANGE FALES..........cccceiiiiicieicce st sssenss | ensessessss st et s et saees 0
21.  Liability for benefits for employees and agents if NOtINCIUAE @DOVE..............ouu ittt sessenas | seeeeseesessens s e ssessessessessenes 0
22.  Borrowed money §.......... 0 and interest thereon §.......... (| o | e 0
23.  Dividends to stockholders declared and UNPEIG............ccoeuiirieieiiinieieee ettt ss st ssessssentenss | fessessesssssssessesantessesssessesanes 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUGHON TESEIVE. ...ttt bbb a bbb s bbb bbbttt s b aen e snsnas | sbestessesassessesanss 180,398,965
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....corvererirriereresressseeesessesssssssssesssssessessesssssessesssssssssessesssnssesss | ssessssssessassesssssessesssssnssessn 0
24.03 Funds held under reinsurance treaties with unauthorized and certified (§.......... 0) FEINSUIETS.......cvvvveeveeisiieeieiersssessessessssssessenns | svresessssessesssssssssesssssssessesnd 0
24,04 Payable to parent, subsidiaries and affiliates ol
24,05 DraftsS OUISTANGING. ... ..o reurerieereeeeisecie sttt ese e e ss et s st
24.06 Liability for amounts held Under UNINSUIEA PIANS..........c.evururirriieiiieieiesissie e sestsss sttt ss st essesssssests | sssssssessessesssssssssessasssnssessnes
24.07 Funds held under coinsurance | e
24,08 DIEIIVALIVES. ....ouoreueeeereesrieeressesie ittt
24,09 Payable fOr SECUMEES.......v.cvveririsciiesiseieie sttt sss st s bbbt
2410 Payable for securities lending ol
24.11 Capital notes §.......... 0 and interest thereon §.......... Dttt
25, Aggregate Write-inS fOr [IADIIIHES. ..........c.cviurieiiiiieiiee ettt sttt s bbb ens s bt ssenes | sietastessessssensassans 12,857,755
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)... . ..20,742,214,126
27.  From Separate ACCOUNES STAIEMENT..........c.evurerieirerissiie ettt ss sttt nen
28.  Total liabilities (LINES 26 @NA 27)........ccrverreriiieiiesiesissise sttt b bbb bbb st nes
29.  Common capital stock .
30, Preferred CaPItal STOCK.........ovuerurireieeieeieisie ettt ettt
31, Aggregate write-ins for other-than-special SUMPIUS fUNGS............ccuuiveiiiieeiecteee et ettt s saen
32, Surplus notes ol e ..30,000,000
33, Gross paid in and CONHDULEA SUMPIUS...........cuvviuiiiieiieieicte ettt bbb bbb bbbttt 463,972,114
34.  Aggregate write-ins fOr SPECIal SUTPIUS fUNAS.........c.ovueveririeiicirie sttt sttt ess e ssessensssssnssentnes | sessnssessssssessessansnsnssessensnessQ | sesseesssssssssssssessesssssessessnes 0
35, UNGSSIGNEA UNAS (SUMPIUS).....uurvurirrerrreseeseiseseseseesessessssssessessssssssessesssssssssessessssssessessessssssessessassssssessesssssessessesssnsssssessessessasssnssessassnsanses 744,133,028
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0]ttt ettt bnns | sebessebsaens e sttt s sl 0 | oo 0
362 .. 0.000 shares preferred (value included in Line 30 $..........0)...ccvverrvervrseresriesseeeionns e
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement)............covveereeereemmrennrerereinns | orrerssesssssenns 1,382,011,798 | ..o 1,238,105,142
38, Totals Of LINES 29, 30 @NA 37......uiuiiieiieiiieiiieiie ittt bbb bbbttt | snbiesiisniieniis 1,385,011,798 | ..o 1,241,105,142
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. ..ottt ess st ssessssssessessnssnns | aeesessesssssnees 22,127,225924 | ................. 19,775,618,821
DETAILS OF WRITE-INS
2501. Low Income Housing Tax Credit COMMIIMENLS...........c.coiuiuiieeiiiriieieicee ettt bbb bbbt s s snaas | svsesssssssessessnsensesas 4455235 | ..o 8,565,530
2502. Uncashed checks pending €SChEAIMENT............o it en
2503, GUAIANTY FUNG......eeeeeiiicicieie ettt b8 s s R Rt R s
2598. Summary of remaining write-ins for Line 25 from overflow page o
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......ruruuereirerrereesiresieisesasesssssessesssesess e sms s s sss s sttt sne s s senssssssens
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.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).......cueuiuirieieriieresieiisisssessse st essessessstesse s s ss st st s st enses st s sssssnssnsessnssnees

Qo3




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

SUMMARY OF OPERATIONS

1
Current
Year to Date

P
Year

2
rior
to Date

3
Prior Year Ended
December 31

©O NSO =

10.
. Matured endowments (excluding guaranteed annual pure endowments)..
12.
13.
14,
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
271.
28.
29.
30.
31.

32.
33.

34

35.

36.
37.
38.
39.
40.
41.
42.
43.
44.
45,
46.
47.
. Change iN SUPIUS NOES........cuuiviieiieicteie ettt ettt st bbb bbb s bbbttt bbb aes
49,
50.

51.

52.
53.
54,
55.

Premiums and annuity considerations for life and accident and health contracts..............cccoeveveieicieieccesicccsee s
Considerations for supplementary contracts with life contingencies...
Net investment iNCOME.........ccvriirieier s
Amortization of Interest Maintenance Reserve (IMR)........c.ccocvevieicineiniienerennns
Separate Accounts net gain from operations excluding unrealized gains or losses...
Commissions and expense allowances on reinsurance ceded...........coovvevevennnn
Reserve adjustments on reiNSUFANCE CEABM. ..ottt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPATALE ACCOUNLS.......oorvucieiiericiseiesis ettt s bbbttt
8.2 Charges and fees for deposit-type CONTACES..........cccocuiueieiciieisiecse e
8.3 Aggregate write-ins for miscellaneous income..
TOAIS (LINES 110 8.3)....uveceeeeriecicteeie ettt sttt
DEAN DENETIES. ...ttt

ANNUILY DENETIES. ...ttt sttt s8R s et
Disability benefits and benefits under accident and health CONraCtS...........cvvveerereirrnrreene e
Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life CONrACES..........c.oiuriiirir s
GOUD CONVETSIONS. ... eocereereseeseeseeseeseseseseesesseessessessessessessessessesssessessessasssessessesssessessessassessessssassessessasssssssssessessssssessesssens
Interest and adjustments on contract or deposit-type contract funds.
Payments on supplementary contracts with life CONINGENCIES...........cvvrieiirinece e
Increase in aggregate reserves for life and accident and health CONtracts.............cccceeieicrisicciesee i
I e =T (o ) OO
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..............ccocvuee
Commissions and expense allowances on reiNSUraNCe @SSUMEM............c.eeererrireenreniseesseenseseessssesssessessesssssssesessesssssssees
General insurance expenses and fraternal eXpenses...........cocvverenes
Insurance taxes, licenses and fees, excluding federal income taxes.
Increase in loading on deferred and uncollected premiums...............
Net transfers to or (from) Separate Accounts net of reinsurance...
Aggregate write-ins for deductions..............cc.ceeverererriirerininn,
TOtAlS (LINES 20 10 27)....uuvvicvieeieieisie ettt st bbbttt
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).
Dividends to policyholders and refunds t0 MEMDETS. ..ot eees
Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MINUS LINE 30)........coruririnrrininrnsieissississesssessss e sssessssssssssessessssssessessasssssessessens
Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccveuevieieiinieesssee e
Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10sses) (Line 31 MINUS LINE 32).........c.couriimrinrirrinerneeeesisseseese e ssessessessesssesssssessnes
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....4,035,914 (excluding taxes of §.....1,747,425 transferred to the IMR).........c..cccceeverieriecirneieeee e

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year....
NEtiNCOmE (LINE 35).......cuurieiereeiiincireieiieesteeseesestsee e ssesseens
Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0ot e
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax.
Change in NONAAMILEA ASSELS.........c.uruurururireieeereie s eeee ettt st bbbttt en
Change in liability for reinsurance in unauthorized and certified COMPANIES........c.evuvererrirrerrirreeeesese e eseeeeees
Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in @SSt VAIUBHION FESEIVE........c.cciiueieiiieieicire ettt sttt
ChaNGE IN rEASUNY STOCK. .....e.reuerieririerieeect ettt s s s bbb
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNtS SEALEMENL............ccviriieieiie s

Cumulative effect of changes in aCCOUNtING PIINCIDIES. ..........vvrirrireirrrireieiree ettt ss st eene
Capital changes:

50,1 PRI IN..euttiitaieaiteeie et es bbb bbb
50.2 Transferred from surplus (Stock Dividend
50.3  TranSfEITEd 10 SUMIUS.......cuurvueererireiieeeseie ettt ss s et et ss sttt bren
Surplus adjustment:
B0 I TNttt
51.2 Transferred to capital (STOCK DIVIAENG).........ccureirrieieieireieie ittt
51.3  Transferred from CAPItal.........cc.covurerirrrrrrirririsssre ettt ren
51.4 Change in surplus as a result of reinsurance
DivIdeNdS 10 STOCKNOIABTS.........couuveuerririiiieie ittt bbb
Aggregate write-ins for gains and [0SSES iN SUMPIUS..........cuurvuiurureriieiereireeeeeeeeeseee ettt sp s
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (Lines 36 + 54)...

........... 1,937,540,680
..423,770
958,396,814
..... 4,366,498

........... 1,5

T

58,416,611

29,041,498

...4,291,627

........... 2,103,390,724

652,503,873
..... 5,757,723

...39,102,633

........... 1,080,522,477

...32,654,935

WA

82,856,126
16,898,764
..... 603,003

65,724,073

..2,238,740,245

....... 72,867,003

.2,761,618,387

2,3

22,983,033

..3,071,328,877

..... 270,912,183

..... 818,720

218,470,132)

.............. 270,863,871
................ 24,246,926

............... (

..... 765,474
10,155,065)

............. (218,546,921)
............... (32,217,699)

.............. 246,616,945

................. (4,240,713)

10,920,539

(3,537,864)

............. (186,329,222)

................. (7,455,564)

.............. 242,376,232

..1,382,675

............. (193,784,786)

.1,241,105,145
..... 242,376,232

324,490

............... (12,751,364)

............... (15.024.617) | ..

1,2

07,625,420
7,382,675
16,486,818
..(278,125)
17,075,491

.(4,875,000)

.1,207,625,420
193,784,786)
................ 21,440,857
.................... (723,223)
42,659,907

................ 21,015,344

..... 143,906,657

.

39,094,933

...33,479,725

..1,385,011,802

1,3

46,720,353

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398.
08.399.

MiISCEIIANEOUS INCOME.......cuvriirireirciiseiseis ettt nn
Change in COLI
MOOCO INEEIESE. ...ttt bbb bbb bbb s b s
Summary of remaining write-ins for Line 8.3 from overflow page
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

.2,179,049

...1,457,840

3,636,889

2701.
2702.
2703.
2798.
2799.

FUNAS WIthNEIA EXPENSE.....cvuiuiiiiiiciiisie sttt ettt st
Changes in agents defermed COMP.........cc.cieiciiiiieiccs ettt bbbttt
Fines and penalties
Summary of remaining write-ins for Line 27 from overflow page
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......cueuiuiieieriiiiissierssisseessesssssssesessseses st sssessssssssnsessessssenas

65,723,166

................ 72,867,003

5301.
5302.
5303.
5398.
5399.

Ceding Commission

Summary of remaining write-ins for Line 53 from overflow page..
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @D0OVE)......cruruurrriiiiririssieseissesnesee st sssssnsssesees

...21,015,344
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Statement as of September 30, 2019 of the  Lif@ INnsurance Company of the Southwest

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..ottt sssss sttt | sevssseesas 2,101,864,071 | ............ 1,730,363,797 | ............ 2,404,580,917
2. NEtINVESIMENEINCOME. .....coourvirceirieeriei bbbttt nents | coanentisesinns 706,860,959 | ...oovvvvenne 787,713,216 | ccovvennn 998,950,170
3. Miscellaneous income.... ...93,437,128 ....3,945,472 44,833,528
4. Total (LINES T HIOUGN 3)........iviuiirieiereriii sttt | reessenes 2,902,162,158 | ........... 2,522,022,485 | ............ 3,448,364,615
5. Benefit and 0SS related PAYMENS...........cccueieveciiiciecsee ettt s sanes | saestesaenas 1,002,188,254 | ............... 865,066,882 | ............ 1,205,420,575
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS............covueveerierierrereierieiees | e [0 T 0 [ o 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtions...........ccoceveeiieieiciesie e eseessisenens | ceesseeeennend 622,259,157 | ..ovvveeee. 549,788,553 | .....cc.cco.... 762,606,781
8. Dividends paid t0 POICYNOIAETS. ...ttt ess et essensnnns | sbsssessessessssnsesnes 59,530 | v 77,938 | oo 99,126
9.  Federal and foreign income taxes paid (recovered) net of $.....4,035,914 tax on capital gains (I0SSES).........c.ccerverres | corrrrersrennens 20,888,826 | ...cocovrennn. (34,473,048) | ...ovvvrrrnnn (41,915,209)
10, Total (LINES 5 thrOUGN 9)...cuuvevueeerrermeriseesseriseesseeeseessss s sss sttt snnsnnes | evsssessans 1,645,395,767 | ............ 1,380,460,325 | ............ 1,926,211,273
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccccuviuriueiiiiiiiieiieissiese sttt ssssessessssesses | ssessessenns 1,256,766,390 | ............ 1,141,562,160 | ............ 1,522,153,342
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,0 BONGS..eooereeeeaereeeseee ettt | restaneens 1,224,982,504 | ............ 1,212,393,448 | ........... 1,467,758,241
12,2 SHOCKS. .veuverueise ettt bbbt | st [V IR 9,890,889 | ...ovvvernenne 17,774,821
12,3 MOMGAGE I0NS......oouveeeiirciieiieei it nenes | eesbsesssnen 206,289,070 | ...ocvevveene 164,524,138 | ...ccovveveen. 232,905,057
12,4 REAIESIALE. ..ottt | ebetensensennees 3,469,387 | oo {1 I 1,478,802
12.5  Other INVESIEA @SSELS........coevieeieicreietet ettt sttt s as s s s sasssnsanees | sbestessesansnes 53,697,225 | ....covvvee. 48,232,083 | ....cocvuvnd 64,209,616
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........c.oiurririirrinrinirrerireiies | et (0 O (0 0
12.7  MISCEIIANEOUS PrOCEEMS........vvvreirieisciiiise ettt ettt s bbb s s s s st et st st ensenns | sbsstessesssnes 44,012,737 | oo 39,203,222 | ..o 0
12.8 Total investment proceeds (LINES 12.1 10 12.7)....c.cuvrriueininrieieiesinsise et ssessssssessessessessssssssesss | sesessesens 1,532,450,923 | ............ 1,474,243,780 | ............ 1,784,126,538
13.  Cost of investments acquired (long-term only):
1300 BONAS. oo evreeeecer ittt | nestneins 2,765,836,770 | ............ 1,575,372,354 | ............ 2,596,891,239
1312 SHOCKS. .ottt | b eenteenes 15,853,770 | oovovevvvrens 12,515,213 | oo 24,523,597
13.3 Mortgage loans. .251,946,562 ....420,300,000 ...582,150,000
134 REAIESIAE.....oeee et | fenbee st [0 {1 R 0
13.5  Other iNVESIEA @SSELS........covuieiiiiiieiciet ettt bbbt b s bbb ssnaenaes | suessessssneas 167,277,121 | oo 108,071,240 | ............... 169,311,547
13.6  MisCellaneous apPlICALIONS. ..........c.cvueircviieieieieieie ettt bbbt n s bs s s ssssnsenses | susssesssssnaas 116,635,624 | ....ccovneve 61,802,356 | ............... 146,080,354
13.7 Total investments acquired (LINES 13.110 13.6)........cuuururerrrrineriirnerieniseiseseessseessesssesseseesssenssessens | ssersssssens 3,317,549,847 | ......o...c. 2,178,061,163 | ............ 3,518,956,737
14, Netincrease or (decrease) in contract 10ans and PremiUum NOLES.........c.eveveriririnrineiesesssseesssssseeessesssssessesssnses | seessesssssnens 49,834,648 | .....ccoovvvnne 26,110,626 | ....oocovrennnn 41,402,880
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........cccovnrumrnrnrinenreneinneneinensieesssessssesseeessenens | seveesnees (1,834,933,572) | .oovvvrnenee (729,928,009) | ........... (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 SUPIUS, 18SS trEASUIY STOCK..........cvevrricieiesieie sttt s e stenssssens | fensssssessessssssessesssssnsan 0
16.3 BOITOWEA fUNGAS.......ouverrirririiieie ittt | ertestent st st st enteentes (0 (0 0
16.4 Net deposits on deposit-type contracts and other insurance iabilities..............coeureereenrereirienensencreeeeeins | e 353,436,606 | ......c...cc.... (17,164,575) | ......ceen.... 269,252,741
16.5 Dividends t0 StOCKNOIAETS...........c..viiiiiic bbbttt | ehbesbesb st bbb sseas LV IR (01 R 0
16.6  Other cash provided (APPHEA).........c..rvverermrririiriieierieesies s esss s ennssns | stssssssssses 150,744,847 | ....ccocoe.nn. (117,760,013) | ...ovvvcevees (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)......... | cccoovvrnenas 504,181,453 | ...ccovvvvnnnn (9,924,588) | ...ovvvvrrnas 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 Line 17)........cccoevvverves | evvererernn. (73,985,729) | .....cvue.... 401,709,563 | ......cooevnen 46,493,700
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAM......ceuuvirieirriiserisriiesiseeisss st es st nnnine | eesssnesssnes 150,408,233 | ....ccovn. 103,914,533 | ..cvvvveneen. 103,914,533
19.2 End of period (LINe 18 PlUS LINE 19.1)........vueurrirreirrrirererieeirerieeesessissessssssseessessssessssessssesessssssssessessssnssens | covesseesseneees 76,422,504 | .............. 505,624,096 | ............... 150,408,233
Note: Supplemental disclosures of cash flow information for non-cash transactions:
e 0 [ 0 [ oo 0]
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Statement as of September 30, 2019 of the  Lif@ INnsurance Company of the Southwest

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INUSHTIALTITE. oo nentes | eesseses s eres st (O R LU RPN 0
2. Ordinary life iNSUFANCE...........cveuuerirreerrrieeiserisssisesssee st esst s esssses | seoesssnsessessssessssesesns 954,798,989 | .....ovvvererirrrrirerinnne 733,166,297 | ..covorvveerririiens 1,059,639,946
3. Ordinary iINdiVIdUal BNNUIIES............cverererrreiecereeeieeeieeeieeeseresesesessssesessssessssessssessseees | cessnesssssssssssssesenns 1,152,671,186 | covovvevrcerecriceins 971,042,662 | ....ovvvvcrerrrrienne 1,352,256,656
4. Credit life (Group and iNQIVIAUAI..........ccoverererrirriirrireiesessese s ssssesessssessssesessessenss | seesessessssssssesssssssssssessesssssssssesens L0 TR 0 [ o 0
5. GrOUP lifE INSUFANCE.......cvueveeivecireriseieiesestesiss sttt sttt ens s essensns | svessessesssssessestesssssessessnsanes QAT | o 6,440 | o 11,670
8. GIOUD ANNUIIES.....oovvvrerissceesriieeserieesiess sttt | ebiesssnestssss s 96,662,266 | .....vvrcrercrirrrrieninnns 42,807,856 | ..o 56,380,154
T ABH = GrOUP. ettt ettt ntens | Setseesest e e e sttt nen L0 U (0 U 0
8. A&H - credit (roup and INAIVIAUAL)...........evrveririieririsisssseees s sssssssssessssses | sessessesssssssssessasssssssssessssssnssessesens [0 R SRT 0 [ o 0
0. ABH = OtNBT ...t | et 38,031 | oo 39,519 | oo 52,340
10.  Aggregate of all Other lINES Of BUSINESS.........c.ccevuiiiieiieiesee et | erressssss s sss s er st es s snaen e 0 ] e 0 | o 0
11, Subtotal (Lines 1 trough 10)..........cuuererrrireieirreiesieesiesesesssesssssssesssesssessssesssseness | ceesssssessssssesssseseen 2,204,179,951 | ..o 1,747,062,775 | oo 2,468,340,766
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)......c..cuuiericirieniirieiseineireisciseeseieeeseinsiseeens | seeesessessssssessessssssessesssssssessssessas L0 U 0 [ o 0
13, Subtotal (LINeS 11 throUGh 12)........cuveveemrrireciirrereierrierisesisess e eesssssssssssessssesssssess | seesssssessesssesssseesen 2,204,179,951 | ..oovovcverirreri 1,747,062,775 | oovvovrerirercinn 2,468,340,766
14, DEPOSIt-YPE CONMIACES.........cvecveieiecicie ettt sssens | etsssassessssstesessbensenaes 1,692,944 | oo 1,737,528 | oo 2,127,038
15, Total (LINES 13 @00 14).......cvvuiirieriieiiirereisserereseses s esesssessssssssnnees | oeesssssessssssesssenseen 2,205,872,895 | .....covvvivrirrerins 1,748,800,302 | ..o 2,470,467,803
DETAILS OF WRITE-INS
00T, ettt | Rttt 0 [ oo L0 RPN 0
1002, oottt | reeRt et O R L1 RN 0
1003, - oeoeeeeeerseeese e s st | reeRt et R et O R L0 RN 0
1098. Summary of remaining write-ins for Ling 10 from oVerflow Page..........ccvvreuevnrnriieissinnns | coveiissiesississsessssssessssssssesssens L0 TR (0 PR 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE).......ccueuererrereeresnisrseresseresssisssensns | onsesssesssssesessssssensssessssessssssssees 0 | oo 0 | et 0
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Statement as of September 30, 2019 of the  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The financial statements of Life Insurance Company of the Southwest (“the Company”) are presented on the basis of accounting practices prescribed or
permitted by the Texas Department of Insurance.

The Texas Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Texas for determining and reporting
the financial condition and results of operations of an insurance company for determining its solvency under the Texas Insurance Law. The National
Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures manual (“NAIC SAP”) has been adopted as a component of
prescribed or permitted practices by the State of Texas.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Texas is
shown below:

| SSAP# | F/ISPage | F/SLine# | Current Yearto Date] 2018
NET INCOME
(1) Life Insurance Company of the Southwest Company state
basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 242,376,232 |$ (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
$ 08 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 242,376,232 |$ (193,784,786)
SURPLUS
(5) Life Insurance Company of the Southwest Company state
basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $ 1,385,011,798 |$ 1,241,105,142
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 0 1% 0
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 08 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX § 1,385011,798 |$ 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.

Al 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)
Other-than- in Loss
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Statement as of September 30, 2019 of the  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

| Temporary Impairment |
Interest | Non- Interest

OTTI recognized 15t Quarter

a. Intent to sell $ 0 |$ 0 |$ 0 3 0
b.  Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover

the amortized cost basis 0 0 0 0
c. Total 15t Quarter $ 0% 0 |$ 0 [$ 0
OTTI recognized 2"d Quarter
d. Intent to sell $ 0 1($ 0 |$ 0 |$ 0

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

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

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

the amortized cost basis 0 0 0 0
i.  Total 3rd Quarter $ 0 1|$ 0 |$ 0 |$ 0
OTTI recognized 4th Quarter
j.  Intenttosell $ 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 |$ 0 |$ 0 |$ 0
Total $ 0

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

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 44,596
2. 12 Months or Longer $ 112,331
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 17,567,048
2. 12 Months or Longer $ 18,037,841

(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 - N/A

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

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 — Derivative Instruments
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Statement as of September 30, 2019 of the  Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

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. Itis part of the Company's strategy to utilize this borrowing capacity for funding agreements and for backup liquidity. The Company
has received advances from FHLB in 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|8 0% 0
(b) Membership Stock — Class B 7,000,000 7,000,000 0
(c) Activity Stock 77,087,500 77,087,500 0
(d) Excess Stock 1,793,000 1,793,000 0
(e) Aggregate Total (a+b+c+d) $ 85,880,500 |$ 85,880,500 |$ 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer 4,296,557,175 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 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to5 Years
1. Class A $ 01$ 01$ 0% 0|8 0% 0
2. ClassB $ 7,000,000 |$ 7,000,000 |$ 0% 01$ 0% 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total to Date General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 2,786,320,807 |$ 2,718,491,824 |$ 2,017,614,362
2. Current Year to Date General Account
Total Collateral Pledged 2,786,320,807 2,718,491,824 2,017,614,362
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
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 |$ 2,025,045,362
2. Current Year to Date General Account 2,802,832,372 2,747,702,589 2,025,045,362
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1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral

Total Collateral Pledged

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 2,017,614,362 2,017,614,362 0% 2,017,614,362
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 2,017,614,362 |$ 2,017,614,362 |$ 0l$ 2,017,614,362
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 01$ 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 2,025,045,362 2,025,045,362 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) 2,025,045,362 2,025,045,362 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

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
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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 $ 4,175,127 |$ 0 |$ 85880500 |$ 1,777,377 |$ 91,833,004
Bonds $ 0 [$ 456,648 |$ 01|% 0($ 456,648
Derivatives $ 6,490,714 |$ 908,254,600 |$ 0 1($ 0 [$ 914,745,314
Other Invested Assets $ 0 |$ 0 |$ 0 |$ 604,398,583 |$ 604,398,583
Cash, Cash Equivalents, and Short-Term Investments $ 32,122,503 |$ 0 |$ 0 |$ 44,300,000 |$ 76,422,503
Total $ 42,788,344 |$ 908,711,248 |$ 85,880,500 |$ 650,475,960 |$ 1,687,856,052
Liabilities at Fair Value
Derivatives 0 |$ 528,980,474 |$ 0 1($ 0 [$ 528,980,474
Total $ 0 |$ 528,980,474 |$ 0 |$ 0 [$ 528,980,474
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains Total Gains
and (Losses) | and (Losses) Ending
Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- Balance as of
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Current Period
a. Assets
Common stocks $ 83,989,800 |$ 0 |$ 0 |$ 0 |$ 0 |$ 1,890,700 |$ 0 |$ 0 ($ 0 |[$ 85,880,500
Total $ 83,989,800 [$ [(E] 0 [$ 0 |$ 0 [$ 1,890,700 |[$ 0 [$ 0 $ 0 |$ 85,880,500
b.  Liabilities
$ 0 |$ 0 |$ 0 [$ 0 |$ 0 [$ 0 |$ 0 [$ 0 [$ 0 [$ 0
Total $ 0 |$ 0 [$ 0 [$ 0 [$ 0 [$ 0 [ 0 [$ 0 $ 0 [$ 0

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

(5)

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

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - N/A

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 17,220,871,546 |16,057,565,808 |$ 13,628,642 |17,019,367,372 |§ 187,875,532 |$ 0|% 0
Preferred Stock $ 12,153,826 [$ 11,700,000 |$ 0 |$ 12,153,826 |$ 01$ 0% 0
Common Stock $ 91,833,004 |$ 91,833,004 |§ 4175127 |$ 0 |$ 85880500 [$ 1,777,377 |$ 0
Mortgage Loans $3,246,120,819 |$3,231,305,573 |$ 0 |$ 0 |$3,246,120,819 |$ 01$ 0
Real Estate $ 01$ 0 |$ 0 |$ 0 1|$ 01$ 0 |$ 0
Cash, Cash Equivalents & Short
Term Investments $ 76,422,503 |$ 76,422,503 |$ 32,122,503 |$ 0 (% 0 |$ 44,300,000 ($ 0
Derivative Asset $ 914745314 |$ 914,745,314 |$ 6,490,714 |$ 908,254,600 |$ 01$ 0|% 0
Other Invested Assets $ 853,786,995 |$ 822,641,448 |$ 0 |$ 127,903,345 |$ 0 |$ 604,398,586 |$ 121,485,064
Derivative Liability $ 528,980,474 |$ 528,980,474 |$ 0 |$ 528,980,474 |$ 0% 0% 0
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D. Not Practicable to Estimate Fair Value

Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation
It was not practible to determine the fair
value of these financial instruments as a
Other invested assets § 121,485,064 0.0 quoted market price is not available.

E. NAV Practical Expedient Investments

Type of Class or Financial Fair Value at Unfunded Commitments at Redemption Frequency Redemption
Instrument September 30, 2019 September 30, 2019 (if currently eligible) Notice Period
Common stocks $1,777,377 $0 | Not applicable Not applicable
Short-term investments $44,300,000 $0 | Not applicable Not applicable
Other invested assets $604,398,586 $533,391,573 | Not applicable Not applicable

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent
No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

None.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

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

No significant change.

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

No significant change.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.
Note 34 — Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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1.2
2.1

22
3.1

32
33

34
35
4.1

42

6.1
6.2

6.3

6.4

6.5

6.6
741

72

8.1
8.2

8.3
8.4

9.1

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?

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

GENERAL

Yes| ]

Yes [

Yes[ ]

No[X]
1 Nof[ ]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.

Yes[X] NoJ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
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.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014
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
By what department or departments?
Texas Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[X] No[ ] NAT ]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

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].

Yes[X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Equity Services, Inc. Montpelier, VT NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

111

1.2

15.1
15.2

16.1
16.2
16.3

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[ ] No[X]
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] Nol ]
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] NoJ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
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, Ill - 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
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle securities"].
1 2
Name of Firm or Individual Affiliation
Sentinel Asset Management, Inc. A
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
109396 Sentinel Asset Management, Inc. 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] NoJ ]
18.2 If no, list exceptions:
19. By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
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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.
The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5G| securities? Yes[ ] No[X]

20. 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? Yes[ ] No[X]
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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
1.11  Farm mortgages
1.12  Residential mortgages

113 COMMEICIAl MOMGAGES. ... cveevieveeeereieesictete ettt a sttt e b st s s st a s s e e e ss st e s st et s s b e b s e s s e s b s st s s bbb e bbb e b e s s s se et s sttt s bt en s saes B 3,231,305,575
114 Total MOrtgages in OO SEANING..........ccriueieiiiiiieieicteie ettt b a st t e b bbb s s sttt s bbb bbb s bbb n bbbt bt B 3,231,305,575
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reSTUCIUTEA tEIMS..........cciiviiicicce ettt bt st e 0

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

1.3 FAMM MOMGAGES. ..o cveieeieticieie ettt ettt e s s b s bbb b b s bbb s s s 4 s 4 b b s bbb b e e s bbb bbb bbbt bbbt s bt
1.32  Residential mortgages
1.33  Commercial mortgages......

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

141 Farm mortgages....
1.42  Residential mortgages
1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .eoviiiiiieeeisee ettt B 3,231,305,575
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

L3 I Ty 0T (0T o =T3PPSR ORR PP

1,62 RESIAENHAI MOMGAGES. ... rvuvrverererreseireiessise ettt ses et ss e es st E e s 8o s s e84 E e84 A 82 SE et R e sttt

1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.1 A&H loss percent

2.2 A&H COSt CONTAINMENE PEICENL..........ciitiieiiciiieie ettt et s st st b st s b s a8 8 38 s s bbb s s s bR s b e bbb bbb e b s s b s enbesse bassessetnsessessnsensessessntansesntan 0.0
2.3 A&H expense percent eXCluding COSt CONTAINMENE EXDENSES.........cvururrurrrrreresreresiesesseseesesssseseesessessesssssssssessasssssessessesssessessesssssssssessassssssessessssasssnssessessassnsse _sesesssssssssnssasssnssnsssssassassssssns 0.0
No[X]

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states Yes[X] No[ ]

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

Yes|[ ] No[ ]

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[ ] NAJ[ ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
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

Qo9



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

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...........cocuerverineiinriinniisniseeeesesisesienes CTrens YRT/........... Authorized........ | .co....... 2eeeineinn, 03/19/2018.......
82627...... 06-0839705.......... 03/01/2019 | Swiss Re Life & Health AMer INC...........cccurvrinerinriennrieeiiecieeiseeiseieees [0 I YRT/....ccn... Authorized........ | cccooneee. 2 03/19/2018.......
93572...... 43-1235868.......... 03/01/2019| RGA ReINSUIANCE CO. .....vvuvvveierieniiieseiiseissssesssssssssssesssesesesssesssssssesens MO............ YRT/.......... Authorized........ | .co....... 2eeeineinn, 01/01/2019.......
66346...... 58-0828824.......... 03/01/2019 | Munich American Reassurance Co. ........ccc.eureneeneeneeneeneesnsesseeseens GA..cccooo YRT/........... Authorized........ | cccooee.e. 2 01/01/2019.......
87017...... 62-1003368.......... 03/01/2019 | SCOR Global Life Reinsurance Company of Delaware.............cccovvenenne DE.....cc... YRTI........... Authorized........ | oeeee. 2. 01/01/2019.......
86258...... 13-257299%.......... 03/01/2019 | General Re Life COMP. .......cuuruerrierieiierieiierieeiseessiesssessesssesseseees [0 I YRT/........... Authorized........ | cccooue.e. T, 12/31/2018.......
80659...... 38-0397420.......... 03/01/2019 | The Canada Life Assurance COmMPaNY............ocreevereerrerneeneereeseesnnennenns 17/ YRTI........... Authorized........ | ..oceee. S 12/31/2018.......
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Statement as of September 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
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. AlBDAMA.......ceeie e AL ... Lovo [ 4,977,367 | ... 14,749,783 | o157 | el | 19,727,307
2. AIBSKAL.. e AK ... Lo | v 1,093,779 | oo 116,982 | ool 17T | 0 |
30 ATIZONA. .t AZ|..... Lo | e 19,901,171 | ........ 17,163,237 | o209 | e |
4. Arkansas. AR|...... Lo | e 4,583,647 | ......... 5,524,949 | ... . . w0 |
5. California. ..CAl... [ I 319,668,836 | ...... 364,871,311 | ... . IO I
6. Colorado...... ..CO|...... Lo | v 15,955,160 | .......... 7,486,324 | ... . w0 | 442,
7. Connecticut. w0 [ 0 [ s 10,858,987
8. Delaware............. - 532, . . L0 .7,069,257
9.  District of Columbia. LDC e | .3, L0 0 ..5,916,
10.  Florida........coooeu.... ,587, . w0 | 192,979,337
11, GEOIGIA...eueecercrreererseiserseiseisennensensensensensensesssesssensnenn s OA | ol | 1000 27,707,878 | ..o 43,261 ,847 . . w0 | 70,969,763
12 HaWaii...oooceeecinciecieeisciseiseieeessesssssssssissssssssssssssssssenseeHl | el | 100..9,988,337 | e 14,317,008 | ....
13.  Idaho... ....862,047
14.  llinois...... ..19,172,233
15.  Indiana 6,715,566
16, JOWAL.. oottt
17, KANSAS.....iiiiiicetste st

18.  Kentucky.

20. Maine....... G0 L0
21, Maryland.......ccoceeeeeerseieisnisssessesseesesssssesssnenesMD [l | 100000.0.31,489,490 | ........20,053,488 |....coovvvvviieeenen0 | cveeiiieenn0 | 51 542 977
22.  MassachuSetts...........cccocvrvevercreeesieecseeseeseesceeeesssseeeeeee MA [ L | 6,819,704 | .....08,082,009 |0 | ieenl0 | 14,901,714
23.  Michigan 0 | 84,721,528
24.  Minnesota... 013,476,833
25.  Mississippi... L0 .7,666,128
26. Missouri... 0 7,205,914
27.  Montana.. G0 ,163,549
28.  Nebraska w0 | e 1,943,908
29. Nevada........ L0 50,327,720
30. New Hampshire... DDNHY L] 0 | 3,534,458
31, New Jersey..... NIl | L0 77,131,659
32. 0 | 8,123,235
33. 0 | 7,485,271
34, L0 81,295,139
35. (010 436,546
36. (V1 32,208,241
37. .0 ....16,110,039
38.
39. Pennsylvania... LPALL ]
40.  RhOdE ISIANG........cooeveeeeeeeeee e e RI...... [ IS 2,440,275
41, SOUth CaroliNg.........ccoeveveeieireieieceeeee e SCH...... Lo | e 4,720,759
42.  South Dakota.. .SD|...... L.
43.  Tennessee.. TN|...... L.
44,  Texas...... e IX [ 126, 383 570
45, Utah.... LUT b | 12,140,569
46.  Vermont... L0
47.  Virginia........ .22, 666 722 L0
48.  Washington. .3,088,606 | ... L0
49.  West Virginia... .3,833,566 |.... G0
50.  Wisconsin.... 4,430,806 0
51.  Wyoming......... 431,406 | . L0
52.  AMEriCan SamMOa........ccccvrvrrrvrrmrnrereeresnssnssnsenssssnssesssssennnnssdBAS | weeeNuss [0 e 0. 0
53, GUAM...coieicrceeceeseessenessessesssssssessssssesssssssesssssses s OU | coeedNuss |0 | e 0. G0
54.  PUEO RICO.....cvveererererieesesenenneessssensssssneneenene PR | oedNos | i 21,834 | e 8,832 0
55, USVirgin ISIands...........cccoevrereirirereiceiseeeesse e 625 | e 100 0
56.  Northern Mariana Islands e 0.
57 Canada.....ccccoeveeeeerseeiceecenseesessesessesseeseseseeiennssl GAN | dNu |0 | 0.
58.  Aggregate Other Alien XXX, (80,366)] ....
59, SUBOtAL......cvieicec XXX 954, 023 909 ...1,249,333,452
90. Reporting entity contributions for employee benefit plans............. XXX e e 0
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES.........c.cceererenisiersee e XXX | 22,759 | e 0
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX s [0 0
93.  Premium or annuity consideration
or other contract ProviSions...........cccceeveeeveeeeenecee s XXX | 761,800 |[.oooveeeireriieinn 0
94.  Aggregate other amounts not allocable by State. XXX
95.  Totals (Direct BUSINESS).........c.ccevrrverrinererrnnnns XXX
96. Plus Reinsurance Assumed.... XXX,
97. Totals (All Business)............ | WXXX. ...1,249,333,452 | ...
98. Less Reinsurance Ceded..........cccccoocuvvrrvncrnnnee XXX ... 188,459,522 | ........ 87,673,278 |....
99. Totals (All Business) less Reinsurance Ceded............cccccevvrunnnne XXX ...1,161,660,174
ITE-INS
58001, Other AlIBN.......ceeveeererieieiiseieiesss ettt XXX 0 0
58002. 0 G0
58003. 0 0
58998. Summary of remaining write-ins for line 58 from overflow page.... | . XXX.. | ... 0 L0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... XXX, 0 L0
9401. 0 G0
9402. ... 0 0
9403. XXX 0 G0
9498. Summary of remaining write-ins for line 94 from overflow page.... | .XXX.. | ... 0 .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... XXX, 0 0
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG............cccocevvevrrvnnnes 50 R - Registered - Non-domiciled RRGS............vvveerrereerrssreeon 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state .............. 0 Q - Qualified - Qualified or accredited reinsurer.... 0

N - None of the above - Not allowed to write business in the state 7
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Statement as of September 30,2019 of the  Lif€ INsurance Company of the Southwest

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

PART 1 - ORGANIZATIONAL CHART

National Life Holding Company
(V1)

National Life Group
Charitable Foundation, Inc.

