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statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
e BONGS ..ottt | ereneeneen 16,608,637,737 | ..oovvverrririierrinciinensd (U I 16,608,637,737 | ........... 16,378,437,444
2. Stocks:
2.1 Preferred SHOCKS........ccvuuriiriiiiciieriieesieriesssieses st sess st esssesnies | nesssneseeneins 7,050,000 | ovooucrernrrirriieererneind (U IO 7,050,000 | cooovvrirennne 11,700,000
2.2 COMMON SLOCKS.......uveeurireiesriiserisisssssessss st sess st nssessiens | eesessesssensons 93,960,084 | ....ooorvrirrierrieiienn (U IO 93,960,084 | ....cooorevverne 93,503,365
3. Mortgage loans on real estate:
31 FIISEENS.cvvooeverceecric st | rereeneinas 3,320,783,602 | ..o (U I 3,320,783,602 | ............. 3,188,146,800
3.2 Other than first IENS........c...cvuuereriririiereeescrsses st eessies | eesesssessessons 36,574,871 | .o (U I 36,574,871 | .ovvvvrerris 36,752,472
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 L0 N 0
5. Cash ($.....39,054,806), cash equivalents ($.....248,500,000)
and short-term iNVeStMents (3.....2,467,583)........ccuvrvrremerieriesieesesiessessessseesssssssssssesseses | seesssssensees 290,022,389 | ...cvverireeeieeiies (0] I 290,022,389 | ....cccooevrernne 4,765,940
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......oovvereceerereicreeess e sssessressssesenenns | cveresssesaesns 469,034,359 | ..o [ I 469,034,359 | ..coovvrrnn 450,620,695
7. DEMIVALIVES ..ot | rneneenees 1,169,469,151 | oooorverereerirerind (U I 1,169,469,151 | ............. 1,293,665,284
8. Other INVESEA @SSELS..........vveueeirerrerciiserirsiesri s ssss s esstesssesnsses | eerissessneess 872,137,637 | oo (U I 872,137,637 | ccvvrevrernn 868,115,987
9. ReCeiVabIes fOr SECUMHIES...........rverririreieriecei st nens | eesisssssesssneseenees 3440 | i (0 3,440 | oo 19,386,318
10.  Securities lending reinvested COllAtEral ASSELS...........c.covrirrriieininriseeiesiseesessssesessnees | cresessssssessssessessssssesse (0 [0 R L0 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ccvverveeieieiecseessssie s ssssenses | srsesssssssssssssessssssnssesaas [0 P [0 I [0 P 0
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............ccveves | cvvvervreirerreen. 847,525 | oo [0 IR 847,525 | .ovvervirrinns 1,061,225
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)........cccoveevmirerines | cerrererrereenes 17,589,156 | .oovvoveeeereiriereieinennes (01 IO 17,589,156 | ...covvrevrenee 12,944,454
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.ccueiuiiniiniininreississines | s 8,113,220 | ..o (U R 8,113,220 | ..ccvverrriinne 2,748,586
16.2 Funds held by or deposited with reinsured COMPANIES...........cccvivereiciresieieisiresieiies | ceeviesiesesieseseiesans 2,785 | oo [0 2,785 | oo 4,129
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...........cc.ocvevvevveies | cverereriesieieseeseenad (0 TR L0 TR L0 TR 0
18.2 Net deferred taX @SSEL. ...ttt enens | nesienesnes 130,796,134 | ..oovvverenne. 46,231,483 | .covovvrrens 84,564,651 | ..ovvvrevrenne 70,164,457
19.  Guaranty funds receivable Or ON dEPOSIL..........ccccveiivriieieieieiee e rssenses | ereressesesesesaens 563,626 | ...coovvererrierereieians [0 IR 563,626 | ..ocovvvrerrrinnn 563,626
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 ($.......... 0)ecereeriereeereeeiesens | e 80,986 | ..cooovrrerrria 80,986 | ..o 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............ccoeveeierveicevies | cvrerieieeieesieeenad (0 TSR 0 | oo 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates...........c..ccccceeereeerieeiisiecceeeieeeens | e 21,652,103 | ooevieeeee e (01 IO 21,652,103 | .coeverirne 49,815,538
24. Health care ($.......... 0) and other amounts receivable.............cccccveveieveieeieceeeeeeens | e 62,516,223 | ...cevevrnne. 62,516,223 | ..o [0 0
25.  Aggregate write-ins for other than invested aSSets...........cccovieciiveicicceesiecsee s | cverieieieeian 219,842,070 | ..coovvevrerann. 891,479 | .o 218,950,591 | ..cocvvnene 220,407,227
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).......c.evrveririniirriseiseississieesssesssessesssssssssssssessssessssssessens | sssessesens 23,502,018,665 | ......cccenve. 109,720,170 | ........... 23,392,298,495 | ........... 22,877,628,104
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 23,502,018,665 | ......occovune 109,720,170 | ........... 23,392,298,495 | ........... 22,877,628,104
DETAILS OF WRITE-INS
10T, et RSttt | Setesss sttt (O (O (O 0
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). ....vererrrarerremernnerseressesssssssssesssssness | sersesssssssssssssssssssssssessas [0 [ I [ I 0
2501. Corporate OWNed Life INSUFANCE...........c..cvrvivieeieieeeee ettt sssssaeseees | esessessesnnas 213,602,892 | ..o [ I 213,602,892 | .....ccevveee. 219,761,078
2502, 1temMS NOL AlIOCALET..........coveeereieiirireireeeie ettt nsstns | sresseessessesnnens 5,648,599 | ..o 300,900 | .ovvrrririiinne 5,347,699 | oo 646,150
2503, MiISCEIIANEOUS.......cocvuiecieiiiceeiiete ettt s s s s ssssebessssesessnns | sessssesesssesessnsesasaes 5,186 | oo 5,186 | coocvveeveeeeeee [0 T 0
2598. Summary of remaining write-ins for Line 25 from overflow page.........co.coeurereerrernenreneenninns | cermeereessesnesnnenees 585,393 | .o 585,393 | .o L0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @OVE).......cueveereirerrrsressiserssrenesssssssensssesees | essessssssssas 219,842,070 | ..o, 891,479 | .o, 218,950,591 | .o 220,407,227




statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.

20.

21.

22.

23.

24,

25.
26.
27.
28.
29.
30.
31.
32.

34.
35.
36.

Aggregate reserve for life contracts $.....17,303,997,904 less §.....
included in Line 6.3 (including $.....189,705,840 Modco Reserve)..
Aggregate reserve for accident and health contracts (including §.........

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

Contract claims:

A1 LB R
4.2 ACCIAENT ANA NBAIN........euecee ettt bbb
Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and Unpaid............ccccvreemremrernrieeieeisesese s
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).....vvevrerieieieierieieieiias
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $ .
6.3  Coupons and similar benefits (including §.......... (0o Ta o0 ) OO PO
Amount provisionally held for deferred dividend policies not inClUded i LINE B............ccevereeieiinrireieiessseesss e ssnenns
Premiums and annuity considerations for life and accident and health contracts received in advance

less §......... 0 discount; including §.......... 0 accident and health PremiumMS...........cc.cvcuiiieicceee e
Contract liabilities not included elsewhere:

9.1 Surrender values 0N CaNCEIEA CONMTACES..........c..cuuieierirsrisrieireee ittt
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...........cccoovveivireieieiecreieiesseis

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....

and deposit-type contract funds §.......... 0t
Commissions and expense allowances payable on reinSUranCce aSSUME...........c..cucueieiciiiieeiecisiesies e
GENEral EXPENSES AUE OF ACCTUEH. ......vuvverearerreseseesreseeseseeessesseesesssssseesessesssee st ess s s ss s s ss s sE e s e s et e bR s e s ss st ens e srnnnns
Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reinSUred AlOWANCES).........c.cvriueieiiieiieeiee ettt
Taxes, licenses and fees due or accrued, excluding federal income taxes............ccccvvvrrvnnee.
Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)...
Net deferred tax aDility..........cccvrvereriieeee st
Unearned investment iNCOME...........c.cueeierereenrineineinernineineieenns
Amounts withheld or retained by reporting entity as agent or trustee.............
Amounts held for agents' account, including $ ..0 agents' credit balances..
Remittances and items not allocated...........c.covveereniincreieenireenncne
Net adjustment in assets and liabilities due to foreign exchange rates...
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §.......... (| .
Dividends to stockholders declared and UNPEIG............cceeuririieiiinineee ettt
Miscellaneous liabilities:

24,01 ASSEE VAIUGHON TESEIVE. ........ecveveeiecitec ettt bbb st s bbb bbb be bt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....oovvorirerirrereseessseseesessesssssssss s sssses st ssess s ssesssnssnssns
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) FBINSUETS.........cocvuerveeereerrerereereeree e
24,04 Payable to parent, subsidiaries and affiliates

24,05 DraftsS OUISTANGING. ... ..o reurerieereeeeisecie sttt ese e e ss et s st

24.06 Liability for amounts held under UNINSUIEA PIANS. .........c.cvuiurieiieriiieiiesssisiesssseese sttt sttt nes
24.07 Funds held under coinsurance

24,08 DEIIVALIVES. ....couveeeiiieeiciseieieiss ettt ss st s s8Rttt

24,09 Payable fOr SECUMEES.......v.cvveririsciiesiseieie sttt sss st s bbbt
2410 Payable for securities lending

24.11 Capital notes §.......... 0 and interest thereon §.......... Dttt

Aggregate WHte-iNS fOr lIADIIHIES. .........cc..cviuiieieisieeie ettt bbbttt bbb bbbt n st
Total liabilities excluding Separate Accounts business (Lines 1 to 25)... .
From Separate ACCOUNLS SEAEEMENL...........ccrurererrirrirrisrisiresstesessesssesssssessess e ss st sse st ss st en sttt
Total liabilities (LINES 26 ANA 27).........cvereieiesisieissiesissise sttt s st s bbbt s e s n st
Common capital stock. .
Preferred CAPItAl STOCK.........ruurvuiererireiieiircie ettt st s bbbt nen
Aggregate write-ins for other-than-special SUMPIUS FUNDS...........ccoviiiiieiieceteee ettt
Surplus notes

Gross paid in and CONLHDULEA SUMPIUS.............cueiuieeiiisiteieiseteie ettt bbb s bt

Aggregate write-ins for SPECIal SUMPIUS FUNGS...........cururriiieriririieeire ettt ettt
UNQSSIGNEA fUNAS (SUIPIUS)....vvoveererrireiserssesreeissesssessessessssssessesssssses st ess s st essens s ses s st s s st et s b s s s s st en s s
Less treasury stock, at cost:

36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) ittt aen
362 .. 0.000 shares preferred (value included in Line 30 $..........0)..oveeveereereneeeeeeeeeec e
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §..........

TOtals Of LINES 29, 30 NG 37......cuuieuieeiriiiieie ittt bbbt
Totals of Lines 28 and 38 (Page 2, LINE 28, C0l. 3).........iuriiieieieieiecireiieieisct ettt sttt

................. 17,303,997,904
.............. 408,735
2,191,266,119

............................. 150,060

.......................... 5,344,352

.322,971
...... 722,158
23,510,363

........................ 11,915,343

................. 16,824,434,416
420,258
................... 2,120,425,694

............................. 129,360

............................. 644,622

..22,039,162,345

................... 1,350,136,150

30,000,000

................... 1,512,606,080

................... 1,353,136,150

................... 1,515,606,080

................. 23,392,298,495

................. 22,877,628,104

2501.
2502.
2503.
2598.
2599.

LIHTC COMMUIMENTS. ....veieeceeireiseeeeeeets st e se et s s8££ E 28 £ A £ E e E bbbttt
Uncashed Checks PENdiNg ESCEAIMENL.............cvvrurireiiririsiinsieis sttt sttt ss sttt ssentens
GUEIANEY FUNG... oottt s s8££ Rttt s
Summary of remaining write-ins for Line 25 from overflow page

Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0OVE).....xruururersireireeesssessessesesssesssessessssssss e ssssseessssssss et s ssss sttt ensssssssssnssnsssesas

.......................... 3,193,680

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

3401.
3402.
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE).......ceuiuiiiieiiiisi st sissiesseessesst s st ssse s ssesses ettt ens s bt se st st ansensesntas

Qo3




statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health Contracts..............ccccevevviveieiceeiverecsesieeeeeeeeies | e 1,206,792,733 | ........... 1,315,486,143 | ........... 2,629,515,102
2. Considerations for supplementary contracts with life CONINGENCIES.............vverriririrnriririerrrse st ssessenes | oeene CAATTA | 175,300 | .o 339,995
3. NEtINVESIMENTINCOME. ...ttt en st ansansesnnsante | suens .308,223,114 ...696,664,558 ..1,383,713,316
4. Amortization of Interest Maintenance RESEIVE (IMR)..........c.ciiuiiiiiriieiciseieie sttt ssessesnes | sevsessssessessens 3,020,624 . 2,844.367 | oo 5,899,602
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES...........ccvvevervivrerereieeee e seisssesees | cvevsesessessese s [0 (0 I 0
6. Commissions and expense allowances on reinsurance ceded............cccovevrvunenn. N I ...32,953,555 .34,236,015 | ..... ...64,668,354
7. Reserve adjustments On rEINSUFANCE CEABM.........ciuiiiiiiiiiieeiseiese sttt sb st ssessnss | sbestessesssessessesnsansesses [0 O {0 R 0
8. Miscellaneous Income:

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

frOM SEPATALE ACCOUNLS........cvvrvrriririscieitstee sttt sttt ss st s ssessssssessensensnssnssessansss | sisssesssessnssensssssesessnnssQ. | svessnsssessensnnssesssssensensd | vevvessesessesssnsessessenens 0

8.2 Charges and fees for deposit-type COMIACES..........ccoiiiriiiieiecicee e ssesssssssessessssenseses | sesssssssessessssensessesensena | venessessenssesenssssnsensQ | ceviesssesessssensesssssssenns 0

8.3 Aggregate write-ins for miscellaneous income.. 106,045,607
9. TOtals (LINES 110 8.3) ...ttt st st ense s s s s ssssnsesnssssessesensennns | senennenns 1,99 1,769,779 | ...........2,106,601,942 | ........... 4,190,181,976
10, DEAth DENETIS ...ttt s sssnnsesessssensesssssnsensensessnsensessnnens | srsesenensenne 125090, 7T | wiveieinninnnd 1,541,132 | oo 81,148,273
11. Matured endowments (excluding guaranteed annual pure endowments).. woe | eveeieirienieneenn 87,916 | 0000 202,238 | 1,204,637
12, ANNUIEY DENETILS. ... oottt s
13. Disability benefits and benefits under accident and health CONracts...........ccocevevcueieicceseceese e

14. Coupons, guaranteed annual pure endowments and similar benefits.

15. Surrender benefits and withdrawals for life CONFACES...........cceveicieiriccsiee e e
16, GTOUD COMVETSIONS......ceurvureriencereeseeseeseeeseeseesesseesseesessessseesessessesses e ssesseesaesseesessesesessessess e s e b s ee s e e s es st ees e ssessensaetssssessentas

17. Interest and adjustments on contract or deposit-type contract funds.

18. Payments on supplementary contracts with life CONINGENCIES.........c.cvvieiriieieieiirre e
19. Increase in aggregate reserves for life and accident and health Contracts............ccoovcveeriecicccece e

20. TotalS (LINES 1010 19)...euruurieeieerieiriecieeieee et se sttt ettt nsresnas

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)....................
22. Commissions and expense allowances on reinSUranCe @SSUMEM............vuureerrerrenirnesneeniseesneeeesessssssssessessessssssessessenes

23. General insurance expenses and fraternal €Xpenses..............cc.evenes
24. Insurance taxes, licenses and fees, excluding federal income taxes.
25. Increase in loading on deferred and uncollected premiums...............
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27. Aggregate write-ins for deductions...........cc.ceevevrerererneirerenenns

28. TOtalS (LINES 20 10 27)......cuieeieiieieiieietcie ettt

29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).

30. Dividends to policyholders and refunds to MEMDETS.........c..ccuriiiiirrinieineese st

31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MINUS LINE 30)........ccorurrierriminiinrireisensinsieessessssses e sssssssssessessssssessessessssssessesens
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccccevieereeireiereisessese e

33. 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).........ccvruriienrirriiineireiseesenseeessssssssesessessessesssesessesenns

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

tax of §.....(302,898) (excluding taxes of $.....1,775,032 transferred to the IMR)..........ccccevvervmrrrrrirsrseeee e
35. Netincome (LINE 33 PIUS LINE 34).......cou ittt sttt s ss bt

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year....
37. Netincome (LINE 35).......cururieieeieiiineireieeieeiseieesesssese e ssssseseees

38. Change in net unrealized capital gains (losses) less capital gains tax of §......... 0t
39. Change in net unrealized foreign exchange capital gain (I0SS)........ccccuriierrrrisrineeseie st

40. Change in net deferred income tax

41. Change in NONAAMIMEA BSSELS.........eruuruurerrireereeiieeeeee ettt sttt ettt
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........cvrurrereerrerrerirnrreieeeeeseeeeeeseese s

43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change in asSEt VAlUGLION MESEIVE..........cceiueiciiiiieieiie ettt s bbbt
45, Change iN rEASUNY STOCK. ........vurerreurerreeereseiseseseese st ssessesee st ss sttt sttt sentes

46. Surplus (contributed to) withdrawn from Separate Accounts during period

47, Other changes in surplus in Separate ACCOUNtS SEAEMENL..........ccveiueieiceie e
48, Change iN SUMPIUS NOES........c.cuiveiieicieieietei ettt sa bbbt bbb s bbb b n s st
49. Cumulative effect of changes in acCoOUNtiNg PrINCIPIES.........c.cvuierrirririrircee ettt aaes

50. Capital changes:

50T PaIA Nttt

50.2 Transferred from surplus (Stock Dividend

50.3  TranSfErTEd 10 SUMIUS.......cuurvveerrerireeieriseie ettt se st sttt eresns

51. Surplus adjustment:

........... 1,507,684,836

..2,853,545,680

-

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

52. Dividends t0 SOCKNOIAETS..........c.ovueiiiiiieieicise ittt bbbt
53. Aggregate write-ins for gains and 10SSES iN SUPIUS............ccururerrirrieriireieieeeese ittt

54. Net change in capital and surplus (Lines 37 through 53)....

...14,400,194

............... (10,168,817)

............... (52,862,357) | v 220,839,033 | ............ 369,401,278
............... (19,618,568) | vvorsrsnes25,449,048 | ..ovvrrnnnn51,000,733
............... (33,243,789)| .............195,389,985 | .............318,391,545
............... (23,370,297) | oocrvreeeen(1,973,322) | voorenenns(29,151,642)
............... (56,614,086) | ............193,416,663 | .............289,239,903
..... 1,515,606,084 | ..........1,241,105,145 | ..........1,241,105,145

| — (56,614,086) | ............ 193,416,663 | oo 289,239,903
............... (61,046,026) | ..o.rorr s (6,098,113) | roo.o..(17,245,940)
.................... (227,329)| oo 370,556 | oo 449,907

...20,302,181

............... (18,235,163)

Lo .(162,469,930)[ ...

.......... 274,500,938

55. Capital and surplus as of statement date (LINES 36 + 54)........ccceurererrrierieiiesiereiessssssesssisssse s siessss s essssssssssssessssssses | svees .1,353,136,154 | ...........1,362,386,957 | ..... ..1,515,606,084
DETAILS OF WRITE-INS

08.301.  MISCEHIANEOUS INCOME........oovueircreiieieteieie sttt ettt b bbb s sas s s st st sstessesansas | sbessssssesseses (3,230,992) | .ecvvcverrrirrirnnn 343,259
08.302. Change in COLI ..(2,698,632) ... ...1,040,706
08.303.  MOTCO INEIESE.......ceueeieieeeeiseeicerct ettt bbb bbb bbbttt etns | 2bnsbaessnssnes 46,590,603 | ..coovvveene 55,811,594
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

2701, FUNAS WIthREIA EXPENSE.......vueeriiiieiieiiieiieie sttt bttt s e en s s bt ssensesnss | svsessssansesses 31,674,947

2702, MiISCEIANEOUS EXPENSE. ......ovuiviveirciiieiie ettt sttt bbbttt bbb st es st n s s banns | ebsssssessessnsans (282,534) | c.vveverrrereinn

2703.  Fines and Penalties 12,516

2798.  Summary of remaining write-ins for Ling 27 from oVEIflOW PAGE.........cceviveuieieeieiereeee ettt ssssesnses | svsesesssissessssessssssesens 0

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)......c.evuiuiuirieisiisiiisiesessseessessssssssssssseesssesssssssesesssssssssanssssnsans

5301.  Ceding Commission

D302, A b AR A AL E oA s AR AR RS A bR R et A bR A s At bR b st R s b e n et s nas

D303, RS R RS R £

5398.  Summary of remaining write-ins for Line 53 from overflow page..

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)......curuurrurerurressiesseseessssssesesssesssssssseesssssnssessessssssssssssssssssseses
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statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............ccuciueicveiice ettt ssssss st sssnaes | sevssseesans 1,294,826,163 | ............ 1,427,528,786 | ............ 2,847,409,035
2. NEtINVESIMENEINCOME. .....coouvvircierciieriii sttt nents | connentssesinns 471,142,971 | oo 469,586,625 | ............ 1,077,120,746
3. Miscellaneous income.... ...47,517,665 64,368,897 ...119,485,824
4. Total (LINES T HIOUGN 3)........veuiirieieceriii ettt eneses | reesieenes 1,813,486,800 | ............ 1,961,484,309 | ............ 4,044,015,605
5. Benefit and 0SS related PAYMENES...........ccvueveviueieeiecese ettt st sesaes s snes | saessesnsineas 772,232,430 | ............... 661,706,465 | ............ 1,404,994,810
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...........ccoceveeiiieieiciese s | ceensesseennee 407,866,229 | .............. 422,830,206 | ...ocvvvirens 889,800,157
8. Dividends paid t0 POICYNOIAETS. ........cvvvrieiiieieisise ettt ens e sesessensenns | ebsssessessesssnnsennes 32,398 | .o 33,167 | oo 77,294
9. Federal and foreign income taxes paid (recovered) net of $.....(302,898) tax on capital gains (I0SSES)..........ccocvvervves | corvrsrrearrenes (5,539,321) | 1eoverrerrernnerenas [CUEX:EE0) ) I—— 6,545,808
10, Total (LINES 5 thrOUGN 9)...cuuvevueeerrermeriseesseriseesseeeseessss s sss sttt snnsnnes | evsssessans 1,174,591,736 | ............ 1,083,653,958 | ............ 2,301,418,069
11. Net cash from operations (Line 4 MiNUS LINE 10)........cccuieieiiiriiieiiissieiessiese et ssessssssse st ssssessesssssssesses | ssessesesssso 638,895,064 | ............... 877,830,351 | .ovvvene 1,742,597,535
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,0 BONAS..evuereeeeaeeseees s eees sttt | nestsenesrnes 981,198,975 | .ooovvvvvrne 776,142,470 | ........... 1,774,860,868
12,2 SHOCKS. .vevevereis ettt | enes st 5,650,000 | .ooooeverrrererirenrienennne (0 R 0
12,3 MOMGAGE I0ANS......oouceeeiircierriieeisi sttt nnnes | enssenstannes 97,607,406 | ........cc..... 171,640,847 | ..o 338,478,409
12,4 REAIESIALE. ..ottt nnens | eetesseeentenret e tense s nneed (0] I 3,469,387 | .ovvvrenne 3,469,387
12.5  Other INVESIEA @SSELS........coevieeieicreietet ettt sttt s as s s s sasssnsanees | sbestessesansnes 18,275,786 | ...ccvvvreee 33,624,419 | oo 68,337,791
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 49,287,906 | ............... 170,641,719 | oo 490,257
12.8 Total investment proceeds (LINES 12.1 10 12.7)....c.cuvrriueininrieieiesinsise et ssessssssessessessessssssssesss | sesessesens 1,152,020,073 | ........... 1,155,518,842 | ............ 2,185,636,712
13.  Cost of investments acquired (long-term only):
1300 BONAS. oottt | nesteeias 1,231,139,937 | ......c..... 2,005,210,935 | ............ 3,658,627,979
13,2 SHOCKS. . ververererreseces st | enei st 2,074,500 | ..ooovvrrrcennn. 13,285,900 | ..ooovvvvvreenne 17,465,787
13.3 Mortgage loans. .230,066,594 ....207,171,187 ...377,729,606
134 REAIESIAE.....oeee et | fenbee st [0 {1 R 0
13.5  Other INVESIEA @SSELS.......c.cvieiveiiceeicecteiee sttt ettt sttt ae bt es ettt ensnassss s setensnsnsssnas | svesessesesnanes 94,506,864 | ............... 121,084,295 | ............... 236,103,164
13.6  MisCellaneous apPlICALIONS. ..........c.cvueircviieieieieieie ettt bbbt n s bs s s ssssnsenses | susssesssssnaas 127,708,908 | ....ccccvvveees 77,039,695 | ..oooovennnnne 171,557,253
13.7 Total investments acquired (LINES 13.110 13.6)........cuuerurerrrrieririserienissiieesssesssesssesssessessesssesssessens | sssrssseens 1,685,496,803 | ............ 2,423,792,012 | ..ocoveeec 4,461,483,789
14, Netincrease or (decrease) in contract 10ans and PremiUum NOLES.........c.evererveerinririesessesesssssssessessessssssssesssnses | ssessesssssnens 18,413,664 | .....coovvvve. 25,562,447 | oo 61,832,937
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccorrinrenrernineneirnincneissessesessssessssessessssssnens | sevsessnsennes (551,890,3%4) | ........... (1,293,835,617)| ........... (2,337,680,014)
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 {1 I 75,000,000
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. ..o | e 70,840,425 | ............... 325,535,565 | ..coovvercnnn 326,742,992
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 127,411,354 | oo 45,541,958 | ..coovoviinns 47,697,195
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccoovvnnenas 198,251,779 | oo 371,077,523 | .o 449,440,187
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 Ling 17)........cccoeevvreene | covnerreernenas 285,256,449 | ................ (44,927,743) | ... (145,642,292)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAM......cvuuvireirirceisriceii ettt | enesseestsenenas 4765941 | ..cocvvenenn 150,408,233 | ...ccooveveen. 150,408,233
19.2 End of period (LiNe 18 PlIUS LINE 19.1)........evuumrermrereerirreeieeiresieeeseessesesesssseesssssssessssessssesssssssssesassssssnessns | oesssseessnnes 290,022,390 | ...ovvvvvene 105,480,490 | ....covvrvrernnns 4,765,941
Note: Supplemental disclosures of cash flow information for non-cash transactions:
e 0 [ 0 [ oo 0]
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statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INUSHTIALTITE. oo nentes | eesseses s eres st (O R LU RPN 0
2. Ordinary life INSUFANCE...........cveeuerirreereriereiserisssssessssee st ssst s esssses | sesesssnnessessssesssseseens 684,207,525 | .....ocvvenerrnrireninnne 637,543,590 | ..oocvrvrcriririnnne 1,346,059,894
3. Ordinary iINdiVIdUal BNNUIBIES............cvuuerererirecerereieresserisesieses s seess s seesssssssens | sessssssessessssessseessnnes 649,523,830 | ...oorcverrirrerieeennne 783,779,212 | oo 1,538,752,807
4. Credit life (Group and iNQIVIAUAI..........ccoverererrirriirrireiesessese s ssssesessssessssesessessenss | seesessessssssssesssssssssssessesssssssssesens L0 TR 0 [ o 0
5. GrOUP lifE INSUFANCE.......vueveriveeirerieieiesiesiesis ettt ettt ens s essensns | svessessesssssessestessssssessessssanes 5,599 | i 6,985 | o 11,958
8. GIOUD ANNUIIES.....oovvvverisceesrsiecesseieesiess sttt | ebiesssnest s nsseseeaes 24,811,594 | ..o 81,279,468 | .....ovvrvrcrrrrrirreinne 111,014,582
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 = OhBT ...ttt | et 22,670 | oo 24,352 | oo 47,342
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 throUgh 10)..........cuuererrrireieriireieeeeseses s esssesssessssesssseness | oeesssssessssssssssennees 1,358,571,217 | covvoeererreriiennns 1,502,633,608 | ....oovvvvrrrirririn 2,995,886,583
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)......c..cuuiericirieniirieiseineireisciseeseieeeseinsiseeens | seeesessessssssessessssssessesssssssessssessas L0 U 0 [ o 0
13, Subtotal (LINeS 11 throUGh 12)........cuuereeririreciiirrereierrierisiesiress s essesessssssssessssssssssess | seesssssessesssesssseeses 1,358,571,217 | covvoevrrrireriieenns 1,502,633,608 | ....oooeverrrrirriiinn 2,995,886,583
14, DEPOSIt-YPE CONMIACES.........cvecveieciecicie ettt serens | etsssessessssssesessbensanaees 2,097,873 | oo 1,193,764 | oo 2,486,352
15, Total (LINES 13 @00 14).......cveuiericrieirireriiscererseses et esesssessssssssnsees | oeesssssessssssessseneees 1,360,669,091 | ....vvvvevrrrerins 1,503,827,372 | oovovevrrrerin 2,998,372,934
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 June 30, 2020 of e Lif€@ Insurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A

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

The Texas Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Texas for determining and reporting

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

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

FIS FIS Current Year to
SSAP# | Page Line # Date 2019
NET INCOME
(1) Life Insurance Company of the Southwest Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ (56,614,086) |$ 289,239,903
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| | | E 0 s
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ 0 [$
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ (56,614,086) |$ 289,239,903
SURPLUS
(5) Life Insurance Company of the Southwest Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $1,353,136,150 |$ 1,515,606,080
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| | | E 0 [s
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ 0 |$
(8) NAICSAP (5-6-7=8) XXX XXX XXX [$1,353,136,150 |$ 1,515,606,080

Use of Estimates in the Preparation of the Financial Statement
No significant changes

Accounting Policy

(1) Basis for Short-Term Investments
No significant changes

(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.

(3) Basis for Common Stocks
No significant changes

(4) Basis for Preferred Stocks
No significant changes

(5) Basis for Mortgage Loans
No significant changes

(6) Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities and structured securities are stated at the lower of amortized cost or fair market value. The retrospective adjustment method is
used to value all securities except for interest only securities or securities where the yield had become negative,which are valued using the prospective

method.
(7)  Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
No significant changes

(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
No significant changes

(9)  Accounting Policies for Derivatives
No significant changes

(10) Anticipated Investment Income Used in Premium Deficiency Calculation
No significant changes

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
No significant changes

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
No significant changes

(13) Method Used to Estimate Pharmaceutical Rebate Receivables
No significant changes

Going Concern
N/A
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statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 2 - Accounting Changes and Corrections of Errors

NONE

Note 3 — Business Combinations and Goodwill

NONE

Note 4 - Discontinued Operations

NONE

Note 5 - Investments

A Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes

B. Debt Restructuring
NONE

C. Reverse Mortgages
NONE

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

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

OTTI recognized 18t Quarter

a. |Intent to sell $ 0% 0|$ 0% 0

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

amortized cost basis 0
c. Total 15t Quarter $ 01$ 01$ 01[$
OTTI recognized 2nd Quarter
d. Intentto sell $ 01$ 01$ 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
f.  Total 2nd Quarter $ 0% 0% 0 |$
OTTI recognized 3d Quarter
g. Intentto sell $ 01$ 01$ 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
i.  Total 3rd Quarter $ 0l$ 0$ 01$
OTTI recognized 4th Quarter
j.  Intentto sell $ 0|$ 0|3 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
. Total 4th Quarter $ 01$ 01$ 018
m. Annual aggregate total XXX $ 01$ 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 |$ 01$ 0 |$ 0 |$ 0
Total $ 0




statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

(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. Lessthan 12 Months $ (4,663,384)
2. 12 Months or Longer $ 0
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 97,126,444
2. 12 Months or Longer $ 0

(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, and 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
NONE

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
NONE

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
NONE

H. Repurchase Agreements Transactions Accounted for as a Sale
NONE
Reverse Repurchase Agreements Transactions Accounted for as a Sale
NONE

J. Real Estate

No significant changes

K. Low-Income Housing Tax Credits (LIHTC)
No significant changes

L. Restricted Assets
No significant changes

M. Working Capital Finance Investments
NONE

N. Offsetting and Netting of Assets and Liabilities
NONE

0. 5GI Securities
NONE

P. Short Sales
N/A

Q. Prepayment Penalty and Acceleration Fees
No significant changes

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments

No significant changes

ote 9 — Income Taxes
No significant changes
Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes
Note 11 - Debt
A Debt Including Capital Notes
No significant changes

B. FHLB (Federal Home Loan Bank) Agreements
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NOTES TO FINANCIAL STATEMENTS

(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)

a. Aggregate Totals
1. Current Year to Date
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0|$ 0 |$ 0
(b) Membership Stock — Class B 7,000,000 7,000,000 0
(c) Activity Stock 77,838,000 77,838,000 0
(d) Excess Stock 2,778,600 2,778,600 0
(e) Aggregate Total (a+b+c+d) $ 87,616,600 |$ 87,616,600 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 4,129,937,505 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 76,003,600 76,003,600 0
(d) Excess Stock 3,538,500 3,538,500 0
(e) Aggregate Total (a+b+c+d) $ 86,542,100 |$ 86,542,100 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 4,248,460,301 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 3to 5 Years
1. Class A $ 01$ 0% 0% 0|8 0% 0
2. ClassB $ 7,000,000 |$ 7,000,000 |$ 0% 0% 0% 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 2,775,265,118 |$ 2,658,360,516 |$ 2,063,837,362
2. Current Year to Date General Account
Total Collateral Pledged 2,775,265,118 2,658,360,516 2,063,837,362
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 2,712,121,174 |$ 2,654,947,128 |$ 1,991,177,362
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) $ 2,832,383,966 |$ 2,725,488,585 |$ 2,037,502,362
2. Current Year to Date General Account
Total Collateral Pledged 2,832,383,966 2,725,488,585 2,037,502,362
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 2,802,832,372 |$ 2,747,702,589 |$ 2,000,366,362
(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 $ 0|8 0 |$ 0 XXX
(b) Funding Agreements 2,063,837,362 2,063,837,362 0% 2,063,837,362
(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+c) |$ 2,063,837,362 |$ 2,063,837,362 |$ 0% 2,063,837,362
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements

FHLB Capital Stock
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2+3 Account Accounts Reserves Established

(@) Debt $ 0% 0 |$ 0 XXX
(b) Funding Agreements 1,991,177,362 1,991,177,362 0% 1,991,177,362

(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+c) |$ 1,991,177,362 |$ 1,991,177,362 |$ 01]% 1,991,177,362

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 2,063,837,362 2,063,837,362 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) 2,063,837,362 2,063,837,362 0

c.  FHLB - Prepayment Obligations

Does the Company have
Prepayment Obligations under
the Following Arrangements

(YES/INO)
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
B. Investment Policies and Strategies
N/A
C. Fair Value of Plan Assets
N/A
D. Basis Used to Determine Expected Long-Term Rate-of-Return
N/A
E. Defined Contribution Plans

No significant changes

F. Multiemployer Plans
N/A

G. Consolidated/Holding Company Plans
No significant changes

H. Postemployment Benefits and Compensated Absences
NONE

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
N/A

Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments

No Significant Changes

Note 15 - Leases

No significant changes

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes

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

A Transfers of Receivables Reported as Sales
N/A

B. Transfer and Servicing of Financial Assets
N/A

C. Wash Sales
NONE

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
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NONE

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

NONE

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 $ 4546772 |$ 0 |$ 87,616,600 |$ 1,796,712 |[$ 93,960,084
Bonds $ 01% 9707,8904 |$ 0% 0% 9,707,894
Derivatives § 7947614 |$1,161,521,536 |$ 0 |$ 0 |$ 1,169,469,150
Other Invested Assets $ 0% 0 |$ 0 [$ 672,506,308 |$ 672,506,308
Cash, Cash Equivalents, and Short-Term Investments $ 39,054,806 |$ 2,467,583 |$ 0 |$ 248,500,000 |$ 290,022,389
Total $ 51,549,192 |$1,173,697,013 |$ 87,616,600 |$ 922,803,020 |$ 2,235,665,825
Liabilities at Fair Value
Derivatives 0 |$ 814,169,469 |$ 0% 0 |$ 814,169,469
Total $ 0 |$ 814,169,469 |$ 0 1% 0 |$ 814,169,469
(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 Stock $ 87,124,000 |$ 0 |$ 0 |$ 0 |$ 0 |$ 492600 |$ 0 |$ 0 |$ 0 |[$ 87,616,600
Total $ 87,124,000 [$ 0% 0 1% 0% 0 |$ 492,600 |8 0 [$ 0]s 0 |$ 87,616,600
b. Liabilities
$ 0 |$ 0 |$ 0 1% 0 |% 0 s 0 |$ 0 |$ 0 |$ 0 |$ 0
Total $ 0 |$ 0 |$ 0 |$ 0 [$ 0 [$ 0 |$ 0 [$ 0 |$ 0 |$ 0
(3) Policies when Transfers Between Levels are Recognized
The Company recognizes transfers between levels on the actual date of the event or change in circumstances that caused the transfer.
(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Bonds — Bonds are stated at amortized cost with the exception of those bonds that are rated an NAIC 6 or that have been impaired. Bonds 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.
(5) Fair Value Disclosures for Derivative Assets and Liabilities

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 18,039,974,673 |16,608,637,767 |$ 13,676,111 [17,699,240,170 |$ 327,058,392 |$ 0% 0
Preferred Stock $ 8012647 |$ 7,050,000 |$ 0 |$ 8012647 |$ 01$ 0% 0
Common Stock $ 93,960,084 |$ 93,960,084 |§ 4,546,772 |$ 0 |$ 87,616,600 [§ 1,796,712 |$ 0
Mortgage Loans $3,399,761,188 |$3,357,358,472 |$ 0 (% 0 [$3,399,761,188 |$ 0 (% 0
Cash, Cash Equivalents & Short
Term Investments $ 290,022,389 |$ 290,022,389 |§ 39,054,806 |§ 2,467,583 |$ 0 [$ 248,500,000 |$ 0
Derivative Asset $1,169,469,150 |$1,169,469,150 |§ 7,947,614 |$1,161,521,536 |$ 01$ 0% 0
Surplus Notes $ 126,829,367 |$ 96,514,462 |$ 0 |$ 126,829,367 |$ 01$ 0 |% 0
Other Invested Assets $ 775,623,177 |$ 775,623,177 |$§ 0 |% 01$ 0 |$ 672,506,308 |$ 103,116,868
Derivative Liability $ 814,169,469 |$ 814,169,469 |$ c |$ 814,169,469 |$ 0% 0% 0

Not Practicable to Estimate Fair Value
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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 $ 103,116,868 0.0 quoted market price is not available.
E. NAV Practical Expedient Investments
Fair Value at Unfunded Commitments Redemption Frequency Redemption
Type or Class of Financial Instrument June 30, 2020 as of June 30, 2020 (if currently eligible) Notice Period
Common Stocks 1,796,712 - Not Applicable Not Applicable
Cash, Cash Equivalents & Short Term 248,500,000 - Not Applicable Not Applicable
Investments
Other Invested Assets 672,506,308 488,169,716 Not Applicable Not Applicable

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

Note 21 - Other Items

C. Other Disclosures
On March 11, 2020, the World Health Organization declared COVID-19 a pandemic, and national governments have implemented a range of policies and
actions to combat it. The full extent of the impact of COVID-19 on world economics and the Company are highly uncertain and cannot be predicted at this time.
The pandemic may continue to cause significant volatility in global financial markets, disruptions to commerce and reduced economic activity, which have the
potenFiaI to materially and adversely affect the Company's cash flows, the value and liquidity of its invested assets, and its mortality and/or morbidity
experience.

Note 22 - Events Subsequent

No significant changes

Note 23 - Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

N/A

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

N/A

Note 26 — Intercompany Pooling Arrangements

NONE

Note 27 - Structured Settlements

NONE

Note 28 - Health Care Receivables

N/A

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

N/A

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

No significant changes

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

No significant changes

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant changes

Note 34 - Premium and Annuity Considerations Deferred and Uncollected
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No significant changes

Note 35 — Separate Accounts

N/A

Note 36 — Loss/Claim Adjustment Expenses

N/A
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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

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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. 12/31/2019
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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GENERAL INTERROGATORIES

10.1
10.2

111

1.2

15.1

15.2

16.1
16.2
16.3

PART 1 - COMMON INTERROGATORIES

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes,

indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

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

If yes,

give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

If yes, please complete the following:

Yes[X] Nol ]

$ 21,652,103
Yes[ ] No[X]

$ 0

$ 0

Yes[X] Nol ]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

Bonds $ 0 $ 0

Preferred Stock 0 0

Common Stock 0 0

Short-Term Investments 0 0

Mortgage Loans on Real Estate 0 0

All Other 100,000 100,000

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 100,000 $ 100,000

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[ ] NA[]
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] No[ ]
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

17.2

17.3
174

175

17.6

18.1
18.2

JP Morgan Chase

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

location and a complete explanation:

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

1

2

Name(s) Location(s)

Complete Explanation(s)

3

If yes, give full and complete information relating thereto:

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

Yes[ ] No[X]

1 2

Old Custodian New Custodian

3

Date of
Change

4

Reason

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
Name of Firm or Individual

2
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 invested 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 invested assets?

Yes[ ] No[X]

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

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
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20.

21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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 5GI securities?

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

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

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

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

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

Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

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

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?
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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 3,357,358,473
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 3,357,358,473
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 3,357,358,473
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

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

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[ ] NA[X]
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
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statement as of June 30, 2020 of the Life@ Insurance 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 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating
Life & Annuity - Non-Affiliates
93572........... 43-1235868.......... | oevererencd 03/23/2020 [ RGA REINSUTANCE CO. ....ouvvuviaiiaiiniiesseiiessessesssssssssssssssssse bbb bbbk bbbttt 17(C D YRT Lo XXXLO.ooovieieireinens Authorized 01/01/2019
06-0839705.......... | covrernene 03/23/2020 | Swiss Re Life & HEAIN AMET INC......c.iiriiiiiiete et [0 IO YRT Lo XXXLO.oooeireireenens Authorized 01/01/2019
58-0828824.......... | oo 03/23/2020 | Munich AMETiCan REASSUTANCE CO. .......uvuurremreruriseiseeseesseesesssesssesssesssessse st sse sttt ss st s ssss s ssssssnssen (€7 NN YRT Lo XXXLO.oooeeireereenens Authorized 01/01/2019

12/31/2018
01/01/2020

38-0397420 03/23/2020 | The Canada Life ASSUrANCE COMPEANY..........ccvieiirrierieresieiestes s sssesesssssse st st besse s b s s ssse st bessss s es st s sensesaes Authorized
62-1003368 03/23/2020 | SCOR Global Life Reinsurance Company of Delaware Authorized




statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
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. AIADAMA. ...t AL|..... I 3,809,799 | .........7,928,096 | ...cccoevrivereeen87 | coveererieenen0 | s 11,737,983
2. ABSKA.....oe s AK | ...... Lo | v 735,350 | .oieereen210,863 | o110 | 0 |
KT Y 011 - YOS AZ| ... Lo | o 13,798,181 | ..........8,765,756 | ..ovevreereeeen 191 | 0 | e
4. Arkansas. AR|...... Lo | v 3,986,342 | ..........1,820,958 | .....cccovveeieeeeanB6 | o0 | e 5, 807 366
5. California. ..CA|.... I 233,748,132 | .....189,703,178 | .covvveveeeeer305 | e | 423,451,614
6. Colorado...... ..COJ...... Lo | oo 12,161,840 | ..........6,163,405 | ..ccocevveeeeeeend70 | 0 | e 18,325,715
7. Connecticut. WCT [ IO 5,627,480 | .........1,261,551 | .0 | v 0 |
8. Delaware............. ..DE|..... Lo | v 2,861,315
9.  District of Columbia. ..DCH...... [ IO 2,039,175 | 1o 1,723,546 | .o | 0| .
10.  Florida.................. ,990,499 | .......70,772,260 | ..cccovverreereen106 | el | 127 762 864
11.  Georgia... 710 | ......24,034,065 | o6 | eieieeenn0 | e 41,843,801
12.  Hawaii.
13.  Idaho...
14. llinois......
15.  Indiana
16, JOWAL .ottt
17, KANSAS.....ceieieieieeere e
18.  Kentucky.
19.  Louisiana
20. Maine....... L0
21.  Maryland (010 32 987 764
22.  Massachusetts (V10 10,053,386
23.  Michigan .0 ...46,563,617
24.  Minnesota... WMN L Lo | oo 9,487,605 .0 .9
25, MiISSISSIPPI....cvcvererreriicrererieeeiveerereeeiesseiesesssesesssssessnsesenssenneeMS [l | v, .0
26. Missouri... .0
27.  Montana.. .0
28.  Nebraska .0
29. Nevada........ .0
30. New Hampshire... LNH L | .0
31, New Jersey..... NI Lo v 19,141, 005 .0
32.  New Mexico ~NM ... [ IS 2,775,218 A 942 939 .0
33. New York..... LNY N | e 6,458,522 ...519,451 |.... .0
34.  North Carolina. .NC|...... Lo | v 22,580,076 ...34,619,086 .0
35, NOrth DaKOta.......ccovuiveiecieeecee e ND ... L. 0
KL T 1o TSRO OH|...... L. 0
37.  Oklahoma 0K L. .0
38.  Oregon........ ..OR|...... L...
39. Pennsylvania... LPALL L.
40.  RhOdE ISIANG........cooeveeeeeeeeee e e RIf...... L.
41, SoUth Caroling..........ccoeueiveieiiirieieseese s SC...... L.
42.  South Dakota.. ..SD|...... Lo | v 178,174 |
43.  Tennessee.. TN|...... L.
44,  Texas...... LTIX e L...
45, Utah.... LUT L. . 861 726
48, VEIMONL....c.oiiieiererise sttt nsnes VTH...... L. 4,045478 |....
47.  Virginia........ VAL Lo o ...10,585,910 |....
48.  Washington. LWWAL L L. 2,133,452 | ...
49.  West Virginia... WYL L. 3,898,176 |....
50, WISCONSIN.....cuuiirieireireirsieieieissisisseseissse et snsesseens WI...... L. ....829,898 | ....
51.  Wyoming......... WY L.
52.  American Samoa. LAS L N..|...
53.  Guam........... LGU N...
54, PUEIO RICO.....ouivririeeisee e PR{...... N...
55, USVirgin ISIands...........cccoevrereirirereiceiseeeesse e VI ... N...
56.  Northern Mariana Islands ..MP|...... N..|...
57. Canada.......cccoevereerennan .CAN |...... N...
58.  Aggregate Other Alien OT [.XXX..
59, SUBOAL....oeeceeceeeeeceeeece ettt XXX,
90. Reporting entity contributions for employee benefit plans............. XXX e e
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES.........c.cceererenisiersee s XXX ] e 17,266 |0 |0 | e,
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX e L0 0 | e,
93.  Premium or annuity consideration
or other contract ProviSions...........cccceeveeeveeeeenecee e XXX,
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)............ XXX
98. Less Reinsurance Ceded..........cccccoocuvvrrvncrnnnee XXX
99. Totals (All Business) less Reinsurance Ceded............cccccevvrunnnne XXX
58001, Other AlIBN.......ceeveeererieieiiseieiesss ettt XXX 0 0
58002. 0 L0
58003. XXX.. 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 L0
9402. ... 0 0
9403. XXX 0 L0
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
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer....
N - None of the above - Not allowed to write business in the state
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

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

Mational Life Holding Company

vT)
Mational Life Group G—EE!E:)
Charitable Foundation, Inc.
vT) MLV Financial Corporation —

(DE] _@Eéj LI_:mghum

Reinsurance

== c

100 1 v
, 100% )
= e

Sentinel Asset Management, Inc.
fka: NL Capital Management, Inc.

(VT)

Mational Life Insurance Company
(VT]

&Em_::) Equity Services, Inc.
IVT)

Sentinel Administrative Services, Inc.
fka: Sentinel Administrative

Services Corporation Life Insurance Company

Wy of the Southwest
(TX}
Catamount
— Reinsurance
QW’D Company

(V1)

//—Natm nal Life \
\ DI'S‘I:thl.I'I:IDn LLC

| IC-:H'pomtil:-n INun-pr-:lﬁt Public Benefit Corporation { :::) Partnership/LLC _(f:;'_ ownership %
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| 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.
0634 | National Life Group... 65528... | 75-0953004.. Life Insurance Company of the Southwest. . | National Life Insurance Company. ...100.000 |National Life Holding Company..
0000 | National Life Group 00000... | 03-0221140.. Sentinel Asset Management, Inc...................... NLV Financial Corporation............ccccccoeeerrerees | BOAM.oviieiiiinn | e 0.000 |National Life Holding Company.
0000 | National Life Group................ 00000... |03-0316212.. Sentinel Administrative Services, Inc................. Sentinel Asset Management, Inc..................... Ownership......... ...100.000 |National Life Holding Company.
0000 | National Life Group................ 00000... |03-0221141.. | covvvveeeee0 | evieieeecn0 [, Equity Services, INC......ccocvvverevriereieeiecias NLV Financial Corporation.............cccccevveruvne. Ownership......... ...100.000 | National Life Holding Company.
0000 | National Life Group................ 00000... |47-3406482.. | ...cocoveveeen0 | o0 | e National Life Distribution, LLC..........c.ccovverrvenne. Life Insurance Company of the Southwest...... Ownership......... ...100.000 |National Life Holding Company.........c.cccccceuu..
0634 | National Life Group................ 15803... [47-4708436.. | .coccoveveeen0 | a0 [ Catamount Reinsurance Company.................... NLV Financial Corporation Ownership......... ...100.000 | National Life Holding Company.
0634 | National Life Group................ 16057... [81-3685613.. | ..covoveveee0 | 0 [ Longhorn Reinsurance Company.............c...... NLV Financial Corporation Ownership......... ...100.000 |National Life Holding Company.




statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

with the NAIC? NO
4. 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 02 04 90 0000 2 = * 6 55 2 8 2 0204470000 2 =
= 6 55 2 8 2 0203 650000 2 =« * 6 55 2 8 2 02 04480000 2 =
* 6 55 2 8 2 02 04450000 2 =

~ 6 55 2 8 2 02 07 00O0O0O0O0 2 =*
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statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Leasehold IMPrOVEMENLS...........cc.cciicueiiieisieie ettt ssss s snsebens | sessssssesssesessnsens 105,868 | ..cocovvverrrirernn 105,868 | ..cooocveverieieeieiines 0 [ e 0
2505, Prepaid EXPENSES........ccviiiiiriiieiiissieiseiseiesse ettt essesssssss st sssssssessesssssssens | siesssssssessesssssssos 479,526 | oo 479,526 | oo L0 RN 0
2597. Summary of remaining Write-ins for LINE 25........ciiiieiieiiieiesssesiescississesesssssessesssssssnns | evsssssesasssssseans 585,393 | oo 585,393 | e (01 I 0
Additional Write-ins for Liabilities:

1 2

Current December 31
Statement Date Prior Year

2504. Accrued Interest 0N DAt ClAIMS...........cciveiiireiieiieieieisstes st esss sttt s s s sttt s e s st s st ssessensnnns | sbsessasssnssessessensnssees 362,006 | .o 191,834
2597. Summary of remaining WHtE-INS fOF LINE 25... .. . iiieieticieiiesictett ettt sttt st sttt sss s bt es st ee st st snt s st en s st st st n s snsensessnsentennsans | sbsesssessessssansessesansan 362,006 | .o 191,834
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statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

SCHEDULE A - VERIFICATIO
Real Estate

N

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHOT YEAN.........ovuiurerireeeriereiseie ettt et seee ettt ssssessentas | setessessssssessasssesessessessssssessessanssnssn [0 3,500,000
2. Cost of acquired:
2.1 Actual COSt at iME OF ACQUISIION. .........evueererireiiecireieie sttt sttt s sttt s st st ssessns | sesesssssessessansasssnssestensnssessensnssrssn 0
2.2 Additional investment made after CQUISIEION. .........c.euiuiireiriirrieiecise st 0
3. Current year change in encumbrances............. .0
4. Total gain (loss) on disposals............ .0
5. Deduct amounts received on disposals...........c.ceeveerreererernene .0
6. Total foreign exchange change in book/adjusted carrying value...... .0
7. Deduct current year's other-than-temporary impairment recognized .0
8. Deduct current year's depreciation............c.ccvreeneeieiienisieeseesesesienns .0
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .0
10. Deduct total nonadmitted @mOUNLS...........covuueereercuniniineieeeese e .0
11. Statement value at end of current period (Line 9 mMiNUS LiNE 10)......errurieresreiseisiressssessssesssssseseessnsessssessssessssssssssssessessssssees 0
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 3,224,899,279 | ..o 3,185,648,082
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION..........cruirieireiiieie et ss st ensessenns | sntessessssessesnsensassesnsns 210,208,965 | .....ovvreirreieieieirenns 355,033,532
2.2 Additional investment made after @CGUISIION. ..........ccocueieiivieiiecse ettt saesans | sbestesssesses s bes s snaes 19,857,629 | .ooveveeeeeeee 22,696,074
3. Capitalized deferred INtEreSt ANA OB ..ottt ssanss | ebsesssssstessessstesse s s et esse s ssnsensesnsa 0 | o 0
4. ACCTUAL OF QISCOUNL.......cooeiiveeeict ettt b bbb ettt e bbb e b st et nbessesnbns | saebisssssssssssassesssssssesses s ben s s ssnsed 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 | oo 0
7. Deduct amounts reCEIVEA ON QISPOSAIS..........cceuiuririireiriiriieieissiesse sttt sss st bbb s s s sttt s st essessnsnne | sbassessessntessessnsensassessnsans 97,607,406 | ..covvereireerienne 338,478,409
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 | o 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceooveerreriericsriarienans 3,357,358,467 | ..ovvereieereiciiris 3,224,899,279
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 3,357,358,467 | oo 3,224,899,279
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 3,357,358,467 | ..oovereiiereeas 3,224,899,279
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 868,115,986 | ...o.ovvvvrvreirreireirinns 744,199,776
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ...........cvervririeiieeiieie ettt ettt s st ssessanss | sbsssssssessasssssessessensanssees 14,218,360
2.2 Additional investment made after acquisition. 80,288,504
3. Capitalized deferred INtEreSt ANA OB ..ottt sssanss | ebsessssestessessstesse s s ensesse s ssntenses et 0
4. ACCTUAL OF QISCOUNL........ocveiieititcictcte ettt bbb sttt b s s bbb bt s bt n s saessssnsens | ssbstessssstessesassnsssaessnsanseses 54,583 | ..
5. Unrealized valuation increase (decrease). ...(59,091,663) | ..
6. Total gain (loss) on disposals................ ...(775,360) | ..
7. Deduct amounts received on disposals............. ....18,275,786
8. Deduct amortization of premium @nd EPrECIAtION..............vurerirrreerireieieesreeseee ettt sse sttt s st essnssens | fesssssessessassssssessassansnnens 12,251,765
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE............ccourieiriiinirieisee it ssssnes | essesessssesesssssssessessssssesaes (145,225)
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............ouururuuriuieeireieeereie et ssenssseseeeeees | feesssssssssesssssss ettt sne e eees 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccccererirririeineeessieseeiieinns | cereeeensiesessssesessessssens 872,137,635
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
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c..euieiiiiiiieieisissieseissiesiessssessesssssssessesssssssessessssessessnss | sssesssssssessessssessassesnsans 872,137,635
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 16,483,640,800 | ...oovvvvrvrirrreireinns 14,601,739,138
2. Cost of bonds and StOCKS CQUIME..........c.ceuiveiuiiiieieicieee ettt ettt sae s nts | sbestesssssstesssessessesanes 1,235,876,524 | ..o 3,676,093,766
3. ACCTUAN OF GISCOUNL.......vuieeiittici et bbbt | fetbebes et en bbb 6,292,497 | ..o 11,018,390
4. Unrealized valuation iNCrEASE (ABCTEASE).........evurrreererrererrereretseeseessssseesessessesssessessessessssssessessssssessessasssssssssessessssssessessassanssnss | sessesssssssssesssssessessassnsns (1,954,363) | ovovveereeieeinerreeeeeenes 1,324,377
5. Total gain (I0SS) ON GISPOSAIS.......c..cueirerriiireiieiseisiieiseiss ettt sss ettt b bbbt b s st es s s b s ssessnsntens | sbsnsessessssessassessnsassessnsanten 2,535,521 | oo 11,870,463
6. Deduct consideration for bonds and Stocks dISPOSEA OF............cuciuiviuieiieiiiiiecsce ettt ssb s anaens | eressesissess s ess e senae 990,198,395 | ...oovveverereiereias 1,791,240,207
7. Deduct amOrtization Of PrEMIUM.........ccciiieieieieie ettt b bbbt sntessenns | sbestessessntessessnsensessessnsnes 13,737,267 | oo 23,840,832
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE. ...........cureuiurrerriieiercireeeeseeneissee et esssteeesssssesssessness | steesessessessssssssessessssssssessans (82,104) | v 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........cccuveieiriieieieiieise e snseses | srestesessssessesssessessesnses 16,067,826 | ...ooovverererreereieie 19,703,634
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees..........ocvrrererrnrrrirnies | cersresseisessessessessssesssneees 3,342,432 | oo 16,379,339
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)........cccoereirirriiieiinieeseeseeiesiens | cveessssiesiessssesesens 16,709,647,819 | ..covovvevereereiens 16,483,640,800
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 16,709,647,819 | .ovovovvvvrerieiirinne 16,483,640,800




statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE D - PART 1B

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

20IsO

NAIC 5 §

0; NAICBS........... 0.

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
1. 9,442,007,906 80,936,311 188,758,372 (276,116,187) | ..oovvvernrrvercrrirs 9,442,007,906 | ......ocvverrrerrnnns 9,058,069,658 9,516,428,013
2. NAIC 2 (8).eeeerrmeeeesmeeeessseeessseesssssessssssessssssssssssssessssssssssssssssssssssssssssnnsens | sesessssnsssssssssseess 6,426,369,943 | ....covvvrvrircrrrirn 432,926,036 | ..oocoorrreerrrereennnne 188,809,961 | ...oovcveerrerrerrrreeenns 70,954,267 | ..ooovvverrerreennnne 6,426,369,943 | ......vrverrrriennnn. B8,741,440,285 | ....coovvveercrreisereneseennsnnssenein | srrsnessssssessssinend 6,251,610,859
3. NAIC 3 (@).eerrereerereemereeesnseeesssessssssesssssesssssssssssssssssssnnesssssessssnsnees | aevsssmsessssnsessessnsse 89,181,257 | oo 35,792,757 | ooeveeerereeeereeeeennnne 56,979,999 | ..ooovvverrrcrrieennns 141,449,803 | ...oonvvveecrreres 489,181,257 | cvvvvvrevercrrennnne. 609,443,818 | ....vovorrreerrerrrnineennenessssnnenns | ceesssssesnssseesseened 437,077,529
4. NAIC 4 (8)-reerrreeeereereersneenesssennssssssssssssssssssssssssssssssssssssssssssssssssssssssens. | semmmnessssnessessneeses 128,996,225 | ivvvernnneeennsneeennnns 23,982,167 | ..ooevverrrreeereereeennne 32,135,837 | oo 47,756,751 | oo 124,596,225 | .....vvvererreienens 164,199,306 | ..eoovovveerrcerereeeeeneennessensesns | eeseeessssesesseeeeees 129,095,530
B INAIC 5 ().ruurverrreenreecesnresessneessssesssssessssssessssssessssssessssssssssssssssssssnssens | sessssmsessssnsessssssenesss 02930 1,993 [ wevermeeressmneeeesmmneesesnns 7,771,389 | oo 10,378,503 | ..oouvveerrereerrrereninnne (3,876,478) | .oovnerverrcecerrereeenns 32,367,953 | .ooverererrnereennennae 26,084,361 | ...oooveerrneceirinneeenieeeesninessnins | eneesses s 36,693,628
B, INAIC B (). verruereermereesseeeeeseeeeeseesssssssessssssesssssssessssssessssssessssssesssssnneens. | conssnssssssnsssssssssses 1 25 TODy38T | coseersessssessesssessessssssssssssssseessaes O 6,490,167 | ..oooorreeernrrrnessrreeenns 5,632,668 | ....cooorrreeiicriiinninns 12,725,387 | oo, 11,867,894 | ...ovverierreisnsrnnissennsesesnsessnnns | covnesessnessssnsessnees 12,584,627
7. Tt BONGS. ..oveorcreescreesseeees s ssess s sessssans 16,527,248,671 | .covvvvvvrvrcernnrriiennns 581,408,660 | ......ccoourrveerncrneennns 483,552,833 | ..o (13,999,176) 16,527,248,671 | .covoovvvvcrcriicnnens 16,611,105,322 | ...covvvvvnercnnnercensnnrrenssnenennnns0 | v, 16,383,490,186
PREFERRED STOCK

8. INAIC Tttt ssssssesssssssssssssssssenses | onnessssssessssssssssssosssssssnsessssennsQ | conressesnessses e 0 [ ovverrrnreermnsenmmsennseennnne0 [ e O RN O R O OO PRPOR OPTO TN 11,700,000
9. INAIC 2.ttt | ceees e 7,050,000 | .oooveveerrerrereereseeeessneeeenns 0 [ ovverrrrneeermnsenmmsennsennnnee0 [ e (O 7,050,000 | .oooovvvrveerrnnennerneennne 7,050,000 | .vvvvrmeeceermeeeesmeesssnnessssneenes | coereeessnessssnsesssssssssssessesenes 0
10, NAIC 3ot ssssssessssssssssssssssssans | sessssssessssssesssssesssssnsessssnaes | corseoessssseesses e 0 [ ovverreneeermneenmssennennnnne0 [ e O RO O R 0 [ ereeereernereesssseessssesesnsenennns | e e 0
11 NAIC 4 ssssssssssssnnssssens | sessssssessssssesssssessssssensseensQ | e 0 [ covverrerneerrmneenmnsennsennnnne0 [ oo 0 | eorrreeereeneireesee e O R 0 [ erreerrreneiereneresssseesssseennne | s 0
12 NAIC B ssssssssssssssssssssnsssssens | sessssssessssssesssssnesssssneessseen | corsesnesssssessnss e 0 [ om0 [ e O RO LU RO 0 [ erererrreneiseeenesessssesessseeennne | e 0
13.

14.  Total Preferred StOCK.........cccovviieeiecceieeseeeeeeesieressessesssnesssesssnennens | eovnenencenenisnenseisnenennene 15,090,000 | oo L RO | [P OTO (O 7,050,000 | ......coovvvvrriiciiins 7,050,000 | ..o | 11,700,000
15.  Total Bonds and Preferred StOCK.........c.ueuurrmmeesrrmmeeermmessirimeesessnesssssnessnes 16,534,298,671 | ..ooovverrvceennrrinennns 581,408,660 | .....ccoovrrrnerrrriennn: 483,552,833 | ...oocooerririnnririennn: (13,999,176) 16,534,298,671 | ..oocovvevrreenscnnees 16,618,155,322 | ....ovvvvnrrrcinnnnniennsnnrenssnnnennendd | e 16,395,190,186

(@)  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:




statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........rvveerrrriieenrreeennneinens | e 2,467,584 | ..o XXX et | cevermneeseiinnesseinneseeens 2,456,576 | ..oovorrriccirinecnid 96,6471 | covvovrrreeecri ! 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 PIOT YEAT.......cceviieieieiesie ettt b s sees | stessesssssssesessssessesssssssessesaes 5,052,766 | ..coovverreirriereireieneieienienns 8,000,044
2. Cost of Short-term INVESIMENES ACAUITED. ........cucvuiiivici ettt bbbt es st | sebessesssssssessessssss s s st s s bnes 72,197 | oo 8,423,803
3. ACCIUAL OF QISCOUNL.......ocvuieieicrceete ettt et b bbb bbb et s st bt es b s s s ssessnsans | oebssesssssssssessssasses e snsessesansnsns 4,936 | oo 46,915
4. Unrealized valuation INCIEASE (ECIBASE)...........evuiurrurrierieisesiessssssesessessesssesse sttt st ssessessssssessessessssessessssssssns | sssssssssessassssssessassesssssessessassssssassassens 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.........uevuiviierieiiieiieiieiesie ettt s s sttt s st en s s sse st snsenss | ebsessssastessesastes e s st es s s b et ss s s entensn 0 | oo 7,454
6. Deduct consideration reCeiVEd ON dISPOSAS.............c.euiviiieiciiieieieiess ettt s st ssesanss | sebessesssessesssssssessessssastesesan 2,662,310 | oo 11,425,406
7. Deduct amOortization Of PIEMIUM...........vrieirririeiess ettt ettt ssensnts | sessessessestens s s e st st an s s s st st senseneas B | oo 44
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).......c.ovurrurririnrrrireininrneieessieseneis | ereseesssessnsesssessssessssssesses 2,467,583 | cooveeeeeee e 5,052,766
11. Deduct total nONadMiItted @MOUNLS.............cccuuiiiiiiiii bbb | ottt 0 ] o 0
12. Statement value at end of current period (LIng 10 MINUS LINE 11)....iueieiiiieieiiiisisisissieseesssesesssssssesssssssssesssssssessessnses | sssessessssessassessssassesssassesnsas 2,467,583 | oo 5,052,766

Qslo03




statement as of June 30, 2020 of e Lif€@ Insurance Company of the Southwest

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

10.
1.