(VT)

NLV Financial Corporation
(DE)

Sentinel Asset Management, Inc.
(VT)

100%

MNational Life Insurance Company
(VT)

Sentinel Administrative Services, Inc.

vT)

Longhorn

Equity Services, Inc.
’_ (vT)

Reinsurance .
c Life Insurance Company
°':‘v'¥’)‘“" of the Southwest Catamount
(TX) Reinsurance

Company
{(VT)

Sentinel Financial
Services Company

(vT)

National Life
Distribution, LLC

(vT)

ICorporation

'Non—proﬁt Public Benefit Corporation © Parthership/LLC _O— ownership %




Statement as of September 30,2019 of the  Lif€ INsurance Company of the Southwest

SCHEDULE Y

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

€10

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 (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
0000 | National Life Group 00000... | 03-0359221.. National Life Holding Company........ccccooeeevivees | VTeoriieiieins [UIP i | e sessenesssssnesssssssesseenns. | BOAMuieieiieians | e 0.000 | coveeiceieee e
0000 | National Life Group... 00000... | 20-4818866.. National Life Group Charitable Foundation, Inc. . | National Life Holding Company.... ...100.000 |National Life Holding Company..
0000 | National Life Group 00000... | 03-0359222.. NLV Financial Corporation............cccceeeveeirennee. National Life Holding Company...........cccceeevveees | BOAM. oo | e 0.000 |National Life Holding Company.
0634 | National Life Group 66680... | 03-0144090.. National Life Insurance Company...................... NLV Financial Corporation.............cccccceerveerees | BOAM.eeceiin | i 0.000 | National Life Holding Company..........cccccocvvers | cvnee N
0634 | National Life Group... 65528... | 75-0953004.. Life Insurance Company of the Southwest. . | National Life Insurance Company. ...100.000 |National Life Holding Company.. N......
0000 | National Life Group 00000... | 03-0221140.. Sentinel Asset Management, Inc...................... NLV Financial Corporation............ccccccoeeerrerees | BOAM.oviieiiiinn | e 0.000 | National Life Holding Company.........ccccccveueveers | cvvee N
0000 | National Life Group................ 00000... |03-0316212.. Sentinel Administrative Services, Inc................. Sentinel Asset Management, Inc..................... Ownership......... ...100.000 |National Life Holding Company..........cccvevvres | vones N....... [
0000 | National Life Group................ 00000... | 03-0335801.. w0 i Sentinel Financial Services Company................ Sentinel Administrative Services, Inc............... Ownership......... | ..... 95.100 |National Life Holding Company............cccocveers | cvvee N....... [0 S
0000 | National Life Group................ 00000... |03-0355801.. | ...ocerevenend (010 (V18 Sentinel Financial Services Company................ Sentinel Asset Management, Inc..............c...... Oownership......... | ... 4.900 |National Life Holding Company...........cccccuveens | vovene Noooooee [
0000 | National Life Group................ 00000... |03-0221141.. | coovoeveeeea0 | a0 [, Equity Services, Inc NLV Financial Corporation.............cccccevvevrenen. Ownership......... ...100.000 | National Life Holding Company...........cccccovveun | cove. N....... [0 S
0000 | National Life Group................ 00000... |47-3406482.. w0 | 0 National Life Distribution, LLC Life Insurance Company of the Southwest...... Ownership......... ...100.000 |National Life Holding Company...........cccccrveen | vevene Noooooee [
0634 | National Life Group................ 15803... [47-4708436.. | ................ (01 I [0 Catamount Reinsurance Company.................... NLV Financial Corporation.............ccccceuerevnn. Ownership......... ...100.000 | National Life Holding Company...........ccceovveuns | vone. N....... [0 S
0634 | National Life Group................ 16057... [81-3685613.. | ....c.oevvvd (V1 I [0 Longhorn Reinsurance Company............c..cc..... National Life Insurance Company..............c...... Ownership......... ...100.000 |National Life Holding Company..........ccccoveueveens | vonee N...... [0S




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. 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. Wil 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.

2
3
4,
5. The data for this supplement is not required to be filed.
6. The data for this supplement is not required to be filed.
7
8

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

Bar Code:

* 6 55 2 8 2 01 94 900000 3 = * 6 55 2 8 2 0194470000 3 =
= 6 55 2 8 2 01 93 650000 3 =« * 6 55 2 8 2 0194480000 3 =
* 6 55 2 8 2 01 94450000 3 =

~ 6 55 2 8 2 01 97 000O0O0O0 3 =*
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Statement as of September 30, 2019 of the  Lif@ INnsurance Company of the Southwest

Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MiISC RECEIVADIES........covueveiiriieiiieie ettt ss bbbt ssse s snsenes | sessssesesssesessnsesasans 5,213 | oo 5,213 | oo L0 0
2505, Prepaid BXPENSES. .......euiviiieiseirieiieississsesse sttt esse bt ssse sttt ssessssessesssssssessessnss | seesssssssessesssanes 537,402 | oo 537,402 | oo L0 RN 0
2597. Summary of remaining Write-ins for LINE 25........ciiiieiieiiieiesssesiescississesesssssessesssssssnns | evsssssesasssssseans 542,615 | oo 542,615 | oo, (01 I 0
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Accrued interest 0N dEAth ClAIMS. ...t s sttt s s s snnanns | sbsessssessessssnnsessesnnenn 216,802 | oo 360,082
2597. Summary of remaining WHtE-INS fOF LINE 25... .. . iiieieticieiiesstest ettt sss et st sttt es bt s s s st es et snt s st en s s bt an s sensnsensessntentensnsans | sbsssssossessssansessesansan 216,802 | oo 360,082
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

2704.  Misc deductions
2797.  Summary of remaining write-ins for Line 27..
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Statement as of September 30, 2019 of the  Lif@ INnsurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI.........cvuiurerieeereireieeeeire ettt sttt sssessenaas | esseesssssessessasssessessasssneneses 3,500,000 | ..o 4,340,001
2. Cost of acquired:
2.1 Actual cost at time Of @CUISIION. ..........cvcviveieiciic ettt ettt bs s sannas | sbsessssessesssssstessesssessesae s ssssessesnsa [0 O 1,500,000
2.2 Additional investment made after ACQUISIION. .........c.ieireireiiirieiscsriesee ettt ssensesas | sstessessssessessssessessesnsassesssssnsensessnsen 0 | o 0
3. Current year Change iN NCUMDIANCES............c.cvuiuieieeieieseiie sttt besae s bbb bbbt bbb s s s b st s sassssanes | sbsesssissessessstessessssessessesssssssessesnsa 0 | oo 0
4, Total gain (I0SS) ON GISPOSAIS......c..euiverreiriiiisiieieisiiesseie st ess e e bbb s bbb s st n s st es s bse s n s st s s antessens | nebessessesastessesnsensessesnsantenss (30,613) | .. ....99,802
5. Deduct amounts received on disposals...........c.ceeveerreererernene ..3,469,387 ...1,478,802
6. Total foreign exchange change in book/adjusted carrying value...... 0 [ e 0
7. Deduct current year's other-than-temporary impairment recognized .0 ..961,000
8. Deduct current year's depreciation............c.ccvreeneeieiienisieeseesesesienns 0 | e 0
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ] ...3,500,000
10. Deduct total nonadmitted @mOUNLS...........covuueereercuniniineieeeese e 0 | e 0
11. Statement value at end of current period (Ling 9 mINUS LINE 10)......ererurrsmermeiseisusaressesssssssssesesssssssessssssessessssssssssssessessssssess | essssssssssssassansssssessassasssessessasssssseses [0 3,500,000
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..........cccovvveerininnnnieenenieins | corereisssseesensesenns 3,185,648,082 | .....ccvverrririrerriinn 2,838,869,049
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION..........cruirieireiiieie et ss st ensessenns | sntessessssessesnsensassesnsns 235,658,532 | ...oooveieirriereieieienns 582,150,000
2.2 Additional investment made after @CGUISIION. ..........ccocueieiivieiiecse ettt saesans | sbestesssesses s bes s snaes 16,288,030 | ..oovvercreee e 0
3. Capitalized deferred INtEreSt ANA OB ..ottt ssanss | ebsesssssstessessstesse s s et esse s ssnsensesnsa [0 T 274,042
4. ACCTUAN OF QISCOUNL........oeeceecereieeia et es st s st s st ss e 882828 s E eS8 £ s en bt se st ens e ssnssens | Hefeesetsessessantsssessestens e ssestessantansan 0 | oo 0
5. Unrealized valuation iINCTEASE (AECIEASE)........c.vueirevriiririireiiissieieiss ettt s st essa s snss | sbsessessstessessstessessssensassessesnnsessesnsan 0 | o 0
6. Total gain (I0SS) ON GISPOSAIS........uureureririerieireiseeirsteeeesssessesesseesese e as st se et ss s ss st st s st ssen s e ssestens | essantssssessessansessessessanssessnssentneseses (0 U (193,458)
7. Deduct amounts reCEIVEA ON QISPOSAIS..........c..euuiueireireiiiiiieieiseie ettt bbbt nt s s sntenns | abessessssassessessntessesnsenas 206,289,070 | ...ooovvvrereereeieirees 234,405,057
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ururiiirrerrirririrriesersiseseieees | eerreeseeessssee e seesssesseneeees 0 | oo 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtEIESE..........coveviieieiiinieieiiis | e ssenee 0 | o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ouururirirrieriirrineereie et ss s ssesssesses | fersssssssssssssssssssssssenssnsessssssnsnsenes 0 | oo 1,046,494
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceooveerreriericsriarienans 3,231,305,574 | ..o 3,185,648,082
12, TOtal VaAlUGLION AIOWANCE. ..........eveeeeeeieeicieieieicie ettt se s ess et ee st et ensessesnsesnes | sesesssssssessssssssssesssssnssnsenssssnsensesneas 0 | o 0
13, SUDLOLal (LINE 11 PIUS LINE 12)...couieeiieiieiieeiseise ettt | fenbinesssns st 3,231,305,574 | oo 3,185,648,082
14, Deduct total NONAAMItIEA BMOUNTS..........civuiiiererciceie ettt ssee et entessens | seseessssssessssssssnsessessnssnsenssssnsansssneas 0 | ot 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).......cioiiiiiisiciiiissietsissies et sssessssssessssssessessens | snsesssssssessasssssssassesas 3,231,305,574 | oo 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, DECEMDEr 31 O PriOr YEAI. .......ccvvvrierierieieiesisse e ess st es e ssessesssnsans | sssssssssessssssssessassessnens T44,199,776 | coovveeeeereeies 645,925,784
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION. .........c..evreiviecieiieeiee sttt et b st st st ssensants | stassssssessasssssessessensnssees 32,126,434 | oo 24,333,006
2.2 Additional investment made after acquisition. ..135,150,687 144,978,541
3. Capitalized deferred INtEreSt ANA OB ..ottt sssanss | ebsessssestessessstesse s s ensesse s ssntenses et 0 | o 0
4. ACCTUAL OF GISCOUNT.......coveiectciiietc ettt ettt a ettt bttt s ae b b s st et ss st et s s st et s et et ssetesesnaesasesaesasanans | sevssesessssssessnsssssnestesenanessees 76,318 ...67,750
5. Unrealized valuation increase (decrease). ...(16,092,336) .22,907,062
6. Total gain (I0SS) ON QISPOSAIS..........cuurerrerieiireireiseeereieise st bss et b bbb bbb s bbb s st bsensens | SEebseesestessaessessessantetsessentas (80,489) | .euvererrererreireireieeineiseieenae (59,260)
7. Deduct amounts received on disposals............. 53,697,225 | .. .64,209,616
8. Deduct amortization of premium and AEPIECIAtION.............ceveieeicreieic ettt sse s bsnns | sbessesssssssessesssensesessasaaes 19,366,233 | oooveveeeeee 27,301,226
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE...........ccoueiiiiirieienieieisseet st ssssssssssessenns | sesstessessssessessssessessesssssssesses 324,490 | oo (723,223)
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............ouururuuriuieeireieeereie et ssenssseseeeeees | feesssssssssesssssss ettt sne e eees 0 | o 1,719,042
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccccererirririeineeessieseeiieinns | cereeeensiesessssesessessssens 822,641,442 | ..o 744,199,776
12, Deduct total NONAAMITIEA BMOUNLS...........c.iiuieieeir ettt es e s e s s es s st s s et ees | feebsstssssessnssnssessensenssns et snsnnes 0 | e 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c..euieiiiiiiieieisissieseissiesiessssessesssssssessesssssssessessssessessnss | sssesssssssessessssessassesnsans 822,641,442 | ..o, 744,199,776
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 PHOT YEAI.........c.ceeirieirnisieiesseesessesessssseses | ereessssssesesssssnseees 14,601,739,138 | ..o 13,482,864,061
2. Cost of bonds and StOCKS CQUIME..........c.ccuiveieiiiieieicieee ettt et b bbb sae s snts | suestesssssstesesessessesanes 2,781,690,531 | ..ocvovveererereerieeinns 2,621,414,836
3. ACCTUAL OF GISCOUNL.......vuieeiiiii bbbt | fetbneb st en bbb 8,040,286 | .....vvrvrrerrrieirereieeis 11,498,381
4. Unrealized valuation iNCrEASE (ABCTEASE)....... .. vurrrerrerrereeeeseeseisesssssssessssessssesessessessssssessessssssssessessassessessassssssessessesssssessoss | sssessssssessessassssssessessessnnens 1,067,719 | o (1,466,206)
5. Total gain (I0SS) ON GISPOSAIS.......c.vverreiriiirerieieisiieieissie ettt ettt s st s et en bbb nsensans | sbestessesstessessesensessensnens 12,809,379 | oo 1,420,852
6. Deduct consideration for bonds and Stocks diSPOSEA OF.............cuiuiiiieiiieicisieeete ettt snans | eaestesssssses s esaeseees 1,235,924,239 | ...ooveeeeeeeee 1,498,028,775
7. Deduct amOrtization Of PrEMIUM.........ccciiieieieieie ettt b bbbt sntessenns | sbestessessntessessnsensessessnsnes 18,172,918 | oo 24,015,127
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE............cuiiuiurerieeineircieeseeeeees it sss s stsnssessesss | essessssssessessesssessessessessseessssessseseses 0 | o 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............c.iuirrieiiiriieieie e ssnas | ersessssessesessstesse s sss e sssessessnsen 0 | oo 4,261,583
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees..........ocvrrerrnrrrirnies | cersresseisessessessessssessneees 9,848,901 | .o 12,312,699
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)........cccoereirirriiieiinieeseeseeiesiens | cveessssiesiessssesesens 16,161,098,797 | ..ooovvevereerereinne 14,601,739,138
12, Deduct total NONAAMILEEA BMOUNLS..........cviiirirrieireiiseieie ettt s st s s st s s st essensees | feesssssssessansanssesensensans s st snssnsenes 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c..ciieieiiiieieiisssisississeeseessssssesssssssassesssssssesssssssessessnss | sssesssssssesssssssasassees 16,161,098,797 | ..ovoveivvrerieirrinne 14,601,739,138
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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

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
1. 9,152,889,714 90,384,842 285,161,400 219,924,944 | oo 8,517,557,530 | ..coovrverrcrreennne. 9,152,889,714 | ...oovvvercrrernnne. 9,178,038,100 | ...covvvrerrrerrreernns 8,146,871,050
2. INAIC 2 (). eevreeeermeeeessseeessssseessssssessssssessssssssssssssesssssssssssssssssssssssssssssnnsess | sosessssnsssssssssseees 5,888,224,024 | ....ccooovvverrrvrrrirrinnns 151,929,768 | ....oovvvvrrrcrreirenns 139,607,987 | ..ecorvvvercrrririeens 276,497,125 | .oovvvecrveeens 5,767,355,756 | ..coovveverrncrreennne. 5,888,224,024 | ......cocovverrrrnerennn: 6,177,042,930 | ..ocovvvvvrerrrrceennns 5,618,287,897
3. INAIC B (@) eeerreeressseeeeeseeeesssseesessseessssseesssssssssssssssssssssessssssesssssssessssssnenns | eessssssssssssnssssssnnees 537,689,239 | .cooveerriererreneneees 2,056,700 [ ..oormereerrmereerreeeeens 14,524,165 | ooooooeeeceeeeeeens 1,694,609 | ..ooovvverrrrririienens 594,590,598 | ...oooorrrrerrrrreinnne. 537,689,239 | ....ovoorrrrerrrreennns 526,916,383 | ...vveerrrrrerrrrerennnns 566,737,717
4. NAIC 4 (B)-rveereeeeeereeeesseessssseeesss st sssssssssssessssssssssssssssssssssssssssssessss | sessssnmeessssnssssssnnnees 138,390,889 | ...cvvverrrreerrrrrereeeneeeeennene (U 2,582,650 | ...ooovrerrreeeerreeeennns 2,469,095 | ..ooooonrreerrreneennnes 143,715,150 | .eoonvveerecreireenees 138,390,889 | ...oovveerrrrrirenens 138,277,334 | ..o 153,656,737
B INAIC B (@)..nueevmmreesmereesmeeeesmesessssssessssssesssssssessssssessssssesssssesssssssssssssssns | cossssmesssssmesssssnessees 18,530,687 | ..ovevvvereereieeeeeseeeeenneeeenns (O R 99,500 | .ooorveerrrrreerreeneennns 12,635,079 | covvveorcrriccrriecens 17,095,777 | covvveceriscerrineenns 18,530,687 | .covoormcrrrrrcrririeeens 31,086,266 | .....ovevvrnrrirrreeinnns 26,965,190
B, INAIC B ()...uverreereerrmeeesseeeesseeeesssseesssssessssssesssssssessssssesssssesssssssssssssnsens | sossssssessssssessssssssseess 6,423,008 | ... 0 | e | (198,313) | cooovereernereensreenns 16,538,777 | ccvvoovvcvrerscsrersseiennd 6,423,008 | ...ooovvveisnrriessnnniennns 6,224,785 | ...oovvvveiscrricssciniennaes 9,747,623
7. Tt BONGS. ..cveorcreenrseresseecesssssessssssesesssesesssesssssssesesssssssssssssssssssenssses | sosessesssssssessaseces 15,742,147,651 | .covvovvvvrcnnnrriinnnns 244,371,310 | oo 441,975,702 | ..oooovonvrvsnrrriennnns 513,022,539 | ..ocvvveincrrneenaes 15,056,853,588 | .....cooccrrericinees 15,742,147,651 | .ooovvvvvrrrricneen, 16,057,565,798 | ....oooorsvrrrenniens 14,522,266,214

PREFERRED STOCK
8. INAIC Tttt | cessi st 11,700,000 | .oooevverrmereeerecreeseeeeessneeeenns (O TR (R (1 11,700,000 | .ooveormcrrerrecreirecnns 11,700,000 | .covvoomerrrercrrierennns 11,700,000 | .covoormrverccreerreenens 11,700,000
9. INAIC 21ttt s | e (O R (O TR 0 | oo O RO LU R LU SRR LU TR 0
10, NAIC Bttt | eeesbt et (O R (O R 0 | oo O RO O R LU R (O PR 0
11 NAIC 4t | eeesbt e LU R (O PR 0 | oo 0 | eorrreeereeneireesee e O R LU R LU PP 0
12, NAIC Bt | eeesst et LU PR (O PR 0 | oo O RO LU RO LU R 0 | e 0
13.
14, Total Preferred StOCK..........covwrreerrreirrieesreeessresssssesssssssssssssssssssseens | mssssssssessssssessssnas 11,700,000 | ..oocvveenicricennesrcessresnereeens 0 | oo 0 | e (O 11,700,000 | ...ooonsvrrvennsrriennennes 11,700,000 | .oooovscrveenscrriencnnes 11,700,000 | ..ooovvcvveenisrriennennees 11,700,000
15.  Total Bonds and Preferred StOCK...........uurrmerrmmeeriesessessssesssessessnne | corssnmeseessnsseseens 15,753,847,651 | ..ooovverrvceennrrinennns 244,371,310 | oo 441,975,702 | ...occooorvvrrnnrirrennnns 513,022,539 | ..ocvvrcnscrinennnnes 15,068,553,588 | .....cooccrreeracreees 15,753,847,651 | ..occovverrrernacniens 16,069,265,798 | ......cconserrreeninns 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:
NAIC1§............ 0; NAIC2§.... 0; NAIC3S.... 0; NAIC4S§... 0; NAIC5S..... 0; NAIC6S....... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999.......riirrinnirsiiriens | s 0

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAN.......cceuiieieieiieisie ettt b st ssees | sbessessssstesiessssessesssssssessesaes 8,000,044 | ..o 0
2. Cost of short-term INVESIMENS ACAUITED..........ccvueiiieiciei ettt st nas | sbtesssbessessesssesse s ssssessesssnea 634,479 | oo 7,999,763
3. ACCIUAI OF GISCOUNL......oocveeveereericriri itttk bbbttt | coreeb et s et 297 | oot 281
4. Unrealized valuation INCIEASE (ECIBASE)...........evuiurrurrierieisesiessssssesessessesssesse sttt st ssessessssssessessessssessessssssssns | sssssssssessassssssessassesssssessessassssssassassens 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.........cucvuiviierieiitiiieieieisiie sttt s st s st en s s sebanes | sebessesssssssasses st anses e s st es s s b s s ssees A53 | o 0
6. Deduct consideration reCeiVed ON QISPOSAS.............c.euiviiieiciireieiciss ettt st s sanss | setessesssessesssssssessessssestesnsan 8,635,229 | ..o 0
7. Deduct amortization Of PIEMIUM...........cviieieririeiesiss sttt bttt bs s s s st ensanes | sessessessassssssnssestensanssessessanssnssnssensans A4 | oo 0
8. Total foreign exchange change in book/adjusted CarmYiNG VAIUE...........cccviieiiiiiriiesieiesieseie s esssessessssessens | svsesssssssessssssessessssessesssssssessesssssssesses 0 | e 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ...........c.vueieiiiriieieiieeeeee e senes | ersesssssssesssssssesessssessesessssensessessnsanse 0 | et 0
10. Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-6-7+8-9).........cvuriurririnrnrreineneneiseessnsineens | ereeeesiessssessessssssssssssessessssssessessanes O 8,000,044
11. Deduct total nONadMiItted @MOUNLS.............cccuuiiiiiiiii bbb | ottt 0 ] o 0
12. Statement value at end of current period (LIne 10 MINUS LINE 11)....cuiiieiiiieieiisiesiesisiessessesssssssesessssessessssessesssssssssesss | erssssssesisssssessasssssssassessssassessessnsessesas [0 PR 8,000,044

Qslo03
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10.

1.

3.1

3.2

3.3
41
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior Year (LINE 9, PO YEAI)..........cuiueireirieiieisesiesssessesssssss st sessess s sses e sssssss st ss s st s ssssssssessassssssssessnsanssens
Cost paid/(consideration reCeIVE) ON AUAIIONS............c.ovveireiiiieiieicisieie ettt sttt s s s bbbt bbb bbbttt nes

Unrealized valuation increase/(decrease)

Total gain (10S) ON tErMINALION TECOGNMIZE..........c.evieeveciereieiecteee ettt ettt bbb e s b s et s b b et et s s s bbb bbb s e st en st et nts e

Considerations received/(paid) on terminations

AAMNOTHIZALION. ...ttt bbb bbb £ 8 £8 £ RE bR E 842 E s £ E R £ L84 bR E R bR R £ bR Rttt
Adjustment to the book/adjusted Carrying Value 0f NEAGE HEM...........o. ettt sttt
Total foreign exchange change in bOOK/AdJUSIEA CAMYING VAIUE..........c.cvueiriierieiseiiesic ettt sttt s st
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =546+ 7 4 8)..occiiicieiisieeseie ettt
DEAUCE NONAAMILEEA @SSELS........cvuevieieiiiiieeict ettt e b bt b et be s s b4 s bbb bbb s bbb s bbb bbb et s bbbt
Statement value at end of current period (LiNe 9 MINUS LINE 10)........cueiiieririeiinriieiseisesissieis st sssse s ess st ssse st st ss st s sttt ssentes
Futures Contracts

Book/adjusted carrying value, December 31, Prior YEar (LINE B, PHOM YEAI)...........vvuwururrireeierereiseesseeseissesssssssssesessessssesessesssssssssessasssssessessessssssssessassssssessessssnsssessessanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN).........ccccvviriininieinisieesseessssessssssesesees
Add:

Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............cccoeue... (1,110,240)
3.12 Section 1, Column 15, PriOr YE@I.........c.ceveurererererererercrereresereseneaenens (4,033,860) 2,923,620

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...........c..ccc.eveee. 0
3.14 Section 1, Column 18, PriOr YEAI.........cccvvverirrirereireresieeeresiese s 0 0 2,923,620
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cc.cc........ 0
3.22 Section 1, Column 17, PriOr YEAI........covrvvererrirereieiesse s seans 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........c..cccoeuvnee. (1,110,240)
3.24 Section 1, Column 19, Prior YEar.......ccreeeverrerrereerereereersereeensereenees (4,033,860) 2,923,620 2,923,620
SUDLOLAI (LINE 3.1 MINUS LINE 3.2)....vuiuiieiiieiieietsieiets st ssssseese sttt sse s se s s 8 e 8 et R R e bbbt en
Cumulative variation margin on terminated contracts during the year............ccccccoeeieierisieiesieseees 20,107,203
Less:
4.21  Amount used to adjust basis of hedged item..........cccoeovevrierirrnnnn. 0
4.22  AmMOUNt reCOGNIZEM..........cvueveieieeieciereeeie e 20,107,203 20,107,203
SUDLOAL (LINE 4.1 MINUS LINE 4.2)......cuuevueveriseiseisesisiseisessessssesessesssssssssesssssssssessessessssssessessasssessessesssnssessessessssssessasssssessessassssssessessasssnssnssassnssessessessassssssessasssnssessassansanssnns

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

5.1 Total gain (loss) recognized for termMINALIONS iN PIIOF YEAT...........c.ererurrirererrerreeiseiessissseesesseseeseessssssese s ssess s st ess st s s s st ses s ss s es s s st ant e s e sse st ensan s ssessansnssnsnn
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations N PrOF YEAI...........cvuiieieiieiecr bbbt
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3 =51 =5.2)....ociiiieiiiiseeseee ettt bbbt

Deduct nonadmitted assets

Statement value at end of current period (LINE B MINUS LINE 7)........cvueiuiieeiinie e ss sttt bbbt nnnn

Qslo4

92,697,518

215,310,181

258,212,810

9,296,895

196,243,282

0

0

0

379,274,122

0

379,274,122

6,936,602

(445,871)

0

0

6,490,731

0

6,490,731
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 4.........vivieeieieeie ettt bbb bbbt bbbt s sttt 379,274,130
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cc.ccoeveuvivereivereereiciecinnnns 6,490,714
TOAl (LINE 1 PIUS LINE 2)...vuvvreriereeesreseeseesesisessessssssessesssssseesessessssssessessssssssessessesssssessessassssssessassasssessessasssssessassassssssessessassssssessessanssessessassasssnssessasssssassunssessassnsans 385,764,844
Part D, SECHON 1, COIUMN 5.ttt sttt ss ettt s s seesaes 914,745,317
Part D, SECHON 1, COIUMN B...........ouvirvieeieictece ettt sttt sa st s et seesas (528,980,473)
Total (LN 3 MINUS LINE 4 MINUS LINE 5).....cuurvreveierieiseisesesiseisssessssesessessssssessessesssssssssessesssessessessssssessessassssssessesssssnssessassssssessessosssessessessessasssnssessessssnssessassssssessnes 0
Fair Value Check
Part A, SECHON 1, COIUMN 16........coumrieuiirerieeeieesie et 359,563,550
Part B, SECHON 1, COIUMN 13........uiieeeccee ettt sttt s ettt b bbb se s st 6,490,714
TOLAl (LINE 7 PIUS LINE 8)......eovivceieictee ettt ettt s s st s st s b s e e e s et e s st bbb s bt es s bs et e s st st en s b bt bee s seesse st enea 366,054,264
Part D, SECHON 1, COIUMN B.......cvomieiriiriiieriiesi st 903,173,436
Part D, SECHON 1, COIUMN ..ottt bbbt enn (537,119,172)
Total (Ling 9 mMiINUS LINE 10 MINUS LINE T1)....c.uivuiviiieieiesissieiissiesisie sttt st st ss s ss st st bbbt e 0
Potential Exposure Check
Part A, SECHON 1, COIUMN 21......oviiiii bbb 2,798,160
Part B, SECHON 1, COIUMN 20..........uuiiuiirriiirieesirieeeseseess st 3,965,100
Part D, SECtON 1, COIUMN 1. ..o 6,763,260
Total (Line 13 PIUS LINE 14 MINUS LINE 15).....ucuueiiieiieieiiiisiseieissie ettt tssse ettt sss s8££ s8R s bbb n st et 0

Qslo07
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SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........ccvueiirinieiieisieieessie et sses

. Cost of cash eqUIVAIENES ACAUIMEA..........ciuriieieiriieeicisi st snes

. ACCIUAL OF BISCOUN.......ovuiiiicit bbbt

. Unrealized valuation iNCrease (AECTEASE)..........ccuueuiuiierieieiirieie ettt s

. Total gain (I0SS) ON AISPOSAIS..........cvvrerririieiieiciiieie sttt st nae

. Deduct consideration received 0N diSPOSAS............cccvueueiriieieiiieieie ettt

. Deduct amortization of PrEMIUM............ccciiiiiice ettt naes

. Total foreign exchange change in book/ adjusted carrying ValUe............c.ocucveiereuniesiecseeieeee s

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

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

. Deduct total nonadmitted @MOUNES............ccevruiiueiiciciisie et

. Statement value at end of current period (Line 10 MiNUS LN 11)..... v seesnesessnees

1 2
Prior Year Ended
Year To Date December 31
.......................................... 124,550,000 | ...ooovvvvrerrcrriirsnerirneeeeennenn. 113,000,000
....................................... 1,145,000,000 | ...ovvrrrrncrriiennireneeen2,517,500,000
............................................................ 0 | coovrernererrrereeneerisessssenessessesneneeen0
............................................................ 0 | coorrerrremrrrnereenesnisessssenesssesseseneeen0
............................................................ 0 | coorrerrrmerrrnereenneseisesssssenesssesessnennees0
....................................... 1,225,250,000 | ..oorrerrnereerennereneenn2,505,950,000
............................................................ 0 | coorreemmeeerneeesnreseissssssssenessesessneneeess0
............................................................ 0 | coorrermmeeerneeeeseeeesssssssenessesessneneeess0
............................................................ 0 | coorenerrsrriessnnrsssresenesssseeeneees0
............................................ 44,300,000 | ...vvonerererererieeneneennnene 124,550,000
............................................................ O OO OO ROPPROPOOON |
............................................ 44,300,000 | ...cooovrereriesnnnneensneeneen 124,550,000

Qsl08
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Statement as of September 30,2019 of the  Lif€ INsurance Company of the Southwest