12.

3.1

3.2

3.3
41
42

43

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOF YEAI)........cuiueireriieeieiiesissis st sssssss st sse st sttt es s ss s st ssesssssessens 453,536,003
Cost paid/(consideration reCeIVE) ON AUAIIONS............c.ovveireiiiieiieicisieie ettt sttt s s s bbbt bbb bbbttt nes 176,603,895
Unrealized valuation increase/(decrease) (140,786,651)
SSAP NO. 108 QUJUSHMENES. .......eerieieiierieirie i sess sttt ess e s s s s s b8 s e £ R8s s8££ eS8 8 8RS8 E SR s 8 e £t n st ren 0
Total gain (I0SS) ON tErMINALION TECOGNMIZEW. ........evivirieisiisiieieiieiete ettt s bbbt s bbb bR s bbbt n sttt 12,496,580
Considerations received/(paid) ON TEIMINALONS. ............ciiuiiueiiiieieie ettt et et s bbb s s b bbbt b bbb s bbbt bbb bt en 154,497,775
AAMIOTHZALION. ...t s s 8852228 R 282842 E AR AR SRRt R ettt 0
Adjustment to the book/adjusted carrying Value 0f NEAGE HEM..........cc.iieieirieic ettt bbbt 0
Total foreign exchange change in boOK/AdjUSLEA CAMYING VAIUE...........ccvuevreiiieiieieiseieie ettt bbb bbbt bbbttt 0
Book/adjusted carrying value at end of current period (LINes 1+ 2+ 3+ 4 +5-8+7 + 84 9).iu ittt 347,352,051
DEAUCE NONAMIEIEA @SSELS.........ceucveireiiicieriecii ettt E £t 0
Statement value at end of current period (LiNe 10 MINUS LINE 11)......c.cvuiiurieierieiieiesissie st ss st s bbbt s st ns s 347,352,051
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PHOT YEAI)........cruererruririseisriiissseesissseesessssssessesssssssesssssssessesssssssessesssssssessessssessesssssssessesssssssassessssasses 12,645,375
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cccoveieivieieiinieieese e (4,697,735)
Add:

Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus...............cccc........ (29,473)
3.12 Section 1, Column 15, PriOr YEAI........ccvvvreverrrieireereiesreieisssesseneenes 506,265 (535,738)

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...........c..cccveueenee. 0
3.14 Section 1, Column 18, PriOr YEAI..........cccvveeverrirereirereeesee s 0 0 (535,738)
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccccc.eveen. 0
3.22 Section 1, Column 17, PriOr YEAI........c.cceveeverrirereiieieeie s 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cc.ccu....... (29,473)
3.24 Section 1, Column 19, prior year. 506,265
3.25 SSAP No. 108 adjustments..........ccccceveuiveieerersereie e 0 (535,738) (535,738)
SUDLOLAl (LINE 3.1 MINUS LINE 3.2)...u.viieieiicteiees ettt ettt et s e bt sttt et s bbb s e b8 b A s ettt s et s b e b et b et bbbt s s s bt s e sensaes 0
Cumulative variation margin on terminated contracts during the year............ccccccoeveierisieienieneseins (8,261,375)
Less:
4.21 Amount used to adjust basis of hedged item.........ccccoovvvrrerernreen. 0
4.22  AmMOUNt FECOGNIZEM..........cveveieieeieciereee et (8,261,375)
4.23 SSAP No. 108 adjustments.........cccevueverrnrirereesrensessisseesssseesensnes 0 (8,261,375)
SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......ivieeiiieiieietesieie ittt sttt se s s b8 188284800 B s bbb st s bbbttt en 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS iN PHOT YEAT.........c.iuiieireiiiriieieiiseie ettt bbbt s st en 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminationS iN PrIOF YEAT...........curiiirierrieieereireie ittt sb et ss bbbt ennes 0
Book/adjusted carrying value at end of current period (LINS 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2).....cuuiiriiiii st 7,947,640
DedUCt NONAAMITEA @SSELS. ..o bbb 0
Statement value at end of current period (LINE B MINUS LINE 7)..........cueiuiiieiciiieie ettt bbbttt bbbttt nnns 7,947,640

Qslo4
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Sch.DB -Pt.C -Sn. 1
NONE

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

QSI05, QSI06
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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 347,352,068

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cc.ccoeveuvivereivereereiciecinnnns 7,947,615

TOAl (LINE 1 PIUS LINE 2)...vuvvreriereeesreseeseesesisessessssssessesssssseesessessssssessessssssssessessesssssessessassssssessassasssessessasssssessassassssssessessassssssessessanssessessassasssnssessasssssassunssessassnsans 355,299,683
Part D, SECHON 1, COIUMN 5.ttt sttt ss ettt s s seesaes 1,169,469,151

Part D, SECHON 1, COIUMN B...........ouvirvieeieictece ettt sttt sa st s et seesas (814,169,468)

Total (LN 3 MINUS LINE 4 MINUS LINE 5).....cuurvreveierieiseisesesiseisssessssesessessssssessessesssssssssessesssessessessssssessessassssssessesssssnssessassssssessessosssessessessessasssnssessessssnssessassssssessnes (0)

Fair Value Check

Part A, SECHON 1, COIUMN 16........coumrieuiirerieeeieesie et 305,740,123

Part B, SECHON 1, COIUMN 13........uiieeeccee ettt sttt s ettt b bbb se s st 7,947,615

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 313,687,738
Part D, SECHON 1, COIUMN B.......cvomieiriiriiieriiesi st 1,127,857,204

Part D, SECHON 1, COIUMN ..ottt bbbt enn (814,169,466)

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 2,542,458

Part B, SECHON 1, COIUMN 20..........uuiiuiirriiirieesirieeeseseess st 600,000

Part D, SECtON 1, COIUMN 1. ..o 3,142,458

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
............................................................ 0 | oo 124,550,000
.......................................... 933,400,000 | ..ovvvvreriririrnrircriieeennn.1,622,900,000
............................................................ 0 | coovrernererrrereeneerisessssenessessesneneeen0
............................................................ 0 | coorrerrremrrrnereenesnisessssenesssesseseneeen0
............................................................ 0 | coorrerrrmerrrnereenneseisesssssenesssesessnennees0
.......................................... 684,900,000 | ...cvvvvrrrerrrneerirneneninnennn. 1,747,450,000
............................................................ 0 | coorreemmeeerneeesnreseissssssssenessesessneneeess0
............................................................ 0 | coorrermmeeerneeeeseeeesssssssenessesessneneeess0
............................................................ 0 | coorenerrsrriessnnrsssresenesssseeeneees0
.......................................... 248,500,000 | ..ooocvevererrrnirereeerieerneneseesnenssenneneni0
............................................................ O OO OO ROPPROPOOON |
.......................................... 248,500,000 | ....ovverererrsnersnessnesenessnesneeeni0

Qsl08
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
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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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 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
0210847 FARMINGTON UT. 04/14/2020.... 3.250 10,500,000 0 23,950,000
0210848 PLANO. X 04/22/2020.... 3.400 8,000,000 0 13,100,000
0210853 GLEN BURNIE MD 05/04/2020.... 3.450 10,000,000 0 15,000,000
0210854 LINCOLN NE 05/11/2020.... 3.250 12,200,000 0 16,690,000
0210856 DALLAS X 05/11/2020.... 3.000 10,000,000 0 18,500,000
0210857 BALTIMORE MD 06/02/2020.... 3.150 12,900,000 0 18,820,000
210822C FORT WORTH X 03/28/2019.... 5.000 0 1,093,132 27,200,000
210823C FORT WORTH X 03/28/2019.... 5.000 0 5,856,340 67,300,000
210826C JACKSONVILLE FL 08/23/2019.... 5.000 0 1,323,989 25,350,000
210852C DENTON X 03/05/2020.... 5.000 0 2,928,526 37,200,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OHNET.........c..cuciei ettt se st et es st st sssssaessesbenss ebsessesasssssssassessentensessesenssssssnsnsansessanse | ansenes XXX........ XXX 63,600,000 11,201,987 263,110,000
0899999. Total - MOrtgages iN GOOU STANGING..........ivuuueriissies i ssessee s sss e s s st s e st b bt E bRt b st bt enss shbbsssessssseesseesssssesssssses st ssnssnssstsenss | sesnes XXX.oeee XXX 63,600,000 11,201,987 263,110,000
3399999, TOAI MOTEGAGES. ....vvvveerevseeeesseeieeseeeessseees et ees s es s8££k e b eets | Shbbsnee e b et e s e bbbt nens | e XXX........ XXX 63,600,000 11,201,987 263,110,000
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Mortgages Closed by Repayment
0210509... . | WOODLAWN MD .| 01/18/2008.... | 04/17/2020.... 3,285,952 0 0 0 0 0 0 3,232,507 3,232,507 0 0 0
0210540 BRECKSVILLE OH.uveven [ s 08/17/2010.... | 06/30/2020.... 9,721,889 0 0 0 0 0 0 9,543,545 9,543,545 0 0 0
0210541 BRECKSVILLE OH..oovvvevie [ s 08/17/2010.... | 06/30/2020.... 854,341 0 0 0 0 0 0 827,967 827,967 0 0 0
0210554 CYPRESS TX .| 03/03/2011.... | 04/10/2020.... ....10,064,020 0 0 0 0 0 0 ...10,064,020 0 0 0
0210646.........crrerrrcrerrerrnnnns FARMINGTON (U1 PURRR IR 11/05/2013.... | 04/14/2020.... | .. ...10,153,140 0 0 0 0 0 0 ...10,069,199 0 0 0
0210657 PLANO D, S 03/11/2014.... | 04/22/2020.... 7,026,639 0 0 0 0 0 0 6,948,325 0 0 0
0199999. Total - Mortgages Closed by Repayment. 41,105,981 0 0 0 0 0 0 ... 40,685,563 0 0 0
Mortgages With Partial Repayments
0210324 INWOOD WV | e 02/13/2003.... 1,482,700 0 0 0 0 0 0 0 32,386 0 0 0
0210326.......cooererrrrirreerinnns NORFOLK VA s | e 12/18/2001.... 492,964 0 0 0 0 0 0 0 56,175 0 0 0
021041 oo ABERDEEN MD...oovoeri [ v 09/28/2005.... 2,797,332 0 0 0 0 0 0 0 42,408 0 0 0
0210421 CENTERVILLE OH..ovvevvin [ s 02/28/2006.... 709,097 0 0 0 0 0 0 0 139,861 0 0 0
0210430 OAK PARK (SRR ISR 12/08/2005.... 4,584,352 0 0 0 0 0 0 0 106,522 0 0 0
0210469 GASTONIA NC.oooevvirns [ v 12/11/2006.... 1,393,343 0 0 0 0 0 0 0 1,717 0 0 0
0210477 oo LOVELAND [0 USRI PR 12/20/2006.... 4,149,758 0 0 0 0 0 0 0 56,265 0 0 0
0210487 MASON OH..ovvvevin [ s 09/28/2007.... 2,728,328 0 0 0 0 0 0 0 35,321 0 0 0
0210499... .. | BLOOMFIELD HILLS Ml [ e 10/03/2007.... 7,410,284 0 0 0 0 0 0 0 45,921 0 0 0
0210509... . | WOODLAWN MD..ooovevi | v 01/18/2008.... 3,285,952 0 0 0 0 0 0 0 13,469 0 0 0
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0210540 BRECKSVILLE OH.vvvvevvens [ s 08/17/2010.... 9,721,889 0 0 0 0 0 0 0 89,908 0 0 0
0210541 BRECKSVILLE OH.uvveveene [ s 08/17/2010.... 854,341 0 0 0 0 0 0 0 13,310 0 0 0
0210542 HOUSTON ). SRR I 11105/2010.... | covvervrerririnrernes | overirerineenns 11,712,999 0 0 0 0 0 0 0 69,630 0 0 0
0210544 SPOKANE WA e | e 09/14/2010.... 4,014,966 0 0 0 0 0 0 0 146,052 0 0 0
0210547 ..o HUNTINGTON BEACH (67 WSSOI 10/19/2010.... 3,852,881 0 0 0 0 0 0 0 23,613 0 0 0
0210550 KATY. ), SO 04/06/2011..... | coovvereerincrienens | cererrereireiins 11,499,434 0 0 0 0 0 0 0 111,024 0 0 0
0210557....covererirerrierieeeens W CONSHOHOCKEN PA oo [ e 02/07/2011.... 9,291,142 0 0 0 0 0 0 0 61,476 0 0 0
0210552 KNOXVILLE L\ ST I 12/30/2010.... 6,582,221 0 0 0 0 0 0 0 64,335 0 0 0
0210556.......0vvuureerrcreereernnnns BUFFALO GROVE I [ v 07/07/2011.... 4,834,802 0 0 0 0 0 0 0 44,584 0 0 0
0210557 ..covvvvrererneeririeeeennns WOODLAWN MD..ooovevi [ v 03/30/2011.... 5,509,480 0 0 0 0 0 0 0 52,012 0 0 0
0210561 LOUISVILLE QPP IR 06/15/2011..... | coovvververiverienens | cererverireiins 10,027,501 0 0 0 0 0 0 0 93,404 0 0 0
0210567... .. | OWINGS MILLS MD...ooverri | e 09/23/2011.... | covvevreerisrriinens | cererieririenins 13,683,864 0 0 0 0 0 0 0 127,831 0 0 0
0210568... . |LEXINGTON KY. . [ 10/06/2011.... 7,940,209 0 0 0 0 0 0 0 77,735 0 0 0
0210570 TULSA (O] 09/01/2011.... 6,825,068 0 0 0 0 0 0 0 44,254 0 0 0
0210572 HANOVER MD..ovvoevns [ e 11/01/2011.... 8,591,814 0 0 0 0 0 0 0 81,230 0 0 0
0210573... .. |LEXINGTON KY. . [10/31/2011.... 6,435,797 0 0 0 0 0 0 0 40,140 0 0 0
0210577... .. | LOVELAND [G10 JPPIN 12/08/2011.... 4,996,917 0 0 0 0 0 0 0 31,203 0 0 0
0210579... .. | WATAUGA L, T 11/30/2011.... | ... ....13,472,552 0 0 0 0 0 0 0 85,947 0 0 0
0210587... .. | SAN DIEGO {07 WP 01/31/2012.... | ... ...10,027,699 0 0 0 0 0 0 0 65,039 0 0 0
0210589......curvrrrirrrieriieeens BOULDER (S0 ST IO 04/11/2012.... 14,120,651 0 0 0 0 0 0 0 82,610 0 0 0
0210597...cererrcrieene ALBUQUERQUE NM..covvieies [ e 03/19/2012.... | ... ...12,229,143 0 0 0 0 0 0 0 79,611 0 0 0
0210592 PLANO L, T 04/12/2012.... | ... - ...11,670,242 0 0 0 0 0 0 0 73,388 0 0 0
0210604 WESTERVILLE OH..coovoveriee | s 08/31/2012.... | covvveereererreeeres | v 10,205,022 0 0 0 0 0 0 0 65,534 0 0 0
0210605 MILFORD Ml [ e 05/31/2012.... 4,204,037 0 0 0 0 0 0 0 117,813 0 0 0
0210606 WESTERVILLE OH.uvvevvis [ s 08/31/2012.... | vvvvrrverervrriinees | cererieririeiins 11,242,822 0 0 0 0 0 0 0 72,199 0 0 0
0210607 .....crvevmererrrcrerrrecrninns BIG BEAR LAKE CA.ovevrns [ s 07/30/2012.... 6,068,306 0 0 0 0 0 0 0 38,204 0 0 0
0210608 DALLAS ), U 08/02/2012.... | coovevemerrnericaens | cerereriireiines 12,012,461 0 0 0 0 0 0 0 80,108 0 0 0
0210610.....ccvvvererrcrerreerinnns ROLLING HILLS ESTATES CA.ooervnes [ s 10/10/2012.... 9,027,972 0 0 0 0 0 0 0 85,866 0 0 0
0210611 ..o PORTLAND (O] TSR IR 09/21/2012.... | ovvvvrrverirnrrinees | cererveriieiins 15,968,605 0 0 0 0 0 0 0 87,570 0 0 0
0210612, MOHEGAN LAKE N [ v 11/29/2012.... 6,190,638 0 0 0 0 0 0 0 36,866 0 0 0
0210613 TULSA (O] 10/04/2012.... [ oo | e 13,896,140 0 0 0 0 0 0 0 93,987 0 0 0
0210614 NASHVILLE 1\ 12/11/2012.... | ... ...10,782,950 0 0 0 0 0 0 0 101,957 0 0 0
0210617 NASHVILLE ™ . [ 12/26/2012.. 11,924,082 0 0 0 0 0 0 0 109,755 0 0 0
0210618......cvevmreerrcreireerninns BELLBROOK. OH..oovvevvinn [ s 12/26/2012.... | ... - ....10,384,965 0 0 0 0 0 0 0 68,189 0 0 0
0210619.....ccvvvmrerrcerereerranns PALM BEACH GARDENS FLuritrrerriins [ v 02/1172013.... | cooeeveeerreercnees | e 11,469,882 0 0 0 0 0 0 0 108,479 0 0 0
0210624 SANDY uT. .| 06/03/2013.... 6,224,506 0 0 0 0 0 0 0 56,835 0 0 0
0210626 ASHBURN VAo | v 06/20/2013.... 9,063,068 0 0 0 0 0 0 0 82,637 0 0 0
0210628.........ccrrverrcreereriiinne ROCHESTER HILLS Ml [ v 05/28/2013.... 5,693,127 0 0 0 0 0 0 0 144,812 0 0 0
0210630 VERONA Wl | e 06/19/2013.... 9,151,195 0 0 0 0 0 0 0 60,221 0 0 0
0210631 ....ovvvrererrererieeeennns JACKSONVILLE BEACH FLurrierririns [ v 07/01/2013.... | covvveereererreeeees | oo 17,603,280 0 0 0 0 0 0 0 115,918 0 0 0
0210632 FULTON MD..ovveverns | v 07/25/2013.... 5,104,152 0 0 0 0 0 0 0 45,546 0 0 0
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0210633... .. | E SETAUKET ) FORRTR IR 06/27/2013.... 8,714,495 0 0 0 0 0 0 0 57,385 0 0 0
0210635... . | GARDEN CITY [ GO IR 07/31/2013.... 7,855,849 0 0 0 0 0 0 0 51,623 0 0 0
0210639 MORRISVILLE NC..ooovmerrires | e 08/22/2013.... | oovvvrrvererseriinens | cererveririesins 10,694,078 0 0 0 0 0 0 0 68,978 0 0 0
0210640.........ouverrrcrerreerrenns SHELBY TOWNSHIP Ml [ v 08/29/2013.... 6,723,740 0 0 0 0 0 0 0 59,188 0 0 0
0210645 BRECKSVILLE OH.oovvvcveens [ s 10/17/2013.... 7,149,014 0 0 0 0 0 0 0 76,945 0 0 0
0210646.........orererrcrirrerrinnns FARMINGTON (U1 PUPRRRR IV 11/05/2013.... [ oo | e 10,153,140 0 0 0 0 0 0 0 21,093 0 0 0
0210652......corvvrerirerrireriaeeens MEDFORD MA. oo | e 02/04/2014.... 21,783,484 0 0 0 0 0 0 0 133,108 0 0 0
0210653 OMAHA NE....oove [ v 01/29/2014.... 7,871,121 0 0 0 0 0 0 0 65,838 0 0 0
0210655.......0oumereerrcreerecerinns HUNT VALLEY. MD..ooovevven [ v 05/13/2014.... | cvvveeerreercnens | e 10,307,358 0 0 0 0 0 0 0 79,166 0 0 0
0210656 TIMONIUM MD..ooovevi [ v 05/13/2014.... | covvveerereereenees | e 11,530,264 0 0 0 0 0 0 0 88,559 0 0 0
0210657 PLANO L. SR I 03/11/2014.... 7,026,639 0 0 0 0 0 0 0 19,684 0 0 0
0210658... .. | FORT COLLINS CO.vvvveriie [ s 03/20/2014.... 6,854,386 0 0 0 0 0 0 0 46,148 0 0 0
0210659... . | FORT COLLINS [ele} . | 03/20/2014.... 1,768,874 0 0 0 0 0 0 0 11,909 0 0 0
0210661 HINSDALE I [ e 06/26/2014.... 6,766,714 0 0 0 0 0 0 0 38,695 0 0 0
0210662 FULTON MD...ooveris [ v 06/27/2014.... 4,355,482 0 0 0 0 0 0 0 34,335 0 0 0
0210663... .. | DELAFIELD WI .| 07/24/2014.... 6,776,043 0 0 0 0 0 0 0 38,697 0 0 0
0210664... .. | GREENWICH [0} ISR 07/3172014.... | e | e 11,085,616 0 0 0 0 0 0 0 62,422 0 0 0
0210665... .. | GARDEN CITY. [ FARRR IR 07/30/2014.... 8,949,690 0 0 0 0 0 0 0 38,599 0 0 0
0210666... .| MT PLEASANT. (S CT R P 08/28/2014.... | coovveoreereereerees | i 15,173,662 0 0 0 0 0 0 0 85,570 0 0 0
0210667 ......oonrerrrerrerrircrieeeens CHAPEL HILL NC..ovvvvrines [ e 08/27/2014.... 8,138,526 0 0 0 0 0 0 0 46,616 0 0 0
0210669 MEQUON Wl [ s 09/30/2014.... 3,277,662 0 0 0 0 0 0 0 26,045 0 0 0
0210670 FRANKLIN Wl | e 09/30/2014.... 4,151,706 0 0 0 0 0 0 0 32,990 0 0 0
0210671 WAUNAKEE Wi [ s 09/30/2014.... 3,758,386 0 0 0 0 0 0 0 29,865 0 0 0
0210672... .. | SAN DIEGO CA.ovvrene | s 09/02/2014.... | ovvvorverrverenens | veririeriieiins 17,025,713 0 0 0 0 0 0 0 105,173 0 0 0
0210674... . | BALA CYNWYD PA. oo | e 12/05/2014..... 9,331,057 0 0 0 0 0 0 0 54,402 0 0 0
0210677 WAYZATA MN.ooevi [ e 12/03/2014.... | covoovrienees | v 16,002,647 0 0 0 0 0 0 0 132,791 0 0 0
0210678 VISTA CA.overres [ s 12/10/2014.... 9,787,569 0 0 0 0 0 0 0 55,164 0 0 0
0210679 NEEDHAM MA.eees | e 12/12/2014.... 7,196,427 0 0 0 0 0 0 0 86,180 0 0 0
0210680 OWASSO [0 ORI I 12/1512014.... | covoervvrierrnes | e 18,173,007 0 0 0 0 0 0 0 104,345 0 0 0
0210681 ORADELL N [ e 12/23/2014.... | ... ...15,022,780 0 0 0 0 0 0 0 84,670 0 0 0
0210682.....ccvvmrerrrcrerreerinnns GERMANTOWN MD..ooevien [ v 03/30/2015.... | ... - ...11,094,462 0 0 0 0 0 0 0 65,635 0 0 0
0210683.......coomererrerirreerennns LAWRENCEVILLE [C7: N IR 04/29/2015.... | covvveereereereeenns | e 15,966,532 0 0 0 0 0 0 0 92,769 0 0 0
0210684 FULTON MD . | 05/13/2015.... 5,029,151 0 0 0 0 0 0 0 41,122 0 0 0
0210685........oomrerrrcreerecrninns WHITE MARSH MD..ovovevi [ v 05/28/2015.... | coovveerereereernns | i 15,654,396 0 0 0 0 0 0 0 125,875 0 0 0
0210686 KNOXVILLE L\ SO 05/28/2015.... | oovveerereereeenns | i 10,081,348 0 0 0 0 0 0 0 56,774 0 0 0
0210687... .. | SAN DIEGO CA . | 06/15/2015.... 8,695,532 0 0 0 0 0 0 0 50,293 0 0 0
0210688... . | FAIRFIELD (O ISV IR 06/29/2015.... 7,317,277 0 0 0 0 0 0 0 42,628 0 0 0
0210689 ROCKVILLE MD..oooveri [ e 05/11/2015.... 21,984,770 0 0 0 0 0 0 0 129,662 0 0 0
0210690.......00umrerrrcreerrcrninns W DES MOINES A s | e 07M712015.... | coovvveerieeicnens | e 12,639,236 0 0 0 0 0 0 0 73,682 0 0 0
0210697 ....ccvvvrmrerrererreeeennns NEWPORT BEACH {07 WOUSOR R 06/18/2015.... | .oovvvereerernerienens | cererrereireiins 14,244,819 0 0 0 0 0 0 0 171,381 0 0 0
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0210693.......ooomrerrrcreerecernnns SCOTTSDALE LA VATR I 10/05/2015.... 22,877,673 0 0 0 0 0 0 0 121,173 0 0 0
0210694 LINCOLN NE...coieeer [ e 08/25/2015.... | covvveereererreennes | v 13,789,673 0 0 0 0 0 0 0 110,552 0 0 0
0210695 BOULDER (S0 ST I 08/31/2015.... 31,007,176 0 0 0 0 0 0 0 165,761 0 0 0
0210696... .. | BLOOMINGTON MN.orevi [ v 08/13/2015.... 32,893,978 0 0 0 0 0 0 0 177,050 0 0 0
0210697... . | EDEN PRAIRIE MN.oevi [ e 10/05/2015.... [ ceorereerrerreinees | e 17,651,897 0 0 0 0 0 0 0 96,197 0 0 0
0210698 MURRAY UTerens [ e 10/02/2015.... 21,241,473 0 0 0 0 0 0 0 107,884 0 0 0
0210699......corvrrrirrrieriieeens BRUNSWICK (0] USRI IS 10/1412015.... | covoerrveenrines | e 10,886,825 0 0 0 0 0 0 0 58,494 0 0 0
0210700 STLOUIS MO [ v 10/08/2015.... 6,249,510 0 0 0 0 0 0 0 33,359 0 0 0
0210701 DES PERES MO [ e 10/2112015.... | covoevveeerenes | e 15,623,938 0 0 0 0 0 0 0 79,557 0 0 0
0210702... .. | CHESTERFIELD MO [ e 11/03/2015.... 9,726,189 0 0 0 0 0 0 0 52,414 0 0 0
0210703... . | WHITE MARSH MD..ovvoverns [ e 10/28/2015.... | coveevvrereereerines | overineriieenns 14,877,975 0 0 0 0 0 0 0 110,280 0 0 0
0210708......corerrerererirerierenns INDEPENDENCE OH..ovvvrerrne | vevrenes 01/06/2016.... | ... ... 17,723,561 0 0 0 0 0 0 0 132,084 0 0 0
0210709 URBANDALE 1A . [01/22/2016.... ...13,123,542 0 0 0 0 0 0 0 70,029 0 0 0
0210710 COLLIERVILLE L\ ST 01/14/2016.... 26,601,836 0 0 0 0 0 0 0 132,961 0 0 0
0210720 MADISON Wl [ e 06/20/2016.... 9,347,497 0 0 0 0 0 0 0 51,635 0 0 0
0210724... . | KANSAS CITY MO . | 06/30/2016.... ....10,050,875 0 0 0 0 0 0 0 75,277 0 0 0
0210725 URBANDALE A s | e 09/01/2016.... 26,786,210 0 0 0 0 0 0 0 163,186 0 0 0
0210727... .. | CHICAGO (SRR ISP 09/21/2016.... | ... ...15,815,274 0 0 0 0 0 0 0 97,054 0 0 0
0210728... .| SCOTTSDALE LAV IS 09/01/2016.... | ... ...13,713,853 0 0 0 0 0 0 0 106,124 0 0 0
0210733 HOMEWOOD AL | e 08/30/2016.... 30,715,789 0 0 0 0 0 0 0 197,215 0 0 0
0210734 JACKSONVILLE FLurierriins [ e 10/14/2016.... 9,365,579 0 0 0 0 0 0 0 48,597 0 0 0
0210737 FORT MILL (S O 10/25/2016.... 28,915,784 0 0 0 0 0 0 0 159,487 0 0 0
0210746.....ccooorerereerirerrinnne SALT LAKE CITY. (U1 PUPRRR IV 01/23/2017 o0 | coveveeeererreeeens | e 11,137,965 0 0 0 0 0 0 0 81,359 0 0 0
0210747 BOSTON MA e e 01712017 .. | o | e 12,805,163 0 0 0 0 0 0 0 60,260 0 0 0
0210748.....covvererrerirerineenns CONCORD, NH..ooovivriees e 05/01/2017.... 6,557,869 0 0 0 0 0 0 0 45,734 0 0 0
0210749.....ccverrerecreieerrinns CONCORD NH..ooorvevviins | v 05/01/2017 ... | covvveercreereernns | e 13,771,542 0 0 0 0 0 0 0 96,039 0 0 0
0210750.....c00euererrererreeeennns SHAKER HEIGHTS OH.vvveveene [ s 05/25/2017.... | ... 0 0 0 0 0 0 0 46,476 0 0 0
0210751 ASHBURN VA oo | e 05/23/2017.... | ... 0 0 0 0 0 0 0 84,834 0 0 0
0210757 PAPILLION NE...omenr | e 08/30/2017.... 0 0 0 0 0 0 0 106,234 0 0 0
0210759... .. | SALT LAKE CITY. (U1 PURPRRRIR ISP 08/29/2017.... | ... 0 0 0 0 0 0 0 81,216 0 0 0
0210760... . | REDMOND WA oo [ s 11/08/2017.... | ... . 0 0 0 0 0 0 0 115,275 0 0 0
0210767 ...oevvevrerreererreerennns LIMERICK TOWNSHIP PA. oo | e 09/28/2017.... 27,918,557 0 0 0 0 0 0 0 129,518 0 0 0
0210762 OXFORD OH . [ 11/01/2017.... ....18,253,085 0 0 0 0 0 0 0 126,256 0 0 0
0210763 LOS ANGELES CA.ovevvies [ e 01/11/2018.... 20,361,376 0 0 0 0 0 0 0 305,592 0 0 0
0210766 DENVER G0 PP 12/18/2017.... | ... ...11,877,094 0 0 0 0 0 0 0 58,164 0 0 0
0210767... .. |HAVERSTRAW. NY . [12/22/2017.. 17,313,624 0 0 0 0 0 0 0 163,469 0 0 0
0210781... .. | HARTLAND L[ 03/30/2018.... 9,230,633 0 0 0 0 0 0 0 42,537 0 0 0
0210782... .. | ELLICOTT CITY. MD..oooveri [ e 03/09/2018.... | ... ....13,067,490 0 0 0 0 0 0 0 64,824 0 0 0
0210783... .| SAN DIEGO CA.oveevvins [ s 04/12/2018.... | ... ....19,256,886 0 0 0 0 0 0 0 123,165 0 0 0
0210784.....ccoooererecrireerinnns SALT LAKE CITY. (U1 PURRRR IV 04/23/2018.... 21,354,496 0 0 0 0 0 0 0 139,845 0 0 0
0210786......courvrrrerrrrircrieeenns SANTA MONICA CA.vvvvvene | s 06/08/2018.... | .oovvvrrvereverienees | vererverireiins 11,576,588 0 0 0 0 0 0 0 73,924 0 0 0
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0210790... .. | BEAVERTON (013 SRR 06/26/2018.... 6,665,328 0 0 0 0 0 0 0 61,636 0 0 0
0210791... .. | WILSONVILLE OR o | e 06/26/2018.... | ccovveereererreeeres | oo 13,517,929 0 0 0 0 0 0 0 88,726 0 0 0
0210796......corerrrerrirerirnenns STAMFORD [0 ISV I 07/11/2018.... 7,858,246 0 0 0 0 0 0 0 47,483 0 0 0
0210797 OMAHA NE...cooenes [ o 06/15/2018.... | ... ....13,549,580 0 0 0 0 0 0 0 83,337 0 0 0
0210798 ANNAPOLIS MD..ovorevienn [ e 07/10/2018.... | ... ...10,678,554 0 0 0 0 0 0 0 63,234 0 0 0
0210799....cccvvmererreeririeerennns SCOTTSDALE LAV I 06/26/2018.... 25,328,692 0 0 0 0 0 0 0 105,469 0 0 0
0210800........cevrererrrrercriieeens NEW ALBANY. (0] USRI IS 07/19/2018.... 31,525,942 0 0 0 0 0 0 0 191,258 0 0 0
0210803 DALLAS L. SRR I 12/30/2008.... 3,732,118 0 0 0 0 0 0 0 20,910 0 0 0
0210804 DALLAS ), T 12/30/2008.... 9,330,302 0 0 0 0 0 0 0 52,272 0 0 0
0210809 POMONA CA.overves [ s 11/07/2018.... 7,190,310 0 0 0 0 0 0 0 29,605 0 0 0
0210813 LENEXA [T 01/28/2019.... | covevrrverivvirenens | vererveriieiins 14,046,285 0 0 0 0 0 0 0 79,021 0 0 0
0210815 ST PAUL MN.ooviverns [ e 04/09/2019.... 8,511,114 0 0 0 0 0 0 0 34,452 0 0 0
0210819 LOUISVILLE KY. . | 05/01/2019.... 9,809,339 0 0 0 0 0 0 0 83,970 0 0 0
0210828 GARNER NC.oooevvirns [ e 06/07/2019.... 8,821,868 0 0 0 0 0 0 0 40,043 0 0 0
0210829... .. | SO WINDSOR [0 DU P 10/31/2019.... 22,957,547 0 0 0 0 0 0 0 129,691 0 0 0
0210831 .. | HIGHLANDS PARK co . 107/29/2019.... 0 0 0 0 0 0 0 94,238 0 0 0
0210837... .. |HALTOM CITY. L, T 01/10/2020.... 0 0 0 0 0 0 0 101,435 0 0 0
0210844... .. | SAN ANTONIO L, T 02/20/2020.... 0 0 0 0 0 0 0 153,545 0 0 0
0210847... . | FARMINGTON (U1 PUPRRR IR 04/14/2020.... 0 0 0 0 0 0 0 31,119 0 0 0
0210848 PLANO L. SR IO 04/22/2020.... 0 0 0 0 0 0 0 12,812 0 0 0
0210853... .. | GLEN BURNIE MD..ovoevi [ e 05/04/2020.... 0 0 0 0 0 0 0 21,045 0 0 0
210578A... ..| KENNESAW. [C7. U 10/311201 s | e | i 15,264,156 0 0 0 0 0 0 0 89,020 0 0 0
210578B.....ccrevrcrerrcriinenenns KENNESAW (€7, P 11/20/2017.... 3,835,501 0 0 0 0 0 0 0 22,073 0 0 0
210622A LA JOLLA CA.ovvrene | s 02/15/2013.... | coovvvrrverirnerienens | vererveriieiins 16,661,293 0 0 0 0 0 0 0 79,615 0 0 0
2106228 LA JOLLA [OF. USRI IS 06/05/2018.... 4,906,484 0 0 0 0 0 0 0 16,666 0 0 0
210634A......ooooereiecrrienenns E LONGMEADOW, MA. e | e 06/27/2013.... | covvveeervnrienees | oo 16,668,261 0 0 0 0 0 0 0 98,513 0 0 0
210634B......ccoorererecriinenenns E LONGMEADOW, MA.coooeene | e 08/16/2017.... 2,872,277 0 0 0 0 0 0 0 15,361 0 0 0
210673A STLOUIS MO [ e 10/09/2014.... 21,700,587 0 0 0 0 0 0 0 127,196 0 0 0
210673B ST LOUIS Y[ I 05/15/2019.... 4,969,756 0 0 0 0 0 0 0 15,698 0 0 0
210753A EDINA MN.ooevi [ e 09/01/2017 ... | coovveeervrrcnees | e 13,166,572 0 0 0 0 0 0 0 133,074 0 0 0
210753B EDINA MN.oooevi [ e 04/09/2019.... 3,958,663 0 0 0 0 0 0 0 16,022 0 0 0
210802A TULSA (O] P 09/12/2018.... 25,080,577 0 0 0 0 0 0 0 106,179 0 0 0
2108028 TULSA OK .109/12/2018.... 3,119,806 0 0 0 0 0 0 0 8,052 0 0 0
210810A PHOENIXVILLE PA v [ e 11/29/2018.... 24,220,000 0 0 0 0 0 0 0 99,576 0 0 0
210810B PHOENIXVILLE PA e [ e 11/29/2018.... 5,780,000 0 0 0 0 0 0 0 16,022 0 0 0
210812A... ..| OVERLAND PARK KS . [12/10/2018.... 21,554,078 0 0 0 0 0 0 0 126,245 0 0 0
210812B... ..| OVERLAND PARK [T 12/10/2018.... 7,883,325 0 0 0 0 0 0 0 33,748 0 0 0
210817A... ..| SANDY SPRINGS, [C7. U 02/07/2019.... | covvveereereerecrnns | e 12,771,008 0 0 0 0 0 0 0 71,349 0 0 0
210817B... ..| SANDY SPRINGS, (€. 02/07/2019.... 3,952,856 0 0 0 0 0 0 0 15,065 0 0 0
210822C.......cerrvrerrirsnerenns FORT WORTH L, SO 03/28/2019.... 3,237,836 0 0 0 0 0 0 0 (65,799) 0 0 0
210823C......vvvvrrerrrererirennns FORT WORTH L. SRR I 03/28/2019.... 4,923,813 0 0 0 0 0 0 (I I (124,455) 0 0 0
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 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

210826C........ocrrvrerrireeeens JACKSONVILLE FLurrierriins [ e 08/23/2019.... 1,808,153 0 0 0 0 0 0 0 (54,715) 0 0 0
210852C DENTON D, S 03/05/2020.... 0 0 0 0 0 0 0 O (191,797) 0 0 0
0299999. Total - Mortgages With Partial REPAYMENTS.............ciiiiiiisiisiisissss s sssiines | evissiessesseessess st sssssssssssssssesssessses st essssssessssnsesssansssssas | ssssssssssnns 1,928,299,143 0 0 0 0 0 0 0 [ 12,825,981 0 0 0
0599999, TOAl MOMGAYIES. ... vvvesseresssseresseesresseessssssseessseeesssessss s st 6ttt st ennnisnensinns | nsesssssa 1,969,405,124 0 0 0 0 0 U 40,685,563 53,511,544 0 0 0
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

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 - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated
46332# 12 4]lronwood Mezzanine Fund IV-B |Wi|mington ....................................... | DE.... | Ironwood Mezzanine Fund IV-B 06/12/2018.... 2 0 1,785,514 0 (U I 4.240
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated 0 1,785,514 0 0 ... XXX........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
727500 00 0|Altas Partners Holding Il LP San FranCisco..........ervereneeeenes CA.... | Altas Partners Holding Il LP 04/09/2019.... 3 0 586,091 0 0
723900 00 7 |Arrowhead Capital Fund Il LP. Dover. DE.... | Arrowhead Capital Fund IIl LP 06/28/2017.... 2 0 72,042 0 0
BAN039 K3 1|Athene LP AAA Investments (co invest VI) Wilmington.... . | DE.... | Athene LP AAA Investments (co invest VI) 06/17/2020.... | ccovvreree. 0 [, 1,720,900 0 0 0
BAN039 JX 7 |Athene LP Apollo Natural Resources | Wilmington.... . | Athene LP Apollo Natural Resources | 06/17/2020.... 3 5,000,000 0 0 0
BANOFL JW 9| Athene LP Apollo Natural Resources |l Wilmington . | Athene LP Apollo Natural Resources Il 06/17/2020.... | .cvorverennes 3 | s 3,995,414 0 0 0
BANOZF 87 7|Athene LP Momentum Investor LP. Wilmington ... | Athene LP Momentum Investor LP. 06/30/2020.... | ..coovevene. {1 IO 1,926,911 0 0 0
725800 00 0|BancFund X LP Chicago IL...... Banc Fund X LP 05/16/2018.... 3 0 1,200,000 0 0
728900 00 0|Battery Ventures XIII LP Wilmington.... . | Battery Ventures XIII LP 05/12/2020.... 0 360,000 0 0 0
729000 00 O |Battery Ventures XIIl Side Fnd Wilmington, . | Battery Ventures XIll Side Fnd 05/12/2020.... 0 60,000 0 0 0
727000 00 O|CP ThorLLC Wilmington.... .|CP Thor LLC 11/20/2018.... 3 0 2,000,000 0 0
723500 00 5|Canvas Ventures 2 LP Wilmington.... . | Canvas Ventures 2 LP 05/09/2017.... 1 0 445,627 0 0
726000 00 O0|Capital Partners Il Wilmington . | Capital Partners Il 05/30/2018.... 3 0 70,000 0 0
729100 00 0| Cohere Capital Fund | LP. Wilmington.... . | Cohere Capital Fund | LP 06/12/2020.... 0 708,832 0 0 0
717900 00 5| Court Square Capital Part Il Wilmington.... . | Court Square Capital Part Il 07/01/2016.... 3 0 60,258 0 0
723000 00 6 |Crescent Mezzanine Partner VII Wilmington . | Crescent Mezzanine Partner VII 12/08/2016.... 2 0 2,371,993 0 0
724600 00 2|EnCap Energy Capital Fund XI Houston . | EnCap Energy Capital Fund XI 12/18/2017.... 0 0 143,769 0 0
723400 00 8|Energy & Minerals Fund IV LP Wilmington.... . | Energy & Minerals Fund IV LP. 04/26/2017.... 0 0 108,558 0 0
722100 00 5|Gamut Investment Fund | LP. Wilmington.... . | Gamut Investment Fund | LP. 05/23/2016.... 3 0 517,783 0 0
719200 00 8| Great Hill Equity Partners V. Wilmington, . | Great Hill Equity Partners V. 10/01/2016.... 3 0 157,500 0 0
719100 00 0| Greenbriar Equity Fund Il Wilmington.... . | Greenbriar Equity Fund 1l 07/01/2016.... 3 0 101,667 0 0
723600 00 3| Gridiron Energy LLC Wilmington.... . ... | Gridiron Energy LLC 05/10/2017.... 0 0 1,400 0 0
728800 00 O0|Jade Equity Investors LP Dover DE.... | Jade Equity Investors LP. 04/15/2020.... 0 799,773 0 0 0
725900 00 0|LS Power Fund IV Feeder 1 LP. Wilmington.... . | LS Power Fund IV Feeder 1 LP 11/27/2018.... 0 0 86,288 0 0
715700 00 1| Littlejohn Fund IV. Wilmington.... . | Littlejohn Fund IV 07/01/2015.... 3 0 6,553 0 0
719400 00 4/ Littlejohn Fund V Wilmington . | Littlejohn Fund V. 07/01/2015.... 3 0 188,690 0 0
726200 00 0] Littiejohn VI Wilmington . | Littlejohn VI 12/19/2019.... 3 0 1,239,466 0 0
721200 00 4 |Lovell Minnick Equity Ptnr IV. Dover . | Lovell Minnick Equity Ptnr IV 12/01/2015.... 3 0 109,354 0 0
727200 00 0| Lovell Minnick Equity V LLP Dover. . | Lovell Minnick Equity V LLP 10/25/2019.... 3 0 1,292,194 0 0
721100 00 6|MSouth Equity Partners III LP. Wilmington . | MSouth Equity Partners IIl LP 11/09/2015.... 3 0 20,510 0 0
725700 00 0|MSouth Equity Partners IV LP. Wilmington.... . | MSouth Equity Partners IV LP 09/06/2019.... 3 0 203,080 0 0
724100 00 3| Mithril Il LP. Dover . | Mithril Il LP 09/08/2017.... 1 0 565,551 0 0
724700 01 8|Monomoy Capital Partners Il L Dover. . | Monomoy Capital Partners Il | 12/18/2017.... 3 0 25,052 0 0
724400 00 7|NB PRIVATE EQUITY CREDIT OPP Dover. . |NB PRIVATE EQUITY CREDIT OPP. 10/13/2017.... 2 0 2,755,077 0 0
727100 00 0|NGP Natural Resources XII . | NGP Natural Resources XII 02/25/2019.... 0 0 224,262 0 0
724500 00 4|New Mountain Investments V LP. . | New Mountain Investments V LP. 11/29/2017..... 3 0 1,489,671 0 0
723200 00 2|Newstone Capital Partners Il . | Newstone Capital Partners |l 12/27/2016.... 2 0 47,422 0 0
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
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
728100 00 0| Northstar Mezz Ptnrs VIl Feede. Wilmington.... . | Northstar Mezz Ptnrs VIl Feede 10/30/2019.... 2 0 193,103 0 (V] I 4.350
722000 00 7|Pfingsten Partners Fund V LP Wilmington.... . | Pfingsten Partners Fund V LP. 03/30/2016.... 3 0 45,998 0 0 3.930
725400 00 6 |Public Pension Capital LLC. Wilmington . | Public Pension Capital LLC 04/26/2018.... 3 0 86,248 0 0 3.180
723300 00 O Summit Partners Growth Eq IX-A. Wilmington.... . | Summit Partners Growth Eq IX-A 04/14/2017..... 3 0 718,500 0 0 0.450
722200 00 3 |Summitt Ptners Vent Cap Fd IV Wilmington.... . . | Summitt Ptners Vent Cap Fd IV, 05/24/2016.... 3 0 1,150,500 0 (V] I 1.160
727800 00 O0|The Energy & Mineral Grp Fd V. Dover. DE.... | The Energy & Mineral Grp Fd V. 05/10/2019.... 0 0 128,231 0 0 2.440
726800 00 0|Thoma Bravo Fund XIII LP. Dover. DE.... | Thoma Bravo Fund XIlI LP. 02/14/2019.... 3 0 2,238,138 0 0 0.060
722500 00 6| Vista Equity Partners Fund VI WIlmington. ..o DE.... | Vista Equity Partners Fund VI 06/28/2016.... 3 0 111,110 0 0 0.100
720310 00 2|Welsh Carson Anderson & Stowe XII LP. WiIMINGEON. .....cvvveeererecierieeies DE.... | Welsh Carson Anderson & Stowe XII LP 07/01/2016.... 3 0 67,483 0 0 0.500
726600 00 O0|Butterfly Fund Il LP Grand Cayman. . | Butterfly Fund Il LP. 11/16/2018.... 3 0 195,598 0 0 2.860
723800 00 9| Carlyle Structured Credit George Town.... . | Carlyle Structured Credit 09/22/2017.... 2 0 6,968,788 0 0 3.580
728300 00 0|Cranemere Group Limited England and Wale: . | Cranemere Group Limited 10/23/2019.... 3 0 2,999,865 0 (1 [ IO 1.330
725600 00 1|NCP FundILP Grand Cayman. KY1.. |NCP Fund | LP 11/13/2018.... 3 0 131,197 0 0 2.840
727300 00 O|Summit Partners Gw Eqty X-A Grand Cayman . | Summit Partners Gw Eqty X-A 03/18/2020.... 3 0 407,700 0 0 0.180
726900 00 0| Vista Equity Partners Fund VII Grand Cayman.........ccccoerreeirenieneans KY1.. | Vista Equity Partners Fund VII 01/24/2019.... 3 0 262 0 0 0.040
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON StOCKS = UNGIFIHIALEA.............c.ocuiuiiiiiciiciieiiiiie eitetteitettst et ettt estesaestessesses s b e s sessesssesssesessessessessessessesseaaeteet et essesseeses st es et et et et es s st eesenses et see s banteetee s st st ensenaebsesessetantentantansestenss | bastisssssassesses 14,571,830 ...31,632,579 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
725300 00 8| CrossHarbor Inst Partn 2018 Wilmington.... . | CrossHarbor Inst Partn 2018, 10/18/2018.... 0 0 2,976,190 0 0
721000 00 8| Waterton Residential Property Venture XI Wilmington. . | Waterton Residential Property Venture XI 10/21/2015.... 0 0 38,517 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 3,014,707 0 0
4899999, SUDOLAL = UNGTALEA. ..1.v..rrererresserressseres e840 £8 & 404EE 8448 1£LEE D4R 44EEE D448 14EEEE41EEEER4EEEE 811000 4ELEEf14EEE LR 4EEE L 11ELEE 4L EE 1L L 11EEEE11ELEE14ELEE L4144 LEE4ELEE 141 4EEEE4£LEE L4ttt | crosnnsenssnenns 14,571,830 0 0
5099999, TOAIS..........ovveeerveeeeeeereeeieeeeesveseeeseeseeeeeeesseeeessessseesssee et eeesssssees s sesssesseeseeesssseesssasssesssssssesssaees ssessssssesssessssseses s ese s ee s eee s eee s es s eees eeeessieessieeee s b oAbt ens e eessseeessssennsnennns | eiieessiessrienn 14,571,830 0 0
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 - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated
46332# 12 4] Ironwood Mezzanine Fund IV-B..........cccouvvrniireernncriinnns |Wi|mington ........................ | DE.. | Capital Distribution...........ccccccuineriinniiienns 06/12/2018 | 06/01/2020 576,144 0 0 0 0 0 0 576,144 | ........ 515,118 0 0 0 61,026
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 576,144 0 0 0 0 0 0 576,144 | ....... 515,118 0 0 0 61,026
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
723900 00 7|Arrowhead Capital Fund Il LP. Dover. DE.. | Capital Distribution... .106/28/2017 |04/02/2020 655,714 0 0 0 0 0 0 655,714 | ........ 919,505 0 0 0 (263,791)
717900 00 5|Court Square Capital Part Ill. Wilmington.. .. | DE.. | Capital Distributio 07/01/2016 | 06/01/2020 62,538 0 0 0 0 0 0 62,538 20,256 0 0 0 42,282
723000 00 6| Crescent Mezzanine Partner VI . | Wilmington.. . | DE.. | Capital Distribution... .1 12/08/2016 | 05/28/2020 979,059 0 0 0 0 0 0 979,059 | ........ 553,698 0 0 0 .425,361
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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

723500 00 5|Canvas Ventures 2 LP. Wilmington.........cceeveeeennne DE.. [ Income AllOCAtION...........urverrmerrernrrirnreeens 05/09/2017 | 06/30/2020 (536,312) 0 0 0 0 0 0 0 (536,312) 0 0 0 536,312

723400 00 8|Energy & Minerals Fund IV LP.........ccccocovnmrrvunmrrrirnnnneens Wilmington.............eeeveenee DE.. | Capital Distribution... .| 04/26/2017 | 04/02/2020 228,734 0 0 0 0 0 0 228,734 2,135 0 0 0 226,599

728200 00 O|EMG Fund IV Sable Co-Investmen Dover, DE.. | Income Allocation 10/07/2019 | 06/30/2020 2592152 0 0 0 0 0 0 0 2,592,152 0 0 0 . (2,592,152)

727700 00 O|EMG FundV Iron Ore Phase 3 Dover DE.. | Expense Allocation.. .. | 05/10/2019 |06/30/2020 | .......... (390,777) 0 0 0 0 0 0 0 [ (390,777) 0 0 0 390,777

716200 00 1|Energy Fund XV. Wilmington.. .. | DE.. | Capital Distribution... .| 07/01/2016 | 04/15/2020 37,184 0 0 0 0 0 0 37,184 6,066 0 0 0 31,118

722100 00 5|Gamut Investment Fund I LP.... Wilmington.. .. | DE.. | Capital Distributiol 05/23/2016 | 04/13/2020 24,806 0 0 0 0 0 0 24,806 24,806 0 0 0 0

719100 00 0| Greenbriar Equity Fund Ill.... .. | Wilmington.. .. | DE.. | Capital Distribution... .. 07/01/2016 | 06/04/2020 | ........... 127,148 0 0 0 0 0 (/] I 127,148 | ......... 126,812 0 0 0 336

723600 00 3| Gridiron Energy LLC. Wilmington.. .. | DE.. | Capital Distribution... ..|05/10/2017 | 05/21/2020 10,000 0 0 0 0 0 0 10,000 | ..coooonnee 10,000 0 0 0 0

725900 00 0|LS Power Fund IV Feeder 1 LP......cccconeveernmerrinnenrenns Wilmington.. . | DE.. | Capital Distribution... .| 11/27/2018 | 04/28/2020 112 0 0 0 0 0 0 112 0 0 0 0 112

715700 00 1| Littlejohn Fund IV. Wilmington..........c..eeeveenae DE.. | Capital DiStribution.............c..cueeverrrereernes 07/01/2015 |06/30/2020 45,922 0 0 0 0 0 0 45,922 0 0 0 (1 I 45,922

719400 00 4 |Littlejohn Fund V. Wilmington..........cccoeveeees DE.. | Capital Distribution... .. 07/01/2015 | 04/15/2020 201,249 0 0 0 0 0 0 201,249 0 0 0 0 201,249

721200 00 4 |Lovell Minnick Equity Ptnr V. Dover. DE.. | Capital Distribution... .. 12/01/2015 | 05/11/2020 21,463 0 0 0 0 0 0 21,463 0 0 0 0 21,463

727200 00 0| Lovell Minnick Equity V LLP Dover DE.. | Capital Distribution.............c...oueeeerrereeerens 10/25/2019 | 04/27/2020 8,143 0 0 0 0 0 0 8,143 0 0 0 0 8,143

724700 01 8|Monomoy Capital Partners Il L Dover DE.. | Capital Distribution... ..|12/18/2017 | 06/30/2020 77,166 0 0 0 0 0 0 77,166 33,846 0 0 0 ...43,320

719800 00 5|New Mountain Partners [V LP........ccccccormervevmerieinnerenns Wilmington...........ccveveeenes DE.. | Capital Distribution... .110/14/2016 |05/08/2020 | ........... 130,872 0 0 0 0 0 0 [ 130,872 7,244 0 0 0].....123,628

723200 00 2|Newstone Capital Partners lll...........c.coeeevrerrerirrerirnnens Wilmington.............coeeeune. DE.. | Capital Distribution 12/27/2016 | 04/13/2020 314,509 0 0 0 0 0 0 314,509 2,217 0 0 (V1 I 312,292

723300 00 O|Summit Partners Growth Eq IX-A. Wilmington.. .. | DE.. | Capital Distribution... ..| 04/14/2017 | 05/15/2020 | ........... 749,099 0 0 0 0 0 (U [ 749,099 205,806 0 0 0 ..543,293

725200 00 0| Tennenbaum Capital Prtnr VIII Wilmington.. . | DE.. | Capital Distribution... .| 03/22/2018 | 04/03/2020 32,704 0 0 0 0 0 0 32,704 257,962 0 0 0 (225,258)

727800 00 0|The Energy & Mineral Grp Fd V. Dover DE.. | Capital Distribution 05/10/2019 | 04/21/2020 | ........... 193,790 0 0 0 0 0 0 [ 193,790 | .o 143,599 0 0 0 50,191

722500 00 6| Vista Equity Partners Fund VI... . | Wilmington.. .. | DE.. | Capital Distribution... .. 06/28/2016 | 05/19/2020 | ........... 135,177 0 0 0 0 0 (1 I 135177 | ovveeee 135,369 0 0 0 (192)

722600 00 4| Vista Foundation Fund Il LP.... .| Wilmington.. . | DE.. | Capital Distribution... ..|07/15/2016 | 05/05/2020 14,930 0 0 0 0 0 0 14,930 0 0 0 (U IO 14,930

722700 00 2|Penfund Capital Fund V Toronto. ON.. | Capital Distribution... .| 08/19/2016 | 06/01/2020 .1,970,992 0 0 0 0 0 176,213 1,970,992 | ...... 2,111,907 | ........ IGECIAK) N — 0o (176,213)| ...........35,297

723800 00 9|Carlyle Structured Credit George Town.. KY1 | Capital Distributiol 09/22/2017 |06/01/2020 1,657,955 0 0 0 0 0 0 .1,657,955 865,421 0 0 0 ..792,534

726900 00 0] Vista Equity Partners Fund VIL........ccocooeiiniinsiinisninnenes Grand Cayman... ... |KY1 | Capital Distribution... .101/24/2019 | 06/18/2020 25,314 0 0 0 0 0 0 25,314 0 0 0 0 25,314
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ccccoieiiimiiinieiiieieiieiesiec s sssssenes | enias 9,369,643 0 0 0 0 0 [ 176,213 | ........ 7,704,580 |...... 7,091,712 | ........ (176,213) | oo 0 [ (176,213) | ......... 789,080
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

721300 00 2|Crow Holdings Realty Pr VIL..........ccccoouseveemrererarriinnns Wilmington.........c.ceeeveenae DE.. | Capital DiStribution.............cc..oueeverrerreranes 01/14/2016 |05/29/2020 | ........ 1,167,315 0 0 0 0 0 (VN 1,167,315 | ..ccccces 796,197 0 0 (1 I 371,118

721000 00 8| Waterton Residential Property Venture Xl..........ccocos Wilmington........cccccoereene. DE.. | Capital Distribution...........cccccooseeeeissiienanns 10/21/2015 | 04/30/2020 38,517 0 0 0 0 0 0 38,517 0 0 0 0 38,517
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............c.oiiiiiiiiiiniiisisiississisiisisssissssesssssssssssssssssssnse | vosevaes 1,205,832 0 0 0 0 0 0] 1,205,832 | ......... 796,197 0 0 0 | 409,635
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

704120 00 5|NLD | ....... | Capital Distribution............coocceeeriecreenssinenns 06/05/2015 |03/31/2020 | ...... 18,874,333 0 0 0 0 0 0. 18,874,333 0 0 0 0 |..18,874,333
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........ocooriiiiiiiisisisis st ssssssssssssssnees | anenee 18,874,333 0 0 0 0 0 0 ... 18,874,333 0 0 0 0...18,874,333
Any Other Class of Asset - Unaffiliated