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Showmg all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended 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 | BJACV. (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.J/A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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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
0210831 HIGHLANDS PARK co 07/29/2019.... 3.650 20,000,000 0 34,200,000
0210832 PORTLAND OR 09/26/2019.... 3.150 16,000,000 0 34,750,000
210822C FORT WORTH X 03/28/2019.... 5.000 0 838,364 27,200,000
210823C FORT WORTH X 03/28/2019.... 5.000 0 1,429,014 67,300,000
210825C POOLER GA 03/28/2019.... 5.000 0 5,896,388 54,300,000
210826C JACKSONVILLE FL 08/23/2019.... 5.000 115,013 496,596 25,350,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OHNET............cvciice ittt ettt ettt es et et sesesaessesbenas ebsessesssssssnsessassentansessessensssassenssnsansessanse | ansenes XXX........ XXX 36,115,013 8,660,362 243,100,000
0899999. Total - MOrtGAGES IN GOOU SEANMING. ... erveerssiessessssesssessss st ssess st ss st see st ees s 88 s 844888888k E et eess E4eetess s e s ee s ees st s nst sttt | rnseas XXX..oee: XXX 36,115,013 8,660,362 243,100,000
3309999, TOAI MOMGAGES.........eeoeveeerrveeeesveeeeeseeseeeeeeeeeeeeessassessesseessaesessssees s essssassess e ssssess s s s s e s st st essessssseessasasesssessesssssssssesss | sssessssssssssssosssssaesssassesssssssasiasssssiseess | ciieees XXX....... XXX 36,115,013 8,660,362 243,100,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 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
0210534 SUNNYVALE TX .| 06/02/2010.... | 08/08/2019.... 5,804,138 0 0 0 0 0 0 5,254,358 5,254,358 0 0 0
0210585......corvrrerirerrirerieeeens STERLING HEIGHTS Mo [ e 02/01/2012.... | 09/10/2019.... 3,605,793 0 0 0 0 0 0 3,500,175 3,500,175 0 0 0
0210586......corerrrerrrirrerirrenns COLUMBUS (0] USRIV 12/27/2011.... | 07/31/2019.... 4,775,627 0 0 0 0 0 (I I 4,625,110 | coovveens 4,625,110 0 0 0
0210590 GRESHAM OR . | 05/02/2012.... | 08/27/2019.... 8,767,188 0 0 0 0 0 0 8,646,704 8,646,704 0 0 0
0199999. Total - Mortgages Closed by Repayment. 22,952,746 0 0 0 0 0 0 22,026,347 22,026,347 0 0 0
Mortgages With Partial Repayments
0210292......cvvrerirerireriaeenns VIRGINIA BEACH VA s | s 03/28/2001.... 1,479,949 0 0 0 0 0 0 0 38,701 0 0 0
0210324 INWOOD WV | e 02/13/2008.... 1,603,283 0 0 0 0 0 0 0 30,449 0 0 0
0210326 NORFOLK VA o | e 12/18/2001.... 703,252 0 0 0 0 0 0 0 53,062 0 0 0
(0710 O ABERDEEN MD..ooovrvvs [ v 09/28/2005.... 2,958,125 0 0 0 0 0 0 0 40,502 0 0 0
0210421 CENTERVILLE OH.uvevie [ s 02/28/2006.... 1,242,376 0 0 0 0 0 0 0 134,222 0 0 0
0210430 OAK PARK I [ e 12/08/2005.... 4,990,196 0 0 0 0 0 0 0 101,634 0 0 0
0210489........oomererrcrerrecrrinns GASTONIA NC.oooevrrins | e 12/11/2006.... 1,437,740 0 0 0 0 0 0 0 11,184 0 0 0
0210477 oo LOVELAND {610 JUUTII P 12/20/2006.... 4,365,004 0 0 0 0 0 0 0 53,686 0 0 0
0210487 MASON OH..ovvvrerinne | vevrenes 09/28/2007.... 2,862,039 0 0 0 0 0 0 0 33,688 0 0 0
0210491 VANDALIA OH..oovvvevvin [ s 10/30/2007.... 1,670,308 0 0 0 0 0 0 0 12,224 0 0 0
0210499... .. | BLOOMFIELD HILLS Ml [ e 10/03/2007.... 7,587,286 0 0 0 0 0 0 0 44,483 0 0 0
0210509... . | WOODLAWN MD . [ 01/18/2008.... 3,439,579 0 0 0 0 0 0 0 38,711 0 0 0
0210522 BELLEVUE WA e | s 12/08/2008.... 5,475,737 0 0 0 0 0 0 0 33,323 0 0 0
0210534 SUNNYVALE ). SRR I 06/02/2010.... 5,804,138 0 0 0 0 0 0 0 79,700 0 0 0
0210540 BRECKSVILLE OH . | 08/17/2010.... ...10,061,378 0 0 0 0 0 0 0 85,562 0 0 0
0210541 BRECKSVILLE OH.uovoeveene [ s 08/17/2010.... 904,221 0 0 0 0 0 0 0 12,584 0 0 0
0210542 HOUSTON ), SO PR 11/05/2010.... | cooververeerierinnes | e 11,976,772 0 0 0 0 0 0 0 66,449 0 0 0
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0210544 SPOKANE WA i | e 09/14/2010.... 4,568,248 0 0 0 0 0 0 0 139,381 0 0 0
0210547 ..oovvvrererreerireerennns HUNTINGTON BEACH {07 WU R 10/19/2010.... 3,942,525 0 0 0 0 0 0 0 22,576 0 0 0
0210548.......oveerireriirinnenns COLUMBUS (0] USRI I 11/24/2010.... 6,827,696 0 0 0 0 0 0 0 100,933 0 0 0
0210550 KATY. . T 04/06/2011..... | coovvereerinrrcnens | ceverereiieiin 11,922,760 0 0 0 0 0 0 0 106,547 0 0 0
0210557 ....ocvveemreercreereeennnns W CONSHOHOCKEN PA e | e 02/07/2011.... 9,526,157 0 0 0 0 0 0 0 59,130 0 0 0
0210552 KNOXVILLE 1\ ST 12/30/2010.... 6,827,259 0 0 0 0 0 0 0 61,683 0 0 0
0210554 CYPRESS L. SR I 03/03/2011.... | coovevrveriverinens | verereririeiin 10,245,443 0 0 0 0 0 0 0 45,866 0 0 0
0210556......00rvvrererrrirrerirnenns BUFFALO GROVE | RSO RSO 07/07/2011.... 5,004,428 0 0 0 0 0 0 0 42,706 0 0 0
0210557 ..couvvvemreercreereeennnns WOODLAWN MD..ooovevven [ v 03/30/2011.... 5,707,368 0 0 0 0 0 0 0 49,821 0 0 0
0210561 LOUISVILLE LA PP IR 06/15/2011.... | ... ...10,383,210 0 0 0 0 0 0 0 89,544 0 0 0
0210567 ....cvverrrirerrierieeeens OWINGS MILLS MD...ovveri | e 09/23/2011.... | ... ...14,171,865 0 0 0 0 0 0 0 122,805 0 0 0
0210568......corevrrerrirerirnenns LEXINGTON [LQFOP IR 10/06/2011.... 8,238,281 0 0 0 0 0 0 0 74,963 0 0 0
0210570 TULSA OK . [09/01/2011.... 6,994,538 0 0 0 0 0 0 0 42,629 0 0 0
0210572 HANOVER MD..oooevin [ v 11/01/2011.... 8,902,479 0 0 0 0 0 0 0 78,159 0 0 0
0210573... .. |LEXINGTON LA PP IR 10/31/2011.... 6,589,235 0 0 0 0 0 0 0 38,605 0 0 0
0210577... . | LOVELAND co . [ 12/08/2011.... 5,116,255 0 0 0 0 0 0 0 30,024 0 0 0
0210579 WATAUGA L, T 1113072011 [ oo | e 13,801,742 0 0 0 0 0 0 0 82,802 0 0 0
0210585... .. | STERLING HEIGHTS Ml [ e 02/01/2012.... 3,605,793 0 0 0 0 0 0 0 26,751 0 0 0
0210586... . | COLUMBUS OH.uvvveveene [ s 12/27/2011.... 4,775,627 0 0 0 0 0 0 0 21,785 0 0 0
0210587 ...ovvrerrrirrricrieeeens SAN DIEGO CA. e | s 01/31/2012.... | covvvvreerirverienees | e 10,277,307 0 0 0 0 0 0 0 62,767 0 0 0
0210589 BOULDER G0 PP R 04/11/2012.... | covvveerrcrereennns | e 14,437,419 0 0 0 0 0 0 0 79,665 0 0 0
0210590 GRESHAM (013 SRR 05/02/2012.... 8,767,188 0 0 0 0 0 0 0 30,479 0 0 0
0210597....oemrvierererricrieeeens ALBUQUERQUE NM..ooirevi [ e 03/19/2012.... | covvveereererreernns | e 12,535,007 0 0 0 0 0 0 0 76,902 0 0 0
0210592 PLANO L. SR I 04/12/2012.... | oovvvrrverrnerenens | cereveriieiins 11,951,648 0 0 0 0 0 0 0 70,772 0 0 0
0210597 ..cuvvrererirerinerinnenns ALISO VIEJO [OF. USRI IS 06/19/2012.... 9,886,231 0 0 0 0 0 0 0 60,593 0 0 0
0210604 WESTERVILLE OH.ovvoevvenn [ s 08/31/2012.... | covvveervereereernes | e 10,457,077 0 0 0 0 0 0 0 63,363 0 0 0
0210605 MILFORD M [ e 05/31/2012.... 4,655,280 0 0 0 0 0 0 0 113,503 0 0 0
0210606 WESTERVILLE OH.uvevvene [ s 08/31/2012.... | cooveveverrncrienens | cerererireiins 11,520,509 0 0 0 0 0 0 0 69,807 0 0 0
0210607 ....vvverrrerrirreriaeenns BIG BEAR LAKE [OF. USRI IS 07/30/2012.... 6,214,990 0 0 0 0 0 0 0 36,884 0 0 0
0210608 DALLAS L, T 08/02/2012.... | coovveercreerreernns | e 12,321,236 0 0 0 0 0 0 0 77,599 0 0 0
0210610.....ccvvvmrerrrcrerreernnnns ROLLING HILLS ESTATES CA.ovevvns [ s 10/10/2012.... 9,359,087 0 0 0 0 0 0 0 83,208 0 0 0
0210611... .. | PORTLAND [0]3 SR R 09/21/2012.... | covvveeeererreeenns | e 16,307,612 0 0 0 0 0 0 0 85,145 0 0 0
0210612... . | MOHEGAN LAKE NY . [ 11/29/2012.... 6,333,111 0 0 0 0 0 0 0 35,792 0 0 0
0210613 TULSA [0 PR 10/04/2012.... 0 0 0 0 0 0 0 91,180 0 0 0
0210614 NASHVILLE L\ SO 12111/2012.... | ... 0 0 0 0 0 0 0 98,857 0 0 0
0210615... . | COLUMBIA MO. . [12/10/2012.. 0 0 0 0 0 0 0 80,581 0 0 0
0210617 NASHVILLE L\ ST IO 12/26/2012.... | ... 0 0 0 0 0 0 0 106,199 0 0 0
0210618... .. | BELLBROOK OH..ovvvevvin [ s 12/26/2012.... | ... 0 0 0 0 0 0 0 66,103 0 0 0
0210619... . | PALM BEACH GARDENS FLu i [ e 02/11/2013.... | ... . 0 0 0 0 0 0 0 105,286 0 0 0
0210624 SANDY (U1 PURRRR IV 06/03/2013.... 6,443,768 0 0 0 0 0 0 0 55,096 0 0 0
0210626 ASHBURN VAo | s 06/20/2013.... 9,382,008 0 0 0 0 0 0 0 80,139 0 0 0
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0210628.........coervrrrcreerecrrinns ROCHESTER HILLS Ml [ e 05/28/2013.... 6,254,226 0 0 0 0 0 0 0 140,908 0 0 0
0210630 VERONA Wi | e 06/19/2013.... 9,384,064 0 0 0 0 0 0 0 58,497 0 0 0
02106831...cvvrrerrerirerineriaeenns JACKSONVILLE BEACH FLu s [ e 07/01/2013.... | covvveorevreirennies | v 18,051,543 0 0 0 0 0 0 0 112,602 0 0 0
0210632 FULTON MD..ovovevi [ v 07/25/2013.... 5,279,710 0 0 0 0 0 0 0 44,120 0 0 0
0210633.....ccovvmrerrmcrrereernanns E SETAUKET. [\ SO IR 06/27/2013.... 8,936,407 0 0 0 0 0 0 0 55,744 0 0 0
0210635.....ccvvemrerrererieerennns GARDEN CITY [ GO IR 07/31/2013.... 8,055,523 0 0 0 0 0 0 0 50,156 0 0 0
0210638......corevrrirerricrieeenns COLUMBIA MO [ e 08/23/2013.... 9,937,220 0 0 0 0 0 0 0 66,741 0 0 0
0210639 MORRISVILLE NC..ovvvviees [ e 08/22/2013.... | ovevrrverrserienees | cereveriienines 10,960,646 0 0 0 0 0 0 0 66,967 0 0 0
0210640.......coomereerrcrrereerrinns SHELBY TOWNSHIP Ml [ e 08/29/2013.... 6,951,743 0 0 0 0 0 0 0 57,305 0 0 0
0210645 BRECKSVILLE OH.ovveveene [ s 10/17/2013.... 7,444 467 0 0 0 0 0 0 0 74,290 0 0 0
0210646.........ccrervrerrcrieenns FARMINGTON Ui [ e 11/05/2013.... [ oo | s 10,398,198 0 0 0 0 0 0 0 61,575 0 0 0
0210652......corvvrerirerirerireenns MEDFORD MA. e | e 02/04/2014.... 22,296,997 0 0 0 0 0 0 0 129,036 0 0 0
0210653 OMAHA NE . [01/29/2014.... 8,124,345 0 0 0 0 0 0 0 63,657 0 0 0
0210655.......0euurerrrcreererrrnnns HUNT VALLEY MD..oooevin [ v 05/13/2014.... | covvveeerrnereenns | cevereriieiin 10,610,393 0 0 0 0 0 0 0 76,230 0 0 0
0210656 TIMONIUM MD...ooveris [ v 05/13/2014.... | coovvveverencrenens | cerererirein 11,869,253 0 0 0 0 0 0 0 85,274 0 0 0
0210657 PLANO X .103/11/2014.... 7,254,969 0 0 0 0 0 0 0 57,386 0 0 0
0210658.........correrrrcrerrrcrrenns FORT COLLINS, [G10 JPPIN 03/20/2014.... 7,031,185 0 0 0 0 0 0 0 44,469 0 0 0
0210659.......0oumreerrcreereerrinns FORT COLLINS. G0 PPN B 03/20/2014.... 1,814,499 0 0 0 0 0 0 0 11,476 0 0 0
0210661 HINSDALE ILieeeernneees [ e 06/26/2014.... 6,915,632 0 0 0 0 0 0 0 37,433 0 0 0
0210662 FULTON MD..ovvoverns [ v 06/27/2014.... 4,487,252 0 0 0 0 0 0 0 33,135 0 0 0
0210663... .. | DELAFIELD Wl | e 07/24/2014.... 6,925,008 0 0 0 0 0 0 0 37,443 0 0 0
0210664... . | GREENWICH [0} IO P 07/3172014.... | e | e 11,325,699 0 0 0 0 0 0 0 60,354 0 0 0
0210665 GARDEN CITY [ CORR IV 07/30/2014.... 9,000,000 0 0 0 0 0 0 0 12,512 0 0 0
0210666... .. | MT PLEASANT. (S CHR 08/28/2014.... | coovveovvrecris | v 15,502,918 0 0 0 0 0 0 0 82,766 0 0 0
0210667... . | CHAPEL HILL NG [ v 08/27/2014.... 8,318,066 0 0 0 0 0 0 0 45,125 0 0 0
0210669 MEQUON Wl [ s 09/30/2014.... 3,377,833 0 0 0 0 0 0 0 25,182 0 0 0
0210670 FRANKLIN Wi | e 09/30/2014.... 4,278,589 0 0 0 0 0 0 0 31,897 0 0 0
0210671 WAUNAKEE Wl s 09/30/2014.... 3,873,249 0 0 0 0 0 0 0 28,875 0 0 0
0210672....covererererrieriaeenns SAN DIEGO CA.ovevvies [ s 09/02/2014.... | oovvvoeervnrriinens | cererieriienins 17,432,693 0 0 0 0 0 0 0 102,223 0 0 0
0210674.......oooererrcreereernanns BALA CYNWYD PA oo | e 12/05/2014.... 9,541,025 0 0 0 0 0 0 0 52,758 0 0 0
0210677 WAYZATA MN.oooevi [ e 12/03/2014..... | covooevveernes | v 16,515,650 0 0 0 0 0 0 0 128,883 0 0 0
0210678 VISTA {07 WP 12110/2014.... | oo | e 10,000,105 0 0 0 0 0 0 0 53,416 0 0 0
0210679 NEEDHAM MA . [1211212014.... 7,528,465 0 0 0 0 0 0 0 83,450 0 0 0
0210680 OWASSO [0 PR 12115/2014... | oo | s 18,575,487 0 0 0 0 0 0 0 101,138 0 0 0
0210681 ORADELL N [ e 12/23/2014.... | ... ....15,348,998 0 0 0 0 0 0 0 81,987 0 0 0
0210682... .. | GERMANTOWN MD . | 03/30/2015.. 0 0 0 0 0 0 0 63,770 0 0 0
0210683... . | LAWRENCEVILLE [T I 04/29/2015.... | ... . 0 0 0 0 0 0 0 90,072 0 0 0
0210684 FULTON MD..oooveri [ e 05/13/2015.... 5,188,279 0 0 0 0 0 0 0 39,969 0 0 0
0210685.......ovumurerrrcreererrinns WHITE MARSH MD..ooovevin [ v 05/28/2015.... | covvveeervericnnns | cerereriieii 16,140,847 0 0 0 0 0 0 0 122,206 0 0 0
0210686 KNOXVILLE L\ S 05/28/2015.... | coovveereerevrnennes | v 10,300,431 0 0 0 0 0 0 0 55,049 0 0 0
0210687... .. | SAN DIEGO CA.ovvvevvans [ s 06/15/2015.... 8,889,976 0 0 0 0 0 0 0 48,845 0 0 0
0210688... . | FAIRFIELD (O PRI R 06/29/2015.... 7,482,159 0 0 0 0 0 0 0 41,417 0 0 0
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0210689 ROCKVILLE MD..ooovrvn [ v 05/11/2015.... 22,486,510 0 0 0 0 0 0 0 126,024 0 0 0
0210690.......0eouererrrcrerrrerrennns W DES MOINES A s | e 07M712015.... | ovevereerrncrenens | e 12,924,331 0 0 0 0 0 0 0 71,610 0 0 0
0210697....cvrrererirrireriieeens NEWPORT BEACH CA. s | e 06/18/2015.... | ovvvrreerirsrriinees | cerervererierines 14,908,573 0 0 0 0 0 0 0 166,698 0 0 0
0210693.......ooomrerrrcreereerninns SCOTTSDALE L. VAT I 10/05/2015.... 23,345,018 0 0 0 0 0 0 0 117,439 0 0 0
0210694 LINCOLN NE...coomener | e 08/25/2015.... | coovvvereerrerricnnes | cerereriireiin 14,217,391 0 0 0 0 0 0 0 107,434 0 0 0
0210695 BOULDER {610 U P 08/31/2015.... 31,647,771 0 0 0 0 0 0 0 160,930 0 0 0
0210696... .. | BLOOMINGTON MN.erri [ e 08/13/2015.... 33,576,004 0 0 0 0 0 0 0 171,416 0 0 0
0210697... . | EDEN PRAIRIE MN.oerri [ e 10/05/2015.... | covoervrerririnrernes | overirerineenns 18,022,851 0 0 0 0 0 0 0 93,220 0 0 0
0210698 MURRAY UT e [ e 10/02/2015.... 21,657,314 0 0 0 0 0 0 0 104,505 0 0 0
0210699.....c.coumererrerirrerrennns BRUNSWICK OH.ovveveene [ s 10/14/2015.... [ v | e 11,112,271 0 0 0 0 0 0 0 56,658 0 0 0
0210700 ST LOUIS MO, [ e 10/08/2015.... 6,377,992 0 0 0 0 0 0 0 32,292 0 0 0
0210701 DES PERES MO, | e 1012112015, | covoervenriineerees | overierineenns 15,930,723 0 0 0 0 0 0 0 77,094 0 0 0
0210702 .. | CHESTERFIELD MO. . [11/03/2015.... 9,928,235 0 0 0 0 0 0 0 50,776 0 0 0
0210703... .. | WHITE MARSH MD..oooevin [ v 10/28/2015.... | covoevvveeerenes | v 15,302,498 0 0 0 0 0 0 0 106,707 0 0 0
0210708.......cooererrrrirreerinnns INDEPENDENCE OH.uvvevvee [ s 01/06/2016.... | ... ....18,232,682 0 0 0 0 0 0 0 127,948 0 0 0
0210709 URBANDALE 1A .101/22/2016.... ...13,393,588 0 0 0 0 0 0 0 67,861 0 0 0
0210710 COLLIERVILLE L\ SO 01/14/2016.... 27,114,467 0 0 0 0 0 0 0 128,826 0 0 0
0210720 MADISON Wl | e 06/20/2016.... 9,547,305 0 0 0 0 0 0 0 50,187 0 0 0
0210724......coorerereerieeiennns KANSAS CITY MO | e 06/30/2016.... | ..ovvvererencrinens | cererreriireeins 10,341,888 0 0 0 0 0 0 0 73,105 0 0 0
0210725 URBANDALE A e e 09/01/2016.... 27,417,128 0 0 0 0 0 0 0 158,490 0 0 0
0210727 CHICAGO [OOSR ISP 09/21/2016.... | ... ....16,193,458 0 0 0 0 0 0 0 94,897 0 0 0
0210728......oooereercreirecrrinns SCOTTSDALE AV R 09/01/2016.... | ... ...14,125,440 0 0 0 0 0 0 0 103,347 0 0 0
0210733...ccvveererneeririeeeennns HOMEWOOD AL | e 08/30/2016.... 31,480,793 0 0 0 0 0 0 0 192,084 0 0 0
0210734 ... JACKSONVILLE FLuvirrerireens [ erris 10/14/2016.... 9,553,795 0 0 0 0 0 0 0 47,269 0 0 0
0210737 FORT MILL [SIOT I PR 10/25/2016.... 29,533,580 0 0 0 0 0 0 0 155,152 0 0 0
0210746......cooorrerrcreirecrianns SALT LAKE CITY. (U1 PURPRSRIR ISP 01/23/2017..... | coevveeerrvircnees | e 11,452,819 0 0 0 0 0 0 0 79,082 0 0 0
0210747 BOSTON MA.coooeene | e 011712017 oo | o | v 13,000,000 0 0 0 0 0 0 0 58,543 0 0 0
0210748......cooerereerireeiinnns CONCORD NH...oooverviins | e 05/01/2017.... 6,734,488 0 0 0 0 0 0 0 44,374 0 0 0
0210749....cmvererierierinnenns CONCORD, NH..oovvivvees e 05/01/2017 ... | covvvrrverirsrriinens | vereriererienins 14,142,434 0 0 0 0 0 0 0 93,185 0 0 0
0210750.....c0vvemveerrcreerecrniens SHAKER HEIGHTS OH.oovvcvvenn [ s 05/25/2017... | ... ...10,347,284 0 0 0 0 0 0 0 44,886 0 0 0
0210751 ASHBURN VA o | e 05/23/2017.... | ... ....13,538,609 0 0 0 0 0 0 0 81,938 0 0 0
0210757 PAPILLION NE..coimener | e 08/30/2017.... 21,509,067 0 0 0 0 0 0 0 103,138 0 0 0
0210759 .. | SALT LAKE CITY ut . | 08/29/2017.. 0 0 0 0 0 0 0 78,743 0 0 0
0210760... .. | REDMOND WA e | e 11/08/2017.... | ... . 0 0 0 0 0 0 0 111,774 0 0 0
0210767 ...oovvvrereerceeereeeninns LIMERICK TOWNSHIP PA e [ e 09/28/2017.... 28,418,611 0 0 0 0 0 0 0 125,640 0 0 0
0210762 OXFORD OH . [11/01/2017.... ....18,741,520 0 0 0 0 0 0 0 122,687 0 0 0
0210763.....cooverrerirerierieeeens LOS ANGELES. CA. e | s 01/11/2018.... 21,545,544 0 0 0 0 0 0 0 297,375 0 0 0
0210766 DENVER [G10 PPN 12/18/2017.... | ... ...12,101,776 0 0 0 0 0 0 0 56,448 0 0 0
0210767 oo HAVERSTRAW [\ SO IR 12/22/2017.... | ... ... 17,944,320 0 0 0 0 0 0 0 158,480 0 0 0
0210787 ..covvvrererreeririeeeennns HARTLAND LR 03/30/2018.... 9,394,549 0 0 0 0 0 0 0 41,195 0 0 0
0210782... .. | ELLICOTT CITY MD..ovveverns [ i 03/09/2018.... | ... 0 0 0 0 0 0 0 62,978 0 0 0
0210783... . | SAN DIEGO [OF. USRI I 04/12/2018.... | ... 0 0 0 0 0 0 0 119,370 0 0 0
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0210784... .. | SALT LAKE CITY. (U1 PURRRRR RSN 04/23/2018.... 21,894,701 0 0 0 0 0 0 0 135,718 0 0 0
0210786... .. | SANTA MONICA {07 WU R 06/08/2018.... | ..ovvvereerenrrinens | ceverrereireeins 11,861,776 0 0 0 0 0 0 0 71,662 0 0 0
0210790.....ccerererirerireerines BEAVERTON (O] TN I 06/26/2018.... 6,903,505 0 0 0 0 0 0 0 59,836 0 0 0
0210791 WILSONVILLE OR..covvvevvenn [ s 06/26/2018.... | covveercreereernns | i 13,860,964 0 0 0 0 0 0 0 86,172 0 0 0
0210796......ccvvverrevmreerreenes STAMFORD [0} PO P 07/11/2018.... 8,040,906 0 0 0 0 0 0 0 45917 0 0 0
0210797 OMAHA NE...iee [ e 06/15/2018.... | covvveereererrreennes | v 13,870,414 0 0 0 0 0 0 0 80,643 0 0 0
0210798... .. | ANNAPOLIS MD...oooeevi | v 07/10/2018.... | covvvrrverirnerienens | cererveririeiins 10,921,486 0 0 0 0 0 0 0 61,080 0 0 0
0210799... .. | SCOTTSDALE -V R 06/26/2018.... 25,500,000 0 0 0 0 0 0 0 68,145 0 0 0
0210800.......c0veuerrermsererrenes NEW ALBANY OH.vvvvevvens [ s 07/19/2018.... 32,261,867 0 0 0 0 0 0 0 184,991 0 0 0
0210803 DALLAS L, O 12/30/2008.... 3,812,226 0 0 0 0 0 0 0 20,149 0 0 0
0210804 DALLAS L, T PR 12/30/2008.... 9,530,566 0 0 0 0 0 0 0 50,371 0 0 0
0210813 LENEXA 16 TP IR 01/28/2019.... 0 0 0 0 0 0 0 0 76,260 0 0 0
0210815 ST PAUL MN . | 04/09/2019.... 0 0 0 0 0 0 0 0 33,266 0 0 0
0210819 LOUISVILLE LA PP IR 05/01/2019.... 0 0 0 0 0 0 0 0 81,432 0 0 0
0210828 GARNER NC..oovvrees [ e 06/07/2019.... 0 0 0 0 0 0 0 0 38,873 0 0 0
0210831... . | HIGHLANDS PARK co . 107/29/2019.... 0 0 0 0 0 0 0 0 30,659 0 0 0
210405A GREELEY [G10 JPPIN 05/05/2005.... 1,850,585 0 0 0 0 0 0 0 50,476 0 0 0
210578A... ..| KENNESAW. (7. 10/317201 o [ oo | e 15,604,761 0 0 0 0 0 0 0 85,686 0 0 0
210578B... ..| KENNESAW, (€7, P 11/20/2017.... 3,919,884 0 0 0 0 0 0 0 21,231 0 0 0
210622A LA JOLLA CA. e | s 02/15/2013.... | coovevrrverirserienens | veveveririeiins 16,968,837 0 0 0 0 0 0 0 77,266 0 0 0
210622B LA JOLLA CA.ovevrins [ s 06/05/2018.... 4,969,756 0 0 0 0 0 0 0 15,935 0 0 0
210834A.......ovoerercreiens E LONGMEADOW, MA.oeeens | e 06/27/2013.... | coveveeerrnerenees | ceververeireeins 17,049,634 0 0 0 0 0 0 0 95,785 0 0 0
210634B......cvvorererreeriiins E LONGMEADOW, MA.ooiveene | e 08/16/2017.... 2,930,933 0 0 0 0 0 0 0 14,760 0 0 0
210673A STLOUIS MO [ e 10/09/2014..... 22,191,504 0 0 0 0 0 0 0 123,351 0 0 0
210673B ST LOUIS MO..covvvirees [ v 05/15/2019.... 0 0 0 0 0 0 0 0 15,009 0 0 0
210753A EDINA MN.ooevi [ e 09/01/2017 ... | cooevveeerrserennes | cevereriiieiin 13,681,965 0 0 0 0 0 0 0 129,438 0 0 0
210753B EDINA MN.ooeri [ e 04/09/2019.... 0 0 0 0 0 0 0 0 15,471 0 0 0
210812A. ... OVERLAND PARK 16T U 12/10/2018.... 22,000,000 0 0 0 0 0 0 0 122,063 0 0 0
210812B......vvererererirerinns OVERLAND PARK 16 TP IR 12/10/2018.... 8,000,000 0 0 0 0 0 0 0 32,001 0 0 0
210817A... ..| SANDY SPRINGS, (€7, 02/07/2019.... 0 0 0 0 0 0 0 0 68,831 0 0 0
210817B... ..| SANDY SPRINGS, (€7, P 02/07/2019.... 0 0 0 0 0 0 0 0 14,183 0 0 0
210822C... . | FORT WORTH ), O 03/28/2019.... 0 0 0 0 0 0 0 0 (7,784) 0 0 0
210823C... . | FORT WORTH X . 103/28/2019.... 0 0 0 0 0 0 0 0 (15,496) 0 0 0
210825C POOLER (€7, 03/28/2019.... 0 0 0 0 0 0 0 (U I (136,265) 0 0 0
210826C......ccoverrvrerrinneeens JACKSONVILLE FLuoiiiirinns | o 08/23/2019.... 0 0 0 0 0 0 0 0 (176) 0 0 0
0299999. Total - Mortgages With Partial Repayment: 0 0 0 0 0 0 0 0 0 0
0599999. Total Mortgage: 0 0 0 0 0 0 22,026,347 0 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 5 6 7 8 9 10 11 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
46332# 12 4]lronwood Mezzanine Fund IV-B |Wi|mington ....................................... | DE.... | Ironwood Mezzanine Fund IV-B 06/12/2018.... 2 0 876,131 0 (U I 4.240
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 0 876,131 0 0 ... XXX........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
726300 00 0|A&M Capital Partners Il WiIMINGEON. .....ovveeerererecierieeies DE.... | A&M Capital Partners Il 08/30/2019.... 3 2,216,691 0 0 0
727500 00 0| Altas Partners Holding Il LP San Francisco CA.... | Altas Partners Holding Il LP 04/09/2019.... 3 0 4,421,203 0 0
720800 00 2|ArcLight Energy Partners Fd VI Wilmington........c.cceevreeererereieinns DE.... | ArcLight Energy Partners Fd VI 04/01/2016.... 0 0 1,074,787 0 0
723900 00 7|Arrowhead Capital Fund Ill LP. Dover. DE.... | Arrowhead Capital Fund IIl LP. 06/28/2017.... 2 0 69,107 0 0
717600 00 1|Avista Capital Partners Il LP WiIMINGEON. .....cvvveeererecierieeies DE.... | Avista Capital Partners III LP. 04/01/2015.... 3 0 572,086 0 0
725800 00 0|Banc Fund X LP Chicago IL..... Banc Fund X LP. 05/16/2018.... 3 0 1,600,000 0 0
722800 00 O|Bluescape Energy Recap. Wilmington . | Bluescape Energy Recap 09/20/2016.... 0 0 867,714 0 0
723500 00 5|Canvas Ventures 2 LP Wilmington.... . | Canvas Ventures 2 LP 05/09/2017.... 1 0 854,118 0 0
726000 00 0| Capital Partners Ill Wilmington, . | Capital Partners Il 05/30/2018.... 3 0 70,663 0 0
717900 00 5| Court Square Capital Part Il Wilmington.... . | Court Square Capital Part Ill 07/01/2016.... 3 0 46,770 0 0
723000 00 6|Crescent Mezzanine Partner VIl . | Crescent Mezzanine Partner VII 12/08/2016.... 2 0 2,457,407 0 0
724600 00 2|EnCap Energy Capital Fund XI . | EnCap Energy Capital Fund XI 12/18/2017.... 0 0 547,493 0 0
723400 00 8|Energy & Minerals Fund IV LP . | Energy & Minerals Fund IV LP. 04/26/2017.... 0 0 817,142 0 0
722100 00 5|Gamut Investment Fund | LP Wilmington.... . | Gamut Investment Fund | LP 05/23/2016.... 3 0 110,747 0 0
719100 00 0| Greenbriar Equity Fund Il Wilmington . | Greenbriar Equity Fund IIl 07/01/2016.... 3 0 155,161 0 0
723600 00 3| Gridiron Energy LLC Wilmington.... . | Gridiron Energy LLC. 05/10/2017.... 0 0 1,400 0 0
725900 00 0|LS Power Fund IV Feeder 1LP Wilmington.... . | LS Power Fund IV Feeder 1 LP 11/27/2018.... 0 0 75,377 0 0
719400 00 4 |Littlejohn Fund V. Wilmington.... . | Littlejohn Fund V. 07/01/2015.... 3 0 708,507 0 0
721200 00 4 |Lovell Minnick Equity Ptnr IV DOVE....ooiiiireirierircerieeieienies . | Lovell Minnick Equity Ptnr IV. 12/01/2015.... 3 0 640,410 0 0
721100 00 6|MSouth Equity Partners IIl LP. Wilmington.... . | MSouth Equity Partners IIl LP 11/09/2015.... 3 0 441,508 0 0
725700 00 0|MSouth Equity Partners IV LP. Wilmington.... . | MSouth Equity Partners IV LP 09/06/2019.... 3 602,988 0 0 0
724100 00 3| Mithril Il LP. Dover . | Mithril 1l LP 09/08/2017.... 1 0 3,092,302 0 0
724700 01 8| Monomoy Capital Partners Il L Dover. . | Monomoy Capital Partners Il L 12/18/2017.... 3 0 229,013 0 0
724400 00 7|NB PRIVATE EQUITY CREDIT OPP DOVET....cvvorvieriiereseenssieesrinnns . |NB PRIVATE EQUITY CREDIT OPP. 10/13/2017.... 2 0 31,049 0 0
721900 00 9|NGP Natural Resources XI Wilmington . | NGP Natural Resources XI 03/10/2016.... 0 0 32,972 0 0
727100 00 O0|NGP Natural Resources XII Dover. . | NGP Natural Resources XII 02/25/2019.... 0 0 284,133 0 0
724500 00 4 |New Mountain Investments V LP Wilmington, . | New Mountain Investments V LP 11/29/2017.... 3 0 1,874,422 0 0
719800 00 5| New Mountain Partners IV LP. Wilmington.... . | New Mountain Partners IV LP 10/14/12016.... 3 0 37,917 0 0
718200 00 9|Pamlico Capital Ill LP Wilmington . | Pamlico Capital Ill LP. 10/01/2016.... 3 0 178,050 0 0
722000 00 7|Pfingsten Partners Fund V LP. Wilmington.... . | Pfingsten Partners Fund V LP. 03/30/2016.... 3 0 885,917 0 0
718000 00 3|Pine Brook Capital Partners Il Wilmington, . | Pine Brook Capital Partners I 07/01/2016.... 3 0 137,662 0 0
724900 00 6 |Primus Capital Fund VIII LP Cleveland .| Primus Capital Fund VIII LP 12/21/2017.... 3 0 1,581,469 0 0
725400 00 6 |Public Pension Capital LLC. Wilmington . | Public Pension Capital LLC 04/26/2018.... 3 0 80,048 0 0
723300 00 O|Summit Partners Growth Eq IX-A. Wilmington.... . | Summit Partners Growth Eq IX-A 04/14/2017..... 3 0 1,824,000 0 0
722200 00 3 |Summitt Ptners Vent Cap Fd IV Wilmington.... . ... | Summitt Ptners Vent Cap Fd IV 05/24/2016.... 1 0 589,500 0 0
727800 00 0| The Energy & Mineral Grp Fd V. Dover. DE.... | The Energy & Mineral Grp Fd V. 05/10/2019.... 0 0 1,561,591 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
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
722300 00 1|Thoma Bravo Fund XII LP WiIMINGEON. .....ovveevrirerireriieeines . | Thoma Bravo Fund XII LP 05/31/2016.... 3 0 92,642 0 0 0.260
726800 00 0| Thoma Bravo Fund Xl LP Dover . | Thoma Bravo Fund XIII LP 02/14/2019.... 3 0 73,684 0 0 0.060
723100 00 4| Vista Credit Opp Fund Il LP WIIMINGEON.....covovoeeeercreeiecriierninns . | Vista Credit Opp Fund Il LP 12/12/2016.... 2 0 2,561,692 0 (1 IO 1.100
722500 00 6| Vista Equity Partners Fund VI Wilmington.... . | Vista Equity Partners Fund VI 06/28/2016.... 3 0 147,443 0 0 0.100
722600 00 4| Vista Foundation Fund Il LP. Wilmington.... . | Vista Foundation Fund Il LP 07/15/2016.... 3 0 93,083 0 0 0.360
726600 00 0|Butterfly Fund Il LP Grand Cayman..........cccveeervveeneneens CYM. | Butterfly Fund Il LP. 11/16/2018.... 3 0 258,899 0 0 2.750
723800 00 9| Carlyle Structured Credit George Town.... ... | CYM. | Carlyle Structured Credit 09/22/2017.... 2 0 5,716,738 0 0 3.580
727400 00 O|Miruvor LLP Grand Cayman. ..| CYM. | Miruvor LLP 03/11/2019.... 1 0 2,500,000 0 (U IO 4.170
726900 00 0] Vista Equity Partners Fund VII Grand Cayman.........coccvereiesnissiienes CYM. | Vista Equity Partners Fund VII 01/24/2019.... 3 0 1,027,994 0 0 0.020
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 2,819,679 | oo 40,423,820 0 0 ... XXX..oo.e
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
725300 00 8|CrossHarbor Inst Partn 2018, Wilmington..........cceeveeeeicreneieinns DE.... | CrossHarbor Inst Partn 2018, 10/18/2018.... 0 0 1,499,342 0 0
720100 00 7|CrossHarbor Instit Ptners 2014 Wilmington, DE.... | CrossHarbor Instit Ptners 2014 07/01/2015.... 0 0 516,000 0 0
721300 00 2| Crow Holdings Realty Ptr VII WIlmington........ccceveverecrnirieirennns DE.... | Crow Holdings Realty Ptr VII 01/14/2016.... 0 0 16,006 0 0
721000 00 8| Waterton Residential Property Venture XI Wilmington.......ococeviveisiceieeenans DE.... | Waterton Residential Property Venture XI 10/21/2015.... 0 0 41,848 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 2,073,196 0 0
4499999. Subtotal - Unaffiliated 2,819,679 | oo 43,373,147 0 0
4699999. Totals. 2,819,679 | oo 43,373,147 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
46332# 12 4|lronwood Mezzanine Fund IV-B............cocceemmerverrmerriinns Wilmington.........ceeereervnnne DE.. | Capital DiStribution.............c...oueeeerrereeerens 06/12/2018 |09/27/2019 58,919 0 0 0 0 0 0 58,919 0 0 0 0 58,919
46332# 12 4] Ironwood Mezzanine Fund IV-B.........cccoocvensiirennnsiinnns Wilmington.........ccccveeeeeenas DE.. | Income AllOCatioN..........coervererreessrrenneeens 06/12/2018 | 09/30/2019 270,801 0 0 0 0 0 0 0 (270,801) 0 0 0 | 270,801
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 329,720 0 0 0 0 0 0 58,919 270,801) 0 0 0 329,720
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
727500 00 0|Altas Partners Holding Il LP San Francisco CA.. | Capital Distribution 04/09/2019 |07/05/2019 273,733 0 0 0 0 0 0 273,733 273,733 0 0 0 0
722400 00 9|Altas Partners Holdings LP............ccccoenmereermeriernnerennne Wilmington.........c..eeeveenae DE.. | Capital Distribution... ..| 06/01/2016 | 09/06/2019 | ........ 1,455,275 0 0 0 0 0 0 [ 1,455,275 585,229 0 0 (I IO 870,046
723900 00 7 |Arrowhead Capital Fund Il LP. Dover. DE.. | Capital Distribution... .| 06/28/2017 | 07/09/2019 80,669 0 0 0 0 0 0 80,669 0 0 0 0 80,669
723900 00 7|Arrowhead Capital Fund Il LP. Dover. DE.. | Income Allocation 06/28/2019 | 08/31/2019 31,918 0 0 0 0 0 0 0 |..(31,918) 0 0 0 31,918
715200 00 2|Avista Capital Partners I Wilmington.........ceeevereeenae DE.. | Capital Distribution... ..| 04/01/2015 | 06/26/2019 79,005 0 0 0 0 0 0 79,005 0 0 0 (U IO 79,005
717600 00 1|Avista Capital Partners Il LP...........ccccooueevererrirneerennns Wilmington.........cceeeeeennne DE.. | Capital DiStribution.............c...cueeeerrereeeens 04/01/2015 | 08/06/2019 | ........ 4,380,618 0 0 0 0 0 0 [ 4,380,618 | ....... 2,881,920 0 0 0. 1,498,698
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign

Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain

Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. 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) B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

714800 00 0|BancFund VIII Chicago IL.... | Capital DiStribution.............c..oueererrereeeens 07/01/2015 |07/05/2019 0 0 0 0 0 0 [ 1,120,000 | ......... 720,000 0 0 (VR I 400,000
719500 00 1|Banc Fund IX LP. Chicago IL.... | Capital Distribution... .1 07/01/2015 | 09/20/2019 0 0 0 0 0 0 [ 131,250 0 0 0 0 ..131,250
725800 00 0|Banc Fund X Chicago IL.... | Income Allocation 05/16/2018 | 09/30/2019 0 0 0 0 0 0 0 (103,858) 0 0 0 ..103,858
722800 00 O0|Bluescape Energy Recap. Wilmington . | Capital Distribution... ..109/20/2016 {07/15/2019 0 0 0 0 0 (0] [P 124,733 832 0 0 0 ..123,901
726100 00 0|CP ChromaScape LLC Wilmington.. . | Capital Distribution... .| 06/27/2018 | 07/31/2019 0 0 0 0 0 0 32,800 0 0 0 0 32,800
727000 00 O|CP ThorLLC Wilmington.. . | Capital Distributiol 11/20/2018 | 08/01/2019 | .... 0 0 0 0 0 0 ..(33,594) 0 0 0 ..(68,487)
726000 00 O0|Capital Partners Il Wilmington.. . | Capital Distribution... .. 05/30/2018 | 08/09/2019 0 0 0 0 0 0 115,477 0 0 0 0
717900 00 5| Court Square Capital Part Il . | Wilmington.. . | Capital Distribution... ..107/01/2016 {08/23/2019 0 0 0 0 0 0 7,566 0 0 0 0
723000 00 6 |Crescent Mezzanine Partner VI . | Wilmington.. . | Capital Distribution... .| 12/08/2016 | 08/05/2019 0 0 0 0 0 0 885,345 0 0 0 [ e 134,565
723400 00 8|Energy & Minerals Fund IV LP.........ccccocimmrvvrnmerriisnneens Wilmington . | Capital Distribution 04/26/2017 {09/09/2019 | ........ 1,296,727 0 0 0 0 0 0 [ 1,296,727 0 0 0 (V] 1,296,727
716200 00 1|Energy Fund XV. Wilmington.. . | Capital Distribution... .. 07/01/2016 | 07/15/2019 559,746 0 0 0 0 0 0 559,746 316,670 0 0 0 ..243,076
718100 00 1|Energy XVILP Wilmington.. . | Capital Distribution... .107/01/2016 |09/30/2019 230,985 0 0 0 0 0 0 230,985 114,582 0 0 0 .116,403
722100 00 5|Gamut Investment FUNA I LP.........ccoooveeererrerreinncrrinns Wilmington . | Capital Distribution 05/23/2016 |07/17/2019 6,608 0 0 0 0 0 0 6,608 6,608 0 0 0 0
719200 00 8| Great Hill Equity Partners V.. . | Wilmington.. . | Capital Distribution... ..|10/01/2016 | 08/09/2019 | ........ 1,800,000 0 0 0 0 0 0 .1,800,000 684,000 0 0 0. 1,116,000
719100 00 0| Greenbriar Equity Fund Ill.... .| Wilmington.. . | Capital Distribution... .107/01/2016 |09/01/2019 2,082,566 0 0 0 0 0 0f.....2,082,566 ... 1,412,803 0 0 (I IO 669,763
723600 00 3| Gridiron Energy LLC Wilmington . | Capital Distribution.............cc.oeevvsrernrerrenes 05/10/2017 | 07/25/2019 | ........... 184,167 0 0 0 0 0 (/N I 184,167 | ......... 184,167 0 0 0 0
715700 00 1| Littlejohn Fund IV. Wilmington.. . | Reverse Expense Allocation .| 06/092010. | 07/01/2019 | .......... (375,901) 0 0 0 0 0 0 [V (375,901) 0 0 (VN IO 375,901
719400 00 4/ Littlejohn Fund V Wilmington.. . | Capital Distribution .1 07/01/2015 | 07/02/2019 291,592 0 0 0 0 0 0 291,592 0 0 0 0 291,592
721200 00 4|Lovell Minnick Equity Ptnr IV Dover . | Capital DIStribUtioN............ccoverrererreriires 12/01/2015 | 07/02/2019 | ........ 9,748,965 0 0 0 0 0 0 [ 9,748,965 | ......... 872,789 0 0 0. 8,876,176
724100 00 3| Mithril Il LP. Dover. . | Capital Distribution... ..|09/08/2017 | 09/05/2019 4,586 0 0 0 0 0 0 4,586 4,586 0 0 0 0
724700 01 8|Monomoy Capital Partners Il L Dover . | Capital Distribution... ..|12/18/2017 | 09/18/2019 580,198 0 0 0 0 0 0 580,198 0 0 0 0 580,198
724400 00 7|NB PRIVATE EQUITY CREDIT OPP Dover . | Capital Distribution... .1 10/13/2017 | 09/01/2019 302,108 0 0 0 0 0 0 302,108 | ......... 178,534 0 0 0 | e 123,574
721900 00 9|NGP Natural Resources XI... . | Wilmington.. . | Capital Distributiol 03/10/2016 | 08/07/2019 92,410 0 0 0 0 0 0 92,410 60,213 0 0 0 32,197
724500 00 4 |New Mountain Investments V LP.. . | Wilmington.. . | Capital Distribution... .. [ 11/29/2017 {07/11/2019 24,950 0 0 0 0 0 0 24,950 24,950 0 0 0 0
719800 00 5| New Mountain Partners IV LP... .. | Wilmington.. . | Capital Distribution... .110/14/2016 |07/26/2019 | ........ 7,211,998 0 0 0 0 0 0. 7,211,998 | ...... 1,539,475 0 0 0. 5,672,523
723200 00 2|Newstone Capital Partners Il . | Wilmington.. . | Capital Distributiol 12/27/2016 | 07/10/2019 376,069 0 0 0 0 0 0 376,069 1,676 0 0 0 ..374,393
718200 00 9|Pamlico Capital Ill LP Wilmington.. . | Capital Distribution... ..|10/01/2016 | 09/10/2019 0 0 0 0 0 0 | 411177 | e 1,521,256 0 0 0. 2,589,922
718000 00 3|Pine Brook Capital Partners II.. .| Wilmington.. . | Capital Distribution... .. 07/01/2016 | 07/29/2019 0 0 0 0 0 0 ...133,791 65,795 0 0 0 ...67,996
723300 00 O|Summit Partners Growth Eq IX-A. . | Wilmington.. . | Capital Distribution... .| 04/14/2017 | 08/22/2019 . 0 0 0 0 0 0 1,873,336 | ......... 405,375 0 0 0 467,961

722200 00 3|Summitt Ptners Vent Cap Fd IV........ccoocvvvnervcnnierernenns Wilmington . | Capital Distribution 05/24/2016 | 08/21/2019 242,730 0 0 0 0 0 0 242,730 298,099 0 0 0

727800 00 0|The Energy & Mineral Grp Fd V. Dover . | Capital Distribution... ..|05/10/2019 | 07/29/2019 | ........ 2,151,477 0 0 0 0 0 0 [ 2,151,477 2,091,468 0 0 0

722300 00 1|Thoma Bravo Fund XII LP........c.cooevivummmriemneeeireniiinnns Wilmington . | Capital Distribution... .| 05/31/2016 | 07/22/2019 388,417 0 0 0 0 0 0 388,417 269,695 0 0 0

726800 00 0|Thoma Bravo Fund XIII LP. Dover . | Capital Distribution 02/14/2019 |09/25/2019 81 0 0 0 0 0 0 81 0 0 0 0
723100 00 4| Vista Credit Opp Fund Il LP. . | Wilmington.. . | Capital Distribution... ..|12/12/2016 | 08/06/2019 2,561,462 0 0 0 0 0 0 2,561,462 0 0 0 551,520
720310 00 2|Welsh Carson Anderson & Stowe XII LP.. . | Wilmington.. . . | Capital Distribution... ..|07/01/2016 | 08/21/2019 | ........... 195,270 0 0 0 0 0 0 [ v 195,270 0 0 0 | e 124,973
724300 00 9|WestMarine LLC Willmington...........ccceeeeer . | Capital DIStribUtION............ervevrrrereriirs 09/11/2017 |09/18/2019 625,402 0 0 0 0 0 0 625,402 0 0 0 625,402
726600 00 O|Butterfly Fund Il LP Grand Cayman... ...| CYM| Reverse Expense Allocation .. | 04/24/2019 |08/01/2019 0 0 0 0 0 0 0 0 (946,844) 0 0 (VN 946,844
726600 00 0|Butterfly Fund Il LP Grand Cayman... ...| CYM| Capital Distribution .| 11/16/2018 | 08/01/2019 | ........... 463,219 0 0 0 0 0 [V [ 463,219 463,219 0 0 0 0
723800 00 9| Carlyle Structured Credit George Town.. . | CYM| Capital Distribution... .1 09/22/2017 | 08/19/2019 2,996,404 0 0 0 0 0 0 2,996,404 | ...... 2,411,522 0 0 0 584,882
723800 00 9|Carlyle Structured Credit George Town.. CYM| Expense Allocation.. 09/22/2017 {09/30/2019 (80,076) 0 0 0 0 0 0 0 80,076 0 0 0 ..(80,076)
726900 00 0| Vista Equity Partners Fund VIl........ccccoovevvvivnvienerinenns Grand Cayman... ..| CYM| Capital Distribution... ..|01/24/2019 | 08/01/2019 277,491 0 0 0 0 0 0 277491 | ... 277,491 0 0 0 0
722700 00 2| Penfund Capital Fund VV Toronto. ON.. | Capital Distribution...........ccoccseresriinieanes 08/19/2016 | 07/26/2019 239,039 0 0 0 0 0 7,412 246,451 7,412 (7,412 0 (7,412) 239,039
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 49,478,725 0 0 0 0 0 7412 | ... 49,779,338 | ....19,350,687 (7,412) 0 (7,412) | ....30,428,651
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725300 00 8| CrossHarbor Inst Partn 2018.... Wilmington.. .. | DE.. | Capital Contribution. . | 02/08/2019 |09/01/2019 312,782 0 0 0 0 0 0 0 171,978 0 0 0 (171,978)

720100 00 7|CrossHarbor Inst Ptners 2014.. . | Wilmington.. .. | DE.. | Income Allocation 02/09/2015 | 09/30/2019 | ........... 475512 0 0 0 0 0 0 0 (475,512) 0 0 0 .475512

721300 00 2|Crow Holdings Realty Ptr VII.... Wilmington.. . | DE.. | Capital Distribution... ..|01/14/2016 | 09/01/2019 818,658 0 0 0 0 0 0 818,658 420,131 0 0 0 398,527

721000 00 8| Waterton Residential Property Venture Xl........cc.cccvweeee Wilmington.........ccceeeerieenas DE.. | Capital Distribution...........ccccoesrerensereecrnnes 10/21/2015 | 07/31/2019 1,511,911 0 0 0 0 0 0 [cee 1,511,911 | e 812,722 0 0 0 699,189
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .3,118,863 0 0 0 0 0 0 2,330,569 929,319 0 0 0 ... 1,401,250
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

720000 00 9|PNC Real Estate Tax Credit Cap Instit FU...........cocrneees IWilmington ........................ | DE.. I Capital Distribution...........cccoecveernerrieensiineens 12/15/2014 |08/27/2019 2,262 0 0 0 0 0 0 2,262 0 0 0 0 2,262
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,262 0 0 0 0 0 0 2,262 0 0 0 0 2,262
Any Other Class of Asset - Unaffiliated

726700 00 0|Advantage Capital Solar Ptr ll........c.oovvevevermevinerinirinens Wilmington.. . | Capital Distribution... .. 10/29/2018 | 07/15/2019 68,786 0 0 0 0 0 0 68,786 68,786 0 0 0 0

717700 00 9|GLC Solar Gen Il LLC Waterbury... . | Capital Distribution... .101/07/2013 | 07/09/2019 2,223 0 0 0 0 0 0 2,223 2,223 0 0 0 0
4299999. Total - Any Other Class of Asset - Unaffiliated 71,009 0 0 0 0 0 0 71,009 | oo 71,009 0 0 0 0
4499999, SUDOtAl = UNGFALEA. ..1.v..crrererresssereesssres s eses s8££ €144ttt | e 53,000,579 0 0 0 0 0 7412 52,242,097 | ....20,080,214 (7,412) 0 (7,412)] ....32,161,883
4699999. Total 53,000,579 0 0 0 0 0 7412 52,242,097 | ....20,080,214 (7,412) 0 (7,412)] ....32,161,883
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Bonds - U.S. Government
38376U JU 4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2017 09/01/2019......... Interest Capitalization 25,428 25,428 01
38379P  S7 3 | GOVERNMENT NATIONAL MORTGAGE SERIES 2015 09/25/2019......... Wells Fargo Funds. 7,070,287 ...7,001,097
38380M  3Y 5 | Government National Mortgage A SERIES 20. 07/12/2019......... Nomura Securities 11,963,790 .12,373,668 .
38380N  JF 7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2019 09/25/2019......... Citigroup Global 6,055,835 6,073,390 14677 [
38380U 2K 8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2018 08/01/2019. Morgan Stanley DWD 4,733,399 ...4,593,269 1,786 |1
38380U 2K 8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2018 09/01/2019......... Interest Capitalization 13,397 13,397 0 [1
38380U E4 1 |GOVERNMENT NATIONAL MORTGAGE SERIES 2018 07/30/2019......... Wells Fargo Funds 2,710,772 2,642,239 257 |1
38380U E4 1 |GOVERNMENT NATIONAL MORTGAGE SERIES 2018 09/01/2019. Interest Capitalization 7,707 7,707 0 (1
38380Y  BZ 7 | Government National Mortgage SERIES 2018 09/01/2019......... Interest Capitalization 147,210 147,210 01
0599999. Total - Bonds - U.S. Government 32,727,825 32,877,405 50,687 XXX
Bonds - All Other Government
000000 00 0 |ABUDHABIGOVTINTL 2.500% 09/30/29 D 09/23/2019......... Blackrock EM Sovereign Fund 3,929,895 3,950,000 0 |1FE
000000 00 0 |CODELCOINC 3.700% 01/30/50 D 09/23/2019......... Blackrock EM Sovereign Fund 1,596,576 0 |1FE
836205 BB 9 |REPUBLIC OF SOUTH AFRICA 5.750% 09/30/ D 09/23/2019......... Blackrock EM Sovereign Fund 1,970,000 0 |3FE
1099999. Total - Bonds - All Other Government. TA496,471 | oo, 7,520,000 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
3136A1  SB 2 |Federal Natl Mtg Assn REMIC Ser 2011-9, 09/01/2019......... Interest Capitalization 380,621 380,621 011
3136A8 SM 3 | Federal Natl Mtg Assn SERIES 2012102 CLA 08/22/2019......... Morgan Stanley DWD 3,026,190 2,960,052 6,413 |1
3136A8 SM 3 |Federal Natl Mtg Assn SERIES 2012102 CLA 09/01/2019......... Interest Capitalization 7,400 7,400 011
3136AJ RR 9 |Federal Natl Mtg Assn REMIC Ser 2014-14 09/01/2019......... Interest Capitalization 83,464 83,464 0 (1
3136AV  ZS 1 |FANNIE MAE SERIES 201716 CLASS JZ 3.00 09/01/2019......... Interest Capitalization 40,316 40,316 0 (1
3136B0  ZB 5 |Federal Natl Mtg Assn 2018-2 JZ 3.500% 09/01/2019. Interest Capitalization 100,976 100,976 0|1
3136B5 QC 2 |Fannie mae SERIES 201945 CLASS KL 3.00. 09/16/2019......... Mitsubishi 2,750,009 2,766,000 4,149 |1
3136B5 QG 3 |Fannie mae SERIES 201945 CLASS ZA 3.50 07/19/2019......... Stephens Inc. 4,897,976 13,892 [
3136B5 YJ 8 |Fannie mae SERIES 201939 CLASS PZ 3.00 09/05/2019. Goldman Sachs & Company 4,679,701 3,492 (1
3137F5  2Z 1 |FREDDIE MAC SERIES 4791 CLASS Z 4.000% 09/01/2019......... Interest Capitalization 45,753 01
3137FH CC 5 |FREDDIE MAC SERIES 4824 CLASS ZM 4.000 09/01/2019......... Interest Capitalization 96,800 96,800 0 [1
3137FH  HP 1 |FREDDIE MAC SERIES 4821 CLASS ZM 3.500, 09/01/2019. Interest Capitalization 90,349 90,349 011
3137FH  UC 5 | FREDDIE MAC SERIES 4830 CLASS DZ 4.500 09/01/2019......... Interest Capitalization 148,045 148,045 0 (1
3137FJ  AX 7 |FREDDIE MAC SERIES 4832 CLASS DZ 4.500 09/01/2019......... Interest Capitalization 93,433 93,433 011
3137FK  2F 2 | FREDDIE MAC SERIES 4845 CLASS ZE 4.500 09/01/2019......... Interest Capitalization 169,197 169,197 0 [1
3137FK 7K 6 | FREDDIE MAC SERIES 4849 CLASS ZJ 4.500 09/01/2019......... Interest Capitalization 168,427 168,427 01
3137FK D2 9 |FREDDIE MAC SERIES 4852 CLASS ZM 4.000, 07/11/2019......... Citigroup Global 16,248,948 | cooovveveeeeeeeee s 15,404,698 25,675 |1
3137FK D2 9 | FREDDIE MAC SERIES 4852 CLASS ZM 4.000 09/01/2019......... Interest Capitalization 102,869 102,869 0 (1
3137FK  SD 9 | FREDDIE MAC SERIES 4857 CLASS ZB 4.500 09/01/2019......... Interest Capitalization 150,133 150,133 0|1
3137FN  R6 9 |FREDDIE MAC SERIES 4916 CLASS UZ 3.000 09/06/2019......... BNP Paribas 9,479,609 9,552,747 7,961 |1
3138LN 4G 3 | Fannie Mae AN9822 3.980% 07/01/38 06/28/2019......... Citigroup Global (8,256) (7,589) 1,379 |1
35563C  AJ 7 |Freddie Mac Military Housing SERIES 2015 07/26/2019......... Brean Capital 6,364,044 5,821,881 18,358 [ 1.
35563P  CB 3 |Freddie Mac - SCRT 17-3 3.000% 07/25/5 09/01/2019......... Interest Capitalization 128,104 128,104 01
35563P KK 4 | Freddie Mac - SCRT SERIES 20192 CLASS MZ. 09/01/2019......... Interest Capitalization 97,095 97,095 0 [1
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 49,341,203 [ .o 47,984,421 81,319 XXX
Bonds - Industrial and Miscellaneous
00914A  AE 2 |AIR LEASE CORP 3.250% 10/01/29 09/19/2019......... Credit Suisse 2,937,270 3,000,000 1,896 | 2FE
02209S AN 3 |Altria Group Inc 2.850% 08/09/22 08/02/2019......... ATHENE 2,024,340 2,000,000 28,025 | 2FE
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03522A  AJ 9 | ANHEUSER-BUSCH CO/INBEV 4.900% 02/01/4 07/30/2019......... Susquehanna Intl 2,251,640 2,000,000 0 | 2FE

036752 AJ 2 |AnthemInc 2.375% 01/15/25 09/04/2019......... ATHENE 1,998,240 2,000,000 0 | 2FE

036752  AK 9 |Anthem Inc 3.700% 09/15/49 09/09/2019......... Various 7,923,400 8,000,000 617 |2FE

049560  AS 4 |Atmos Energy 3.375% 09/15/49 09/25/2019......... JP Morgan 6,994,820 7,000,000 0 |1FE

05526D BB 0 | BAT CAPITAL CORP 3.557% 08/15/27 08/14/2019......... Various 5,035,160 5,000,000 48,810 |2FE...

071813  BP 3 |Baxter International Inc 3.500% 08/15/. 07/05/2019. BNP Paribas 2,790,270 3,000,000 42,000 | 1FE...

09256B AL 1 | BLACKSTONE HOLDINGS FINA 2.500% 01/10/ 09/03/2019......... ATHENE 493,670 500,000 0 |1FE

100743 AL 7 |BOSTON GAS COMPANY 3.001% 08/01/29 07/24/2019......... Morgan Stanley DWD 1,000,000 | ..oovveeririeerereereeeeniine 1,000,000 0 |1FE

11043X  AA 1 |BRITISHAIR 19-1 AAPTT 3.300% 12/15/3 09/13/2019. Various 5,091,080 5,000,000 550 | 1FE

124857 AN 3 |CBS CORP 4.600% 01/15/45. 09/05/2019......... Various 6,120,130 5,500,000 32,200 | 2FE

125509 BW 8 |Cigna Corp 3.875% 10/15/47 07/30/2019......... JP Morgan 1,866,420 2,000,000 22,819 | 2FE

125523  AH 3 |Cigna Corp 4.375% 10/15/28 08/28/2019......... Tax Free Exchange 1,979,834 2,000,000 0 | 2FE

125523  AK 6 |Cigna Corp 4.900% 12/15/48 08/28/2019......... Tax Free Exchange 4,002,689 | ..oooorrernreeeeeieerinnenns 4,000,000 0 | 2FE

126408 HP 1 |CSXCorp 4.500% 03/15/49 09/09/2019......... Citigroup Global 3,515,970 3,000,000 72,375 | 2FE....vverceriireirenns
126650 DG 2 | CVS Health Corp 3.250% 08/15/29 08/08/2019......... Barclays Capital 2,972,910 3,000,000 0 | 2FE

14314D  AA 1 |CARLYLE FINANCE SUBLLC 3.500% 09/19/2 09/05/2019......... ATHENE 998,410 1,000,000 0 | 2FE

171798  AE 1 |CIMAREX ENERGY CO 4.375% 03/15/29 09/25/2019......... Various 8,374,180 8,000,000 90,052 | 2FE......coormevrrierrnnns
172967 KR 1 | Citigroup Inc 4.750% 05/18/46. 08/19/2019......... Susquehanna Intl 662,909 555,000 6,810 | 2FE

172967 MD 0 | Citigroup Inc 4.650% 07/23/48 09/05/2019......... JP Morgan 3,726,360 3,000,000 17,825 [1FE ..o
172967 ME 8 | Citigroup Inc 3.980% 03/20/30. 07/30/2019......... Various 5,874,130 5,500,000 77,444 | 1FE .
18055# BG 6 | Clarion Lion Properties Fund 3.670% 07 07/15/2019......... Direct-Private Placement. 11,000,000 | ooovvvererreriereereeiesis 11,000,000 0 [1FE

18055# BH 4 | Clarion Lion Properties Fund 3.750% 07 07/15/2019......... Direct-Private Placement. 8,000,000 8,000,000 0 |1FE

202795 JP 6 | Commonwealth Edison Co 4.000% 03/01/49 09/06/2019. MarketAxess 3,522,660 3,000,000 3,000 |1FE

20605P  AK 7 | CONCHO RESOURCES INC 4.300% 08/15/28 08/14/2019......... Stifel, Nicolaus and Co. 3,212,070 3,000,000 358 | 2FE

20605P AL 5 | CONCHO RESOURCES INC 4.850% 08/15/48, 07/05/2019......... UBS 3,847,444 3,432,000 66,581 | 2FE.........ccomevrvirerrenns
219350  BF 1 |Corning Inc 4.375% 11/15/57 08/19/2019. MarketAxess 2,082,960 2,000,000 23,333 | 2FE

224044  CK 1 | Cox Communications Inc 4.600% 08/15/47 09/05/2019......... Wells Fargo Funds 3,331,230 3,000,000 9,200 | 2FE

23338V AJ 5 |DTEELECTRIC CO 3.950% 03/01/49. 07/05/2019......... MarketAxess 3,277,710 3,000,000 47,400 | 1FE...

237194  AM 7 |Darden Restaurants Inc 4.550% 02/15/48 09/16/2019. Various 4,676,433 ...4,535,000

260543 CG 6 |Dow Chem Co 4.375% 11/15/42 07/31/2019......... Goldman Sachs & Company. 3,529,575 3,500,000

26078)  AF 7 |DowDuPontInc 5.419% 11/15/48 09/10/2019......... Jefferies & Co 3,770,160 3,000,000

277432 AL 4 |Eastman Chemical 4.800% 09/01/42 09/13/2019......... Wells Fargo Fund: 1497412 | i 1,400,000

277432 AP 5 |Eastman Chemical 4.650% 10/15/44, 09/13/2019......... Various 5,864,095 5,565,000

292480  AJ 9 |ENABLE MIDSTREAM PARTNER 5.000% 05/15/ 08/29/2019......... ATHENE 497,225 500,000

292480 AM 2 |ENABLE MIDSTREAM PARTNER 4.150% 09/15/ 09/04/2019......... JP Morgan 3,992,840 4,000,000

29379V BA 0 | Enterprise Products Oper 4.850% 03/15/. 09/25/2019......... Various 6,163,326 5,337,000 8,179 | 2FE

29379V BW 2 |Enterprise Products Oper 4.200% 01/31/ 08/19/2019......... Citigroup Global 2,137,340 2,000,000 10,267 [2FE. ..o
29977A  B# 1 |Evercore Partners Inc SERIES F 4.440% 08/01/2019......... Direct-Private Placement 5,000,000 5,000,000 0 | 2FE

29977TA B@ 3 |Evercore Partners Inc SERIES E  4.340% 08/01/2019......... Direct-Private Placement. 2,000,000 2,000,000 0 |2FE

31428X  BS 4 |FedEx Corp 4.950% 10/17/48 08/19/2019......... Citigroup Global 2,306,080 2,000,000 34,100 | 2FE....ocoverrerrirreerenns
336158  AK 6 |First Republic Bank 2.500% 06/06/22 08/12/2019......... ATHENE 1,008,410 | oovoreverericrinerierieiens 1,000,000 4,722 | 1FE

341081  FX 0 |Florida Pwr & Lt Co 3.150% 10/01/49 09/10/2019......... Credit Suisse. 2,980,890 3,000,000 0 |1FE

34959)  AH 1 |Fortive Corp 4.300% 06/15/46. 09/17/2019. Various 5,064,432 4,800,000

34964C AE 6 | FORTUNE BRANDS HOME & SE  3.250% 09/15/. 09/09/2019......... Bank of America 6,988,100 7,000,000 0 | 2FE
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35137L  AE 5 |FOXCORP 5.576% 01/25/49 09/09/2019......... Various 10,025,790 8,000,000 113,224
377372 AE 7 | Glaxosmithkline Cap Inc 6.375% 05/15/3 07/11/2019......... Barclays Capital 4,153,020 3,000,000 31,875
404119  BX 6 |HCAInc 4.125% 06/15/29 09/13/2019......... Various 5,186,780 5,000,000 43,427
406216  BK 6 |Halliburton Co 5.000% 11/15/45. 09/13/2019......... Various 12,613,085 | .o 11,500,000 | .oovverrvireiieireeissisrinninne 158,125
43148%#  AA 7 |HILL TOP ENERGY 5.830% 12/31/29 07/01/2019......... Direct-Private Placement. 1,870,000 | .ovorverrrrecrreerereeeeerienes 1,870,000 0
44106M  AZ 5 |HOSPITALITY PROP TRUST 4.350% 10/01/24 09/10/2019. ATHENE 998,820 1,000,000 0
444859 BL 5 |[HUMANAINC 3.950% 08/15/49, 09/09/2019......... Various 12,128,960 | ..ovvvervreirerirerierieeens 12,000,000 | .ooveomreeenrirererererienieeies 15,581
460690 BQ 2 |Interpublic Group Co 5.400% 10/01/48 09/05/2019......... MarketAxess 3,578,640 3,000,000 71,100
482480  AH 3 |KLA-Tencor Corp 5.000% 03/15/49 07/18/2019. Stifel, Nicolaus and Co 2,242,020 2,000,000 33,889
485134  BR 0 |Kansas City Power & Light 4.200% 03/15 07/18/2019......... Credit Suisse 3,321,240 3,000,000 44,450 | 1FE .
487836  BQ 0 |Kellogg Company 4.500% 04/01/46 07/30/2019......... Citigroup Global 2,068,820 2,000,000 30,000 | 2FE......ccoovveviiirenieens
49271V AD 2 |KEURIG DR PEPPER INC 5.085% 05/25/48 07/31/2019......... Credit Suisse 3,959,620 3,500,000 33,123 | 2FE
50540R  AS 1 |Laboratory Corp of Am Holdings 4.700% 09/06/2019......... Citigroup Global 8,505,038 7,700,000 20,928 | 2FE
512807 AT 5 |LAM Research Corp 4.875% 03/15/49. 09/17/2019......... Keybanc Capital Markets 3,569,610 3,000,000 1,625 | 2FE
532457 BU 1 |Lilly (Eli) & Co 4.150% 03/15/59. 08/02/2019......... Various 6,613,410 6,000,000 111,704 | 1FE...ooiivireirinns
559080 AP 1 | MAGELLAN MIDSTREAM PARTN 3.950% 03/01/ 08/08/2019......... Various 5,005,680 5,000,000 0 |2FE
56081*  AB 0 |MLB FACILITY Dodgers Tranche 1 3.640% 07/10/2019......... Direct-Private Placement. 1,400,000 ...1,400,000 0 |1PL
56081*  AC 8 |MLB FACILITY Rangers Tranche 3 3.610% 07/10/2019......... Direct-Private Placement. 4,000,000 ...4,000,000 0 |1PL
565849  AE 6 |Marathon Oil Corp 6.600% 10/01/37. 09/13/2019......... Bank of America 5,479,254 4,452,000 | oo 135489 | 2FE.......ccoovvvirvrrinnn
565849  AM 8 |Marathon Oil Corp 5.200% 06/01/45 08/19/2019......... Citigroup Global 2,231,660 2,000,000 23,111 | 2FE
570535 AV 6 |Markel Corp 4.150% 09/17/50. 09/12/2019......... Wells Fargo Funds. 9,977,500 10,000,000 0 |2FE
581557 BC 8 |McKesson Corp 4.883% 03/15/44 07/30/2019......... Robert W. Baird & Co 2,156,300 2,000,000 36,894 | 2FE
59833C AC 6 |MIDWEST CONNECTOR CAPIT 4.625% 04/01/2 07/18/2019. TD Securities 4,036,129 3,773,000 63,499 | 2FE
61746B  EG 7 |Morgan Stanley 4.375% 01/22/47. 09/11/2019......... Credit Suisse 3,502,800 3,000,000 18,594 |1FE...
651639  AX 4 |Newmont Mining Corporation 2.800% 10/0. 09/05/2019......... ATHENE 991,760 1,000,000 0 | 2FE
665772  CR 8 |Northern Sts Pwr Co MN  2.900% 03/01/50 09/03/2019. Wells Fargo Funds 4,903,550 5,000,000 0 |1FE
668074  G# 8 |Northwestern Corp 3.980% 09/17/49 09/17/2019......... Direct-Private Placement. 10,000,000 | ..oovveerrenrererereriierieeeens 10,000,000 0 |1FE
674599 CW 3 |Occidental Pete Corp 2.900% 08/15/24 08/06/2019......... ATHENE 998,700 1,000,000 0 | 2FE
674599  CY 9 |Occidental Pete Corp 4.400% 08/15/49 08/08/2019. Citigroup Global 3,990,940 4,000,000 978 | 2FE
674599  DF 9 |Occidental Pete Corp 6.450% 09/15/36 09/18/2019......... Tax Free Exchange 999,082 1,000,000 0 | 2FE
68233) BQ 6 | Oncore Electric 3.100% 09/15/49, 09/09/2019......... JP Morgan 2,984,880 3,000,000 0 |1FE
682680 AZ 6 |OneokInc 4.450% 09/01/49 08/12/2019......... JP Morgan 2,985,150 3,000,000 0 | 2FE
69352P  AM 5 | PPL CAPITAL FUNDING INC 4.000% 09/15/4 08/19/2019......... Barclays Capital 2,623,550 2,500,000 43,333 | 2FE ..o
69353R  FP 8 | PNC BANKNA 2.232% 07/22/22 07/18/2019......... ATHENE 2,000,000 2,000,000 0 [1FE
709599 BH 6 | PENSKE TRUCK LEASING/PTL 3.350% 11/01/ 09/10/2019......... Wells Fargo Funds 4,977,700 5,000,000 0 | 2FE
714046  AG 4 |Perkinelmer Inc 3.300% 09/15/29 09/10/2019......... JP Morgan 4,983,500 5,000,000 0 | 2FE
717081 EV 1 |Pfizer Inc 4.000% 03/15/49 07/11/2019......... Bank of America 3,245,610 3,000,000 41,333 | 1FE...
718546 AL 8 |PHILLIPS 66 4.875% 11/15/44 07/18/2019......... Wells Fargo Funds 5,041,218 4,550,000 | covoveoreeeeieeeee e 41,282 | 1FE...
718549  AH 1 |PHILLIPS 66 PARTNERS LP 3.150% 12/15/2 09/04/2019......... Various 5,008,490 5,000,000 0 | 2FE
72650R  BM 3 |Plains All Amer Pipeline 3.550% 12/15/ 09/09/2019......... Citigroup Global 4,990,050 5,000,000 0 |3FE
740189 AP 0 |Precision Castparts 4.375% 06/15/45 08/08/2019......... Citigroup Global 6,397,519 5,477,000 37,940 | 1FE...coivvirerrnns
74456Q  CA 2 |Public Services Electric & Gas 3.200% 08/08/2019......... Mitsubishi 4,963,750 5,000,000 0 |1FE
74834L  AY 6 |Quest Diagnostics Inc 4.700% 03/30/45 09/16/2019. Various 7,510,524 7,005,000 .141,031
749685 AW 3 |RPMInc 4.250% 01/15/48 07/30/2019......... Pierpont 1,204,185 ...1,283,000 2,423 | 2FE
7591EP  AM 2 |REGIONS FINANCIAL CORP 2.750% 08/14/22 08/12/2019......... ATHENE 672,820 665,000 0 | 2FE
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761152 A@ 6 |ResMed Inc Series B 3.450% 07/10/29 07/10/2019......... Direct-Private Placement. 8,000,000 8,000,000 0 |1FE

78430E  AG 0 | SG Commercial Mortgage Securi SERIES 201 09/27/2019......... Societe Generale. 5,149,580 5,000,000 6,461 | 1FE

80282K AP 1 | SANTANDER HOLDINGS USA 4.400% 07/13/27 07/05/2019......... Janney Montgomery. 2,102,480 2,000,000 43,022 | 2FE. ..o
824348  AX 4 | Sherwin Williams Co 4.500% 06/01/47 08/19/2019......... Wells Fargo Funds 2,817,925 2,500,000 25,000 | 2FE

824348  BK 1 |Sherwin Williams Co 3.800% 08/15/49 08/12/2019......... Citigroup Global 2,991,510 3,000,000 0 | 2FE

832696 AP 3 |JM Smucker Company 4.375% 03/15/45 09/13/2019. Pierpont 3,142,380 3,000,000 729 | 2FE

835495 AJ 1 |SONOCO PRODUCTS CO 5.750% 11/01/40. 09/11/2019......... Various 2,484,390 2,000,000 42,167 | 2FE....iiiieiieie
87289B  AJ 3 | TCP DLF VIII 2018 CLO LLS Combo Note 3 09/23/2019......... Direct-Private Placement. TAT5410 | oo 1,475,410 0 | 2FE

875127 BG 6 | TampaElec Co 3.625% 06/15/50 07/22/2019. Mitsubishi 2,963,220 3,000,000 0 |1FE

88579Y AW 1 |3MCo 3.125% 09/19/46 08/08/2019......... Morgan Stanley DWD 4,724,550 5,000,000 62,066 | 1FE

88579Y BK 6 [3MCo 3.250% 08/26/49 09/05/2019......... Various 7,398,870 | .ooverrierreereriesrisniis 7,500,000 3,521 | 1FE

902494  BH 5 |Tyson Foods Inc 5.100% 09/28/48, 09/26/2019......... Various 9,523,090 8,000,000 85,567 | 2FE

90932  AA 0 |UNITED AIR 2019-2 AAPTT 2.700% 05/01/. 09/03/2019......... Credit Suisse 4,000,000 | ..o 4,000,000 0 |1FE

911312 BS 4 |United Parcel Service 3.400% 09/01/49 08/13/2019......... Barclays Capital 2,977,050 3,000,000 0 |1FE

91913Y AT 7 |Valero Energy Corp 4.900% 03/15/45. 09/13/2019......... Barclays Capital 3,299,310 3,000,000 817 | 2FE

928668 AU 6 | VOLKSWAGEN GROUP AMERICA 4.750% 11/13/ 09/19/2019......... Societe Generale 3,326,940 3,000,000 51,458 | 2FE.....ooooiivivircn
929160 AV 1 |Vulcan Materials Co 4.500% 06/15/47 09/13/2019......... Various 2,864,930 2,705,000 24,608 | 2FE

92940P  AD 6 |WRKCO INC 4.900% 03/15/29. 08/14/2019......... Barclays Capital 3,382,320 3,000,000 61,658 | 2FE

931427 AC 2 | WALGREENS BOOTS ALLIANCE 4.800% 11/18/. 09/17/2019......... US Bancorp Piper Jaffrey 3,089,550 3,000,000 48,400 | 2FE.....ooooiecreerrc
955278  C# 1 |WestPenn Pwr Co 4.220% 08/15/59 08/15/2019......... Direct-Private Placement. 12,000,000 | coovvecreerinirerirerineirereenes 12,000,000 0 [1FE

960413 AU 6 | WESTLAKE CHEMICAL CORP 4.375% 11/15/47 09/09/2019......... Morgan Stanley DWD 2,945,460 3,000,000 42,292 | 2FE....ciiiiie
963320 AV 8 | Whirlpool Corp 4.500% 06/01/46 07/30/2019......... Citigroup Global 990,100 1,000,000 7,500 |2FE

98478 AW 7 |Yankee Gas Svcs Co 3.300% 10/01/49 09/26/2019. Direct-Private Placement. 8,000,000 8,000,000 0 |1FE

00386S  AB 8 | TAQA ABU DHABI NATL ENER 6.500% 10/27/. D 07/23/2019......... ATHENE 2,637,338 1,970,000 | ovvovverrierireereneresiseniienens 31,301 | 1FE..ciiirerins
03330H AA 5 | Anchorage Credit Funding Ltd. SERIES 201 D 09/27/2019......... GreensLedge Capital Markets. 20,000,000 20,000,000 0 [1FE

03835V AH 9 |APTIVPLC 5.400% 03/15/49 D 09/19/2019. Bank of America 3,420,540 3,000,000 54,900

05578A AN 8 |BPCE SA 2.700% 10/01/29. D 09/24/2019......... Citigroup Global 9,929,700 10,000,000 0 |1FE

06738E  AJ 4 |BARCLAYSPLC 5.250% 08/17/45 D 09/09/2019......... Citigroup Global 5,649,820 5,000,000 11,667

111021 AL 5 |British Telecom PLC 5.125% 12/04/28 D 09/19/2019. Credit Suisse. 3,417,660 3,000,000 46,552

14311D  BG 0 |Carlyle Global Market Strateg SERIES 201 D 07/12/2019......... Morgan Stanley DWD 20,000,000 20,000,000 0 |1FE

14311D  BJ 4 |Carlyle Global Market Strateg SERIES 201 D 07/12/2019......... Morgan Stanley DWD 7,000,000 | ..o 7,000,000 0 |1FE

202712 BK 0 | COMMONWEALTH BANK AUST 3.610% 09/12/34 D 09/16/2019......... HSBC Securities. 2,963,280 3,000,000 1,805 | 2FE

202712 BL 8 | COMMONWEALTH BANK AUST 3.743% 09/12/39 D 09/05/2019......... Goldman Sachs & Company 3,000,000 3,000,000 0 | 2FE

225401  AM 0 |CREDIT SUISSE GROUP AG 2.593% 09/11/25 D. 09/04/2019......... ATHENE 1,000,000 | oo 1,000,000 0 |2FE

23636A AS 0 | DANSKE BANK A/S 5.000% 01/12/22 D 09/04/2019......... ATHENE 2,112,760 2,000,000 15,000 [2FE.......coovverrririns
55819D  AE 6 | Madison Park Funding Ltd SERIES 201831A D 08/08/2019......... Barclays Capital 2,409,345 2,430,000 5,075 | 1FE

55819T  AQ 4 | Madison Park Funding Ltd SERIES 201620A D 07/25/2019......... Morgan Stanley DWD 4,921,000 5,000,000 0 |1FE

632525 AS 0 |NATIONAL AUSTRALIA BANK 3.933% 08/02/3 D. 07/29/2019......... ATHENE 2,000,000 2,000,000 0 |2FE

66860M  AC 5 |Northwoods Capital Ltd SERIES 201918A Cl D 07/09/2019......... Barclays Capital 7,977,600 8,000,000 60,342 | 1FE

822582  BF 8 |SHELL INTERNATIONAL FIN 4.375% 05/11/4 D 09/11/2019......... Janney Montgomery 3,598,350 3,000,000 44,479 | 1FE e
83609G  AY 1 |Sound Point CLO LTD SERIES 20152A CLASS D 07/16/2019......... Citigroup Global 10,000,000 | ..ovveervenrererirerierieeeens 10,000,000 0 |1FE

853254  BP 4 | STANDARD CHARTERED PLC 4.305% 05/21/30 D 07/24/2019......... BNP Paribas. 3,135,330 3,000,000 23,319 | 1FE

92328X AV 1 |Venture CDO Ltd SERIES 201315A CLASS (CM D. 07/03/2019. Credit Suisse 10,750,000 110,750,000 0 |1FE

92328X  AX 7 |Venture CDO Ltd SERIES 201315A CLASS (CM D. 07/03/2019......... Credit Suisse 13,750,000 13,750,000 0 |1FE
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Statement as of September 30,2019 of the  Lif€ INsurance Company of the Southwest

SCHEDULE D - PART 3

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

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)
92857W  BS 8 | Vodafone Group PLC 4.875% 06/19/49 D 08/19/2019......... Credit Suisse 1,134,880 | oo 1,000,000 8,396 |2FE
961214  EF 6 | Westpac Bkg Corp 4.110% 07/24/34 D 08/14/2019......... Bank of America 3,124,290 3,000,000 7,535 | 2FE
961214 EG 4 |Westpac Bkg Corp 4.421% 07/24/39 D 07/16/2019......... JP Morgan 1,000,000 ...1,000,000 0 |2FE
98625N  AE 8 | York CLO Ltd SERIES 20191A CLASSB 4.3 D 07/16/2019......... Goldman Sachs & Company 21,000,000 .21,000,000 0 |1FE
D2736# AT 6 |FRITZ DRAXLMAIER SERIES R 4.680% 07/25. D 07/25/2019......... Direct-Private Placement. 5,000,000 5,000,000 0 | 2FE
D2736# AU 3 | FRITZ DRAXLMAIER SERIES S 4.870% 07/25 D 07/25/2019......... Direct-Private Placement. 6,000,000 6,000,000 0 | 2PL
3899999. Total - Bonds - Industrial and Miscellaneous 651,060,336 [ ..oooorirerieieeenan 624,879,410 3,070,699 XXX
Bonds - Bank Loans
61033%  AA 7 | MONROE Capital Private Feeder Senior Sec. 07/25/2019......... Direct-Private Placement. 4,500,000 ...4,500,000 0 [1PL
61033% AB 5 | MONROE Capital Private Feeder Junior Sec 07/25/2019......... Direct-Private Placement. 500,000 500,000 0 |1FE
61033  AA 1 | MONROE Capital Private Feeder Senior Sec 07/25/2019......... Direct-Private Placement. 4,500,000 | cooooverrerieiereeeeeeies 4,500,000 0 [1PL
61033  AB 9 | MONROE Capital Private Feeder Junior Sec 07/25/2019......... Direct-Private Placement. 500,000 500,000 0 [1FE
61033@ AA 9 | MONROE Capital Private Feeder Senior Sec. 07/25/2019......... Direct-Private Placement. 4,500,000 | .o 4,500,000 0 [1PL
61033@ AB 7 | MONROE Capital Private Feeder Junior Sec 07/25/2019......... Direct-Private Placement. 500,000 500,000 0 [1FE
61034  AA 0 | MONROE Capital Private Feeder Senior Sec 07/25/2019......... Direct-Private Placement. 4,500,000 | cooovvorierreereeeee s 4,500,000 0 [1PL
61034*  AB 8 | MONROE Capital Private Feeder Junior Sec 07/25/2019......... Direct-Private Placement. 500,000 500,000 0 [1FE
8299999. Total - Bonds - Bank Loans. 20,000,000 20,000,000 0 XXX
8399997. Total - Bonds - Part 3 760,625,835 | ... 733,261,236 3,202,705 XXX
8399999. Total - Bonds 760,625,835 | ...ooveiieiniiiieniieniisniis 733,261,236 3,202,705 XXX
Common Stocks - Industrial and Miscellaneous
313388 11 2 |FHLB- Dallas Class B 09/26/2019......... Direct 18,907.000 | ..ovvvvervriirriierireiieiis 1,890,700 XXX 0|A
428337 10 9 |Hi-Crush Inc 06/26/2019......... Direct-Private Placement. 28,594.000 79,005 XXX 0L
96758W 10 1 | WideOpenWest Inc. 08/06/2019......... Direct-Private Placement. 90,535.000 598,165 XXX 0 L
9099999. Total - Common Stocks - Industrial and Miscellaneous. 2,567,870 XXX 0 XXX
9799997. Total - Common Stocks - Part 3, 2,567,870 XXX 0 XXX
9799999. Total - Common Stocks: 2,567,870 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 2,567,870 XXX 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks 763,193,705 XXX 3,202,705 XXX

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:
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Statement as of September 30,2019 of the  Lif€ INsurance 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
11 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)
Bonds - U.S. Government
3620AS W5 4 |Government National Mortgage A 738768. | .. | 09/01/2019. | Paydown 63,196 63,196 66,307 66,066 0 (2,869) 0 (2,869) 0 63,196 0 0 (IR I 1,671 | 09/15/2041.
36225A PD 6 | Government Natl Mtg Assn Pool 780420 7| .. | 09/01/2019. | Paydown. 440 440 452 447 0 (7) 0 (7) 0 440 0 0 0 22 | 08/15/2026. | 1.
36225A UH 1 | Government Natl Mtg Assn Pool 780584 7 .. | 09/01/2019. | Paydown 1,472 1,472 1,486 1,478 0 (6) 0 (6) 0 1,472 0 0 0 67 | 06/15/2027. | 1....covvevrennne
36230K L4 1 |Government National Mortgage A 751247. | .. | 09/01/2019. | Paydown, 221,573 221,573 231,682 230,848 (V10 I (9,276) 0 (9,276) 0 221,573 0 0 0 6,241 | 10/15/2040. | 1......ococnvenns
Government National Mortgage A REMIC
38373A EF 9 |Se . 09/01/2019. [ PAYAOWN........covvverviemreercreeieenninns | cervmmesesssssessnesesnns | cevessnnees 336,538 | ..ccovoeee. 336,538 325,548 330,913 0 5,624 0 5,624 0 336,538 0 0 0| e 10,191 | 08/20/2039. | 1.....coocvvvvnnee
Government Natl Mtg Assn SERIES 20093
38373M 4Z 0 |CL .| 09/01/2019. | Paydown 0 0 1,158 1,075 (V10 I (1,075) 0 (1,075) 0 0 0 0 (V1N 115 | 10/16/2048. | 1...cvvvvernnec
Government Natl Mtg Assn REMIC Ser
38374U N7 2 [2009 .| 09/01/2019. | Paydown 212,127 212,127 202,582 207,531 (VI IO 4,597 0 4,597 0 212,127 0 0 0 | v 6,400 | 06/20/2039. | 1.....ccocvernnvc
Government Natl Mtg Assn REMIC Ser
383740 S2 8 (200 . 109/01/2019. | PAYdOWN........cvvuvvreererieeriserisnirns | v | covverind 604,709 | ........... 604,709 575,985 590,859 0 [ v 13,850 | covvevrennad (V1 I 13,850 0 604,709 0 0 0 18,235 | 06/20/2039. | 1.....cvvvvvnec.
Government Natl Mtg Assn REMIC Ser
38374V AY 5 |200 . 09/01/2019. [ PAYAOWN........ooovmrvveerrreereresnneneinn | ceveermesrmsnesssssneeens | ovveeens 1,274,603 | ....... 1,274,603 | ........ 1,255484 | ............ 1,264,032 | ...covvvrerrnnene 0 | e 10,571 | oo (VN O 10,571 | v (V- 1,274,603 0 0 0 e 37,963 | 06/20/2039. [ 1........oveveen.
Government Natl Mtg Assn REMIC Ser
38374V HM 4 |200 . 09/01/2019. [ PAYAOWN........coormrrvveerirserirsenennns | ceverisessissesssssseeens | aveeeens 1,257,046 | ........ 1,257,046 | ........ 1,275,116 | oo 1,254,490 0 2,556 0 2,556 (VR — 1,257,046 0 0 N — 42,011 | 06/20/2038. | 1.
Government Natl Mtg Assn REMIC Ser
38374V WK 1 |2009 . 09/01/2019. [ PAYAOWN. ......oovvervieriirceieienniinns | ceverneseessseeisseeesnns | cevesieend 607,392 | .......... 607,392 | .......... 615,364 605,978 (V1 I 1,413 0 1,413 0 607,392 0 0 0| e 20,443 | 06/20/2038. | 1........ccevveen.
Government Natl Mtg Assn REMIC Ser
38376E  J2 2 |200 . 09/01/2019. | PAYAOWN.......ooooormrrvvierrnererieininnes | cereeevisesmseesesessinnns | ceeeeees 1,043,652 | ........ 1,043,652 | ....co.eee. 994,079 | .o 1,029,502 | .oooorerrrnenn (V1R I 14,150 | covveevrrd (VN 14,150 | oo (V1N IO 1,043,652 0 0 0| e 28,003 | 11/16/2024. | 1........cceeveen.
Government Natl Mtg Assn REMIC Ser
38376F FD 9 |200 .| 09/01/2019. | Paydown 258,278 258,278 249,561 253,977 (VI IO 4,301 0 4,301 0 258,278 0 0 0| e 7,731 | 08/20/2039. | 1.....cvverrnec
Government Natl Mtg Assn SERIES
38376G GN 4 [201040C .| 09/01/2019. | Paydown, 0 0 3,311 2,904 0 (2,904) 0 (2,904) 0 0 0 0 0 347 | 12/16/2043. [ 1....ovveeen.
Government Natl Mtg Assn REMIC Ser
38376 DY 7 (200 .| 09/01/2019. | Paydown 819,769 819,769 | .......... 800,684 810,011 0 9,758 0 9,758 0 819,769 0 0 0 e 24,692 | 10/20/2038. | 1......oovveveen.
Government Natl Mtg Assn REMIC Ser
38376P 4N 7 |200 . 09/01/2019. | PAYAOWN........oooormrrvveerserrreeiiiinens | coreeevesesseesesissnees | ceeeeeeeens 495344 | ........... 495344 | ........... 492,546 493,402 (V1 I 1,942 0 1,942 0 495,344 0 0 0| o 15,020 | 12/20/2039. [ 1....ccoccvvvvnnee
Government Natl Mtg Assn REMIC Ser
38377E HD 9 |201 . 109/01/2019. | PAYdOWN........covuvverrircisiisrisnirns | v | covnenes 1,096,266 | ........ 1,096,266 | ........ 1,104,488 | ............ 1,095,231 | oo (0[N IO 1,034 0 1,034 (U IO 1,096,266 0 0 0 32,897 | 04/20/2039. [ 1....ovvvvrerenne
Government National Mortgage A SERIES
38377Y W4 8 |20 . 1 09/20/2019. | Paydown, 0 0 62,363 56,079 0 | [ICHOrA) | — () (56,079) 0 0 0 0 0 6,634 | 10/20/2041. [ 1...cccvvverrncnne
0599999. Total - Bonds - U.S. Government. 8,292,405 8,292,405 8,258,196 8,294,823 0 (2,420) 0 (2,420) 0 8,292,405 0 0 0] .. 258,683 XXX XXX
Bonds - All Other Government
ARAB REPUBLIC OF EGYPT 7.500%
000000 00 0 |01/31/27 D| 07/02/2019. | Blackrock EM Sovereign Fund......... 216,020 200,000 205,234 204,966 0 (238) 0 (238) 0 204,728 0 e 11,292 11,292 | 13,958 | 01/31/2027.
COSTA RICA GOVERNMENT  7.158%
000000 00 0 |03/12/45 D| 07/05/2019. | Blackrock EM Sovereign Fund......... 209,300 200,000 | ........... 182,280 182,335 0 118 0 18 0 182,453 0 e 26,847 | .......... 26,847 | ....... 11,811 | 03/12/2045. | 4FE............
ARAB REPUBLIC OF EGYPT 8.500%
000000 00 0 |01/31/47 D| 07/02/2019. | Blackrock EM Sovereign Fund......... 216,300 200,000 | ...coooeeee 195,400 195,448 0 20 0 20 0 195,468 0. 20,832 | .......... 20,832 | ....... 15,819 | 01/31/2047. | 4FE...........
1099999. Total - Bonds - All Other Government 641,620 ....600,000 582,914 582,749 0 (100) 0 (100) 0 582,649 0 58,971 58,971 | ....... 41,588 XXX XXX