726700 00 0|Advantage Capital Solar PAr Il...........cccoeerevrerrerriennrnenns Wilmington.........ceeeveevveene DE.. | Capital Distribution.............cc..oeeeeerrerreernens 10/29/2018 | 04/15/2020 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, VT.. | Sale 01/07/2013 | 06/01/2020 666,241 (1) 0 0 0 (1) [ 666,241 | ........... 70,117 | s 0 | (596,124) | ........(596,124) | .....oovvvverncnn 0
4699999. Total - Any Other Class Of ASSEE - UNGFAIIBIEA. .........rrueuerrieiaeiesiseier et es et eE£ 4 e 6o EE 8888t bt | ssnisiaas 735,027 (1) 0 0 0 (1) O 735,027 | ......... 138,903 (596,124) | ........(596,124) | .cooovvvrreincnsd 0
4899999, SUDLOAl = UNGFIIALE. ........irveiesteciiessies sttt ss et s s bttt b bt s bk bA oeb4eeesseeEtsee st e bR e Lo et bt bRt E et s bttt s s sn st nnntns | sisien 30,760,979 (1) 0 0 0 (1] 176,213 | ...... 29,095,916 | ...... 8,541,930 (596,124) | .. ....20,134,075
5099999, TOHaIS.......o1oc e s | e 30,760,979 (1) 0 0 0 ()] 176,213 | ...... 29,095,916 | ...... 8,541,930 (596,124) | .. ....20,134,075
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Bonds - U.S. Government
38376U JU 4 | GOVERNMENT NATIONAL MORTGAGE SERIES 2017 06/01/2020 Interest Capitalization 26,006 26,006 011
38379P  S7 3 | GOVERNMENT NATIONAL MORTGAGE SERIES 2015 06/01/2020. Interest Capitalization 53,434 53,434 011
38380M  LQ 2 |Government National Mortgage A SERIES 20. 06/01/2020......... Interest Capitalization 43,570 43,570 01
38380N  JF 7 | GOVERNMENT NATIONAL MORTGAGE SERIES 2019 06/01/2020......... Interest Capitalization 46,354 46,354 011
38380U 2K 8 | GOVERNMENT NATIONAL MORTGAGE SERIES 2018 06/01/2020 Interest Capitalization 41,139 41,139 01
38380U E4 1 |GOVERNMENT NATIONAL MORTGAGE SERIES 2018 06/01/2020......... Interest Capitalization 23,665 23,665 011
38380Y  BZ 7 | Government National Mortgage SERIES 2018 06/01/2020......... Interest Capitalization 151,686 151,686 01
0599999. Total - Bonds - U.S. Government. 385,854 385,854 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
3136A8 SM 3 | Federal Natl Mtg Assn SERIES 2012102 CLA 06/01/2020 Interest Capitalization 22,648 22,648 011
3136AJ) RR 9 |Federal Natl Mtg Assn REMIC Ser 2014-14 06/01/2020......... Interest Capitalization 85,361 85,361 01
3136AV  ZS 1 |FANNIE MAE SERIES 201716 CLASS JZ 3.00 06/01/2020......... Interest Capitalization 41,232 41,232 0|1
3136B0  ZB 5 |Federal Natl Mtg Assn 2018-2 JZ 3.500%. 06/01/2020......... Interest Capitalization 103,657 103,657 011
3136B5 YJ 8 |Fannie mae SERIES 201939 CLASS PZ 3.00 06/01/2020 Interest Capitalization 35,628 35,628 011
3137F5  2Z 1 |FREDDIE MAC SERIES 4791 CLASS Z 4.000% 06/01/2020......... Interest Capitalization 47,144 47,144 01
3137FH CC 5 |FREDDIE MAC SERIES 4824 CLASS ZM 4.000 06/01/2020......... Interest Capitalization 99,743 99,743 01
3137FH  HP 1 |FREDDIE MAC SERIES 4821 CLASS ZM 3.500 06/01/2020......... Interest Capitalization 92,748 92,748 01
3137FH  UC 5 | FREDDIE MAC SERIES 4830 CLASS DZ 4.500 06/01/2020 Interest Capitalization 163,117 153,117 011
3137FJ  AX 7 |FREDDIE MAC SERIES 4832 CLASS DZ 4.500 06/01/2020. Interest Capitalization 96,634 96,634 011
3137FK  2F 2 | FREDDIE MAC SERIES 4845 CLASS ZE 4.500 06/01/2020......... Interest Capitalization 174,994 174,994 011
3137FK 7K 6 | FREDDIE MAC SERIES 4849 CLASS ZJ 4.500 06/01/2020......... Interest Capitalization 174,198 174,198 01
3137FK D2 9 | FREDDIE MAC SERIES 4852 CLASS ZM 4.000 06/01/2020 Interest Capitalization 158,731 158,731 011
3137FK  SD 9 | FREDDIE MAC SERIES 4857 CLASS ZB 4.500 06/01/2020 Interest Capitalization 155,277 155,277 011
35563P  CB 3 |Freddie Mac - SCRT 17-3 3.250% 07/25/5 06/01/2020......... Interest Capitalization 142,140 142,140 011
35563P KK 4 | Freddie Mac - SCRT SERIES 20192 CLASS MZ 06/01/2020......... Interest Capitalization 99,674 99,674 01
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 1,682,926 [ ..ovoivvieieieiee 1,682,926 0 XXX
Bonds - Industrial and Miscellaneous
00206R  JY 9 |AT&TINC 2.750% 06/01/31 05/21/2020......... ATHENE 998,390 1,000,000 0
00206R KB 7 |AT&TINC 3.850% 06/01/60. 05/21/2020......... MIZUHO 4,978,700 5,000,000 0
00287Y  CJ 6 |ABBVIEINC 3.850% 06/15/24 05/14/2020......... Tax Free Exchange 6,987,950 7,000,000 0
00287Y  CN 7 |ABBVIEINC 4.750% 03/15/45 05/14/2020 Tax Free Exchange 3,644,726 3,677,000 0
01166V~ AA 7 | ALASKA AIRLINES 2020 TR 4.800% 08/15/2 06/23/2020......... Bank of America 4,000,000 | ..o 4,000,000 0
013817  AJ 0 |AlcoaInc 5.900% 02/01/27 06/18/2020......... Various 1,388,429 | oo 1,400,000 21,437
013817  AK 7 |Alcoa Inc 5.950% 02/01/37 04/07/2020......... Sumridge Partners. 900,000 1,000,000 [ .oocvorrriererireeieieneeeieieieiene 11,239
019736  AF 4 |Allison Transmission Inc 5.875% 06/01/. 06/30/2020 Morgan Stanley DWD 2,348,438 2,250,000 11,383
02209S  BD 4 |Altria Group Inc 4.800% 02/14/29 05/27/2020 ATHENE 1,152,130 | covvovecrceeeeeeeeeeiens 1,000,000 | oveooverririeeiererenesenrieenes 14,000
025932 AL 8 | American Financial Group 4.500% 06/15/. 06/26/2020......... Various 8,797,214 8,895,000 175177
084423 AT 9 |Berkley WR 4.750% 08/01/44 05/26/2020......... Keybanc Capital Markets 1,432,338 | coovoeieeeeeeeeenis 1,250,000 [ cooovoeverierieieeiesieeiseissieiens 19,297
097023 CV 5 |Boeing Co 5.705% 05/01/40. 04/30/2020......... Citigroup Global 6,000,000 6,000,000 0
097023  CY 9 |Boeing Co 5.150% 05/01/30. 04/30/2020 JP Morgan 17,000,000 | ..oovveeereeeerenereriierieeeens 17,000,000 0
099724  AH 9 |Borg Warner 4.375% 03/15/45. 06/23/2020......... Various 5,432,330 5,684,000 40,499
11135F  AH 4 |BROADCOM INC 5.000% 04/15/30 04/06/2020. JP Morgan 8,959,950 9,000,000
11135F AR 2 |BROADCOM INC 4.300% 11/15/32 05/05/2020......... Wells Fargo Funds 5,692,818 5,700,000
14448C  AB 0 |CARRIER GLOBAL CORP 3.377% 04/05/40. 05/12/2020 Various 13,204,118 15,651,000
14448C AC 8 |CARRIER GLOBAL CORP 3.577% 04/05/50. 06/19/2020......... Various 12,416,650 14,000,000
161175  BA 1 | Charter Comm Opt LLC/Cap 6.484% 10/23/ 06/23/2020......... Various 8,700,845 6,500,000
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161175 BN 3 | Charter Comm Opt LLC/Cap 5.750% 04/01/ 06/17/2020......... Various 9,536,095 7,597,000 85,143 | 2FE
219350  BF 1 |Corning Inc 4.375% 11/15/57 05/12/2020 Credit Suisse 2,098,760 2,000,000 43,507 | 2FE.....oooivrrireeine
219350 BQ 7 |Corning Inc 5.450% 11/15/79 06/22/2020. Various 8,711,323 7,346,000 26,901 | 2FE
224399 AT 2 |Crane Co 4.200% 03/15/48 06/25/2020......... Various 1,838,586 | ....oovvvrrrrrcrrierireeieriens 1,865,000 | .voovvernriericeiereresisesiienees 19,012 [ 2FE....covivcrrries
254687  FX 9 |Walt Disney Co 2.650% 01/13/31 05/11/2020......... ATHENE 999,320 1,000,000 0 |1FE
260543 CE 1 |Dow Chem Co 5.250% 11/15/41 06/01/2020 Sun Trust Robinson Humphrey 583,480 500,000 1,313 | 2FE
260543 CR 2 |Dow Chem Co 5.550% 11/30/48 04/06/2020......... Wells Fargo Funds 509,337 439,000 8,663 |2FE
26078)  AF 7 |DowDuPontInc 5.419% 11/15/48 05/12/2020......... Robert W. Baird & Co 3,676,020 3,000,000 80,833 | 2FE.....cocormrrrerrinns
26746*  AA 2 |DYAL 3ISSUERB 4.401% 06/15/30. 06/23/2020......... Direct-Private Placement. 1,824,659 | ooovvereririserieeeines 1,824,659 0 |1FE
26746@ AA 0 |DYAL 3ISSUERA 4.400% 06/15/30 06/23/2020......... Direct-Private Placement. 3,175,341 3,175,341 0 |1FE
293791 AF 6 | Enterprise Products Oper 6.875% 03/01/. 04/07/2020 Cantor Fitzgerald 547,153 475,000 3,447 | 2FE
29379V AQ 6 |Enterprise Products Oper 6.450% 09/01/ 04/06/2020......... Deutsche Bank. 3,003,102 2,700,000 17,899 [2FE......ovivcirririens
294429  AS 4 |Equifax Inc 3.100% 05/15/30 04/28/2020......... ATHENE 1,010,300 | ovvorvererireriserieeieerienns 1,000,000 258 | 2FE
29736R  AQ 3 |ESTEE LAUDER COINC 2.600% 04/15/30 04/07/2020......... ATHENE 249,540 250,000 0 |1FE
31428X  BS 4 |FedEx Corp 4.950% 10/17/48 05/28/2020 Natixis. 548,765 500,000 3,025 | 2FE
31428X  CA 2 |FedEx Corp 5.250% 05/15/50 04/03/2020......... JP Morgan 5,200,125 5,250,000 0 | 2FE
38218E  AB 3 | Goodgreen Trust SERIES 20192A CLASS B 04/16/2020......... Interest Capitalization 0 0 0 |1FE
382550 BG 5 |Goodyear Tire & Rubber 4.875% 03/15/27 04/06/2020......... MarketAxess 1,942,650 2,250,000 7,008 |4FE
384802 AB 0 |Grainger WW Inc 4.600% 06/15/45. 06/10/2020 ATHENE 1,241,055 | covvooeveeeeeeeeeeeeeeee e 1,000,000 21,914 | 1FE
404119 BV 0 |HCAInc 5.500% 06/15/47 06/12/2020. Various 22,766,356 18,770,000
406216  BJ 9 |Halliburton Co 4.850% 11/15/35 04/06/2020......... Various 2,716,040 3,343,000
406216  BK 6 |Halliburton Co 5.000% 11/15/45 06/18/2020......... MarketAxess 2,662,325 2,500,000 12,847 | 2FE....covviivriiiriens
408203  AC 1 |Hamlet Securitization Trust SERIES 2020C. 05/28/2020 ATHENE 1,999,992 2,000,000 6,176 | 1FE
408203  AE 7 |Hamlet Securitization Trust SERIES 2020C 05/28/2020 ATHENE 1,499,796 | .oooovvrerrcrrreeeeieeeienes 1,500,000 8,009 [1FE
408203  AG 2 |Hamlet Securitization Trust SERIES 2020C. 05/28/2020......... ATHENE 1,499,753 | oo 1,500,000 | ovoorvermrierieeireseneseriienees 11,012 [ 2FE ..
41242+ BU 5 | Hardwood Funding (NBA) 3.230% 06/07/40 06/08/2020......... Direct-Private Placement. 6,000,000 6,000,000 0 |1FE
43722 AA 5 | Home Depot SWCTL 3.370% 10/15/40 05/15/2020......... Direct-Private Placement 1,485,484 | ..o 1,485,484 0|12
443201  AA 6 |HOWMET AEROSPACE INC 6.875% 05/01/25, 06/30/2020 Various 5,455,310 5,250,000 29,123 | 3FE
44891A  BJ 5 |HYUNDAI CAPITAL AMERICA 5.750% 04/06/2 04/02/2020......... ATHENE 998,860 1,000,000 0 | 2FE
459506  AE 1 |Intl Flavors & Fragrances Inc 4.375% 0 06/29/2020......... Various 1,644,730 | oovoerecrserieeeeis 1,525,000 5438 | 2FE
459506 AL 5 |Intl Flavors & Fragrances Inc 5.000% 0. 06/29/2020......... Various 3,784,365 3,250,000 42,326 | 2FE.....ccoiviiieieins
460690 BQ 2 |Interpublic Group Co 5.400% 10/01/48 05/27/2020 MarketAxess 420,284 400,000 3,480 | 2FE
472319  AC 6 | Jefferies Group Inc 6.250% 01/15/36 04/29/2020......... MarketAxess 542,185 500,000 9,201 |2FE
472319  AM 4 | Jefferies Group Inc 6.500% 01/20/43 05/28/2020......... Stifel, Nicolaus and Co. 2,549,115 2,369,000 56,033 | 2FE
47233)  BH 0 |JEFFERIES GRP LLC/CAP 4.150% 01/23/3 04/07/2020......... MarketAxess 1,542,406 | oovooverricriserineeieeninns 1,593,000 [ ovvovrerrieriseerneerenisenisenens 13,956 [ 2FE.......ooovvvrrrvrins
48203R  AD 6 |Juniper Networks Inc 5.950% 03/15/41 06/30/2020 Various 4,801,533 | oo 4,060,000 35,578 | 2FE
491674  BM 8 |Kentucky Utils Co 3.300% 06/01/50 05/19/2020 ATHENE 995,090 1,000,000 0 |1FE
49271V AJ 9 |KEURIG DR PEPPER INC 3.200% 05/01/30. 04/07/2020......... ATHENE 249,358 250,000 0 | 2FE
500255 AW 4 |Kohls Corp 9.500% 05/15/25 04/27/2020......... Morgan Stanley DWD 1,799,820 ...1,800,000 0 | 2FE
50247@ AA 4 |LV STADIUM EVENT 3.360% 06/30/45. 06/30/2020......... Direct-Private Placement. 4,500,000 ,500,000 0 | 2PL
524901 AR 6 |Legg MasonInc 5.625% 01/15/44 06/30/2020 Various 18,506,465 .15,413,000 299,847 | 2FE
527288  BF 0 |Leucadia National Corporation 6.625% 1 05/27/2020......... Jefferies & Co 3,260,420 3,000,000 19,875 |2FE.......ovvrrernne
539830 BK 4 |Lockheed Martin 4.500% 05/15/36 05/27/2020. ATHENE 1,286,980 | ..... ...1,000,000 1,750 | 1FE
540424 AT 5 |LOEWS CORP 3.200% 05/15/30. 05/27/2020......... ATHENE 1,059,140 ...1,000,000 1,867 | 1FE
552676 AQ 1 |MDC HOLDINGS INC 6.000% 01/15/43 04/06/2020 MarketAxess 2,125,395 2,250,000 31,125 | 3FE
55305B  AS 0 | M/l Homes Inc 4.950% 02/01/28 04/07/2020......... MarketAxess 595,440 720,000 7,623 | 3FE
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570535 AP 9 [Markel Corp 5.000% 03/30/43. 06/22/2020......... Keybanc Capital Markets 1,225,236 | ..oovorereeirerierieieniseisias 1,067,000 2FE...iiieieiriins
570535 AT 1 |Markel Corp 5.000% 05/20/49 06/05/2020 Various 6,755,261 5,815,000 2FE
570535 AV 6 |Markel Corp 4.150% 09/17/50 06/09/2020. Barclays Capital 4,239,960 ...4,000,000 2FE...
571903  BE 2 | Marriott International 4.625% 06/15/30 05/28/2020......... Goldman Sachs & Company 5,962,740 6,000,000 2FE
574599  BM 7 |Masco Corp 4.500% 05/15/47 06/10/2020......... Sun Trust Robinson Humphrey. 6,463,534 6,212,000 2FE
595112 BQ 5 |Micron Technology Inc 4.663% 02/15/30 04/06/2020 Stifel, Nicolaus and Co 4,692,150 | ..... ...4,500,000 2FE...
60871R  AH 3 |MOLSON COORS BREWING CO 4.200% 07/15/4 04/06/2020......... MarketAxess. 1,633,374 ...1,800,000 2FE...
61945C  AD 5 |MOSAIC CO 5.450% 11/15/33 04/08/2020......... MIZUHO 1,329,020 2FE. s
61945C AE 3 |MOSAIC CO 5.625% 11/15/43 05/26/2020......... Janney Montgomery 4,490,200 ...4,400,000 2FE
631005 BJ 3 |NARRAGANSETT ELECTRIC 3.395% 04/09/30 04/16/2020......... ATHENE 368,835 360,000 1FE
65473P  AJ 4 |NISOURCE INC 3.600% 05/01/30 04/07/2020 ATHENE 249,078 250,000 0 | 2FE
675553  A# 8 | OCHSNER CLINIC FOUNDATIO 4.320% 05/15/ 06/25/2020......... Direct-Private Placement. 4,000,000 | ..o 4,000,000 0|12
681919 BB 1 |Omnicom Group 2.450% 04/30/30 05/27/2020......... ATHENE 1,407,875 | oo 1,500,000 8,677 |2FE
69352P  AM 5 | PPL CAPITAL FUNDING INC 4.000% 09/15/4 04/07/2020......... Wells Fargo Funds. 4,262,508 2 B,750,000 [ oo 12,667 |2FE.......cooovvrirrianne.
718549  AE 8 |PHILLIPS 66 PARTNERS LP 4.900% 10/01/4 04/06/2020 MarketAxess 1,067,379 ...1,143,000 1,089 |2FE
731572 AB 9 |Polo Ralph Lauren Corp 2.950% 06/15/30 06/01/2020......... ATHENE 989,950 1,000,000 0 [1FE
744320  AY 8 |Prudential Financial Inc 3.905% 12/07/. 06/10/2020......... ATHENE 1,034,969 919,000 498 | 1FE
749685 AU 7 |RPMInc 5.250% 06/01/45 06/17/2020......... Jefferies & Co 5,186,025 4,500,000 | oo 11,813 |2FE....ooviviirnne
749685 AW 3 |RPMinc 4.250% 01/15/48 06/29/2020 Various 4,158,664 52,057 | 2FE
75513E AP 6 | RAYTHEON TECH CORP 7.100% 11/15/27 06/10/2020. Tax Free Exchange 4,622,059 ...4,425,000 0 | 2FE
761713 BB 1 |REYNOLDS AMERICAN INC 5.850% 08/15/45 06/25/2020......... Various 10,886,573 8,942,000 150,999 | 2FE......cocorvvvierrinnns
778296  AD 5 |Ross Stores Inc 4.800% 04/15/30 05/27/2020......... ATHENE 1,154,970 ...1,000,000 7,067 |2FE
78412D  A# 6 | Semco Energy Inc 2.450% 04/21/30 02/28/2020 ATHENE 1,000,000 ...1,000,000 0 |1FE
78413H AB 5 |SES 5.300% 04/04/43 05/26/2020 Various 1,943,932 2,200,000 4,240 | 2FE
78413K  AB 8 | SES GLOBAL AMERICAS HLDG 5.300% 03/25/ 04/07/2020......... Imperial Capital LLC 878,000 1,000,000 2,061 |2FE
78486Q  AE 1 |SVB Financial Group 3.125% 06/05/30 06/02/2020......... ATHENE 999,230 1,000,000 0 | 2FE
835495 AJ 1 |SONOCO PRODUCTS CO 5.750% 11/01/40. 06/30/2020......... Various 3,204,576 2,660,000 16,968 |2FE.......cocovvviririnnnee
860630 AG 7 |Stifel Financial Corp 4.000% 05/15/30 05/13/2020 Stifel, Nicolaus and Co 1,489,275 ...1,500,000 0 | 2FE
871829 BN 6 |Sysco Corp 6.600% 04/01/50 06/30/2020......... Various 17,400,793 12,920,000 | oo 176,884 | 2FE.......ccccovvvervrrinns
878091 BF 3 | Teachers Insurance & Annuity 4.270% 05 06/11/2020......... ATHENE 593,805 500,000 1,779 | 1FE
902691 B# 0 |UGIUTILITIES 3.120% 04/16/50. 04/16/2020......... Direct-Private Placement. 1,000,000 ...1,000,000 0 [1FE
918204 BC 1 |VF Corp 2.950% 04/23/30 05/27/2020 ATHENE 1,048,010 ...1,000,000 2,950 | 1FE
920253  AE 1 |VALMONT INDUSTRIES 5.250% 10/01/54. 05/21/2020......... Various 6,304,259 6,338,000 23,071 | 2FE
92556H AD 9 |VIACOMCBS INC 4.200% 05/19/32 05/12/2020......... Deutsche Bank. 6,817,650 7,000,000 0 |2FE
929160 AV 1 |Vulcan Materials Co 4.500% 06/15/47 05/29/2020......... Keybanc Capital Markets 12,150,085 | oo 11,500,000 239,500 | 2FE
92940P  AG 9 |WRKCO INC 3.000% 06/15/33 06/01/2020 ATHENE 997,640 1,000,000 0 |2FE
931427 AC 2 | WALGREENS BOOTS ALLIANCE 4.800% 11/18/. 04/28/2020 MarketAxess. 679,110 627,000 13,543 [ 2FE....ovviicirriris
960386 AM 2 | WABTEC 4.950% 09/15/28 04/14/2020......... Various 2,133,946 2,311,000 9,562 |2FE
963320  AX 4 | Whirlpool Corp 4.600% 05/15/50. 06/29/2020......... Various 6,544,208 6,420,000 9,798 | 2FE
983793 AH 3 |XPOLOGISTICS INC 6.250% 05/01/25 04/23/2020......... Various 3,497,500 3,500,000 0 |3FE
98956P  AB 8 | Zimmer Holdings Inc 5.750% 11/30/39 04/07/2020 Barclays Capital 9,563,750 8,750,000 180,286 | 2FE.......ccocrvvverrinnnn
98956P  AH 5 | Zimmer Holdings Inc 4.450% 08/15/45 06/16/2020......... MarketAxess. 182,539 171,000 2,600 | 2FE
11271L  AB 8 | BROOKFIELD FINANCE INC 4.700% 09/20/47 A 05/26/2020. Susquehanna Intl 2,070,015 2,020,000 17,933 [1FE...
11271L  AE 2 | BROOKFIELD FINANCE INC 4.350% 04/15/30 A 04/07/2020......... ATHENE 249,758 250,000 0 [1FE
29250N  BA 2 |Enbridge Inc 4.000% 11/15/49 A 04/06/2020 Morgan Stanley DWD 1,961,383 2,153,000 34,209 | 2FE
87971M  BH 5 |Telus Corp (Canada) 4.600% 11/16/48 A 04/07/2020......... Barclays Capital 4,832,683 | ... 4,330,000 | ..ovooreiieiiereeieees 79,119 | 2FE.....ovvvrevrerrins
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98417E AN 0 |Xstrata Finance Canada 6.000% 11/15/41 A 06/19/2020......... Barclays Capital 2,331,340 2,000,000 12,667 [ 2FE......oovvvvriririens
98417E AR 1 | Xstrata Finance Canada 5.550% 10/25/42 A 06/18/2020 Barclays Capital 2,910,647 2,604,000 22,883 | 2FE

00774M AN 5 | AERCAP IRELAND CAP/GLOBA 6.500% 07/15/ D 06/04/2020. Various 4,246,088 ...4,200,000 0 |2FE

03835V AH 9 |APTIVPLC 5.400% 03/15/49 D 06/15/2020......... Sun Trust Robinson Humphrey 3,565,107 3,383,000 46,685 | 2FE......c.oocvirieee
05971K  AF 6 | BANCO SANTANDER SA 3.490% 05/28/30 D 05/20/2020......... Bank of America 5,000,000 5,000,000 0 | 2FE

12674T  AA 4 | C&W SENIOR FINANCING DAC 6.875% 09/15/. D 06/29/2020 MarketAxess 994,261 1,004,000 4FE...

12674T  AB 2 | C&W SENIOR FINANCING DAC 7.500% 10/15/. D 06/25/2020......... Various 3,588,918 3,500,000 AFE

23636A  AX 9 | DANSKE BANK A/S 5.000% 01/12/23 D 06/24/2020......... Tax Free Exchange 2,075,118 2,000,000 0 | 2FE

40049)  BA 4 |Grupo Televisa SA ADR 5.000% 05/13/45 D 06/17/2020......... Various 7,837,970 | v 7,250,000 35,486 | 2FE

478375 AN 8 | JOHNSON CONTROLS INTLPL 4.950% 07/02/. D 06/23/2020......... Morgan Stanley DWD 1,457,949 | oo 1,232,000 29,306 | 2FE

63859W  AF 6 | NATIONWIDE BLDG SOCIETY 4.125% 10/18/3 D 04/06/2020 Various 4,275,099 ...4,500,000 87,656 | 2FE

66858C  AE 7 | Northwoods Capital Ltd SERIES 201812BA C D 04/06/2020......... Robert W. Baird & Co 4,084,300 ...4,700,000 7,779 | 1FE

714264  AK 4 |PERNOD-RICARD SA 5.500% 01/15/42 D 04/07/2020......... RBC Capital Markets 1,283,744 | oooorvisernee 1,100,000 [ ovvvvverrieriseerseereniseniienens 14,117 | 2FE .o
77588E  AG 2 | Romark Credit Funding | Ltd SERIES 20201 D 05/14/2020......... GreensLedge Capital Markets. 4,840,000 5,000,000 50,380 | 1FE...

78410B  AJ 4 | Symphony Credit Opportunities SERIES 201 D 04/07/2020 Raymond James 10,532,500 | ..oovveorrerrerenirerierieens 11,000,000 | .oovvomreeeriererereeerieniesreees 77,540 | 1FE...

80622G  AE 4 |SCENTRE MGMT LTD/RE1 LTD 4.375% 05/28/. D 05/19/2020......... Citigroup Global 4,988,750 5,000,000 0 |1FE

83367T BT 5 |Societe Generale 5.625% 11/24/45 D 06/24/2020......... Various 8,038,215 6,419,000 32,095 | 2FE

853254 AN 0 | STANDARD CHARTERED PLC 5.700% 03/26/44 D. 06/29/2020......... Various 15,719,430 | oovvvrirrrererieriserieeens 12,900,000 | .oovvvrrernerereeieerienrisnirsnenne 172,187 | 2FE......ovvvrvvrrerrrnens
89153V AW 9 | TOTAL CAPITAL INTL SA 3.386% 06/29/60 D 06/24/2020 Morgan Stanley DWD 4,500,000 | ..o 4,500,000 0 |1FE

904678  AS 8 |UNICREDIT SPA 5.459% 06/30/35 D 06/23/2020. Citigroup Global 3,500,000 3,500,000 0

91911T  AK 9 | VALE OVERSEAS LIMITED 6.875% 11/10/39. D 06/05/2020......... JP Morgan 2,540,000 2,000,000 11,076

92769V AJ 8 | VIRGIN MEDIA FINANCE PLC 5.000% 07/15/. D 06/17/2020......... Various 1,984,890 2,000,000 1,111

92769X AP 0 | VIRGIN MEDIA SECURED FIN 5.500% 05/15/ D 04/06/2020 RBC Capital Markets 2,245,050 2,250,000 49,156

961214  EF 6 | Westpac Bkg Corp 4.110% 07/24/34 D 05/27/2020 ATHENE 1,074,960 | .ooooovevcrscrsiscresies 1,000,000 | oo 14,271

3899999. Total - Bonds - Industrial and Miscellaneous. 524,614,092 | ..oooooveieeeeeereraa 497,748,484 3,955,552

Bonds - Unaffiliated Bank Loans

00018K  AD 7 | A&R Logistics Term 2 1L 7.123% 05/05/2 01/01/2020......... Tax Free Exchange 41,024 41,299 0 [3PL

03967Y AB 6 | Gannett Holdings LLC term loan Arctic Ho 01/01/2020 Tax Free Exchange (1,273) (1,339) 014

05456#  AA 2 |Avtex 5.185% 02/08/24 01/01/2020......... Tax Free Exchange 2,282,348 2,291,903 0|4

05456# AC 8 |Avtex 5.185% 02/08/24 01/01/2020......... Tax Free Exchange 340,129 341,553 0 |4PL
07385@ AB 4 |BearCom 4.802% 07/06/24 01/01/2020......... Tax Free Exchange 2,241,458 2,257,070 0 [3PL
07385@ AC 2 |BearCom 4.802% 07/06/24 01/01/2020 Tax Free Exchange 293,253 295,295 0 | 3PL
07385@ AF 5 |BearCom 4.802% 07/06/24 01/01/2020......... Tax Free Exchange 306,098 308,230 0 | 3PL

09071#  AA 9 |BioCare 5.552% 08/25/23 01/01/2020......... Tax Free Exchange 1,622,485 | ..o 1,626,420 0|52

09071# AC 5 |BioCare 5.552% 08/25/23 01/01/2020......... Tax Free Exchange 782,990 784,734 0 |52
09354@ AA 9 |Blink Fitness 5.052% 11/08/24. 01/01/2020 Tax Free Exchange 1,419,661 | oo 1,433,362 0 | 5PL
09354@ AB 7 |Blink Fitness 5.052% 11/08/24. 04/28/2020 Direct-Private Placement. 340,000 340,000 0 | 5PL

10153K  AC 3 |Boulder 5.873% 12/28/25. 03/13/2020......... Direct-Private Placement. (15,250) (15,250) 0 | 2PL

10153K  AD 1 |Boulder 5.873% 12/28/25. 04/06/2020......... Direct-Private Placement. 45,749 45,749 0 |2PL
11244@ AA 9 |Brook & Whittle 5.685% 10/17/23 01/01/2020......... Tax Free Exchange 1,347,119 ...1,366,792 0 |4PL
11244@ AB 7 |Brook & Whittle 5.685% 10/17/24 01/01/2020 Tax Free Exchange 377,515 383,028 0 |4PL

12695# AB 7 | Chesapeake Urolo 4.928% 05/02/21 01/01/2020......... Tax Free Exchange 197,728 199,850 0 [5PL

127024  AA 0 |Bakemark 5.412% 08/14/23 01/01/2020. Tax Free Exchange 1,957,294 ..1,993,774 0 |4PL

20007 AA 9 |Comar 5.412% 06/18/24 01/21/2020......... Direct-Private Placement. (498,805) (498,805) 0 | 3PL

20007 AB 7 |Comar 5.412% 06/18/24 01/21/2020 Direct-Private Placement. 498,805 498,805 0 | 3PL

21775P  AC 7 |CORA 4.594% 05/02/24 01/01/2020......... Tax Free Exchange 248,412 250,099 0 | 3PL

27787#  AC 2 |EasyPak 6.969% 11/09/23 01/01/2020......... Tax Free Exchange 1,099,375 | oooereerierrserieeieins 1,109,905 0 |4PL
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27787#  AD 0 |EasyPak 6.969% 11/09/23 01/01/2020......... Tax Free Exchange 257,622 260,089 0|4
34955*  AA 2 |Fortis 4.662% 12/15/23 01/01/2020 Tax Free Exchange 771,209 774,895 0 |3PL
34955*  AB 0 |Fortis 4.662% 12/15/23 01/01/2020. Tax Free Exchange 282,742 284,094 0 |3PL
34955*  AE 4 |Fortis 4.662% 12/15/23 01/01/2020......... Tax Free Exchange 668,983 672,181 0 |3PL
41781@ AB 3 |Harvey Tool 5.052% 10/11/24 01/01/2020......... Tax Free Exchange 319,967 320,113 0 [3PL
44903  AB 2 |Hygiena 8.052% 08/28/23 01/01/2020 Tax Free Exchange 426,451 433,877 0 |5PL
44903  AD 8 |Hygiena 8.052% 08/28/23 01/01/2020......... Tax Free Exchange 25,358 25,800 0 |5PL
44903  AF 3 |Hygiena 8.052% 08/28/23 01/01/2020......... Tax Free Exchange 301,895 307,152 0 |5PL
45249@ AB 0 |ImageFirst 5.373% 10/27/25 01/29/2020......... Direct-Private Placement. 355,764 355,764 0 [3PL
45249@ AB 0 |ImageFirst 5.373% 10/27/25 01/01/2020......... Tax Free Exchange 2,160,291 2,174,387 0 |3PL
45249@ AD 6 |ImageFirst 5.373% 10/25/25 03/16/2020 Direct-Private Placement (796,911) (796,911) 0 |3PL
45249@ AE 4 |ImageFirst 5.373% 10/27/25 03/16/2020......... Direct-Private Placement 441,147 441,147 0 |3FE
53633G  AD 0 |LES 5.178% 12/20/23 01/01/2020......... Tax Free Exchange 172,004 178,380 0 |4PL
56377@ AA 3 |MannaPro 6.162% 12/08/23 01/01/2020......... Tax Free Exchange 2,318,319 2,340,617 0 | 3PL
56377@ AB 1 |MannaPro 6.162% 12/08/23 02/04/2020 Direct-Private Placement (42,457) (42,457) 0 |3PL
56377@ AC 9 |MannaPro 6.162% 12/08/23 02/04/2020......... Direct-Private Placement 42,457 42,457 0 |3PL
61033# AA 7 | MONROE Capital Private Feeder Senior Sec 06/23/2020......... Direct-Private Placement 2,700,000 2,700,000 0 | 1PL
61033% AB 5 | MONROE Capital Private Feeder Junior Sec 06/23/2020......... Direct-Private Placement. 300,000 300,000 0 [1FE
61033*  AA 1 | MONROE Capital Private Feeder Senior Sec 06/23/2020 Direct-Private Placement. 2,700,000 2,700,000 0 [1PL
61033*  AB 9 | MONROE Capital Private Feeder Junior Sec 06/23/2020. Direct-Private Placement. 300,000 300,000 0 |1FE
61033@ AA 9 | MONROE Capital Private Feeder Senior Sec 06/23/2020......... Direct-Private Placement. 2,700,000 2,700,000 0 [1PL
61033@ AB 7 | MONROE Capital Private Feeder Junior Sec 06/23/2020......... Direct-Private Placement. 300,000 300,000 0 [1FE
61034*  AA 0 | MONROE Capital Private Feeder Senior Sec 06/23/2020 Direct-Private Placement. 2,700,000 2,700,000 0 [1PL
61034* AB 8 | MONROE Capital Private Feeder Junior Sec 06/23/2020 Direct-Private Placement. 300,000 300,000 0 |1FE
66706 AA 6 | Northstar Mezzanine VII Feeder Sr Unsecu 06/18/2020......... Direct-Private Placement. 1,737,931 | oo 1,737,931 0 |2PL
70559@ AA 4 | Prometheus Pegasus Global 5.912% 05/29 01/01/2020......... Tax Free Exchange 630,627 633,688 0 | 3PL
70559@ AB 2 | Prometheus Pegasus Global 5.912% 05/29 06/23/2020......... Direct-Private Placement. 96,761 96,761 0 | 3PL
73116*  AC 2 |ISN Polk-Hoffman 5.412% 06/20/22. 01/01/2020 Tax Free Exchange 161,541 164,792 0 |4PL
73937# AC 5 |Empire Auto 6.313% 09/05/24 01/01/2020......... Tax Free Exchange 436,897 438,600 0 | 2PL
74741 AA 7 | Q-Centrix 4.802% 05/30/25. 01/01/2020......... Tax Free Exchange 2,125,273 2,154,675 0 |2PL
74753H  AC 0 | Qualitor 6.094% 10/19/22 01/01/2020......... Tax Free Exchange 2,108,552 2,113,582 0 [2PL
75975#  AC 3 |Reladyne 2L 6.373% 07/22/22 01/01/2020 Tax Free Exchange 710,510 711,404 0 |3PL
75975# AN 9 |Reladyne 2L 6.373% 01/22/21 01/01/2020......... Tax Free Exchange 95,564 95,684 0 |3PL
75975%#  AQ 2 |Reladyne 2L 6.373% 07/22/22 01/01/2020......... Tax Free Exchange 72,130 72,221 0 | 3PL
75975# AU 3 [Reladyne 2L 9.802% 01/21/23 01/01/2020......... Tax Free Exchange 30,198 30,421 0|5
87297* AB 5 |TLE 5.802% 06/28/24 01/01/2020 Tax Free Exchange 103,447 104,010 0 |5PL
87298@ AA 4 |Entertainment Pa TPG VIII 6.052% 05/11 01/01/2020 Tax Free Exchange 2,889,722 2,909,380 0 |3PL
87758#  AA 5 |Taymax 2.802% 07/31/25 01/01/2020......... Tax Free Exchange 2,190,842 2,206,828 0 |5PL
87758@ AA 7 |Taymax 2.802% 07/31/25 01/01/2020......... Tax Free Exchange 417,002 420,044 0 | 5PL
91141#  AA 3 |United Scope 4.662% 12/01/23 01/01/2020......... Tax Free Exchange 1,740,140 1,766,432 0 |3PL
91830@ AD 5 |VLS 6.178% 10/17/23 01/01/2020 Tax Free Exchange 1,460,486 ...1,480,491 0 |3PL
91830@ AF 0 |VLS 6.178% 10/17/23 01/01/2020......... Tax Free Exchange 297,387 301,460 0 |3PL
91830@ AG 8 |VLS 6.178% 10/17/23 01/01/2020. Tax Free Exchange 366,071 371,085 0 |3FE
91835# AA 4 |Vital Records VRC Companies 6.662% 03/ 02/27/2020......... Direct-Private Placement. (129,703) (129,703) 0 [4PL
91835%#  AA 4 |Vital Records VRC Companies 6.662% 03/ 02/28/2020 Tax Free Exchange 404,857 405,201 0 [4PL
91835# AE 6 | Vital Records VRC Companies 6.662% 03/ 02/27/2020......... Direct-Private Placement. 138,316 138,316 0 [4PL
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91835# AE 6 |Vital Records VRC Companies 6.662% 03/ 01/01/2020......... Tax Free Exchange 266,525 266,885 0 |4PL
92840@ AA 7 |VistaPharm 6.344% 12/21/21 01/01/2020 Tax Free Exchange 1,581,113 | oo 1,590,538 0 |4PL
98053# AA 4 |Woodstream 6.435% 05/31/21 01/01/2020. Tax Free Exchange 90,446 90,596 0 |4PL
C3935*  AA 9 |Giraffe US$ 5.302% 12/07/24 10/09/2019......... Direct-Private Placement. (2,868,340) (2,897,314) 0 | 3PL
C3935*  AA 9 |Giraffe CDN 5.302% 12/07/24 10/09/2019......... Direct-Private Placement. 2,868,340 2,897,314 0 [3PL
8299999. Total - Bonds - Unaffiliated Bank Loans. 54,653,591 | .oovoviisiiisinisnians 54,995,381 0 XXX
8399997. Total - Bonds - Part 3 581,336,463 ...554,812,645 3,955,552 XXX
8399999. Total - Bonds 581,336,463 | ....coovrerireiisinisirincninas 554,812,645 3,955,552 XXX
Common Stocks - Industrial and Miscellaneous (Unaffliated) Other
313388 11 2 |FHLB- Dallas Class B | 06/29/2020......... Direct 4,926.000 492,600 XXX 0
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 492,600 XXX 0 XXX
9799997. Total - Common Stocks - Part 3 492,600 XXX 0 XXX
9799999. Total - Common Stocks. 492,600 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 492,600 XXX 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks 581,829,063 XXX 3,955,552 XXX
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Bonds - U.S. Government
3620AS W5 4 |Government National Mortgage A 738768. | .. | 06/01/2020. | Paydown 227,244 227,244 238,428 236,950 (V0 I (9,707) 0 (9,707) 0 227,244 0 0 (IR I 4,220 | 09/15/2041. | 1.....ccccovvveees
36225A PD 6 |Government Natl Mtg Assn Pool 780420 7 .. | 06/01/2020. | Paydown 960 960 985 968 0 (7) 0 (7) 0 960 0 0 0 30 | 08/15/2026. | 1.
36225A UH 1 | Government Natl Mtg Assn Pool 780584 7| .. | 06/01/2020. | Paydown 1,140 1,140 1,151 1,146 0 (5) 0 (5) 0 1,140 0 0 0 34 | 06/15/2027. | 1.
36230K L4 1 | Government National Mortgage A 751247. | .. | 06/01/2020. | PAYdOWN..........ccvrruercriiiieniiicnniiins | conveiineseeisessiienins | v 783,369 | .......... 783,369 819,110 815,862 (U O (32,494) | ...oovevnee. (U I (32,494) 0 783,369 0 0 (U 12,747 | 10/15/2040. | 1.
Government National Mortgage A REMIC
38373A EF 9 |Se .. | 06/01/2020. | PaYdOWN..........ccoorrrrevieissrrrriieiinnns | corevvviisisssesssieiinnns | seneveieens 336,656 | ........... 336,656 | .......... 325,662 331,469 0 5,188 0 5,188 0 336,656 0 0 0 6,526 | 08/20/2039. | 1........ccccc....
Government Natl Mtg Assn SERIES 20093
38373M 4Z 0 |CL .. | 06/01/2020. | Paydown 0 0 1,217 1,116 0 0 (1,116) 0 0 0 0 0 76 | 10/16/2048. | 1.
Government Natl Mtg Assn REMIC Ser
38374U N7 2 |2009 .. | 06/01/2020. | Paydown 236,764 236,764 226,110 231,952 (U I 4,812 0 4,812 0 236,764 0 0 (U I 4,535 | 06/20/2039. | 1.....ccccovvvenes
Government Natl Mtg Assn REMIC Ser
383740 S2 8 |200 .. | 06/01/2020. | PAYAOWN.........ccorrreveercrreeiiiiinens | coreeeviesissnesssiseinnes | ceeeeeeeend 659,549 | ........... 659,549 | ........... 628,221 645,525 0| e 14,024 | ..o (U 14,024 0 659,549 0 0 (U 12,687 | 06/20/2039. [ 1.......cccooeuuee
Government Natl Mtg Assn REMIC Ser
38374V AY 5 |200 .. | 06/01/2020. | PAYAOWN........oonrvemrieeerrrererirerinnens | coverseeresesenisseninnes | sovvenne 1,412,630 | ........ 1,412,630 | ........ 1,391,441 | ........... 1,402,622 | ....cocrvvenee. 0 [ v 10,008 | ...ccovvuuenad (V] I 10,008 | ..coovvrrenen (U] IO 1,412,630 0 0 0 26,551 | 06/20/2039. | 1.....ccovveree
Government Natl Mtg Assn REMIC Ser
38374V HM 4 |200 .. | 06/01/2020. | PaYAOWN..........cooerrreveerienriiieiiieins | corevvvieisssessiieeinnns | ceneeeieens 892,039 | ........... 892,039 904,862 892,039 0 0 0 0 0 892,039 0 0 (/N 17,278 | 06/20/2038. | 1.................
Government Natl Mtg Assn REMIC Ser
38376C XK 0 [200 .. | 06/01/2020. | Paydown 810,688 810,688 | .......... 794,474 802,605 0 8,082 0 8,082 0 810,688 0 0 (U 15,560 | 09/20/2039. [ 1.................
Government Natl Mtg Assn REMIC Ser
38376E  J2 2 |200 .. | 06/01/2020. | Paydown ...715,333 ...715,333 ....681,354 706,990 0 8,343 0 8,343 0 715,333 0 0 (U 11,863 | 11/16/2024. | 1.
Government Natl Mtg Assn REMIC Ser
38376F FD 9 |200 .. | 06/01/2020. | Paydown 259,617 259,617 250,855 255,630 0 3,987 0 3,987 0 259,617 0 0 [ I 4,885 | 08/20/2039. [ 1........ccoe0e.e.
Government Natl Mtg Assn SERIES
38376G GN 4 [201040C .. | 06/01/2020. | Paydown 0 0 3,442 3,050 (V10 I (3,050) 0 (3,050) 0 0 0 0 0 226 | 12/16/2043. [ 1......oceveveen.
Government Natl Mtg Assn REMIC Ser
38376 DY 7 |200 .. | 06/01/2020. | PaYAOWN..........coirrrveeerissenrviieiieins | covevvvieiissnesssieiinnns | ceneevieens 783,148 | ........... 783,148 | ........... 764,916 774,920 0 8,228 0 8,228 0 783,148 0 0 0/ 15,140 | 10/20/2038. [ 1.....vvvvveee.n.
Government Natl Mtg Assn REMIC Ser
38376 SZ 8 |200 .. | 06/01/2020. | Paydown 931,619 931,619 939,770 933,759 0 (2,140) 0 (2,140) 0 931,619 0 0 (U 17,750 | 11/20/2039. [ 1........c...cc.n.
Government Natl Mtg Assn REMIC Ser
38376K WB 3 |200 .. | 06/01/2020. | PAYAOWN..........corriveriiicriiiecniienns [ e | covi 1,744,376 | ........ 1,744,376 | ........ 1,706,491 | ............ 1,726,038 | ...oooovvcrineene 0 | e 18,338 | ..o (U 18,338 | oo (N 1,744,376 0 0 0 33,508 | 07/20/2039. | 1....ccoceovnnee
Government Natl Mtg Assn REMIC Ser
38376P 4N 7 | 200 .. | 06/01/2020. | PAYAOWN.........ouvvrrvrrirrireriresiinens | coverseeresisenssnsninnns | oeverenes 497,210 | ........... 497,210 | .....uc.. 494,401 495,325 (U1 I 1,884 0 1,884 0 497,210 0 0 (U I 9,455 | 12/120/2039. | 1...ccovvvvvrnns
Government Natl Mtg Assn REMIC Ser
38377E HD 9 |201 .. | 06/01/2020. | PaYAOWN..........ccoorrrrvveersnnrreiciiisnns | coreevvieesssensiieiinnns | ceneeees 1,123,286 | ........ 1,123,286 | ........ 13,711 | e 1,121,636 | oo (V[ I 1,651 0 1,651 0 [ s 1,123,286 0 0 0| e 21,614 | 04/20/2039. | 1......ccccooeve.e.
Government National Mortgage A SERIES
38377Y W4 8 |20 .. | 06/20/2020. | Paydown 0 0 45418 | .............39,937 | o0 |00 (39,937) | 0 [ (39,937) 0 0 0 0 (O 3,743 | 10/20/2041. | 1..oovvecr..
0599999. Total - BONAS = U.S. GOVEIMMIENL........crveeeisiririeeessiasieesees s sassresesss oasesesssssasseessss st snnsessas | ceeees 11,415,628 | ...... 11,415,628 | ...... 11,350,019 0 (3,911) 0 [ 11,415,628 0 0 0 XXX XXX
Bonds - All Other Government
CNAC HK FINBRIDGE COLTD 4.125%
000000 00 0 |07/19/ A 05/05/2020. | Blackrock EM Sovereign Fund......... 2,993,705 2,923,000 | ........ 2,706,948 2,735,053 0 6,781 0 6,781 0 2,741,834 0. 251,871 | ...... 251871 | ... 94,032 | 07/19/2027. | 2FE............
REPUBLIC OF SRILANKA 5.750%
000000 00 O |01/18/22 D | 05/05/2020. | Blackrock EM Sovereign Fund......... . 671167 | ... 1,046,000 | ........ 1,022,077 .1,030,462 0 2,242 0 2,242 0 ...1,032,703 0 |...(361,537) | ....... (361,537)| ....... 61,365 | 01/18/2022.
BANCO DEL ESTADO -CHILE 3.875%
000000 00 O |02/08/2 D 05/05/2020. | Blackrock EM Sovereign Fund......... | .....coooeeceeveerisenceens | coveenns 1,074,536 | ........ 1,051,000 | ........ 1,049,660 | ............ 1,050,079 0 138 0 138 (N I 1,050,216 | ...occoccvcn 0 . 24320 | ....... 24320 | ....... 29,552 | 02/08/2022. | 1FE............
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CORP FINANCIERA DE DESAR  4.750%
000000 00 0 |02/08/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... | s [ vervnienns 725,265 | ........... 669,000 | ........... 680,448 676,076 (V1 I (1,488) 0 (1,488) 0 674,587 0| e 50,678 | .......... 50,678 | ....... 53,989 | 02/08/2022. | 2FE............
PETRONAS CAPITALLTD 3.125%
000000 00 0 |03/18/22 D| 05/05/2020. | Blackrock EM Sovereign Fund......... 811,268 830,000 815,825 821,265 (V1N IO 1,745 0 1,745 0 823,010 0. (11,742) | oo (11,742) | ....... 41,186 | 03/18/2022. | 1FE............
SINOPEC GRP OVERSEA 2012 3.900%
000000 00 0 |0517/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... ....795,342 ....767,000 ....769,022 768,203 0 (160) 0 (160) 0 768,044 0| e 27,298 27,298 | ... 13,476 | 05/17/2022. | 1FE...
COSTA RICA GOVERNMENT  4.250%
000000 00 0 |01/26/23 D 05/05/2020. | VAHOUS.......vvereerremmeresseeessseessssnens | eeessssesesssenessnens | onneens 1,467,952 | ........ 1,646,000 | ........ 1,481,892 | ..coouuunee 1,523,029 | .ooovveeriennne ([ IO 12,201 | oo 0 | s 12,201 | cooerid (V[ [ 1,535,230 | covvvverrrenns 0 [ (67,278) | ......... (67,278) | ....... 53,731 | 01/26/2023. | 4FE............
FONDO MIVIVIENDA SA 3.500%
000000 00 0 |01/31/23 D| 05/05/2020. | Blackrock EM Sovereign Fund......... | cvcveneerncenernenns [ vvvvnes 1,802,381 | ........ 1,794,000 | ....... 1,735,125 | coovveverne 1,752,387 | oo (V] I 4,280 0 4,280 (V[ IO 1,756,667 | ..oovoverrrenne 0| oot 45714 | .......... 45714 | ....... 47,531 | 01/31/2023. | 2FE............
STATE OIL CO OF THE AZER 4.750%
000000 00 0 |03/13/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... | ccoveveneeeneeneriienns | vervenienne 617,617 | ........... 615,000 | ........... 608,139 610,277 0 440 0 440 0 610,717 0 6,900 | .......... 6,900 | ....... 18,196 | 03/13/2023.| 3FE............
REPUBLIC OF SRILANKA 5.750%
000000 00 O |04/18/23 D| 05/05/2020. | Blackrock EM Sovereign Fund......... 366,120 678,000 676,305 0 0 217 0 217 0 676,522 0| ...(310,402) | ....... (310,402) | ........ 21,550 | 04/18/2023. | 4FE............
PERTAMINA PERSERO PT 4.300%
000000 00 0 |05/20/23 D| 05/05/2020. | Blackrock EM Sovereign FUNd......... [ ..eccveeeeeeneeernnens | e 2,506,981 | ........ 2,467,000 | ......... 2,442,859 2,449,136 (] I 1,613 0 1,613 0 2,450,748 0| e 56,232 | .......... 56,232 | ....... 47,061 | 05/20/2023. | 2FE............
REPUBLIC OF ECUADOR  8.750%
000000 00 0 |06/02/23 D| 05/05/2020. | Blackrock EM Sovereign Fund......... | .. ..513,105 | ........ 1,459,000 | ........ 1,376,925 11,397,965 0 5,286 0 5,286 0 ...1,403,251 0 | ...(890,146) | ....... (890,146) | .. 06/02/2023.
000000 00 O |RUSSIAN FEDERATION 4.875% 09/16/23| D | 05/05/2020. | Blackrock EM Sovereign FUnd......... | coocovvenevenerineriines | covverna 2,182,090 | ........ 2,000,000 | ........ 2,061,666 2,044,932 (VN (3,693) 0 (3,693) 0 2,041,239 (VN 140,851 | ........ 140,851 | ....... 60,558 | 09/16/2023. | 2FE............
REPUBLIC OF AZERBAIJAN  4.750%
000000 00 0 |03/18/24 D| 05/05/2020. | Blackrock EM Sovereign FUNd......... [ .ooceveeeveenicreernecns | v 1,131,366 | ........ 1,110,000 | ....... 1,097,108 | ..ccovvvenee 1,100,319 0 681 0 681 (VR — 1,101,000 | voovvereeneen. 0 e 30,366 | ......... 30,366 | ........ 32,425 | 03/18/2024. | 3FE.............
REPUBLIC OF ECUADOR 7.950%
000000 00 0 |06/20/24 D| 05/05/2020. | Blackrock EM Sovereign FUNd......... [ .eceveeeeeerieeeenecns | v 1,249,538 | ........ 3,447,000 | ........ 3,136,788 3,196,120 ([ IO 15,863 | covovvererrnac (1 O 15,863 0 3,211,982 0 | .(1,962,445)| ....(1,962,445) | ......... 1,724 | 06/20/2024. | 6FE............
REPUBLIC OF KAZAKHSTAN 3.875%
000000 00 O |10/14/24 D| 05/05/2020. | Blackrock EM Sovereign FUnd......... [ .eceeeeeeeeenseeernnens | s 1,178,370 | ........ 1,110,000 | ....... 1,110,437 | oo 1,110,386 0 (24) 0 (24) (V[N [ 1,110,361 | oo 0 e 68,008 |......... 68,008 | ... 23,346 | 10/14/2024. | 2FE............
PETRONAS CAPITALLTD 3.500%
000000 00 0 |03/18/25 D 05/05/2020. | Blackrock EM Sovereign Fund......... | coceeceneeneeenenns [ vevines 1,972,711 | ... 1,889,000 | ........ 1,826,820 | ...cocoovn. 1,838,881 0 2,841 0 2,841 (V1 [ 1,841,722 | v 0 . 130,988 | ........ 130,988 | ....... 40,673 | 03/18/2025. | 1FE............
COSTA RICA GOVERNMENT  4.375%
000000 00 O |04/30/25 D| 05/05/2020. | Various 929,877 | ....... 1,127,000 ...996,593 1,017,738 0 5,580 0 5,580 0 1,023,319 0. (93,442) | ......... (93442) | ...... 24,578 | 04/30/2025. | 4FE..
CORP FINANCIERA DE DESAR  4.750%
000000 00 0 |07/15/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... | .. . .1,794,000 1,797,502 | .o 1,796,828 0 (150) 0 (150) (V[N [P 1,796,678 | .covvovvrrenne 0| e 74,137 LTAN3T | 67,449 | 07/15/2025.
000000 00 O |CODELCOINC 4.500% 09/16/25.............. D| 05/05/2020. | Blackrock EM Sovereign Fund......... ..817,375 | ...........767,000 | ..........774,928 773,404 0 (326) 0 (326) 0 773,078 0| e 44297 | .......44297 | ... 21,397 | 09/16/2025.
000000 00 O |DOMINICAN REPUBLIC 6.875% 01/29/26| D | 05/05/2020. | Blackrock EM Sovereign FUnd......... [ occceeeeeeenneeeenenne | e 2,133,310 | ........ 2,199,000 | ......... 2,340,753 2,317,403 (V10 I (5,423) 0 (5,423) 0 2,311,980 0| ...(178,670)| ....... (178,670)| ... 113,761 | 01/29/2026.
SOUTHERN GAS CORRIDOR  6.875%
000000 00 0 |03/24/26 D| 05/05/2020. | Blackrock EM Sovereign Fund......... 536,517 501,000 536,531 530,577 (V1 I (1,319) 0 (1,319) 0 529,259 0| v 7,258 | oo 7258 | ... 20,725 | 03/24/2026. | 3FE............
000000 00 O |STATE OF QATAR 3.250% 06/02/26........ D| 05/05/2020. | Blackrock EM Sovereign FUnd......... [ .ooceveeeveenicreernecns | ovvenes 1,798,223 | ........ 1,711,000 | ........ 1,715,278 | cvvveenee 1,714,946 0 (182) 0 (182) (U - 1,714,764 | ) 0 [ . 83,459 | .......... 83,459 | ... 22,834 | 06/02/2026. | 1FE............
EXPORT-IMPORT BK INDIA  3.375%
000000 00 0 |08/05/26 D| 05/05/2020. | Various. 221,063 225,000 204,729 207,918 0 777 0 777 0 208,695 0| e 12,367 | .o 12,367 | ......... 5,738 | 08/05/2026. | 2FE............
EMPRESA NACIONAL DEL PET 3.750%
000000 00 0 |08/05/ D 05/05/2020. | VAHOUS.......cvvveeerrenmeresseeessseessisnene | eeesssseeessseeessnens | onneees 1,311,267 | ........ 1,355,000 | ....... 1,268,557 | .ocvvvvnnee 1,281,678 0 3,148 0 3,148 (V[N [ 1,284,826 | ....cooeevvenn. (I I 26,442 | ... 26,442 | ....... 37,399 | 08/05/2026. | 2FE............
SINOPEC GRP OVERSEAS DEV  2.750%
000000 00 O |09/29/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... [ .occeeeeeeeeeennceernnnens | oveeeee 1,168,409 | ........ 1,134,000 | ........ 1,012,162 | .ocvvveenee 1,029,830 | ...ovvvrriennne (V1 4,384 0 4,384 (V] [ 1,034,214 | oo 0] ... 134,195 | ........ 134,195 | ....... 17,803 | 09/29/2026. | 1FE............
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000000 00 0 |Republicof Indonesia 4.350% 01/08/27.... | D| 05/05/2020. | Blackrock EM Sovereign Fund......... [ .ccccocvervenernerienns | v 2,806,449 | ........ 2,652,000 | ........ 2,614,478 2,619,535 (N I 1,305 0 1,305 0 2,620,840 (VN 185,609 | ........ 185,609 | ....... 93,541 | 01/08/2027. | 2FE............
CHINA DEVELOPMENT BANK  3.375%
000000 00 O |01/24/27 D | 05/05/2020. | Blackrock EM Sovereign Fund......... 2,535,175 2,348,000 2,233,993 2,250,968 0 3,928 0 3,928 0 2,254,896 0f... 280,279 | ....... 280,279 | ... 60,660 | 01/24/2027.
000000 00 O |DOMINICAN REPUBLIC 5.950% 01/25/27|D | 05/05/2020. | Blackrock EM Sovereign Fund......... | .cccooeeovmeerceeviiiinnns | covveees 1,406,361 | ........ 1,522,000 | ........ 1,625,919 | ..o 1,525,347 0 (129) 0 (129) (N 1,625,217 | oo 0 |..(118,856) | ....... (118,856) | ....... 69,047 | 01/25/2027.
000000 00 O |KINGDOM OF JORDAN 5.750% 01/31/27 | D | 05/05/2020. | Blackrock EM Sovereign Fund......... 841,430 877,000 930,716 0 (I (1,987) 0 (1,987) 0 928,729 0 [ (87,299) | ......... (87,299) | ....... 38,173 | 01/31/2027.
ARAB REPUBLIC OF EGYPT 7.500%
000000 00 0O |01/31/27 D| 05/05/2020. | Blackrock EM Sovereign Fund......... [ .ccccooeeeveinneveriecns | v 1,503,236 | ........ 1,530,000 | ........ 1,545,986 | ........... 1,543,619 0 (505) 0 (505) (N O~ 1,543,114 | oo 0. (39,879) | ......... (39,879) | ....... 85,905 | 01/31/2027. | 4FE............
KAZMUNAYGAS NATIONAL CO 4.750%
000000 00 0O |04/19/2 D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ...ccooourrrvviiiinnnnnins | coveeees 1,709,895 | ........ 1,729,000 | ........ 1,692,705 | ............ 1,697,725 | .o (V[ I 1,167 0 1,167 0 [ s 1,698,892 | ..cooovrreenn 0 [ . 11,004 | ......... 11,004 | ....... 43,539 | 04/19/2027. | 2FE............
STATE GRID OVERSEAS INV  3.500%
000000 00 O |05/04/2 D | 05/05/2020. | Blackrock EM Sovereign Fund......... 908,289 834,000 | ........... 787,096 793,819 (V[ I 1,542 0 1,542 0 795,361 0. 112,928 | ... 112,928 | ...... 14,251 | 05/04/2027. | 1FE...........
PERUSAHAAN LISTRIK NEGAR  4.125%
000000 00 O |05/15/ D | 05/05/2020. | Blackrock EM Sovereign Fund......... | .....coooerrveveerinnnceens | coveenns 1413932 | ....... 1,423,000 | ........ 1,290,362 1,304,738 | i (V1 IO 4,420 0 4,420 0 ...1,309,158 0 104,774 | ....... 104,774 | ....... 27,313 | 05/15/2027.
000000 00 O |CODELCOINC 3.625% 08/01/27.............. D 05/05/2020. | VAHOUS.......covveerrreeereeriesererienssineenes | coveesviesessisseesssenes | coveeees 1,825,492 | ....... 1,794,000 | ........ 1,690,884 1,704,576 0 3,298 0 3,298 0 ..1,707,874 0| 117,619 | ... 17,619 | ....... 48,584 | 08/01/2027.
000000 00 O |KAZTRANSGAS JSC 4.375% 09/26/27.... | D| 05/04/2020. [ VAIOUS........coocrmrerrerererirerirmnissessnns | coversseesesesesssssssnnns | cosverenes 726,805 | ... 767,000 | ....c...c.. 718,304 724,715 (0[N IO 1,477 0 1,477 0 726,191 0 614 614 | ... 19,991 | 09/26/2027.
EXPORT-IMPORT BANK CHINA  3.250%
000000 00 O |11/28/ D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....ccooourrveviciinnncnins | coveenne 2,071,358 | ....... 1,916,000 | ........ 1,769,571 | ..ccoveeeee 1,788,325 | ..ccoccvrrennn (V[ IO 4,498 0 4,498 (U I 1,792,822 | oo 0. 278,536 | ....... 278,536 | ...... 26,207 | 11/28/2027. | 1FE...........
000000 00 O |REPUBLIC OF KENYA 7.250% 02/28/28..|D | 05/05/2020. | Blackrock EM Sovereign Fund......... 552,423 615,000 597,380 599,233 0 454 0 454 0 599,687 0. (47,264) | ......... (47,264) | ...... 29,631 | 02/28/2028. | 4FE............
SAUDI INTERNATIONAL BOND  3.625%
000000 00 0O |03/04/ D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....coooerreevierinneceens | coveenns 3,190,303 | ........ 3,066,000 | ........ 2,942,902 2,957,583 0 3,641 0 3,641 0 2,961,224 0 ... 229,079 | ....... 229,079 | ....... 72,709 | 03/04/2028. | 1FE............
000000 00 0 |STATE OF QATAR 4.500% 04/23/28........ D| 05/05/2020. | Blackrock EM Sovereign Fund......... [ .ccccooceeevivnneveriecns | v 2,134,018 | ........ 1,889,000 | ........ 1,894,765 | ............ 1,894,454 0 (183) 0 (183) (N 1,894,271 | oo 0] ... 239,747 | ........ 239,747 | ....... 44,030 | 04/23/2028. | 1FE............
MEXICO CITY ARPT TRUST  3.875%
000000 00 0O |04/30/28 D | 04/21/2020. | Blackrock EM Sovereign Fund......... 284,832 337,000 298,809 303,646 0 993 0 993 0 304,639 0 04/30/2028.
000000 00 O |DOMINICAN REPUBLIC 6.000% 07/19/28|D | 04/21/2020. | Blackrock EM Sovereign Fund ...401,129 ....442,000 ...491,548 0 0 ...(1,369) 0 (1,369) 0 490,179 0 07/19/2028.
000000 00 O |RUSSIAN FEDERATION 4.375% 03/21/29| D | 05/05/2020. | Various. 3,307,800 | ........ 3,000,000 | ........ 2,858,108 2,872,830 0 3,574 0 3,574 0 2,876,404 0 .o 431,39 | ........ 431,39 | ...... 79,479 | 03/21/2029. | 2FE............
SAUDI ARABIAN OIL CO  3.500%
000000 00 0 |04/16/29 D | 04/20/2020. | Blackrock EM Sovereign Fund......... | c...cooeeervevecininnncnens | coveenns 1,706,638 | ........ 1,711,000 | ........ 1,678,919 | ..ccoove 1,680,711 0 835 0 835 (V[ [ 1,681,546 0 25,092 25,092 | ....... 30,858 | 04/16/2029. | 1FE............
SAUDI INTERNATIONAL BOND  4.375%
000000 00 0 |04/16/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... | ccoveveeeeeineeneriienns | verveneenne 949,366 | ........... 858,000 875,160 874,040 0 (467) 0 (467) 0 873,573 0 75793 | .......... 75,793 | ....... 20,211 | 04/16/2029. | 1FE............
000000 00 O |REPUBLIC OF GHANA 7.625% 05/16/29. | D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ..ccc..ccoimurmrvviiiiancs | corvvveeens 750,906 960,000 962,106 529,296 0 (28) 0 (28) 0 963,470 01 ...(212,564)| ....... (212,564) | ....... 33,369 | 05/16/2029. |4FE............
000000 00 O |ABUDHABIGOVTINTL 2.500% 09/30/29| D | 05/05/2020. | Blackrock EM Sovereign Fund......... | .ccoooeeovieeeceeveeiiinens | ceveeees 1,994,405 | ........ 1,988,000 | ........ 1,977,881 | oo 1,978,110 0 294 0 294 (VR — 1,978,404 | oo 0 e 16,001 | .ooveeene. 16,001 | ....... 28,939 | 09/30/2029. | 1FE.............
000000 00 O |REPUBLIC OF NIGERIA 7.143% 02/23/30| D | 05/05/2020. | VAIIOUS..........cvvvecermmemrerecemmrneeneesnnas | coveeeviesmmeneessessnnnes | ceeeeees 1,391,120 | ....... 1,816,000 | ........ 1,806,872 | ..ocoovee 1,201,251 0 181 0 181 (N 1,809,865 | ...ooorrrerenn 0 | ..(418,744) | ...... (418,744) | ....... 88,991 | 02/23/2030. | 4FE............
STATE OIL CO OF THE AZER 6.950%
000000 00 0 |03/18/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... [ .oocuveeevveneeverienns | v 1,578,142 | ........ 1,464,000 | ........ 1,552,549 | ...coooverne 1,544,158 | oooovvvirverinnn (N (1,862) 0 (1,862) (U IO 1,542,296 0 35,846 35,846 | ....... 62,566 | 03/18/2030. | 3FE............
000000 00 0 |REPUBLIC OF NIGERIA 7.875% 02/16/32| D| 05/05/2020. | Blackrock EM Sovereign Fund......... [ .ccccoceerrenenrerienns | v 1,448,888 | ........ 1,889,000 | ........ 1,911,847 | ..o 1,909,960 0 (387) 0 (387) (0 IO 1,909,574 | ..o 0 |....(460,686) | ....... (460,686) | ..... 104,737 | 02/16/2032. | 4FE............
PETROLEOS DEL PERU SA 4.750%
000000 00 0O |06/19/32 D | 05/05/2020. [ VAHOUS.........vvoorererreersesneessvissennees | coviiisssneessiiisssseenns | sovienns 1,367,364 | ........ 1,374,000 | ........ 1,307,012 11,311,780 0 1,300 0 ...1,313,080 0| ... 54,284 | ........54,284 | ... 26,007 | 06/19/2032.
REPUBLIC OF AZERBAIJAN  3.500%
000000 00 0O |09/01/32 D 05/05/2020. | Various 535,270 599,000 | .......... 491,104 499,533 (U R 1,801 0 1,801 0 501,334 0 33,936 33936 | ... 13,811 | 09/01/2032. | 3FE............
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REPUBLIC OF SENEGAL 6.250%
000000 00 0 |05/23/33 D| 05/05/2020. | Blackrock EM Sovereign Fund......... 514,568 575,000 | ...covvvens 497,318 500,781 (V[ [ 1,071 0 1,071 0 501,851 0| e 12,716 | oo 12,716 | ....... 15,816 | 05/23/2033. | 4FE............
000000 00 O |Republicof Indonesia 4.625% 04/15/43.... | D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ..cco.ccovveemmmeviciienns | conveees 1,223,150 | ........ 1,163,000 | ........ 1,075,664 | ............ 1,078,236 0 862 0 862 (VR — 1,079,098 | oovveverenenn. 0. 144,051 | ........ 144,051 | ....... 35,991 | 04/15/2043. | 2FE.............
COSTA RICA GOVERNMENT  5.625%
000000 00 O |04/30/43 D | 05/05/2020. | Blackrock EM Sovereign Fund......... | .....cooocceeeveeiieneceens | coveers 404,624 615,000 518,863 521,082 0 527 0 527 0 521,609 01...(116,985) | ....... (116,985) | ....... 17,032 | 04/30/2043.
000000 00 O |ROMANIA 6.125% 01/22/44..............ccccco.. D | 05/05/2020. | Blackrock EM Sovereign Fund......... 624,511 520,000 | ....c...... 591,677 589,512 0 (495) 0 (495) 0 589,016 0 [ 3549 | ... 3549% | ... 24,623 | 01/22/2044.
REPUBLIC OF KAZAKHSTAN  4.875%
000000 00 O |10/14/44 D| 05/05/2020. | Blackrock EM Sovereign Fund......... 3,392,695 2,939,000 2,849,553 2,852,288 0 578 0 578 0 2,852,866 0] ... 539,829 | ....... 539,829 | ....... 77,914 | 10/14/2044. | 2FE............
000000 00 O |CODELCOINC 4.875% 11/04/44.............. D | 05/05/2020. | Blackrock EM Sovereign Fund......... 825,661 | ........... 767,000 | ... 771,528 771,377 0 (32) 0 (32) 0 771,346 0 54,315 | ..o 54,315 | ... 18,195 | 11/04/2044. | 1FE...........
COSTA RICA GOVERNMENT  7.158%
000000 00 O |03/12/45 D| 05/05/2020. | Various. 608,742 812,000 | ........... 782,946 783,499 0 122 0 122 0 783,621 0 |...(174,879)| ....... (174,879)| ....... 36,748 | 03/12/2045. | 4FE............
PETRONAS CAPITALLTD 4.500%
000000 00 O |03/18/45 D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....coooeeceeveininceneens | covees 841,206 | .......... 767,000 | .......... 764,089 764,176 0 19 0 19 0 764,195 0| 77,011 | .. 77,011 | ....... 21,205 | 03/18/2045. | 1FE............
ARAB REPUBLIC OF EGYPT 8.500%
000000 00 0 |01/31/47 D| 05/05/2020. | Blackrock EM Sovereign Fund......... [ .ccccooeeeviinnnvcrienns | v 1,621,965 | ........ 1,787,000 | ........ 1,804,528 | ............ 1,804,463 0 (74) 0 (74) (N 1,804,389 | ....ccoeevneee. 0| ....(182,424)| ....... (182,424) | ..... 113,893 | 01/31/2047. | 4FE............
KAZMUNAYGAS NATIONAL CO  5.750%
000000 00 0 |04/19/4 D| 05/05/2020. | Blackrock EM Sovereign Fund......... [ .ccccoveeerivnneveriecns | v 4,452,134 | ........ 4,380,000 | ........ 4,152,159 | ....c.c..... 4,156,901 | ..ccovvin (V1N I 1,051 0 1,051 0 [ oo 4,157,952 | wcoovriinnn 0] ... 204,182 | ........ 294,182 | ..... 133,354 | 04/19/2047.| 2FE............
000000 00 O |RUSSIAN FEDERATION 5.250% 06/23/47| D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ...ccccoevvereerieireies | coveee 2,956,110 | ........ 2,400,000 2,239,741 2,243,054 0 785 0 785 0 2,243,839 0. 712,271 | o, 712,271 | oo 44,275 | 06/23/2047. | 2FE............
SAUDI INTERNATIONAL BOND  4.625%
000000 00 O |10/04/ D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....cccoooereeveeiinnecnens | coveeens 3,662,929 | ........ 3,541,000 | ........ 3,360,047 3,363,880 0 953 0 953 0 3,364,833 0. 298,095 | ...... 298,095 | ....... 93,525 | 10/04/2047. | 1FE............
000000 00 O |ABUDHABICRUDE OIL 4.600% 11/02/47| D | 05/05/2020. | Blackrock EM Sovereign Fund......... 913,520 858,000 864,435 864,399 0 (38) 0 (38) 0 864,362 0 [ ot 49,158 | ......... 49,158 | ...... 13,137 | 11/02/2047.
000000 00 0 |STATE OF QATAR 5.103% 04/23/48........ D| 04/17/2020. | Blackrock EM Sovereign Fund......... [ .ccccoceeriivnnriiriecns | v 3,214,365 | ........ 2,662,000 | ........ 2,706,421 2,706,150 0 (248) 0 (248) 0 2,705,903 0] ... 508,462 | ....... 508,462 | ....... 67,166 | 04/23/2048.
000000 00 O |ROMANIA 5.125% 06/15/48..............ccc..... D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....ccooovrrriviiiisnncnnns | o 2,082,731 | ....... 1,912,000 | ........ 1,924,829 | ... 1,924,970 0 (82) 0 (82) (VR — 1,924,888 | ooovoveenn. 0. 157,843 | ........ 157,843 | ....... 36,612 | 06/15/2048.
SAUDI ARABIAN OIL CO  4.375%
000000 00 O |04/16/49 D | 04/17/2020. | Blackrock EM Sovereign Fund......... 229,556 225,000 221,744 221,782 0 16 0 16 0 221,798 (U I 7,758 | oo 7,758 | ......... 5,059 | 04/16/2049.| 1FE............
SAUDI INTERNATIONAL BOND  5.000%
000000 00 O |04/17/ D | 05/05/2020. | Blackrock EM Sovereign Fund......... | .....coooeeeeeeeeinineeceens | coveers 793,541 | oo 730,000 | ........... 731,825 731,825 0 0 (1) 0 731,824 0] e 61,717 | oot 61,717 | ....... 19,444 | 04/17/2049. | 1FE...........
000000 00 0 |CODELCOINC 3.700% 01/30/50.............. D| 05/05/2020. | Blackrock EM Sovereign Fund........ [ .cooccveverivinnnvivnnns | o 787,253 859,000 857,162 857,162 0 0 0 0 857,162 0. (69,908) | ......... (69,908) | ....... 18,526 | 01/30/2050.
040114 HP 8 |Republic of Argentina 4.625% 01/11/23.... | D| 04/21/2020. | Various 74,611 233,000 | ..o 116,018 116,018 0 0 0 0 116,018 0. (41,408) | ......... (41,406) | ......... 4,255 | 01/11/2023.
040114 HP 8 |Republic of Argentina 4.625% 01/11/23.... | D| 05/05/2020. | VAHOUS.........cocorrrreemeremmmemessecnessnns | womeeressmesriasessinnes | cevnneeens 142,313 | e 495,000 246,475 246,475 0 0 0 0 246,475 0 [ ...(104,163) | ....... (104,163) | ......... 9,930 | 01/11/2023.
040114 HQ 6 |Republic of Argentina 5.875% 01/11/28.... | D | 04/21/2020. | Various 276,840 933,000 | ...cveeeee 441,169 441,169 0 0 0 0 441,169 0 | ...(164,329) | ....... (164,329) | ....... 23,646 | 01/11/2028.
040114 HQ 6 |Republic of Argentina 5.875% 01/11/28.... | D| 05/05/2020. | VAIOUS..........ccoveeermrrrveeeemmnmmeerieorns | coreeevieorsenneesieennns | cereeveeens 487,084 | ....... 1,976,000 934,352 934,352 0 0 0 0 934,352 0 | ...(447,268) | ....... (447,268) | ....... 54,593 | 01/11/2028.
040114 HR 4 |Republic of Argentina 6.875% 01/11/48.... | D| 04/17/2020. | Various, 249,795 854,000 ...411,790 411,790 0 0 0 0 411,790 0 ...(161,995)] ......(161,995) | ....... 16,309 | 01/11/2048.
105756 BV 1 |Republic of Brazil 4.250% 01/07/25........... D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....cccoourrreviciinnncnins | coveenns 3,594,745 | ........ 3,439,000 3,306,258 3,333,954 0 0 6,131 0 3,340,085 0. 254,660 | ....... 254,660 | ..... 118,889 | 01/07/2025.
195325 BM 6 |Republic of Colombia 6.125% 01/18/41..... | D| 05/05/2020. | Blackrock EM Sovereign Fund......... 3,999,490 3,523,000 3,894,697 3,881,757 0 0 (3,107) 0 3,878,650 0. 120,840 | ........ 120,840 | ..... 168,773 | 01/18/2041.
195325 BQ 7 |Republic of Colombia 4.000% 02/26/24..... | D| 05/05/2020. | Blackrock EM Sovereign Fund........ | cccccoocevveermmerceeeins | o 2,230,997 | ........ 2,199,000 | ......... 2,179,410 2,183,928 0 0 1,097 0 2,185,025 0| oot 45972 | .......... 45972 | ... 59,591 | 02/26/2024.
195325 CX 1 |Republic of Colombia 4.500% 01/28/26..... | D| 05/05/2020. | Blackrock EM Sovereign Fund......... | .cocoeeeruenieninrieis | oevenee 1,509,618 | ........ 1,459,000 1474240 | ... 1,471,398 0 0 (619) (0 I 1,470,779 | oo (V] 38,838 | ..........38,838 | ....... 49,488 | 01/28/2026.
195325 DL 6 |Republic of Colombia 3.875% 04/25/27..... | D| 05/05/2020. | Blackrock EM Sovereign Fund.. 2,556,987 2,570,000 .2,457,859 2,472,501 0 0 3,707 0 2,476,208 0| e 80,779 |.........80,779 | ....... 51,128 | 04/25/2027.
445545 AF 3 |HUNGARY 7.625% 03/29/41..........cc...cc.... D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....cccoourmveveciiinncnins | oo 1,813,505 | ........ 1,106,000 1,526,956 | ............ 1,511,594 | oo 0 0 (3,849) (U — 1,507,745 | ccoovvvrnnn) 0f... 305,760 | ....... 305,760 | ...... 55,279 | 03/29/2041.
445545 AJ 5 |HUNGARY 5.750% 11/22/23. 05/05/2020. | Blackrock EM Sovereign Fund......... | ... 2,217,205 | ........ 1,980,000 | ........ 2,138,362 2,098,894 0 | oeerrenr(10,092) | vvvrrnenne 0 [ e (10,092) 0 2,088,802 0. 128,404 | ....... 128,404 | ... 52,922 | 11/22/2023.
445545 AL 0 |HUNGARY 5.375% 03/25/24. 05/05/2020. | Blackrock EM Sovereign Fund......... 2,960,322 | ........ 2,652,000 2,829,262 2,788,108 0 0 (9,748) 0 2,778,360 0. 181,962 |....... 181,962 | ....... 85,094 | 03/25/2024.
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455780 CD 6 |Republic of Indonesia 3.500% 01/11/28.... | D| 05/05/2020. | Blackrock EM Sovereign Fund......... | covevreerineenerinnenns | vrvvs 4,953,262 | ........ 4,908,000 | ........ 4,522,042 | ............ 4,569,742 | ...coovvrninnn 0 [ v 11,619 | v (V] I 11,619 | v (U IO 4,581,361 | cooverrnnnd 0. 371,901 | ... 371,901 | ... 137,756 | 01/11/2028. | 2FE............
698299 BF 0 |REPUBLIC OF PANAMA 3.875% 03/17/28) D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ..ccooccovveeimveviiiionns | coneeees 1,441,603 | ....... 1,355,000 | ........ 1,322,924 | ..o 1,326,883 0 949 0 949 (V[N [P 1,327,832 | oo 0. 13771 | ........ M3771 | ... 32,520 | 03/17/2028. | 2FE............
698299 BG 8 |REPUBLIC OF PANAMA 4.500% 05/15/47| D | 05/05/2020. | Blackrock EM Sovereign Fund......... | .cccooweovmeecceeveirinnns | conveees 1,988,943 | ... 1,794,000 | ........ 1,726,566 | ............ 1,728,162 0 390 0 390 (VR — 1,728,552 | oo 0. 260,391 | ........ 260,391 | ... 36,989 | 05/15/2047.
715638 BM 3 |REPUBLIC OF PERU 5.625% 11/18/50.... | D| 05/05/2020. | VAIOUS..........covveeermmrrvreeemmerreerieiras | coreeerieosseneeesesainnns | ceeeeees 2,692,740 | ........ 1,794,000 | ........ 2,056,594 2,051,433 (V10 I (1,259) 0 (1,259) 0 2,050,174 0] ... 642,566 | ....... 642,566 | ....... 46,115 | 11/18/2050.
71654Q BW 1 |Petroleos Mexicanos 4.500% 01/23/26..... D| 04/21/2020. | Blackrock EM Sovereign Fund ..745,000 975,000 897,283 908,915 0 2,823 0 2,823 0 911,738 0| ....(166,738)| ....... (166,738) | ........ 32,781 | 01/23/2026.
71654Q BW 1 |Petroleos Mexicanos 4.500% 01/23/26..... D | 05/05/2020. | Blackrock EM Sovereign Fund.. 796,249 | ...... 1,006,000 925,796 937,802 0 3,307 0 3,307 0 941,110 0 | ...(144,861) | ...... (144,861) | ....... 35,713 | 01/23/2026.
71654Q CD 2 |Petroleos Mexicanos 4.625% 09/21/23..... D | 04/21/2020. | Blackrock EM Sovereign Fund ..806,849 933,000 905,524 912,248 0 [ s 1,555 0 1,555 0 913,804 0 |...(106,955) | ....... (106,955) | ....... 25,283 | 09/21/2023.
71654Q CD 2 |Petroleos Mexicanos 4.625% 09/21/23..... D | 05/05/2020. | Blackrock EM Sovereign Fund......... 814,725 918,000 890,968 897,583 0 [ s 1,739 0 1,739 0 899,322 0. (84,597) | ......... (84,597) | ...... 26,654 | 09/21/2023.
71654Q CL 4 |Petroleos Mexicanos 6.350% 02/12/48..... D| 04/21/2020. | Blackrock EM Sovereign Fund......... [ .ccccovnerviinnricrienns | v 1,247,025 | ........ 1,924,000 | ........ 1,703,547 | ..coovuaeee 1,705,531 0 737 0 737 ([N [ 1,706,268 | ......ccoooo.ee. 0| ....(459,243) | ....... (459,243) | ....... 84,830 | 02/12/2048.
71654Q CL 4 |Petroleos Mexicanos 6.350% 02/12/48..... D| 05/05/2020. | Blackrock EM Sovereign Fund......... | cveveerernvenerenenes [ vvvvenes 1,361,505 | ........ 1,959,000 | ........ 1734429 | ... 1,736,450 0 853 0 853 (| 1,737,303 | voovvorerrenn. 0 |..(375798)....... (375,798) | ...... 91,570 | 02/12/2048.
718286 BY 2 |Republic of Philippines 4.200% 01/21/2.... | D| 05/05/2020. | Blackrock EM Sovereign Fund.........| ... 927,541 | .. 862,000 884,094 878,535 (V10 I (1,254) 0 (1,254) 0 877,281 0 ... 50,260 |.......... 50,260 | ...... 28,042 | 01/21/2024.
718286 CC 9 |Republic of Philippines 3.000% 02/01/2.... | D | 05/05/2020. | Blackrock EM Sovereign Fund 2,292,103 | ....... 2,159,000 1,994,407 2,015,518 (U I 4,990 0 4,990 0 2,020,508 0. 271,59 | ... 271,595 | ....... 48,370 | 02/01/2028.
731011 AU 6 |Republic of Poland 3.250% 04/06/26.........| D| 05/05/2020. | Blackrock EM Sovereign Fund 2,001,760 1,827,000 1,762,776 .. 1,773,319 0 2,638 0 2,638 0 W T75,957 | 0| 225,803 225803 | ....... 34,652 | 04/06/2026.
REPUBLICA ORIENT URUGUAY  4.375%
760942 BB 7 |10/27/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... | cveveseerneenerenenes [ vrvvnnee 2,894,857 | ... 2,651,461 | ........ 2,658,690 2,657,295 0 (214) 0 (214) 0 2,657,080 (V) 237,777 | ........ 237,777 | ....... 58,937 | 10/27/2027. | 2FE............
REPUBLICA ORIENT URUGUAY  4.975%
760942 BD 3 |04/20/ D 05/05/2020. [ VAHOUS.........vvcorrrrrveereseeessiissennens | coviiissssssssiiissssennns | sovienns 1,438,523 | ........ 1,253,859 | ........ 1,186,770 | ..occccce 1,187,715 0 233 0 233 (V[N [P 1,187,948 | oo 0] ... 250,575 | ........ 250,575 | ....... 34,997 | 04/20/2055. | 2FE............
REPUBLIC OF SOUTH AFRICA 4.665%
836205 AQ 7 |01/17/ D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....cooooereeveeiisnecnens | coveeene 2,829,324 | ........ 2,862,000 | ........ 2,806,124 2,818,505 0 3214 0 3214 0 2,821,719 (R 7,605 | oo, 7,605 | ... 104,843 | 01/17/2024. | 3FE............
REPUBLIC OF SOUTH AFRICA 4.850%
836205 AW 4 |09/27/ D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....cooeerrveveerinneceens | coveenns 3,359,246 | ........ 3,710,000 | ........ 3,472,593 3,501,016 (V1 IO 7,085 0 7,085 0 3,508,101 0 |....(148,855) | ....... (148,855) | ..... 106,321 | 09/27/2027. | 3FE............
REPUBLIC OF SOUTH AFRICA 5.750%
836205 BB 9 |09/30/ D| 05/05/2020. | Blackrock EM Sovereign Fund......... 298,735 354,000 354,000 354,000 0 0 0 0 0 354,000 0. (55,265) | ......... (55,265) | ....... 29,211 | 09/30/2049.
857524 AB 8 |Republic of Poland 5.000% 03/23/22......... D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ...ccooourmreviiiisnncnins | o 2,737,725 | ........ 2,563,000 | ........ 2,699,865 2,648,190 (V] IR (12,257) | ccovvvvveeennnne 0 [ e (12,257) 0 2,635,933 0. 101,791 | o....... 101,791 | ....... 79,783 | 03/23/2022.
857524 AC 6 |Republic of Poland 4.000% 01/22/24......... D | 05/05/2020. | Blackrock EM Sovereign Fund......... | ....ccoooorrveveciisnncnens | coveenee 2,905,506 | ....... 2,652,000 | ........ 2,692,189 2,682,264 0 [ (2,295) 0 (2,295) 0 2,679,970 0 225,536 225,536 | ....... 81,890 | 01/22/2024.
91087B  AC 4 |United Mexican States 4.150% 03/28/27... | D | 05/05/2020. | Blackrock EM Sovereign Fund.. 3,541,392 3,523,000 3,428,720 0 3,617 0 3,617 0 3,432,337 0. 109,055 .109,055 | ....... 81,288 | 03/28/2027.
91087B AD 2 | United Mexican States 4.600% 02/10/48... | D| 05/05/2020. | Blackrock EM Sovereign Fund......... | .ccccooocvvcvnciiionniis | e 1,660,904 | ........ 1,794,000 | .......1,608,419 | ............ 1,612,388 0 965 0 965 (0 1,613,353 | oo 0] ... 47,551 | ......... 47,551 | ....... 60,388 | 02/10/2048.
1099999. Total - Bonds - All Other Government ....167,185,687 | ....170,422,320 | ....164,582,959 | ........ 161,844,533 | ..o, 0. 101,212 | oo 0| v 101,212 | oo, 0| 165,086,947 | ......cccee.u 0.2098,732 |... 2,098,732 | ..5,003,096 XXX
Bonds - U.S. Special R and Special A t
BAY AREA CA TOLL AUTH TOLL BRI
072024 NT 5 |6.793% .. | 04/01/2020.| Call ~ 100.0000 365,000 365,000 | .......... 450,647 430,952 0 0 429,694 0. (64,694) | ......... (64,694) | ....... 12,397 | 04/01/2030.
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41 | .. | 06/01/2020. | Paydown 2,929,990 2,929,990 | ........ 3,001,350 2,994,026 0 0 2,929,990 0 0 0 10/01/2041.
3128M8 FH 2 |FREDDIE MAC G06168 3.500% 11/01/40] .. | 06/01/2020. | Paydown 508,449 508,449 495,818 497,058 0 0 508,449 0 0 0 11/01/2040.
3128M9 CN 0 |FREDDIE MAC G06977 3.000% 04/01/42| .. | 06/01/2020. | Paydown 603,077 | ..o 603,077 ....615,799 614,388 0 0 603,077 0 0 (VR 7,653 | 04/01/2042.
3128MJ MB 3 |Federal Home Loan Mtg Corp G08353 4.5(.. | 06/01/2020. | Paydown 298,902 298,902 298,575 298,556 0 298,902 0 0 (U I 5,745 | 07/01/2039.
3128MJ Q9 4 |Federal Home Loan Mtg Corp G08479 3.5|.. | 06/01/2020. | Paydown 229,338 229,338 236,003 235,341 (6,003) 0 229,338 0 0 (1R I 3,455 | 03/01/2042.
3128MJ VM 9 |Federal Home Loan Mtg Corp G08619 3.0 .. | 06/01/2020. | Paydown 273,490 273,490 279,943 279,516 (6,026) 0 273,490 0 0 0 12/01/2044.
312882 SH 5 |FREDDIE MAC T61420 3.000% 11/01/42. .. | 06/01/2020. [ PaydOWN..........covvvveeeinmmrviiciisnnneies [ o | covieens 1,786,771 | ....... 1,786,771 | ....... 1,835,628 1,828,575 ..(41,804) .0 0 0 0 , 11/01/2042.
31292H X3 3 |Federal Home Ln Mtg Corp C01598 5.000( .. | 06/01/2020. | Paydown 35,932 35,932 37,153 36,881 (949) 0 0 0 (U I 742 | 08/01/2033.
312928 A3 4 |FREDDIE MAC C09026 2.500% 01/01/43].. | 06/01/2020. | PAYdOWN..........ccvvvveeorcermeveierinennnins | coviiisenceeiiiiiseneeens | cvveens 128,776 | .......... 128,776 | .......... 127,569 127,681 1,095 0 128,776 0 0 (1 1,384 | 01/01/2043. | 1.................
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312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39].. | 06/01/2020. | Paydown .496,159 | ........... 496,159 | ........... 487,941 488,645 0 0 7,514 0 496,159 0 0 0 9,630 | 06/01/2039.
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40| .. | 06/01/2020.| Paydown ..358,203 | .......... 358,203 370,740 369,663 0 | oo (11,460) | v 0 [ e (11,460) 0 358,203 0 0 0| 7,415 | 04/01/2040.
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40 | .. | 06/01/2020. | PaYdOWN............cocrrveeeeerrmmreeeiienns | coveevseeossseeesseaienns | ceveeees 1,060,948 | ........ 1,060,948 | ........ 1,093,440 | ............ 1,090,137 | oovvvvererrnnnne 0 0 (29,189) (V[N [ 1,060,948 0 0 (I - 18,578 | 09/01/2040.
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41].. | 06/01/2020.| Paydown 222,546 222,546 224,910 224,370 0 0 (1,825) 0 222,546 0 0 (U I 4,171 | 02/01/2041.
312946 P5 9 |FREDDIE MAC A97644 4.000% 03/01/41].. | 06/01/2020. | Paydown 546,362 546,362 566,851 564,472 0 | ooera(18,110) [ e (U I (18,110) 0 546,362 0 0 0 8,855 | 03/01/2041.
31296R  PL 6 |Federal Home Ln Mtg Corp A16727 5.000|.. | 06/01/2020. | Paydown 50,016 50,016 51,685 51,442 0 0 (1,426) 0 50,016 0 0 0 , 12/01/2033.
3132GS EU 9 |FREDDIE MAC Q07047 3.000% 03/01/42].. | 06/01/2020. | PAYAOWN..........covvvveeerrmreeicieninnins | coveiiissirneniiiisseneens | coveenns 1440434 | ... 1,440,434 | ........ 1,440,434 | ....ccccc... 1,440,434 0 0 0 (VN 1,440,434 0 0 0 e 19,703 | 03/01/2042.
3132GS TW 9 |FREDDIE MAC Q07465 3.500% 04/01/42].. | 06/01/2020. | PAYAOWN..........corvvveermercrreeieriernnnens [ coveiisereneeiiiisnreeens | ceveenns 1,041,206 | ........ 1,041,206 | ........ 1,074,720 | ..ccoveeees 1,070,779 | oo 0 [ .eeene(29,573) | oo (U [VART) | E— (U 1,041,206 0 0 (U 16,032 | 04/01/2042.
Federal Home Ln Mtg Corp Q13466
3132HP  Z7 2 |3.000% .. | 06/01/2020. | PAYAOWN.........ocorrviereiircriiieniienns [ o | o 1,003,824 | ........ 1,003,824 | ....... 1,048,055 | ........... 1,043,823 | ..o 0 {eerr(39,999) | vviiicicn0 | (39,999 | (N [ 1,003,824 0 0 (U 12,827 | 11/01/2042.
313206 GQ 1 |Federal Home Loan Mtg Corp Q15206 2.5(.. | 06/01/2020. | Paydown 553,054 553,054 540,264 541,393 0 0 553,054 0 0 (VN I 5,421 | 01/01/2043.
31368H NW 9 |Federal Natl Mtg Assn 190405 4.000% 1. |.. | 06/01/2020. | Paydown 332,944 332,944 329,094 329,345 0 0 332,944 0 0 (U I 5,729 | 10/01/2040.
3136A1 SB 2 |Federal Natl Mtg Assn REMIC Ser 2011-9 | .. | 06/01/2020. [ PAYAOWN..........ccvvvveeecrrmvveeeiennnenes [ coveeissreneiiiissneenns | coveenns 3,749,863 | ........ 3,749,863 | ........ 3,668,131 3,695,293 0 0 3,749,863 0 0 0 ... 63,432 | 10/25/2041.
FANNIE MAE SERIES 201825 CLASS ZC
3136B1 VQ 4 |4.00 .| 06/01/2020. [ PaydOWN...........ccrvverriinnrriieniiis | ceviviesiiiisesiiicsneiins | o 3,088,173 | ........ 3,088,173 | ........ 3,078,523 3,078,564 0 9,609 0 9,609 0 3,088,173 0 0 0] .. 52,707 | 04/25/2048.
Federal Home Ln Mtg Corp REMIC Ser
3137A2 UN 9 |375 . [ 06/01/2020. | PAYdOWN.......coouvvvvrrirerirrisriinnirns | e | conenes 1,013,056 | ........ 1,013,056 960,504 992,805 0 20,251 (V1 IR 20,251 | oo (U IO 1,013,056 0 0 0 16,823 | 11/15/2040. | 1......vvvvvnc.
Federal Home Ln Mtg Corp REMIC Ser
3137A5 DU 5 |378 .| 06/01/2020. | PaydOWN...........coonrrrvveeinsnrnciiiiinnns | corevvviieisssesssiiinnns | ceeeeees 1432423 | ... 1,432,423 | ........ 1425933 | ..o 1,429,668 0 2,755 0 2,755 0 [ 1,432,423 0 0 0| e 25,066 | 11/15/2040. | 1.....ccccoevvves
Federal Home Ln Mtg Corp REMIC Ser
3137A7 NB 2 |382 . | 06/01/2020. | Paydown 546,696 546,696 513,723 545,741 0 955 0 955 0 546,696 0 0 (VR 7,770 | 02/15/2036. | 1...oovvvernne.
Federal Home Ln Mtg Corp REMIC Ser
3137A8 EJ 3 |382 . | 06/01/2020. | Paydown 804,629 804,629 853,912 820,334 (18— (GEIAV) | — 0 [ e (15,705) 0 804,629 0 0 (U 17,847 | 03/15/2041. [ 1.....coccooeeene.
Federal Home Ln Mtg Corp REMIC Ser
3137A8 Z3 5 |383 . 06/01/2020. [ PAYAOWN..........oooevivirieririiiecniiies | coviieniiisnisisseseiins | ceveeieens 122,356 | ........... 122,356 | ........... 112,567 118,309 (1 IO 4,047 0 4,047 0 122,356 0 0 0 2,094 | 04/15/2031. | 1...ccevvvvrnnec
Federal Home Ln Mtg Corp REMIC Ser
3137A9 B7 0 |384 .| 06/01/2020. | Paydown 917,555 917,555 845,297 889,653 0 [ 27,901 | oo (U I 27,901 0 917,555 0 0 0| 13,341 | 04/15/2031. [ 1.................
Federal Home Ln Mtg Corp REMIC Ser
3137AK CT 6 (398 .| 06/01/2020. | PaYAOWN..........cooorrrvveeersirrviieiinnns | corvevveeeisseesesiiinnns | cereeees 1,784,713 | ... 1,784,713 | ... 1,733,402 | ..cccovee 1,767,916 | ..ccoccecren 0 [ e 16,797 | oo (U I 16,797 | oo (V[N [P 1,784,713 0 0 0| e 29,473 | 01/15/2042. | 1.....cccccovvveees
Federal Home Ln Mtg Corp REMIC Ser
3137AM M6 1 |402 .| 06/01/2020. | PAYAOWN..........cooerrveeerrerereriierinnns | coveeevieosssesesieiinens | ceeeeees 2,422,837 | ........ 2,422,837 | ... 2,436,465 2,426,606 (V10 I (3,769) 0 (3,769) 0 2,422,837 0 0 0| oot 40,760 | 02/15/2042. | 1......coccevvveee
FREDDIE MAC SERIES 4916 CLASS UZ
3137FN  R6 9 [3.000 .. | 06/01/2020. | Paydown 958,127 958,127 950,792 950,841 0 0 7,287 0 958,127 0 0 0 [ e 12,598 | 09/25/2049.
31385X NR 4 |Federal Natl Mtg Assn Pool 555800 5.50.. | .. | 06/01/2020. | Paydown 26,393 26,393 27,309 27,105 0 0 (712) 0 26,393 0 0 0 599 | 10/01/2033.
3138A4 4Z 5 |Fannie Mae AH3539 4.000% 02/01/41..... .. | 06/01/2020. | PaYAOWN..........ccrrrrveersirrrviiiiinens | coreevvieisssesssieiinnns | ceneeeieens 449,358 | ........... 449,358 | ........... 445,075 445,766 0 0 3,592 0 449,358 0 0 0 7,803 | 02/01/2041.
3138AX CF 6 |Fannie Mae AJ5469 3.500% 11/01/41...... .. | 06/01/2020. | PAYAOWN..........coorrreeeerrenreiierinens | coreeerieissseesssioienns | ceeeeveeens 493,970 | .......... 493,970 | .......... 498,756 498,195 0 0 (4,225) 0 493,970 0 0 (I 7,081 | 11/01/2041.
3138EK RA 5 |Fannie Mae AL3180 3.000% 01/01/43..... .. | 06/01/2020. | Paydown 233,005 233,005 229,546 229,812 0 0 3,193 0 233,005 0 0 0 3,003 | 01/01/2043.
3138EN 2P 3 |Fannie Mae AL6181 3.000% 11/01/44..... .. | 06/01/2020. [ PAYAOWN..........ocourivurierrriieciiiins | coviiseniiisnseisinesiinns | ceveireens 134,474 | .......... 134,474 ....137,080 136,872 0 0 (2,397) 0 134,474 0 0 0 [ oo 1,694 | 11/01/2044.
3138EP  QJ 6 |[FNMAAL 6756 3.901% 03/01/45 .. | 06/01/2020. | Paydown 91,990 91,990 99,139 0 0 (7,148) 0 91,990 0 0 (U I 1,520 | 03/01/2045.
3138L3 Q6 5 |FNAM3176 3.770% 05/01/43 ...| .. | 06/01/2020. | Paydown 23,288 23,288 23,850 0 0 (562) 0 23,288 0 0 0 366 | 05/01/2043.
3138L6 5P 9 |Fannie Mae 4.130% 07/01/44.................... .. | 06/01/2020. | Paydown 35,848 35,848 39,288 0 0 (3,440) 0 35,848 0 0 0 617 | 07/01/2044.
3138L6 LM 8 |Fannie Mae AM5731 3.990% 06/01/44.... | .. | 06/01/2020. | Paydown 14,893 14,893 15,672 15,656 0 0 (763) 0 14,893 0 0 0 248 | 06/01/2044.
3138L7 LJ 3 |Fannie Mae 3.700% 10/01/29...........cccco.... .. | 06/01/2020. | Paydown, 47,858 47,858 51,637 50,340 0 0 (2,481) 0 47,858 0 0 0 | e 750 | 10/01/2029. | 1...oovveverenne
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3138L7 W2 8 |Fannie Mae 4.090% 11/01/39 .. | 06/01/2020. | Paydown 40,566 40,566 44,173 43,555 0 0 (2,988) 0 40,566 0 0 11/01/2039. | 1.
3138L8 6R 0 |FNMA 3.430% 03/01/40 .. | 06/01/2020. | Paydown 38,761 38,761 41,087 40,672 0 0 (1,911) 0 38,761 0 0 03/01/2040. | 1.
3138L8 VF 8 |FNMA 3.670% 01/01/45 .. | 06/01/2020. | Paydown 87,437 87,437 88,640 88,383 0 0 (946) 0 87,437 0 0 01/01/2045. [ 1.
3138L8 W8 3 |FNMA 3.410% 01/01/32 .. | 06/01/2020. | Paydown 25,665 25,665 26,804 26,486 0 0 (821) 0 25,665 0 0 01/01/2032. | 1.
3138LK  UP 0 |Fannie mae AN6889 3.390% 12/01/45..... .. | 06/01/2020. | Paydown, 40,091 40,091 38,553 38,626 0 0 1,465 0 40,091 0 0 12/01/2045. | 1.
3138LN 4G 3 |Fannie Mae AN9822 3.980% 07/01/38..... | .. | 06/01/2020. | Paydown 21,925 21,925 23,852 23,804 0 0 (1,879) 0 21,925 0 0 07/01/2038. | 1.
3138M0 BE 9 |Fannie Mae AO8136 3.000% 08/01/42.....|.. | 06/01/2020. | Paydown 2,137,632 2,137,632 2,192,743 2,186,430 0 0 ...(48,798) 0 2,137,632 0 0 08/01/2042. | 1.
3138NY GE 9 |Fannie Mae AR1996 3.000% 02/01/43.....|.. | 06/01/2020. | Paydown ....155,909 ....155,909 ....152,333 152,650 0 0 3,259 0 155,909 0 0 02/01/2043. | 1.
3138W1  F4 4 |Fannie Mae AR3786 3.000% 02/01/43..... .. | 06/01/2020. | Paydown 30,532 30,532 29,940 29,997 0 0 535 0 30,532 0 0 02/01/2043. | 1.
3138W9 G8 7 |Fannie Mae AS0222 4.000% 08/01/43..... .. | 06/01/2020. | Paydown 284,991 284,991 297,771 296,895 0 [eoeeeen(11,904) | oo (V1 IO (11,904) 0 284,991 0 0 08/01/2043. | 1.
3138WT UM 6 |Fannie Mae AT5987 3.000% 04/01/43..... .. | 06/01/2020. | Paydown 2,379,457 2,379,457 2,297 477 2,304,249 0 | 75,208 | oo (U I 75,208 0 2,379,457 0 0 04/01/2043. | 1
3138Y1  6W 0 |Fannie mae pool 4.500% 10/01/44............ .. | 06/01/2020. | Paydown 40,111 40,111 43,753 43,567 0 0 (3,456) 0 40,111 0 0 10/01/2044. | 1.
31392G DB 8 |Federal Natl Mtg Assn REMIC Ser 2002-8 | .. | 06/01/2020. | Paydown 6,490 6,490 6,650 6,570 0 0 (80) 0 6,490 0 0 12/25/2032. | 1.
31394C GA 4 |Federal Natl Mtg Assn REMIC Ser 2005-1 | .. | 06/01/2020. | Paydown 985,846 985,846 | ........ 1,010,492 995,238 0 0 (9,392) 0 985,846 0 0 02/25/2035. | 1
31394D QA 1 |Federal Natl Mtg Assn REMIC Ser 2005-4 | .. | 06/01/2020. | Paydown 624,344 624,344 639,953 630,961 0 0 (6,617) 0 624,344 0 0 05/25/2035. | 1.
31395N Y2 7 |Federal Natl Mtg Assn REMIC Ser 2006-5 | .. | 06/01/2020. | Paydown 5,278 5,278 5427 5,382 0 0 (104) 0 5,278 0 0 07/25/2036. | 1.
Federal Home Ln Mtg Corp SERIES 3057
313%6C 7M 6 |CLA .. | 06/01/2020. | Paydown 41,613 41,613 41,235 41,440 0 173 0 173 0 41,613 0 0 0 ..779 | 10/15/2025. | 1.
31396K KS 0 |Federal Natl Mtg Assn REMIC Ser 2006-7 | .. | 06/01/2020. | Paydown, 4,972 4,972 5,074 5,083 0 (110) 0 (110) 0 4,972 0 0 0] ......135 | 08/252036. | 1.
31396K ZX 3 |Federal Natl Mtg Assn REMIC Ser 2006-82] .. | 06/01/2020. [ PaydOWN............covvvveimmmmvveceiisnnnnins [ o | covivennaas 424,905 | ........... 424905 | ........... 433,403 428,921 (V10 I (4,016) 0 (4,016) 0 424,905 0 0 0 [ e 13,432 | 09/25/2036. | 1.
31396P K7 5 |Federal Natl Mtg Assn REMIC Ser 2007-1|.. | 06/01/2020. | Paydown 1,197 1,197 1,193 1,192 0 5 0 5 0 1,197 0 0 0 31 | 08/25/2036. | 1.
31396Q GV 5 |Federal Natl Mtg Assn REMIC Ser 2009-4 | .. | 06/01/2020. | PAYAOWN........covvccumrreveeerineeneniiins | oreerreenieesssneeeseions | oveeeeeend 460,942 | ........... 460,942 | ........... 481,684 471,334 (U O (10,392) | cocvvveeernnae (U R (10,392) 0 460,942 0 0 0 8,555 | 07/25/2039. (1.
31396Q Q9 3 |Federal Natl Mtg Assn REMIC Ser 2009-6 | .. | 06/01/2020. | Paydown 385,005 385,005 363,830 374,239 0 | e 10,766 | ..oooevveerecc (U 10,766 0 385,005 0 0 0 6,663 | 09/25/2029. | 1.
31396X FK 5 |Federal Natl Mtg Assn REMIC Ser 2007-7 | .. | 06/01/2020. [ PaYdOWN............covvvveimmmmvvvieiisnnnnies [ o | o 118,600 | .......... 118,600 | ........... 118,573 118,316 0 284 0 284 0 118,600 0 0 0| e 2,721 | 08/25/2037. | 1.
31396Y F7 2 |Federal Natl Mtg Assn REMIC 2008-29 Cl | .. | 06/01/2020. | Paydown 217,467 217 467 201,961 208,254 0 9,212 0 9,212 0 217,467 0 0 (U 4,269 | 04/25/2038. | 1.......ccooeee...
Federal Home Ln Mtg Corp REMIC Ser
31397A 5L 3 |320 . | 06/01/2020. | Paydown 92,151 92,151 93,360 92,856 0 (705) 0 (705) 0 92,151 0 0 0 2,302 | 08/15/2036. | 1.........covceees
Federal Home Ln Mtg Corp REMIC Ser
31397A GM 9 |320 .| 06/01/2020. | Paydown 210,611 210,611 222,195 217,328 0 [ (6,717) 0 (6,717) 0 210,611 0 0 (U 4,838 | 08/15/2036. | 1........ccce0e.e.
Federal Home Ln Mtg Corp SERIES 3203
31397A RM 7 |CLA . 06/01/2020. [ PAYAOWN.........oooourvienriirireiiecniiis | covvineniiisniessensinns | ceveeieens 193,043 | ........... 193,043 | .......... 188,857 190,399 0 2,644 0 2,644 0 193,043 0 0 (U I 4,041 | 08/15/2036. | 1........coveveee.
FREDDIE MAC REMIC Ser 3284 Cl BZ
31397F L8 3 |4 .. | 06/01/2020. | Paydown 304,101 304,101 282,962 292,928 0 1,173 0 304,101 0 0 0 5,900 | 03/15/2037.
31397N 5E 1 |Federal Natl Mtg Assn REMIC Ser 2009-4 | .. | 06/01/2020. | Paydown 531,800 531,800 501,554 520,888 0 10,912 0 531,800 0 0 0 8,829 | 04/25/2029. | 1.
31397Q WF 1 |Federal Natl Mtg Assn REMIC Ser 2011-2 | .. | 06/01/2020. | PaYdOWN........coveecumrrmrveieineeneniiins | rreerreeneeessereeeniions | coveseeeens 487,227 | ........... 487,227 | ........... 475,122 483,256 0 3,970 0 487,227 0 0 (U I 8,187 | 03/25/2026. | 1.........ccocceeee
313978 5N 0 |Federal Natl Mtg Assn REMIC Ser 2011-4 | .. | 06/01/2020. | PaydOwn...........ccccovuemeriienmrvimnnniens | covveieesiiiseniiiinnenins | conveens 1,423,192 | ........ 1,423,192 | ........ 1,306,223 1,377,038 | e (VR I 46,154 | .....cccccooeee. 0 46,154 ..1,423,192 0 0 0 22,266 | 05/25/2031.
31397U BB 4 |Federal Natl Mtg Assn REMIC Ser 2011-3 | .. | 06/01/2020. | PaydowN.........c.c..covmummmrvveeiisnmmnviiins | ovvssnensviesisssnsssienns | v 1,483,658 | ... 1,483,658 | ... 1,359,402 | ............1,429,710 0 53,948 01 .....53948 ...1,483,658 0 0 0 22,584 | 05/25/2031.]1.
31397U JT 7 |Federal Natl Mtg Assn REMIC Ser 2011-5 | .. | 06/01/2020. | PaydOWN.........coo.ccrmmmmmvveeeersnnmeeeiins | ovveseeeeieeesseenennenns | o 1,729,030 | ........ 1,729,030 | ........ 1,581,522 | ..ccovee 1,671,369 | ..o (N 57,661 | .ccoovrv (U I 57,661 | oo (V[ [P 1,729,030 0 0 0 25,651 | 06/25/2031. { 1....covvoornee
Federal Home Ln Mtg Corp REMIC Ser
31397W UV 5 |346 . | 06/01/2020. | Paydown 33,734 33,734 33,423 33,531 0 202 0 202 0 33,734 0 0 0 | ceereeeer 749 | 07/15/2038. | 1......cvvveeenn.
Federal Home Ln Mtg Corp REMIC Ser
31398E 6W 9 |354 .| 06/01/2020. | Paydown 509,043 509,043 | ........... 494,249 504,796 0 [ i 4,247 0 4,247 0 509,043 0 0 0 8,509 | 06/15/2024. [ 1..........ccee.
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31398G M4 8 |Federal Natl Mtg Assn REMIC Ser 2010-1 | .. | 06/01/2020. | Paydown 177,133 177133 | .. 177,133 177,133 0 0 0 0 0 177,133 0 0 0 3,625 | 02/25/2040. | 1.
31398G R4 3 |Federal Natl Mtg Assn REMIC Ser 2010-1 | .. | 06/01/2020. | Paydown 359,734 359,734 361,982 360,247 0 (513) 0 (513) 0 359,734 0 0 (N I 7,366 | 02/25/2040. | 1.
Federal Home Ln Mtg Corp REMIC Ser
31398) U5 0 |357 .. | 06/01/2020. | Paydown 227,697 227,697 217,308 224772 0 0 2,926 0 227,697 0 0 09/15/2024. | 1.....covcvvrve.
31398M GG 5 |Federal Natl Mtg Assn REMIC Ser 2010-1 | .. | 06/01/2020. | Paydown 306,406 306,406 | ........... 320,195 313,335 0 0 (6,929) 0 306,406 0 0 03/25/2040. | 1.....cooveervees
313988 MR 1 |Federal Natl Mtg Assn REMIC Ser 2010-13| .. | 06/25/2020. | Paydown, 0 0 224913 204,690 0 0 (204,690) 0 0 0 0 12/25/2040. | 1.
31402C PL 0 |Federal Natl Mtg Assn 725027 5.000% 1. | .. | 06/01/2020. | Paydown 95,305 95,305 98,141 97,531 0 0 (2,226) 0 95,305 0 0 11/01/2033. | 1.
3140HT Z8 5 |Fannie mae BL2566 3.770% 05/01/49...... .. | 06/01/2020. | Paydown 44,387 44,387 44415 44,413 0 0 (26) 0 44,387 0 0 05/01/2049. | 1
3140HU AE 6 |Fannie Mae BL2704 4.300% 06/01/49...... .. | 06/01/2020. | Paydown 10,442 10,442 10,710 10,706 0 0 (263) 0 10,442 0 0 06/01/2049. | 1.
3140HW B8 4 |Fannie mae BL4562 2.930% 10/01/49..... . | 06/01/2020. | Paydown 14,217 14,217 14,582 14,580 0 0 (363) 0 14,217 0 0 10/01/2049. | 1.
31412P YR 6 |Federal Natl Mtg Assn 931420 4.000% 0. | .. | 06/01/2020. | Paydown 318,543 318,543 326,108 325,008 0 0 (6,555) 0 318,543 0 0 06/01/2039. | 1
31416H 4X 0 |Fannie Mae AA0837 4.500% 01/01/39..... |.. | 06/01/2020. | Paydown 58,364 58,364 57,808 57,897 0 0 468 0 58,364 0 0 01/01/2039. | 1.
31416M 3A 0 |Fannie Mae AA4392 4.000% 04/01/39..... | .. | 06/01/2020. | Paydown 202,525 202,525 204,676 204,348 0 0 (1,823) 0 202,525 0 0 04/01/2039. | 1.
31416W 7D 8 |Fannie Mae AB1791 3.500% 11/01/40..... | .. | 06/01/2020. | Paydown 441,083 441,083 | ........... 438,189 438,419 0 0 2,664 0 441,083 0 0 11/01/2040. | 1
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40..... .. | 06/01/2020. | Paydown 95,774 95,774 97,181 97,001 0 ) 0 (1,227) 0 95,774 0 0 05/01/2040. | 1.
31417A UM 2 |Fannie Mae AB3867 3.500% 11/01/41..... .. | 06/01/2020. | Paydown 782,308 782,308 811,400 809,018 (U ) 0 [ e (26,710) 0 782,308 0 0 11/01/2041. | 1.
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41..... .. | 06/01/2020. | Paydown 2,776,926 2,776,926 2,846,566 2,838,837 (VR 61,911) | .. .0 ..(61,911) 0 2,776,926 0 0 11/01/2041. | 1.
31417C UY 9 |Fannie Mae AB5998 3.500% 08/01/42..... .. | 06/01/2020. | Paydown 1,343,614 1,343,614 11,405,966 1,401,128 ..(57,515) | .. .0 57,515)] ... 0 ..1,343,614 0 0 08/01/2042. | 1.
31417D  ZZ 9 |Fannie Mae AB7059 2.500% 11/01/42..... | .. | 06/01/2020. | Paydown ....765,332 ...765332 | ..........783,987 781,447 (V1N (16,115) | .. .0 ...(16,115) 0 765,332 0 0 11/01/2042. | 1.
31417E WF 4 |Fannie Mae AB7845 3.000% 02/01/43..... | .. | 06/01/2020. [ PAYdOWN.........cccovvvvveeimmmmrvcceiisnnnnnns [ o | o 419,163 | .......... 419,163 | .......... 408,436 409,294 0 9,869 0 9,869 0 419,163 0 0 02/01/2043. [ 1.
31417E  ZA 2 |Fannie Mae AB7936 3.000% 02/01/43..... | .. | 06/01/2020. | Paydown 215,060 215,060 209,515 209,852 0 5,208 0 5,208 0 215,060 0 0 02/01/2043. | 1.
31417K  LX 3 |Fannie Mae AC1241 5.000% 07/01/39..... | .. | 06/01/2020. | Paydown 15,852 15,852 16,189 16,159 0 (307) 0 (307) 0 15,852 0 0 07/01/2039. | 1.
31418A DB 1 |Fannie Mae MA0997 3.000% 02/01/42.... |.. | 06/01/2020. | Paydown, ....620,187 ....620,187 ...619,412 619,368 0 819 0 819 0 620,187 0 0 8,010 | 02/01/2042. | 1.
31418A N6 1 |Federal Natl Mtg Assn MA1312 2.500% 1| .. | 06/01/2020. | Paydown 11,151,903 11,151,903 1,164,142 | ... 1,162,773 | i (V] IR (10,870) | .oovvvvvereeee 0 [ e (10,870) 0 1,151,903 0 (O RN | I 13,019 | 12/01/2042. | 1.
31419C 2B 8 |Fannie Mae AE2569 3.500% 09/01/40.... | .. | 06/01/2020. | Paydown 355,184 355,184 336,564 337,692 0 [ 17492 | oo (U I 17,492 0 355,184 0 0 5,022 | 09/01/2040. | 1
31419C 3V 3 |Fannie Mae AE2611 3.500% 09/01/40..... | .. | 06/01/2020. | Paydown 502,858 502,858 | .......... 469,544 472,264 0 30,594 (U R 30,594 0 502,858 0 (U OO | I IO 7,855 | 09/01/2040. | 1.
31419C BX 0 |Fannie Mae AE1853 4.000% 08/01/40..... | .. | 06/01/2020. | Paydown 212,436 212,436 209,183 209,423 0 3,013 0 3,013 0 212,436 0 0 0 3,524 | 08/01/2040. | 1.
31419C 74 8 |Fannie Mae AE2562 4.000% 09/01/40..... .. | 06/01/2020. | Paydown 203,237 203,237 200,125 200,280 0 2,957 0 2,957 0 203,237 0 0 0 3,694 | 09/01/2040. | 1
31419D LQ 2 |Fannie Mae AE3034 3.500% 09/01/40...... .. | 06/01/2020. | Paydown 5,578 5,578 5,258 5,330 0 248 0 248 0 5,578 0 0 81 | 09/01/2040. | 1.
31419E  XR 5 |Fannie Mae AE4287 3.500% 09/01/40..... | .. | 06/01/2020. | Paydown 312,066 312,066 301,875 302,921 0 9,145 0 9,145 0 312,066 0 0 (U I 4,644 | 09/01/2040. | 1.
31419G  YQ 1 |Fannie Mae AE6118 3.500% 10/01/40..... | .. | 06/01/2020. | Paydown 362,323 362,323 367,644 366,981 (10 I (4,659) 0 (4,659) 0 362,323 0 0 0 5,544 | 10/01/2040. |1
31419K  KE 4 |Fannie Mae AE8392 3.500% 11/01/40..... | .. | 06/01/2020. | Paydown, .1,101,189 .1,101,189 11,095,491 | .......cc... 1,095,750 0 5,439 0 5,439 0 1,101,189 0 0 (U 16,577 | 11/01/2040. | 1.
31419L  XJ 7 |Fannie Mae AE9680 4.000% 12/01/40..... | .. | 06/01/2020. | Paydown ...179,202 ...179,202 . AT4,497 175,061 (V[ IO 4,141 0 4,141 0 179,202 0 0 0 2,896 | 12/01/2040. (1.
35563C AJ 7 |Freddie Mac Military Housing SERIES 2015 .. | 06/25/2020. | Paydown 15,171 15,171 16,583 17,314 0 (2,143) 0 (2,143) 0 15,171 0 0 341 | 10/25/2052. | 1......ccvvveeene.
35563C AJ 7 |Freddie Mac Military Housing SERIES 2015 .. | 04/01/2020. | Paydown 0 0 0 371 0 (371) 0 (371) 0 0 0 0 15 | 10/25/2052. | 1IF..............
MUNICIPAL ELEC AUTH GA 6.637%
626207 YF 5 |04/01/57 .. | 04/01/2020. [ Call  100.0000.........ccccrmmrreemriiens | corvrseriirsnniesineniinns | ceveereens 175,000 | ........... 175,000 211,044 210,225 0 (75) 0 (75) 0 210,150 0| . (35,150) | .........(35,150) | ......... 5,807 | 04/01/2057.
911760 TN 6 |US Dept Veterans Affairs REMIC Ser 200.] .. | 06/01/2020. | Paydown 0 0 40,859 31,739 0 [ (31,739) | o (U (31,739 0 0 0 0 2,956 | 05/15/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.. 62,080,451 62,080,451 | ...... 62,168,013 62,458,970 0. (VAL X-T4 )] — (O (278,671) 0 62,180,295 0. (99,844) ..1,012,851 XXX