Bonds - U.S. Special R

and Sp
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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
11 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)
DIST OF COLUMBIA REVENUE  3.832%
25483V PV 0 |06/01/ . | 07/22/2019. | Wells Fargo Brokerage Services..... | .....cocmerrnereeens | covveens 2,126,340 | ........ 2,000,000 | ......... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 126,340 | ........ 126,340 | ....... 49,603 | 06/01/2024. | 1FE............
DIST OF COLUMBIA REVENUE  3.932%
25483V PW 8 |06/01/ .. | 07/22/2019. | Wells Fargo Brokerage Services..... | ......ccweemeerinns | covvenns 3,601,451 | ........ 3,350,000 3,350,000 3,350,000 0 0 0 0 0 3,350,000 0. 251,451 | ........ 251,451 | ...... 85,253 | 06/01/2025.
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41 | ..| 09/01/2019. | Paydown 11,102,231 1,102,231 | ........ 1,129,076 11,126,120 20 [ (23,889) .0 ..(23,889)] ... ...1,102,231 0 0 0 .25,459 | 10/01/2041.
3128M8 FH 2 |FREDDIE MAC G06168 3.500% 11/01/40|.. | 09/01/2019. | Paydown 249,657 249,657 243,455 244,099 0 0 5,558 0 249,657 0 0 0 6,000 | 11/01/2040.
3128M9 CN 0 |FREDDIE MAC G06977 3.000% 04/01/42] .. | 09/01/2019. | PaYdOWN.........crvvermeriveerreirererenns [ woeereieesiieeniinnies | ceveeeeess 456,176 | ........... 456,176 | ........... 465,799 464,741 0 0 (8,564) 0 456,176 0 0 0 9,263 | 04/01/2042.
3128MJ MB 3 |Federal Home Loan Mtg Corp G08353 4.5/ .. | 09/01/2019. | Paydown 243,115 243,115 242,849 242,832 0 0 283 0 243,115 0 0 0 | e 7,308 | 07/01/2039.
3128MJ Q9 4 |Federal Home Loan Mtg Corp G08479 3.5|.. | 09/01/2019. [ PAYAOWN.........oeuurvvemrrermnererieeniinns | cevenmeesessseesssseesnns | sevessenes 128,302 | ..o 128,302 | .....ccc.. 132,031 131,627 0 0 (3,324) 0 128,302 0 0 0 3,030 | 03/01/2042.
3128MJ VM 9 |Federal Home Loan Mtg Corp G08619 3.0 .. | 09/01/2019. | Paydown ....105,659 ....108,152 107,991 0 0 (2,331) 0 105,659 0 0 0 | v 2,147 | 12/01/2044.
312882 SH 5 |FREDDIE MAC T61420 3.000% 11/01/42. .. | 09/01/2019. | Paydown ...131,322 . ...134,913 134,630 0 0 (3,308) 0 131,322 0 0 0 2,623 | 11/01/2042.
31292H X3 3 |Federal Home Ln Mtg Corp C01598 5.000] .. | 09/01/2019. | Paydown 47,644 47,644 49,263 48,946 0 0 (1,302) 0 47,644 0 0 08/01/2033.
312928 A3 4 |FREDDIE MAC C09026 2.500% 01/01/43.. | 09/01/2019. | Paydown. 70,039 70,039 69,382 69,441 0 0 597 0 70,039 0 0 01/01/2043.
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39 .. | 09/01/2019. | PAYAOWN.......ooovvvvrmrrermrrrernrererienns [ correeresieeesisseeesnes | cessneeens 401,021 | .oooornec 401,021 394,379 395,003 0 6,018 0 6,018 0 401,021 0 0 06/01/2039. | 1.
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40 | .. | 09/01/2019. [ PAYAOWN........vvvurrverernrererirerinnens | covernseerenesesssssninnns | cosverenes 476,872 | .......... 476,872 | .......... 493,562 491,519 0 [ (14,648) | ..ovvvvvnvns (V1 IO (14,648) 0 476,872 0 0 04/01/2040. [ 1....cvvvrrrnnee
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40 .. | 09/01/2019. | PaYAOWN.......c.crrvvrmerrremrrirmiereseens [ woreeresreesrinseessnnes | cevneeeens 773,187 | e 773,187 | oo 796,866 795,460 (I I (22,273) | covvvevecrrenne (U I (22,273) 0 773,187 0 0 09/01/2040.
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41]..|09/01/2019. | Paydown 13,056 13,056 13,194 13,186 0 (131) 0 (131) 0 13,056 0 0 02/01/2041. | 1.
312946 P5 9 |FREDDIE MAC A97644 4.000% 03/01/41]..|09/01/2019. | Paydown 309,277 309,277 320,875 319,970 (V18— (10,693) | cvvvvvvervenne (U I (10,693) 0 309,277 0 0 03/01/2041. [ 1..ecvvererenns
31296R PL 6 |Federal Home Ln Mtg Corp A16727 5.000|.. | 09/01/2019. | Paydown 52,723 52,723 54,482 54,151 (N (1,428) 0 (1,428) 0 52,723 0 0 12/01/2033.
3132GS EU 9 |FREDDIE MAC Q07047 3.000% 03/01/42(.. | 09/01/2019. | PAYAOWN.........rvevmuruerreriiireriiiireins | covevesmeenessesssssnennns | coveeveeens 687,056 | ......... 687,056 | ........... 687,056 687,056 0 0 0 0 0 687,056 0 0 03/01/2042. | 1.
3132GS TW 9 |FREDDIE MAC Q07465 3.500% 04/01/42|.. | 09/01/2019. | Paydown, 383,219 383,219 395,554 394,286 (V1N (11,067) | covvvvvrerenne (U [ (11,067) 0 383,219 0 0 04/01/2042. [ 1....cvvvvrenns
Federal Home Ln Mtg Corp Q13466
3132HP  Z7 2 |3.000% .. | 09/01/2019. | Paydown 863,557 863,557 901,608 898,078 (V] (34,521) | covvvvverinnns (U1 (34,521) 0 863,557 0 0 0 o 16,867 | 11/01/2042. [ 1.....coocvvvvnnee
313206 GQ 1 |Federal Home Loan Mtg Corp Q15206 2.5(.. | 09/01/2019. | PAYAOWN.......ccvvvveermmrrrevesnnnernneienns | oveeesesisssnseesssisnns | s 772,833 | oo 772,833 | .o 754,961 756,148 0 | e 16,685 | ..oovvrrerrnn (U 16,685 0 772,833 0 0 0 oo 13,174 | 01/01/2043. | 1.
31368H NW 9 |Federal Natl Mtg Assn 190405 4.000% 1. .. | 09/01/2019. | Paydown 249,381 249,381 246,498 246,688 0 2,694 0 2,694 0 249,381 0 0 0 6,672 | 10/01/2040. | 1.
FANNIE MAE SERIES 201825 CLASS ZC
3136B1  VQ 4 |4.00 .| 09/01/2019. | Paydown, 574,411 574,411 572,616 0 0 0 1,795 0 574,411 0 0 0 5,564 | 04/25/2048. (1.
Fannie mae SERIES 201945 CLASS ZA
3136B5 QG 3 |3.50 .| 09/01/2019. | Paydown 65,832 65,832 65,441 0 0 391 0 391 0 65,832 0 0 0 371 | 08/25/2049. [ 1......oonneveen.
Federal Home Ln Mtg Corp REMIC Ser
3137A2 UN 9 |375 . 09/01/2019. [ PAYAOWN. ......ooovervieeriircrieieniiinns | cevenneseessneessnsssiens | cevesieend 617,219 | ........... 617,219 585,201 600,362 0 | e 16,856 | ..ooorrrerrnnc (1 16,856 0 617,219 0 0 0| o 18,517 | 11/15/2040. [ 1.....oovvvvvvnnee
Federal Home Ln Mtg Corp REMIC Ser
3137A5 DU 5 (378 . 109/01/2019. | PaydOWN........cvvuverrerrerinsrissrisnirins | v | coverind 691,590 | ........... 691,590 | .......... 688,456 690,132 (U IO 1,458 0 1,458 0 691,590 0 0 0 19,865 | 11/15/2040. | 1......ovvvvvnce.
Federal Home Ln Mtg Corp REMIC Ser
3137A7 NB 2 |382 . 09/01/2019. [ PAYAOWN........covoeerviemreercrneierriens | covvmmeresssseesssenssnns | ceveeieens 706,930 | ........... 706,930 664,293 702,388 (U 4,542 0 4,542 0 706,930 0 0 0 e 16,575 | 02/15/2036. | 1.......occvvvvnee
Federal Home Ln Mtg Corp REMIC Ser
3137A8 EJ 3 |382 .| 09/01/2019. | Paydown, 969,065 969,065 | ........ 1,028,420 | .....oo...u. 1,000,357 | ..cvvvvrrrnnnne (] (31,292) | covvvvrrenne 0 [ e (31,292) 0 969,065 0 0 0 29,049 | 03/15/2041. | 1.vvovveee.
Federal Home Ln Mtg Corp REMIC Ser
3137A9 B7 0 |384 .| 09/01/2019. | Paydown, ....763,157 ....763,157 ....703,059 733,225 0 29,932 0 29,932 0 763,157 0 0 0 18,521 | 04/15/2031. | 1.
Federal Home Ln Mtg Corp REMIC Ser
3137AM M6 1 402 . 109/01/2019. | PaYAOWN........oooorrrveeerneereriieiinens | coreeevisessnesesieeinens | ceeeenes 1,304,365 | ........ 1,304,365 | ........ 1,311,702 | oo 1,307,974 | oo (V10 (3,609) 0 (3,609) (VN I 1,304,365 0 0 0 33,980 | 02/15/2042. [ 1.......cccoeuenes
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Freddie Mac SERIES 4767 CLASS MZ
3137FE  SC 5 [4.000 oo | 09/01/2019. | PAYAOWN.......ovoourvermreercriiineriiinns | e | coveennd 4325177 | ........ 4325177 | ........ 4,311,840 | ....ccveens 4311762 | oo 0| 13415 | e, 0 | e 13415 | oo (VN 4,325,177 0 0 0 53,946 | 02/01/2048. | 1.
31385X NR 4 |Federal Natl Mtg Assn Pool 555800 5.50.. .. | 09/01/2019. | Paydown. 31,357 31,357 32,444 32,238 0 0 (881) 0 31,357 0 0 0 | e 1,146 | 10/01/2033. | 1.
3138A4 4Z 5 |Fannie Mae AH3539 4.000% 02/01/41..... .. | 09/01/2019. | Paydown 80,138 80,138 79,374 79,405 0 0 733 0 80,138 0 0 (I I 2,143 | 02/01/2041. |1
3138AX CF 6 |Fannie Mae AJ5469 3.500% 11/01/41...... .. | 09/01/2019. | Paydown 229,024 229,024 231,243 231,023 0 0 (1,999) 0 229,024 0 0 (IR I 5,458 | 11/01/2041.|1.
3138EK RA 5 [Fannie Mae AL3180 3.000% 01/01/43..... oo [ 09/01/2019. [ PAYAOWN........oooouerveemreerrriiiernins | corvreriissnesssseneinns | ceveeieens 176,432 | ... 176,432 | .......... 173,813 173,940 0 0 2,492 0 176,432 0 0 0 3,665 | 01/01/2043. | 1.
3138EN 2P 3 |Fannie Mae AL6181 3.000% 11/01/44..... oo [ 09/01/2019. [ PAYAOWN.......covvvuurvenmrerrereninerninns | cerereesssseessssesnsnns | ceveesnees 147,404 | ........... 147,404 | ........... 150,260 150,083 0 0 (2,680) 0 147,404 0 0 0 2,952 | 11/01/2044. (1.
3138EP QJ 6 |FNMAAL6756 3.901% 03/01/45 .. | 09/01/2019. | Paydown 88,481 88,481 96,444 95,595 0 0 (7,114) 0 88,481 0 0 0 2,324 | 03/01/2045. | 1.
3138L3 Q6 5 |FNAM3176 3.770% 05/01/43.... <o | .. | 09/01/2019. | Paydown 22,307 22,307 22,942 22,867 0 0 (560) 0 22,307 0 0 0 561 | 05/01/2043. | 1.
3138L6 5P 9 |Fannie Mae 4.130% 07/01/44.................... .. | 09/01/2019. | Paydown 34,369 34,369 38,214 37,787 0 0 (3,417) 0 34,369 0 0 0 946 | 07/01/2044. | 1.
3138L6 LM 8 |Fannie Mae AM5731 3.990% 06/01/44.... | .. | 09/01/2019. | Paydown 14,371 14,371 15,122 0 0 0 (752) 0 14,371 0 0 0 96 | 06/01/2044. | 1.
3138L7 LJ 3 |Fannie Mae 3.700% 10/01/29..........couvveen. .. | 09/01/2019. | Paydown 46,037 46,037 49,576 48,666 0 0 (2,629) 0 46,037 0 0 ([N I 1,146 | 10/01/2029. | 1.
3138L7 W2 8 |Fannie Mae 4.090% 11/01/39 .. | 09/01/2019. | Paydown 39,018 39,018 42,487 42,024 0 0 (3,006) 0 39,018 0 0 (1R I 1,073 | 11/01/2039. | 1.
3138L8 6R 0 |FNMA 3.430% 03/01/40 wer| - | 09/01/2019. | Paydown 37,401 37,401 39,645 39,330 0 0 (1,930) 0 37,401 0 0 0 864 | 03/01/2040. | 1.
3138L8 VF 8 |FNMA 3.670% 01/01/45........ccovvvrmvvrrrrraens .. | 09/01/2019. | Paydown 84,490 84,490 85,652 85,443 0 0 (952) 0 84,490 0 0 0 2,087 | 01/01/2045. |1
3138L8 W8 3 |FNMA 3.410% 01/01/32.....cccovvvvercrerrnens .. | 09/01/2019. | Paydown 24814 24814 25,915 25,674 0 0 (860) 0 24,814 0 0 0 569 | 01/01/2032. | 1.
3138LK  UP 0 |Fannie mae AN6889 3.390% 12/01/45..... | .. | 09/01/2019. | Paydown. 38,831 38,831 37,342 37,371 0 0 1,460 0 38,831 0 0 0 886 | 12/01/2045. | 1.
3138LN 4G 3 |Fannie Mae AN9822 3.980% 07/01/38..... | .. | 09/01/2019. | Paydown 13,455 13,455 14,637 0 0 0 (1,183) 0 13,455 0 0 0 68 | 07/01/2038. | 1
3138M0 BE 9 |Fannie Mae AO8136 3.000% 08/01/42.....| .. | 09/01/2019. | Paydown .1,008,611 .1,008,611 1,034,614 | ............ 1,032,873 | .ocvveeriienne 0 [..(24,262) | ..........c...c. (U I (24,262) | .ovvvverrnnen. (N A~ 1,008,611 0 0 0 e 20,473 | 08/01/2042. | 1.
3138NY GE 9 |Fannie Mae AR1996 3.000% 02/01/43..... .. | 09/01/2019. | Paydown 193,109 | .......... 193,109 | ...........188,680 188,983 0 0 4,126 0 193,109 0 0 0 3,809 | 02/01/2043. | 1.
3138W1  F4 4 |Fannie Mae AR3786 3.000% 02/01/43..... .. | 09/01/2019. | Paydown 43,662 43,662 42,816 42,873 0 0 790 0 43,662 0 0 0 873 | 02/01/2043. |1
3138W9 G8 7 |Fannie Mae AS0222 4.000% 08/01/43..... | .. | 09/01/2019. | Paydown, 504,621 504,621 527,250 526,088 0 | oo (21,467) | v 0| v (21,467) 0 504,621 0 0 0 oo 13,409 | 08/01/2043. | 1.
3138WT UM 6 |Fannie Mae AT5987 3.000% 04/01/43..... | .. | 09/01/2019. | PAYAOWN.........ccvveermcreermcrrimeriinins [ covennreisncnsiieesninns | covee 1,178,458 | ........ 1,178,458 | ........ 1,137,856 | ...coovvunee 1,140,439 0 0 [ voreernn38,019 | oo (V[ [P 1,178,458 0 0 0 e 23,453 | 04/01/2043. | 1.
3138Y1  6W 0 |Fannie mae pool 4.500% 10/01/44............ .. | 09/01/2019. | Paydown 75,180 75,180 82,005 81,783 0 0 (6,603) 0 75,180 0 0 0 2,255 | 10/01/2044.|1
31392G DB 8 |Federal Natl Mtg Assn REMIC Ser 2002-8 | .. | 09/01/2019. | Paydown 7,466 7,466 7,650 7,613 0 0 (147) 0 7,466 0 0 0 305 | 12/25/2032. | 1.
31394C GA 4 |Federal Natl Mtg Assn REMIC Ser 2005-1 | .. | 09/01/2019. | Paydown 997,336 997,336 | ........ 1,022,270 | ..ccovvennee 1,007,448 | ..o 0 | oeerens(10,112) | o (U (10,112) 0 997,336 0 0 0 33,043 | 02/25/2035. | 1.
31394D QA 1 |Federal Natl Mtg Assn REMIC Ser 2005-4 | .. [ 09/01/2019. | PAYAOWN.........ovvermrermrirerinmrineirnns | overernerisenissssnsenns | ceverenned 675,864 | ........... 675,864 | ........... 692,761 682,922 0 0 (7,058) 0 675,864 0 0 0 . 22,688 | 05/25/2035. | 1.
31395N Y2 7 |Federal Natl Mtg Assn REMIC Ser 2006-5 | .. | 09/01/2019. | Paydown 5,256 5,256 5,404 5,358 0 0 (102) 0 5,256 0 0 0 228 | 07/25/2036. | 1.
Federal Home Ln Mtg Corp SERIES 3057
31396C 7M 6 [CLA .. | 09/01/2019. | Paydown 76,432 76,432 75,739 76,087 0 345 0 345 0 76,432 0 0 0| v 2,159 | 10/15/2025. | 1.
31396K KS 0 |Federal Natl Mtg Assn REMIC Ser 2006-7 | .. | 09/01/2019. | Paydown. 5,655 5,655 5,771 5,783 0 (128) 0 (128) 0 5,655 0 0 0 245 | 08/25/2036. | 1.
31396K ZX 3 |Federal Natl Mtg Assn REMIC Ser 2006-82| .. | 09/01/2019. | Paydown 14,229 14,229 14,513 14,260 0 (31) 0 (31) 0 14,229 0 0 0 620 | 09/25/2036. | 1
31396P K7 5 |Federal Natl Mtg Assn REMIC Ser 2007-1 | .. | 09/01/2019. | Paydown. 4,725 4,725 4,708 4,707 0 19 0 19 0 4,725 0 0 0 205 | 08/25/2036. | 1.
31396Q GV 5 |Federal Natl Mtg Assn REMIC Ser 2009-4 | .. | 09/01/2019. [ PAYAOWN..........crvvemmrrermereernenninns | cervsmseesessseesssesesnns | ceveesnens 458,662 | .......... 458,662 | .......... 479,302 469,322 (I (L0 10) ) E— (U (10,660) 0 458,662 0 0 0 e 13,349 | 07/25/2039. | 1.
31396Q Q9 3 |Federal Natl Mtg Assn REMIC Ser 2009-6 | .. | 09/01/2019. [ PAYAOWN..........crvvemerermererrnnriinns | cevereesessseesssseesnns | sevessnens 440,623 | ........... 440,623 | ........... 416,389 427,407 (I 13217 | o 0 [ ceereenns 13,217 0 440,623 0 0 (/- 11,793 | 09/25/2029. | 1
31396X FK 5 |Federal Natl Mtg Assn REMIC Ser 2007-7 | .. | 09/01/2019. | Paydown 10,600 10,600 10,598 10,561 0 39 0 39 0 10,600 0 0 (| 462 | 08/25/2037. 1.
31396Y F7 2 |Federal Natl Mtg Assn REMIC 2008-29 Cl | .. | 09/01/2019. | Paydown. 277,584 277,584 257,792 265,399 0 | e 12,185 | o (VN O 12,185 0 277,584 0 0 0 8,228 | 04/25/2038. | 1.
Federal Home Ln Mtg Corp REMIC Ser
31397A 5L 3 (320 .. | 09/01/2019. | Paydown 9,376 9,376 9,499 9,452 0 (76) 0 (76) 0 9,376 0 0 0 376 | 08/15/2036. [ 1......ocouene
Federal Home Ln Mtg Corp REMIC Ser
31397A GM 9 |320 .. | 09/01/2019. | Paydown 290,937 290,937 | oo 306,938 300,040 (1 I (9,103) 0 (9,103) 0 290,937 0 0 0 10,593 | 08/15/2036. | 1......coocevvvnnee
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Federal Home Ln Mtg Corp SERIES 3203
31397A RM 7 |CLA .| 09/01/2019. | Paydown 228,452 228,452 223,500 225,233 0 3,220 0 3,220 0 228,452 0 0 0| e 7,605 | 08/15/2036.
FREDDIE MAC REMIC Ser 3284 Cl BZ
31397F L8 3 |4 .. | 09/01/2019. | Paydown 312,270 312,270 290,562 300,879 0 0 312,270 0 0 0 9,319 | 03/15/2037.
31397N  5E 1 |Federal Natl Mtg Assn REMIC Ser 2009-4 | .. | 09/01/2019. | Paydown 554,257 554,257 522,734 541,489 0 0 554,257 0 0 0| 14,823 | 04/25/2029.
31397Q WF 1 |Federal Natl Mtg Assn REMIC Ser 2011-2 | .. | 09/01/2019. | Paydown 591,101 591,101 576,416 585,682 0 5,419 0 5,419 0 591,101 0 0 0 oo 15,565 | 03/25/2026.
31397U BB 4 |Federal Natl Mtg Assn REMIC Ser 2011-3 | .. | 09/01/2019. | PaYAOWN..........cvvvermereermerrirneriinnes | cevenreessereeineniinnns | coviee 1,045,642 | ........ 1,045,642 | .......... 958,070 | ... 1,007,373 0 38,269 (/I 38,269 | oo, (VR — 1,045,642 0 0 0. 24,343 | 05/25/2031.
31397U JT 7 |Federal Natl Mtg Assn REMIC Ser 2011-5 | .. | 09/01/2019. | Paydown 67,721 67,721 61,944 65,150 0 2,572 0 2,572 0 67,721 0 0 0| e 1,778 | 06/25/2031. | 1.....cvvvrvvnnee
Federal Home Ln Mtg Corp REMIC Ser
31397W UV 5 |346 .| 09/01/2019. | Paydown 26,017 26,017 25,777 25,851 0 166 0 166 0 26,017 0 0 0 829 | 07/15/2038. [ 1....vrvveeenne
Federal Home Ln Mtg Corp REMIC Ser
31398E 6W 9 |354 oo | 09/01/2019. | PAYAOWN.......oooovrmrrvvierrerreiieiinnes | cerrvevessnsnesssissnnes | ceerevieend 615,787 | ........... 615,787 597,891 609,973 0 5,814 0 5,814 0 615,787 0 0 0 o 16,435 | 06/15/2024. [ 1.....ccoccvvvvneee
31398G M4 8 |Federal Natl Mtg Assn REMIC Ser 2010-1 |.. | 09/01/2019. | Paydown 363,244 363,244 363,244 363,244 0 0 0 0 0 363,244 0 0 0. 12,021 | 02/25/2040.
31398G R4 3 |Federal Natl Mtg Assn REMIC Ser 2010-1 | .. | 09/01/2019. | Paydown 327,181 327,181 329,226 327,715 0 (534) 0 (534) 0 327,181 0 0 (U - 10,950 | 02/25/2040.
Federal Home Ln Mtg Corp REMIC Ser
31398 U5 0 (357 .. | 09/01/2019. | Paydown 245,851 245,851 234,634 242,439 0 3,412 0 3,412 0 245,851 0 0 0 6,545 | 09/15/2024.
31398M GG 5 |Federal Natl Mtg Assn REMIC Ser 2010-1 | .. | 09/01/2019. | Paydown 263,389 263,389 275,241 269,536 0 [ (6,148) 0 (6,148) 0 263,389 0 0 0 | v 7,898 | 03/25/2040.
313985 MR 1 |Federal Natl Mtg Assn REMIC Ser 2010-13] .. | 09/25/2019. | Paydown 0 0 263,431 240,032 0 [ (240,032) | ..oovnvvvrnnn (V0 I (240,032) 0 0 0 0 0 32,574 | 12/25/2040.
31402C PL 0 |Federal Natl Mtg Assn 725027 5.000% 1. |.. | 09/01/2019. [ PAYAOWN..........vvrveumrreemereermeniins | corveersessneesssennenns | ceveereens 110,522 | ... 110,522 | ... 113,810 113,145 0 [ (2,623) 0 (2,623) 0 110,522 0 0 0 3,679 | 11/01/2033.
3140HT 78 5 |Fannie mae BL2566 3.770% 05/01/49...... .. | 09/01/2019. | Paydown 42,736 42,736 42,762 0 0 27 0 (27) 0 42,736 0 0 (VN 407 | 05/01/2049.
3140HU AE 6 |Fannie Mae BL2704 4.300% 06/01/49...... .. | 09/01/2019. | Paydown 10,027 10,027 10,284 0 ) 0 (257) 0 10,027 0 0 0 72 | 06/01/2049.
31412P YR 6 |Federal Natl Mtg Assn 931420 4.000% 0. | .. | 09/01/2019. [ PAYAOWN.........covvvvveerrnmrrvriermnnnrnens [ coviersenesesissinnnenens | ceveennns 168,356 | ........... 168,356 | ........... 172,355 171,655 ) 0 (3,299) 0 168,356 0 0 0 | oo 4,624 | 06/01/2039.
31416H 4X 0 |Fannie Mae AA0837 4.500% 01/01/39..... | .. | 09/01/2019. | Paydown 14,900 14,900 14,758 14,772 0 128 0 14,900 0 0 (V1 472 | 01/01/2039.
31416M 3A 0 |Fannie Mae AA4392 4.000% 04/01/39..... | .. | 09/01/2019. | Paydown 80,922 80,922 81,781 81,698 0 (776) 0 80,922 0 0 0 2,206 | 04/01/2039.
31416W 7D 8 |Fannie Mae AB1791 3.500% 11/01/40..... | .. | 09/01/2019. | Paydown. 185,362 | ...cceeeen. 185,362 ....184,146 184,241 0 1,121 0 185,362 0 0 0 , 11/01/2040.
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40..... | .. | 09/01/2019. | Paydown, 60,038 60,038 60,919 60,808 0 (771) 0 60,038 0 0 0| v 1,899 | 05/01/2040.
31417A UM 2 |Fannie Mae AB3867 3.500% 11/01/41..... oo [ 09/01/2019. [ PAYAOWN........oooouuvveemreerrriiiernins | covvreriessnesssseneenns | ceveesnend 426,463 | .......... 426,463 | .......... 442,322 440,747 | o0 | e (14,284) | e (U [ (14,284) 0 426,463 0 0 0 | v 9,792 | 11/01/2041.
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41..... .. | 09/01/2019. | PAYAOWN......ovoevrrermreerrerrisnerriines | cevseeeessesnsseessinns | covee 1,150,234 | ........ 1,150,234 | ....... 1,179,080 | ...ccovvvnee 1,176,049 0 (25,814) (V- 1,150,234 0 0 0 28,248 | 11/01/2041.
31417C  UY 9 |Fannie Mae AB5998 3.500% 08/01/42..... | .. | 09/01/2019. | Paydown 386,578 386,578 | ...oooeee. 404,518 402,698 | ....ccovvrrrnnn0 | (16,120 | oo (U [ (16,120) 0 386,578 0 0 0 | v 8,476 | 08/01/2042.
31417D  ZZ 9 |Fannie Mae AB7059 2.500% 11/01/42..... | .. | 09/01/2019. | Paydown 373,020 373,020 382,112 381,068 0 (8,048) 0 373,020 0 0 0 | v 6,447 | 11/01/2042.
31417E  WF 4 |Fannie Mae AB7845 3.000% 02/01/43..... | .. | 09/01/2019. | Paydown 567,158 567,158 552,644 553,488 | coovvrirerrcnn0 [ e 13,670 | i (VN 13,670 0 567,158 0 0 0 11,685 | 02/01/2043.
31417E  ZA 2 |Fannie Mae AB7936 3.000% 02/01/43..... | .. | 09/01/2019. | Paydown. 245,957 245,957 239,616 239,983 0 5974 0 245,957 0 0 0 5,009 | 02/01/2043.
31417K  LX 3 |Fannie Mae AC1241 5.000% 07/01/39..... | .. | 09/01/2019. | PAYAOWN.........vvermreermmrrirerrinsrnins | coreresssenessessssseeees | coneevennns 193,050 | ..ooooneee 193,050 | ........... 197,152 196,579 (1 (3,529) 0 (3,529) 0 193,050 0 0 0 6,564 | 07/01/2039.
31418A DB 1 |Fannie Mae MAQ997 3.000% 02/01/42.... .. | 09/01/2019. | Paydown. 342,672 342,672 ...342,243 342,217 0 455 0 455 0 342,672 0 0 (1R I 7,259 | 02/01/2042.
31418A N6 1 |Federal Natl Mtg Assn MA1312 2.500% 1| .. | 09/01/2019. [ PAYAOWN.........crvveveerremrrreieiinnnrnens [ cevieereneresisninnnenens | cvveennns 196,628 | ......... 196,628 ...198,718 198,452 (V10 I (1,824) 0 (1,824) 0 196,628 0 0 0 3,278 | 12/01/2042.
31419C 2B 8 |Fannie Mae AE2569 3.500% 09/01/40..... | .. | 09/01/2019. | Paydown 248,698 248,698 235,661 236,714 0 0 248,698 0 0 [ — 6,127 | 09/01/2040.
31419C 3V 3 |Fannie Mae AE2611 3.500% 09/01/40..... | .. | 09/01/2019. | Paydown 321,863 321,863 300,540 302,192 0 0 321,863 0 0 0| e 7,171 | 09/01/2040.
31419C BX 0 |Fannie Mae AE1853 4.000% 08/01/40..... | .. | 09/01/2019. [ PAYAOWN.........corrvemerermsereirnerninss | ceremmeeressseesssssesnns | sevessnens 134,040 | ... 134,040 | .......... 131,987 132,175 0 0 134,040 0 0 0 3,565 | 08/01/2040.
31419C 74 8 |Fannie Mae AE2562 4.000% 09/01/40..... | .. | 09/01/2019. | PAYAOWN.......cvvvveermmrrvveeermrernniiinns | erneeesissnnseesssesens | covnnneeens 107,768 | .......... 107,768 | ........... 106,118 106,292 0 0 107,768 0 0 0 2,812 | 09/01/2040.
31419D LQ 2 |Fannie Mae AE3034 3.500% 09/01/40...... .. | 09/01/2019. | Paydown 5,394 5,394 5,146 0 0 5,394 0 0 (V1 IO 126 | 09/01/2040.
31419E  XR 5 |Fannie Mae AE4287 3.500% 09/01/40..... | .. | 09/01/2019. | Paydown. 187,418 | e 187,418 181,673 0 0 187,418 0 0 0 | oo 4,222 | 09/01/2040.
31419G  YQ 1 |Fannie Mae AE6118 3.500% 10/01/40..... | .. | 09/01/2019. | Paydown ..149,961 .149,961 151,821 0 (1,860) 0 149,961 0 0 0 3,380 | 10/01/2040.
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31419K  KE 4 |Fannie Mae AE8392 3.500% 11/01/40..... | .. | 09/01/2019. | PAYAOWN........vvermreerrerrirmeriiinrnins | coreeesseenessessssseenns | covevvnaens 705,318 | ........... 705,318 | ........... 701,669 701,885 0 3,433 0 3,433 0 705,318 0 0 0 e 16,705 | 11/01/2040. [ 1.......ocovvvvnee
31419L  XJ 7 |Fannie Mae AE9680 4.000% 12/01/40..... | .. | 09/01/2019. | PQYAOWN. ......oserrerrmerremmmerirnseririeens [ wormeeresieeesiseeesnnes | cesseeens 145,048 | ........... 145,048 | .......... 141,240 141,499 0 3,549 0 3,549 0 145,048 0 0 0 3,558 | 12/01/2040. | 1.vvvveee
35563C AJ 7 |Freddie Mac Military Housing SERIES 2015] .. | 09/25/2019. | Paydown 7,873 7,873 8,606 0 0 (733) 0 (733) 0 7,873 0 0 0 40 | 10/25/2052. [ 1....cvvreen.
KANSAS ST DEV FIN AUTH REVENUE
485429 Y8 1 |3.741% .| 07/17/2019. | RayMONnd JAMES.........cccvvveeernrrrrvies | corrvvvesermneesesesiinnns | cervenes 3,186,570 | ........ 3,000,000 | ........ 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0|...186,570 |....... 186,570 | ....... 85,420 | 04/15/2025. | 1FE............
LOS ANGELES CNTY CA REDEV REFU
54465A FT 4 |4.000% . | 07/22/12019. | Wells Fargo Brokerage Services..... | .o | vovvenes 4,239,893 3,960,000 3,991,601 3,980,920 (U (1,907) 0 (1,907) 0 3,979,013 0...260,879 |..... 260,879 | ... 155,320 | 08/01/2024. [ 1FE............
PANHANDLE TX ECON DEV CORP LEA
69848A AA 6 |3.985% .| 07/15/2019. | Redemption ~ 100.0000.. ...107,614 ...107,614 ...107,614 107,614 0 0 0 0 0 107,614 0 0 0 ..4,288 | 07/15/2048.
911760 TN 6 |US Dept Veterans Affairs REMIC Ser 200. .. | 09/01/2019. | Paydown 0 0 48,943 39,737 (V18 (I ETA ] E— (U I (39,737) 0 0 0 0 0 5,970 | 05/15/2033.
915137 X7 3 |University Texas Univer Revs B 6.276%... | .. | 08/15/2019.| Call  100.0000..........ccccnmumrrrrveernns | corrrvmeeemmnsssnneeennnns | conveees 5,000,000 | ........ 5,000,000 | ........ 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 0 0. 313,800 | 08/15/2041.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS.. .......ccoiiuiiuoiieiiieiisiessessessesssssssssssssssssssssssssssnssenssessses | soeees 54,391,172 | ...... 53,546,918 | ...... 53,827,063 | .......... 53,168,880 0 (332,415) 0 ... (332,415) | oo 0 [ 53,565,931 | oo 01]...825240 |........ 825,240 | ..1,582,297 XXX
Bonds - Industrial and Miscell
00111@ AA 2 |AES HawaiiInc 6.870% 06/30/22 . | 09/30/2019. | Redemption  100.0000. 99,500 99,500 99,500 99,500 0 0 0 0 0 99,500 0 0 0 ...5,127 | 06/30/2022.
00130H BT 1 |AES Corporation 4.875% 05/15/23............ | .. | 09/25/2019. [ Call  101.6250........couemrrrermmreens | cervrrerrerseeessseeeenns | ceveereens 712,391 | oo 701,000 690,485 694,764 0 951 0 951 0 695,715 0 5,285 5,285 | ......40,819 | 05/15/2023.
00846U AG 6 |Agilent Technologies Inc 5.000% 07/15/.... .. | 09/17/2019.| Call  102.3154........ccovvvveermmmmrrerens | corrrrerrereeiissnenenennns | o 6,138,925 | ....... 6,000,000 | ........ 6,043,740 6,008,809 (V10 I (4,007) 0 (4,007) 0 6,004,802 [ I (4,802) | ..ooonne (4,802) | .....490,592 | 07/15/2020.
01185* AA 3 |ALASKAVENTURES 4.670% 06/30/33.... | .. | 09/30/2019. | Redemption  100.0000..........cccccu. | corrverrmemerremmmennenns | overrennne 110,834 | .......cc.. 110,834 | ........... 110,834 110,834 0 0 0 0 0 110,834 0 0 0 3,882 | 06/30/2033.
ALEXANDRIA REAL ESTATE E  4.600%
015271 AC 3 |04/01/ . 08/16/2019. [ Call  106.0050.........cvuermrrermmrrrens | wererrmeerinmserrissneenns | cveeeens 5,300,250 | ........ 5,000,000 5,037,330 5,013,334 0 (2,586) 0 (2,586) 0 5,010,748 (I I (10,748) | ......... (10,748) | .....501,500 | 04/01/2022.
02209S AV 5 |Altria Group Inc 3.875% 09/16/46.. . | 08/27/2019. | Wells Fargo Funds 5,071,500 .5,000,000 | ....... 4,883,300 4,886,873 0 1,487 0 ..4,888,359 0] ....183,141 | ......183,141 | ... 184,601 | 09/16/2046.
AMER AIRLINE 17-1 AAPTT 3.650%
023761 AA 7 |08/15/ .| 08/15/2019. | Redemption  100.0000. 285,000 285,000 283,652 190,901 0 58 0 58 0 283,572 0| v 1428 | . 1428 | ....... 10,403 | 02/15/2029. | 1FE............
AMER AIRLINE 17-1B PTT 4.950%
02378W AA 7 |08/15/26 .| 08/15/2019. | Redemption ~ 100.0000. 67,875 67,875 67,875 67,875 0 0 0 0 0 67,875 0 0 0 3,360 | 02/15/2025. | 2FE............
AMERICAN HOME MORTGAGE INVESTM
02660T EQ 2 |SERIES 20 .| 09/01/2019. | Paydown, 249,658 249,658 243,223 244,463 0 5,195 0 5,195 0 249,658 0 0 0| oo 6,766 | 09/25/2045. | 1FM............
032511 AY 3 |Anadarko Petroleum Corp 6.450% 09/15/3] .. | 09/18/2019. | Tax Free Exchange 999,082 | ........ 1,000,000 998,760 999,061 0 21 0 21 0 999,082 0 0 0 e 65,500 | 09/15/2036. | 2FE............
Center Operating Company AKA Dallas
04004# AA 2 |Aren . | 09/30/2019. | Redemption  100.0000. 35,220 35,220 35,220 35,220 0 0 0 0 0 35,220 0 0 0 | ceo 2,166 | 09/30/2023.| 2FE............
ATLANTA FALCONS Series A 3.590%
04774# AA 0 |09/01/ .| 09/01/2019. | Redemption  100.0000. 79,221 79,221 79,221 79,221 0 0 0 0 0 79,221 0 0 0 2,844 | 09/01/2042.| 2PL............
ATLANTA FALCONS Series B 3.590%
04774# AB 8 |09/01/ .| 09/01/2019. | Redemption ~ 100.0000. 52,814 52,814 52,814 52,814 0 0 0 0 0 52,814 0 0 0| e 1,896 | 09/01/2042. | 2PL.............
BP HOUSTON HQ 2017 CTL Pass
05590# AA 9 |Through Trus .| 09/15/2019. | Redemption ~ 100.0000. 83,515 83,515 83,515 83,515 0 0 0 0 0 83,515 0 0 0 | e 1,971 | 11/15/2032. [ 1...coovvvrrrnnee
07123# AA 1 |BATON ROUGE 4.320% 11/15/37............ .. | 09/15/2019. | Redemption  100.0000. 67,529 67,529 67,529 67,529 0 0 0 0 0 67,529 0 0 0 2,067 | 11/15/2037.
07123# AA 1 |BATON ROUGE 4.320% 11/15/37............ .. | 07/15/2019. | Redemption  100.0000. 33,647 33,647 33,647 33,647 0 0 0 0 0 33,647 0 0 0 848 | 11/15/2037.
10510K AA 5 |BRAMBLES USAINC 5.350% 04/01/20.... | .. | 07/05/2019. | Call = 102.2479......c.ccomuvvurmmrrrvnnnns | cormmrrimerriirscneiieens | e 2,044,959 | ........ 2,000,000 |........ 1,999,380 | ....oovvuuee 1,999,904 0 38 0 38 (V[ IO 1,999,943 0 57 57 | ... 126,398 | 04/01/2020.
BRITISH AR 18-1 AAPTT 3.800%
11042T  AA 1 |03/20/3 .| 09/20/2019. | Redemption ~ 100.0000. 53,429 53,429 52,949 52,960 0 35 0 35 0 52,995 (VN O 434 | e 434 | ... 1,523 | 09/20/2031. | 1FE............
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CFCRE COMMERCIAL MORTGAGE
12527E  AD 0 | TRUS SERIES 20 .. | 09/01/2019. | Paydown 55,220 55,220 56,048 55,890 0 (670) 0 (670) 0 55,220 0 0 0 04/15/2044. | 1FM...
126410 LM 9 |CSX Equipment Trust Cert 6.251% 01/15/ |.. | 07/15/2019. | Redemption  100.0000. 233,144 233,144 233,144 233,144 0 0 0 0 0 233,144 0 0 0 01/15/2023. | 1FE....
CREDIT SUISSE MORTGAGE TRUST
12647G  BF 4 |SERIES 2013 .. | 09/01/2019. | Paydown ...125,636 ...125,636 ...125,714 125,683 0 (47) 0 (47) 0 125,636 0 0 0 2,524 | 07/25/2043. | 1FM...
12649R  BF 8 |Credit Suisse Mortgage Trust Series 2015.. | .. | 09/01/2019. | Paydown, 262,428 262,428 267,020 266,412 (V1 IO (3,985) 0 (3,985) 0 262,428 0 0 0 6,042 | 02/25/2045.
151020 AP 9 | Celgene Corp 3.625% 05/15/24................. .. | 07/16/2019. | Deutsche Bank 5,206,350 | ........ 5,000,000 |....... 5,001,000 5,000,738 0 (68) 0 (68) 0 5,000,669 0] ...205681 | ... 205,681 | ..... 122,344 | 05/15/2024.
CITIGROUP MTG LOAN TRUST INC
17315C  AM 9 |REMIC 2009- .. | 09/01/2019. | Paydown 306,133 306,133 299,819 302,395 0 3,738 0 3,738 0 306,133 0 0 0 9,051 | 02/10/2051.
200339 DX 4 |Comerica Bank 4.000% 07/27/25. voe |+ { 07/12/2019. | MArkEAXESS. .....oouvvevrererreeririeeees [ ereerrinseressseneseens | e 5,275,350 | ........ 5,000,000 | ........ 5,059,500 5,041,724 (V10 I (3,048) 0 (3,048) 0 5,038,676 0]...236,674 | ... 236,674 | ..... 193,889 | 07/27/2025.
22160@ AA 6 |COSTCO 3.910% 06/20/43 ... | .. | 09/20/2019. | Redemption  100.0000. 38,506 38,506 38,506 38,506 0 0 0 0 0 38,506 0 0 0 | v 1,004 | 06/20/2043.
CSFB 2004-AR7 4A1 2004-AR7 4.343%
225418 RR 1 [112 .. [ 09/01/2019. | PAYAOWN........oovrvrrirrererireriresiinens [ coverneererisenssssninnns | coeverenes 167,412 | ........... 167,412 | ........... 167,935 167,886 0 (474) 0 (474) 0 167,412 0 0 (| 4,778 | 11/25/2034. | 1FM............
231021 AJ 5 |Cummins Engine 7.125% 03/01/28........... .. 1 07/19/2019. | JEfferies & CO......uvvvrmmrrrerriecesnnees | ceveeensseesseesisseees | aeeees 13,140,600 | ...... 10,000,000 | ...... 13,203,200 | .......... 12,522,461 | oo (VN (128,891) | .voovvvrverrnnc 0| e (128,891) | wvoovvvvrnnnens 0 | e 12,393,570 | covvvecrrenne 0| ...747,030 | ........ 747,030 | ..... 637,292 | 03/01/2028. | 1FE...........
DB Master Finance LLC SERIES 20171A
233046 AF 8 |CLAS . | 08/20/2019. | Paydown 30,613 30,613 30,620 30,000 0 (7) 0 (7 0 30,613 0 0 0 913 | 11/20/2047. | 2FE.............
DEUTSCHE MORTGAGE SEC INC 2004-
251563 FB 3 |4-5AR1 .| 09/01/2019. | Paydown 15,077 15,077 14,181 14,440 0 636 0 636 0 15,077 0 0 (VN - 445 | 06/25/2034. | 1FM............
Deutsche Mortgage Securities SERIES
25157F  AK 0 [2005 .. | 09/01/2019. | Paydown, ....105,372 105372 | e 101,288 101,479 0 3,893 0 3,893 0 105,372 0 0 (| 3,190 | 06/26/2035.
25470X AB 1 |DISHDBS CORP 7.875% 09/01/19.......... .. | 09/01/2019. | Maturity. .2,000,000 .2,000,000 2,200,000 2,019,676 (V1 (19,676) | .covvovvreene (U I (19,676) 0 2,000,000 0 0 0. 157,500 | 09/01/2019.
Dominos Pizza Master Issuer L SERIES
25755T AH 3 |201 .| 07/25/2019. | Paydown, 18,750 18,750 18,750 18,750 0 0 0 0 0 18,750 0 0 0 579 | 07/25/2047. | 2FE..........
Dominos Pizza Master Issuer L SERIES
25755T AK 6 |201 .| 07/25/2019. | Paydown 17,500 17,500 17,500 17,500 0 0 0 0 0 17,500 0 0 0 568 | 07/25/2048.
EAGLES STADIUM INC Series A No. RA-
27004@ AA 5 |17 .1 07/15/2019. | Redemption  100.0000...........cceuws | corrrvvevermmmmrereerrnens | cervereeens 186,628 | .......... 186,628 | ........... 186,628 186,628 0 0 0 0 0 186,628 0 0 0 8,548 | 01/15/2039. | 2PL.............
302635 AA 5 |FSINVESTMENT CORP 4.000% 07/15/19| .. | 07/15/2019. | VAHOUS.......vvveumreermrrersneissenisesnnes | romesisssesesssseessenne | ovenees 9,000,000 | ........ 9,000,000 8,983,500 8,998,085 (VN - 1,915 0 1,915 0 9,000,000 0 0 0. 360,000 |07/15/2019.
32051D 3J 9 |First Horizon Asset Sec Inc SERIES 2004-. | .. | 09/01/2019. | Paydown 78,776 78,776 75,970 76,182 0 2,594 0 2,594 0 78,776 0 0 0 2,379 | 06/25/2034.
FLEXTRONICS INTLLTD 4.625%
33938E AQ 0 |02/15/20 .1 09/20/2019. [ Call  100.8580.........ccvuermcrerrmrrrens | cererrmeerimmseersssneeens | avveenns 4,034,320 | ........ 4,000,000 | ........ 4,007,500 | ............ 4,001,365 0 (869) 0 (869) (V[N IO 4,000,497 | .oovrvienn (U [ (497) | covvvrens (497)| .....237,306 | 02/15/2020. | 2FE............
FT SAM HOUSTON MILIT HSG 6.075%
348609 AG 3 |03/15/ .. | 09/16/2019. | Call ~ 100.0000 55,000 55,000 66,275 0 0 (51) 0 (51) 0 66,224 0| . (11,224) | ........ (11,224) | ......... 1,671 | 03/15/2050.
36804P AF 3 | GATX Financial 144A 5.697% 01/02/25.... | .. | 07/02/2019. | Redemption  100.0000. 35,858 35,858 35,858 35,858 0 0 0 0 0 35,858 0 0 0 2,043 | 01/02/2025.
GENCONN ENRGY LLC No. R-28
36877  AA 2 |4.730% 07/2 .| 07/15/2019. | Redemption ~ 100.0000. 287,595 287,595 287,595 287,595 0 0 0 0 0 287,595 0 0 0 13,603 | 07/25/2041. [ 1PL............
Goodgreen Trust SERIES 20171A CLASS
38217V AA 8 |A . 09/15/2019. [ PAYAOWN........covoverviemreercreeieenninns | covviserssssseessnenesens | cevesieens 156,841 | oo 156,841 | ..o 156,768 156,769 0 72 0 72 0 156,841 0 0 0 3,846 | 10/15/2052. | 1FE...........
HYATT HOUSE Ground Lease Trust A-
39949 AA 0 |2017B .. | 09/15/2019. | Redemption  100.0000. 2,016 2,016 2,016 2,016 0 0 0 0 0 2,016 0 0 0 57 | 10/15/2047.| 1PL.............
39950# AA 2 |MARRIOTT GROUND 4.480% 11/15/39... | .. | 09/15/2019. | Redemption  100.0000. 55,266 55,266 55,266 55,266 0 0 0 0 0 55,266 0 0 0| v 1,651 | 11/15/2039. | 1FE............
HERO Funding Trust SERIES 20164A
40417Q AA 3 |CLASSA . | 09/20/2019. | Paydown 301,263 301,263 300,840 300,846 0 418 0 418 0 301,263 0 0 (U I 7,599 | 09/20/2047.] 1FE............
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HERO Funding Trust SERIES 20164A