Bonds - Industrial and Mi
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00111@ AA 2 |AES HawaiiInc 6.870% 06/30/22 .. | 06/30/2020. | Redemption ~ 100.0000...........ccouws | voveerrverrerierenriinne ....105,000 ....105,000 ....105,000 105,000 0 0 0 0 0 105,000 0 0 0 3,607 | 06/30/2022.
00130H BT 1 |AES Corporation 4.875% 05/15/23............ | .. | 06/11/2020.|Call ~ 100.8125. 4,333,929 4,299,000 4234515 | ............ 4,268,775 0 3,694 0 3,694 (VIR I 4,272,469 0 26,531 26,531 | ..... 154,854 | 05/15/2023.
00255U AA 3 |Apollo Aviation Securitizatio SERIES 202... | .. | 05/15/2020. | Paydown 8,805 8,805 8,804 0 0 0 0 0 0 8,805 0 0 0 53 | 01/16/2040.
009098 A* 5 |AMAZON CARGO CTL 4.494% 11/10/39. | .. | 06/10/2020. | Redemption  100.0000. 39,314 39,314 39,314 39,314 0 0 0 0 0 39,314 0 0 0 - 11/10/2039.
01185* AA 3 |ALASKAVENTURES 4.670% 06/30/33.... | .. | 06/30/2020. | Redemption ~ 100.0000..........cccccee | corrverrrmmeerenriesenins | coveriienns 114,667 |........... 114,667 | ........... 114,667 114,667 0 0 0 0 0 114,667 0 0 0 2,677 | 06/30/2033.
ALBERTO-CULVER COMPANY  5.150%
013078 AA 8 |06/01/20 oo | 06/01/2020. | MALUFY........oovoooooecrrvceesserriiiiienns | o | ceeeeees 2,000,000 | ........ 2,000,000 |........ 1,999,180 | ..ccooeeees 1,999,959 0 41 0 41 0 2,000,000 0 0 0| e 51,500 | 06/01/2020. | 1FE............
022098 BD 4 |Altria Group Inc 4.800% 02/14/29.............. oo | 06/16/2020. | ATHENE...........cormmrviremsriseniiieseiins | covrnsesisesssssenssisns | cvvens 1,157,981 | ....... 1,000,000 | ........ 1,152,130 0 0 (771) 0 (771) 0 [ 1,151,359 | oo (U 6,622 | ...cco 6,622 | ... 16,267 | 02/14/2029. | 2FE............
AMERN AIRLINE 16-2 APTT 3.650%
023764 AA 1 |12/15/ .. | 06/15/2020. | Redemption  100.0000...........ccooes | corrvvveeermermrerieorirans | cereeeeeens 112,500 | .......... 112,500 | .......... 112,500 112,500 0 0 0 0 0 112,500 0 0 0 2,053 | 06/15/2028.
023771 S2 5 | American Airlines Inc 3.250% 04/15/30..... | .. | 04/15/2020. | Redemption  100.0000 230,227 230,227 224,591 225,020 0 207 0 207 0 225,227 0| e 4,999 | ..o 4,999 | ... 3,741 | 10/15/2028.
02379*  AA 7 | American Airline 3.530% 06/15/26 . | 06/15/2020. | Redemption  100.0000. 37,500 37,500 37,500 37,500 0 0 0 0 0 37,500 0 0 0 662 | 06/15/2026.
AMERICAN HOME MORTGAGE INVESTM
02660T EQ 2 |SERIES20 .. | 06/01/2020. | Paydown 230,503 230,503 224,561 225,437 0 5,066 0 5,066 0 230,503 0 0 0 2,934 | 09/25/2045.
037389 AW 3 |AonCorp 5.000% 09/30/20...........covvvveereee .1 06/30/2020. | Call  101.1199.....cvvvveerrerereernns | coerereessssneeeseessnnes | ceeeeees 1,011,199 | ....... 1,000,000 | ........ 1,040,360 | ...ccccceee 1,003,679 0 (2,435) 0 (2,435) (U 1,001,244 | oo (U IO (1,244) | ......cc.n. (1,244) | ...... 48,699 | 09/30/2020.
038222 AF 2 |Applied Materials Inc 4.300% 06/15/21..... .| 06/15/2020. | Call  103.7848..........ooommmrerrreierans | corervviiirinenresniisinnns | ceeees 13,492,022 | ...... 13,000,000 | ...... 13,061,220 | .......... 13,010,567 | ..ovvvvviernnaee 0 [ (3,229) 0 (3,229) (I I 13,007,338 | ..coovcrrrenenn 0 [ e (7,338) | coovvveenne (7,338) | .....771,522 | 06/15/2021.
Center Operating Company AKA Dallas
04004# AA 2 |Aren . | 06/30/2020. | Redemption ~ 100.0000. 37,371 37,371 37,371 37,371 0 0 0 0 0 37,371 0 0 (U I 1,579 | 09/30/2023. | 2FE............
ARMY HAWAII FAMILY HSG  5.524%
04248N  AA 1 |06/15/50 .. | 06/15/2020. | Redemption  100.0000. 86,649 86,649 | ........... 103,824 102,561 0 (271) 0 (271) 0 102,289 0. (15,640) | ......... (15,640) | ........ 2,393 | 06/15/2050. | 1FE............
042735 BA 7 |Arow Electronics Inc 6.000% 04/01/20..... | .. | 04/01/2020. | Maturity 8,000,000 8,000,000 | ........ 8,130,000 8,004,253 0 [ (4,253) 0 (4,253) 0 8,000,000 0 0 0. 240,000 | 04/01/2020. | 2FE............
ATLANTIC MARINE CORP COM  6.158%
048677 AG 3 |12/01/ .| 06/01/2020. | Redemption  100.0000. 31,246 31,246 38,651 38,132 0 (93) 0 (93) 0 38,039 (U I (6,793) | ...ccccenn. (6,793) | e 962 | 12/01/2051. | 1FE...........
AVERY DENNISON CORP  5.375%
053611 AF 6 |04/15/20 o | 04/15/2020. | MALUTIY.......cvvvvvereereveeerserenreeirnes | cevevesessssneesesessnnnns | cereeees 2,000,000 |......... 2,000,000 |........ 1,998,620 | ...ccccooeee 1,999,950 0 50 0 50 0 2,000,000 0 0 0 [ 53,750 | 04/15/2020. | 2FE............
BP HOUSTON HQ 2017 CTL Pass
05590# AA 9 | Through Trus . | 06/15/2020. | Redemption  100.0000. 88,802 88,802 88,802 88,802 0 0 0 0 0 88,802 0 11/15/2032. | 1.
BANK OF NEW YORK MELLON 0.598%
06405L AB 7 |06/04/2 .. | 06/04/2020. | Call  100.0000............cemrrverrrernas | crvrmrrerreseierensiins | cvves 1,000,000 | ........ 1,000,000 | ........ 1,000,000 |.....c.cc.e. 1,000,000 0 0 0 0 (I - 1,000,000 0 06/04/2021.
07123% AA 1 |BATON ROUGE 4.320% 11/15/37............ .. | 06/15/2020. | Redemption  100.0000. 19,765 19,765 19,765 19,765 0 0 0 0 0 19,765 0 11/15/2037.
097023 CA 1 |Boeing Co 3.450% 11/01/28........cc.cconmuenrs oo | 06/16/2020. | ATHENE..........ovveeernrrnrveeisnneneeeenns | creeeseesssnnneeseessnnes | seeeeees 2,477,258 | ........ 2,500,000 | ........ 2,438,525 2,444,603 0 2,444 0 2,444 0 2,447,048 0 11/01/2028.
097023 CV 5 |Boeing Co 5.705% 05/01/40.. coee |+ | 05/01/2020. | Bank Of AMEMICA. ......vvveerrmaerrrveerras | rvnerreneesnseessninens | e 4,257,948 | ........ 4,250,000 | ........ 4,250,000 0 0 0 0 0 ([N O 4,250,000 | ..coorrin 0 05/01/2040.
097023 CY 9 |Boeing Co 5.150% 05/01/30.. wooe | - | 05/01/2020. | Various, 8,517,009 8,500,000 8,500,000 0 0 0 0 0 0 8,500,000 0 05/01/2030.
10240* 7 | Bowie Acquisitions LLC  3.920% 09/30/38. | .. | 06/30/2020. | Redemption ~ 100.0000.............cccc. | covverrrmereeermmrmmerieons | covverenens 150,322 | .......... 150,322 | .......... 150,322 150,322 0 0 0 0 0 150,322 0 09/30/2038.
BRITISH AIR 18-1 AAPTT 3.800%
110427 1 103/20/3 . | 06/20/2020. | Redemption  100.0000. 54,967 54,967 54,472 54,522 0 24 0 24 0 54,547 (U R 420 | oo 420 | ........ 1,044 | 09/20/2031. | 1FE...........
BRITISH AIR 19-1 AAPTT 3.300%
11043X  AA 1 [12/15/3 . | 06/15/2020. | Redemption  100.0000. 4,883 4,883 4,972 4,971 0 (3) 0 (3) 0 4,968 0 (85) (85) 81 | 12/15/2032. | 1FE............
BROADCOM CRP / CAYMN FI 3.875%
11134L  AH 2 |01/15/ .. | 05/05/2020. | Various 5,812,067 |........ 5,700,000 | ........ 5,675,019 5,681,401 0 808 0 808 0 5,682,209 0. 129,858 | ........ 129,858 | ..... 179,154 | 01/15/2027.| 2FE............
124857 AM 5 |CBS CORP 3.700% 08/15/24.................... .. | 05/12/2020. | Credit SUISSE.......v..evereereereereeeeseees | eeveeseeersseseerseeereens | cereenes 7,243,950 | ........ 7,000,000 6,983,200 6,991,442 0 628 0 628 0 6,992,070 0. 251,880 | ........ 251,880 | ..... 193,531 | 08/15/2024. | 2FE............
1248EP AY 9 |CCO Holdings LLC 5.250% 09/30/22........ .. | 04/03/2020. | Call  100.8750.......ccooceerermrreierrns | correvreeiseneeeeiiiisens | ceeeeees 7,061,250 | ........ 7,000,000 6,931,820 6,977,950 (U 1,909 0 1,909 0 6,979,859 0 . 20,141 | .......... 20,141 | ... 248,063 | 09/30/2022. | 3FE............
125050 AA 1 |CBL & ASSOCIATES LP 5.250% 12/01/23] .. | 06/18/2020. | Credit SUISSE............oerrreveeerserrrrreens [ coveviseereeriiiinnnnenns | ceveennanas 441,000 | ........ 1,260,000 | ........ 1,264,190 | ............ 1,261,862 0 (215) 0 (215) (N I 1,261,647 | .....cccceoo.ee. 0 | ...(820,647)] ....... (820,647) | .oovvvreneac 0 | 12/01/2023. | 5FE............
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12505 AB 9 |CBL & ASSOCIATES LP 4.600% 10/15/24| .. | 06/17/2020. | Imperial Capital LLC..........cccoovveriens | corrverrmervermensiisnnins | coveviienns 175,000 | ........... 500,000 | .......... 499,875 499,936 0 6 0 6 0 499,942 0 [..(324,942) | ....... (324,942) | ....... 11,500 | 10/15/2024. | 5FE............
Capital Automotive Reit SERIES 20201A
12510H AC 4 |CL .| 06/15/2020. | Paydown 52,577 52,577 52,540 0 0 49 0 49 0 52,577 0 0 0 615 | 02/15/2050. | 1FE............
CFCRE COMMERCIAL MORTGAGE
12527E  AD 0 | TRUS SERIES 20 . | 06/01/2020. | Paydown 55,530 55,530 56,363 56,262 0 (732) 0 (732) 0 55,530 0 0 0 1,149 | 04/15/2044.
CREDIT SUISSE MORTGAGE TRUST
12647G BF 4 |SERIES 2013 .. | 06/01/2020. | Paydown 467,398 0 (181) 0 (181) 0 467,218 0 0 0 ...6,451 | 07/25/2043.
12649R BF 8 |Credit Suisse Mortgage Trust Series 2015.. | .. | 06/01/2020. | Paydown 481,032 (0] (6,359) 0 (6,359) 0 474,674 0 0 0 ...7,004 | 02/25/2045.
Costco Bayonne CTL 2019-16  3.330%
12718@ AA 4 |03/3 . | 06/15/2020. | Redemption  100.0000 12,272 12,272 12,272 12,272 0 0 0 0 0 12,272 0 0 0 [ v 182 | 03/31/2044. | 1...ccvvvvvnne.
Costco Bayonne CTL 2019-16  3.330%
12718@ AA 4 |03/3 . | 04/15/2020. | Redemption  100.0000. 6,111 6,111 6,111 6,111 0 0 0 0 0 6,111 0 0 0 65 | 03/31/2044. [ 1Z...............
CAMP PENDELTON/QUANTICO 6.165%
134011 AL 9 [10/01/5 .. | 04/01/2020. | Call  100.0000.........ccccormmrrrererrnnns | crvmeevenssmnereseessenes | seeeeeeenes 120,000 | ........... 120,000 | ........... 147,546 146,302 0 (94) 0 (94) 0 146,207 0 (26,207) (26,207) ........ 3,699 | 10/01/2050.
14149Y AT 5 |Cardinal Health Inc 4.625% 12/15/20........ .. 1 06/22/2020. | Call  102.0160.......ccooocmerrrrrvicrrns | corveeviserssrenesieiinens | ceeees 10,936,115 | ...... 10,720,000 | ...... 10,637,574 | .......... 10,710,283 | .coovvvvviirnnnee (U I 4,757 0 4,757 (N I 10,715,040 | ............... 0| o 4,960 ...4,960 | ... 473,656 | 12/15/2020.
CITIGROUP MTG LOAN TRUST INC
17315C AM 9 |REMIC 2009- .. | 06/01/2020. | PAYAOWN........oourvvuriererrirerisesisnens | ceverneesesesesssssninnns | cosverienes 195,065 | ........... 195,065 | ........... 191,042 192,694 0 2,371 0 2,371 0 195,065 0 0 (U I 3,164 | 02/10/2051.| 1FM...
22160@ AA 6 [COSTCO 3.910% 06/20/43....................... . | 06/20/2020. | Redemption  100.0000. 39,650 39,650 39,650 39,650 0 0 0 0 0 39,650 0 0 0 646 | 06/20/2043. | 1FE....
CSFB 2004-AR7 4A1 2004-AR7 3.480%
225418 RR 1 |1112 .| 06/01/2020. | Paydown 36,122 36,122 36,234 36,218 0 (96) 0 (96) 0 36,122 0 0 0 591 | 11/25/2034. | 1FM............
DELAWARE NORTH COMPANIES INC
24617# AA 9 |BOSTON No. o | 05/14/2020. | VAIOUS.......ocrvveeerrnarereenssanereeeessnns | sreeeseessssneneseessnnnes | seeeeeenens 190,053 | ....coccees 190,053 | ....coccces 190,053 190,053 0 0 0 0 0 190,053 0 0 0 3,630 | 11/14/2034.| 2PL.............
DEUTSCHE MORTGAGE SEC INC 2004-
251563 FB 3 |4-5AR1 .. | 06/01/2020. | Paydown 90,784 90,784 85,394 86,686 0 0 4,098 0 90,784 0 0 [V I 1,732 | 06/25/2034.
25466A AB 7 [DISCOVER BANK 7.000% 04/15/20......... oo | 04/15/2020. | VAIOUS......vorrvrnrererienrississsiresises | covesseessssssssisssisns | coever 10,000,000 | ...... 10,000,000 | ...... 10,753,480 | .......... 10,029,755 | ...cvvvvrrnncn 0 [eeeen(29,755) | oo (V1 IO (VASEE) | {0 O 10,000,000 0 0 0. 350,000 | 04/15/2020.
Dominos Pizza Master Issuer L SERIES
25755T AH 3 |201 . | 04/25/2020. | Paydown 18,750 18,750 18,750 18,750 0 0 0 0 0 18,750 0 0 0 386 | 07/25/2047. | 2FE............
Dominos Pizza Master Issuer L SERIES
25755T AK 6 |201 . | 04/25/2020. | Paydown 17,500 17,500 17,500 17,500 0 0 0 0 0 17,500 0 0 0 379 | 07/25/2048. | 2FE............
Dominos Pizza Master Issuer L SERIES
25755T AL 4 |201 . | 04/25/2020. | Paydown 2,500 2,500 2,500 2,500 0 0 0 0 0 2,500 0 0 0 40 | 10/25/2049. | 2FE............
DUKE ENERGY CAROLINAS 4.300%
26442C AJ 3 |06/15/20 oo | 06/15/2020. | MAIUTIY........ocvveemvrerrriereniiiieniiinns [ cevsreeisnessiieesiiins | o 1,000,000 | ........ 1,000,000 997,650 999,871 0 129 0 129 (V1N [P 1,000,000 0 0 0| e 21,500 | 06/15/2020.
32051D 3J 9 |First Horizon Asset Sec Inc SERIES 2004-. | .. | 06/01/2020. | Paydown ....194,808 ....194,808 ....187,868 188,681 0 6,127 0 6,127 0 194,808 0 0 (I I 2,724 | 06/25/2034.
364760 AK 4 |GaplInc 5.950% 04/12/21.........cccooouvvvvnneens .. | 06/06/2020. | Call ~ 104.5352 6,036,910 5,775,000 5,754,788 5,771,708 0 [ s 1,078 0 1,078 0 5,772,786 0 2,215 2,215 | ... 485,258 | 04/12/2021.
372917 AS 3 | Genzyme Corp-General Division 5.000% 0| .. | 06/15/2020. | MALUFY...............corrvvveeermerrmereieiinns | correerieorseneeesiaiinnns | ceeeeens 4,000,000 | ........ 4,000,000 | ........ 4,010,600 14,000,601 0 (601) 0 (601) 0 ...4,000,000 0 0 0. 100,000 | 06/15/2020. | 1FE...
Goodgreen Trust SERIES 20171A CLASS
38217V AA 8 |A .| 06/15/2020. [ PAYAOWN..........ooouriveriiiriiiecriiins | coviieniiisnieissesiinns | ceveereens 170,312 | oo 170,312 | oo 170,232 170,234 0 78 0 78 0 170,312 0 0 0 2,504 | 10/15/2052. | 1FE............
Goodgreen Trust SERIES 20192A CLASS
38218E AB 3 |B . | 06/16/2020. | Paydown 46,142 46,142 46,134 46,134 0 7 0 7 0 46,142 0 0 0 815 | 04/15/2055. | 1FE............
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38238Q AL 0 [Goodrich Corp 7.100% 11/15/27............... . | 06/10/2020. | Tax Free Exchange 4,622,059 | ........ 4,425,000 4,808,559 | ........... 4,631,129 | oo (N I (9,070) 0 (9,070) (U IO 4,622,059 0 0 0. 161,513 | 11/15/2027. [ 1FE............
HYATT HOUSE Ground Lease Trust A-
39949  AA 0 |2017B .. | 06/15/2020. | Redemption  100.0000. 3,128 3,128 3,128 3,128 0 0 0 0 0 3,128 0 0 59 | 10/15/2047.
39950# AA 2 |MARRIOTT GROUND 4.480% 11/15/39... | .. | 06/15/2020. | Redemption  100.0000. 43,132 43,132 43,132 43,132 0 0 0 0 0 43,132 0 0 886 | 11/15/2039.
39950# AA 2 |MARRIOTT GROUND 4.480% 11/15/39... | .. | 04/15/2020. | Redemption  100.0000. 21,446 21,446 21,446 21,446 0 0 0 0 0 21,446 0 0 320 | 11/15/2039.
HERO Funding Trust SERIES 20164A
40417Q  AA 3 |CLASSA . | 06/20/2020. | Paydown 106,076 | ........... 106,076 105,926 105,928 0 147 0 147 0 106,076 0 0 (U I 1,594 | 09/20/2047. | 1FE............
HERO Funding Trust SERIES 20164A
40417Q AC 9 |CLASSA . | 06/20/2020. | Paydown 84,860 84,860 86,959 86,911 0 [ (2,050) 0 (2,050) 0 84,860 0 0 (VN I 1,532 | 09/20/2047. | 1FE...........
HATCHET RIDGE WIND Cert R-7 5.950%
41884# AA 9 |12/ .. | 06/14/2020. | Redemption  100.0000...........ccoovs | corrrvrreerrrmmrreerianns 366,613 0 0 0 0 0 366,613 0 0 12/14/2029.
42208@ AA 8 |Home Depot (HD Salem) Notes 2and 5 6. |.. | 06/30/2020. | Redemption  100.0000. 107,181 0 0 0 0 0 107,181 0 0 11/30/2030.
Hero Funding Trust SERIES 20151A
42770L  AA 1 |CLASSA . | 06/20/2020. | Paydown 247,191 247,191 247,079 247,085 0 107 0 107 0 247,191 0 0 0 3,959 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20152A
427700 AA 1 |CLASSA . [ 06/20/2020. | PAydOWN........oouvverrrererirnerissrinnirins | rverinerineniseisinsens | cnneries 160,937 | ........... 160,937 160,919 160,919 0 18 0 18 0 160,937 0 0 0 2,678 | 09/20/2040.| 1FE............
Hero Funding Trust SERIES 20161A
42770V AA 9 [CLASSA . | 06/20/2020. | Paydown 74,533 74,533 74,527 74,527 0 7 0 7 0 74,533 0 0 (I 1,263 | 09/20/2041. | 1FE............
HERO Funding Trust SERIES 20162A
42770W  AA 7 |CLASSA . | 06/20/2020. | Paydown 261,508 261,508 262,856 262,832 0 [ (1,324) 0 (1,324) 0 261,508 0 0 (U I 4,053 | 09/20/2041. | 1FE............
HERO Funding Trust SERIES 20163A
42770X AA 5 |CLASSA . | 06/20/2020. | Paydown 96,255 96,255 95,172 95,191 (U 1,064 0 1,064 0 96,255 0 0 [ I 1,238 | 09/20/2042. | 1FE...........
Hero Funding Trust SERIES 20163A
42770X AC 1 |CLASSA . | 06/22/2020. | Paydown 78,576 78,576 80,539 80,471 0 [ (1,896) 0 (1,896) 0 78,576 0 0 0| e 1,283 | 09/20/2042. | 1FE............
HERO Funding Trust SERIES 20173A
42771A  AB 2 [CLASSA . [ 06/20/2020. | PAydOWN........oouvverrrrrerinerisniinnirns | rverineriinsninsssnsenn | coverin 421,699 | .......... 421,699 432,159 431,979 0 [ (10,280) | cvoovrvvnnens (V1 IO (10,280) 0 421,699 0 0 6,948 | 09/20/2048.| 1FE............
HERO Funding Trust SERIES 20172A
42771L AC 6 |CLASSA .| 06/20/2020. | PaYAOWN...........cosirrrvveerisrrrviieiinens | coveevviieisssessiiiiinns | cerveseeens 166,458 | ........... 166,458 170,599 170,520 (V10 I (4,062) 0 (4,062) 0 166,458 0 0 2,844 | 09/20/2048. | 1FE............
Hero Funding Trust SERIES 20153A
42771T  AA 3 |CLASSA . | 06/20/2020. | Paydown 320,776 320,776 320,800 320,798 0 (22) 0 (22) 0 320,776 0 (00 [SOORRORRROON | B IO 5,776 | 09/20/2041. | 1FE............
HOMEBANC MORTGAGE TRUST SERIES
43739E  AJ 6 |20042 CLA .. | 06/25/2020. | PAYAOWN.........ccorrrrvvierreneevieiinens | coveeeveeissseessiseinnns | ceeeeveeens 155,732 | ........... 155,732 139,964 141,215 (U I 14517 | oo (U I 14,517 0 155,732 0 0 [ e | s 1,393 | 12/25/2034. | 1FM............
44416* AB 2 [HUDSON TRANS LLC 4.420% 05/31/33.. |.. | 05/31/2020. | Redemption  100.0000. 35,000 35,000 22,750 22,750 0 0 0 0 0 22,750 0 12,250 |.........12,250 | .ooveeeee. 774 | 05/31/2033. | 2PL.............
JP Morgan Chase Comm Mtg Sec REMIC
46627Q BC 1 |Ser .| 06/01/2020. | PaYAOWN..........ccorrrrveeeisnrrviieiinens | corevvveeisssesssieiisnes | cenveveeens 185,722 | .......... 185,722 168,020 185,722 0 0 0 0 0 185,722 0 0 3,868 | 06/12/2043.| 1FM............
Jack in the Box Funding LLC SERIES
466365 AC 7 |20191 . | 05/25/2020. | Paydown 33,750 33,750 33,750 33,750 0 0 0 0 0 33,750 0 0 839 | 08/25/2049. | 2FE............
JP MORGAN MORTGAGE TRUST
46640M AA 8 |SERIES 20133 CL .. | 06/01/2020. | Paydown 573,408 573,408 572,064 572,097 (V[ I 1,311 0 1,311 0 573,408 0 0 [ e | s 7,595 | 07/25/2043. | 1FM............
46667# AA 1 | StChristophers 3.980% 11/15/49.............. .. | 06/15/2020. | Redemption ~ 100.0000. 13,163 13,163 13,558 0 0 2) 0 2) 0 13,556 (U [ (393) | cevvveeerre(393) | s 135 | 11/15/2049. | 1FE............
Lehman UBS Comm Mtg Trust REMIC Ser
50180L AD 2 |20 .. | 06/11/2020. | PaYdOWN.........ocoorrrrevieissrrriiieiinnns | covevvvieiisssesssiiiisnns | seneeviiens 180,129 | .......... 180,129 120,577 132,779 0 [ 47,349 | v, (U I 47,349 0 180,129 0 04/15/2041.
52467@ AJ 4 |Stop & Shop 7.539% 11/15/26... . | 06/15/2020. | Redemption  100.0000. 61,793 61,793 62,432 62,043 0 (13) 0 (13) 0 62,030 0 11/15/2026.
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539830 BK 4 |Lockheed Martin 4.500% 05/15/36............ .. [ 06/16/2020. | ATHENE...........covvimmerrerimeiissniiinnins | coverseeriesesessssenines | sovvenne 1,293,866 | ........ 1,000,000 | ........ 1,286,980 0 0 (759) 0 (759) (U I 1,286,221 | ..covevnnnn (VN I 7,645 | ... 7,645 | ... 3,875 | 05/15/2036. | 1FE............
MASTR ALTERNATIVE LOANS TRUST
576434 CU 6 |SERIES 200 .. | 06/01/2020. | Paydown 63,551 63,551 66,570 66,144 0 (2,593) 0 (2,593) 0 63,551 0 0 (VN I 1,591 | 03/25/2033.
58517# AA 8 |Meqgitt Holdings (USA) Inc Series B Note.. | .. | 06/15/2020. | MALUFILY...............ccorrrvveeermerrmeeieeiinns | cormevvieoiesseeeseeinnns | ceveeees 7,000,000 | ........ 7,000,000 |........ 7,000,000 | ........... 7,000,000 0 0 0 0 (N 7,000,000 0 0 0. 175,700 | 06/15/2020.
MELTEL LAND FUNDING LLC 3.768%
58571L AA 8 |04/15/4 . | 06/15/2020. | Paydown 26,925 26,925 26,925 26,925 0 0 0 0 0 26,925 0 0 0 | oo 465 | 04/15/2049. | 1FE............
MILLENNIUM PIPELINES Series A Note A-
60040# AA 0 |31 . | 06/30/2020. | Redemption ~ 100.0000. 95,254 95,254 95,254 95,254 0 0 0 0 0 95,254 0 0 0 2,539 | 06/30/2027.| 1PL.............
MILLENNIUM PIPELINES Series B Note B-
60040# AB 8 |25 . | 06/30/2020. | Redemption  100.0000. 54,954 54,954 54,954 54,954 0 0 0 0 0 54,954 0 0 (U I 1,649 | 06/30/2032. | 1PL.............
MOLSON COORS BREWING CO 5.000%
60871R  AD 2 |05/01/4 .| 05/14/2020. | Barclays Capital..............cccoouurruvees | cormvvveeeimnieneriiiianns | cereeees 3,023,880 3,000,000 2,979,540 2,980,052 0 185 0 185 0 2,980,238 0| ... 43,642 | .......... 43,642 | ....... 82,083 | 05/01/2042. | 2FE............
MOLSON COORS BREWING CO  4.200%
60871R  AH 3 |07/15/4 .| 05/14/2020. | Barclays Capital.................ccoueeerevvee | cormreveeormmeremerieiienns | cereeees 1,642,464 | ... 1,800,000 | ........ 1,633,374 0 0 397 0 397 (U 1,633,771 0 8,693 8,693 25,830 | 07/15/2046. | 2FE............
MONTEFIORE MEDICAL CENT 2.895%
61237W AC 0 | 04/30/3 . | 04/20/2020. | Redemption ~ 100.0000..........ccoees | corvvrmrivemmmeerseniinns [ cevivrieens 105,000 |........... 105,000 |........... 105,000 105,000 0 0 0 0 0 105,000 0 0 [ I 1,520 | 04/20/2032. | 1.......cccooeuuee
MUSTANG HILLS LLC No. 11 5.150%
62819# AA 5 |11/30/ . | 05/31/2020. | Various. 241,850 241,850 241,850 241,850 0 0 0 0 0 241,850 0 0 0 6,228 | 11/30/2035.| 2PL.............
NFL VENTURES Ser 2015-A Tranche C
629274 AF 3 |No.RC- . | 04/15/2020. | Redemption  100.0000..........cccoees | corrrvveerrmmrmmrvieriiinns | cervevieens 144,821 | ... 144,821 | .......... 144,821 144,821 0 0 0 0 0 144,821 0 0 0 2,520 | 04/15/2031.| 1FE............
NFL VENTURES Ser 2015-A Tranche D No
62927# AG 1 |RD- .| 04/15/2020. | Redemption  100.0000...........cccows | corrvvveeermmrmmereeeriinns | cereereeens 11,394 | ... 11,394 | ... 111,394 111,394 0 0 0 0 0 111,394 0 0 [ 1,988 | 04/15/2032. | 1FE............
64079 AB 8 |Neptune Regional Transmission 6.210% 0 .. | 06/30/2020. | Redemption  100.0000. 64,428 64,428 64,428 64,428 0 0 0 0 0 64,428 0 0 0 06/30/2027.
64760@ AA 2 |NEW ORLEANS ENY 4.270% 08/15/32.... | .. | 06/15/2020. | Redemption ~ 100.0000...........cceees | covevurmrvvmmmmeernerienns | ceveernns 108,745 | ........... 108,745 | ........... 108,745 108,745 0 0 0 0 0 108,745 0 0 0 08/15/2032.
64761* AA 3 |NEW ORLEANS 4.467% 03/15/33............ .. | 06/15/2020. | Redemption ~ 100.0000, 61,078 61,078 61,078 61,078 0 0 0 0 0 61,078 0 0 0 03/15/2033.
NOVARTIS CAPITAL CORP  4.400%
66989H AD 0 |04/24/20 .. | 04/24/2020. | Maturity 2,000,000 | ......... 2,000,000 |........ 1,984,740 | ...ccccco.0. 1,999,427 0 573 0 573 0 2,000,000 0 0 (U 44,000 | 04/24/2020.
67389M AC 5 |Oaks 2015-1 Series 2015-1 3.500% 04/25 | .. | 06/01/2020. | Paydown 372,360 372,360 373,349 373,287 0 (927) 0 (927) 0 372,360 0 0 0 5,637 | 04/25/2046.
OHANA MILITARY COMM LLC 6.000%
677071 AU 6 [10/01/5 . | 04/01/2020. | Redemption ~ 100.0000. 37,363 37,363 45,187 44,611 0 (57) 0 (57) 0 44,554 (N (719 | o (7,191 | s 1,121 | 10/01/2051. | 1FE............
Pacefunding SERIES 20181A CLASS AA
69373V AA 3 |45 . | 06/20/2020. | Paydown 17,387 17,387 17,387 17,387 0 0 0 0 0 17,387 0 0 0 395 | 09/20/2049. | 1FE............
Pacefunding SERIES 20181A CLASS AB
69373V AB 1 |45 . | 06/20/2020. | Paydown 17,387 17,387 17,387 17,387 0 0 0 0 0 17,387 0 0 0 395 | 09/20/2049. | 1FE..........
Pacefunding SERIES 20181A CLASS BA
69373V AC 9 |6.1 . | 06/20/2020. | Paydown 834 834 834 834 0 0 0 0 0 834 0 0 0 26 | 09/20/2049. | 2FE............
Pacefunding SERIES 20181A CLASS BB
69373V AD 7 |6.1 . | 06/20/2020. | Paydown 572 572 572 572 0 0 0 0 0 572 0 0 0 18 | 09/20/2049. | 2FE............
Pacefunding SERIES 20191A CLASS AA
69375H AA 2 |44 . | 06/20/2020. [ PAYAOWN.........ooooviveriiirriiicniiins | coviiiesiiisnisssnesiinns | seveeieens 146,089 | ........... 146,089 | ........... 146,089 146,089 0 0 0 0 0 146,089 0 0 (VN I 2,428 | 09/20/2049.| 1FE............
Pacefunding SERIES 20191A CLASS AB
69375H AC 8 |44 . | 06/20/2020. | Paydown 205,262 205,262 205,262 205,262 0 0 0 0 0 205,262 0 0 0 o 3,411 | 09/20/2049. | 1PL.............
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Pacefunding SERIES 20182A CLASS AA
69375P AA 4 |48 . | 06/19/2020. | Paydown 85,212 85,212 85,212 85,212 0 0 0 0 0 85,212 0 0 (VN I 1,664 | 09/22/2053. | 1FE............
Pacefunding SERIES 20182A CLASS AB
69375P AB 2 |7.1 . | 06/19/2020. | Paydown 1,133 1,133 1,133 1,133 0 0 0 0 0 1,133 0 0 0 32 | 09/22/2053. | 2FE............
Pacefunding SERIES 20182A CLASS BA
69375P AC 0 |4.8 . | 06/19/2020. | Paydown 57,513 57,513 57,513 57,513 0 0 0 0 0 57,513 0 0 0 09/22/2053. | 1FE...
Pacefunding SERIES 20182A CLASS BB
69375P AD 8 |7.1 .. | 06/19/2020. | Paydown 1,592 1,592 1,592 1,592 0 0 0 0 0 1,592 0 0 0 45 | 09/22/2053.
72353P AB 2 |Pioneer Aircraft Finance Limi SERIES 201.. | .. | 04/15/2020. | Paydown 5,952 5,952 5,952 5,952 0 0 0 0 0 5,952 0 0 0 97 | 06/15/2044.
723787 AK 3 |Pioneer Natural Resources Comp 3.950% | .. | 05/27/2020.| Call ~ 104.5000 8,360,000 | ........ 8,000,000 | ........ 8,089,296 6,439,938 0 (2,114) 0 (2,114) (U IO 7,980,176 | ooovvererenees 0 19,824 | ... 19,824 | ... 602,267 | 07/15/2022.
72703P AB 9 |Planet Fitness Master Issuer SERIES 2018 | .. | 06/05/2020. | Paydown 42,500 42,500 42,500 42,500 0 0 0 0 0 42,500 0 0 0 992 | 09/05/2048.
74922T AA 4 |Residential Accredit Loans | SERIES 2007. | .. | 06/25/2020. | Paydown 43,237 43,237 40,859 40,888 0 2,348 0 2,348 0 43,237 0 0 0 263 | 05/25/2037.
REGIONS FINANCIAL CORP  2.750%
7591EP  AM 2 |08/14/22 .1 05/19/2020. | ATHENE........ccrvvveernrenreeciisnneneeennns | ereeeeeesssneeesessssnnes | seeeseeeend 679,470 | ........... 665,000 | .......... 672,820 671,830 0 [ (1,013) 0 (1,013) 0 670,816 0 8,654 8,654 | ... 14,071 | 08/14/2022. | 2FE............
Renew 2017-1 SERIES 20171A CLASS A
75973L AA 6 |36 .. | 06/20/2020. | Paydown 59,070 59,070 59,054 59,054 0 15 0 15 0 59,070 0 0 0 903 | 09/20/2052.
783764 AP 8 |RYLAND GROUP 6.625% 05/01/20.......... .. | 05/01/2020. | Maturity 2,000,000 | ......... 2,000,000 |........ 1,975,000 | ..ccoveeens 1,998,807 | ..occovvvrrnrnnnn 0 [ s 1,193 0 1,193 0 2,000,000 0 0 0 [ . 66,250 | 05/01/2020.
78412D AN 9 [Semco Energy Inc 5.150% 04/21/20......... . | 04/21/2020. | Maturity 3,000,000 | ......... 3,000,000 2,997,900 2,999,920 0 80 0 80 0 3,000,000 0 0 (U - 77,250 | 04/21/2020.
S&E REPLACEMENT POWER 4.120%
78512*  AA 5 |05/31/29 .| 06/30/2020. | Redemption  100.0000.......vvvvvevve [ worerrsrsssssssssssnnnnee | sosnnnnns 110,397 | .......... 110,397 | .......... 110,397 110,397 0 0 0 0 0 110,397 0 0 (U I 1,896 | 05/31/2029. [ 1PL.............
8172900 AB 9 [Sentry 7.058% 05/08/21........ccoouveererruur . | 03/31/2020. | Redemption ~ 100.0000. 7,003 7,003 6,863 6,951 0 35 0 35 0 6,986 0 17 17 286 | 05/08/2021. |4PL.............
SEQUOIA MORTGAGE TRUST SERIES
81744F HK 6 |20053 CLAS . | 06/20/2020. | Paydown 36,386 36,386 33,009 33,676 0 2,710 0 2,710 0 36,386 0 0 0 237 | 05/20/2035. | 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81744Y AB 2 |20134 CLAS . | 06/01/2020. | Paydown 291,291 291,291 261,260 266,248 0 25,044 (U R 25,044 0 291,291 0 0 0 3,099 | 04/25/2043. | 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81745A AB 3 |20135CLAS .| 06/01/2020. | Paydown 540,837 540,837 | .cooveeens 508,074 513,340 (I 27497 | oo (U R 27,497 0 540,837 0 0 (U 6,762 | 05/25/2043. | 1FM............
SEQUOIA MORTGAGE TRUST SERIES
81745F AB 2 |20123 CLAS .. | 06/01/2020. [ PAYAOWN..........oooviviriirriiiieeiiines | coviisesiiissnniesnesiinns | ceveeieens 189,983 | ........... 189,983 | ........... 180,128 181,980 0 8,003 0 8,003 0 189,983 0 0 (VN I 2,453 | 07/25/2042. | 1FM............
83421# AA 1 |SOLGENLLC 3.930% 09/30/36................ oo | 06/30/2020. | VAIIOUS.......oorvvveeermaarrereessmnrssnisssans | coveessesssssssssesssnes | seeveseeens 127,395 | ......... 127,395 | .o 127,395 127,395 0 0 0 0 0 127,395 0 0 0 2,503 | 09/30/2036.| 2PL.............
Sonic Capital LLC SERIES 20181A CLASS
83546D AF 5 |A2 . | 06/20/2020. | Paydown 33,750 33,750 33,887 33,880 0 (130) 0 (130) 0 33,750 0 0 0 566 | 02/20/2048. | 2FE............
Sonic Capital LLC SERIES 20201A CLASS
83546D AJ 7 |A2 .. | 06/20/2020. | Paydown 5,000 5,000 4,880 0 0 120 0 120 0 5,000 0 0 0 71 | 01/20/2050. | 2FE............
84858@ AA 3 [SPIRIT2015-1 4.930% 04/01/23............... .. | 04/01/2020. | Redemption ~ 100.0000. 297,778 297,778 297,778 297,778 0 0 0 0 0 297,778 0 0 (N I 7,340 | 04/01/2023.| 2PL.............
84860* AB 9 | Spirits of St. Louis BB Club No. R-22.......... . | 06/30/2020. | Redemption ~ 100.0000. 19,362 19,362 19,362 19,362 0 0 0 0 0 19,362 0 0 0 373 | 03/31/2033. | 2PL.............
SPIRITS NEWCO No. R-43  5.300%
848609 AA 1 |06/30/36 . | 06/30/2020. | Various 40,085 40,085 40,085 40,085 0 0 0 0 0 40,085 0 0 0| e 1,062 | 03/31/2033. | 2PL............
STADIUM FUNDING TRUST No. 57
85234# AB 1 |5.000% 04 . | 04/01/2020. | Redemption  100.0000. 238,175 238,175 238,175 238,175 0 0 0 0 0 238,175 0 0 0 5,954 | 04/01/2039.| 2PL.............
Helios Issuer LLC SERIES 2019AA CLASS
86745L AA 0 |A .| 06/20/2020. | PAYAOWN..........cooerrvveeocrrrreieaiienns | cereeeveeessreeesieoisens | ceeeeeeeens 406,490 | .......... 406,490 | ........... 406,376 406,377 0 114 0 114 0 406,490 0 0 (U I 6,302 | 06/20/2046. | 1FE............
Sunnova Sol Issuer LLC SERIES 20201A
86745N AA 6 [CLA . | 04/30/2020. | Paydown 4,689 4,689 4,687 0 0 2 0 2 0 4,689 0 0 0 34 | 02/01/2055. | 1FE............
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SUNRUN CALLISTO ISSUER LLC SERIES
86772D AA 4 20181 . | 04/30/2020. | Paydown 35,808 35,808 35,280 35,291 0 517 0 517 0 35,808 0 0 0 951 | 04/30/2049. | 1FE............
SUNRUN CALLISTO ISSUER LLC SERIES
86772F AA 9 |20192 . | 04/30/2020. | Paydown 39,048 39,048 39,029 39,029 0 19 0 19 0 39,048 0 0 (U I 713 | 01/30/2055. | 1FE............
SUNRUN CALLISTO ISSUER LLC SERIES
86773P AA 6 |20191A . | 06/30/2020. | Paydown ....106,698 ....106,698 ....106,692 106,684 0 14 0 14 0 106,698 0 0 0 06/30/2054. | 1FE...
SunStrong 2018-1 Issuer LLC SERIES
86803N  AA 5 (20181 .| 05/20/2020. | PAYAOWN..........coorrvrveercerrreiiciienes | cereeeveeensssesesiesisens | ceneeveeens 142,184 | .......... 142,184 | .......... 142,143 142,140 0 44 0 44 0 142,184 0 0 (U I 4,038 | 11/20/2048. | 1FE............
Taco Bell Funding LLC SERIES 20161A
87342R AB 0 [CLAS . | 05/25/2020. | Paydown 36,250 36,250 36,371 36,360 0 (110) 0 (110) 0 36,250 0 0 (U - 793 | 05/25/2046. | 2FE............
Taco Bell Funding LLC SERIES 20161A
87342R AC 8 |CLAS . | 05/25/2020. | Paydown 19,375 19,375 20,614 20,536 (U (1,161) 0 (1,161) 0 19,375 0 0 (0] IR 481 | 05/25/2046. | 2FE............
Taco Bell Funding LLC SERIES 20181
87342R AE 4 |CLASS . | 05/28/2020. | Paydown 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 618 | 11/25/2048. | 2FE............
Tenaska Gateway Partners 144A 6.052%
88031V AA 7 |1 .| 06/30/2020. | Redemption ~ 100.0000...........cccoes | corrrvreeermmrmmeriioriaens | cereeveeens 119,082 | .......... 119,082 | .......... 119,082 119,082 0 0 0 0 0 119,082 0 0 0 3,603 | 12/30/2023. | 2FE............
TES LLC SERIES 20171A CLASS A
88159D AA 3 [4.330% 1 .. | 04/20/2020. | Paydown 79,256 79,256 79,245 79,240 0 16 0 16 0 79,256 0 0 0 1,716 | 10/20/2047. | 1FE....
88307* AA 3 |TEXOMAWIND LLC 4.120% 06/30/34..... . | 06/30/2020. | Redemption  100.0000. 396,777 396,777 396,777 396,777 0 0 0 0 0 396,777 0 0 01 ....87174 | 06/30/2034. .
89147L F# 2 |Tortoise Energy Infrastructure No. T-7........ .| 04/13/2020. | Call  101.0000...........cccmmmmmmmreeerr | cormrvvierisseereiiiiiinns | ceeeeee 4,104,640 | ........ 4,064,000 | ........ 4,064,000 14,064,000 0 0 0 0 0 ...4,064,000 0 0 0. 163,210 | 01/22/2024. | 1FE....
89147L  F* 6 |Tortoise Energy Infrastructure No. R-12...... .. | 04/13/2020. | Call  101.0000............cmmmmmmrreerraas | cormvereeereneeeneeireens | cereeees 4,788,747 | ........ 4,741,333 | ........ 4,741,333 | ..........4,741,333 0 0 0 0 0 ..4,741,333 0 0 0. 177,006 | 01/22/2022. | 1FE............
89147L K# 6 |Tortoise Energy Infrastructure Series FF..... | .. | 04/13/2020.| Call  101.0000............crmmerrrveeeers | cormrvreeormemmmeriairinnns | cereeees 1,368,213 | ....... 1,354,667 | ........ 1,354,667 | ...ccoeeeee 1,354,667 0 0 0 0 (N 1,354,667 0 0 0 35,932 | 11/20/2023. | 1FE............
89233P 4C 7 |Toyota Motor Credit Corp 4.500% 06/17/.. | .. | 06/17/2020. | MAtUIitY..........coooemvvvericriinrrriinnniins | o [ o 7,000,000 |........ 7,000,000 6,972,700 6,998,461 (1 I 1,539 0 1,539 (] [ 7,000,000 0 0 0. 157,500 | 06/17/2020. | 1FE....
89307# AA 7 | TRANS BAY CABLE 2.930% 06/30/47...... .. | 06/30/2020. | Redemption  100.0000. 87,000 87,000 87,000 87,000 0 0 0 0 0 87,000 0 0 (VR 1,275 | 06/30/2047. | 1PL....
UNITED AIR 2016-2 APTT 3.100%
90932D AA 3 |04/07/3 .. | 04/07/2020. | Redemption  100.0000.. ...132,155 ...132,155 132,155 0 0 0 0 0 132,155 0 0 0 2,048 | 10/07/2028.
91845# AA 2 |Verizon Communications Inc Series A1 No. | .. | 06/15/2020. | Various. 46,408 46,408 46,408 0 0 0 0 0 46,408 0 0 (U R 739 | 05/15/2035.
VANTAGE DATA CENTERS ISSUER
92211M AC 7 |SERIES 20181 .. | 06/16/2020. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 (U I 127 | 02/16/2043.| 1FE............
92343V AX 2 |Verizon Communications 4.600% 04/01/2 | .. | 06/29/2020. | Call ~ 103.1420........cccooovmmrveirmerris | corvermerriimeriiinnenens | corveens 3,094,260 | ........ 3,000,000 | ........ 3,127,950 3,019,219 (VN (7,462) 0 (7,462) 0 3,011,756 0. (11,756) | ......... (11,756) | ..... 196,993 | 04/01/2021. | 2FE............
VA INTL GATEWAY No. 62 3.930%
92783# AA 4 |06/30/30 . | 06/30/2020. | Redemption  100.0000. 47,516 47,516 47,516 47,516 0 0 0 0 0 47,516 0 0 0 934 | 06/30/2030. | 1PL.............
VIVINT SOLAR FINANCING LLC SERIES
92854V AA 3 |20181A . | 04/30/2020. | Paydown 92,574 92,574 93,457 93,447 0 (873) 0 (873) 0 92,574 0 0 (U I 2,189 | 04/30/2048. | 1FE............
WAMU Mortgage Pass-Through Cer Series
92922F 4M 7 |20 . | 06/25/2020. | Paydown 61,181 61,181 58,103 60,672 0 509 0 509 0 61,181 0 0 0 10/25/2045.
WAMU Mortgage Pass-Through Ce
933638 AA 6 |SERIES 200 . | 06/01/2020. | Paydown 35,200 35,200 34,232 0 0 (30) 0 (30) 0 34,245 0 955 955 226 | 01/25/2047. | 1FM............
WAMU Mortgage Pass-Through Ce
933638 AA 6 | SERIES 200 - | 04/01/2020. | Paydown. 0 6 6 0 0 (50) 0 (50) 0 (1,210) (U I 1,210 | e 1210 | s 103 | 01/25/2047. | 1....ccccoeveves
WENDYS FUNDING LLC SERIES 20181A
95058X AE 8 |CLASSA .| 06/15/2020. | Paydown 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 (U R 486 | 03/15/2048. | 2FE............
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WENDYS FUNDING LLC SERIES 20191A
95058X AH 1 |CLASSA .. | 06/15/2020. | Paydown 37,500 37,500 37,500 37,500 0 0 0 0 37,500 (0 OORPOOON | I N 765 | 06/15/2049.
96038# AA 8 |WESTIN 4.453% 07/15/47..........ccoocuvrnneees .. | 06/15/2020. | Redemption  100.0000. 20,752 20,752 20,752 20,752 0 0 0 0 20,752 0 385 | 07/15/2047.
96928 FP 7 |KRAFT FOODS GRP 4.470% 01/15/35.... | .. | 06/15/2020. | Redemption  100.0000..........cccccc. | covevermermmerieeisercnens | coveernaans 161,727 | .......... 161,727 | .......... 161,727 161,727 0 0 0 0 161,727 0 0 3,014 | 01/15/2035.
WIND ENERGY TRANSMISSION TEXAS
97314@ AA 3 [No.33 o | 06/30/2020. | VAIOUS.......ovrvvveerrnreeeesssneeeseesssnns | aeeeeseessssseeesessssnnes | seeeeeeeees M | M | 11,111 11,111 0 0 0 0 11,111 0 0 2,039 | 12/18/2034. | 1......ooccrvceees
Winwater Mortgage Loan Trust SERIES
97652P  AA 9 |2014 . 06/01/2020. [ PAYAOWN..........oooviverriirriiiecniiies | coviieniiisnisisseneinns | ceveeieens 125,326 | .......... 125,326 | .......... 129,751 129,500 0 [ (4,174) 0 (4,174) 125,326 0 0 [ oo 2,116 | 06/20/2044. | 1FM............
WINWATER Mortgage Loan Trust Series
976538 AC 5 |2015 .| 06/01/2020. [ PAYAOWN..........ocorrveerrieririirenriin | ceveeieeisiisessisnnieins | covveens 1,070,563 | ........ 1,070,563 | ........ 1,073,239 | ..o 1,072,734 0 (2,171) 0 2A71) | o0 [ e 1,070,563 0 0 15,614 | 08/20/2034.
292505 AJ 3 |EnCanaCorp 3.900% 11/15/21 06/18/2020. | Barclays Capital 5,955,000 6,000,000 5,651,160 5,883,689 0 28,477 (U I 28,477 5,912,166 0| ... 42,834 | ......42,834 | .. 141,050 | 11/15/2021.
00507U AF 8 |Actavis funding scs 3.850% 06/15/24........ | D| 05/14/2020. | Tax Free Exchange. 6,987,950 | ........ 7,000,000 | ........ 6,973,610 6,986,960 0 990 0 990 6,987,950 0 0 [ v | s 7,000 | 06/15/2024.
00507U AU 5 |Actavis funding scs 4.750% 03/15/45........ 05/14/2020. | Tax Free EXChange............ccocccvvveeens [ covevmnnnnrvviiiineicnins | o 3,644,726 | ........ 3,677,000 | ........ 3,641,494 3,644,481 0 244 0 244 3,644,726 0 0 0 .. 91,006 | 03/15/2045.
Apex Credit CLO LLC SERIES 20182A
03754L AA 3 |CLASS 04/22/2020. | Paydown 87,787 87,787 87,453 87,473 0 314 0 314 87,787 0 (U I 1,417 | 10/20/2031. | 1FE............
Apex Credit CLO LLC SERIES 20161A
03754W AN 1 |CLASS 04/27/2020. | Paydown 72,545 72,545 72,508 0 0 36 0 36 72,545 0 567 | 10/27/2028. | 1FE............
Atlas Senior Loan Fund LTD SERIES
04941G AL 2 |20131A 05/18/2020. | Paydown, 313,323 313,323 292,957 0 0 20,366 (U R 20,366 313,323 0 (U I 1,975 | 11/17/2027. | 1FE...........
12518X AA 5 |CENT CLOLP 13-19A 2.090% 10/29/25...| D | 04/29/2020. | Paydown 239,885 239,885 234,654 236,673 0 3,213 0 3,213 239,885 0 0 3,880 | 10/29/2025. | 1FE............
Cerberus SERIES 20191A CLASS A1T
15673Y AA 7 |2.885 04/15/2020. | Paydown 64,452 64,452 64,452 64,452 0 0 0 0 64,452 0 [V I 1,202 | 04/15/2031. | 1FE............
23636A AS 0 |DANSKE BANKA/S 5.000% 01/12/22...... 06/24/2020. | Tax Free EXChaNGe............oouvevrveeens [ wovevrinnenrrviiinnneerens | cevernns 2,075,118 | ........ 2,000,000 |........ 2,112,760 2,097,841 (V] IR (22,723) | ccovvvvvvnnae 0 [ e (22,723) 2,075,118 0 0 [ . 54,000 |01/12/2022. | 2FE............
MAPS LTD SERIES 20191A CLASS A
55283L AA 3 |4.458% 06/15/2020. | Paydown, 23,584 23,584 23,584 23,584 0 0 0 0 23,584 0 385 | 03/15/2044. | 1.................
MAPS LTD SERIES 20191A CLASS B
55283L AB 1 |5.560% 04/15/2020. | Paydown, 9,886 9,886 9,886 9,886 0 0 0 0 9,886 (U OO | I N 183 | 03/15/2044. | 2.................
MAPS LTD SERIES 20191A CLASS C
55283L AC 9 [7.385% 06/15/2020. | Paydown 25,711 25,711 25,710 25,710 0 0 0 0 25,711 0 | corverrirenn | i 730 | 03/15/2044. | 3.................
OCP CLO Ltd SERIES 20147A CLASS
67107K BH 8 |B2R 5. 04/29/2020. | Barclays Capital................coovveirervees | covevnrereieneeeiensrinns | coveen 4,992,500 | ........ 5,000,000 |........ 5,000,000 5,000,000 0 0 0 0 5,000,000 0 | voerreee(7,500) | vvvveen(7,500) | ... 135,451 | 07/20/2029. | 1FE..
One Eleven Funding | LTD SERIES
682336 AA 0 |20171AC 04/12/2020. [ PaydOwN...........covvveeinnnrrviiiisnnnnens [ o | v 189,714 | .......... 189,714 | .......... 189,714 189,714 0 0 0 0 189,714 0 (N 3,415 | 10/12/2035.| 1FE...........
SCHLUMBERGER OILFIELD UK 4.200%
80685Q AA 4 |01/15/ 06/29/2020. [ Call  102.1068............corrveveeercrenns [ o | o 5,105,342 | ........ 5,000,000 | ........ 4,928,000 | ............ 4,990,970 | ..ooovvovr (U I 4,250 0 4,250 | o0 | 4,995219 | ...cccoveeee (U I 4781 | . 4781 | 306,009 |01/15/2021. | 1FE............
TURK SISE VE CAM FABRIKA 6.950%
90016A AB 6 |03/14/ 04/24/2020. | ATHENE 900,000 | ........ 1,000,000 997,200 997,484 0 105 0 105 997,590 0 [ . (97,590) | .........(97,590) | ....... 43,051 | 03/14/2026. | 4FE............
961214 EF 6 |Westpac Bkg Corp 4.110% 07/24/34......... 06/16/2020. | ATHENE..........ooonsmrriemriimnnriiinneei | coennneeinssesinnssinns | ceveen 1,083,944 | ........ 1,000,000 | ........ 1,074,960 0 0 (337) 0 (337) | 0 | 1,074,623 0 9,321 | .o 9,321 | 16,212 | 07/24/2034. | 2FE............
SCHAHIN Il FINAN CO SPV  5.875%
G785AR AA 6 |09/25/2 05/06/2020. [ VAIOUS.......coovvveerreeerrreeeinesseessnsseens | coveeemmsssssseessinsssaean | seeesieens 136,957 6,549,747 327,487 327,487 0 0 0 0 327,487 0 | ...(190,530) | .......(190,530) | ....cccvvuevveee 0 | 10/01/2035.
P0606* AA 9 |AES Mexico 5.620% 11/26/27.... 06/30/2020. | Redemption  100.0000 29,149 29,149 29,149 29,149 0 0 0 0 29,149 0 0 819 | 11/26/2027.
3899999. Total - Bonds - Industrial and Miscellaneous ....201,791,540 | ...206,759,519 | ....201,545,236 | ........ 180,882,980 | ......oocooceveeee (O 102,569 | ..o (O 102,569 | o0 | 200,908,387 | ....ccooeeeeen ....(855,474) ..6,526,672 XXX

Bonds - Unaffilited Bank Loans
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00018K AC 9 |A&R Logistics 7.123% 05/05/25. .. | 06/01/2020. | Redemption ~ 100.0000, 1,743 1,743 1,730 1,731 0 0 0 0 0 1,731 0 11 1 75 | 05/05/2025.
00018K AC 9 |A&R Logistics 7.123% 05/05/25. .. | 01/01/2020. | Tax Free Exchange 41,024 41,299 40,989 41,024 0 0 0 0 0 41,024 0 0 0 0 | 05/05/2025.
00018K AD 7 |A&R Logistics Term 2 1L 7.123% 05/05/2. | .. | 04/01/2020. | Redemption  100.0000. 207 207 206 0 0 0 0 0 0 206 0 1 1 0 | 05/05/2025.
Arrowhead AEP Holdings 7.437%
00118@ AA 5 |08/31/21 | 04/01/2020. | Redemption  100.0000 14,004 14,004 13,514 13,569 0 31 0 31 0 13,600 (U I 404 | oo 404 | o 398 | 08/31/2021. | 4PL.............
03966# AA 0 |ArcServe 6.344% 05/01/24..........cccooconeens .. | 03/31/2020. | Redemption ~ 100.0000, 7,621 7,621 7,564 7,569 0 2 0 2 0 7,571 0 50 50 05/01/2024.
03967Y AB 6 | Gannett Holdings LLC term loan Arctic Ho.. | .. | 05/20/2020. | Redemption  100.0000 9,090 9,090 8,641 0 0 12 0 12 0 8,654 (U I 437 11/19/2024.
03967Y AB 6 | Gannett Holdings LLC term loan Arctic Ho.. | .. | 06/16/2020. | Redemption  100.0000. 1,533 1,533 1,458 0 0 5 0 5 0 1,463 0 70 11/19/2024.
ASSOCIATED PATHOLOGISTS LLC
04575X AD 6 |5.291% 08/ .. | 05/06/2020. | Redemption  100.0000. 8,498 8,498 8,455 8,461 0 4 0 4 0 8,465 0 33 KX - 102 | 08/01/2021.
05456# AA 2 |Avtex 5.185% 02/08/24.. .. | 04/01/2020. | Redemption  100.0000, 11,634 11,634 11,586 0 0 2 0 2 0 11,587 0 47 A7 | 101 | 02/08/2024.
05456# AC 8 |Avtex 5.185% 02/08/24.. .. | 04/01/2020. | Redemption  100.0000. 1,729 1,729 1,722 0 0 0 0 0 0 1,722 0 7 7 15 | 02/08/2024.
05456# AD 6 |Avtex 5.185% 02/08/24.. .. | 06/01/2020. | Redemption 100.0000. (6,367) (6,367) (6,335) (6,341) 0 0 0 0 0 (6,341) 0 (27) (27) 5 | 02/08/2024.
05456# AD 6 |Avtex 5.185% 02/08/24 .. | 01/01/2020. | Tax Free Exchange 2,622,477 2,633,456 | ....... 2,620,287 2,622,477 0 0 0 0 0 2,622,477 0 0 0 02/08/2024.
05602# AC 1 |Barcodes 4.552% 12/21/24 .« | - | 03/31/2020. | Redemption  100.0000 4,873 4,873 4,824 4,829 0 (1) 0 (1) 0 4,828 0 45 45 12/21/2024.
07385@ AB 4 [BearCom 4.802% 07/06/24...............cc....... .. | 03/31/2020. | Redemption ~ 100.0000. 11,428 11,428 11,349 0 0 2 0 2 0 11,351 0 77 7 93 | 07/06/2024.
07385@ AC 2 |BearCom 4.802% 07/06/24.... .. | 03/31/2020. | Redemption  100.0000. 1,491 1,491 1,481 0 0 0 0 0 0 1,481 0 10 10 12 | 07/06/2024.
07385@ AE 8 |BearCom 4.552% 07/06/24.... .| .. | 03/31/2020. | Redemption  100.0000. 600 600 596 596 0 0 0 0 0 596 0 4 4 5 | 07/06/2024.
07385@ AE 8 |BearCom 4.552% 07/06/24............cccovvee.ce. .. | 01/01/2020. | Tax Free Exchange. 2,840,809 | ........ 2,860,595 2,839,141 2,840,809 0 0 0 0 0 2,840,809 0 0 0 2,858 | 07/06/2024.
07385@ AF 5 |BearCom 4.802% 07/06/24.... .. | 03/30/2020. | Redemption ~ 100.0000. 1,551 1,551 1,540 0 0 0 0 0 0 1,540 0 10 10 13 | 07/06/2024.
09071# AA 9 |BioCare 5.552% 08/25/23 ... | .. | 03/31/2020. | Redemption  100.0000 4,097 4,097 4,087 0 0 1 0 1 0 4,087 0 9 9 72 | 08/25/2023.
09071# AC 5 |BioCare 5.552% 08/25/23...........ccccoourrvvvees .. | 03/31/2020. | Redemption  100.0000. 1,977 1,977 1,972 0 0 0 0 0 0 1,972 0 4 4 35 | 08/25/2023.
09071# AD 3 |BioCare 5.552% 08/25/23 .. | 01/01/2020. | Tax Free EXChange.........ccc.ccvmeeeeees | correvveeommeneneeiiisnns | ceveeees 2,405,321 | ........ 2,411,155 | ........ 2,399,100 2,405,321 0 0 0 0 0 2,405,321 0 0 0 | ...(377,099) | 08/25/2023.
09354@ AA 9 |Blink Fitness 5.052% 11/08/2 ... | .| 03/31/2020. | Redemption  100.0000 3,620 3,620 3,585 0 0 2 0 2 0 3,587 0 33 33 62 | 11/08/2024.
09354@ AB 7 |Blink Fitness 5.052% 11/08/24.................. .. | 03/31/2020. | Redemption  100.0000. 4,240 4,240 4,221 2,479 0 1 0 1 0 4,222 0 18 18 | i 120 | 11/08/2024.
09354@ AB 7 |Blink Fitness 5.052% 11/08/24 .. | 01/01/2020. | Tax Free EXChange..........cc..ccovmueeeees | corrveveeomnneneneiiisnns | cevveees 1,419,661 | ....... 1,433,362 | ........ 1,419,028 | ..ccoceeees 1,419,658 0 3 0 3 0 [ s 1,419,661 0 0 0 22,290 | 11/08/2024.
10153K AC 3 |Boulder 5.873% 12/28/25 .. | 04/01/2020. | Redemption  100.0000. 3,822 3,822 3,784 3,786 0 1 0 1 0 3,787 0 35 35 99 | 12/28/2025.
11244@ AC 5 |Brook & Whittle 6.685% 10/17/24 .. | 01/01/2020. | Tax Free EXChange...........cccccuueveeues [ covvnnevviserieieciiiins | o 1,724,635 | ....... 1,749,821 | ........ 1,723,574 | ... 1,724,635 0 0 0 0 ([N [ 1,724,635 0 0 (U 10,148 | 10/17/2024.
12695# AA 9 |Chesapeake Urolo 4.928% 04/28/22. .. | 06/01/2020. | Redemption  100.0000, 3,496 3,496 3,453 3,375 0 (1) 0 (1) 0 3,459 0 37 37 55 | 04/28/2022.
12695# AA 9 |Chesapeake Urolo 4.928% 04/28/22......... .. | 01/01/2020. | Tax Free EXChange..........ccc.ccovmuerrees | corvvvvveeimssmneiiiiienns | cervevieens 197,728 | .......... 199,850 | ......... 197,352 197,728 0 0 0 0 0 197,728 0 0 0 212 | 04/28/2022.
12695# AB 7 |Chesapeake Urolo 4.928% 05/02/21. .. | 04/01/2020. | Redemption  100.0000. 703 703 695 0 0 1 0 1 0 696 0 7 7 9 | 05/02/2021.
12702# AA 0 |Bakemark 5.412% 08/14/23... .. | 03/31/2020. | Redemption ~ 100.0000. 5,086 5,086 4,993 0 0 6 0 6 0 4,999 0 87 87 89 | 08/14/2023.
20007  AA 9 |Comar 5.412% 06/18/24.... .. | 03/31/2020. | Redemption ~ 100.0000. 6,429 6,429 6,333 6,337 0 4 0 4 0 6,341 0 88 88 | oo 169 | 06/18/2024.
20007 AB 7 |Comar 5.412% 06/18/24.... .. | 03/31/2020. | Redemption  100.0000. 1,247 1,247 1,247 0 0 0 0 0 0 1,247 0 0 0 20 | 06/18/2024.
21775P  AC 7 |CORA 4.594% 05/02/24 .. | 03/31/2020. | Redemption  100.0000. 625 625 621 0 0 0 0 0 0 621 0 4 4 14 | 05/02/2024.
21775P  AD 5 |CORA 4.844% 05/02/24..........ccccovvvvveeernne. .. | 03/31/2020. | Redemption  100.0000. 9,158 9,158 9,089 9,096 0 1 0 1 0 9,097 0 60 60 | oo 140 | 05/02/2024. |4.................
21775P  AD 5 [CORA 4.844% 05/02/24............cccoovuvvuc .| 01/01/2020. | Tax Free Exchange 248,412 250,099 248,223 248,412 0 0 0 0 0 248,412 0 0 0| e 1,590 | 05/02/2024. |4................
DELL INTERNATIONAL LLC
24702N  AZ 3 | SYNDICATED BANK L .. | 06/10/2020. | Redemption ~ 100.0000.........cccooes | corrrvveerrmsmmmrvieriianns | cerevvieens 129,516 | .......... 129,516 | .......... 129,039 129,149 0 29 0 29 0 129,178 0 338 338 | ..., 1,746 | 09/19/2025.
27787# AA 6 |EasyPak 6.969% 11/09/23. .. | 03/31/2020. | Redemption  100.0000. 3,030 3,030 3,000 3,001 0 2 0 2 0 3,003 0 27 27 61 | 11/09/2023.
27787# AA 6 |EasyPak 6.969% 11/09/23 weee| - | 01/01/2020. | Tax Free EXChange.........cocveeeveeeceees | corvvvveeoisseeneriiiisnns | ceeeeees 1,356,997 | ........ 1,369,994 | ....... 1,356,294 | ...ccoeeees 1,356,997 0 0 0 0 0 [ s 1,356,997 0 0 (U I 453 | 11/09/2023.
27787# AC 2 |EasyPak 6.969% 11/09/23..........cccoooeunenee. .. | 03/31/2020. | Redemption  100.0000. 2,775 2,775 2,748 0 0 2 0 2 0 2,750 0 25 25 47 | 11/09/2023. | 4PL.............
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27787# AD 0 |EasyPak 6.969% 11/09/23. .. | 03/31/2020. | Redemption  100.0000, 650 650 644 0 0 0 0 0 0 644 0 6 6 13 | 11/09/2023. | 4PL....
34955*  AA 2 |Fortis 4.662% 12/15/23 .. | 03/31/2020. | Redemption  100.0000. 1,972 1,972 1,962 0 0 1 0 1 0 1,963 0 9 9 31 | 12/15/2023. | 3PL....
34955 AB 0 |Fortis 4.662% 12/15/23.. .. | 03/31/2020. | Redemption 100.0000. 903 903 898 0 0 0 0 0 0 899 0 4 4 12 | 12/15/2023. | 3PL....
34955 AD 6 |Fortis 4.662% 12/15/23.. .. | 03/31/2020. | Redemption  100.0000. 3,131 3,131 3,115 3,116 0 1 0 1 0 3,117 0 12/15/2023. | 3PL
34955* AD 6 |Fortis 4.662% 12/15/23.. .. | 01/01/2020. | Tax Free EXChaNge...........cooeevvvveenns | covvmriverneniiieciiinns | o 1722934 | ... 1,731,170 | ........ 1,722,514 | ..o 1,722,934 0 0 0 0 (N 1,722,934 0 12/15/2023. | 3PL....
34955* AE 4 |Fortis 4.662% 12/15/23.. .. | 03/31/2020. | Redemption  100.0000. 1,693 1,693 1,685 0 0 0 0 0 0 1,686 0 12/15/2023. | 3PL....
36192 AA 0 |GET 4.912% 02/16/24.... . | 03/06/2020. | Redemption  100.0000. 46,679 46,679 46,445 46,499 0 3 0 3 0 46,503 0 02/16/2024. | 3PL....
GRIDIRON FUNDING LLC SYNDICATED
39808C A@ 4 |BANKLOA .. | 06/30/2020. | Redemption  100.0000. 646,160 646,160 639,295 641,277 0 598 0 598 0 641,875 0 06/30/2024. | 1PL....
40471 AA 4 |FIRMA First Lien Term Loan 7.469% 07/1 |.. | 06/29/2020. | Redemption ~ 100.0000...........ccooes | corveumrvivmmmeermeniinns | crvevreens 133294 |.......... 133294 | ........... 131,628 131,972 0 166 0 166 0 132,137 0 07/13/2023.
41781@ AA 5 |Harvey Tool 5.052% 10/12/24................... . | 03/31/2020. | Redemption  100.0000. 3,246 3,246 3,238 3,244 0 0 0 0 0 3,244 0 10/12/2024.
41781@ AA 5 |Harvey Tool 5.052% 10/12/24.... .. | 01/01/2020. | Tax Free Exchange 319,967 320,113 319,313 319,967 0 0 0 0 0 319,967 0 0 0. (44,588) | 10/12/2024.
41781@ AB 3 |Harvey Tool 5.052% 10/11/24.... ... | | 03/31/2020. | Redemption ~ 100.0000 867 867 866 0 0 0 0 0 0 866 0 0 0 16 | 10/11/2024.
43789 AA 5 |Smuckers 5.412% 08/21/23.........ccccccuuneees .. | 06/15/2020. | Redemption ~ 100.0000. 505,277 505,277 501,487 501,686 0 361 0 361 0 502,047 0 3,230 3230 | ... 16,038 | 08/21/2023.
44903 AE 6 |Hygiena 8.052% 08/26/23 .. | 01/01/2020. | Tax Free EXChange.........cvvvvvrerrerens | coverneererirnenineninns | covverenes 753,704 | ........... 766,828 | ........... 747,658 753,704 0 0 0 0 0 753,704 0 0 0 | ...(229,906) | 08/26/2023.
45249@ AB 0 |ImageFirst 5.373% 10/27/25.. .. | 04/01/2020. | Redemption  100.0000. 11,247 11,247 11,179 0 0 1 0 1 0 11,180 0 66 66 81 | 10/27/2025.
45249@ AD 6 |ImageFirst 5.373% 10/25/25.. .. | 06/01/2020. | Redemption  100.0000. (5,464) (5,464) (5,423) (5,428) 0 0 0 0 0 (5,428) 0 (35) (35) 0 | 10/25/2025.
45249@ AD 6 |ImageFirst 5.373% 10/25/25.. .. | 01/01/2020. | Tax Free EXChange.........ccc..cvmeeerees | corrvvveeomsneeesiiiinens | ceeeeees 2,160,291 | ........ 2,174,387 | ........ 2,158,078 2,160,291 0 0 0 0 0 2,160,291 0 0 0 5,884 | 10/25/2025.
48240# AA 3 |K2 5.412% 12/20/23 .. | 03/31/2020. | Redemption ~ 100.0000. 4,158 4,158 4,127 4,128 0 2 0 2 0 4,130 0 28 28 75 | 12/20/2023.
53633G AC 2 [LES 5.178% 12/20/23.... .. | 06/01/2020. | Redemption  100.0000. 4,744 4,744 4,566 4,574 0 10 0 10 0 4,584 (U - 159 | s 159 | i 213 | 12/20/2023.
53633G AC 2 |LES 5.178% 12/20/23 .. | 01/01/2020. | Tax Free Exchange ...172,004 ....178,380 .171,691 172,004 0 0 0 0 0 172,004 0 0 0 2,283 | 12/20/2023.
53633G AD 0 [LES 5.178% 12/20/23.... .. | 04/01/2020. | Redemption  100.0000. 908 908 875 0 0 1 0 1 0 876 0 32 32 8 | 12/20/2023.
56377@ AA 3 |MannaPro 6.162% 12/08/23... .. | 03/31/2020. | Redemption ~ 100.0000. 5971 5971 5914 0 0 3 0 3 0 5917 0 54 12/08/2023.
56377@ AB 1 [MannaPro 6.162% 12/08/23... .. | 01/01/2020. | Tax Free Exchange 2,318,319 2,340,617 2,317,210 2,318,319 0 0 0 0 0 2,318,319 0 0 12/08/2023.
56377@ AC 9 [MannaPro 6.162% 12/08/23................... .. | 03/31/2020. | Redemption  100.0000. 1,193 1,193 1,193 0 0 0 0 0 0 1,193 0 0 12/08/2023.| 3PL.............
MONROE Capital Private Feeder Senior
61033% AA 7 |Sec . | 05/26/2020. | Direct-Private Placement. 381,357 381,357 381,357 59,437 0 0 0 0 0 381,357 0 0 (U I 725 | 11/15/2026. | 1PL.............
MONROE Capital Private Feeder Junior
61033# AB 5 |Sec . | 05/26/2020. | Direct-Private Placement. 42,678 42,678 42,678 33,452 0 0 0 0 0 42,678 0 0 (U I 707 | 11/15/2026. | 1FE............
MONROE Capital Private Feeder Senior
61033* AA 1 |Sec . | 05/26/2020. | Direct-Private Placement. 381,357 381,357 381,357 59,437 0 0 0 0 0 381,357 0 0 0 [ v 725 | 11/15/2026. | 1PL.............
MONROE Capital Private Feeder Junior
61033 AB 9 |Sec . | 05/26/2020. | Direct-Private Placement 42,678 42,678 42,678 33,452 0 0 0 0 0 42,678 0 0 (U I 707 | 11/15/2026. | 1FE............
MONROE Capital Private Feeder Senior
61033@ AA 9 [Sec . | 05/26/2020. | Direct-Private Placement. 381,357 381,357 381,357 59,437 0 0 0 0 0 381,357 0 0 (U I 725 | 11/15/2026. | 1PL.............
MONROE Capital Private Feeder Junior
61033@ AB 7 |Sec . | 05/26/2020. | Direct-Private Placement. 42,678 42,678 42,678 33,452 0 0 0 0 0 42,678 0 0 (U I 707 | 11/15/2026. | 1FE...........
MONROE Capital Private Feeder Senior
61034* AA 0 |Sec . | 05/26/2020. | Direct-Private Placement. 381,357 381,357 381,357 59,437 0 0 0 0 0 381,357 0 0 (U I 725 | 11/15/2026. | 1PL.............
MONROE Capital Private Feeder Junior
61034* AB 8 |Sec .. | 05/26/2020. | Direct-Private Placement. 42,678 42,678 42,678 33,452 0 0 0 0 0 42,678 0 0 0 [ v 707 | 11/15/2026. | 1FE............
69323 AA 3 |Bakemark 5.412% 08/14/23..........cccoouuve. .. | 03/31/2020. | Redemption  100.0000. 1,675 1,675 1,642 1,644 0 2 0 2 0 1,646 0 29 29 7 | 08/14/2023. | 4FE............
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
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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 strative
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 Symbol
69323* AA 3 |Bakemark 5.412% 08/14/23.........ccccouuunees .. | 01/01/2020. | Tax Free EXChaNge............vevvveeeenns [ wovvnrviinerieiieeniiins | oo 1,957,294 | ........ 1,993,774 | ........ 1,953,898 | ... 1,957,294 0 0 0 0 (V[N [ 1,957,294 0 0 0 (41) | 08/14/2023. | 4FE............
69411@ AC 0 |PPC Flexible Packaging 5.412% 11/23/24 | .. | 03/31/2020. | Redemption ~ 100.0000 6,702 6,702 6,668 6,669 0 1 0 1 0 6,671 0 31 31| s 136 | 11/23/2024. | 4PL.............
Prometheus Pegasus Global 5.912%
70559@ AA 4 |05/29 .| 03/31/2020. | Redemption  100.0000. 1,592 1,592 1,584 0 0 0 0 0 0 1,585 0 7 7 30 | 05/29/2025. | 3PL.............
Prometheus Pegasus Global 5.912%
70559@ AB 2 |05/29 .. | 01/01/2020. | Tax Free EXChanGe.........ccc..cvmeeerees | corrvvveeormnnreevieiieens | ceerevieend 630,627 | ........... 633,688 | .......... 630,520 630,684 0 (57) 0 (57) 0 630,627 0 05/29/2025. | 3FE............
73116* AB 4 |ISN Polk 5.412% 06/20/22 .. | 03/31/2020. | Redemption  100.0000. 6,891 6,891 6,736 6,755 0 12 0 12 0 6,767 0 06/20/2022.
73116* AB 4 |ISN Polk 5.412% 06/20/22 coee | 1 01/01/2020. | Tax Free EXChange..........cccvecvveees | corvvernereeresniinenins | covevvienne 161,541 | ......... 164,792 | .......... 161,084 161,541 0 0 0 0 0 161,541 0 06/20/2022.
73116* AC 2 |ISN Polk-Hoffman 5.412% 06/20/22.......... .. | 03/31/2020. | Redemption  100.0000. 425 425 416 0 0 1 0 1 0 417 0 06/20/2022.
73937# AA 9 |Empire Auto 5.813% 09/05/24... .. | 03/31/2020. | Redemption  100.0000. 1,609 1,609 1,601 1,603 0 0 0 0 0 1,603 0 09/05/2024.
73937# AA 9 |Empire Auto 5.813% 09/05/24... ceer |- | 01/01/2020. | Tax Free EXChaNge.........cocovevveericens | covvenmriisnnieiincniins | ceveeri 436,897 | ... 438,600 |......... 436,407 436,897 0 0 0 0 0 436,897 0 09/05/2024.
73937# AC 5 |Empire Auto 6.313% 09/05/24................... .. | 03/31/2020. | Redemption ~ 100.0000, 1,099 1,099 1,095 0 0 0 0 0 0 1,095 0 09/05/2024.
74376* AA 9 |Provation LO 8.219% 03/09/24.. .. | 03/31/2020. | Redemption  100.0000. 7,000 7,000 6,913 6,917 0 4 0 4 0 6,921 0 03/09/2024.
74741*  AA 7 | Q-Centrix 4.802% 05/30/25.... ... | | 03/31/2020. | Redemption ~ 100.0000 5,441 5,441 5,367 0 0 3 0 3 0 5,370 0 05/30/2025.
74741*  AC 3 |Q-Centrix 4.802% 11/30/24...........c..cceoeooe. .. | 01/01/2020. | Tax Free EXChaNGe.........cvcecmmmrreees | covveveeerseneeeseeninnnes | seeeeees 2,197,458 | ........ 2,226,860 | ......... 2,194,540 2,197,458 0 0 0 0 0 2,197,458 0 11/30/2024.
74753H AC 0 [Qualitor 6.094% 10/19/22... .. | 04/01/2020. | Redemption ~ 100.0000, 62,164 62,164 62,016 0 0 7 0 7 0 62,024 0 10/19/2022.
74754@ AB 7 |Qualitor 6.094% 10/19/22... .. | 06/01/2020. | Redemption  100.0000. (21,311) (21,311) (21,204) ...(21,260) 0 0 0 0 0 (21,261) 0 10/19/2022.
74754@ AB 7 |Qualitor 6.094% 10/19/22 .. | 01/01/2020. | Tax Free EXChange..........cc..ccovmueeeees | covrvvveeorenneeereirisnns | ceveeees 2,108,552 | ....... 2,113,582 | ........ 2,103,014 2,108,552 0 0 0 0 0 2,108,552 0 10/19/2022.
75975# AC 3 |Reladyne 2L 6.373% 07/22/22 .. | 04/01/2020. | Redemption  100.0000. 1,829 1,829 1,827 0 0 0 0 0 0 1,827 0 07/22/2022.
75975# AC 3 |Reladyne 2L 6.373% 07/22/22... .. | 01/02/2020. | Redemption  100.0000. 1,829 1,829 1,827 0 0 0 0 0 0 1,827 0 07/22/2022.
75975%# AL 3 |Reladyne 2L 9.802% 01/21/23... .. | 01/01/2020. | Tax Free Exchange 30,198 30,421 29,965 30,198 0 0 0 0 0 30,198 0 01/21/2023.
75975# AN 9 |Reladyne 2L 6.373% 01/22/21 .. | 04/01/2020. | Redemption  100.0000. 241 241 241 0 0 0 0 0 0 241 0 01/22/2021.
759754# AN 9 |Reladyne 2L 6.373% 01/22/21... .. | 01/02/2020. | Redemption  100.0000. 241 241 241 0 0 0 0 0 0 241 0 01/22/2021.
75975# AQ 2 |Reladyne 2L 6.373% 07/22/22... .. | 04/01/2020. | Redemption  100.0000. 181 181 181 0 0 0 0 0 0 181 0 07/22/2022.
75975% AQ 2 |Reladyne 2L 6.373% 07/22/22 .. | 01/02/2020. | Redemption 100.0000. 181 181 181 0 0 0 0 0 0 181 0 07/22/2022.
75975# AR 0 |Reladyne 2L 6.373% 07/22/22... .. | 04/01/2020. | Redemption  100.0000. 207 207 206 207 0 0 0 0 0 207 0 07/22/2022.
75975# AR 0 |Reladyne 2L 6.373% 07/22/22... .. | 01/02/2020. | Redemption  100.0000. 207 207 206 207 0 0 0 0 0 207 0 07/22/2022.
75975# AR 0 |Reladyne 2L 6.373% 07/22/22... «...| .| 01/01/2020. | Tax Free Exchange 878,204 879,309 874,914 878,204 0 0 0 0 0 878,204 0 07/22/2022.
76117@ AA 6 |Resolute Resolute 5.302% 03/06/25......... . | 03/31/2020. | Redemption  100.0000. 4,647 4,647 4,624 4,627 0 1 0 1 0 4,628 0 03/06/2025.
87297 AA 7 |TLE 6.302% 06/28/24. .. | 03/31/2020. | Redemption  100.0000. 6,101 6,101 6,060 5,449 0 1 0 1 0 6,073 0 06/28/2024.
87297 AA 7 |TLE 6.302% 06/28/24. .. | 01/01/2020. | Tax Free EXChange.........ccc..cvmeeeeees | corrveveeorenneeeveeoienns | cevveveeens 103,447 | .......... 104,010 | .......... 103,230 103,447 0 0 0 0 0 103,447 0 06/28/2024.
87297 AB 5 |TLE 5.802% 06/28/24............ccooceuurvrrerruuens .. | 03/31/2020. | Redemption  100.0000. 945 945 939 0 0 0 0 0 0 940 0 06/28/2024.
87298@ AA 4 |Entertainment Pa TPG VIIl 6.052% 05/11. | .. | 03/31/2020. | Redemption  100.0000, 6,963 6,963 6,916 0 0 1 0 1 0 6,917 0 05/11/2026.
87758@ AD 1 |Taymax 2.802% 07/31/25.........ccccoovvvvveeeee. .. | 01/01/2020. | Tax Free EXChaNge...........cvvvvvveeeens [ wovvmrreerernereeniiins | coveenes 2,607,844 | ........ 2,626,872 | ........ 2,607,170 2,607,844 0 0 0 0 0 2,607,844 0 0 0| .. 42,456 | 07/31/2025.
TownePark Towne Holdings 5.806%
89213*  AA 4 |05/24/ .. | 03/31/2020. | Redemption  100.0000. 6,253 6,253 6,190 6,202 0 (1) 0 (1) 0 6,201 0 52 52 " 05/24/2022.
91141% AA 3 |United Scope 4.662% 12/01/23................. .. | 03/31/2020. | Redemption  100.0000. 4,506 4,506 4,439 0 0 4 0 4 0 4,443 0 63 63 71 | 12/01/2023.
91141@ AA 5 |United Scope EuroMex Holdings 4.662% 1| .. | 03/31/2020. | Redemption  100.0000, 2,549 2,549 2,505 2,511 0 (2) 0 (2) 0 2,509 0 40 40 | s (291)| 12/01/2023. | 3PL.............
91141@ AA 5 |United Scope EuroMex Holdings 4.662% 1| .. | 01/01/2020. | Tax Free Exchange.........c..ccccccviuues | covvmnrrnvvceiissnneviin [ o 1,740,140 | ....... 1,766,432 | ....... 1,735,519 11,740,140 0 0 0 0 0 0 0 0 | ...(222,927) | 12/01/2023.
91830@ AD 5 VLS 6.178% 10/17/23.......ccvvvvviiirirrrrnnenns .. | 01/02/2020. | Redemption  100.0000. 3,851 3,851 3,799 0 0 0 0 0 0 0 52 52 0 | 10/17/2023.
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91830@ AD 5 VLS 6.178% 10/17/23.... .. | 04/01/2020. | Redemption ~ 100.0000, 3,851 3,851 3,799 0 0 3 0 3 0 3,802 0 49 49 77 | 10/17/2023.| 3PL....
91830@ AF 0 VLS 6.178% 10/17/23.... .. | 01/02/2020. | Redemption  100.0000. 764 764 754 0 0 0 0 0 0 754 0 10 10 0 | 10/17/2023. | 3FE....
91830@ AF 0 VLS 6.178% 10/17/23.... .. | 04/01/2020. | Redemption  100.0000. 764 764 754 0 0 1 0 1 0 754 0 10 10 15 | 10/17/2023. | 3PL....
91830@ AG 8 |VLS 6.178% 10/17/23 .. | 01/02/2020. | Redemption  100.0000. 930 930 918 0 0 0 0 0 0 918 0 13 13 0 | 10/17/2023. | 3FE
91830@ AG 8 [VLS 6.178% 10/17/23.... .. | 04/01/2020. | Redemption ~ 100.0000. 930 930 918 0 0 1 0 1 0 918 0 12 12 18 | 10/17/2023. | 3PL....
91830@ AH 6 VLS 6.178% 10/17/23.... .. | 06/01/2020. | Redemption  100.0000. (5,546) (5,546) (5,462) (5,471) 0 0 0 0 0 (5,471) 0 (75) (75) 6 | 10/17/2023. | 3FE....
91830@ AH 6 VLS 6.178% 10/17/23 .. | 04/01/2020. | Redemption  100.0000. 751 751 740 741 0 0 0 0 0 741 0 10 10 7 110/117/2023. | 3PL
91830@ AH 6 |VLS 6.178% 10/17/23.... .1 01/01/2020. | Tax Free EXChange.........cc...covmeeeeees | corrvvveeommsennerieiinens | ceeeeees 2,123,944 | ........ 2,153,036 | ........ 2,120,740 2,123,944 0 0 0 0 0 2,123,944 0 0 (U 15,757 | 10/17/2023. | 3FE....
91835# AA 4 |Vital Records VRC Companies 6.662% 03/ .. | 03/31/2020. | Redemption  100.0000. 8,241 8,241 8,223 7,193 0 0 0 0 0 8,231 0 10 10 | e 157 | 03/31/2023.|4PL.............
91835# AA 4 |Vital Records VRC Companies 6.662% 03/ .. | 01/01/2020. | Tax Free Exchange 266,525 266,885 266,218 266,525 0 0 0 0 0 266,525 0 0 0 6 | 03/31/2023. | 4FE....
91835# AE 6 |Vital Records VRC Companies 6.662% 03/ .. | 02/28/2020. | Tax Free EXChanGe..........cc..ccovueeeeees | corvvvveeorimnemeeieininnns | ceveeveeens 404,857 | ........... 405,201 | .......... 404,841 0 0 16 0 16 0 404,857 0 0 0 3,974 | 03/31/2023. | 4PL....
92840@ AA 7 |VistaPharm 6.344% 12/21/21.........cccccccco.. .. | 03/31/2020. | Redemption  100.0000. 4,142 4,142 4,117 0 0 3 0 3 0 4121 0 21 21 83 | 12/21/2021. | 4PL....
92840@ AB 5 |VistaPharm 6.344% 12/21/21.........ccoeeeee. .. | 03/31/2020. | Redemption  100.0000. 3,323 3,323 3,290 3,304 0 (7) 0 (7) 0 3,297 0 26 26 76 | 12/21/2021. | 4PL.............
92840@ AB 5 |VistaPharm 6.344% 12/21/21 .. | 01/01/2020. | Tax Free EXChanGe.........cvvvvrrermrens | coverneernererenisseninnns | vovverne 1,681,113 | ....... 1,590,538 | ........ 1,674,632 | .....cveee. 1,681,113 0 0 0 0 (U IO 1,581,113 0 0 0 22,249 | 12/21/2021. | 4PL....
98053# AA 4 |Woodstream 6.435% 05/31/21... .. | 05/29/2020. | Redemption  100.0000. 226 226 226 0 0 0 0 0 0 226 0 0 0 8 | 05/31/2021. | 4PL....
98053# AB 2 |Woodstream 6.435% 05/29/22... .. | 05/29/2020. | Redemption  100.0000. 15,743 15,743 15,667 15,718 0 (38) 0 (38) 0 15,681 0 63 X (2,691) | 05/29/2022.
98053# AB 2 |Woodstream 6.435% 05/29/22... .. | 01/01/2020. | Tax Free Exchange 90,446 90,596 90,143 90,446 0 0 0 0 0 90,446 0 0 0. (17,476) | 05/29/2022.
BANOW6 BJ 0 [GANNETT COINC 13.030% 12/31/24....... .. | 05/01/2020. | Redemption ~ 100.0000. (224) (224) (212) (211) 0 (2) 0 (2) 0 (212) 0 (11) (11) 224 | 12/31/2024.
BANOW6 BJ 0 |GANNETT COINC 13.030% 12/31/24....... .. | 12/31/2019. | Redemption  100.0000. 1,563 1,563 1,484 1,485 0 0 0 0 0 1,485 0 77 77 18 | 12/31/2024.
BANOW6 BJ 0 |GANNETT COINC 13.030% 12/31/24 .. | 05/01/2020. | Tax Free Exchange (1,273) (1,339) (1,272) (1,274) 0 2 0 2 0 (1,273) 0 0 0 .(1,581) | 12/31/2024.
C3324# AA 4 |Entertainment Pa 6.052% 05/10/26... .1 01/01/2020. | Tax Free Exchange 2,889,722 2,909,380 | ........ 2,887,560 2,889,722 0 0 0 0 0 2,889,722 0 0 0 [ . (94,906) | 05/10/2026.
8299999. Total - Bonds - Unaffiliated Bank LOANS............ccoiiiiiiiiiiiiiiiinins i | e 43,973,520 | ...... 44,315464 | ...... 43,899,039 | .......... 42,041,566 .0 0 1,212 0 | 43,961,397 I 12,119 | . 12,119 | ....(927,271) XXX
8399997. Total - Bonds - Part 4 ....486,446,826 | ...494,993,382 | ....483,545,266 458,647,588 .0 ..(77,589)| .... . 83,552,654 0[.1,155,533 |....1,155,533 | 11,833,776 XXX
8399999. Total - Bonds. ....486,446,826 | ...494,993,382 | ....483,545,266 | ........ 458,647,588 0 (77,589 | 0 [ 483,552,654 ...0 | .1,155,533 | ... 1,155,533 | 11,833,776 XXX
9999999. Total - Bonds, Preferred and Common Stocks. ....486,446,826 XXX ...483,545,266 | ........ 458,647,588 | ....cccoonrennnn 0| 77,589) | oo 0| e [CLAL:)] E— 0. 483,552,654 | ......cooo...... 0].1,155533 | ... 1,155,533 | 11,833,776 XXX
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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 " 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.C.V. Accretion Hedged Items Exposure Entity end (b
Purchased Options - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP 108 -Call Options and Warrants
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSODV/| Fixed Annuity Hedge............cccccocuucee N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/12/2020.... | 07/07/2020.... | ........ 993 | ....cc.. 198,848 | 200.25 0 556 0 76 |.... 76 (480) 0 0 0 0001............
Equity/I| Barclays Bank
Barclays Low volindex 9LBCSOEP|Fixed Annuity Hedge.............cccoevee... N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/07/2020.... | 05/07/2021.... | ....44,260 | ...... 8,960,490 | 202.4512........ ] ccovvvreriinniens 0. 134,143 | i (V1 I 121,386 | ... | oo 121,386 | ....... (12,758) 0 0 0 0001...........
Equity/I| Barclays Bank
Barclays Low vol index 9LBCSOCE| Fixed Annuity Hedge............cc..covun... N/A....... ndex |PLC G5GSEF7VJP5I70UK5573..... 11/07/2019.... | 11/06/2020.... | ...... 7542 | ... 1,497,238 | 198.52......cccce| vvvrerns 34,939 0 0 15,561 | .ooos | covenns 15,561 | ........ (24,510) 0 0 0 0001............
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSOET | Fixed Annuity Hedge............cccovvunne. N/A....... ndex |PLC G5GSEF7VJP5I70UK5573..... 06/05/2020.... | 06/07/2021....| ...43,878 | ...... 9,133,087 | 208.1473 0 89,445 0 62,760 |..... 62,760 |........ (26,685) 0 0 0 0001...........
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSOBZ | Fixed Annuity Hedge............cccccoeuucee N/A........ ndex |PLC G5GSEF7VJP5I7OUKS573..... | 10/07/2019.... | 10/07/2020.... | ....44,787 | ...... 9,065,785 | 202.42............| oo 177,413 0 0 43,643 | ... | v 43,643 |..... (131,159) 0 0 0 0001............
Equity/I| Barclays Bank
Barclays Low volindex 9LBCSODX|Fixed Annuity Hedge.............cccoo...... N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/12/2020.... | 08/07/2020.... | ...... 1,020 203,959 | 199.96 0 898 0 826 |..... 826 (72) 0 0 0 0001............
Equity/I| Barclays Bank
Barclays Low vol index 9LBCSOEJ | Fixed Annuity Hedge............ccoucveuneee N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 04/07/2020.... | 04/07/2021.... | ....37,602 | ...... 7,434,363 | 197.7119. .| oo (V1N I 150,197 | oo (V1 I 168,884 | ... | ... 168,884 | ......... 18,687 0 0 0 0001............
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSOFB | Fixed Annuity Hedge............ccccouuucee N/A........ ndex |PLC G5GSEF7VJP5I70UKS573..... | 06/18/2020.... | 11/06/2020.... | ...... 1,081 225,226 | 208.35. 0 541 0 326 |..... 326 (215) 0 0 0 0001............
Equity/I| Barclays Bank
Barclays Low vol index 9LBCSOBY | Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I70UK5573..... 10/07/2019.... | 10/07/2020.... | ...... 8,086 | ... 1,635,151 | 202.22 32,652 0 0 8,282 | ... 8,282 | ... (24,019) 0 0 0
Equity/I| Barclays Bank
Barclays Low volindex 9LBCSOCU| Fixed Annuity Hedge..............ccoo...... N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 01/07/2020.... | 01/07/2021.... | ...... 3ATT | 647,522 | 203.8154....... | coovvrrerierrrienns 0| e 12,302 | v (VN 4,604 | ... | o 4,604 |...... (7,699) 0 0 0 0001.....cue
Equity/l| Barclays Bank
Barclays Low volindex 9LBCSOBP|Fixed Annuity Hedge............cc..c...... N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/07/2019.... | 08/07/2020.... | ....31,848 | ...... 6,368,326 | 199.96.......cccc. | orveren. 124,734 0 0 25793 |..... 25,793 |...... (120,847) 0 0 0 0001...coovme
Barclays Low vol index Equity/l| Barclays Bank
9LBCSODW Fixed Annuity Hedge............cccccoueuee N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... | 03/12/2020.... | 07/07/2020.... | -..... 1917 | . 388,442 | 202.63............ 0 594 0 4 .. 4 (590) 0 0 0 0001............
Equity/I| Barclays Bank
Barclays Low volindex 9LBCSODI | Fixed Annuity Hedge............cccoevee... NAA........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/06/2020.... | 03/05/2021.... | ...... 5,960 | ...... 1,201,338 | 201.5668........ 0 22,952 0 15,408 |.... | e 15,408 |......... (7,544) 0 0 0 0001............
Equity/I| Barclays Bank
Barclays Low vol index 9LBCSOFH | Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/18/2020.... | 04/07/2021.... | ......... 365 196.25. 0 2,044 0 1919 | ... ..1,919 (125) 0 0 0
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSODZ| Fixed Annuity Hedge............cccocveuneee N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573..... | 03/12/2020.... | 09/04/2020.... | ......... 185 | oo 37,370 | 202 0 142 0 129 |..... 129 (13) 0 0 0 0001..........
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSOCJ | Fixed Annuity Hedge............ccccoocuuce. N/A........ ndex |PLC G5GSEF7VJP5I70UKS573..... | 11/07/2019.... | 11/06/2020.... | ....66,500 | ....13,201,580 | 198.52........c...| oo 133,326 0 0 20,041 || o 20,041 |...... (116,390) 0 0 0 0001............
Equity/I| Barclays Bank
Barclays Low volindex 9LBCSOCI | Fixed Annuity Hedge............cccoov..... N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 11/07/2019.... | 11/06/2020.... | ...47,046 | ...... 9,339,572 | 198.52.......ccc0.| v 142,159 0 0 38,908 |.....| .o 38,908 |...... (119,261) 0 0 0 0001............
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSOCS| Fixed Annuity Hedge............ccoucveuneee N/A........ ndex |PLC G5GSEF7VJP5I7T0UK5573..... | 01/07/2020.... | 01/07/2021.... | ....19,196 | ...... 3,873,989 | 201.8123 0 89,866 0 38,982 | ... 38,982 (50,884) 0 0 0 0001............
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSOCF | Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I7OUKS573..... | 11/07/2019.... | 11/06/2020.... | ....13,673 | ...... 2,714,364 0 0 21126 | .o | o 21,126 |....... (41,837) 0 0 0
Equity/I| Barclays Bank
Barclays Low vol index 9LBCSOFA | Fixed Annuity Hedge............cccccocuuc.. N/A........ ndex |PLC G5GSEF7VJP5I70UKS573..... | 06/18/2020.... | 11/06/2020.... | ......... 706 | ........ 144,292 | 204.38 0 748 0 584 | ... 584 (164) 0 0 0 0001............
Equity/I| Barclays Bank
Barclays Low vol index 9LBCSOFG| Fixed Annuity Hedge.............cccoo...... N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 06/18/2020.... | 03/05/2021.... | ... 760 | ... 152,813 | 201.07............ 0 2,356 0 2,102 | ... 2,102 (254) 0 0 0 0001.....u
Equity/l| Barclays Bank
Barclays Low vol index 9LBCSOCK| Fixed Annuity Hedge............cccovvunnee N/A....... ndex |PLC G5GSEF7VJP5I70UK5573..... 12/06/2019.... | 12/07/2020.... | ...... 6,836 | ...... 1,372,250 | 200.7387........ 33,481 0 0 14454 | ... | ......... 14,454 (20,448) 0 0 0 0001.........u.
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

9LBCS0BW

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

9LBCSOBN

9LBCSOED

9LBCS0CB

9LBCSOEC

9LBCSODF

9LBCSODA

9LBCS0CG

9LBCSOEQ

9LBCSOEL

9LBCS0BM

9LBCSOCP

9LBCSODD

9LBCSOEM

9LBCSODE

9LBCS0CQ|

9LBCSOEH

9LBCSOEG

9LBCS0DB

9LBCSOEZ

9LBCSOFC

9LBCSOEY

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 07/05/2019.... | 07/07/2020.... | ....63,182
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/12/2020.... | 11/06/2020.... .64
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 10/07/2019.... | 10/07/2020.... | ....10,543
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... [ 03/12/2020.... | 11/06/2020.... | cvvvvvvenes 31
Equity/l| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/06/2020.... | 03/05/2021.... | ...... 4,953
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/07/2020.... | 02/05/2021.... | ....22,816
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 11/07/2019.... | 11/06/2020.... | ...... 5312
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 05/07/2020.... | 05/07/2021.... | ....81,112
Equity/l| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 04/07/2020.... | 04/07/2021.... | ...10,700
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 10/07/2019.... | 10/07/2020.... | ...... 2,997
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 07/05/2019.... | 07/07/2020.... | ....23,853
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 12/06/2019.... | 12/07/2020.... | ....41,674
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/07/2020.... | 02/05/2021.... | ....40,144
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 04/07/2020.... | 04/07/2021.... | ....55,245
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 02/07/2020.... | 02/05/2021.... | ....47,289
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/06/2019.... | 12/07/2020.... | -...52,196
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 04/07/2020.... | 04/07/2021.... | ...... 8,139
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/12/2020.... | 11/06/2020.... | ...... 1,754
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/07/2020.... | 02/05/2021.... | v....e 7,420
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I70UK5573...... | 06/18/2020.... | 10/07/2020.... | ...... 2,123
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/18/2020.... | 12/07/2020.... | ....c.es 852
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I70UK5573...... | 06/18/2020.... | 10/07/2020.... | ......... 430

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
....12,803,200 | 202.64............ [ ..coc.... 233,828 0 0 128 | ... 128 | ...... (191,586) 0 0 0 0001.....ccceee
0 104 0 132 ... 132 28 0 0 0 0001.
...... 2,141,389 | 203.11............ 39,028 0 0 8,616 |..... 8,616 |.......(29,713) 0 0 0 0001......
6,185 | 199.52 0 54 0 70 | ... 70 16 0 0 0 0001.....
......... 986,095 | 199.0906........ 0 24,170 0 17,710 | ... | ... 17,710 | ..........(6,460) 0 0 0 0001.....cccceee
...... 4,787,504 | 209.831.......... 0 95,346 0 13,027 |..... | ........13,027 (82,318) 0 0 0 0001.....ccceeee
...... 1,054,538 | 198.52 20,350 0 0 7425 | ... coeennn(15,517) 0 0 0 0001.....
....16,261,715 | 200.4847....... [ ccocoevrrrrrrrrinnnd (U I 299,895 | ....ooovvvveirnnns (U I 281,579 | .o | e 281,579 |....... (18,316) 0 0 0 0001............
...... 2,124,896 | 198.5884........ 0 39,171 0 43534 | ... ... 43,534 | ..........4,364 0 0 0 0001.....ccceeee
......... 601,558 | 200.72..........0. | e 13,941 0 0 4379 | e | e 4,379 | .....(9,622) 0 0 0 0001.....oc...
...... 4,776,563 |200.25............ | .........110,849 0 0 1,837 | | 1,837 | .......(98,612) 0 0 0 0001............
...... 8,569,520 | 205.6323........ .......127,314 0 0 34,544 | ... | ......34.544 | .....(94,597) 0 0 0 0001.....
...... 8,543,787 | 212.8285........ | ccoovvvriiinnnn0 [ 0000000 126,028 | 0 [ 12,364 || 12,364 ) (113,664) 0 0 0 0001.....coeeens
....11,078,628 | 200.5363........ | cvvvvvrrrriirnnnnd [V [ 165,790 | ovvvvvrrrrinnne (V] [ 178,338 | ... | coveeee 178,338 | ......... 12,548 0 0 0 0001............
....10,259,968 | 216.9631........ [ oo (U I 98,427 0 5679 | ... 5,679 (92,748) 0 0 0 0001....occens
....10,941,696 | 209.6271........ [ ..oo.e... 105,947 0 0 17,298 | .o | oo 17,298 | ... (81,575) 0 0 0 0001.....ccceeee
...... 1,593,323 | 195.764... 0 39,242 0 45018 |.... | ........45,018 5,776 0 0 0 0001.....
358,483 | 204.38 [V [ 1,508 | oo (1 (R 1451 || s 1,451 (58) 0 0 0 0001............
...... 1,560,781 | 210.3478........ 0 29,545 0 3,824 | ... 3,824 (25,721) 0 0 0 0001.....ccccee.
......... 435449 | 20511 .coovveee | o0 [ 1,422 | 0 | 1,002 | ] 1,002 (421) 0 0 0 0001.....coceeee
......... 172,726 | 202.73...ccvoeee | cevvvviiencriinnns0 [l 1482 | 0 | 1,261 [ | 1,261 (222) 0 0 0 0001.......
86,955 | 202.22 0 538 0 440 | ..... 440 (97) 0 0 0 0001.....
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SCHEDULE DB - PART A - SECTION 1

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

Description

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

Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
9LBCSOCW

Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index
Barclays Low vol index

Barclays Low vol index

9LBCSOEV

9LBCSOEX

9LBCSOCM

9LBCS0CO|

9LBCSOBR

9LBCSOER

9LBCSOCN

9LBCSODH

9LBCS0BQ]

9LBCSOFF

9LBCSOEA

9LBCSODL

9LBCSOEOQ

9LBCS0DJ

9LBCSOEB

9LBCS0BX

9LBCSOBT

9LBCSODY

9LBCSOCL

9LBCSOEE

9LBCSODK

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/05/2020.... | 06/07/2021.... | ....75,968
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I70UKS573..... | 06/05/2020.... | 06/07/2021....  ...... 7,281
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/06/2019.... | 12/07/2020.... | ....23,753
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/06/2019.... | 12/07/2020.... | ...... 9,935
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 08/07/2019.... | 08/07/2020.... | -...52,692
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 01/07/2020.... | 01/07/2021.... | ....40,504
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 05/07/2020.... | 05/07/2021.... | ....36,513
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/06/2019.... | 12/07/2020.... | .....c 7,145
Equity/l| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/06/2020.... | 03/05/2021.... | -...29,860
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS5573..... | 08/07/2019.... | 08/07/2020.... | ....14,654
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUK5573..... | 06/18/2020.... | 02/05/2021.... | ... 2,993
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/12/2020.... | 09/04/2020.... | ...... 2,269
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... | 03/06/2020.... | 03/05/2021.... | ....53,645
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 05/07/2020.... | 05/07/2021.... | ....49,613
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/06/2020.... | 03/05/2021.... | ...... 6,221
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/12/2020.... | 09/04/2020....  ........ 793
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/07/2019.... | 10/07/2020.... | ....10,951
Equity/I| Barclays Bank

NA...... ndex |[PLC G5GSEF7VJP5I7TOUKS573..... | 09/06/2019.... | 09/04/2020.... | ....38,369
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573..... | 03/12/2020.... | 08/07/2020.... | ...... 1,673
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/06/2019.... | 12/07/2020.... | ....13,367
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/12/2020.... | 11/06/2020.... | ....... 702
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/06/2020.... | 03/05/2021.... | ....40,770

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
...15,360,532 | 202.1974........ | oo [V [ 284,386 | ...cooovrrriirnnn (V] [ 231,064 | ..... | ...... 231,064 |....... (53,322) 0 0 0 0001.....ccceee
...... 1,451,261 | 199.3217........ 0 35,868 0 30471 |..... | .........30,471 (5,396) 0 0 0 0001.
...... 4,815,591 | 202.7361........ | ...........96,449 0 0 35111 | ... 35,111 | ........(65,808) 0 0 0 0001......
...... 2,023,113 | 203.6349........ 36,987 0 0 12,366 |..... | .........12,366 |........(25,508) 0 0 0 0001............
...10,676,453 | 202.62............ | cooveeee. 158,202 0 0 13,533 | | o 13,533 |...... (161,603) 0 0 0 0001.....cccceee
...... 8,352,698 | 206.2191........ | coovvvvviiinrnn0 [ 000 123,772 | 0 [ 37,732 || 37,732 . (86,040) 0 0 0 0001.....ccceeee
...... 7,234,134 1 198.1249........| .. woeee | errnn. 164,883 0 0 0 0001.....
...... 1,452,118 | 203.2355........ 27,650 0 0 9,608 |..... | .cc.....9,608 |........(18,853) 0 0 0 0001............
...... 6,003,995 | 201.0715........ [ cccccvviiiennnn0 | ... 120,688 0 82,572 |..... 82,572 (38,117) 0 0 0 0001.....ccceeee
...... 2,940,325 | 200.65. 53,633 0 0 9,049 |.... 9,049 (53,781) 0 0 0 0001.....oc...
......... 628,021 | 209.83 0 2,574 0 1,709 | ..o | 1,709 (865) 0 0 0 0001............
......... 460,834 | 203.1... 1,452 (347) 0 0 0 0001.....
LA1153,117 207,906 [ i [V [ 107,885 0 52,399 | ... 52,399 (55,486) 0 0 0 0001.....coeeens
....10,239,339 | 206.3842........ 0 99,673 0 81,082 | ... | cevvveeee 81,082 |........ (18,591) 0 0 0 0001............
...... 1,256,412 | 201.963 0 23,040 0 15226 |....|.......15,226 | .........(7,814) 0 0 0 0001....occens
......... 163,001 | 205.55 0 333 0 156 |..... 156 (177) 0 0 0 0001.....ccceeee
...... 2,205,750 0 0 13,609 |..... | ........13,609 |........(34,291) 0 0 0 0001.....
...... 7,792,360 | 203.09............| .........148,488 0 0 18,757 |..... | v 18,757 | ... (111,370) 0 0 0 0001............
338,983 | 202.62 0 853 0 430 |..... 430 (424) 0 0 0 0001.....ccccee.
...... 2,689,950 | 201.2381........ 62,515 0 0 25,923 |..... 25,923 (39,674) 0 0 0 0001.....coceeee
......... 141,453 | 201.5 0 920 0 1,085 |....| ... 1,085 165 0 0 0 0001.......
...... 8,314,797 | 203.944... coeennnn 123,757 oo | e 74,985 | .......(48,772) 0 0 0 0001.....
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Description

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

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

9LBCSOEW

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

Barclays Low vol index

9LBCSOCD

9LBCSO0BO]

9LBCSOFD

9LBCSOEI.

9LBCS0BS

9LBCSOEU

9LBCS0CZ

9LBCS0BU

9LBCS0BV

9LBCSOCV

9LBCSOBL

9LBCSOCR]

9LBCSOES

9LBCSODC

9LBCSOCY

9LBCSOFE

9LBCSODG

9LBCS0CC

9LBCS0CX

9LBCSOCT

9LBCSOEK

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 11/07/2019.... | 11/06/2020.... | ...... 2,907
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7T0UKS573..... | 08/07/2019.... | 08/07/2020.... | ...... 9,008
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573...... | 06/18/2020.... | 01/07/2021.... | evvvvvee 949
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 04/07/2020.... | 04/07/2021.... | ....23,949
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 09/06/2019.... | 09/04/2020.... | ... 7,970
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... | 06/05/2020.... | 06/07/2021.... | ....34,807
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/05/2020.... | 06/07/2021.... | ....24,587
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 02/07/2020.... | 02/05/2021.... | ....12,664
Equity/l| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 09/06/2019.... | 09/04/2020.... | -...59,414
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 10/07/2019.... | 10/07/2020.... | ...... 1,903
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 01/07/2020.... | 01/07/2021.... | ....s 8,200
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 07/05/2019.... | 07/07/2020.... | ...... 7,110
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 01/07/2020.... | 01/07/2021.... | ...... 3,673
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUK5573..... | 05/07/2020.... | 05/07/2021.... | ... 8,320
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/07/2020.... | 02/05/2021.... | ....10,132
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 02/07/2020.... | 02/05/2021.... | ...... 4,883
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7T0UKS573...... | 06/18/2020.... | 02/05/2021.... | evveve. 501
Equity/I| Barclays Bank

NA...... ndex |[PLC G5GSEF7VJP5I7TOUK5573..... | 03/06/2020.... | 03/05/2021.... | -...10,309
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 10/07/2019.... | 10/07/2020.... | -...59,358
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... | 01/07/2020.... | 01/07/2021.... | ....58,936
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 01/07/2020.... | 01/07/2021.... | ....31,737
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 04/07/2020.... | 04/07/2021.... | ....11,628

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
......... 577,098 | 198.52............ | ...........14,103 0 0 6,576 |..... 6,576 (9,801) 0 0 0 0001.....ccceee
...... 1,810,229 39,192 0 0 10,541 |.... | ........10,541 (36,402) 0 0 0 0001.

......... 192,951 | 203.32..cccvceee | convvviinneriiinns0 [l 775 |0 | i 1,499 [ | 1,499 (276) 0 0 0 0001......
...... 4,700,013 | 196.2509 coennnnersssninn0 | 110,252 |0 | 126931 | | 10125,931 15,679 0 0 0 0001............
...... 1,609,940 | 202..........cccoeer | crvevnnnn 34,271 0 0 5578 | ... 5578 (25,045) 0 0 0 0001.....cccceee
...... 7,106,918 | 204.1807........| cccoevvcivernnnn0 | ..., 106,885 0 83,511 |.... 83,511 (23,374) 0 0 0 0001.....ccceeee

...... 4,912,913 | 199.8175........ | .. cerennnn 115,657 97,591 | ... | .........97,591 | ........(18,066) 0 0 0 0001.....
...... 2,637,664 | 208.2805........ 0 60,992 0 9,738 | .ove | 9,738 | ........(51,255) 0 0 0 0001............
..12,212,548 | 205.55............ | oo 180,024 0 0 11,705 | | o 11,705 | ...... (133,793) 0 0 0 0001.....ccceeee
......... 381,038 | 200.23 9,271 0 0 3,102 | ... 3,102 (6,376) 0 0 0 0001.....oc...
...... 1,674,571 | 204.216.......... 0 30,547 0 11,070 |..... | e 11,070 | ........(19,477) 0 0 0 0001............

...... 1,420,223 0 0 978 | ..... 978 (30,512) 0 0 0 0001.....
......... 739,418 | 201.3116........ | cevevevrrriirennn0 | ... 18,008 0 8,081 |..... 8,081 |.........(9,927) 0 0 0 0001.....coeeens
...... 1,644,309 | 197.6333........ | cccvvvrvrrinennn0 | <..nnn..40,516 0 39,581 |..... 39,581 (935) 0 0 0 0001............
...... 2,135,432 | 210.7612........ 0 38,804 0 4805 ... | ......4,805 (33,999) 0 0 0 0001............
...... 1,014,510 | 207.7637........ 0 24,631 0 4133 || e 4,133 (20,499) 0 0 0 0001.....ccceeee

......... 104,348 | 208.28 0 536 0 385 |.... 385 (151) 0 0 0 0001.....
...... 2,057,530 | 199.5858........ | ccccovrerrvricein0 | 8,029 | 0 | . 34,630 | | . 34,630 -l (13,399) 0 0 0 0001............
212174919 12051 | 180,250 0 0 28,012 |..... 28,012 |...... (139,814) 0 0 0 0001.....ccccee.
....12,389,838 | 210.2253........ | oo (VN [ 119,580 0 23,998 |..... 23,998 |........ (95,582) 0 0 0 0001.....coceeee
...... 6,452,599 | 203.3147.......| ccoevrvriiiennnnn0 | ..ee.. 128,971 0 50,166 |..... 50,166 | ........(78,805) 0 0 0 0001.......

...... 2,304,656 | 198.1988........| .. ...44,260 cooee | e 49,455 5,195 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Barclays Low vol index 9LBCSOEF

Barclays Low vol index 9LBCSOCH

9LBCSOCA

Credit Suisse Balanced Trend 5
9CCSSOAF

Credit Suisse Balanced Trend 5
9CCSS0AQ

Credit Suisse Balanced Trend 5
9CCSS0AO

Credit Suisse Balanced Trend 5
9CCSS0AS

Credit Suisse Balanced Trend 5
9CCSS0AH

Credit Suisse Balanced Trend 5
9CCSS0AL

Credit Suisse Balanced Trend 5
9CCSS0AM

Credit Suisse Balanced Trend 5
9CCSS0BF

Credit Suisse Balanced Trend 5
9CCSSO0AY

Credit Suisse Balanced Trend 5
9CCSS0AC

Credit Suisse Balanced Trend 5
9CCSS0AA

Credit Suisse Balanced Trend 5
9CCSS0AW

Credit Suisse Balanced Trend 5
9CCSS0AU

Credit Suisse Balanced Trend 5
9CCSS0AE

Credit Suisse Balanced Trend 5
9CCSSoBI

Credit Suisse Balanced Trend 5
9CCSS0BH

Credit Suisse Balanced Trend 5
9CCSS0AJ

Credit Suisse Balanced Trend 5
9CCSS0AB

Credit Suisse Balanced Trend 5
9CCSS0BC

Barclays Low vol index

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.C.V. Accretion Hedged Items Exposure Entity end (b
Equity/l| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 03/12/2020.... | 11/06/2020.... | ...... 1,607 325,257 | 202.4 (V] I 1,848 0 2,062 |.... 2,062 214 0 0 0 0001.....ccceee
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I70UKS5573..... 11/07/2019.... | 11/06/2020.... | ...... 5922 | ... 1,175,635 | 198.52 21,821 0 0 7,614 | | e 7,614 | (16,868) 0 0 0 0001.
Equity/I| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... 10/07/2019.... [ 10/07/2020.... | ..... 2,226 | ......... 451,255 | 202.72 8,566 0 0 2,011 | ... 2,011 (6,476) 0 0 0 0001............
Equity/I| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 12/13/2019.... | 12/14/2020.... | ..ccv.... 33 [ 8,629 | 261.47.....occee| v 6,600 0 0 29 |..... 29 (185) 0 0 0 0001.....
Equity/l| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 02/14/2020.... | 02/11/2021.... | cvvevece 302 [ . 81,754 | 270.71............ 0 60,400 0 89 |.. 89 |....... (60,311) 0 0 0 0001............
Equity/I| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 02/14/2020.... | 02/11/2021.... | ... 1,378 | ..o 373,038 | 270.71............ 0 8,813 0 405 | ..... 405 (8,408) 0 0 0 0001............
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 03/13/2020.... | 03/11/2021.... | ... 1,588 | ... 400,716 | 252.34 0 9,578 0 7,016 |..... (2,562) 0 0 0 0001.....
Equity/I| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLNSC3868.... | 01/14/2020.... | 01/13/2021.... | ... 1,399 | ... 371,994 | 265.9......ccouens | i (VN I 8,803 0 741 | ... 741 (8,062) 0 0 0 0001.....ooeens
Equity/I| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/17/2020.... | 01/13/2021.... | ...... 1,146 | ......... 304,721 | 265.9 0 8,114 0 607 |..... 607 |..coveeee. (7,507) 0 0 0 0001............
Equity/I| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 01/17/2020.... | 01/13/2021.... | ...c.ec.. 289 | ... 76,845 | 265.9.....ccccccces | vovviieriienind (V1N I 57,800 0 183 |..... 153 | (57,647) 0 0 0 0001............
Equity/I| Credit Suisse FB
NAA........ ndex |Int E58DKGMJYYYJLN8C3868.... | 06/12/2020.... | 06/13/2021.... | .evvv.s 540 | ... 135,416 | 250.77...cooccvee | v 0. 108,000 0 3,207 |..... 3,207 |...... (104,793) 0 0 0 0001............
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLNBC3868.... | 04/14/2020.... | 04/13/2021.... | ........ 690 | ..o 173,121 [ 250.9...ccvevene | o0 | s 138,000 0 3,715 | ... 3,715 |...... (134,285) 0 0 0 0001.....
Equity/I| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 12/13/2019.... | 11/13/2020.... | c.veovevs A | 10,667 | 260.18. 8,200 0 0 35 ... 35 (258) 0 0 0 0001............
Equity/l| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 11/14/2019.... | 11/13/2020.... | cccvvvveve. 19 | 4,930 | 259.47............ 17 0 0 16 |..... 16 (116) 0 0 0 0001............
Equity/l| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 04/14/2020.... | 04/13/2021.... | ...... 3,581 898,473 | 250.9 0 21,516 0 19,280 | ..o | e 19,280 (2,237) 0 0 0 0001............
Equity/l| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 03/13/2020.... | 03/11/2021.... | cvvevece 354 | ... 89,328 | 252.34.....cccce. | crrrin (V1N IO 70,800 | ..ooovrerrriannc (V1 N 1,564 | .. | e 1,564 (69,236) 0 0 0 0001............
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLNSC3868.... | 12/13/2019.... | 12/14/2020.... | ..eov.. 840 | ... 219,635 | 261.47. 5,207 0 0 T4T | ... 747 0 0 0 0001.....
Equity/I| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 06/19/2020.... | 06/13/2021.... | ..evvcs 308 | v 77,234 | 250.76.......cooe | covrrrrrrid (V] I 1,863 | oo (VN 1,829 || oo 1,829 (35) 0 0 0 0001.....u
Equity/l| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLNSC3868.... | 06/19/2020.... | 04/13/2021.... | ...ov... 443 | ........ 111,149 | 250.9 0 2,416 0 2,385 |.... 2,385 (31) 0 0 0 0001............
Equity/I| Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/14/2020.... | 01/13/2021.... | covevece M7 | s 31,110 | 265.9 0 23,400 0 62 |... 62 |........ (23,338) 0 0 0 0001............
Equity/l| Credit Suisse FB
NA........ ndex |Int E58DKGMJYYYJLN8C3868.... | 12/13/2019.... | 11/13/2020.... 36 9,366 | 260.18. 237 0 0 31 ... 31 (227) 0 0 0 0001............
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 05/14/2020.... | 05/13/2021.... | cc000re. 730 | ......... 183,259 | 251.04....ccccee | w0 | 100 146,000 | o0 | 4,059 | | 4,059 (141,941) 0 0 0 0001.....
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

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

69030

Credit Suisse Balanced Trend 5
9CCSS0BA

Credit Suisse Balanced Trend 5
9CCSS0BE

HSI Hang Seng Option
9HMSSOAE

HSI Hang Seng Option
9HMSS0AC

HSI Hang Seng Option
9HMSS0AA

HSI Hang Seng Option
9HBCS0AC

HSI Hang Seng Option 9HCSS0AA

HSI Hang Seng Option 9HBCS0AA

MSCI Emerging Markets
9MSGS0AA

MSCI Emerging Markets
9MRBSO0AA

MSCI Emerging Markets
9MCSS0AG

MSCI Emerging Markets
9MMSSOAA

MSCI Emerging Markets
9MCSS0AC

MSCI Emerging Markets
9MCSSOAE

MSCI Emerging Markets
9MBCSOAE

MSCI Emerging Markets
9MMLSOAI

MSCI Emerging Markets
9MBCSOAG

MSCI Emerging Markets
9MBCS0AC

MSCI Emerging Markets
IMMLS0AG

MSCI Emerging Markets
9MCSS0AI

Merrill Lynch GPA index
9GMLSOBE

Merrill Lynch GPA index

9GMLS0AP

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

4 5 6 7 8
Type(s)
of Date of
Risk(s) Exchange, Counterparty Trade Maturity or | Number of
(a) or Central _Clearinghouse Date Expiration Contracts
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 05/14/2020.... | 05/13/2021.... | ...... 3,336
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 06/12/2020.... | 06/13/2021.... | ...... 3,259
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/12/2020.... | 06/14/2021.... | «eevvrevnnet 9
Equity/I
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/14/2020.... | 04/14/2021.... | .evvovvree. 7
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | w.vvveveren 4
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7OUKS573..... | 05/14/2020.... | 05/14/2021.... | v.ooveeeee 10
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 03/13/2020.... | 03/12/2021....
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I70UKB573...... 01/14/2020.... | 01/14/2021.... | weveveveans 3
Equity/l
ndex | Societe Generale. O2RNESIBXP4ROTD8PUA41.... | 11/21/2019.... | 11/20/2020.... | ..... 2,939
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/21/2019.... | 10/21/2020.... | ...... 3,092
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLNS8C3868.... | 05/21/2020.... | 05/21/2021.... | ...... 4,048
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... ] ...... 3,007
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 08/21/2019.... | 08/21/2020.... | ...... 3,163
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLNS8C3868.... | 04/21/2020.... | 04/21/2021.... | ....... 3,561
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573...... | 01/21/2020.... | 01/21/2021.... | ...... 2,875
Equity/l
ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 09/20/2019.... | 09/21/2020.... | ...... 2,734
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7T0UKS573...... | 03/20/2020.... | 03/19/2021.... | ... 3,832
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/20/2019.... | 12/21/2020.... | ... 3,687
Equity/l
ndex | Bank of America... EYKN6VOZCB8VDIIULBSO.... | 07/19/2019.... | 07/21/2020.... | ...... 3,092
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 06/19/2020.... | 06/21/2021.... | ...... 3,340
Equity/I
ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 06/18/2020.... | 11/06/2020.... | ......... 387
Equity/l
ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 12/06/2019.... | 12/07/2020.... | ....49,994

9 10 1" 12 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Hedged Items Exposure Entity end(b) |
837,469 | 251.04............ 0 20,066 0 18,548 | ..o | oo 18,548 |.......... (1,518) 0 0 [ cvvrnrriieenen0 [ v | 0001
817,259 219629 |0 ] 19,352 [ | 19,352 (277) 0 0
218,712 | 24307 oo | v (VN [ 18,000 | .vvvvvvrerrinnns (V] [ 17167 | | s 17,167 (833) 0 0 [ cvverrreiiennn0 [ v | 0001,
171,048 | 24435............ | oo (U [ 14,000 | ..o (V] [ 11,906 |..... | cooveeens 11,906 (2,004) 0 0 [ | i | 0001
111,262 | 27816..c.ccvec | o (U I 8,000 | .covvvvirriinnee (U [ 1,526 | .o | oo 1,526 |.......... (6,474) 0 0 [ cvirnrriieennn0 [ v | 0001
238,297 | 23830 0 20,000 0 21,052 | oo | cevveeeen 21,052 | ..ooveeee. 1,052 0 0 [ cvvirrriiennn0 [ v | 0001
144,197 | 24033.......cocee | o0 [ 012,000 | 0 | 10,983 [ | 10,983 0 0
....... 86,655 | 28885.......cccc.. [ coovrrrrrrriiienn0 | 6,000 0 583 583 (5,417) 0 0
3,070,021 | 1045............... 587,800 0 0 111,526 | ... | oo 111,526 | ... (228,905) 0 0 [ cvvrerrrrenen0 [ v | 0001
3,180,153 | 1029............... 618,400 0 0 116,692 |..... [ coveeee 116,692 |...... (265,086) 0 0 [ eoviierreiiennn0 [ i | 0001
3,764,680 | 930.0...cvvveee | oo 0 809,600 | ...oovevrrrrrrene (V] (O 511,164 | ... | ... 511,164 | ...... (298,436) 0 O [ evierrriieeenn0 [ v | 0001
3,293,627 601,400 116,360 | ... | oo 116,360 |...... (485,040) 0 0
3,109,672 | 983.14............ 474,450 0 0 133,735 | .o | e 133,735 | ...... (346,011) 0 0 [ cvvrrrrieenen0 [ v | 0001
3127413 | 878.24......coo| v 0 712,200 | covvorrriernnnd (V] (O 567,523 | ..... | cooeeee 567,523 | ...... (144,677) 0 O [ eirerrrinnenn0 [ | 0001
3,239,694 | 1127 v 0 575,000 | ..oocoverrrriirenncd (U I 64,385 | ... | .ooeeon. 64,385 | ...... (510,615) 0 0 | o0 [ v | 00011
2,790,266 | 1021............... 544,804 0 0 89,971 89,971 | ...... (254,003) 0 0 [ cvernerieennn0 [ v | 0001
3,077,977 ...820,557 | .ooo. | coveeee 820,557 | ......... 54,157 0 0
4,080,145 | 1107............... 737,400 0 0 84,530 | ... | cevveenee 84,530 | ...... (214,730) 0 O [ eiierriiienen0 [ v | 0001
3,269,759 | 1057.......cccccee. 309,200 0 0 5,966 5966 |...... (277,881) 0 0 [ cvirnrriieenen0 [ i | 0001
3,344,542 | 1001 0 668,000 0 290,751 | .ooeo | coveeee 290,751 | ...... (377,249) 0 0 [ evierrreiiennn0 [ i | 0001
....... 77,102 | 199.23 0 2,879 0 2,725 2,725 (155) 0 0
....10,100,788 269,468 0 0 265,808 |..... | ...... 265,808 |....... (47,260) 0 0
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1 2 3 4 5 6 7 8 9 10 " 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.C.V. Accretion Hedged Items Exposure Entity end (b
Merrill Lynch GPA index Equity/l
9GMLSO0AR Fixed Annuity Hedge.........c.cc.oovvvenne N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 02/07/2020.... | 02/05/2021.... | ...42,851 | ...... 9,005,566 | 210.16 0 239,537 0 90,134 | .o | coreerene 90,134 |...... (149,403) 0 0 0 0 0001...oun...
Merrill Lynch GPA index Equity/l
9GMLS0AK Fixed Annuity Hedge... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 07/05/2019.... | 07/07/2020.... | ....34,764 | ...... 6,909,693 | 198.76 i 185,292 0 0 230,134 | ... | .cooe.. 230,134 |........ (23,806) 0 0 0 0 0001.....
Merrill Lynch GPA index Equity/l
9GMLSOAL Fixed Annuity Hedge............cccccoueuue N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 08/07/2019.... | 08/07/2020.... | ....38,674 | ...... 7,643,916 | 197.65.......cccc. | o 204,972 0 0 300,735 | ... | oo 300,735 (23,361) 0 0 0 0 0001............
Merrill Lynch GPA index Equity/I
9GMLS0AW Fixed Annuity Hedge..............cccco..... N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 03/12/2020.... | 07/07/2020.... | ......... 122 | 24,249 | 198.76 0 565 0 808 |..... 808 243 0 0 0 0 0001.....
Merrill Lynch GPA index Equity/l
9GMLS0BB Fixed Annuity Hedge...........cccoouvvunne N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 04/07/2020.... | 04/07/2021.... | ....70,166 | ....14,112,488 | 201.13 0 382,405 0 485,661 |..... | ... 485,661 | ....... 103,257 0 0 0 0 0001............
Merrill Lynch GPA index Equity/l
9GMLS0AX Fixed Annuity Hedge............cccccoueu N/A........ ndex |Bank of America... EYKNG6V0ZCB8VDOIULBBO.... | 03/12/2020.... | 08/07/2020.... | ........ 513 [ 101,394 | 197.65 0 2,909 0 3,989 |..... 3,989 | ..o 1,080 0 0 0 0 0001............
Merrill Lynch GPA index Equity/l
9GMLSOAN Fixed Annuity Hedge... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/07/2019.... | 10/07/2020.... | ....48,053 9,524,105 | 198.2 255,248 0 0 367,456 |..... | ... 367,456 (33,554) 0 0 0 0 0001.....
Merrill Lynch GPA index Equity/l
9GMLS0BD Fixed Annuity Hedge.............ccccooeee. N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 06/05/2020.... | 06/07/2021.... | ....63,157 |...13,041,289 | 206.49........cc.. | cevvvrrerrrrieriand (U [ 354,942 0 282,479 |..... 282,479 | ....... (72,463) 0 0 0 0 0001.....ooeens
Merrill Lynch GPA index Equity/l
9GMLS0AS Fixed Annuity Hedge............c.ccoevueuue N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBBO.... | 03/06/2020.... | 03/05/2021.... | ....50,510 | ....10,344,448 | 204.8.........c.c.. | covrvrrrrrenrinnnd (V1N I 279,320 | oo (V1 I 229,490 | ... | oo 229,490 |....... (49,830) 0 0 0 0 0001............
Merrill Lynch GPA index Equity/l
9GMLS0AZ Fixed Annuity Hedge............cccccoeeuue N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 03/12/2020.... | 10/07/2020.... 27 5,351 | 198.2 0 158 0 206 |..... 206 48 0 0 0 0 0001............
Merrill Lynch GPA index Equity/!
9GMLS0BC Fixed Annuity Hedge..............ccccoo.... NAA........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 05/07/2020.... | 05/07/2021.... | ....71,169 | ...14,362,616 | 201.81............ 0 389,294 0 AT81T5 | ..o | oo 478175 | ......... 88,881 0 0 0 0 0001............
Merrill Lynch GPA index Equity/I
9GMLS0AO Fixed Annuity Hedge... ndex | Bank of America... EYKNBVOZCB8VDIIULBSO.... | 11/07/2019.... | 11/06/2020.... | ...39,441 | ...... 7,857,830 | 199.23 B 209,826 0 0 277,683 | .o | oo 277,683 (33,162) 0 0 0 0 0001.....
Merrill Lynch GPA index Equity/l
9GMLSOAY Fixed Annuity Hedge............cccoovuuuue N/A........ ndex |Bank of America... EYKNGV0ZCB8VDOIULBSO.... | 03/12/2020.... | 09/04/2020.... | ........... 64 | ........ 12,797 | 199.96 0 291 0 376 |..... 376 85 0 0 0 0 0001............
Merrill Lynch GPA index Equity/l
9GMLS0AM Fixed Annuity Hedge.............ccccoo.... N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 09/06/2019.... | 09/04/2020.... | ....32,605 | ...... 6,519,696 | 199.96............| ooveeen. 174111 0 0 191,489 | ... | ... 191,489 (35,010) 0 0 0 0 0001............
Merrill Lynch GPA index Equity/I
9GMLSO0BA Fixed Annuity Hedge.........cccccouvveenne N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 03/12/2020.... | 11/06/2020.... | ..... 1,654 329,526 | 199.23 0 9,130 0 11,645 | .o | e 11,645 2,515 0 0 0 0 0001...........
Merrill Lynch GPA index Equity/l
9GMLS0AQ Fixed Annuity Hedge............c.ccoevuuuue N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 01/07/2020.... | 01/07/2021.... | ....45,106 | ...... 9,252,143 | 205.12..ccccccceer| v 0 e 248,083 | ....cccovvrernnnnnd (V1 I 174,188 |..... | oo 174,188 | ....... (73,895) 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/I| Barclays Bank
9RBCSOCS Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I7OUKS573...... | 02/07/2020.... | 02/05/2021.... | ....c.... 631 | ... 1,045,428 | 1657......oocveere | coivvnnrririnnnnn0 | 126,200 0 26,037 |..... 26,037 |...... (100,163) 0 0 0 0 0001.....
Russell 2000 OTC Call Option Equity/l| Barclays Bank
9RBCSOCY Fixed Annuity Hedge..............cccco..... N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/27/2020.... | 03/26/2021.... | ...... 8,698 | ... 9,846,049 | 1132, [ oo 0. 1,739,600 | ..oooovevrrierennd (V1 I 3,145,701 |..... ...3,145,701 | ...1,406,101 0 0 0 0 0001.....u
Russell 2000 OTC Call Option Equity/l| Credit Suisse FB
9RCSSOBI Fixed Annuity Hedge...........cc.cooevuunne N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... | cvvevece 727 | ...... 1,205,591 | 1658.......ocvve | covrrrrrirarrinn (V1N I 145,400 0 28,776 |..... 28,776 |...... (116,624) 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/I| RBC Capital
9RRBSOCE Fixed Annuity Hedge............cccccoueuee N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/21/2019.... | 08/21/2020.... | ...... 2,378 3,590,423 | 1510 309,140 0 0 92,492 | ... 92,492 |...... (390,766) 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/I| Barclays Bank
9RBCSODG Fixed Annuity Hedge............c.cccooo.uue N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 05/07/2020.... | 05/07/2021.... | ...... 5790 | ... 7,428,165 | 1283......ccoocceee | v 0. 1,158,000 | ...ovorriiennnns (V1 I 1,466,941 | ..... ..1,466,941 | ....... 308,941 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l
9RMSSO0AA Fixed Annuity Hedge... ndex |Morgan Stanley... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | ...... 1,306 | ...... 2,203,979 | 1688......ccccvvwee | crvvrrririennn0 [ o 261,200 | ..covovvrrirennnn0 | i 44,287 | | 44287 |..... (216,913) 0 0 0 0 0001.....
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SCHEDULE DB - PART A - SECTION 1

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

Description

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

Russell 2000 OTC Call Option
9RSGSOAE

Russell 2000 OTC Call Option
9RMLSODW

Russell 2000 OTC Call Option
9RBCSODA

Russell 2000 OTC Call Option
9RSGSOAO

Russell 2000 OTC Call Option
9RMLSODG

Russell 2000 OTC Call Option
9RCSS0BO

Russell 2000 OTC Call Option
9RRBS0CG

Russell 2000 OTC Call Option
9RSGSOAI

Russell 2000 OTC Call Option
9RCSSOBE

Russell 2000 OTC Call Option
9RMLSODY

Russell 2000 OTC Call Option
9RBCSODS

Russell 2000 OTC Call Option
9RRBSOCI

Russell 2000 OTC Call Option
9RMLSODE

Russell 2000 OTC Call Option
9RSGSO0AU

Russell 2000 OTC Call Option
9RBCSOCI

Russell 2000 OTC Call Option
9RRBSOCW

Russell 2000 OTC Call Option
9RBCSODK

Russell 2000 OTC Call Option
9RCSS0BM

Russell 2000 OTC Call Option
9RBCSODU

Russell 2000 OTC Call Option
9RMSS0AS

Russell 2000 OTC Call Option
9RMLSOEA

Russell 2000 OTC Call Option
9RBCS0ODQ

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l

N/A........ ndex | Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 11/21/2019.... | 11/20/2020.... | ..... 2121
Equity/l
ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020.... | ...... 1,703
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 04/14/2020.... | 04/14/2021....  ...... 7,691
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 02/07/2020.... | 02/05/2021.... | ...... 2,369
Equity/l

N/A....... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 07/12/2019.... | 07/14/2020.... ] ...... 7,720
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 03/06/2020.... | 03/05/2021.... | ....... 2,384
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/06/2019.... | 09/04/2020.... | ...... 2917
Equity/l

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/06/2019.... | 12/07/2020.... | ...... 2,791
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 08/28/2019.... | 08/28/2020.... | -..... 3,456
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/28/2019.... | 10/28/2020.... | ...... 3,143
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/26/2020.... | 06/28/2021.... | ...... 4,196
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/20/2019.... | 09/21/2020.... | ...... 2,782
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 07/05/2019.... | 07/07/2020.... | ...... 2,031
Equity/l

N/A........ ndex |Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 04/28/2020.... | 04/28/2021.... | ...... 7,176
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 10/07/2019.... | 10/07/2020.... | ......... 701
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020... | ..... 5,696
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/05/2020.... | 06/07/2021.... | ...... 4,347
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 01/28/2020.... | 01/28/2021.... | ... 3,285
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573..... | 06/26/2020.... | 06/28/2021....  ...... 5,889
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/20/2020.... | 03/19/2021.... | ...... 6,171
Equity/I