40417Q AC 9 |CLASSA . | 09/20/2019. | Paydown 241,011 241,011 246,971 246,843 (V10 I (5,833) 0 (5,833) 0 241,011 0 0 0| e 7,305 | 09/20/2047.| 1FE............
HALFMOON PARENT INC  4.375%
40573L  AS 5 |10/15/28 .| 08/28/2019. | Tax Free EXChaNGe.............ooevveeeees | covvervemsvvrenssisssennns | ervevens 1,979,834 | ........ 2,000,000 | ........ 1,978,140 | ..ccovvenee 1,978,594 | ..covvvvrrnnnne (V[ I 1,240 0 1,240 (I 1,979,834 0 0 0 . 50,556 | 10/15/2028. | 2FE............
HALFMOON PARENT INC  4.900%
40573L AW 6 |12/15/48 .. | 08/28/2019. | Tax Free EXChaNGe........ccccrvevreeees [ covrnreeemneenenneerinns | crvvenns 4,002,689 | ........ 4,000,000 | ........ 4,002,210 982,001 0 438 0 438 (V[ IO 4,002,689 0 0 0. 145,911 | 12/15/2048. | 2FE............
42208@ AA 8 |Home Depot (HD Salem) Notes 2and 5 6.|.. | 09/30/2019. | Redemption ~ 100.0000...........cccouws | corrrvveerrmmmmmereerrrnns | cevveveeens 102,285 | .......... 102,285 | ........... 102,285 102,285 0 0 0 0 0 102,285 0 0 (N I 4,355 | 11/30/2030. | 1...ccovvrrenes
HEALTH CARE REIT INC  5.250%
42217K AW 6 [01/15/22 .1 09/07/2019.| Call  107.1783 5,358,917 | ........ 5,000,000 5,304,600 5,102,537 0 [ (23,974) | oo (V1 IO (23,974) 0 5,078,563 0. (78,563) | ......... (78,563) | ..... 659,333 | 01/15/2022. | 2FE............
Hero Funding Trust SERIES 20151A
42770L  AA 1 |CLASSA . [ 09/20/2019. [ PAYAOWN.........ovooervvemreerncrneinenrinns | covvsmerenssseessnsenssens | ceveeseens 780,467 | ........... 780,467 | ........... 780,115 780,133 0 335 0 335 0 780,467 0 0 0. 21,505 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20152A
42770U AA 1 |CLASSA . | 09/20/2019. | Paydown 575,550 575,550 575,485 575,487 0 62 0 62 0 575,550 0 0 0| e 16,508 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20161A
42770V AA 9 |CLASSA . | 09/20/2019. | Paydown 323,728 323,728 323,699 323,700 0 28 0 28 0 323,728 0 0 0 9,388 | 09/20/2041.| 1FE............
HERO Funding Trust SERIES 20162A
42770W  AA 7 [CLASSA . | 09/20/2019. | Paydown ....185,416 ....185,416 ....189,463 789,386 0 0 (3,970) 0 785,416 0 0 0 21,065 | 09/20/2041. | 1FE..
HERO Funding Trust SERIES 20163A
42770X AA 5 |CLASSA . | 09/20/2019. | Paydown, 304,672 304,672 301,244 301,293 0 3,379 0 3,379 0 304,672 0 0 0 6,673 | 09/20/2042. | 1FE............
Hero Funding Trust SERIES 20163A
42770X AC 1 |CLASSA . | 09/22/2019. | Paydown 248,712 248,712 254,925 254,724 0 [ e (6,012) 0 (6,012) 0 248,712 0 0 0 6,915 | 09/20/2042. | 1FE............
HERO Funding Trust SERIES 20173A
42771A  AB 2 |CLASSA . | 09/20/2019. | Paydown 909,040 909,040 931,588 931,294 (V1N (22,254) | oovvvverrnnns 0 [ e (22,254) 0 909,040 0 0 0 25,327 | 09/20/2048. | 1FE............
HERO Funding Trust SERIES 20172A
42771 AC 6 |CLASSA .| 09/20/2019. | Paydown 341,315 341,315 349,804 349,673 0 [ (8,358) 0 (8,358) 0 341,315 0 0 0| v 9,774 | 09/20/2048. | 1FE............
Hero Funding Trust SERIES 20153A
427717 AA 3 |CLASSA . | 09/20/2019. | Paydown 945,434 945,434 945,503 945,500 0 (66) 0 (66) 0 945,434 0 0 0 28,961 | 09/20/2041. | 1FE............
HOMEBANC MORTGAGE TRUST SERIES
43739E  AJ 6 [20042 CLA .. | 09/25/2019. | Paydown 241,757 241,757 217,279 214,860 0 26,897 01...26,897 0 241,757 0 0 0 5,841 | 12/25/2034.
44416* AB 2 |HUDSON TRANSLLC 4.420% 05/31/33.. | .. | 08/31/2019. | Redemption ~ 100.0000. 35,000 35,000 22,750 22,750 0 0 0 0 0 22,750 0 e 12,250 | oo 12,250 | ........ 1,160 | 05/31/2033.
459200 AR 2 |IBM Corp 6.220% 08/01/27........ccoevrvvnenens .. | 07/15/2019. | Stifel, Nicolaus and Co...........cooereeees | corveveemmmnereeeeiinnnes | ceeees 12,247,900 | ...... 10,000,000 | ...... 12,393,700 | .......... 11,848,485 | ...coovvrerrnnc 0 [ (100,455) | ..eovvvvvernncc 0| oo (100,455) | ..oovvvvrnnen 0 | oo 11,748,030 | oo 0| ...499,870 | ........ 499,870 | ..... 597,811 | 08/01/2027.
JP Morgan Chase Comm Mtg Sec REMIC
46627Q BC 1 |Ser .| 09/01/2019. | Paydown 519,907 519,907 | .oovvrrens 470,353 517,898 0 2,009 0 2,009 0 519,907 0 0 0| e 21,821 | 06/12/2043. | 1FM............
JP MORGAN MORTGAGE TRUST
46640M AA 8 |SERIES 20133 CL .. | 09/01/2019. | Paydown 276,086 276,086 275,439 275,452 0 634 0 634 0 276,086 0 0 0 5,847 | 07/25/2043.| 1FM............
48203R  AF Juniper Networks Inc  4.600% 03/15/21..... .. 1 09/25/2019. [ Call  103.7780........cvverrerrererrinns | cervrreermmssseessseeeenns | aevees 13,491,140 | ...... 13,000,000 | ...... 13,023,900 | .......... 13,006,283 0 (2,014) 0 (2,014) (/) 13,004,269 | ..ooovrrreeennd (I I (4,269) | ...oonuec (4,269) | ..1,105,751 | 03/15/2021. | 2FE............
Lehman UBS Comm Mtg Trust REMIC Ser
50180L AD 2 |20 oo [ 09/11/2019. [ PAYAOWN......cvvoeereenererreeresieeriins | ceverneeresseesssneeesnns | sevesieees 171,572 | oo 171,572 | oo 114,849 125,490 0 | ceevrr 46,082 | ....cooevveenn. (VN O 46,082 0 171,572 0 0 0 | e 7,214 | 04/15/2041.
52467@ AJ 4 |Stop & Shop 7.539% 11/15/26... .. | 09/15/2019. | Redemption  100.0000. 58,380 58,380 58,983 58,648 0 (20) 0 (20) 0 58,628 (U [ (PZE5) ) I— (248) | .oovne 2,922 | 11/15/2026.
570535 AH 7 |Markel Corp 7.125% 09/30/19.... ... .| 09/30/2019. | Maturity 3,500,000 3,500,000 | ....... 3,494,470 3,499,455 0 545 0 545 0 3,500,000 0 0 0. 249,375 | 09/30/2019.
571748 AZ 5 |Marsh & Mclennan 3.750% 03/14/26......... .. | 07/08/2019. | Barclays Capital............ccc.ouuereerieees | corvrmeermmmnmeeesseeeenns | vevees 12,646,080 | ...... 12,000,000 | ...... 12,053,360 | .......... 12,038,772 0 (2,539) 0 (2,539) (I I 12,036,233 | .oorrrrreeennd 0] ...609,847 | ... 609,847 | ... 370,000 | 03/14/2026.
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MASTR ALTERNATIVE LOANS TRUST
576434 CU 6 |SERIES 200 . 09/01/2019. [ PAYAOWN........ooouurviemreircrneieeniiins | covvinereisneessnensiens | ceveeieens 185,382 | ..o 185,382 | ..o 194,188 192,837 (V18 I (7,455) 0 (7,455) 0 185,382 0 0 (1R I 7,287 | 03/25/2033. | 1FM............
MID-ATLANTIC MILITARY CO 5.300%
59524E AC 6 |08/01/ oo [ 08/01/2019. [ VAIOUS.......coovveeereeereseeeeeesiesenniees | coveeeeeseeessseeessssees | eeveeinnns 104,144 | .......... 104,144 ...105,293 105,244 0 (10) 0 (10) 0 105,235 0 08/01/2050.
63946B AD 2 |NBC UNIVERSAL 5.150% 04/30/20.. .| 09/03/2019. | Call ~ 101.9960 0,199,600 0,000,000 19,892,400 9,982,302 0 8,808 0 8,808 0 9,991,110 0 04/30/2020.
64079* AB 8 |Neptune Regional Transmission 6.210% 0|.. | 09/30/2019. | Redemption ~ 100.0000. 60,875 60,875 60,875 60,875 0 0 0 0 0 60,875 0 0 0 2,835 | 06/30/2027.
64760@ AA 2 |NEW ORLEANS ENY 4.270% 08/15/32.... .. | 09/15/2019. | Redemption  100.0000 78,174 78,174 78,174 78,174 0 0 0 0 0 78,174 0 0 0 2,278 | 08/15/2032.
64761* AA 3 |NEW ORLEANS 4.467% 03/15/33............ .. | 09/15/2019. | Redemption ~ 100.0000. 57,758 57,758 57,758 57,758 0 0 0 0 0 57,758 0 0 0 1,720 | 03/15/2033. [ 1..orvvveveeenn.
651229 AQ 9 |Newell Rubbermaid Inc 4.000% 12/01/24.. .. | 07/24/2019. | Stifel, Nicolaus and Co...........ccoeeewees [ coreervernnerernnserenineens | e 6,189,690 | ........ 6,120,000 | ........ 6,202,458 6,171,908 (/] I (4,642) 0 (4,642) 0 6,167,266 0 . 22424 | ......... 22424 | ... 158,967 | 12/01/2024. | 3FE............
OFFUTT AFB AMERICA FIRST 5.460%
67085K AA 0 |09/01/ .. | 09/01/2019. | Redemption  100.0000. 7,243 7,243 7,670 7,657 0 (6) 0 (6) 0 7,651 (U I (408) | ..oooovrreee (408 09/01/2050.
67389M AC 5 |Oaks 2015-1 Series 2015-1 3.500% 04/25 | .. | 09/01/2019. [ PAYAOWN..........vvvurvvrrermrererirerinens | covernreresesenssneninns | sonverenes 450,274 | ........... 450,274 | ........... 451,470 451,325 () (1,051) 0 (1,051) 0 450,274 0 0 0 10,792 | 04/25/2046.
681919 AY 2 | Omnicom Group 6.250% 07/15/19............ .| 07/15/2019. | Maturity. 5,000,000 5,000,000 | ....... 5,535,800 5,037,027 (/1N — (RYH07T0 | E— (U (37,027) 0 5,000,000 0 0 0. 312,500 |07/15/2019.
Pacefunding SERIES 20181A CLASS AA
69373V AA 3 |45 . 09/20/2019. [ PAYAOWN........coorrvvemererseressenennn | cevesiseerissesssssneeens | aveeeens 1,738,835 | ........ 1,738,835 | ........ 1,738,835 | oo 1,738,835 0 0 0 0 (U — 1,738,835 0 0 0. 78,943 | 09/20/2049. | 1FE............
Pacefunding SERIES 20181A CLASS AB
69373V AB 1 |45 . 09/20/2019. [ PAYAOWN. ........oovmrvererienerirnenens | ceverieeerisseesessneenns | aveeeens 1,738,835 | ........ 1,738,835 | ........ 1,738,835 | .ocovvennee 1,670,052 | ..covvvrriennne (I IO 68,783 | coverrenend 0 [ e 68,783 | ..ooorrvrenend (V[ [ 1,738,835 0 0 0 ... 91,662 | 09/20/2049. | 1FE............
Pacefunding SERIES 20181A CLASS BA
69373V AC 9 |6.1 .| 09/20/2019. | Paydown 277,638 277,638 277,638 277,638 0 0 0 0 0 277,638 0 0 0 e 25,410 | 09/20/2049. | 2FE............
Pacefunding SERIES 20181A CLASS BB
69373V AD 7 |61 . 09/20/2019. [ PAYAOWN.........oooomrviemrvercreircniiins | covvenersssneessensiens | ceveeieens 190,438 | ........... 190,438 | ........... 190,438 190,438 0 0 0 0 0 190,438 0 0 0 e 13,643 | 09/20/2049. | 2FE............
Pacefunding SERIES 20191A CLASS AA
69375H AA 2 |44 . | 09/20/2019. | Paydown, 311,011 311,011 311,011 0 0 0 0 0 0 311,011 0 0 (o — 6,774 | 09/20/2049. | 1FE..........
Pacefunding SERIES 20191A CLASS BA
69375H AB 0 (7.1 . [ 09/20/2019. [ PAYAOWN........covvverveemreercreiieesninns | cevvmmeeeessseesssesnsens | cevessnees 140,070 | ..o 140,070 | ........... 140,070 0 0 0 0 0 0 140,070 0 0 0| oo 4,890 | 09/20/2049. | 2FE............
Pacefunding SERIES 20191A CLASS AB
69375H AC 8 (44 .1 09/20/2019. | PAYAOWN........oooormrrvveersnrreriiiiinnns | cereeevesessnesesissnnes | ceneeeeeens 436,986 | ........... 436,986 | ........... 436,986 0 0 0 0 0 0 436,986 0 0 0| v 4,786 | 09/20/2049. | 1FE............
Pacefunding SERIES 20191A CLASS BB
69375H AD 6 |7.1 . 109/20/2019. | PAYAOWN. ......cvvuvernrererieerissrinnirins | rverinerinenissisinsens | cevveries 180,155 | ........... 180,155 | ........... 180,155 0 0 0 0 0 0 180,155 0 0 {0 3,162 | 09/20/2049. | 2FE............
Pacefunding SERIES 20182A CLASS AA
69375P AA 4 |48 . 09/19/2019. [ PAYAOWN........ovvvmrrveerreireresneeneinn | ceveeresrisnsessssnneeens | oveeeens 1,405,095 | ........ 1,405,095 | ....... 1,405,095 | ..o 1,405,095 0 0 0 0 (U —— 1,405,095 0 0 0 62,220 | 09/22/2053. | 1FE............
Pacefunding SERIES 20182A CLASS AB
69375P AB 2 |71 .| 09/19/2019. | Paydown, 66,588 66,588 66,588 66,588 0 0 0 0 0 66,588 0 0 0| oo 4,287 | 09/22/2053. | 2FE............
Pacefunding SERIES 20182A CLASS BA
69375P AC 0 |48 .| 09/19/2019. | Paydown 948,361 948,361 948,361 0 0 0 0 0 0 948,361 0 0 0. 31,045 | 09/22/2053. | 1FE............
Pacefunding SERIES 20182A CLASS BB
69375P AD 8 |7.1 .. | 09/19/2019. | Paydown 93,547 93,547 93,547 0 0 0 0 0 0 93,547 0 0 0 | oo 4,453 | 09/22/2053.
718172 BL 2 |Philip Morris International 4.250% 111....... .. | 08/27/2019. | Wells Fargo Funds...........ccccc.vccovvees | covvvvvvoiseneensviiissnns | ceeees 12,067,440 | ...... 11,000,000 | ...... 11,330,880 | .......... 11,316,678 | ..o 0 [ (4,750) 0 (4,750) (VN I 11,311,928 | oo 0. 755,512 | ........ 755512 | ..... 375,299 | 11/10/2044.
72353P  AB 2 |Pioneer Aircraft Finance Limi SERIES 201.. | .. | 09/15/2019. | Paydown. 11,905 11,905 11,904 0 0 0 0 0 0 11,905 0 0 (VN [ 142 | 06/15/2044.
72703P AB 9 |Planet Fitness Master Issuer SERIES 2018 | .. | 09/05/2019. | Paydown. 42,500 42,500 42,500 42,500 0 0 0 0 0 42,500 0 0 0 | e 1,487 | 09/05/2048.
747525 AF 0 |QUALCOMM Inc 3.450% 05/20/25............ .. | 07/15/2019. | Citigroup GIODAL........ccccvrreveervinnes | e | cevees 5,181,850 | ........ 5,000,000 |........ 4,795,200 | ......c..... 4,855,483 | ...cccvvvn (10 10,908 | ..oovovrerrncc (V1 10,908 | .oovvvrivrnnc (V1 [ 4,866,391 | ..ccovvn 0] ... 315,459 | ...... 315,459 | ..... 113,563 | 05/20/2025.
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74834L AV Quest Diagnostics Inc 4.250% 04/01/24.... | .. | 07/08/2019. | Barclays Capital 5,284,150 | ........ 5,000,000 | ........ 5,109,850 5,065,123 (V10 I (6,179) 0 (6,179) 0 5,058,943 0. 225,207 225,207 | ... 164,688 | 04/01/2024.
749227 AA Residential Accredit Loans, | SERIES 200.. | .. | 09/25/2019. | Paydown 36,787 36,787 34,763 0 0 2,023 0 2,023 0 36,787 0 0 0 535 | 05/25/2037.
750236 AT RADIAN GROUP INC  7.000% 03/15/21.... | .. | 09/27/2019. | VAIIOUS.........oervermmrrvenrrermseeenennens | seeverneeresssseesssenens | cveeeens 1,067,421 | ....... 1,000,000 | ........ 1,000,000 | ...coovvenee 1,000,000 0 0 0 0 (N — 1,000,000 0 0 0. 139,754 | 03/15/2021.
755111 AP Raytheon Co 7.000% 11/01/28.................. .. | 07/17/2019. | Wells Fargo FUnds...........ccoocevvcrrmens | covvvveeoimmnnensieiianes | ceeeeeed 9,785,224 | ........ 7,475,000 | ....... 9,960,961 9,463,438 (V1N I~ (AL | — (U (92,518) 0 9,370,921 0 .. 414,303 414,303 | ..... 374,996 | 11/01/2028.
Renew 2017-1 SERIES 20171A CLASS A
75973L AA 6 |36 .. | 09/20/2019. [ PAYAOWN........oooouurveemrrierrriiieriins | coverneriessneessneneinns | ceveeieens 119,348 | ........... 119,348 | ........... 119,317 115,050 (U I 4,299 0 4,299 0 119,348 0 0 0| v 3,785 | 09/20/2052. | 1FE............
75974@ AA RENEWABLE ENGY  4.110% 03/31/35..... | .. | 09/30/2019. | VAIOUS.........c.erverrerrerrerrrmmsenesnnenns | coveeessssenssssesssssesens | oveeennens 449,947 | ........... 449,947 | ........... 449,047 449,947 0 0 0 0 0 449,947 0 0 0| e 18,493 | 03/31/2035. | 2PL.............
Reyes Holdings LLC Series 2012A No. R-
76169%# AG 44 .. | 07/31/2019. | Redemption ~ 100.0000........c.ccrues | covrmreerrmermermmerinns | cevvee 1,600,000 | ........ 1,600,000 | ........ 1,600,000 | ..o 1,600,000 0 0 0 0 (I — 1,600,000 0 0 (N — 82,080 | 07/31/2022. | 2PL.............
774341 AB Rockwell Collins Inc  5.250% 07/15/19....... oo [ 07/15/2019. [ MAIUTIY.......oovvvveriereeiereriiieeniinns | ceversseeesssesesssenenns | aeeees 12,500,000 | ...... 12,500,000 | ...... 12,433,875 | ........ 12,495,492 | ..cooovvvvernnne. (U I 4,508 0 4,508 (N I 12,500,000 0 0 0] ... 656,250 | 07/15/2019. | 2FE............
S&E REPLACEMENT POWER  4.120%
78512  AA 05/31/29 . 1 09/30/2019. | Redemption  100.0000..........ccorver | wrerererernerisenrinnenns | werverin 107,043 | ........... 107,043 | .......... 107,043 107,043 0 0 0 0 0 107,043 0 0 0 2,941 | 05/31/2029. | 1PL.............
SEQUOIA MORTGAGE TRUST SERIES
81744F HK 20053 CLAS . | 09/20/2019. | Paydown, 45,961 45,961 41,695 42,720 0 3,242 0 3,242 0 45,961 0 0 0 821 | 05/20/2035. | 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81744Y AB 20134 CLAS .| 09/01/2019. | Paydown 69,623 69,623 62,445 63,461 0 6,162 0 6,162 0 69,623 0 0 0 | e 1,108 | 04/25/2043. | 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81745A AB 20135 CLAS . 09/01/2019. [ PAYAOWN. ......cooovervieeriorceiiieesiinns | cevemeseessseesssseesnns | cevesieens 196,212 | .o 196,212 | .o 184,326 185,958 (V[ IO 10,253 | oo (1 O 10,253 0 196,212 0 0 0 3,932 | 05/25/2043. | 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81745F AB 20123 CLAS . 1 09/01/2019. | Paydown 346,549 346,549 328,572 330,683 {0 O 15,866 | ...ccoovvvucnad (O] IR 15,866 0 346,549 0 0 (| 7,302 | 07/25/2042.| 1FM............
Sonic Capital LLC SERIES 20181A CLASS
83546D  AF A2 .. | 09/20/2019. | Paydown 33,750 33,750 33,887 33,884 0 (134) 0 (134) 0 33,750 0 0 0 906 | 02/20/2048. | 2FE...........
SW AIRLINES 07-1 TRUST 6.150%
84474Y 02/01/24 . | 08/01/2019. | Various 392,420 392,420 346,729 378,929 0 2,403 0 2,403 0 381,331 0 [ e 11,089 11,089 | ....... 24,134 | 08/01/2022. | 1FE............
84858W  AA SPIRIT AIR 2017-1 PTT AA  3.375% 02/15/ .. | 08/15/2019. | Redemption 34,051 34,051 33,447 0 0 27 0 27 0 33,474 0 577 577 575 | 02/15/2030. | 1FE............
84860* AB Spirits of St. Louis BB Club No. R-22.......... .| 09/30/2019. | Redemption 17,609 17,609 17,609 17,609 0 0 0 0 0 17,609 0 0 0 517 | 03/31/2033.| 2PL.............
SPIRITS NEWCO No. R-43 5.300%
848609 AA 1 |06/30/36 .. | 09/30/2019. | Various 33,843 33,843 33,843 0 0 0 0 0 33,843 0 0 (VR 1,362 | 03/31/2033.
84861C AB 1 |Spirit Master Funding LLC 2014-4A Class... | .. | 09/20/2019. [ Call  113.5799........cccummmrrmrmerrins | corvmrrerrminseeesseeeeens | veveen 21,802,371 | ...... 19,195,622 | ... ...19,148,654 0 35 0 35 0 | 19,148,689 0| 46,933 146,933 | ..3,277,999 | 01/20/2045.
84861C AB 1 |Spirit Master Funding LLC 2014-4A Class... | .. | 08/01/2019. | Paydown 200,318 200,318 | ........... 199,830 199,828 0 490 0 490 0 200,318 0 0 0 5,887 | 01/20/2045.
860630 AD 4 |Stifel Financial Corp 4.250% 07/18/24....... .. | 07/16/2019. | Stifel, Nicolaus @and CO..........ccvueueeee | covrmrreernerieienirinns | cevvenns 4,484,642 | ........ 4,300,000 | ........ 4,496,252 | ............ 4,423,044 | ....ccooon) (18— (R ROKE:) | — (U I [QRIORE:) | E— (V[ IO 4,412,006 | ..coovvvn 0| 72,636 72,636 | ..... 182,750 | 07/18/2024.
Helios Issuer LLC SERIES 20181A CLASS
86745 AA A . | 07/20/2019. | Paydown 221,698 221,698 221,651 221,638 0 60 0 60 0 221,698 0 0 (U I 7,558 | 07/20/2048.| 1FE............
Helios Issuer LLC SERIES 2019AA CLASS
86745L AA A . 09/20/2019. [ PAYAOWN.........oooomrviemriircrniieenniins | corvireriiisneessnensenns | ceveeieend 675,157 | ..covueee. 675,157 | ...cooueee. 674,967 0 0 190 0 190 0 675,157 0 0 0 3,229 | 06/20/2046. | 1FE..........
SUNRUN CALLISTO ISSUER LLC SERIES
86772D AA 20181 .| 07/30/2019. | Paydown, 54,169 54,169 53,370 53,371 0 798 0 798 0 54,169 0 0 [ 1,758 | 04/30/2049. | 1FE............
SUNRUN CALLISTO ISSUER LLC SERIES
86773P  AA 20191A . | 09/30/2019. | Paydown, 278,625 278,625 278,609 0 0 16 0 16 0 278,625 0 0 0 06/30/2054. | 1FE...
SunStrong 2018-1 Issuer LLC SERIES
86803N  AA 20181 .| 08/20/2019. | PaYAOWN.........ocorrrrvvecrnnrrrviiiinens | coreeevesisseesesissnnns | ceeeeveeens 137,953 | ..o 137,953 | ..o 137,914 137,911 0 43 0 43 0 137,953 0 0 0 | v 5,703 | 11/20/2048.| 1FE............
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TD AMERITRADE HOLDING CO  5.600%
87236Y AA 6 |12/01/ .1 09/18/2019. [ Call  100.6545..........coormerrerrerrinns | ceveerenriirsnssisssneins | ervvinns 7,549,089 | ........ 7,500,000 | ........ 7,620,750 | ............ 7,515,047 | oo (V1N (11,686) | cvvvvvecrenne (U I (11,686) | .vvvvvvrrenene (V[N [ 7,503,361 | coooovrverrnec 0| e (3,361) | covovnee (3,361) | .....383,922 | 12/01/2019. | 1FE............
TD AMERITRADE HOLDING CO  2.717%
87236Y AG 3 |11/01/ 107/01/2019. | ATHENE ... | eoveevvsssissseeessiiissnns | aenevnes 1,503,482 | ........ 1,500,000 | ........ 1,500,000 | ...coovvnnee 1,500,000 0 0 0 0 (I 1,500,000 | ..oovrrvrreeennd (I I 3482 | . 3,482 | ... 30,904 | 11/01/2021. | 1FE............
Taco Bell Funding LLC SERIES 20161A
87342R AB 0 |CLAS . | 08/25/2019. | Paydown 36,250 36,250 36,371 36,363 0 (113) 0 (113) 0 36,250 0 0 0| v 1,190 | 05/25/2046. | 2FE............
Taco Bell Funding LLC SERIES 20161A
87342R AC 8 [CLAS . | 08/25/2019. | Paydown 19,375 19,375 20,614 20,567 (V10 I (1,192) 0 (1,192) 0 19,375 0 0 (/1 - 722 | 05/25/2046. | 2FE............
Taco Bell Funding LLC SERIES 20181
87342R AE 4 |CLASS . | 08/28/2019. | Paydown 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 916 | 11/25/2048. | 2FE............
Tenaska Gateway Partners 144A  6.052%
88031V AA 7 |1 .. | 09/30/2019. | Redemption  100.0000.. 112,914 112914 .. 112,914 112,914 0 0 0 0 0 112,914 0 0 0 12/30/2023.
883556 BC 5 |Thermo Fisher Scientific Inc 3.150% 01.... | .. | 09/27/2019.| Call ~ 104.3180 e 3,461,271 3,318,000 3,289,432 3,302,809 0 2,636 0 2,636 0 3,305,446 0| 12,554 | ... 12,554 01/15/2023.
89307# AA 7 | TRANS BAY CABLE 2.930% 06/30/47...... .. | 09/30/2019. | Redemption  100.0000...........cccoees | corrvvreerrmmrmrerieerinnns | cerevvieens 114,840 | ........... 114,840 | ........... 114,840 114,840 0 0 0 0 0 114,840 0 0 0 06/30/2047.
UNP RR CO 2006 PASS TRST 5.866%
90783W AA 1 |07/02/ . 1 07/02/2019. | Redemption  100.0000 3,061 3,061 3,019 3,041 0 (1) 0 (1) 0 3,040 0 21 21 | oo 180 | 07/02/2030.| 1FE............
UNITED AIR 2018-1 AAPTT 3.500%
909318 AA 5 |03/01/ .1 09/01/2019. | Redemption ~ 100.0000.........ccccres | corvermerrvmmmrnermernenns | ceveereens 110,159 | ..o 110,159 | ..o 105,886 0 0 216 0 216 0 106,102 (I 4,057 | .o 4,057 | oo 3,856 | 03/01/2030. | 1FE............
UNITED AIR 2016-1 APTT 3.450%
90931M  AA 4 |01/07/3 . | 08/01/2019. | Various 237,467 237,467 237,467 237,467 0 0 0 0 0 237,467 0 0 0 e 12,288 | 07/07/2028. | 1FE............
UNITED AIR 2018-1 APTT 3.700%
90931V AA 4 |03/01/3 .. | 09/01/2019. | Redemption ~ 100.0000. 99,130 99,130 99,061 99,065 0 7 0 7 0 99,072 0 58 58 3,668 | 03/01/2030.
913017 AT 6 |United Technologies Corp 6.700% 08/01/. | .. | 07/17/2019. | Wells Fargo Funds...........cccccvveerrues | corrvvveeemmneereneeiinnes | ceeees 12,147,180 | ....... 9,573,000 | ...... 12,394,546 | ......... 11,817,631 | oo 0 [ (107,880) | ...ovvvvvvnnnc (V1 I (L1 10) N —— 0 | s 11,709,752 | coovvvrennne 0|...437,428 | ... 437,428 | ..... 620,011 | 08/01/2028.
91845# AA 2 | Verizon Communications Inc Series A1 No. | .. | 09/15/2019. | Various, 44,480 44,480 44,480 44,480 0 0 0 0 0 44,480 0 0 0| e 1,131 | 05/15/2035. | 2.......ccvvvvnee
VANTAGE DATA CENTERS ISSUER
92211M AC 7 |SERIES 20181 .| 09/16/2019. | Paydown, 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 0 204 | 02/16/2043. | 1FE...........
VA INTL GATEWAY No. 62 3.930%
92783# AA 4 |06/30/30 . | 09/30/2019. | Redemption  100.0000. 31,489 31,489 31,489 31,489 0 0 0 0 0 31,489 0 0 0 928 | 06/30/2030. | 1FE............
WAMU Mortgage Pass-Through Cer Series
92922F 4M 7 |20 oo | 09/25/2019. [ PAYAOWN........ooovevreererernceeieeriiens | cevirseeeisseeessseeinns | sevesieees 101,214 | ..o 101,214 96,122 99,543 (V1N I 1,671 0 1,671 0 101,214 0 0 0 2,056 | 10/25/2045. | 1FM...........
92964@ AA 7 |WY Georgia Holdings 5.590% 09/15/19.... | .. | 09/15/2019. | MAtULIY. ........crrvveerrmmrririermnnernriiens | nneesssesssnnesssnisens | e 5,000,000 | ........ 5,000,000 | ........ 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 0 0. 279,500 | 09/15/2019. | 1..oveovverrnnes
WELLS FARGO & COMPANY  4.100%
94974B  FY 1 |06/03/26 .| 07/11/2019. | Citigroup GIObAL..........cceemcreerecreies | corrrrerreiseererseeeenns | ceeees 10,503,200 | ...... 10,000,000 | ...... 10,159,250 | .......... 10,114,973 | oo (V18 I (7,235) 0 (7,235) 0 | e 10,107,739 | oo 0]...395461 | ... 395461 | ..... 252,833 | 06/03/2026. | 1FE............
WENDYS FUNDING LLC SERIES 20181A
95058X AE 8 |CLASSA .| 09/15/2019. | Paydown 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 | s 728 | 03/15/2048. | 2FE............
WENDYS FUNDING LLC SERIES 20191A
95058X AH 1 |CLASSA .| 09/15/2019. | Paydown 12,500 12,500 12,500 0 0 0 0 0 0 12,500 0 0 (I 112 | 06/15/2049. | 2FE............
WESTERN GROUP HOUSING LP
95829T AA 3 |6.750% 03/15/ .. | 09/16/2019. | Variou 14,642 14,642 20,226 20,105 0 (37) 0 (37) 0 20,068 [ (5,426) | ........... (5,426) | ............ 988 | 03/15/2057.
96038# AA 8 |WESTIN 4.453% 07/15/47.......covvvrveverreene .. | 09/15/2019. | Redemption  100.0000, 19,007 19,007 19,007 19,007 0 0 0 0 0 19,007 0 0 0 568 | 07/15/2047.
96928* FP 7 |KRAFT FOODS GRP 4.470% 01/15/35.... |.. | 09/15/2019. | Redemption ~ 100.0000..........cccccu. | corveermmrmerremmmerneeees | ovevrvnnne 126,053 | ........... 126,053 | ........... 126,053 126,053 0 0 0 0 0 126,053 0 0 0 oo 3,758 | 01/15/2035. | 2.vvvvve
WIND ENERGY TRANSMISSION TEXAS
97314@ AA 3 [No.33 .| 09/30/2019. [ VAIOUS........oovvvveeerreeseeiiensrieesssiens | covineesssesssesisesesinns | eevveienns M | s 3 I 11,111 11,111 0 0 0 0 0 11,111 0 0 0 3,058 | 12/18/2034. [ 1...ovvver
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
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)
Winwater Mortgage Loan Trust SERIES
97652P  AA 9 |2014 .| 09/01/2019. | Paydown 37,212 37,212 38,526 38,337 0 1,125) 0 (1,125) 0 37,212 0 0 0 988 | 06/20/2044. | 1FM..
WINWATER Mortgage Loan Trust Series
976538 AC 5 |2015 oo [ 09/01/2019. [ PAYAOWN.......cvvomurveemcrenrcreiieerninns | cervmeersssseessseeesnns | ceveesnend 406,300 | ........... 406,300 407,089 0 (788) 0 (788) 0 406,300 0 0 0 9,663 | 08/20/2034.
976826 BG Wisconsin Pwr & Lt Co 5.000% 07/15/19.. | .. | 07/15/2019. | Maturity. 500,000 500,000 499,793 0 207 0 207 0 500,000 0 0 0 25,000 |07/15/2019.
AIR CANADA 2017-1AAPTT 3.300%
00908P AA 5 |01/15/3 A| 07/15/2019. | Redemption ~ 100.0000 256,000 256,000 241,874 242,077 0 594 0 594 0 242,670 (U - 13,330 | oo 13,330 | ....o.... 8,448 | 01/15/2030.
565404 AA 3 | Mapleleaf Midstr 4.560% 09/30/25 . | A]07/05/2019. | Redemption  100.0000 226,215 226,215 226,215 226,215 0 0 0 0 0 226,215 0 0 (N I 7,937 | 09/30/2025.
65548P AD 8 |NORBORD INC 5.375% 12/01/20 07/17/2019. | Call ~ 103.9440 6,933,065 6,670,000 | ........ 6,503,250 6,608,969 0 [ 16,567 | o0 | oo 16,567 | i (U I 6,625,536 | ..ovooornnn (VR I 44,464 | ... 44,464 | ..... 488,131 | 12/01/2020.
055451 AU 2 |BHP Billiton Finance 3.850% 09/30/23...... D| 07/01/2019. | Barclays Capital..............ooeeveeeererns [ wormmerevrnmerriinereinnes | cevene 10,600,300 | ...... 10,000,000 |......10,272,600 | .......... 10,172,715 | oo 0 | oeerrer(16,960) | ovvevrecrrn0 [ e (16,960) | oo 0 | e 10,155,755 | covovoecrennne 0| ...444,545 | ... 444545 | ..... 291,958 | 09/30/2023.
12518X AA 5 |CENTCLOLP 13-19A 3.596% 10/29/25...| D| 07/29/2019. | Paydown 826,797 826,797 813,827 0 0 826,797 0 0 0 . 24,725 | 10/29/2025.
25156P AN 3 |Deutsche Telekom Int Fin 6.000% 07/08/.. | D{ 07/08/2019. | MAtUIIY..........crvvveeermmmrrveeernnreninnns | woennenssesssssessneenns | o 1,000,000 | ....... 1,000,000 |........1,092,990 | ............ 1,006,204 | ....oooovenrrennne 0 (N~ 1,000,000 0 0 0 . 60,000 |07/08/2019.
ELECTRICITE DE FRANCE SA 3.625%
268317 AS 3 1013/ D| 07/17/2019. | BNP Parbas............veveermereereeeeecens | ormeerermeeereesesessees | v 10,490,300 | ...... 10,000,000 9,915,500 9,939,393 (U 4,334 0 4,334 0 9,943,726 0|..546,574 | ... 546,574 | ..... 277,917 | 10/13/2025. | 1FE............
35177P AT 4 |France Telecom 5.375% 07/08/19............. D | 07/08/2019. | MALUIY......cvvorervereereerseeessneresseenns [ eoeerrssseeesssenesnens | neees 5,000,000 | ........ 5,000,000 | ........ 4,974,400 | ............ 4,998,308 | ....ccovvvenen (V[ I 1,692 0 1,692 0 5,000,000 0 0 0 ... 268,750 | 07/08/2019. | 2FE............
INVESCO FINANCE PLC 3.750%
46132F AD 2 |01/15/26 D| 07/12/2019. | Stifel, Nicolaus and Co.........c..ouueeees [ ormeerevmeervimneriirnnes | ceveee 10,402,000 | ...... 10,000,000 | ........ 9,974,200 9,982,202 (V1 I 1,207 0 1,207 0 9,983,409 0 |...418591 | ... 418,591 | ..... 376,042 | 01/15/2026. | 1FE............
MAPS LTD SERIES 20191A CLASS A
55283L AA 3 |4.458% D| 09/15/2019. | Paydown. 49,930 49,930 49,929 0 0 1 0 1 0 49,930 0 0 0 928 | 03/15/2044. | 1FE............
MAPS LTD SERIES 20191A CLASS B
55283L AB 1 [5.560% D| 09/15/2019. | Paydown 29,958 29,958 29,958 0 0 0 0 0 0 29,958 0 0 0 695 | 03/15/2044. | 2FE...........
MAPS LTD SERIES 20191A CLASS C
55283L AC 9 [7.385% D| 09/15/2019. | Paydown 35,650 35,650 35,649 0 0 0 0 0 0 35,650 0 0 0 | e 1,097 | 03/15/2044. | 3FE............
PPM CLO 2 Ltd SERIES 20192A CLASS C
69377P AE 4 |5. D| 09/18/2019. | ATHENE 999,962 | ........ 1,000,000 | ........ 1,000,000 0 0 0 0 0 (V) — 1,000,000 0 (38) (L) — 29,888 | 04/16/2032. | 1FE............
77578) AB 4 |ROLLS-ROYCEPLC 3.625% 10/14/25..... | D| 07/15/2019. | Barclays Capital............cccccwwweermmeeens | ormmerrrvveeermnenneniinns | o 10,304,300 | ...... 10,000,000 | ...... 10,184,910 | .......... 10,138,765 | ..ooorvvrreernec (V18— (10,549) | oovoorienne (1 I (GO E— (V[N I 10,128,216 | oo 0]...176,084 | ...... 176,084 | ..... 274,896 | 10/14/2025. | 1FE............
Venture CDO Ltd SERIES 201315A CLASS
92328X AK 5 |C1 D 07/15/2019. [ PAYAOWN.........ooeerrvveerrerrreirinerenes | ceveersenesssisnnsnnnnnns | covees 15,000,000 | ...... 15,000,000 |...... 15,002,000 0 0 (2,000) 0 (2,000) (VI I 15,000,000 0 0 0 ... 197,043 | 07/15/2028. | 1FE............
VENTURE CDO LTD SERIES 201624A
92330W AC 1 |CLASS A1 D 08/08/2019. | VAHOUS........cvvveeereeeereerieseeeriessseesenes | oveessesssnsssssseesennes | evseees 7,404,220 | ........ 7,400,000 | ........ 7,400,000 | ............ 7,400,000 0 0 0 0 (VN - 7,400,000 | oovrvvvrrnnnne (U 4,220 | ..o 4,220 | ... 242,891 | 10/20/2028. | 1FE............
VENTURE CDO LTD SERIES 201624A
92330W AC 1 |CLASS A1 D| 09/07/2019.| Call  100.0000..........ccooveeremmrrerenns | oremrresemreeessseeerinnes | evsenes 5,100,000 | ........ 5,100,000 | ........ 5,100,000 5,100,000 0 0 0 0 0 5,100,000 0 0 0. 187,763 | 10/20/2028. | 1FE...........
VENTURE CDO LTD SERIES 201624A
92330W AJ 6 |CLASS A2 D| 09/07/2019.| Call ~ 100.0000...........ccovrrerrerrrrrrens | correrrrriemsriiererieses | v 10,000,000 | ...... 10,000,000 | ...... 10,000,000 | .......... 10,000,000 0 0 0 0 (VN — 10,000,000 0 0 0. 389,630 | 10/20/2028. | 1FE............
RPC GROUP PLC Series D Note RD-23
G7333# AD 4 |4.81 D] 08/02/2019. | Call  105.7349......ccccnmmmveiimriiinnnns [ onnniriasssissssnesiinnns | v 4,229,397 | ........ 4,000,000 | ........ 4,000,000 | .....cc....: 4,000,000 0 0 0 0 0 [ 4,000,000 0 0 0] ... 350,716 | 12/15/2021. | 2.......coeeeveen.
3899999, Total - Bonds - Industrial and Miscellaneous ....371,150,180 | ....350,662,361 | ....363,238,050 | ........ 337,284,000 | ..o 0 [ (386,738) | ..coocrreennacd [ (386,738) 0 359,456,765 0 |.6,754,921 |.... 6,754,921 | 18,951,933 XXX XXX
Bonds - Hybrid Securities
RABOBANK NEDERLAND 2.194%
749770 AQ 6 |Perpet. D| 06/30/2019.] Call  100.0000 2,500,000 | ......... 2,500,000 | ........ 2,620,000 2,620,000 0 0 0 0 0 2,620,000 0 |...(120,000) | ....... (120,000)| ..... 137,500 | 01/01/9999. | 2FE............
4899999. Total - Bonds - Hybrid Securities 2,500,000 2,500,000 | ........ 2,620,000 2,620,000 0 0 0 0 0 2,620,000 0 | ...(120,000) | ....... (120,000) | ..... 137,500 XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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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)
Bonds - Bank Loans
AVIS BUDGET CAR RENTAL LLC
05377 AP 7 |SYNDICATED BA . | 09/30/2019. | Redemption ~ 100.0000. 49,531 49,531 49,607 49,604 0 (8) 0 (8) 0 49,595 0 (64) (64)] ......... 1,786 | 03/15/2025. | 2FE............
DELL INTERNATIONAL LLC
24702N  AZ 3 |SYNDICATED BANK L .1 09/19/2019. | Call  100.0000 ...443,081 ....443,081 ...441,451 441,705 0 196 0 196 0 441,901 (I — 1,180 | ... 1,180 | ..o 14,807 | 09/07/2023.
DELL INTERNATIONAL LLC
24702N  AZ 3 |SYNDICATED BANK L .| 07/31/2019. | Redemption ~ 100.0000. 34,083 34,083 33,958 33,977 0 12 0 12 0 33,989 0 94 94 899 | 09/07/2023. | 2FE............
GRIDIRON FUNDING LLC SYNDICATED
39808C A@ 4 |BANKLOA .. | 09/30/2019. | Redemption  100.0000..........cevver [ corerrrerrererenrrsmnirnns | corverenes 923,080 | ........... 923,080 913,272 915,275 0 825 0 825 0 916,100 0 6,980 | ............ 6,980 | ....... 32,070 | 06/30/2024.
40471*  AA 4 |FIRMA First Lien Term Loan 8.553% 07/1 |.. | 09/30/2019. | Redemption  100.0000. 7,500 7,500 7,406 7,406 0 15 0 15 0 7,421 0 79 79 382 | 07/13/2023.
LAMAR MEDIA CORP SYNDICATED
513076 AZ 2 |BANKLOAN . | 09/30/2019. | Redemption  100.0000, 2,500 2,500 2,497 2,497 0 0 0 0 0 2,497 0 3 3 74 | 03/15/2025. | 2FE............
LAS VEGAS SANDS LLC SYNDICATED
51783Q AP 3 |BANKLOAN .| 07/31/2019. | Redemption ~ 100.0000..........cccrees | covermmrrermmererisnenenns | cevees 14,664,375 | ...... 14,664,375 | ...... 14,685,902 | .......... 14,683,865 | ....cooovvevrnac (V10 I (1,641) 0 (1,641) ([N IO 14,682,224 | .....ccccooo..e. 0 [ . (17,849) | ......... (17,849) | .....364,959 | 03/27/2025. | 2FE............
MICRON TECHNOLOGY SYNDICATED
59511F AB 0 |BANKLOAN . 107/31/2019. | Redemption  100.0000.........ccccneee | wovvrennressrissmrinsins | conerenaad 679,000 | .......... 679,000 |........... 693,924 691,533 0 (2,090) 0 (2,090) 0 689,443 0 ... (10,443) | ........ (10,443) | ....... 16,918 | 04/26/2022.| 2FE...........
8299999, Total - BONAS = BANK LOBNS........urrrreerrssrrssesssssssssessssssssssessssiss ssesssesssssssssssssssssssssssssssssssssssssssessssssssesssssssssesssses | oo 16,803,150 | ...... 16,803,150 | ...... 16,828,017 | .......... 16,825,862 [ ..ocoooccreriec0 | i (2,691) 0 (2,691) 0 16,823,170 | coooovvr0 | oo (20,020)] ......... (20,020)| .....431,895 XXX XXX
8399997. Total - Bonds - Part 4 ....453,778,527 | ...432,404,834 | ...445,354,240 | ........ 418,776,314 20 [ (724,364) | ...oocovevnnecd (U (UPZ L)) — 0 | 441,340,920 .0 ].7,499,112 | ..... 7,499,112 | 21,403,896 XXX XXX
8399999. Total - Bonds ...453,778,527 | ...432,404,834 | ...445,354,240 | ....... 418,776,314 | ..ocooovvv 0 [ (724,364) | ...ooccovovnnccd [ (724,364) | ...coovven, 0 | 441,340,920 | ..o 01].7499112 | ... 7,499,112 | 21,403,896 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks. ...453,778,527 XXX ...445,354,240 | ........ 418,776,314 | ..ccvvvve. 0 ... (724,364) | ................ 0| . (724,364) | ....ooovvevnc 0 [ 441,340,920 | ................ 0.7499,112 |..... 7,499,112 | 21,403,896 XXX XXX