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/28/2019.... | 10/28/2020.... | ...... 5,019
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/19/2020.... | 06/21/2021.... | v....s 5,101

|

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
3,359,579 | 1584.....cocvvvc | v 424,200 0 0 100,271 | .o | coveens 100,271 | ...... (250,572) 0 0 0 0001.....ccceee
2,639,888 340,600 0 0 85,304 |..... 85,304 | ... (227,195) 0 0 0 0001.
9,516,305 | 1237....oovevrveee | o 0. 1,538,200 | ..ooovervrrirrnne (V] [ 2,177,580 |..... 2,177,580 | ....... 639,380 0 0 0 0001......
3,924,912 | 1657.....ooooccee | v LV [ 473,800 | ..coooorrrrrrrrnnnnd (V] [ 97,7563 | .occc | oo 97,753 | ...... (376,047) 0 0 0 0001............
2,120,400 | 1570.....cccouvvwec | v 772,000 0 0 16,224 | ..o | oo 16,224 |...(1,134,003) 0 0 0 0001.....cccceee
3,454,940 | 1449......ooovve| oo, (VN [ 476,800 | ..ooovrvriernnnnn (V] [ 327,468 | ... | ... 327,468 |..... (149,332) 0 0 0 0001.....ccceeee
4,390,581 | 1505.... 437,550 0 0 142,499 | ... | oo 142,499 | ...... (468,313) 0 0 0 0001.....
4,560,047 | 1634...........o...| covvrvens 558,200 0 0 100,521 |..... | voveees 100,521 |...... (278,873) 0 0 0 0001............
5,089,686 | 1473......cccooeees | corrreen 518,400 0 0 210,320 | ... | . 210,320 | ...... (600,320) 0 0 0 0001.....ccceeee
4,940,576 | 1572....cvvveees | e 628,600 0 0 138,882 | ... [ coveeee 138,882 |...... (392,526) 0 0 0 0001.....oc...
5,785,361 | 1379, [ v LV [ 839,200 | ..ovooverrrirrnnn (V] (O 821,984 | ... | ... 821,984 | ....... (17,216) 0 0 0 0001............
4,339,280 | 1560.... 0 0 97,001 | .cc. | covveenee 97,001 | ...... (376,975) 0 0 0 0001.....
3,200,105 | 1576.....ccovvvveee | v 172,635 0 0 418 | ... 418 | ... (290,527) 0 0 0 0001.....coeeens
9,315,022 | 1298......covvveee | o 0. 1,435,200 | ...oovvrrrrivrnen (V] [ 1,733,941 | ... ...1,733,941 298,741 0 0 0 0001............
1,049,951 | 1498.......ccccooee| v 140,200 0 0 47,902 | .oooe | 47,902 |..... (106,939) 0 0 0 0001....occens
9,329,934 | 1638.....ccoouvvvee | o 1,139,200 0 0 208,620 | ..... | ..cco.. 208,620 | ...... (559,667) 0 0 0 0001.....ccceeee
6,551,581 | 1507 0 869,400 0 522,976 | ... 522,976 | ...... (346,424) 0 0 0 0001.....
5,447,548 | 1658........cccooe. [ coovvrrnrrrrrriinnnd LV [ 657,000 | ..oooverrrriernenc (V] [ 130,027 |..... | voveeee 130,027 |...... (6526,973) 0 0 0 0001............
8,119,635 | 1379.....ccocvvvc [ v 0. 1,177,800 | oo (VN [ 1,153,638 |..... ...1,153,638 |........ (24,162) 0 0 0 0001............
6,257,703 | 1014 oo | o 0. 1,234,200 0 2,830,866 |..... ....2,830,866 | ....1,596,666 0 0 0 0001.....coceeee
7,889,517 | 1572..cooeveeec | i 1,003,800 0 0 221,778 | cooes | oo 221,778 | ...... (626,818) 0 0 0 0001.......
7,236,432 | 1419, | o0 | s 1,020,200 ..872,068 | ... | oveees 872,08 |..... (148,142) 0 0 0 0001.....
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

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

Russell 2000 OTC Call Option
9RRBSODC

Russell 2000 OTC Call Option
9RRBS0ODM

Russell 2000 OTC Call Option
9RRBSODK

Russell 2000 OTC Call Option
9RMSSOAE

Russell 2000 OTC Call Option
9RMSS0AM

Russell 2000 OTC Call Option
9RRBSOCY

Russell 2000 OTC Call Option
9RBCS0CC

Russell 2000 OTC Call Option
9RMLSODU

Russell 2000 OTC Call Option
9RBCSOBW

Russell 2000 OTC Call Option
9RMLSODQ

Russell 2000 OTC Call Option
9RBCSODM

Russell 2000 OTC Call Option
9RMLSODK

Russell 2000 OTC Call Option
9RBCS0CO

Russell 2000 OTC Call Option
9RMSS0AG

Russell 2000 OTC Call Option
9RRBSODA

Russell 2000 OTC Call Option
9RSGS0AS

Russell 2000 OTC Call Option
9RMSSO0BA

Russell 2000 OTC Call Option
9RBCSOCA

Russell 2000 OTC Call Option
9RBCSOCG

Russell 2000 OTC Call Option
9RSGS0AM

Russell 2000 OTC Call Option
9RMSSO0AU

Russell 2000 OTC Call Option
9RSGSOAC

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/20/2019.... | 12/21/2020.... | ... 2,608
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/21/2020.... | 01/21/2021.... | ...... 1,524
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/21/2020.... | 01/21/2021.... | ccevevver 712
Equity/I

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | ...... 1,875
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/28/2020.... | 02/26/2021.... ] ..... 5,241
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020... | ...... 2,473
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 10/07/2019.... | 10/07/2020.... | ...... 1,309
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020.... | ..... 2,226
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 07/19/2019.... | 07/21/2020.... | ...... 2,998
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 10/14/2019.... | 10/14/2020... | ...... 6,317
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/12/2020.... | 06/14/2021.... | ...... 6,163
Equity/l
ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 08/07/2019.... | 08/07/2020.... | ...... 3,465
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 12/27/2019.... | 12/28/2020.... | ......... 683
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ...... 1,211
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/20/2019.... | 12/21/2020.... | ......... 813
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4R0OTD8PU41.... | 04/28/2020.... | 04/28/2021.... ] ...... 4,300
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... ] ...... 6,921
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 10/07/2019.... | 10/07/2020.... | -.......! 694
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... [ 10/07/2019.... | 10/07/2020.... | ......... 721
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4R0OTD8PUA41.... | 01/07/2020.... | 01/07/2021.... ] ...... 2,671
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ...... 7,184
Equity/l
ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/07/2019.... | 11/06/2020.... | ...... 2,139

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
4,360,315 | 1672 521,600 0 0 76,472 | oo | oo 76,472 | ...... (225,911) 0 0 0 0001.....ccceee
2,569,312 | 1686......ccccvvvee | o0 [ s 304,800 | ..ccoovrriiieenn0 | i 47,579 | | 47,579 | ... (257,221) 0 0 0 0001.
1,200,361 | 1686........ccomers | vovrerrrrirnnnnnsd [V (R 142,400 0 22,229 | ... 22,229 | ...... (120,171) 0 0 0 0001......
3,164,213 | 1688........cccooee [ e LV [ 375,000 0 63,583 | ... | oo 63,583 | ..... (311,417) 0 0 0 0001............
7,737,970 | 1476.....coovvv | oo 0. 1,048,200 | ....cccovvvvivrenncd (V] [ 632,812 | ... | cooeee. 632,812 | ...... (415,388) 0 0 0 0001.....cccceee
4,050,725 | 1638.......oooocers | cerrierns 494,600 0 0 90,575 |..... 90,575 | ...... (242,988) 0 0 0 0001.....ccceeee
1,960,607 | 1498.... 261,800 0 0 89,448 | ..... 89,448 | ...... (199,691) 0 0 0 0001.....
3,450,612 | 1550.......ccmmuees | corrrrn 445,200 0 0 11,501 | | s 111,501 | ... (296,968) 0 0 0 0001............
4,640,604 | 1548..........ccc.. | cevveene. 374,750 0 0 24142 | .| . 24142 | ...... (477,563) 0 0 0 0001.....ccceeee
9,509,801 | 1505......commvveee [ i 1,263,400 0 0 426,442 | ... | .o 426,442 (939,286) 0 0 0 0001.....oc...
8,662,333 | 1388.....ceevveee [ v 0. 1,232,600 | ..oooverrrrivrnne (V] [ 1,163,709 | ..... 1,163,709 | ........ (68,891) 0 0 0 0001............
5,199,891 0 0 117,166 |..... | ....... 117,166 | ...... (603,976) 0 0 0 0001.....
1,139,947 | 1669.......cccooens | o 136,600 0 0 21,570 | oo | cevveenen 21,570 (59,841) 0 0 0 0001.....coeeens
2,032,797 | 1679....ooevvveee | o [V (R 242,200 | .ooooerrrriernnn (V] [ 45,044 | .| 45,044 | ..... (197,156) 0 0 0 0001............
1,359,255 | 1672......ccceevrs | o 162,600 0 0 23,839 |..... 23,839 |........ (70,424) 0 0 0 0001....occens
5,581,744 | 1298 0 860,000 [V [ 1,039,011 |..... ..1,039,011 | ... 179,011 0 0 0 0001.....ccceeee
9,694,037 | 1401 [ covnrrriiiennnnn0 [ 1,384,200 ...1,237,158 | ..... ...1,237,158 | ...... (147,042) 0 0 0 0001.....
1,039,466 | 1498..........cccc. | coovene 138,800 0 0 AT 423 | .| 47423 | ... (105,872) 0 0 0 0001............
1,079,907 | 1498.......ccccooee| o 144,200 0 0 49,268 | ..... | oo 49,268 |...... (109,991) 0 0 0 0001.....ccccee.
4,429,346 | 1658..........ccoo. | cevviiinrrrind (VN [ 534,200 0 96,564 | ... | ......... 96,564 | ..... (437,636) 0 0 0 0001.....coceeee
8,890,559 | 1238......coovvvvee [ v 0. 1,436,800 | ...ocooorrrrirrnen (V] [ 2,059,575 |..... ....2,059,575 622,775 0 0 0 0001.......
3,409,545 | 1594.... 0 0 84,350 | ... | v 84,350 | ..... (248,219) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Russell 2000 OTC Call Option
9RSGSOAG

Russell 2000 OTC Call Option
9RMSSO0AK

Russell 2000 OTC Call Option
9RRBS0CS

Russell 2000 OTC Call Option
9RRBSOCM

Russell 2000 OTC Call Option
9RBCSOCK

Russell 2000 OTC Call Option
9RBCS0CQ

Russell 2000 OTC Call Option
9RMLSODS

Russell 2000 OTC Call Option
9RMSS0AC

Russell 2000 OTC Call Option
9RBCSOBY

Russell 2000 OTC Call Option
9RMLSODM

Russell 2000 OTC Call Option
9RCSS0BG

Russell 2000 OTC Call Option
9RBCSOCM

Russell 2000 OTC Call Option
9RBCS0DO

Russell 2000 OTC Call Option
9RSGS0AQ

Russell 2000 OTC Call Option
9RMLSODI

Russell 2000 OTC Call Option
9RRBS0CO

Russell 2000 OTC Call Option
9RRBSOCK

Russell 2000 OTC Call Option
9RBCSOCU

Russell 2000 OTC Call Option
9RCSSOBK

Russell 2000 OTC Call Option
9RMSSOAI

Russell 2000 OTC Call Option
9RSGS0AA

Russell 2000 OTC Call Option
9RBCSOCE

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l

N/A........ ndex | Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 12/06/2019.... | 12/07/2020.... | ...... 1,279
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/28/2020.... | 02/26/2021.... | ...... 4,032
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/27/2019.... | 11/27/2020.... | ...... 5,379
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 5,406
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 11/14/2019.... | 11/13/2020.... | ...... 6,508
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/27/2019.... | 12/28/2020....  ...... 7,346
Equity/I
ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/14/2019.... | 10/14/2020.... | ...... 2,418
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... [ 02/12/2021.... | ...... 5,539
Equity/l| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 09/13/2019.... | 09/14/2020.... | ...... 6,882
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 08/14/2019.... | 08/14/2020... | ..... 7,564
Equity/I| Credit Suisse FB

NAA........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 09/13/2019.... | 09/14/2020.... | ...... 1,457
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573...... | 11/14/2019.... | 11/13/2020.... | ...... 3,229
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 06/12/2020.... | 06/14/2021.... | ...... 4,805
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 04/07/2020.... | 04/07/2021.... | ...... 6,521
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 07/26/2019.... | 07/28/2020.... | ...... 4,091
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/21/2019.... | 11/20/2020.... | ...... 1,862
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 3,900
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/06/2020.... | 03/05/2021.... | .....c 1,759
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... | ...... 3,567
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ...... 1,369
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/07/2019.... | 11/06/2020.... | ..... 2,999
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573...... | 10/07/2019.... | 10/07/2020.... | ......... 768

|

|

|

|

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
2,089,681 | 1634......cccoovvee | v 255,800 0 0 46,065 |..... | .o 46,065 | ...... (127,796) 0 0 0 0001.....ccceee
5,952,966 ..486,834 | ... | ... 486,834 | ...... (319,566) 0 0 0 0001.
8,789,824 | 1634.....ccoovvvvee | v 1,075,800 0 0 179,212 | | e 179,212 (539,137) 0 0 0 0001......
8,219,715 | 15620.......ccccoeee | oveee 1,081,200 0 0 289,876 |..... | .. 289,876 | ..... (799,125) 0 0 0 0001............
0,339,845 | 1589.....ccccovvuee | o 1,301,600 0 0 282,369 |..... 282,369 |...... (762,653) 0 0 0 0001.....cccceee
2,260,694 | 16609......ccccoouee | oo 1,469,200 0 0 231,992 | ... | oo 231,992 | ...... (643,620) 0 0 0 0001.....ccceeee
3,640,130 483,600 0 0 163,232 | .o | coveeee 163,232 (359,537) 0 0 0 0001.....
9,347,606 | 1688........cccooee [ corvverrrrrririinnnd 0. 1,107,800 | ..vvvvvvvvvrrnnnns (U I 187,832 | ..ot | vuveene 187,832 |...... (919,968) 0 0 0 0001............
0,860,759 | 1578.......ccccoeee | ooeee 1,330,222 0 0 180,586 |..... | ..ooooe 180,586 | ...... (890,175) 0 0 0 0001.....ccceeee
1,100,321 | 1468........ccooers | vovvnanc 907,680 0 0 412,889 | ... | .o 412,889 |..(1,377,013) 0 0 0 0001.....oc...
2,299,350 | 1578.....vovvveee [ o 281,624 0 0 38,232 | oo | cevveeene 38,232 | ...... (188,461) 0 0 0 0001............
5,130,203 645,800 0 0 140,100 |..... | ccoooee 140,100 | ...... (378,397) 0 0 0 0001.....
6,667,850 | 1388.....ccoovvveee | conrrrririnnriinnes (VN [ 961,000 | ..oooorrrrierenncd (V] [ 907,289 | ..... | cooeeee 907,289 (53,711) 0 0 0 0001.....coeeens
7,428,528 | 1139, | v 0. 1,304,200 0 2,329,437 |..... 2,329,437 | ...1,025,237 0 0 0 0001............
6,459,566 | 1579......ccccovvees [ covvinnns 490,920 0 0 26,969 | ..... 26,969 | ..... (567,377) 0 0 0 0001....occens
2,949,334 | 1584......cocvvvv | v 372,400 0 0 88,027 |..... 88,027 | ... (219,974) 0 0 0 0001.....ccceeee
5,929,872 780,000 0 0 209,122 | cooes | coveeee 209,122 | ...... (576,506) 0 0 0 0001.....
2,549,178 | 1449.......cccoooee | ol LV [ 351,800 | oovvvvvvverrrinnnns (V] [ 241618 | ... | . 241618 | ...... (110,182) 0 0 0 0001............
5,915,192 | 1658......ccoovveee | covvrvriicnrriienns (U [ 713,400 | oo (V] [ 141,190 | .o | e 141,190 | ...... (572,210) 0 0 0 0001.....ccccee.
2,298,017 | 1679 | v (VN [ 273,800 0 50,921 |..... 50,921 (222,879) 0 0 0 0001.....coceeee
4,780,376 | 1594 599,800 0 0 118,264 |..... | ....... 118,264 | ...... (348,016) 0 0 0 0001.......
1,150,303 153,600 0 0 52,480 |..... 52,480 | ...... (117,160) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Russell 2000 OTC Call Option
9RRBSODG

Russell 2000 OTC Call Option
9RRBSODI

Russell 2000 OTC Call Option
9RMSSO0AY

Russell 2000 OTC Call Option
9RBCSOCW

Russell 2000 OTC Call Option
9RMLSODO

Russell 2000 OTC Call Option
9RBCSODE

Russell 2000 OTC Call Option
9RSGSOAK

Russell 2000 OTC Call Option
9RRBSOCU

Russell 2000 OTC Call Option
9RRBSODE

Russell 2000 OTC Call Option
9RMSSO0AO

Russell 2000 OTC Call Option
9RBCSODC

Russell 2000 OTC Call Option
9RRBS0CQ

Russell 2000 OTC Call Option
9RMSS0AQ

Russell 2000 OTC Call Option
9RBCSODI

Russell 2000 OTC Call Option
9RMSS0AW

S&P 500 OTC Call Option
9SMSS0DU

S&P 500 OTC Call Option
9SMLS0QQ

S&P 500 OTC Call Option
9SSGSOCI

S&P 500 OTC Call Option
9SSGS0BM

S&P 500 OTC Call Option
9SMLSOPA

S&P 500 OTC Call Option
9SCSMOBP

S&P 500 OTC Call Option
9SMSSODA

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/14/2020.... | 01/14/2021.... | ...... 4,028
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/14/2020.... | 01/14/2021.... | ...... 2,650
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... | ...... 3,606
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/27/2020.... | 03/26/2021.... | ... 5,926
Equity/l

N/A........ ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 09/20/2019.... | 09/21/2020.... | ..... 1,834
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 04/21/2020.... | 04/21/2021.... | ...... 4,496
Equity/I
ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 01/07/2020.... | 01/07/2021.... | e 772
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020.... | ......... 983
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/14/2020.... | 01/14/2021.... | ..o 865
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... ] ...... 5,288
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 04/14/2020.... | 04/14/2021.... | ...... 5,011
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/27/2019.... | 11/27/2020... | ...... 3,213
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...... 4,810
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 05/21/2020.... | 05/21/2021.... | ... 4,082
Equity/I

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ...... 5,399
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | ....36,014
Equity/l
ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 05/07/2020.... | 05/07/2021.... | ...... 8,188
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 05/14/2020.... | 05/14/2021.... | ...... 3,888
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/20/2019.... | 12/21/2020.... | ...... 1,437
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ...... 5,800
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 03/27/2020.... | 03/26/2021.... | ..cvvc... 476
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/27/2020.... | 03/26/2021.... | ...... 1,983

.9

2

A

|

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
6,749,885 | 1676.......cccoveee | coorerrrirriiinnns (VN [ 805,600 | ...ooooervrierennad (V] [ 131,617 | | e 131,617 |...... (673,983) 0 0 0 0001.....ccceee
4,440,714 | 1676 0 530,000 0 86,590 |..... 86,590 | ..... (443,410) 0 0 0 0001.
5,050,816 | 1401.....oomvvveee | o [V [ 721,200 | coovorrriernnned (V] [ 644,588 | ..... | ... 644,588 |....... (76,612) 0 0 0 0001......
6,708,173 | 1132..ccocoeecccc [ v 0. 1,185,200 | ..vvvvvvvverrnnnns (V] [ 2,143,185 | ..... ..2,143,185 | ....... 957,985 0 0 0 0001............
2,860,618 | 1560 365,461 0 0 63,947 |..... 63,947 | ...... (248,516) 0 0 0 0001.....cccceee
5,328,165 | 1185, 0 899,200 (V] [ 1,453,264 | ..... ..1,453,264 | ....... 554,064 0 0 0 0001.....ccceeee
1,280,215 | 1658.......cccooeee | covivnrrrriiennnn0 | 154,400 | ...ooocvvevvvreinn0 | i 27,910 | | 27,910 | ...... (126,490) 0 0 0 0001.....
1,610,134 | 1638........cooccee | e 196,600 0 0 36,003 | ... | oo 36,003 |....... (96,586) 0 0 0 0001............
1,449,516 | 1676.......ccccoevs | covvvvrrriiiannnnn (VN [ 173,000 0 28,264 |..... | ......... 28,264 | ... (144,736) 0 0 0 0001.....ccceeee
6,399,220 | 1210.....commrceee | v 0. 1,057,600 | ...ocoverrrrirrnnnd (V] [ 1,584,154 | ..... ....1,584,154 526,554 0 0 0 0001.....oc...
6,200,261 | 1237...oooevveeee | o 0. 1,002,200 | ...oooverrrrirrnen (V] [ 1,418,782 | ..... 1418782 | 416,582 0 0 0 0001............
5,250,363 | 1634.... 0 0 107,047 | ... | oo 107,047 | ...... (322,039) 0 0 0 0001.....
5,820,773 | 1210 0 962,000 [V [ 1,440,957 | ..... ...1,440,957 | ....... 478,957 0 0 0 0001.....coeeens
5,500,740 | 1348......covvvvvee | oo [V (R 816,400 0 862,604 | ... | ...... 862,604 | ......... 46,204 0 0 0 0001............
6,681,532 | 1238.....cocvvve | v 0. 1,079,800 | ..oooovevvvriereand (VN [ 1,547,835 | ..... ...1,547,835 | ....... 468,035 0 0 0 0001............
8,554,472 | 2737....oooevvveee | v 0. 7,202,800 | ..oovvvviirn (VN [ 18,252,830 |..... ..18,252,830 |..11,050,030 0 0 0 0001.....ccceeee
3,591,184 | 2881.....coovvveee [ o0 [ 1,637,600 ....3,328,572 | ..... ....3,328,572 | ...1,690,972 0 0 0 0001.....
1,091,725 | 2853.......ovvvves | covvvriinniennd [V [ 777,600 | covvooverriernnnc (V] [ 1,665,460 | ..... ....1,665,460 | ....... 887,860 0 0 0 0001............
4,628,893 | 3221 283,750 0 0 204,447 | ... | oo 204,447 | ........ (82,600) 0 0 0 0001.....ccccee.
8,000,532 | 3104.....ccoomvevec | v 1,160,000 | ...ocoverrrriernnec (0 [V [ 1,002,799 |..... ..1,092,799 | ...... (454,524) 0 0 0 0001.....coceeee
1,209,740 | 2541......oooveers | i (U [ 1MA414 | (V] [ 21,729 | e | e 21,729 | ........ 10,315 0 0 0 0001.......
5,039,735 | 2541......ccovvees | v | s 396,600 ....1,289,516 | ..... ....1,289,516 892,916 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SMSSOCE

S&P 500 OTC Call Option
9SMSS0BM

S&P 500 OTC Call Option
9SRBSOFI

S&P 500 OTC Call Option
9SCSMOBG

S&P 500 OTC Call Option
9SBCS00Y

S&P 500 OTC Call Option
9SMSMOAD

S&P 500 OTC Call Option
9SSGAOAC

S&P 500 OTC Call Option
9SMSSOFI

S&P 500 OTC Call Option
9SRBAOAJ

S&P 500 OTC Call Option
9SMLAODF

S&P 500 OTC Call Option
9SMLSONQ

S&P 500 OTC Call Option
9SMSS0AQ

S&P 500 OTC Call Option
9SBCSONM

S&P 500 OTC Call Option
9SBCSOUC

S&P 500 OTC Call Option
9SBCSOLW

S&P 500 OTC Call Option
9SCSSOHG

S&P 500 OTC Call Option
9SBCSOLE

S&P 500 OTC Call Option
9SBCSONW

S&P 500 OTC Call Option
9SMSSOEK

S&P 500 OTC Call Option
98SGS0CC

S&P 500 OTC Call Option
9SRBSOEU

S&P 500 OTC Call Option
9SCSMOAZ

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...... 3,394
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ..... 6,383
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 2,215
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNSC3868.... | 10/21/2019.... | 10/21/2020.... | .cvv.... 356
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12127/2019.... | 12/28/2020.... | ....11,914
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/14/2020.... | 04/14/2021.... | ........ 494
Equity/I
ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 11/14/2019.... | 11/13/2020.... | ...cvc.. 865
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... | ...... 7,775
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/05/2019.... | 07/07/2020.... | ...... 1,612
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 03/27/2020.... | 03/26/2021.... | ...... 3,427
Equity/I

NAA........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020.... | ....52,576
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... ] ..... 4,921
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 11/14/2019.... | 11/13/2020.... | ...... 7,508
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/12/2020.... | 06/14/2021.... | ... 1,716
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 09/20/2019.... | 09/21/2020.... | ...... 6,998
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... | ...... 3,379
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 09/20/2019.... | 09/21/2020.... | .cvveve. 745
Equity/I| Barclays Bank

NA...... ndex |[PLC G5GSEF7VJP5ITOUKS573..... | 12/13/2019.... | 12/14/2020.... | ...... 3,159
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ......... 915
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 02/21/2020.... | 02/19/2021.... ] ..... 6,942
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/28/2019.... | 08/28/2020.... | ....14,446
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLNS8C3868.... | 08/07/2019.... | 08/07/2020.... | ...... 2,940

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
...... 9,201,202 | 271 | v 0 [ 0000 678,800 | cvicvinnnl0 | e 1,748,157 | | 1.1,748,157 | ....1,069,357 0 0 0 0001.....ccceee
....21,304,858 | 3338........occcee | corriiininrinnnn0 | 1,276,600 701,941 | 701,941 | ... (574,659) 0 0 0 0001.

...... 6,560,365 | 2962............... | .........443,000 0 0 542,108 | ..... | .......542,108 |......(246,955) 0 0 0 0001......
...... 1,070,392 | 3007.......coooooee | vovvrrnnn. 14,340 0 0 0. 0 |...(34,019) 0 0 0 0001............
....38,601,598 | 3240.........ccoc0. | e 2,382,800 | .ooovvriiiiannn LV [V [ 1,631,401 |..... ...1,631,401 | ... (642,087) 0 0 0 0001.....cccceee
...... 1,405,954 | 2846........cccooe. | o0 | 16,450 | i | i 27,152 | | 1 27,152 100 10,702 0 0 0 0001.....ccceeee

...... 2,678,585 | 3097.... 0 0 14,485 | ... | ......14,485 | ....(132,716) 0 0 0 0001.....
123,566,151 | 3030.....cooooeenne [ v 0. 1,555,000 | ..vvvvvvvierrinnns (U IR 2,435,099 |..... ...2,435,009 | ....... 880,099 0 0 0 0001............
...... 4,820,541 | 2990............... | .........152,334 0 0 28,650 |..... | ........28,650 |......(208,159) 0 0 0 0001.....ccceeee
...... 8,709,618 | 2541......coovvveee | covnrrriiiinnnnn0 [ 0 766,449 | 0 | 1,779,589 101,779,589 | ...1,013,140 0 0 0 0001.....oc...
..158,081,311 | 3007.......co0venne ...10,515,200 | ..vvvvreenns (1 LV [ 12,135,167 |..... .12,135,167 | ...(5,121,770) 0 0 0 0001............

....16,633,767 | 3380.... L A442,490 || 442,490 |...... (541,710) 0 0 0 0001.....
+...23,249,498 | 3097......vvviees | e 1,501,600 | ..ooovvrrrriernnecd (0 [V [ 1,409,918 | ..... ...1,409,918 | ... (611,942) 0 0 0 0001.....coeeens
...... 5,218,888 | 3041.....ccoovvvvee | o0 | eei.... 343,200 0 532,916 |..... 532,916 | .......189,716 0 0 0 0001............
....20,938,506 | 2992.........cccoee | e 1,394,491 | v (VN (VN [ 1,518,559 |..... ...1,518,559 | ... (792,538) 0 0 0 0001....occens
211,070,415 | 3276 [ i [V [ 675,800 | ...occoorrviirrnnne (V] [ 442,361 | ... | oo 442,361 (233,439) 0 0 0 0001.....ccceeee

...... 2,229,092 0 0 161,664 |..... | ......161,664 |.......(84,373) 0 0 0 0001.....
....10,010,239 | 3169......cccooeers | e 631,800 0 0 524814 | ... | ..... 524,814 | ..... (203,729) 0 0 0 0001............
...... 2,610,083 | 2853.......cccooee. | v | .ee... 183,000 0 392,112 | ..... 392,112 209,112 0 0 0 0001.....ccccee.
223,170,661 | 3338...ccmrvvi | e 0. 1,388,400 | ...occoorrvrvrrnnncd (V] [, 763,414 | ... | .. 763,414 | ...... (624,986) 0 0 0 0001.....coceeee
41,719,181 | 2888......ee | 3,322,580 0 0 3,944,568 |..... ....3,944,568 | ...(1,946,352) 0 0 0 0001.......

...... 8,478,901 | 2884.... 108,544 0 0 0 ... 0 [.....(303,197) 0 0 0 0001.....
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.C.V. Accretion Hedged Items Exposure Entity end (b
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCSOKK Fixed Annuity Hedge.........c.cc.oovvvenne N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... 08/21/2019.... | 08/21/2020.... | ....41,307 |..120,799,430 | 2924..........ce.| couere 7,803,718 0 0 9,811,071 |..... ...9,811,071 | ...(5,701,087) 0 0 0 0 0001........c...
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCSOLK Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I70UKS5573..... 09/20/2019.... | 09/21/2020.... | ...... 9,198 | ....27,521,060 B 1,832,885 ...1,995957 | ... ...1,995957 | ...(1,041,692) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/I| Credit Suisse FB
9SCSS0GY Fixed Annuity Hedge............cccccoueuue N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/14/2020.... | 01/14/2021.... | ...... 3,366 | ....11,061,083 | 3283......cccvve | cevrrriri (18 I 673,200 | ..covvcririns (V18 I 410,160 |..... | ..o 410,160 |...... (263,040) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I
9SMSSOGK Fixed Annuity Hedge..............cccco..... N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ....24,899 | ...77,130,628 | 3098........cccccoe | vorrvrrmrrrrrrana 0. 4,979,800 | ...oooovverrrreennn (V1 I 6,936,446 |..... ...6,936,446 | ....1,956,646 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l
9SMSSOEE Fixed Annuity Hedge...........cccoouvvunne N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/28/2020.... | 04/28/2021.... | ....12,678 | ....36,302,058 | 2863........cccooe. | vevrrrrirrirerrinncd 0. 2,535,600 | ..coovvrrercrennnd (V1 I 5,278,533 |..... ...5,278,533 | ....2,742,933 0 0 0 0 0001.......c..
S&P 500 OTC Call Option Equity/l
9SMLS00C Fixed Annuity Hedge............cccccoueu N/A........ ndex |Bank of America... EYKNGV0ZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020.... | ...... 8,102 | ....24,360,445 | 3007.......cccoouee | e 1,620,400 | ..coooeriiens (V1N R (V1N I 1,870,038 |..... ...1,870,038 |..... (789,269) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Credit Suisse FB
9SCSS0GO Fixed Annuity Hedge... ndex |Int E58DKGMJYYYJLN8C3868.... | 01/07/2020.... | 01/07/2021.... | ...... 3,358 | ....10,870,450 L A79,867 | ... | oo 479,867 |...... (191,733) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l
9SMLMOAJ Fixed Annuity Hedge.............ccccooeee. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/07/2019.... | 10/07/2020.... | ...... 3,069 | ...... 9,019,147 | 2939.....cccouvve | v 130,790 0 0 0. 0 ... (343,946) 0 0 0 0 0001.....ooeens
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCSOLY Fixed Annuity Hedge...............cccoo.... NAA........ ndex |PLC G5GSEF7VJP5ITOUKS5573..... 09/27/2019.... | 09/28/2020.... | ....10,760 | ....31,868,860 | 2962............... | ...... 2,152,000 0 0 2,633,447 | ... ...2,633,447 |...(1,199,654) 0 0 0 0 0001.....ccceeee
S&P 500 OTC Call Option Equity/I| Barclays Bank
9SBCSOKI Fixed Annuity Hedge............cccccoeeuue N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... 08/21/2019.... | 08/21/2020.... | ....22,134 | ....64,729,334 | 2924...............| ... 4,181,555 0 0 5,257,178 | ..... ...5,257,178 | ...(3,054,878) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/!
9SMLSOOM Fixed Annuity Hedge..............ccccoo.... NAA........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ...... 1324 | ... 4,109,087 | 3104......ccovvee | covrrnne 266,680 0 0 249,460 |.... | ... 249,460 |...... (103,757) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Barclays Bank
9LBCSOEN Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5ITOUKS5573..... 04/07/2020.... | 04/07/2021.... | ....70,077 |....14,325,988 | 204.4321........| ccovvrcrrvrirecn0 | 139,399 | i | i 135471 | | 135,471 (3,929) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l
9SMSMOAH Fixed Annuity Hedge............cccoovuuuue N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ......... 316 | ......... 901,390 | 2853......cocveeer | s (V1N IO 11,905 | oo (V1 I 18,777 | oo | e 18,777 6,872 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| Barclays Bank
9SBCAOAG Fixed Annuity Hedge.............ccccoo.... N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 12/20/2019.... | 12/21/2020.... | ....13,215 | ...[42,568,422 | 3221.......cccc.... | . 1,370,660 0 0 35,000 |.....| oo 35,000 |...(1,364,878) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Credit Suisse FB
9SCSSOHE Fixed Annuity Hedge.........cccccouvveenne N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... | ...... 5,186 | ....16,990,581 | 3276.......cccovee | corrrerrirnrrrrn 0. 1,037,200 | .ovvvervrrirene (V1 I 678,924 | ... | ... 678,924 |..... (358,276) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| RBC Capital
9SRBSOFO Fixed Annuity Hedge............c.ccoevuuuue N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 4,484 |....13,280,666 | 2962..........ccoc. | oo 896,800 | ...cvvorrrirens (V1N R (V1N I 1,097,433 | .... ...1,097,433 | ..... (499,930) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| Barclays Bank
9SBCS0QA Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I70UKS573...... 01/21/2020.... [ 01/21/2021.... | covvuues 666 | ...... 2,211,646 | 3321....covvcccns | crvrviriiiennnd0 | 133,200 | 0 [ e 71,186 [ | 71,186 |....... (62,014) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCS00U Fixed Annuity Hedge..............cccco..... N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 12/27/2019.... | 12/28/2020.... | ...... 4787 |...15,509,976 | 3240.......cccooee | vevreerns 957,400 0 0 655491 | ..... 655,491 | ...... (257,988) 0 0 0 0 0001.....u
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCAOAN Fixed Annuity Hedge...............cccoo.... N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... 06/12/2020.... | 06/14/2021.... | ccvovev. 929 | ... 2,825,377 | 3041 | v (V1N I 191,021 | oo (V1 I 174,719 | | e 174719 |....... (16,302) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SMLSONE Fixed Annuity Hedge............cccccoueuee N/A........ ndex |Bank of America... EYKNGV0ZCB8VDOIULBBO.... | 10/14/2019.... | 10/14/2020.... | ......... 371 |...... 1,100,442 | 2966.........cocc. | coveeee 74,200 0 0 94,324 | ... | o 94,324 (38,359) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| Barclays Bank
9SBCSOJM Fixed Annuity Hedge............c.cccooo.uue N/A........ ndex |PLC G5GSEF7VJP5I7T0UK5573..... 07/19/2019.... [ 07/21/2020.... | ccveovee 964 | ...... 2,869,452 | 2977.....ocvvcees| s 174,754 0 0 151,849 | ... | ... 151,849 | ...... (159,700) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SSGSOAI Fixed Annuity Hedge... ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/07/2019.... | 11/06/2020.... | ...... 5,607 | ....17,298,604 B 1,121,400 ...1,064,822 |..... ...1,064,822 | ...... (477,702) 0 0 0 0 0001.....




€1'9030

statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SBCSOJU

S&P 500 OTC Call Option
9SMSS0CG

S&P 500 OTC Call Option
9SMLSOMW

S&P 500 OTC Call Option
9SMSS0DG

S&P 500 OTC Call Option
9SMSS0CW

S&P 500 OTC Call Option
9SBCS0JQ

S&P 500 OTC Call Option
9SCSSOGC

S&P 500 OTC Call Option
9SRBS0GO

S&P 500 OTC Call Option
9SBCSOJK

S&P 500 OTC Call Option
9SMSS0GC

S&P 500 OTC Call Option
9SBCSOKW

S&P 500 OTC Call Option
9SRBSOHW

S&P 500 OTC Call Option
9SBCSOTG

S&P 500 OTC Call Option
9SMSS0AO

S&P 500 OTC Call Option
9SRBS0GG

S&P 500 OTC Call Option
9SMLSONG

S&P 500 OTC Call Option
9SCSS0GU

S&P 500 OTC Call Option
9SMSMOAF

S&P 500 OTC Call Option
9SBCSOTM

S&P 500 OTC Call Option
9SBCSOLU

S&P 500 OTC Call Option
9SBCSOPG

S&P 500 OTC Call Option
9SSGSOCM

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.C.V. Accretion Hedged Items Exposure Entity end (b
Equity/l| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 07/19/2019.... | 07/21/2020.... | ....23,560 | ....70,128,932 | 2977.....cccccevere | crvers 4,270,957 0 0 3,711,154 | ... ...3,711,154 | ...(3,903,043) 0 0 0 0001........c...
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...... 1,005 | ...... 2,725,419 517,001 | | e 517,001 | ....... 316,001 0 0 0 0001.
Equity/l
N/A........ ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 09/20/2019.... | 09/21/2020.... | ...... 1,310 | ... 3,919,612 | 2992......ccovceees | s 261,044 0 0 284,269 |..... | ... 284,269 |...... (148,361) 0 0 0 0001............
Equity/I
N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/07/2020.... | 04/07/2021.... | ..... 9,254 | ....24,610,180 | 2659.......covoce | verrvrrirrrrrrinnns 0. 1,850,800 | ..oooovevvrierenn (V1 I 5195726 |..... ...5,195,726 | ....3,344,926 0 0 0 0001.....
Equity/l
N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/20/2020.... | 03/19/2021.... | ....17,984 | ....41,451,681 | 2305.....cccccovcee | ovrrrrrrecrnnnnad 0. 3,596,800 | ..cvevrrrirnnad (] 15,163,937 | ..... .15,163,937 | ..11,567,137 0 0 0 0001............
Equity/l| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... 07/19/2019.... | 07/21/2020.... | ....19,492 | ...58,020,082 | 2977 3,533,510 0 0 3,070,365 |..... ....3,070,365 |...(3,229,122) 0 0 0 0001............
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 08/21/2019.... | 08/21/2020.... | ...... 1173 | ... 3,430,356 | 2924 221,603 0 0 278,606 |..... | ... 278,606 |...... (161,895) 0 0 0 0001.....
Equity/l| RBC Capital
N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/28/2019.... | 10/28/2020.... | ......... 392 | ... 1,191,453 | 3039.....cocveees | crrivrs 78,400 0 0 83,634 |..... 83,634 (36,190) 0 0 0 0001.....ooeens
Equity/l| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5ITOUKS5573..... 07/19/2019.... | 07/21/2020.... 3 8,930 | 2977 544 0 0 473 | ... 473 (497) 0 0 0 0001............
Equity/l
N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ....23,655 | ....73,277,040 | 3098........ccccoc. | vorvrmrrriranrnnnad 0 ... 4,731,000 | ..cocovvierinnn (V1N I 6,589,889 |..... ...6,589,889 | ....1,858,889 0 0 0 0001............
Equity/I| Barclays Bank
NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 09/13/2019.... | 09/14/2020.... | ...... 2464 | ... 7,410,209 | 3007......ccooeees | o 476,267 0 0 491,913 | ... | oo 491,913 |...... (286,991) 0 0 0 0001............
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/21/2020.... | 01/21/2021.... | ...... 8,116 |....26,951,532 | 3321....ccccovvces [ corvririrnrrcrnnn0 [ e 1,623,200 ..867,482 | ... | ..oeon. 867,482 |...... (755,718) 0 0 0 0001.....
Equity/l| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UKS573..... 05/21/2020.... | 05/21/2021.... | ....22,449 | ....66,191,101 | 2949......ccccceece | orvrrirmnrrrannens 0. 4,489,800 | .....oocvevruvnec (V1N I 8,196,574 | ..... ...8,196,574 | ....3,706,774 0 0 0 0001............
Equity/l
N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | ...... 3,626 | ....12,256,460 | 3380.......cccooee | corirriiiirii 0. 725,200 0 326,046 | ..... 326,046 (399,155) 0 0 0 0001............
Equity/l| RBC Capital
N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020... | ......... 939 | ... 2,759,524 | 2939......ccocener| e 187,800 0 0 251,859 | ... | ceveene 251,859 |...... (102,362) 0 0 0 0001............
Equity/l
N/A........ ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 10/14/2019.... | 10/14/2020.... | ...... 2,906 | ... 8,619,632 | 2966..........ccoc. | e 581,200 0 0 738,828 |..... | .o 738,828 |...... (300,461) 0 0 0 0001............
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLNSC3868.... | 01/14/2020.... | 01/14/2021.... | ccevevves 317 | ..o 1,041,351 | 3285 0 63,400 0 38,334 |..... 38,334 (25,066) 0 0 0 0001.....
Equity/I
N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/28/2020.... | 04/28/2021.... 300 859,017 | 2863 (V] I 10,222 | oo (1 [ I 14,500 | .ooor | corenns 14,500 | ........... 4,278 0 0 0 0001............
Equity/l| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... 05/21/2020.... | 05/21/2021....  ...... 2415 | ... 7,120,652 | 2949......cocover | o (V1N I 483,000 | ..oooverrirrrnnnnd (V1 I 881,764 |..... | ...... 881,764 398,764 0 0 0 0001............
Equity/l| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... 09/20/2019.... | 09/21/2020.... | ....12,089 |...36,171,134 | 2992............... | ....... 2,408,975 0 0 2,623,301 |..... ...2,623,301 | ...(1,369,104) 0 0 0 0001............
Equity/I| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I7T0UK5573..... 01/14/2020.... | 01/14/2021.... | ...... 1,648 | ... 5,410,631 | 3283 0 329,600 0 200,815 | ... | ccoeen. 200,815 |..... (128,785) 0 0 0 0001............
Equity/l
ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 06/05/2020.... | 06/07/2021.... | ..... 2,561 | ...... 8,179,655 | 319%4.....cooovv | i 0 [ s 512,200 ..561,351 | ... | ....... 561,351 | ........ 49,151 0 0 0 0001.....
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Description

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

¥1'9030

S&P 500 OTC Call Option
9SBCSOKS

S&P 500 OTC Call Option
9SRBS0GS

S&P 500 OTC Call Option
9SSGAOAA

S&P 500 OTC Call Option
9SMLMOAL

S&P 500 OTC Call Option
9SCSS0GG

S&P 500 OTC Call Option
9SBCAOAM

S&P 500 OTC Call Option
9SBCSONA

S&P 500 OTC Call Option
9SMLS0OY

S&P 500 OTC Call Option
9SMLSOPC

S&P 500 OTC Call Option
9SMSSOFC

S&P 500 OTC Call Option
9SBCSOLI

S&P 500 OTC Call Option
9SBCSONY

S&P 500 OTC Call Option
9SBCSOKG

S&P 500 OTC Call Option
9SBCS0QY

S&P 500 OTC Call Option
9SRBSOHG

S&P 500 OTC Call Option
9SBCAOAO

S&P 500 OTC Call Option
9SMSSOEC

S&P 500 OTC Call Option
9SRBAOAO

S&P 500 OTC Call Option
9SMSSODE

S&P 500 OTC Call Option
9SMSSOGW

S&P 500 OTC Call Option
9SBCSOPM

S&P 500 OTC Call Option
9SMSSOCY

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

4 5 6 7 8
Type(s)
of Date of
Risk(s) Exchange, Counterparty Trade Maturity or | Number of
(a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7T0UKS573...... | 09/13/2019.... | 09/14/2020.... | ...... 6,946
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/21/2019.... | 11/20/2020....
Equity/l
ndex |Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 10/28/2019.... | 10/28/2020.... | ...... 2,991
Equity/I
ndex | Bank of America... EYKNGVOZCB8VDOIULBSO.... | 01/21/2020.... | 01/21/2021.... | ... 271
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLNSC3868.... | 11/21/2019.... | 11/20/2020.... | ...cv... 139
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 05/21/2020.... | 05/21/2021.... | ....10,386
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 10/21/2019.... | 10/21/2020.... | ....10,427
Equity/l
ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ....16,217
Equity/l
ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO.... | 11/21/2019.... | 11/20/2020.... | ....17,554
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... ] ...... 2,095
Duratio | Barclays Bank
n PLC G5GSEF7VJP5I7TOUKS573..... | 09/20/2019.... | 09/21/2020.... | ....10,047
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573...... | 12/13/2019.... | 12/14/2020....  ...... 8,110
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 08/21/2019.... | 08/21/2020.... | ....26,190
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUK5573..... | 03/16/2020.... | 07/28/2020.... | ....27,081
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020... | ...... 3,828
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7T0UKS573..... | 06/26/2020.... | 06/28/2021.... | ...... 2,570
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/28/2020.... | 04/28/2021.... ] ....19,946
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 04/28/2020.... | 04/28/2021.... | ...... 1,442
Equity/I
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/07/2020.... | 04/07/2021.... ] ...... 4,296
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/26/2020.... | 06/28/2021.... | ...... 1,822
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 01/21/2020.... | 01/21/2021.... | v..eee 1,587
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/20/2020.... | 03/19/2021.... | ....12,155

9

Notional
Amount

....20,889,331

........ 211,041

9,090,905

........ 899,934

........ 431,392

....30,623,225

....31,351,069

....50,330,108

....54,479,541

6,347,284

....30,061,327

....25,698,968

....76,590,822

....81,943,315

....12,130,166

7,733,259

LST 37T

4,129,008

....11,424,825

5,482,489

5,270,094

....28,016,303

1" 12 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Undiscounted Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception
Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
(Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Hedged Items Exposure Entity end(b) |
1,342,592 | ..o (VN (VN [ 1,386,699 ....1,386,699 | ...... (809,026) 0 0 [ corvreerrrreeen0 [ ovveeriiiiienns | 000
0 0 12,812 | | o 12,812 (5,329) 0 0
301,788 0 0 121,289 | ... | v 121,289 | ...... (492,119) 0 0 [ cvverrreiiennn0 [ v | 0001,
............................... 16,109 0 0 0....(16,109 0 0
27,800 0 0 26,189 26,189 | ........ (10,893) 0 0 [ | i | 0001
.......................... 1,791,481 | o0 | e 2,478,447 ...2,478,447 | .......686,965 0 0
2,085,400 0 0 2,406,676 ....2,406,676 |...(1,015,762) 0 0
3,243,400 0 0 3,065,504 ....3,056,504 | ...(1,270,865) 0 0 [ | i | 0001
3,510,800 0 0 3,307,413 ...3,307,413 |...(1,375,641) 0 0 [ ceeceeieeceen0 | e [ 0001
............................. 419,000 0 656,146 656,146 | .......237,146 0 0
2,002,066 0 0 2,180,189 ....2,180,189 |...(1,137,844) 0 O [ evierrriieeenn0 [ v | 0001
1,622,000 ...1,347,337 .. 1,347,337 | ...... (523,027) 0 0
4,947,815 0 0 6,220,543 ...6,220,543 |...(3,614,677) 0 0 [ cvvrrrrieenen0 [ v | 0001
.......................... 5,416,200 0 3,655,464 3,555,464 |...(1,860,736) 0 0
765,600 0 0 635,956 | ... | vooooee 635,956 | ..... (246,874) 0 0 [ ccrvrerrrrreeen0 [ oo | 0001
............................. 484111 | 0| ... 560,347 o.rr.560,347 | .........76,236 0 0
...... 3,989,200 ....8,304,593 ....8,304,593 |...4,315,393 0 0
.................... 0 | .cciiii267,147 | vvvvccieennnl0 | e 402,737 402,737 | .......135,590 0 0
0 859,200 0 2,412,020 ...2,412,020 | ....1,552,820 0 0 [ cvirnrriieenen0 [ i | 0001
.................... 0....364,400 | .........0 | .......0511380 wrr811,380 | .......246,980 0 0
0 305,132 0 169,627 |..... | covooee 169,627 |...... (135,505) 0 0 [ evieeerriieenn0 [ i | 0001
...... 2,431,000 ..10,248,980 ..10,248,980 | ....7,817,980 0 0
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23

Cumulative Prior

619030

Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end (b
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCS0SY Fixed Annuity Hedge..............ccccoo.... N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... 04/28/2020.... | 04/28/2021.... ] ...... 9,387 |....26,878,642 | 2863........ccoooee | correrrirnrirn (VN 1,877,400 | .vvvorcvrrnene (V1 I 3,908,313 |..... ...3,908,313 | ....2,030,913 0 0 0 0 0001........c...
S&P 500 OTC Call Option Equity/l
9SMLSO0OW Fixed Annuity Hedge... ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO.... | 11/21/2019.... | 11/20/2020.... | ....12,969 | ....40,249,810 0 0 2,443,537 |..... ...2,443537 |..(1,016,331) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/I| Barclays Bank
9SBCS0SK Fixed Annuity Hedge............cccccoueuue N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... 04/14/2020.... | 04/14/2021....  ...... 8,526 | ....24,265,508 | 2846............cc. | oo 0. 1,705,200 | ..ooovoeririens (V1N I 3,618,526 |..... ...3,618,526 | ....1,913,326 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I
9SMLAOCW Fixed Annuity Hedge..............cccco..... N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 08/28/2019.... | 08/28/2020.... | ....... 2,957 8,539,639 | 2888 350,138 0 0 423,368 |..... | ....... 423,368 |...... (429,916) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCSOUK Fixed Annuity Hedge...............cccoo.... N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... 06/19/2020.... | 06/21/2021.... | ...... 6,814 |...21,108,000 | 3098.......ccoovee | crrrrerrirrrrinnn 0. 1,362,800 | ..cvvorrrrireens (V1 I 1,898,267 |..... ....1,898,267 535,467 0 0 0 0 0001.......c..
S&P 500 OTC Call Option Equity/l
9SMSS0AS Fixed Annuity Hedge............cccccoueu N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ......... 667 | ...... 2,315,330 | 3471 oo | s (V1N I 84,354 | ..o (V1N I 40,815 | .. | cevvennn 40,815 |....... (43,539) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| RBC Capital
9SRBS0GQ Fixed Annuity Hedge... ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/14/2019.... | 11/13/2020... | ...cc... 607 |...... 1,879,654 | 3097.... 121,400 0 0 113,935 | .o | o 113,935 |....... (49,466) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCSOMU Fixed Annuity Hedge.............ccccooeee. N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 10/21/2019.... | 10/21/2020.... | ....13,333 | ....40,088,598 | 3007......cccoouue. | e 2,666,600 0 0 3,077,415 | ... ...3,077,415 |..(1,298,854) 0 0 0 0 0001.....ooeens
S&P 500 OTC Call Option Equity/l
9SMLSONI Fixed Annuity Hedge............c.ccoevueuue N/A........ ndex |Bank of America... EYKNGV0ZCB8VDIIULBSO.... | 10/14/2019.... | 10/14/2020.... | ...... 3,641 |...10,799,752 | 2966........coccoe. | covernce 728,200 0 0 925,696 |..... | ...... 925,69 |...... (376,455) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SMSMOAJ Fixed Annuity Hedge............cccccoeeuue N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... | .......... 284 | ... 860,443 | 3030......cocuucees | v 0 | o 11,634 | oo (V1N 10,876 |..c. | o 10,876 (759) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I
9SMSSOFW Fixed Annuity Hedge..............ccccoo.... NAA........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/12/2020.... | 06/14/2021.... | ..... 6,804 |...20,693,073 | 3041.....ocoovvcc | o 0. 1,360,800 | ..oovvririnnnns (V1 I 2,113,030 |..... ..2,113,030 | ....... 752,230 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I
9SMSS0GS Fixed Annuity Hedge... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020... | 06/21/2021.... | ....33,169 | 102,748,938 | 3098.... ..9,240,330 |.... ...9,240,330 | ....2,606,530 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCS000 Fixed Annuity Hedge............cccoovuuuue N/A........ ndex |PLC G5GSEF7VJP5I70UKS573..... 12/20/2019.... | 12/21/2020.... | ...... 8,596 | ....27,689,607 | 3221.......ccocuuee | oo 1,719,200 | oo (V1N R (V1N I 1,222,986 |..... ..1,222,986 |...... (494,111) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| Barclays Bank
9SBCSOSW Fixed Annuity Hedge.............ccccoo.... N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 04/21/2020.... | 04/21/2021....{ ...... 2,098 | ...... 5,741,303 | 2737 ... | s (V18 I 419,600 | ..oooovvvinnnnnnd (V1 I 1,063,321 | ..... ...1,063,321 | ....... 643,721 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SMLAOCZ Fixed Annuity Hedge.........cccccouvveenne N/A........ ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 09/27/2019.... | 09/28/2020.... | ..... 3,012 | ...... 8,920,911 | 2962.......cocever | e 344,362 0 0 254,119 | . | oo 254,119 |..... (484,280) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SMSS0GQ Fixed Annuity Hedge............c.ccoevuuuue N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ...... 6,809 | ...21,092,512 | 3098.......ccoovoee | crvrrerrirnriin 0. 1,361,800 | ..oovverrriirns (V1N I 1,896,874 |..... ...1,896,874 535,074 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| Credit Suisse FB
9SCSSOHK Fixed Annuity Hedge... ndex |Int E58DKGMJYYYJLNBC3868.... | 04/21/2020.... | 04/21/2021.... | ......... 693 | ... 1,972,292 | 2846.......ccoocees | o0 [ 184,400 ..295,608 |..... [ ... 295,608 | ....... 111,207 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/I
9SSGS0AQ Fixed Annuity Hedge..............cccco..... N/A........ ndex | Societe Generale. O2RNESIBXP4ROTD8PUA41.... | 11/14/2019.... | 11/13/2020.... | ..... 3,652 | ....11,308,893 | 3097.....cccovvveee | v 730,400 0 0 685,804 | ..... | ... 685,804 |..... (297,658) 0 0 0 0 0001.....u
S&P 500 OTC Call Option Equity/I
9SMLS00Q Fixed Annuity Hedge...........cc.cooevuunne N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ....45,326 |..140,671,054 | 3104.........cc.... | .cco 9,065,200 0 0 8,540,037 |..... ...8,540,037 | ...(3,552,027) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCS0Ql Fixed Annuity Hedge............cccccoueuee N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... 02/07/2020.... | 02/05/2021.... | ccvveus 832 | ... 2,768,655 | 3328.......cocooer | v (1N I 166,400 | .....cooooevruenec (V1N I 91,029 | ... | oo 91,029 |....... (75,371) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| RBC Capital
9SRBSOHI Fixed Annuity Hedge............c.cccooo.uue N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020... | ..... 2,692 | ...... 8,530,410 | 3169. 538,400 0 0 447,230 | ..o | coveen 447230 |...... (173,611) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCAOAI Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 01/21/2020.... | 01/21/2021.... | ....11,922 | ...39,590,458 | 3321.....ccooccceee | vrvririnrrrrirrenn0 [ s 1211514 | 0 | 13,296 | | 13,296 |..(1,198,218) 0 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SBCSOPY

S&P 500 OTC Call Option
9SCSMOAY

S&P 500 OTC Call Option
9SMSS0GG

S&P 500 OTC Call Option
9SRBSODY

S&P 500 OTC Call Option
9SBCSORK

S&P 500 OTC Call Option
9SRBSOFS

S&P 500 OTC Call Option
9SMSSOFS

S&P 500 OTC Call Option
9SMSSOEM

S&P 500 OTC Call Option
9SBCSONC

S&P 500 OTC Call Option
9SBCS00C

S&P 500 OTC Call Option
9SRBS0IA

S&P 500 OTC Call Option
9SSGS0AG

S&P 500 OTC Call Option
9SRBSOHQ

S&P 500 OTC Call Option
9SBCS0QC

S&P 500 OTC Call Option
9SBCSOUI

S&P 500 OTC Call Option
9SMLMOAI

S&P 500 OTC Call Option
9SCSMO0BJ

S&P 500 OTC Call Option
9SSGS0AS

S&P 500 OTC Call Option
9SCSM0BQ

S&P 500 OTC Call Option
9SMLSOPQ

S&P 500 OTC Call Option
9SRBSOFM

S&P 500 OTC Call Option
9SBCSOQE

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 01/21/2020.... | 01/21/2021.... | ....18,770
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 07/26/2019.... | 07/28/2020.... | ......... 588
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ...... 2,266
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/19/2019.... | 07/21/2020.... | ...... 7,146
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/20/2020.... | 03/19/2021.... | ...... 7,736
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020.... | ...cc.... 786
Equity/I
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/12/2020.... | 06/14/2021.... | ...... 3,332
Equity/l

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ...... 1,796
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 10/21/2019.... | 10/21/2020.... | ...... 9,183
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJPSITOUKS573...... | 12/20/2019.... | 12/21/2020.... | ...... 5,383
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/21/2020.... | 01/21/2021.... | ....10,769
Equity/l
ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/07/2019.... | 11/06/2020.... | ...... 3,397
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/14/2020.... | 01/14/2021.... | .o 582
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 01/21/2020.... | 01/21/2021.... | ....20,480
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573..... | 06/12/2020.... | 06/14/2021.... | ...... 6,636
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 07/05/2019.... | 07/07/2020.... | -..... 3,127
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 11/21/2019.... | 11/20/2020.... | .evvv. 217
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41....| 11/14/2019.... | 11/13/2020.... | ...... 5,115
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 04/07/2020.... | 04/07/2021.... | ...... 6,705
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ...... 1,837
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 5,308
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 01/21/2020.... | 01/21/2021.... | v.vees 7,896

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
....62,331,228 | 3321...cccvcens | e 0. 3,754,000 | ooovvvvirnn (VN [ 2,006,239 |..... ...2,006,239 |..(1,747,761) 0 0 0 0001.....ccceee
...... 1,779,206 0 0 0. 0 |......(40,829) 0 0 0 0001.

...... 7,019,479 | 3098......coomvvvee | covnrrrriiiinnnnn0 [ 0000 453,200 | viiiciennnn0 [ 631,270 | ... | .......631,270 | .......178,070 0 0 0 0001......
..21,270,855 | 2977.....oooccccees | e 1,295,427 | ....ovvvvvnn. LV (V] [ 1,125,633 | ..... ....1,125,633 |...(1,183,835) 0 0 0 0001............
17,830,861 | 2305, | e 0. 1,547,200 | ..oococerrvviernnncd [V [ 6,522,921 |..... ...6,522,921 | ...4,975,721 0 0 0 0001.....cccceee
...... 2,309,889 | 2939............... | ......n 157,200 0 0 210,821 | ..... | ......210,821 (85,683) 0 0 0 0001.....ccceeee

..10,135,944 | 3042.....vveies | o0 [ i 666,400 ....1,033,309 |..... ...1,033,309 | ....... 366,909 0 0 0 0001.....
...... 5,123,090 | 2853 0 359,200 0 769,723 |..... | ......769,723 | .......410,523 0 0 0 0001............
.27,610,710 | 3007...ccrvevces | e 1,836,600 0 0 2,119,546 |..... ..2,119,546 | ..... (894,575) 0 0 0 0001.....ccceeee
17,339,827 | 3221 oo | 1,076,600 0 0 765,860 |..... | ....... 765,860 | ..... (309,423) 0 0 0 0001.....oc...
+...35,761,588 | 3321...oomrvvrs [ e 0 .. 2,153,800 | .ovovrrrirrnn (V] [ 1,151,049 | ..... ....1,151,049 |...(1,002,751) 0 0 0 0001............

....10,480,356 | 3085.... 0 0 645,122 | ... | ....... 645,122 | ...... (289,416) 0 0 0 0001.....
...... 1,910,793 | 3283.......occcoeee | e | 10 116,400 | i | 70,919 | | 70,919 1l (45,481) 0 0 0 0001.....coeeens
+...68,009,779 | 3321..coomrvvrs | e 0. 4,096,000 | .....oooverrrrennnn (V] [ 2,189,013 |..... ....2,189,013 | ...(1,906,987) 0 0 0 0001............
220,182,133 | 3041 oo e 0. 1,327,200 | ..oocvverrvrierennd (VN [ 2,060,856 |..... ...2,060,856 | ....... 733,656 0 0 0 0001....occens
...... 9,351,012 | 2990............... | .........189,805 0 0 0. 0 |.....(179,423) 0 0 0 0001.....ccceeee

......... 859,681 | 3104.... 0 0 0. 0....(21,782) 0 0 0 0001.....
....15,839,262 | 3097.......ccceees | e 1,023,000 0 0 960,539 | ..... | cooeeee 960,539 | ...... (416,900) 0 0 0 0001............
L A7,831,344 12659, [ [V [ 162211 | oo (V] [ 195,339 [ ... | e 195,339 33,128 0 0 0 0001.....ccccee.
...... 5,701,203 | 3104............... | .........367,400 0 0 346,116 | ..... | .......346,116 |......(143,959) 0 0 0 0001.....coceeee
215,721,181 | 2962, | 1,061,600 | ....ccoovrrrvrrnee LV (V] [ 1,299,102 | ..... ...1,299,102 | ...... (591,799) 0 0 0 0001.......

....26,220,958 | 3321.... ..843967 | ... | s 843,967 | ...... (735,233) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SBCSOKU

S&P 500 OTC Call Option
9SSGMOAA

S&P 500 OTC Call Option
9SBCSOTC

S&P 500 OTC Call Option
9SRBMOAF

S&P 500 OTC Call Option
9SMLAODD

S&P 500 OTC Call Option
9SMSSODM

S&P 500 OTC Call Option
9SBCAOAK

S&P 500 OTC Call Option
9SSGAOAG

S&P 500 OTC Call Option
9SMSSO0AY

S&P 500 OTC Call Option
9SMSS0BW

S&P 500 OTC Call Option
9SSGAOAB

S&P 500 OTC Call Option
9SBCSOLM

S&P 500 OTC Call Option
9SSGMOAC

S&P 500 OTC Call Option
9SRBSOGI

S&P 500 OTC Call Option
9SMLSOPU

S&P 500 OTC Call Option
9SMLMOAK

S&P 500 OTC Call Option
9SBCS0JS

S&P 500 OTC Call Option
9SMSS0BQ

S&P 500 OTC Call Option
9SMSSOCA

S&P 500 OTC Call Option
9SSGS0BS

S&P 500 OTC Call Option
9SMSSOFE

S&P 500 OTC Call Option
9SMLSOMO

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573...... | 09/13/2019.... | 09/14/2020....  ...... 2,298
Equity/l
ndex |Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 10/28/2019.... | 10/28/2020.... | .......... 401
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 05/21/2020.... | 05/21/2021.... | cevvevvee 648
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 02/07/2020.... | 02/05/2021.... | ...... 3,505
Equity/l

N/A....... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 02/28/2020.... | 02/26/2021.... ] ...... 2,570
Equity/l

N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | ....14,912
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/21/2020.... | 02/19/2021.... | ....11,141
Equity/l

N/A........ ndex | Societe Generale. O2RNESIBXP4ROTD8PUA41.... | 01/14/2020.... | 01/14/2021.... | cvvvves 597
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ....22,077
Equity/l

N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/06/2020.... | 03/05/2021....  ......... 686
Equity/I

NAA........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 11/07/2019.... | 11/06/2020.... | ...... 1,468
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I70UKS5573..... | 09/20/2019.... | 09/21/2020.... | ....16,938
Equity/l

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/13/2019.... | 12/14/2020... | ......... 236
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/21/2019.... | 10/21/2020.... | ...... 5,747
Equity/l

N/A........ ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 12/06/2019.... | 12/07/2020.... | ..... 5,254
Equity/l

N/A........ ndex |Bank of America... EYKNG6V0ZCB8VDOIULBBO.... | 10/14/2019.... | 10/14/2020.... | ......... 401
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 07/19/2019.... | 07/21/2020.... | ....15,360
Equity/I

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/28/2020.... | 02/26/2021.... | ..... 3,681
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/06/2020.... | 03/05/2021.... | ...... 6,901
Equity/l

N/A........ ndex |Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/20/2019.... | 12/21/2020.... ] ...... 3,427
Equity/I

N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... | ...... 8,165
Equity/l
ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 07/19/2019.... | 07/21/2020.... | ....49,815

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
...... 6,910,982 | 3007............... | .........444,180 0 0 458,773 |..... | .....458,773 | ......(267,657) 0 0 0 0001.....ccceee
...... 1,218,807 0 0 0 .. 0 (36,706) 0 0 0 0001.