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

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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 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) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Effective - Call Options and Warrants
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAT.................... Fixed Annuity Hedge.........c.cccoooccvicncccccccsicciccccs NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{02/07/2020 .....5,075 | ......... 956,688 | 188.51............ 0 23,160 0 57,956 57,956 | ......... 34,797 0 0 0 0001....cocveveee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAU................... | Fixed Annuity Hedge..........ccccoecrvrrvevuversenecrririnnnns N/A........ ndex |[PLC G5GSEF7VJP5I7OUKS5573..... 03/07/2019|02/07/2020 ....25,400 | .....4,835,652 | 190.38............ 0 95,762 (1 O 246,529 | .| .o 246,529 | ... 150,768 0 0 0 0001......cceere
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOBA... Fixed Annuity Hedge. .|ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{03/06/2020 | ......6,345 | ......1,216,717 .27,859 0 55,046 55,046 0 0 0
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBK...........cc.c..... Fixed Annuity Hedge.......c.cccccoevecceesccvecscsvccicsccrs N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019{06/05/2020 | ....68,703 | ....13,736,478 | 199.94.....c.ccc. | oovvuvvvuruvennnnnd 0 | 248,695 | oo 0 [ s 2717410 | oo | oo 277,410 28,715 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAF.................. Fixed Annuity Hedge..........cccccuoovvervscverriscrcnnns N/A......... ndex |PLC G5GSEF7VJP5I70UKS573..... 09/01/2019(10/07/2019 ...... 4,439 | ... 863,741 [ 194.58............ | coovevenene 19,870 0 0 23,217 23217 | overeeee 18,231 0 0 0 0001....ocoennne
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBL..................... | Fixed Annuity HEdge............ccuueuwervevmvvevevnreveiinnnnns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019{06/05/2020] ......7,686 | ......1,514,834 | 197.09 0 36,644 (VI IO 42,699 corvereennn82,699 6,055 0 0 0 0001...ocveverene
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAG...........ccc.c.. Fixed Annuity Hedge.......c.cccccooveccecscccecscsicciccccrs N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018{10/07/2019)| ......2,468 | ......... 484,987 | 196.51............ 8,526 0 0 8,190 8,190 | .........6,195 0 0 0 0001....cocvvvene
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAV... Fixed Annuity Hedge. .|ndex |PLC G5GSEF7VJP5I70UK5573..... |02/07/2019{02/07/2020 ....13,240 | ......2,502,095 | 188.98 0 57,443 0 145,438 145,438 ..87,995 0 0 0
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAZ.................... Fixed Annuity Hedge..........c..cccooovvvviinnrcirinnricnnas N/A......... ndex |[PLC G5GSEF7VJP5I7OUKS5573..... 03/07/2019|03/06/2020| ....30,921 |.....5,914,878 | 191.29....cccccce. | covvrevrrrrecranccnd 0....117,130 0 280,427 280,427 | ....... 163,297 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAK........cccccccece Fixed Annuity Hedge..........cccccoevecceenccrecscsrecicccccs NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [ 12/07/2018{11/07/2019 ......6,023 | ......1,162,861 | 193.07.....ccccee | covvercre 21,800 | ccocvovcrerienend 0 [ oo (VI IO 40,952 e 80,952 | L 31,232 0 0 0 0001....cocvvvene
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBL.................... | Fixed Annuity Hedge...........ccccccoummvvvvvmvevinninnnns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/07/2019{06/05/2020 | ....25,668 | ......5,071,740 | 197.59.....ccccccc | oovruvvrurunennnend 0 [ 116,843 | oo 0 [ s 135,319 | .| oo 135,319 | ........ 18,476 0 0 0 0001....cocvvvee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAN................... | Fixed Annuity Hedge.........c.oovvvveemnvveccnecrcicnnns N/A......... ndex |PLC G5GSEF7VJP5I7TOUKS573..... 01/07/2019(12/06/2019 ....15,203 | ......2,896,628 | 190.58............ | cccevenen 63,540 | ..o 1,746 | 0 [ 141,895 | .| coveeeene 141,895 | ....... 103,697 0 0 0 0001....oceeunne
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAN................... | Fixed Annuity HEAge........coovvvevvverirenrieriineiens N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... 09/01/2019|12/07/2019] ............. 1 191 | 190.53. 0 0 0 9 9 9 0 0 0 0001.......oee..
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAL..................... | Fixed Annuity Hedge...............ccuuwwveumereevvuvereernnnens NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [09/01/2019{ 11/07/2019 ......8,128 | ......1,553,830 | 191.17........... 35,586 0 (VIO 70,231 —— X 53,031 0 0 0 0001....cocovvene
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAH................... | Fixed Annuity Hedge..........cccccccoccvivvrmvevivrnnnens NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... |09/01/2019{ 11/07/2019 .....3,141 | ........ 598,989 | 190.7...ccccocce | v 14,284 0 0 28,608 28,608 | ......... 21,908 0 0 0 0001....cocvevene
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAM................. Fixed Annuity Hedge..........c..cccooovvvvivnnrciiinnricnnns N/A........ ndex |[PLC G5GSEF7VJP5I7OUK5573..... 01/07/2019(12/06/2019 ....24,977 | .....4,776,851 | 191.25. 85,814 5,149 () 199,715 | .| cooveveeens 199,715 | ... 147,407 0 0 0 0001......cceere
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBN................... | Fixed Annuity Hedge...............ccuuwwemmereevimveveeinnnens N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 07/05/2019{07/07/2020 | ....63,182 | ....12,803,200 | 202.64............ | coorevereruvennnen 0 {233,828 | oo 0 [ e 197,581 | .| oo 197,581 | ... (36,247) 0 0 0 0001....cocvvvene
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAY........ccccccc.. Fixed Annuity Hedge.......c.cccccoevecvecscccicscsvccccsccrs N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019{03/06/2020  ....11,576 | ......2,197,935 | 189.87........... 0 50,395 0 [ s 119,088 | ... | e 119,088 | ......... 68,693 0 0 0 0001....cocvevene
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBF.................... Fixed Annuity Hedge..........cccccoovvvervsererriecicnnns N/A......... ndex |PLC G5GSEF7VJP5I7OUKS573..... 05/07/2019(05/07/2020 ....... 9,124 | .....1,752,538 | 192.08.....cccooo. | coovrerrrrrrrrd 0]...42360 0 80,160 80,160 | ......... 37,800 0 0 0 0001....ocoennne
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBM................... Fixed Annuity HEAGE.........vvvvvrverireerieriiseins N/A......... ndex PLC G5GSEF7VJP5I70UK5573..... 07/05/2019{07/07/2020 ....23,853 | ......4,776,563 | 200.25.......cc... | covrrrrrrrrririns 0].....110,849 0 98,803 98,803 | ....... (12,046) 0 0 0 0001........
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAL................... Fixed Annuity Hedge..........cccccoevccceenccrecscsrecicsccrs NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [ 12/07/2018{12/06/2019 ......7,312 | ......1,389,719 | 190.06............ 33,465 0 (VI [ON 71,565 cevvereennenn 11,565 52,095 0 0 0 0001....cvcvvvene
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAQ................. Fixed Annuity Hedge.........cocccooocccecsccrecscsvccicsccs NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... [ 12/07/2018 [ 12/06/2019 ......7,448 | ......1,433,144 | 192.42............ | cocecce. 23672 | ...........1,903 0 56,313 56,313 | ......... 41,634 0 0 0 0001....cocvvvene
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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 11 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) B.JA.CV. | )/Accretion Items Exposure Entity end (b)
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBH................... | Fixed Annuity Hedge..........cc.ccccuvurmeriicniriinenii N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 09/01/2019| 05/07/2020 | ...75,740 | ...14,757,939 [ 194.85......cccc. | vvrrirvcrii 0 | 276,723 | oo (V] R 512,267 | .| .ooooonc 512,267 235,544 0 0 0 0001...........
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBB.. . | Fixed Annuity Hedge.. .|ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/05/2019{04/07/2020 | .....8,576 | .....1,643,076 |191.59 0 39,823 O | e 7T,M6 || el TT16 | 37,292 0 0 0 0001.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBE.................... Fixed Annuity Hedge..............oomvcerveeeeneerrriirians N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/05/2019| 04/07/2020| ...11,551 | .....2,240,663 | 193.98......cccc. | wvcvrivvcniinccd 0 .....42,409 0 82,651 82,651 | ........ 40,242 0 0 0 0001.....oooenne.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAS................... Fixed Annuity Hedge..............ccoovcrvveevecereciiiiinnns N/A......... ndex G5GSEF7VJP5I70UK5573..... |03/07/2019{01/07/2020| .....3,330 | ........ 627,805 | 188.53......ccoe. | covevrrircnniinnn 0 | 12,073 | 0 ....37,728 37,728 25,655 0 0 0 0001.......ccn.e.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAJ.................... | Fixed Annuity Hedge..........cccovveuemmecrrriernnerreninnns N/A........ ndex G5GSEF7VJP5I70UK5573..... |09/01/2019{11/07/2019| ...14,626 | .....2,816,968 |192.6 55,300 0 (V] R 106,093 | .| cocreeeee 106,093 | ....... 80,786 0 0 0 0001.....oouennee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBQ................... Fixed Annuity Hedge..............ccoouervvceiecnreniiiciinns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |08/07/2019{08/07/2020 | ...14,667 | .....2,942,934 |200.65............ | ccccvvvevrcenen 0| 53,680 | oo 0| 61,368 || o 61,368 | ..........7,687 0 0 0 0001.............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBC................... | Fixed Annuity Hedge..........cccocuuemmucririurnnerreninnns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/05/2019{04/07/2020 | ...24,917 | ....4,785,808 | 192.07......ccccc | ovcrvveuicnncnn 0 110,495 | (VI RO 214,528 | .| oo 214,528 | .....104,033 0 0 0 0001.....oouennee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBG................... Fixed Annuity Hedge.............ccooverrvceiennrcriiiciins NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... |05/07/2019{05/07/2020 | ...37,774 | ....7,273,384 [ 192.55.........c.. | oovrvvcvrccncnn 0 167,462 | (V] I 318,006 | ...| woooooee 318,006 | .....150,543 0 0 0 0001............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBT.................. Fixed Annuity Hedge..............ccouecerveeerenerrniiiinanns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 09/06/2019{09/04/2020 | ...38,369 | ....7,792,360 |203.09........cc. | oocrvveuernncnn 0 .. 148,488 | L (VI RO 128979 | .| cceeeee 128,979 | ......(19,509) 0 0 0 0001.....oouennee
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOBO................... Fixed Annuity Hedge.............ccoourrvveuiecnreriiciins NA......... ndex G5GSEF7VJP5I70UK5573..... | 08/07/2019{08/07/2020 | .....9,349 | .....1,860,171 [198.97......ccc. | ovvrvvcirccncnc 0 40274 | 0| 46,655 | | oo 46,655 6,381 0 0 0 0001............
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBS................... Fixed Annuity Hedge..............ccouucrrveeiennreriiinianns N/A......... ndex G5GSEF7VJP5I70UK5573..... | 09/06/2019{09/04/2020 | .....7,970 | .....1,609,940 | 202........ccoocoee | ovcrrveirrnncnn 0 wn 34,271 0 30,216 30,216 | ........(4,055) 0 0 0 0001......cccnne.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAR................... | Fixed Annuity Hedge..........cccoovvveeerrinereeinereis N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 01/07/2019|01/07/2020 | ...26,043 | ....4,861,447 [186.67....ccccovee | ovcvrirvcrrid 0 11445 | (V] R 341,724 | .| e 341,724 | .....230,279 0 0 0 0001........c....
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAQ.............cc.... Fixed Annuity Hedge..............ccooverrveevecnreciiiiinnns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [03/07/2019{01/07/2020 | ...35,359 | .....6,649,614 | 188.06............ | cocvvvcvvucncc 0 2131830 | 0| s 416,322 | ... | oo 416,322 | ......284,493 0 0 0 0001.......ccnne.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBU................... | Fixed Annuity Hedge..........ccccoevveeverrirereeineniis N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 09/06/2019|09/04/2020 | ...59,414 | ..12,212,548 | 205.55.......cccc. | wvcvriervcrrinnccd 0 ..180,024 | (V] R 149,990 | .| covrrrene 149,990 | .......(30,035) 0 0 0 0001...cvveerene
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAX..........ccceee.. Fixed Annuity Hedge..............ccoovervveevecnneriiiiinnns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |03/07/2019{03/06/2020 | ....5,172 | ........ 979,577 | 189.4 0 23,587 0 55,366 55,366 | ........ 31,779 0 0 0 0001......cccenee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAW.................. Fixed Annuity Hedge..........c..coevvenmevicnniiincniis N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019|02/07/2020| .....8,177 | .....1,560,580 | 190.85 0 29,363 0 75,964 || s 75,964 | ........ 46,600 0 0 0 0001......ccevee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBL................... Fixed Annuity Hedge..............ccoouerrveevecnreciiiiinns N/A......... ndex G5GSEF7VJP5I70UK5573..... | 07/05/2019{07/07/2020 | .....7,550 | .....1,508,113 | 199.75 0 36,736 0 33,060 33,060 (3,676) 0 0 0 0001.......ccn.e.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAD................... | Fixed Annuity HEdge..........cccovvuuurmecrrrevomnerreninnns N/A......... ndex G5GSEF7VJP5I70UK5573..... | 10/05/2018| 10/07/2019 | ....2,113 | ........ 410,133 | 194.1 9,860 0 0 212,070 || e 12,070 ..9,496 0 0 0 0001.....oouernee
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAP.................. Fixed Annuity Hedge..............ccooucrvveevecereciiiiinnns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |03/07/2019{01/07/2020| .....3,809 | ........ 709,274 | 186.21....cccoves | o 0 | 17,371 | 0 LB1T05 || e 51,705 | ... 34,334 0 0 0 0001.......ccn.e.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOAE...........cccc.... Fixed Annuity Hedge..............omerrveeeenererviirians N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |09/01/2019{10/07/2019 .....8,690 | .....1,703,501 |196.03 33,197 0 0 32,942 32,942 25,313 0 0 0 0001.....ocoenne.
Equity/l | Barclays Bank
Barclays Low vol index 9LBCSOBD................... | Fixed Annuity Hedge...........cccoococommrmrriiiinnrrciinnns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [ 04/05/2019|04/07/2020| ...40,209 | .....7,780,442 [ 193.5.....ccccccec | ovvrvviiiccncnn 0] 154,870 | oo 0] s 301,851 | .| cooeeeeea 301,851 | ......146,980 0 0 0 0001........c....
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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 | Number 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 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./A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
MSCI Emerging Markets 9MMLSOAC.............. Fixed Annuity Hedge.............ccccvverriveriirecnnens NA........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... {05/21/2019{05/21/2020| .....3,353 | .....3,349,546 | 998.97........... | ceevverrrrrrrncns (I - 502,950 0 206,637 206,637 | .....(296,313) 0 0 0 0001............
Equity/l | Credit Suisse FB
MSCI Emerging Markets 9MCSSOAA.............. | Fixed Annuity Hedge...............couuervvceicnnccrriinnens N/A........ ndex | Int E58DKGMJYYYJLNBC3868... [04/18/2019|04/21/2020| .....2,627 | .....2,870,050 | 1093......ccocces | wovvrrernrrirnnens 0| e 122,183 | oo (VI IO 47,552 | .. | o 47,552 | ....... (74,631) 0 0 0 0001............
Equity/l | Credit Suisse FB
MSCI Emerging Markets 9MCSSOAC.............. Fixed Annuity HEdge...........veveeererrvevennecrreierens NA........ ndex | Int E58DKGMJYYYJLNSC3868... |08/21/2019|08/21/2020| .....3,163 | ....3,109,672 | 983.14....ccccco. | vovvrvrrrrrirann (U IO 474,450 0 260,221 260,221 | ....(214,229) 0 0 0 0001
Equity/l
MSCI Emerging Markets 9MMLSOAE... Fixed Annuity Hedge.... ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/21/2019|06/19/2020| .....2,896 | .....3,050,125 | 1053 0 289,600 0 113,623 | .....(175,977) 0 0 0 0001...
Equity/l
MSCI Emerging Markets 9MMLSOAA.............. | Fixed Annuity HEdge............cceeerrveermrrcerreeerens N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/18/2019|01/21/2020| .....2,780 | .....2,830,012 | 1018....crcvvcccs | vevrrrrecrrrernrnns (U O 500,400 0 87,772 87,772 | .....(412,628) 0 0 0 0001
Equity/l
MSCI Emerging Markets 9MMLSOAL................ Fixed Annuity Hedge..............ccoouervvcvivnrcnrrcinnnns N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/20/2019|09/21/2020| .....2,734 | .....2,790,266 | 1021.....ccccooves | vovrrvrrrrrruiurens (U IO 544,804 | ....cccoovvnrnnnnnl 0 | s 179,018 | .. | oo 179,018 | .....(365,786) 0 0 0 0001............
Equity/l | Barclays Bank
MSCI Emerging Markets 9MBCSOAA.............. | Fixed Annuity Hedge.............c.cormuerrveeeurvcerreienens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573.... [03/21/2019|03/20/2020| .....2,664 | .....2,849,628 | 1070.....ccccocccs | vovvrurcrrreannnns 0| e 266,400 0 55,404 55,404 | .....(210,996) 0 0 0 0001
Equity/l
Merrill Lynch GPA index 9GMLSOAG............... Fixed Annuity Hedge...............cccouvrvvcuiinicnrrcncnnns NA........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |03/07/2019|03/06/2020 | ...26,542 | .....5,023,074 | 189.25........... | wccccvvrvrrcncrnas (U O 142,046 0 258,959 258,959 | ...... 116,912 0 0 0 0001............
Equity/l
Merrill Lynch GPA index  9GMLSOAK............... | Fixed Annuity Hedge..............comcrrvevvnnccrrrennnns N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |07/05/2019|07/07/2020 | ...34,764 | .....6,909,693 | 198.76.......ccc. | weoovcrecrrreeunnas 0| e 185,292 | coovvvvececn 0 | e 147,518 | .. | oo 147,518 | ...... (37,774) 0 0 0 0001...........c
Equity/l
Merrill Lynch GPA index 9GMLSOAL................ Fixed Annuity Hedge...........cccocovvurveiecincricnnnnns NA........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... {08/07/2019|08/07/2020| ...38,674 | ....7,643,916 | 197.65.......... | wovrverrrrrrnennn 0 [ e 204,972 | .o 0| v 193,998 | .. | oo 193,998 | ....... (10,974) 0 0 0 0001.....coon...
Equity/l
Merrill Lynch GPA index  9GMLSOAD............... Fixed Annuity Hedge...............couucriveevnsccrreianens N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... [12/07/2018|12/06/2019| ...25,882 | .....4,831,652 | 186.68........... 123,958 | 5,066 | .oovvveeren 0 | e 307,744 | .. | ... 307,744 | ...... 234,734 0 0 0 0001............
Equity/l
Merrill Lynch GPA index  9GMLSOAD. Fixed Annuity Hedge.... ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |09/01/2019|12/07/2019| . .26 ..4,854 0 0 0 309 309 309 0 0 0 0001...
Equity/l
Merrill Lynch GPA index 9GMLSOAU................ Fixed Annuity Hedge...............couvcrrveeinsccrreiannns N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |06/07/2019|06/05/2020 | ...41,846 | .....8,185,496 | 195.61.....c.ccc. | weoovcvecrrriinneas 0| . 218,436 0 237,926 237,926 | ....... 19,490 0 0 0 0001............
Equity/l
Merrill Lynch GPA index 9GMLSOAB............... | Fixed Annuity Hedge..........cccovervrierieriinrinns N/A........ ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... [10/05/2018|10/07/2019 ...11,492 | .....2,201,637 | 191.58......ccc. | ovrerre 57,769 0 0 80,530 80,530 | ........ 67,331 0 0 0 0001............
Equity/l
Merrill Lynch GPA index  9GMLSOAL................. | Fixed Annuity Hedge...............coouurvvceicnnccrrcinnens N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |05/07/2019|05/07/2020 | ...46,392 | .....9,050,151 | 195.08.....c.ccc. | weovvvverrrrirnnnns 0 . 239,914 | .o 0 | o 268,663 |.. | .......... 268,663 | ........ 28,750 0 0 0 0001............
Equity/l
Merrill Lynch GPA index 9GMLSOAC............... Fixed Annuity HEdge..........cveveeercrrvevermeerreierens N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... [11/07/2018|11/07/2019] ...15,012 | .....2,824,508 | 188.15...cccccces | worvecrrrt R (1< I LV IO 0 | e 156,498 | .. | oo 156,498 | ...... 125,933 0 0 0 0001
Equity/I
Merrill Lynch GPA index  9GMLSOAM............... Fixed Annuity Hedge...............couucrvveiivnrccrriiannns N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |09/06/2019|09/04/2020| ...32,605 | .....6,519,696 | 199.96........... | wcoocverrrrirunnas 0| e 174,111 | 0 | s 134,029 | .. [ oo 134,029 | ....... (40,082) 0 0 0 0001...........
Equity/l
Merrill Lynch GPA index  9GMLSOAF............... | Fixed Annuity Hedge............co.crmverrveveurrncerreennens N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/07/2019|02/07/2020 | ...23,065 | .....4,342,448 | 188.27......cccc. | weoovvreverrcrnnnns (U O 115,163 | oo (VI IO 242,337 | .. | . 242,337 | ...... 127,174 0 0 0 0001..........
Equity/l
Merrill Lynch GPA index 9GMLSOAE............... | Fixed Annuity Hedge..............ccoouervvceicincnricinnens N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |01/07/2019|01/07/2020 | ...23,197 | .....4,269,872 | 184.07.....c.cc.. | wccvvvrrvrrcinneas 0. 114,190 0 335,732 335,732 | ...... 221,541 0 0 0 0001............
Equity/l
Merrill Lynch GPA index 9GMLSO0AH............... Fixed Annuity Hedge............c.cermecrrveeernnicrrreiennns N/A........ ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |04/05/2019|04/07/2020 | ...39,160 | .....7,643,640 | 195.19...cccccces | wevrerrrrrrerunnns (U O 203,240 | .oooovverrrriennn 0 | v 214,368 |.. | oo 214,368 | ........ 11,128 0 0 0 0001w
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBG...... | Fixed Annuity Hedge.............cccouurvvcuvccrenrrcinnens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573.... [10/12/2018|10/14/2019| .....6,905 | ...10,679,825 | 1547.......ccccc0. | ........690,500 | ..ooovevrnccccd (VI I (V) IO 79129 [ . | e 79,129 | ....(103,343) 0 0 0 0001............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBQ...... | Fixed Annuity Hedge...............ccomuerrveeeurncerreierens N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11.... [10/05/2018|10/07/2019] .....3,057 | .....4,989,360 | 1632 305,700 0 0 9 9 | (33,038) 0 0 0 0001
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Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOCE....... Fixed Annuity HEdge.........c.vveuercrrveverrerrnriiiiens N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11..... 08/21/201908/21/2020] .....2,378 3,590,423 | 1510, 0] ....309,140 0 288,147 | ... 288,147 | .......(20,993) 0 0 0 0 0001.....voeereee
Equity/l

Russell 2000 OTC Call Option 9RMLSOCI........ Fixed Annuity Hedge.. .|ndex |Bank of America.. EYKN6V0ZCB8VDOIULBSO.... |12/14/2018|12/13/2019| .....8,187 | ...11,550,301 | 1411. 01,104,858 | ... ......1,104,858 | ......427,866 0 0 0 0 0001....
Equity/I

Russell 2000 OTC Call Option 9RMLSODG...... Fixed Annuity Hedge..............oomvcerveeeeneerrriirians N/A......... ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |07/12/2019|07/14/2020 .....7,720 | ...12,120,400 | 1570....ccccccruec | coverrrrrrmerrecnst 0 [ 772,000 | oo (VI IO 623,987 | ... | oo 623,987 | .....(148,013) 0 0 0 0 0001.....oooenne.
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOCG...... Fixed Annuity Hedge..............ccoovcrvveevecereciiiiinnns N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11..... 09/06/2019|04/09/2020 | .....1,382 | .....2,080,145 | 1505........cccccoee | covevrrrmmnnrencst 0 | 207,300 | oo 0| e 174,798 | .| v 174,798 (32,502) 0 0 0 0 0001
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOCG...... Fixed Annuity Hedge..............comverrveeeeneerreiirians N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... 09/06/2019|09/04/2020 | .....1,535 | .....2,310,436 | 1505.......ccccouee | crvevrrrmecnrennnt 0 | 230,250 | oo (V] R 194,149 | .| s 194,149 | ......(36,101) 0 0 0 0 0001.....oouennee
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOBU....... Fixed Annuity Hedge..............ccoouervvceiecnreniiiciinns N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11..... 01/14/2019|01/14/2020| .....6,121 | .....8,770,230 | 1433.......ccccceee | cvvvrrvrmmnrrennsl 0| 812,100 | oo (V] I 772,802 | .| coe 772,802 | .....160,702 0 0 0 0 0001.............
Equity/l

Russell 2000 OTC Call Option 9RMLSOCO...... Fixed Annuity Hedge..............cconvcervevereneerreiicnians N/A......... ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |02/28/2019|02/28/2020] .....2,666 | .....4,200,416 | 1576........cccooec | crveviirrccrrecns! 0 | 346,580 | oo 0| e 129,523 | .| coceeeeee 129,523 | ....(217,057) 0 0 0 0 0001.....oouennee
Equity/I | Credit Suisse FB

Russell 2000 OTC Call Option 9RCSSOBE....... | Fixed Annuity Hedge..........cccooocvmmrrvvcriicrrrcnnnnns NA......... ndex |Int E58DKGMJYYYJLNBC3868.... |08/28/2019|08/28/2020| .....3,456 | .....5,089,686 | 1473.....ccccoovvie | v 0] ....518,400 0 502,116 | ... 502,116 | .......(16,284) 0 0 0 0 0001............
Equity/l | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOBS....... | Fixed Annuity Hedge..........cccocueummucriveueenerreiienns N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |05/14/2019{05/14/2020 | .....8,392 | ...12,949,360 | 1543......ccooccee | covcrrveuirenncnn 0| 1,510,560 | ..ocooocrrveenneccd (VI IO 695,202 | ... | oo 695,202 | .....(815,358) 0 0 0 0 0001.....oouennee
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOCC....... Fixed Annuity Hedge.............ccoourrvveuiecnreriiciins NA......... ndex | Markets ES7IP3U3RHIGC71XBU11..... 06/21/2019|06/19/2020| .....3,039 | .....4,709,326 | 1550.......cccccoee | covvrrrrrrnrrecnsd 0] ....364,680 0 263,001 | ... 263,001 | .....(101,679) 0 0 0 0 0001............
Equity/l | Credit Suisse FB

Russell 2000 OTC Call Option 9RCSSOAW...... Fixed Annuity Hedge..............ccouucrrveeiennreriiinianns N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... |01/07/2019|01/07/2020| ....2,434 | ....3,420,671 | 1405......ccccocuvie | woovrrcrrrcrd 0| 243,400 | oo (VI RO 355,525 | .| i 355,525 | .....112,125 0 0 0 0 0001......cccnne.
Equity/l

Russell 2000 OTC Call Option 9RMLSODE....... Fixed Annuity HEdge........vvvvvermeerreeercecrnriiiien N/A......... ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |07/05/2019|07/07/2020] .....2,031 | .....3,200,105 | 1576....ccvvereee | wovevrrrreerreenst 0| 172,635 | oo (V] R 155,679 | .| coovrerene 155,679 | .......(16,956) 0 0 0 0 0001...cvevereee
Equity/l

Russell 2000 OTC Call Option 9RMLSOCM...... | Fixed Annuity Hedge...........cccococvmmcrrieerecerneiinnns N/A......... ndex | Bank of America.. EYKN6V0ZCB8VD9IULBSO.... |02/21/2019|02/21/2020| .....1,409 | .....2,219,950 | 1576.......cccoeee | coverrirrcnnrccns! 0] ....169,080 0 65,921 | ... 65,921 | .....(103,159) 0 0 0 0 0001.......ccnne.
Equity/l

Russell 2000 OTC Call Option 9RMLSODC....... Fixed Annuity HEdge........cvvvveermerrreerrerrerieniens N/A......... ndex | Bank of America.. EYKN6V0ZCB8VDIIULBSO.... |06/28/2019(06/26/2020 ....4,181 | ....6,549,829 [ 1567.....ccccoeuvns | crrvvverrernenns 0] ....627,150 0 330,49 | ... 330,496 | .....(296,654) 0 0 0 0 0001...cvveerene
Equity/l | Credit Suisse FB

Russell 2000 OTC Call Option 9RCSSOAY....... | Fixed Annuity Hedge..........cccoocuecvmmcrriierecerriiennns N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... |03/28/2019|03/27/2020| .....4,957 | ....7,609,491 | 1535.....cccccvvis | worvrrcrrrcirnanad 0 | 743,550 | oo (V1 IO 380,065 |...| .ooooooee 380,065 | .....(363,485) 0 0 0 0 0001.......ccn.e.
Equity/l

Russell 