...... 1,987,060 | 3066.........ccoows | corrvnrrrriiinnenn0 | 10 140,0682 | o0 | ... 186,668 | ... | .......186,668 | .........46,616 0 0 0 0001......
...11,663,624 | 3328........ccooee | o [V [ 157,459 0 0. 0 [ (157,459) 0 0 0 0001............
...... 7,592,345 | 2954.......ocov| o0 [ 000 461,623 | 0 [ 333,081 || .. 333,081 ] .....(128,542) 0 0 0 0001.....cccceee
...40,807,583 | 2737 ...ocmrvvces | v 0 .. 2,982,400 | cooorrvriiiennnnd (V] [ 7,557,789 |..... ....71,557,789 | ...4,575,389 0 0 0 0001.....ccceeee

237,185,873 | 3338....oovvv [ o0 | 1,268,069 | ...ccooovvviiiennn0 | 24,292 | | 24,292 |..(1,243,776) 0 0 0 0001.....
...... 1,960,041 | 3283 0 59,193 0 1,040 |..... | ..........1,040 (68,152) 0 0 0 0001............
+...13,687,507 | 3338.....ccvvves | v 0. 4,415,400 | ....occoverrnrennnn (VN [ 2,427,816 |..... ...2,427,816 |..(1,987,584) 0 0 0 0001.....ccceeee
...... 2,039,046 | 2972......coouvveee | v | ... 137,200 0 222,877 |..... 222,877 85,677 0 0 0 0001.....oc...
...... 4,529,044 | 3085..........o0en. | oo 151,718 0 0 28,561 |... | .........28,5661 (229,248) 0 0 0 0001............

....50,679,682 0 0 3,675,529 |..... ...3,675,529 |...(1,918,264) 0 0 0 0001.....
......... 747,837 | 3169.......ccceees| o 13,125 0 0 0. 0 |......(20,259) 0 0 0 0001.....coeeens
217,279,620 | 3007..commvvveeaes | e 1,149,400 | ..ooovrrrvvvnnnen (1 (V] [ 1,326,476 |..... ....1,326,476 | ...... (659,853) 0 0 0 0001............
...16,528,611 | 3146......ccocceee | o 1,050,800 0 0 917,388 | ..... | ....... 917,388 | ...... (361,482) 0 0 0 0001....occens
...... 1,189,426 | 2966............... | ..........19,278 0 0 0. 0 |.......(46,267) 0 0 0 0001.....ccceeee

45,720,730 | 2977 ..oomvvvrs | e 2,784,461 0 0 2,419,496 |..... ...2,419,496 | ...(2,544,598) 0 0 0 0001.....
.. 10,874,484 | 2954........cccooo. | oo [V [ 736,200 | oovvvvvvveeerinnnns (V] [ 1,232,614 | ... ..1,232614 | ....... 496,414 0 0 0 0001............
220,512,325 | 2972....ccviices | e 0. 1,380,200 | ..oooocerrrrierennd (VN [ 2,242,005 |..... ..2,242,005 | ....... 861,895 0 0 0 0001.....ccccee.
....11,039,121 | 3221 685,400 0 0 487,572 | ..o | o 487,572 | ...... (196,989) 0 0 0 0001.....coceeee
228,737,745 | 3030..ccomrvveeaes | e 0. 1,633,000 | ..oooverrrrirrnne (V] [ 2,557,246 |..... ....2,557,246 | ....... 924,246 0 0 0 0001.......

148,279,827 | 2977....ooooccceeec | e 9,030,463 ...7,846,822 | ..... ....7,846,822 | ...(8,252,551) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SMLS00A

S&P 500 OTC Call Option
9SRBSOFW

S&P 500 OTC Call Option
9SMLSOPG

S&P 500 OTC Call Option
9SMSS0BK

S&P 500 OTC Call Option
9SBCS0SQ

S&P 500 OTC Call Option
9SMSSOFU

S&P 500 OTC Call Option
9SRBSODW

S&P 500 OTC Call Option
9SRBSOFQ

S&P 500 OTC Call Option
9SMSSOFO

S&P 500 OTC Call Option
9SRBSOEO

S&P 500 OTC Call Option
9SBCSORM

S&P 500 OTC Call Option
9SBCSOMW

S&P 500 OTC Call Option
9SBCSOMQ

S&P 500 OTC Call Option
9SBCS0QG

S&P 500 OTC Call Option
9SBCS0Q0

S&P 500 OTC Call Option
9SSGAOAI

S&P 500 OTC Call Option
9SMSSOGM

S&P 500 OTC Call Option
9SSGS0AE

S&P 500 OTC Call Option
9SBCS0SS

S&P 500 OTC Call Option
9SMLS0QS

S&P 500 OTC Call Option
9SMSSOEI

S&P 500 OTC Call Option
9SBCSOOM

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020.... | ....10,543
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020.... | ..... 2,076
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ....31,152
Equity/I

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ...... 6,999
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 04/21/2020.... | 04/21/2021....  ...... 7,545
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/12/2020.... | 06/14/2021.... | ......... 527
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/19/2019.... | 07/21/2020.... | ...... 1,310
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020.... | ..cccv.. 71
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/05/2020.... | 06/07/2021.... ] ..... 6,333
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/21/2019.... | 08/21/2020.... | ...... 6,319
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/20/2020.... | 03/19/2021.... | ....27,314
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... [ 10/21/2019.... | 10/21/2020.... | ....18,422
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 10/14/2019.... | 10/14/2020.... | ...... 1,777
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 01/21/2020.... | 01/21/2021.... | ... 2,734
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 02/07/2020.... | 02/05/2021.... | ...... 3,420
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4R0OTD8PU41.... | 02/07/2020.... | 02/05/2021.... ] ..... 1,037
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ...... 8,501
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXPAROTD8PU41....| 11/07/2019.... | 11/06/2020.... | ........ 836
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 04/21/2020.... | 04/21/2021.... | ....22,036
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO.... | 06/19/2020.... | 06/21/2021.... | ........ 603
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/07/2020.... | 05/07/2021.... | ...... 6,956
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/20/2019.... | 12/21/2020.... | ....26,403

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
....31,699,849 | 3007.......oocceee | o 2,108,600 0 0 2,433,450 |..... ...2,433,450 |...(1,027,062) 0 0 0 0001.....ccceee
...... 6,100,928 415,200 0 0 556,825 | .... | .......556,825 | ......(226,309) 0 0 0 0001.

....96,681,478 | 3104..........ccc.. | . 6,230,400 0 0 5,869,462 |..... ....5,869,462 |...(2,441,264) 0 0 0 0001......
+.23,360,912 | 3338.....ooooocee [ v 0. 1,399,800 | ...vvvvvvvvvrrinens (V] [P, 769,683 | ... | ...... 769,683 | ..... (630,117) 0 0 0 0001............
220,647,345 | 2737 ..o | e 0. 1,509,000 | ..oooovervrvierenned [V [ 3,824,002 |..... ...3,824,002 | ....2,315,002 0 0 0 0001.....cccceee
...... 1,603,102 | 3042........ccoooes | covvvnrrrriiiinnn0 | 10000 105,400 | o0 | i 163,452 | o | ... 163,452 58,052 0 0 0 0001.....ccceeee

...... 3,899,359 0 0 206,350 |..... | .......206,350 |......(217,020) 0 0 0 0001.....
......... 208,654 | 2939......ccccoeees | e 14,200 0 0 19,044 |.....| ... 19,044 |........(7,739) 0 0 0 0001............
220,227,159 | 3194 | i 0. 1,266,600 | ....cccovvvvverenec (VN [ 1,388,145 | ..... ...1,388,145 | ... 121,545 0 0 0 0001.....ccceeee
18479473 1 2024 | 1,193,785 | oo (0 (V] [ 1,500,863 |..... ....1,500,863 |...... (872,131) 0 0 0 0001.....oc...
+...62,956,585 | 2305.......rvvve [ e 0. 5,462,800 0 23,030,904 |..... ..23,030,904 |..17,568,104 0 0 0 0001............

....55,389,796 | 3007.......ccooees | e 3,684,400 ..4,252,017 |..... ...4,252,017 |..(1,794,607) 0 0 0 0001.....
...... 5,270,849 | 2966 355,400 0 0 451,788 |..... | ......451,788 |......(183,730) 0 0 0 0001.....coeeens
...... 9,079,040 | 3321.....ccoovvveee [ o0 | ee......546,800 0 292,225 | ... 292,225 | ......(254,575) 0 0 0 0001............
....11,380,768 | 3328........occoes | e [V [ 684,000 | ...cocovvrvierenncd (VN [ 374,181 | .o | oo 374,181 | ... (309,819) 0 0 0 0001....occens
...... 3,450,835 | 3328.....cccoovvves | o0 [ 00000109,393 | 0 [l 1877 || 1,877 ] 1(107,516) 0 0 0 0001.....ccceeee

+...26,333,888 | 3098........oooceee | crrriiinnerriiinnn0 | s 1,700,200 | ...ccoverrrriinnnn0 | eoeeeene.2,368,237 | ... ....2,368,237 | ....... 668,037 0 0 0 0001.....
...... 2,579,210 | 3085........ccccoe. | ......... 167,200 0 0 158,764 | .....| .....158,764 |.......(71,225) 0 0 0 0001............
+...60,302,836 | 2737 | e 0. 4,407,200 | .....cccooonrvreenee (VN [ 11,168,417 | ..... 11,168,417 | ...6,761,217 0 0 0 0001.....ccccee.
...... 1,942,655 | 3222......ccooeer | coivnnrriiiennn0 | 100000 135,989 | 0| 125,025 | | 125,025 1 ..(10,963) 0 0 0 0001.....coceeee
220,041,558 | 2881....ccvei | e 0. 1,391,200 | ..oocoverrrrirrnnn (V] [ 2,827,741 | ..... ..2,827,741 | ...1,436,541 0 0 0 0001.......

....85,049,872 | 3221......occcceeec| e 5,280,600 0 0 3,756,455 | ... ....3,756,455 | ...(1,517,684) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SMSS0BA

S&P 500 OTC Call Option
9SMLSONC

S&P 500 OTC Call Option
9SCSMOBI

S&P 500 OTC Call Option
9SMLSOQN

S&P 500 OTC Call Option
9SMSS0BG

S&P 500 OTC Call Option
9SBCSO0SA

S&P 500 OTC Call Option
9SBCS00S

S&P 500 OTC Call Option
9SMSSOCI

S&P 500 OTC Call Option
9SCSM0BM

S&P 500 OTC Call Option
9SRBSOGE

S&P 500 OTC Call Option
9SCSSOGW

S&P 500 OTC Call Option
9SRBMOAE

S&P 500 OTC Call Option
9SMLSOPM

S&P 500 OTC Call Option
9SRBSOHC

S&P 500 OTC Call Option
9SBCSOSM

S&P 500 OTC Call Option
9SMLMOAM

S&P 500 OTC Call Option
9SBCSORO

S&P 500 OTC Call Option
9SMSS0CO

S&P 500 OTC Call Option
9SBCSOME

S&P 500 OTC Call Option
9SMSSODK

S&P 500 OTC Call Option
9SMLSOPE

S&P 500 OTC Call Option
9SMLS00G

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... ] ....25,340
Equity/l
ndex |Bank of America... EYKN6V0ZCB8VDOIULBBO.... | 09/20/2019.... | 09/21/2020.... | ......... 565
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNSC3868.... | 11/14/2019.... | 11/13/2020.... | cvve 149
Equity/I

N/A........ ndex | Bank of America... EYKN6VOZCB8VDOIULBSO.... | 03/20/2020.... [ 03/19/2021.... | ...... 1,825
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... ] ...... 6,308
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/27/2020.... | 03/26/2021.... | ....10,652
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/27/2019.... | 12/28/2020.... | ...... 1,253
Equity/l

N/A........ ndex |Morgan Stanley... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...... 2,049
Equity/I| Credit Suisse FB

NAA........ ndex |Int E58DKGMJYYYJLN8C3868.... | 02/28/2020.... | 02/26/2021.... | ... 294
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020.... | ...... 1,620
Equity/I| Credit Suisse FB

NAA........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 01/14/2020.... | 01/14/2021.... | ...... 3,119
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/13/2019.... | 09/14/2020.... | ......... 439
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ...... 3,747
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020.... | ...... 3,269
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 04/14/2020.... | 04/14/2021....  ...... 8,356
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDOIULBBO.... | 01/28/2020.... | 01/28/2021.... | .......... 235
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/20/2020.... | 03/19/2021.... | ....11,875
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...... 7,425
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 10/07/2019.... | 10/07/2020.... | ...... 3,760
Equity/l

N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | ....58,793
Equity/I

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ..... 2,104
Equity/l
ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/28/2019.... | 10/28/2020.... | ...... 6,577

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
....84,578,585 | 3338.......cocceee | e 0. 5,068,000 | ..coovvviern (VN [ 2,786,649 |..... ...2,786,649 |...(2,281,351) 0 0 0 0001.....ccceee
...... 1,690,520 0 0 77192 || e 77,192 (58,520) 0 0 0 0001.
......... 461,398 | 3097......ccooevvns | ovvrrennnnn 7,406 0 0 0. 0 |....(14,892) 0 0 0 0001......
...... 4,206,479 | 2305........covvvee | covvvvviiiiinennnc0 [ 000 514,869 | o0 oiiinnn 1,638,823 .. | ....1,538,823 | ....1,023,954 0 0 0 0001............
+..21,054,527 | 3338.......ooocees | e 0. 1,261,600 | ...ococevrvvverenncd (V] [ 693,693 |..... | ...... 693,693 | ..... (567,907) 0 0 0 0001.....cccceee
27,071,738 | 254 oo [ e 0 .. 2,130,400 | cooorrrriiinnnnn [V [ 6,926,838 |..... ....6,926,838 | ....4,796,438 0 0 0 0001.....ccceeee
...... 4,059,745 | 3240.... 0 0 171,575 | ..... | ... 171,575 | ........(67,529) 0 0 0 0001.....
...... 5,564,880 | 2711 oo | v | 1000 409,800 | o0 | 1,056,384 | ... | ..1,055,384 | ......645,584 0 0 0 0001............
868,541 | 2954 0 9,582 0 0. 0 [ (9,582) 0 0 0 0001...ooece
...... 4,760,840 | 2939. 324,000 0 0 434,516 |..... | ......434,516 |......(176,600) 0 0 0 0001.....oc...
....10,240,145 | 3283.......vovee | e [V [ 623,800 0 380,062 |..... | ...co.. 380,062 |...... (243,738) 0 0 0 0001............
...... 1,320,244 | 3007 22,973 0 0 0. 0.....(43,676) 0 0 0 0001.....
..11,628,964 | 3104.......ooccees | v 749,400 0 0 705,986 |..... | ....... 705,986 | ..... (293,638) 0 0 0 0001.....coeeens
....10,358,807 | 3169......rrvveeee [ e 653,800 0 0 543,088 | ... | ..o 543,088 | ...... (210,823) 0 0 0 0001............
223,781,677 | 2846.....ccvvces | e 0. 1,671,200 | ..o (VN [ 3,546,376 |..... ...3,546,376 | ....1,875,176 0 0 0 0001....occens
......... 769,916 | 3276........cccooes | corivinrrriiinnnn0 | e 14,360 0 0. 0 |......(14,360) 0 0 0 0001.....ccceeee
....27,370,925 | 2305.... .10,012,887 |..... ..10,012,887 | ....7,637,887 0 0 0 0001.....
220,129,324 | 271 [ v 0. 1,485,000 | ...vvvvvvvierrnnnns (V] [ 3,824,415 | ... ....3,824,415 | ....2,339,415 0 0 0 0001............
...11,049,850 | 2939........occeee | crvvienns 752,000 | .ooooocerrriiernnned (VN (VN [ 1,008,507 |..... ....1,008,507 |...... (409,886) 0 0 0 0001.....ccccee.
160,890,572 | 2737...crvveees | e 0 [..11,758,600 | ....ccooorrrrvreanc (VN [ 29,797,819 |.... ..29,797,819 | ..18,039,219 0 0 0 0001.....coceeee
...... 6,529,848 | 3104...............| .........420,800 0 0 396,422 |..... | .......396,422 | ......(164,883) 0 0 0 0001.......
....19,990,265 | 3039.......cccoeeee | v 1,315,400 ...1,403.214 | .. ..1,403214 | ... (607,197) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SSGS0AC

S&P 500 OTC Call Option
9SBCSOLQ

S&P 500 OTC Call Option
9SRBAOAL

S&P 500 OTC Call Option
9SMLSOPS

S&P 500 OTC Call Option
9SBCSOKC

S&P 500 OTC Call Option
9SBCSO0SI

S&P 500 OTC Call Option
9SBCS0TQ

S&P 500 OTC Call Option
9SRBSOFU

S&P 500 OTC Call Option
9SRBAOAQ

S&P 500 OTC Call Option
9SBCSOPA

S&P 500 OTC Call Option
9SSGS0AW

S&P 500 OTC Call Option
9SMSS0AA

S&P 500 OTC Call Option
9SMLAODI

S&P 500 OTC Call Option
9SBCS0QK

S&P 500 OTC Call Option
9SRBS0DS

S&P 500 OTC Call Option
9SMLAODC

S&P 500 OTC Call Option
9SMLS0QC

S&P 500 OTC Call Option
9SRBSOHO

S&P 500 OTC Call Option
9SBCSOPC

S&P 500 OTC Call Option
9SRBSOGK

S&P 500 OTC Call Option
9SRBSOHU

S&P 500 OTC Call Option
9SMLAOCY

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 10/28/2019.... | 10/28/2020.... | ...... 4,379
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 09/20/2019.... | 09/21/2020.... | ....16,768
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/07/2019.... | 08/07/2020.... | ...... 1,640
Equity/I

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 11/27/2019.... | 11/27/2020.... | ...... 6,177
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 08/14/2019.... | 08/14/2020.... | ....27,635
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 04/14/2020.... | 04/14/2021....  ...... 8,700
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 05/21/2020.... | 05/21/2021.... | ....15,209
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020.... | ...... 3,495
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 05/14/2020.... | 05/14/2021.... | ..o 586
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJPSITOUKS573...... | 12/27/2019.... | 12/28/2020.... | ...... 3,707
Equity/I

NAA........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 11/27/2019.... | 11/27/2020.... | ...... 5,730
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... ] ...... 1,911
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 06/19/2020.... | 06/21/2021.... | ....10,772
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 02/07/2020.... | 02/05/2021.... | ...... 2,341
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/05/2019.... | 07/07/2020.... | ....12,323
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 10/21/2019.... | 10/21/2020.... | ....13,633
Equity/l
ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 12/20/2019.... | 12/21/2020.... | ....12,331
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/20/2019.... | 12/21/2020.... | ....14,138
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/27/2019.... | 12/28/2020....  ...... 4,469
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/21/2019.... | 10/21/2020.... | ....26,141
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/21/2020.... | 01/21/2021.... | ....14,798
Equity/l
ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 09/20/2019.... | 09/21/2020.... | ....14,381

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
....13,309,620 | 3039......ovvciee | e 875,800 0 0 934,267 | ..... | ...co.. 934,267 | ...... (404,275) 0 0 0 0001.....ccceee
..50,171,030 | 2992.......ooceees| e 3,341,359 0 0 3,638,639 |..... ....3,638,639 |..(1,899,011) 0 0 0
...... 4,729,727 | 2884...............| .........191,076 0 0 221,563 |..... | .......221,563 |......(223,261) 0 0 0 0001......
.. 19,479,973 | 3154......occccie | e 1,235,400 | ...vvvvvvverrinnnns LV (V] [ 1,008,201 |..... ...1,008,201 | ...... (441,811) 0 0 0 0001............
....78,499,981 | 2841 5,527,000 0 0 8,248,205 |..... ....8,248,205 |...(4,027,851) 0 0 0 0001.....cccceee
124,760,722 | 2846.......ooocees | e 0. 1,740,000 | ...ocoovrrrvirrnnncd (V] [ 3,692,373 |..... ...3,692,373 | ...1,952,373 0 0 0 0001.....ccceeee
...44,843,889 | 2949.........ccoo. | corvriinnnnrinnnn0 | 3,041,800 0 5,563,107 | ..... 5,653,107 | ...2,511,307 0 0 0
210,271,071 | 2939, | 699,000 0 0 937,429 | ... | o 937,429 | ..... (380,997) 0 0 0 0001............
...... 1,671,565 | 2853.......ccooeee | o0 | 100000 108,650 | e | i 178,697 | i | 178,697 ...l 70,047 0 0 0 0001.....ccceeee
....12,010,754 | 3240......rvvvcees | crvvienen 741,400 0 0 507,605 |..... | ...... 507,605 |...... (199,783) 0 0 0 0001.....oc...
....18,070,300 | 3154........oocccee| e 1,146,000 0 0 935,243 | ..... 935,243 | ...... (409,839) 0 0 0 0001............
...... 6,459,486 | 3380.... e 382,200 .A71,835 | ... | ... 171,835 | ......(210,365) 0 0 0
....33,368,855 | 3098........oocoees | cerriiinrriiind 0. 2,038,816 | ..covvvrivrn [V [ 1,702,286 |..... ..1,702,286 | ...... (336,530) 0 0 0 0001.....coeeens
...... 7,790,169 | 3328......ccoovvvvee | o0 | ..., 468,200 0 256,128 |..... 256,128 | ......(212,072) 0 0 0 0001............
....36,850,822 | 2990........ccceee | v 2,464,600 | ..ooovvvirennn (VN (VN [ 1,485,664 | ... ...1,485,664 |...(2,300,572) 0 0 0 0001....occens
...40,990,614 | 3007......coooeees | ceneee 1,397,791 0 0 823,456 | ..... 823,456 |...(2,273,229) 0 0 0 0001.....ccceeee
+...39,720,864 | 3221....crvvveis | e 2,466,200 .. 1,754,378 | ..... ...1,754,378 | ... (708,805) 0 0 0
...45,541,608 | 3221 2,827,600 0 0 2,011,467 |..... ...2,011,467 | ..... (812,673) 0 0 0 0001............
14,479,649 | 3240.... | s 893,800 0 0 611,946 | ..... | ...... 611,946 | ...... (240,851) 0 0 0 0001.....ccccee.
....78,598,668 | 3007.......ooooeers | e 5,228,200 0 0 6,033,654 |..... ....6,033,654 |...(2,546,565) 0 0 0 0001.....coceeee
249,141,050 | 3321, | e 0 .. 2,959,600 | ..orrvrivrinn (V] [ 1,581,601 |..... ....1,581,691 |...(1,377,909) 0 0 0 0001.......
...43,028,959 | 2992........ccoeee.| e 1,557,606 0 0 777,935 | oo | e, 777,935 | ...(2,285,882) 0 0 0
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SBCMOAB

S&P 500 OTC Call Option
9SBCSOUM

S&P 500 OTC Call Option
9SSGAOAF

S&P 500 OTC Call Option
9SMSS0GO

S&P 500 OTC Call Option
9SBCS0QQ

S&P 500 OTC Call Option
9SBCSO0TS

S&P 500 OTC Call Option
9SBCS0OW

S&P 500 OTC Call Option
9SBCSOMM

S&P 500 OTC Call Option
9SBCSOLC

S&P 500 OTC Call Option
9SCSS0GS

S&P 500 OTC Call Option
9SBCSONI

S&P 500 OTC Call Option
9SRBSOEY

S&P 500 OTC Call Option
9SRBSOGU

S&P 500 OTC Call Option
9SMLSONU

S&P 500 OTC Call Option
9SMSSOFY

S&P 500 OTC Call Option
9SRBSOEG

S&P 500 OTC Call Option
9SRBAOAK

S&P 500 OTC Call Option
9SMSS0AU

S&P 500 OTC Call Option
9SMSMOAG

S&P 500 OTC Call Option
9SMSSOEQ

S&P 500 OTC Call Option
9SBCSOLS

S&P 500 OTC Call Option
9SMSS0GY

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 07/1212019.... | 07/14/2020.... | ......... 279
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/19/2020.... | 06/21/2021.... | ...... 5319
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4R0OTD8PU41.... | 01/07/2020.... | 01/07/2021.... | ......... 992
Equity/I

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ...... 8,049
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/07/2020.... | 02/05/2021.... | ...... 3,124
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 05/21/2020.... | 05/21/2021.... | ...... 7,709
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/27/2019.... | 12/28/2020.... | ...... 4,324
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 10/14/2019.... | 10/14/2020.... | ... 4,319
Equity/l| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 09/20/2019.... | 09/21/2020.... | ...... 1,394
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNSC3868.... | 01/14/2020.... | 01/14/2021.... | ....... 2,945
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 11/07/2019.... | 11/06/2020.... | ...... 3,381
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/20/2019.... | 09/21/2020....
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/21/2019.... | 11/20/2020.... | ...... 9,067
Equity/I

N/A........ ndex | Bank of America... EYKNGV0ZCB8VDOIULBSO.... | 10/21/2019.... | 10/21/2020.... | ........ 559
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ....52,336
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/21/2019.... | 08/21/2020.... | ...... 1,279
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/26/2019.... | 07/28/2020.... | ...... 3,087
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ...... 1,275
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/07/2020.... | 05/07/2021.... ] ...... 5,028
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ...... 8,417
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 09/20/2019.... | 09/21/2020.... | ....22,369
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/26/2020.... | 06/28/2021.... | ....14,856

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
......... 840,842 | 3014 22,260 0 0 0. 0....(21,618) 0 0 0 0001.....ccceee
.. 16,476,879 | 3098........oocees | corviiinrrinenn0 | 1,063,800 .. 1,481,785 | ..... .. 1,481,785 | ...... 417,985 0 0 0 0001.

...... 3,211,283 | 3237 | v [ e 103,724 0 3,051 |.... 3,051 |......(100,673) 0 0 0 0001......
+.24,933,709 | 3098........ccooes o 0. 1,609,800 | ...vvvvvvverrnnnns (V] [ 2,242,317 | ..... ...2,242,317 632,517 0 0 0 0001............
....10,395,766 | 3328 0 624,800 0 341,796 | ..... | ..oooe. 341,796 | ...... (283,004) 0 0 0 0001.....cccceee
122,730,064 | 2949.......occoee | corriiinnrrid 0. 1,541,800 | ..oocoovrrrriernnnd (VN [ 2,814,708 |..... ...2,814,708 | ...1,272,908 0 0 0 0001.....ccceeee

....14,009,846 | 3240.... 864,800 0 0 592,091 |..... 592,091 (233,036) 0 0 0 0001.....
+.12,810,802 | 2966.......cccccers | corrren 863,800 | ..oovvvvvvevrriinnns LU (U IR 1,098,072 | ..... ....1,098,072 | ..... (446,556) 0 0 0 0001............
...... 4,170,946 | 2992............... | ... 277,782 0 0 302,497 |..... | .......302,497 |......(157,873) 0 0 0 0001.....ccceeee
...... 9,668,877 | 3283.....cccoovveee | v | .........589,000 0 358,860 | ..... 358,860 | ......(230,140) 0 0 0 0001.....oc...
....10,430,994 | 3085......rvvv [ e 676,200 0 0 642,084 | ... | ... 642,084 | ...... (288,052) 0 0 0 0001............

......... 179,524 | 2992.... 0 0 13,020 |..... | .......13,020 ..(6,795) 0 0 0 0001.....
..28,139,797 | 3104......ovceec| e 1,813,400 | ..o (0 [V [ 1,708,347 | ..... ...1,708,347 | ...... (710,546) 0 0 0 0001.....coeeens
...... 1,680,756 | 3007 69,417 0 0 85,113 | ... 85,113 | ........(49,028) 0 0 0 0001............
..162,123,321 | 3098.......oooccees | covririnrriid 0 [...10,467,200 | .....cccoevrrvruenc (VN [ 14,579,937 |..... 14,579,937 | ...4,112,737 0 0 0 0001....occens
...... 3,740,346 | 2924...............| ........241,629 0 0 303,783 |..... | .......303,783 | ......(176,524) 0 0 0 0001.....ccceeee

...... 9,340,830 | 3026 292,370 0 0 572 |..... 572 |.....(403,549) 0 0 0 0001.....
...... 4,255,631 | 3338 0 256,572 0 140,212 | ..... | ......140,212 | ......(116,360) 0 0 0 0001............
14,486,623 | 2881....cccvi | e [V [ 153,554 | ...oovviverriinne. (V] [ 147,928 |..... | ... 147,928 (5,625) 0 0 0 0001.....ccccee.
....24,009,493 | 2853........ooccoes | e 0. 1,683,400 | ...occoorrrrivrnnnd (VN [ 3,607,326 |..... ....3,607,326 | ....1,923,926 0 0 0 0001.....coceeee
....66,929,614 | 2992..........ccc0. | 4457 AT | e LV (V] [ 4,854,050 |..... ....4,854,050 |...(2,533,336) 0 0 0 0001.......

...44,702,447 | 3009.... ....4,984,901 | ... ....4,984,991 | ...2,013,791 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SSGAOAE

S&P 500 OTC Call Option
9SBCSOPU

S&P 500 OTC Call Option
9SSGS0BK

S&P 500 OTC Call Option
9SSGS0AU

S&P 500 OTC Call Option
9SBCSOTA

S&P 500 OTC Call Option
9SSGS0CG

S&P 500 OTC Call Option
9SMLAOCV

S&P 500 OTC Call Option
9SSGS0AK

S&P 500 OTC Call Option
9SBCSOLG

S&P 500 OTC Call Option
9SBCAOAL

S&P 500 OTC Call Option
9SCSMOBL

S&P 500 OTC Call Option
9SMLSOQE

S&P 500 OTC Call Option
9SSGAOAD

S&P 500 OTC Call Option
9SCSM0BC

S&P 500 OTC Call Option
9SBCSONQ

S&P 500 OTC Call Option
9SSGS0BE

S&P 500 OTC Call Option
9SRBS0GC

S&P 500 OTC Call Option
9SSGAOAJ

S&P 500 OTC Call Option
9SRBSOHY

S&P 500 OTC Call Option
9SMSSOFG

S&P 500 OTC Call Option
9SBCSORU

S&P 500 OTC Call Option
9SRBSOHA

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/I

N/A........ ndex | Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 12/06/2019.... | 12/07/2020.... | ...... 1,135
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 01/21/2020.... | 01/21/2021.... | ....22,594
Equity/l

N/A........ ndex |Societe Generale. O2RNESIBXP4ROTD8PU41.... | 12/20/2019.... | 12/21/2020.... | ......... 627
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41....| 11/27/2019.... | 11/27/2020.... | ... 672
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 05/07/2020.... | 05/07/2021.... | ...... 6,983
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 02/21/2020.... | 02/19/2021.... | ...... 5,364
Equity/I
ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 08/21/2019.... | 08/21/2020.... | ....15,531
Equity/l

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41....| 11/07/2019.... | 11/06/2020.... | ...... 4,606
Equity/l| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 09/20/2019.... | 09/21/2020.... | -...14,993
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... | 03/06/2020.... | 03/05/2021.... | .cvveve. 858
Equity/I| Credit Suisse FB

NAA........ ndex |Int E58DKGMJYYYJLNSC3868.... | 12/27/2019.... | 12/28/2020.... | ......... 590
Equity/l
ndex | Bank of America... EYKN6VOZCB8VDIIULBSO.... | 01/14/2020.... | 01/14/2021.... | ...... 3,466
Equity/l

N/A........ ndex |Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/27/2019.... | 11/27/2020.... ] ...... 2,502
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 08/28/2019.... | 08/28/2020.... | ......... 488
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 11/27/2019.... | 11/27/2020.... | ...... 3,612
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4R0OTD8PUA41.... | 12/06/2019.... | 12/07/2020.... ] ...... 2,292
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020.... | ...... 2,055
Equity/I

N/A........ ndex | Societe Generale. O2RNE8IBXPAROTD8PUA41.... | 06/05/2020.... | 06/07/2021.... | ... 804
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/21/2020.... | 01/21/2021.... | ...... 6,173
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... | ....17,023
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/20/2020.... | 03/19/2021.... | ....17,898
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020.... | ...... 1,439

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
...... 3,570,608 | 3146............... | ........ 121,763 0 0 10,250 |..... | ........10,250 |......(156,686) 0 0 0 0001.....ccceee
....715,029,929 2,414,969 | ..... ...2,414,969 |..(2,103,831) 0 0 0 0001.

...... 2,100,494 | 3350......ccoourres | orvnrnnnnn 77,152 0 0 50,932 |..... | .........50,932 (28,669) 0 0 0 0001......
...... 2,119,239 | 3154.........c..... | ......... 134,400 0 0 109,683 |..... | ......109,683 |........(48,065) 0 0 0 0001............
220,119,350 | 2881 | e 0. 1,396,600 | ...ccoovvrvierenncd (VN [ 2,838,717 |..... ..2,838,717 | ...1,442,117 0 0 0 0001.....cccceee
17,903,691 | 3338 | e 0. 1,072,800 0 589,881 | ..... | ....... 589,881 | ...... (482,919) 0 0 0 0001.....ccceeee

....45,419,322 | 2924.... i [ 1,671,446 ...1,692,873 |..... ...1,5692,873 |...(2,246,719) 0 0 0 0001.....
....14,210,339 | 3085. 921,200 0 0 874,723 | ... | . 874,723 (392,419) 0 0 0 0001............
....44,860,106 | 2992..........ccc.. | 2,987,655 0 0 3,253,466 |..... ....3,253,466 | ...(1,697,988) 0 0 0 0001.....ccceeee
...... 2,550,293 | 2972......coomvveee | om0 [ e 172733 | 0 [ 104,706 | ... | ... 104,706 | .......(68,026) 0 0 0 0001.....oc...
...... 1,911,612 | 3240 24,768 0 0 0. 0.....(36,858) 0 0 0 0001............

11,379,398 | 3283 [ 0 [ 10000893,200 | 0| 422,346 | L | 422,346 | ...... (270,854) 0 0 0 0001.....
...... 7,890,382 | 3154............... | .........255,654 0 0 14,515 |.... | ... 14,515 (325,148) 0 0 0 0001.....coeeens
...... 1,409,315 | 2888 21,150 0 0 0. 0 |....(67,924) 0 0 0 0001............
211,390,912 | 3154 | 722,400 0 0 589,546 | ..... 589,546 | ... (258,348) 0 0 0 0001....occens
...... 7,210,426 | 3146............... | .........458,400 0 0 400,200 |..... | .......400,200 |......(157,693) 0 0 0 0001.....ccceeee

...... 6,039,213 | 2939.... 411,000 0 0 561,192 | ..... | .......551,192 | ......(224,020) 0 0 0 0001.....
...... 2,567,920 | 319%4......ccoooeee | v | 123,261 | 0 | i 78,283 | s [ 1 78,283 ... (44,978) 0 0 0 0001............
220,499,237 | 3321 oo e 0. 1,234,600 | ...ccoovrvrierenncd (V] [ 659,804 |..... | ..... 659,804 | ...... (574,796) 0 0 0 0001.....ccccee.
+..51,575,094 | 3030......rvvve | cervirnrrriiriand 0. 3,404,600 | ..ooovvvrieennn [V [ 5,331,637 |..... ...5,331,637 |....1,926,937 0 0 0 0001.....coceeee
241,253,458 | 2305......rvvr | e 0. 3,579,600 | ..ovrvrierinn (V] [ 15,001,423 |..... ..15,091,423 |..11,511,823 0 0 0 0001.......

...... 4,659,903 | 3169.... 0 0 239,065 | ..... | .......239,065 |........(92,804) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SBCSOMO

S&P 500 OTC Call Option
9SRBSOHS

S&P 500 OTC Call Option
9SBCSOTD

S&P 500 OTC Call Option
9SBCSONE

S&P 500 OTC Call Option
9SSGMOAD

S&P 500 OTC Call Option
9SBCSOSU

S&P 500 OTC Call Option
9SBCSORW

S&P 500 OTC Call Option
9SBCS0TO

S&P 500 OTC Call Option
9SBCSONG

S&P 500 OTC Call Option
9SMSS0DO

S&P 500 OTC Call Option
9SRBSOFG

S&P 500 OTC Call Option
9SCSSOHC

S&P 500 OTC Call Option
9SSGS0AM

S&P 500 OTC Call Option
9SRBSOHM

S&P 500 OTC Call Option
9SSGS0BO

S&P 500 OTC Call Option
9SMSS0CK

S&P 500 OTC Call Option
9SMLSOPY

S&P 500 OTC Call Option
9SCSSOHM

S&P 500 OTC Call Option
9SRBSOFK

S&P 500 OTC Call Option
9SBCSONK

S&P 500 OTC Call Option
9SMLAODE

S&P 500 OTC Call Option
9SBCSOPE

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573...... | 10/14/2019.... | 10/14/2020.... | ...... 3,591
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/21/2020.... | 01/21/2021.... | ...... 5,682
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 05/21/2020.... | 05/21/2021.... | ...... 1,586
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 10/21/2019.... | 10/21/2020.... | ...... 7,467
Equity/l

N/A........ ndex | Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 12/20/2019.... | 12121/2020.... | ..c..... 363
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 04/21/2020.... | 04/21/2021.... | ....10,013
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/20/2020.... | 03/19/2021.... | ....20,355
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 05/21/2020.... | 05/21/2021.... | ....11,289
Equity/l| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 10/21/2019.... | 10/21/2020.... | ...33,731
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | ....28,661
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 1,259
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... | ..... 6,463
Equity/l

N/A........ ndex |Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/07/2019.... | 11/06/2020.... ] ...... 3,621
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/20/2019.... | 12/21/2020.... | ....22,848
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 12/20/2019.... | 12121/2020.... | cccvevec 866
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...... 8,091
Equity/l
ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 12/20/2019.... | 12/21/2020.... | ....57,398
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 04/21/2020.... | 04/21/2021.... | ...... 1,527
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 2,178
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 11/14/2019.... | 11/13/2020.... | ....10,272
Equity/I

N/A........ ndex | Bank of America... EYKNGV0ZCB8VDOIULBSO.... | 03/13/2020.... | 03/12/2021.... | ......... 956
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/27/2019.... | 12/28/2020.... | ...... 5377

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
....10,651,445 | 2966..........ccc.. | covveeeee 718,200 0 0 912,984 | ... | ....... 912,984 | ...... (371,285) 0 0 0 0001.....ccceee
...18,868,729 | 3321....vvvees | o0 | 1,136,400 ..607,323 | ... | oo 607,323 | ...... (529,077) 0 0 0 0001.

...... 4,676,337 | 2949......cvveeee | cerviinnnrriinnn0 | 1 449,869 | 0| nnnn.579,080 . | ...579,080 | ......129,211 0 0 0 0001......
22,451,178 | 3007.....ooocccees | e 1,493,400 | ..ovvvvvvvvnnnns LV (V] [ 1723473 | ... L1723473 (727,409) 0 0 0 0001............
...... 1,169,303 | 3221 21,411 0 0 0. 0 (28,120) 0 0 0 0001.....cccceee
2T 401175 | 2737 o | v 0 .. 2,002,600 | ..ooorrvriernnnn (VN [ 5,074,848 |..... ...5,074,848 | ...3,072,248 0 0 0 0001.....ccceeee

.. 46,916,647 | 2305......vvvve | o0 | 4,071,000 17,163,142 | ... 17,163,142 | 13,092,142 0 0 0 0001.....
...33,285,729 | 2949......cccoens | i 0. 2,257,800 | .ovvveerrnnnennd (U IR 4,121,837 |..... ....4,121,837 | ....1,864,037 0 0 0 0001............
101,419,672 | 3007......covvoeees | e 6,746,200 | .ccoovvriiiennnn (VN (VN [ 7,785,516 |..... ....7,785,516 |...(3,285,956) 0 0 0 0001.....ccceeee
218,432,546 | 2737 .o | v 0. 5,732,200 | covorvrririennnnnd (V] [ 14,526,139 |..... ..14,526,139 | ....8,793,939 0 0 0 0001.....oc...
...... 3,728,894 | 2962............... | ........251,800 0 0 308,133 | ..... | .......308,133 | ......(140,368) 0 0 0 0001............

...21,174,339 | 3276.... ..846,102 | ... | ....... 846,102 | ...... (446,498) 0 0 0 0001.....
ATATA3T | 3085, [ e 724,200 0 0 687,662 |..... | ...... 687,662 | ...... (308,500) 0 0 0 0001.....coeeens
+..713,598,435 | 3221...oomrvii | 4,569,600 0 0 3,250,672 |..... ....3,250,672 |...(1,313,337) 0 0 0 0001............
...... 2,789,577 | 3221......ccoeevver | 173,200 0 0 123,209 |..... | .....123,209 |........(49,779) 0 0 0 0001....occens
21,934,863 | 271 [ e 0. 1,618,200 | ..ooocervvvierenncd [V [ 4,167,454 | ... ...4,167,454 | ...2,549,254 0 0 0 0001.....ccceeee

..184,891,586 | 3221.... 0 0 8,166,232 |..... ....8,166,232 |...(3,299,324) 0 0 0 0001.....
...... 478,727 | 2737 | o0 [ i 496,741 | 0 | 773,923 || 773,923 | .....277,183 0 0 0 0001............
...... 6,450,779 | 2962............... .........435,600 0 0 533,053 |..... | .......533,053 |......(242,829) 0 0 0 0001.....ccccee.
....31,808,583 | 3097......covvveees | e 2,054,400 | .cooorrrviiiennn (0 [V [ 1,928,966 | ..... ....1,928,966 |...... (837,222) 0 0 0 0001.....coceeee
...... 2,591,735 | 2711 0 259,751 0 323,573 |..... 323,573 | .........63,822 0 0 0 0001.......

17,421,588 | 3240.....oon | e 1,075,400 0 0 736,280 | ... | ...c.. 736,280 | ...... (289,786) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SMLAODH

S&P 500 OTC Call Option
9SMSMOAA

S&P 500 OTC Call Option
9SMSSODY

S&P 500 OTC Call Option
9SMSMOAC

S&P 500 OTC Call Option
9SMLAODG

S&P 500 OTC Call Option
9SRBSOIE

S&P 500 OTC Call Option
9SBCSOJY

S&P 500 OTC Call Option
9SBCSOUG

S&P 500 OTC Call Option
9SRBSOGY

S&P 500 OTC Call Option
9SBCSONS

S&P 500 OTC Call Option
9SRBS0IC

S&P 500 OTC Call Option
9SMSS0BC

S&P 500 OTC Call Option
9SSGS0BU

S&P 500 OTC Call Option
9SSGS0BA

S&P 500 OTC Call Option
9SBCSOTE

S&P 500 OTC Call Option
9SMSMOAB

S&P 500 OTC Call Option
9SMSSOEU

S&P 500 OTC Call Option
9SMSS0DC

S&P 500 OTC Call Option
9SMLSONY

S&P 500 OTC Call Option
9SRBSOEC

S&P 500 OTC Call Option
9SBCS00K

S&P 500 OTC Call Option
9SMSS0BI

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/I

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 04/21/2020.... | 04/21/2021.... | ....10,568
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | «..cc.... 340
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | ...... 8,300
Equity/I

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/20/2020.... | 03/19/2021.... | .ccvev.. 382
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBBO.... | 04/07/2020.... | 04/07/2021.... | ....c... 807
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/28/2020.... | 01/28/2021.... | ...... 4,682
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 08/07/2019.... | 08/07/2020.... | «........ 936
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/12/2020.... | 06/14/2021.... | ...... 6,997
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020.... | ......... 615
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJPSITOUKS573...... | 11/27/2019.... | 11/27/2020.... | ...... 5521
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/28/2020.... | 01/28/2021.... | ...... 3,353
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ......... 731
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4R0OTD8PUA41.... | 01/07/2020.... | 01/07/2021.... ] ...... 3,250
Equity/l

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 11/27/2019.... | 11/27/2020... | ...... 3,720
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 05/21/2020.... | 05/21/2021.... | ....49,549
Equity/l

N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | «........ 281
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/21/2020.... | 05/21/2021.... ] ...... 6,779
Equity/I

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/27/2020.... | 03/26/2021.... | ....21,524
Equity/l

N/A........ ndex | Bank of America... EYKN6VOZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020... | ...... 1,098
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/19/2019.... | 07/21/2020.... | ...... 1,465
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/20/2019.... | 12/21/2020.... | ....10,887
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ....24,398

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
128,919,966 | 2737 ..o e 0. 2,328,025 | .oooovriin (VN [ 3,979,145 | ..... ...3,979,145 | ...1,651,120 0 0 0 0001.....ccceee
...... 1,149,254 ...16,448 0 0. 0 |......(16,448) 0 0 0
022,113,448 | 2737 .o | v 0. 1,660,000 | ....ccoorrrrverenec (V] [ 4,206,656 |..... ....4,206,656 | ....2,546,656 0 0 0 0001......
......... 880,479 | 2305 0 8,453 0 17,759 |..... | oo 17,759 9,307 0 0 0 0001............
...... 2,146,144 | 2659.......cccoooe| v 0 [ 10000155,380 | 0 [ 345,693 | | ......345,693 | .......190,313 0 0 0 0001.....cccceee
....15,339,356 | 3276 0 936,400 0 612,943 | ... | ... 612,943 (323,457) 0 0 0 0001.....ccceeee
...... 2,699,405 | 2884.... 0 0 238,661 |..... 238,661 |.....(140,768) 0 0 0
121,280,046 | 3041...ooovoocces [ o 0. 1,399,400 | ...vvvvvvvirrrinnns (U IR 2,172,967 |..... 2,172,967 | ....... 773,567 0 0 0 0001............
...... 1,948,812 | 3169............... | .........123,000 0 0 102,172 | ... | ......102,172 | ........(39,662) 0 0 0 0001.....ccceeee
LATA11191 1 3154 | 1,104,200 0 0 901,130 | .ooes | coveeee 901,130 | ...... (394,890) 0 0 0 0001.....oc...
+...10,985,233 | 3276......cvvve | e [V [ 670,600 | ...coverrrrirrnnn (V] (O 438,957 |.... | .o 438,957 |...... (231,643) 0 0 0 0001............
...... 2,439,895 | 3338.... corennn 146,200 0 80,388 |.....|.......80,388 |........(65,812) 0 0 0
....10,520,835 | 3237 0 650,000 0 464,433 | ... | .o 464,433 | ..... (185,567) 0 0 0 0001.....coeeens
LA1731,504 | 3154 [ 744,000 0 0 607,173 | .oovs | cooeeee 607,173 | ...... (266,074) 0 0 0 0001............
146,095,722 | 2949.......cocooee | v 0. 9,909,800 | ..oovvviernn (VN [ 18,091,320 |..... ..18,091,320 | ....8,181,520 0 0 0 0001....occens
......... 937,908 | 3338.....ccoomvveee | v [ 15,382 0 0. 0....(15,382) 0 0 0 0001.....ccceeee
....19,987,949 | 2949.... . 2AT5147 | ... ..2,475,147 | ..1,119,347 0 0 0
..54,702,600 | 2541.....ooooccee [ i 0 ... 4,304,800 | ......ccooerrrrennn. (V] [ 13,996,739 | ..... ..13,996,739 | ...9,691,939 0 0 0 0001............
...... 3,301,379 | 3007........ccc00.. | ......... 219,600 0 0 253,431 | ..... 253,431 | .....(106,964) 0 0 0 0001.....ccccee.
...... 4,360,734 | 2977...............| .........265,575 0 0 230,766 |..... | .......230,766 |......(242,697) 0 0 0 0001.....coceeee
....35,069,422 | 3221.....vvvvies | e 2,177,400 | oo LV (V] [ 1,548,935 | ..... ...1,648,935 | ... (625,801) 0 0 0 0001.......
..81,434,425 | 3338......cccooeens | corrrrrrrriiiiinnn0 | s 4,879,600 0 2,683,057 |..... ....2,683,057 |...(2,196,543) 0 0 0
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SSGS0BQ

S&P 500 OTC Call Option
9SBCSOPK

S&P 500 OTC Call Option
9SBCSORS

S&P 500 OTC Call Option
9SMLSOQT

S&P 500 OTC Call Option
9SBCSONO

S&P 500 OTC Call Option
9SRBSOEI

S&P 500 OTC Call Option
9SRBS0DU

S&P 500 OTC Call Option
9SSGS0BY

S&P 500 OTC Call Option
9SMLAOCU

S&P 500 OTC Call Option
9SSGS0BC

S&P 500 OTC Call Option
9SBCSOUA

S&P 500 OTC Call Option
9SSGSOCE

S&P 500 OTC Call Option
9SMLS0QM

S&P 500 OTC Call Option
9SCSSOGM

S&P 500 OTC Call Option
9SRBSOES

S&P 500 OTC Call Option
9SBCSOSE

S&P 500 OTC Call Option
9SCSMOBE

S&P 500 OTC Call Option
9SRBS0DQ

S&P 500 OTC Call Option
9SBCSOPI

S&P 500 OTC Call Option
9SMSMOAE

S&P 500 OTC Call Option
9SMLSONM

S&P 500 OTC Call Option
9SSGAOAH

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/I

N/A........ ndex | Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 12/20/2019.... | 12/21/2020.... | ...... 6,743
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 01/14/2020.... | 01/14/2021.... | ...... 5,263
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/20/2020.... | 03/19/2021.... | ....30,909
Equity/I

N/A........ ndex | Bank of America... EYKN6VOZCB8VDOIULBSO.... | 06/19/2020.... | 06/21/2021.... | ...... 1,391
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 11/14/2019.... | 11/13/2020.... | ...... 3,565
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/21/2019.... | 08/21/2020.... | ....48,748
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/12/2019.... | 07/14/2020.... | ....26,747
Equity/l

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 02/21/2020.... | 02/19/2021.... | ...... 5,498
Equity/l

N/A....... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 08/14/2019.... | 08/14/2020.... ] ...... 1,507
Equity/l

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/06/2019.... | 12/07/2020.... | ... 318
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 05/21/2020.... | 05/21/2021.... | v....c 7,551
Equity/l
ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 02/21/2020.... | 02/19/2021.... | ...... 6,138
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBBO.... | 03/20/2020.... | 03/19/2021.... | ......... 913
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/07/2020.... | 01/07/2021.... | ...... 3,769
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/21/2019.... | 08/21/2020.... | ......... 527
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 04/14/2020.... | 04/14/2021.... | ...... 2,889
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 09/20/2019.... | 09/21/2020.... | .evvv. 856
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/05/2019.... | 07/07/2020.... | ...... 2,448
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 01/14/2020.... | 01/14/2021.... | ...... 8,044
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | .......... 270
Equity/I

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020.... | ...... 1,337
Equity/l
ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 01/28/2020.... | 01/28/2021.... | ...... 2,471

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
..21,720,686 | 3221.....cvveeens | 1,348,600 0 0 959,352 | ..... | weoeee. 959,352 | ...... (387,598) 0 0 0 0001.....ccceee
LAT279,218 [ 3283 [ 0 | 1,052,600 LBA3T | 641,317 | ...... (411,283) 0 0 0 0001.

1,282,772 | 2305 | v 0 ... 6,181,800 | ovevvvrvrrennnnn (V] [ 26,062,174 | ..... ..26,062,174 |..19,880,374 0 0 0 0001......
...... 4,308,956 | 3098.......cocvvee | covvvrviiriiiennnn0 [ 413224 | 0 [ .. 387,509 | ... | .......387,509 (25,715) 0 0 0 0001............
...11,039,486 | 3097......covvcers | crrviennn 713,000 0 0 669,467 |..... | ...... 669,467 | ..... (290,566) 0 0 0 0001.....cccceee
142,560,114 | 2924...............| ...... 9,209,472 | covvvvvriinnnnnd (0 (VN [ 11,578,428 |..... 11,578,428 |...(6,728,074) 0 0 0 0001.....ccceeee

....80,609,306 | 3014.... i [ 5,349,400 0 0 3113919 | ... ....3,113,919 | ...(4,663,944) 0 0 0 0001.....
....18,350,950 | 3338.......oooeie [ i 0. 1,099,600 | ...ovvvvvvvvrrnnens (U I 604,617 |..... | e 604,617 | ...... (494,983) 0 0 0 0001............
...... 4,280,784 | 2841............... | ........182,784 0 0 274,745 | ... | ......2TA745 | ......(206,347) 0 0 0 0001.....ccceeee
...... 1,000,399 | 3146............... | ...........63,600 0 0 56,525 | ..... 56,525 | .......(21,879) 0 0 0 0001.....oc...
222,264,199 | 2949.......ooiis | e 0. 1,510,200 | ..ooovrrrrrirrnnen (V] [ 2,757,019 |.... ....2,157,019 |...1,246,819 0 0 0 0001............

220,487,110 | 3338.....ccvvcces | o0 | 1,227,600 ..674998 | ... | ... 674,998 | ...... (552,602) 0 0 0 0001.....
...... 2,188,571 | 2397 | o0 | ... 208,757 0 698,996 |..... | .......698,996 | .......490,238 0 0 0 0001.....coeeens
212,200,931 | 3237 ..oovmver [ e [V (R 753,800 0 538,600 |..... | .ooooee 538,600 |...... (215,200) 0 0 0 0001............
...... 1,541,175 | 2924 65,037 0 0 79,589 | ... | .......79,589 |........(69,026) 0 0 0 0001....occens
...... 8,223,018 | 2846.......cccocoe. | o0 [ 00000 577,800 | 0 [ e 1,225,584 | | ..1,225,584 | ......647,784 0 0 0 0001.....ccceeee

...... 2,561,212 | 2992.... 0 0 0. 0.....(94,515) 0 0 0 0001.....
...... 7,320,524 | 2990.........c..... | .........489,600 0 0 295,131 | ..... 295,131 | ......(457,016) 0 0 0 0001............
....26,409,659 | 3283........occoee | crrririnnriind 0. 1,608,800 | ...oocervvvierenncd (V] [ 980,193 | ..... | cooeee. 980,193 | ...... (628,607) 0 0 0 0001.....ccccee.
......... 738,871 | 2737 0 9,811 0 19214 | ... | ... 19,214 9,403 0 0 0 0001.....coceeee
...... 4,019,985 | 3007 258,482 0 0 308,59 |..... | .......308,596 |......(130,246) 0 0 0 0001.......

...... 8,095,589 | 3276.... ceeennnn:270,402 7,041 ..7,041 |......(263,361) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SBCAOAE

S&P 500 OTC Call Option
9SCSMO0BB

S&P 500 OTC Call Option
9SMLMOAN

S&P 500 OTC Call Option
9SMSS0CC

S&P 500 OTC Call Option
9SBCSORY

S&P 500 OTC Call Option
9SBCSOTW

S&P 500 OTC Call Option
9SMLAODA

S&P 500 OTC Call Option
9SMSSOFM

S&P 500 OTC Call Option
9SCSA0BB

S&P 500 OTC Call Option
9SBCSOTK

S&P 500 OTC Call Option
9SBCSOLO

S&P 500 OTC Call Option
9SMSSO0BE

S&P 500 OTC Call Option
9SSGMO0AB

S&P 500 OTC Call Option
9SMLAODB

S&P 500 OTC Call Option
9SBCSOMK

S&P 500 OTC Call Option
9SSGS0AY

S&P 500 OTC Call Option
9SCSMOBH

S&P 500 OTC Call Option
9SCSMOBN

S&P 500 OTC Call Option
9SBCS00G

S&P 500 OTC Call Option
9SMSSOHA

S&P 500 OTC Call Option
9SCSMOBA

S&P 500 OTC Call Option
9SCSS0GQ

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 07/12/2019.... | 07/14/2020.... | ...... 1,589
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 08/21/2019.... | 08/21/2020.... | ......... 769
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 06/05/2020.... | 06/07/2021.... | ...... 3417
Equity/I

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/06/2020.... | 03/05/2021.... | ..... 4,121
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/20/2020.... | 03/19/2021.... | ....31,354
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 05/21/2020.... | 05/21/2021.... | ....14,170
Equity/I
ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/07/2019.... | 10/07/2020.... | ...... 1,416
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/05/2020.... | 06/07/2021... | ...... 7,289
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 11/21/2019.... | 11/20/2020.... | ....12,086
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 05/21/2020.... | 05/21/2021.... | ...... 9,855
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 09/20/2019.... | 09/21/2020... | ...... 7,189
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... ] ....12,415
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 11/27/2019.... | 11/27/2020.... | .......... 235
Equity/I

N/A........ ndex | Bank of America... EYKN6VOZCB8VDOIULBSO.... | 10/14/2019.... | 10/14/2020.... | ...... 1,075
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 10/14/2019.... | 10/14/2020.... | ...... 3,988
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4R0OTD8PU41.... | 11/27/2019.... | 11/27/2020.... ] ...... 3,444
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 11/07/2019.... | 11/06/2020.... | ...... 4,402
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 03/06/2020.... | 03/05/2021.... | ...... 4,663
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12/20/2019.... | 12/21/2020.... | ....20,042
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/26/2020.... | 06/28/2021.... | ....13,908
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 08/14/2019.... | 08/14/2020.... | ......... 563
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLNS8C3868.... | 01/07/2020.... | 01/07/2021.... | ...... 3,389

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
...... 4,788,881 | 3014.............e. | .o 147,984 0 0 262 |..... 262 |.....(207,196) 0 0 0 0001.....ccceee
...... 2,248,887 0 0 0. 0 |.......(94,036) 0 0 0 0001.

10,913,659 | 3194 | i [V (R 113,495 | v (V] [, 70,582 | .o | cevvieeen 70,582 |........ (42,914) 0 0 0 0001......
....12,249,137 | 2972 0 824,200 (V] [ 1,338,889 | ..... ....1,338,889 | ....... 514,689 0 0 0 0001............
172,268,462 | 2305.......coocees | e 0 ... 6,270,800 | ...ccvvvviern (VN [ 26,437,394 | ..... ..26,437,394 |..20,166,594 0 0 0 0001.....cccceee
41,780,387 | 2949......viie | e 0 .. 2,834,000 | ooorrvriiennnnd (VN [ 573,747 | ..... 5,173,747 | ...2,339,747 0 0 0 0001.....ccceeee

...... 4,161,327 0 0 157,211 |..... | ... 157,211 | ......(230,925) 0 0 0 0001.....
123,280,556 | 3194......ooocooees [ e 0. 1,457,800 | ..vvvvvvvvvrrinnns (U IR 1,597,692 | ..... ...1,597,692 | ....... 139,892 0 0 0 0001............
....37,509,384 | 3104.........ccce. | oo 1,305,288 0 0 203,625 | ..... | .oeoe. 203,625 |...(1,821,669) 0 0 0 0001.....ccceeee
+...29,057,566 | 2949........oocooes | cerriiinnrriind 0. 1,971,000 | ..o (V] [ 3,598,255 |..... ....3,598,255 | ....1,627,255 0 0 0 0001.....oc...
....21,509,991 | 2992.........ccce.| oo 1,432,552 | oo (1 (V] [ 1,560,006 |..... ....1,560,006 |...... (814,169) 0 0 0 0001............

...41,438,166 | 3338.... ...1,365,282 | ..... ...1,365,282 |..(1,117,718) 0 0 0 0001.....
......... 741,103 | 3154........cccooe. | covvvrnn 11,099 0 0 0. 0 |....(19,198) 0 0 0 0001.....coeeens
...... 3,188,611 | 2966............... | ........116,702 0 0 96,924 | ..... 96,924 | ......(178,445) 0 0 0 0001............
...11,829,006 | 2966..........ccc.. | covveenee 797,600 | ..o (VN (VN [ 1,013,918 |..... ..1,013918 | ... (412,333) 0 0 0 0001....occens
....10,861,102 | 3154 688,800 0 0 562,125 | ... | ....... 562,125 | ...... (246,332) 0 0 0 0001.....ccceeee

....13,580,962 | 3085.... 0 0 0. 0. (372,347) 0 0 0 0001.....
..13,860,161 | 2972.....coooccees [ o [V [ 141,403 | . (1 (R 1,361 [ | o 1,361 |...... (140,043) 0 0 0 0001............
....64,559,691 | 3221......covvcies | e 4,008,400 0 0 2,851,451 |..... ...2,851,451 |..(1,152,045) 0 0 0 0001.....ccccee.
41,849,867 | 3009......coocees | cerviinrriiiind 0 .. 2,781,600 | cooorvrvirnnnn (VN [ 4,666,886 |..... ....4,666,886 | ....1,885,286 0 0 0 0001.....coceeee
...... 1,599,258 | 2841 26,240 0 0 0. 0 ......(65,096) 0 0 0 0001.......

...10,970,803 | 3237...oooovcvvecs | o0 | i 677,800 | .ovvvvviiiiiennnn0 [ i 484,297 | | 484,297 | ...... (193,503) 0 0 0 0001.....
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.C.V. Accretion Hedged Items Exposure Entity end (b
S&P 500 OTC Call Option Equity/l| RBC Capital
9SRBAOAM Fixed Annuity Hedge.........c.cc.oovvvenne N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/06/2019.... | 09/04/2020.... | ...... 1,407 | ...... 4,191,045 | 2979.....cocovvvee | corires 151,717 0 0 83,249 | ... 83,249 | ...... (215,106) 0 0 0 0 0001........c...
S&P 500 OTC Call Option Equity/I| RBC Capital
9SRBSOGM Fixed Annuity Hedge... ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/21/2019.... | 10/21/2020.... | ..cecc.. 100 | oo 300,672 | 3007 20,000 0 0 23,081 |..... 23,081 .(9,742) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/I| Barclays Bank
9SBCSOKE Fixed Annuity Hedge............cccccoueuue N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... 08/21/2019.... | 08/21/2020.... | ....21,139 | ....61,819,526 | 2924...............| ... 3,993,580 0 0 5,020,850 |..... ....5,020,850 |...(2,917,550) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I
9SMSS0DQ Fixed Annuity Hedge..............cccco..... N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | ....19,042 | ...52,109,576 | 2737......occceee | vevrrrrmrrririand 0. 3,808,400 | ..ocvvvrierennn 0 | 9,650,980 |..... ...9,650,980 | ....5,842,580 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l| Credit Suisse FB
9SCSSOGE Fixed Annuity Hedge...........cccoouvvunne N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 08/21/2019.... | 08/21/2020.... | «.vevucce. 65 [ . 190,088 | 2924........coovee | vorrrinens 12,280 0 0 15,439 | .o | e 15,439 (8,971) 0 0 0 0 0001.......c..
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCMOAC Fixed Annuity Hedge............cccccoueu N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... 01/07/2020.... | 01/07/2021.... | ...... 3,947 | .. A2,777,149 | 3237 .o | e (V1N I 169,974 0 0 ... 0 ... (169,974) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Credit Suisse FB
9SCSMOBR Fixed Annuity Hedge... ndex |Int E58DKGMJYYYJLN8C3868.... | 06/12/2020.... | 06/14/2021.... | ..ecv.... 280 | ......... 851,567 | 3041 | a0 [ 11,850 | 0 | 15,000 | s | e 15,000 3,150 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/l
9SSGS0AA Fixed Annuity Hedge.............ccccooeee. N/A........ ndex | Societe Generale. O2RNESIBXP4ROTD8PUA41.... | 10/28/2019.... | 10/28/2020.... | ...... 7,574 | ...23,020,567 | 3039.....ccccovuvee | o 1,514,800 | ..oocovevvrivereand (VN (VN 1,615,925 |..... ..1,615,925 | ...... (699,241) 0 0 0 0 0001.....ooeens
S&P 500 OTC Call Option Equity/l
9SMLS00S Fixed Annuity Hedge............c.ccoevueuue N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ...... 5,371 |...16,669,113 | 3104.......ccoeoeee | oo 1,074,200 | ..ocovoerviins (V1N R (V1N I 1,011,970 | ..... ..1,011,970 | ..... (420,905) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SMLS00K Fixed Annuity Hedge............cccccoeeuue N/A........ ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 10/28/2019.... | 10/28/2020.... | ...... 6,054 | ....18,400,649 | 3039........cccooe. | e 1,210,800 | ..ovverriiins (1N (V1N I 1,291,631 | ..... ...1,291,631 (558,913) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/!
9SMSS0GU Fixed Annuity Hedge..............ccccoo.... NAA........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ...... 8,690 | ....26,919,361 | 3098.......cccooee | covvrriirarii 0. 1,738,000 | ..oovvrriiinnns (V1 I 2,420,889 |..... ...2,420,889 | ....... 682,889 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Credit Suisse FB
9SCSMOBD Fixed Annuity Hedge... ndex |Int E58DKGMJYYYJLN8C3868.... | 09/06/2019.... | 09/04/2020.... | ....... 2,894 | ...... 8,144,005 111,198 0 0 0. 0 .. (269,028) 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/I| RBC Capital
9SRBSOGA Fixed Annuity Hedge............cccoovuuuue N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020.... | ...... 3,175 | ... 9,330,658 | 2939. 635,000 0 0 851,598 | ... | ... 851,598 |...... (346,114) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SMSSO0AE Fixed Annuity Hedge.............ccccoo.... N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | ...... 3,568 | ....12,060,411 | 3380......cccoweee | covrrriiirii 0. 713,600 0 320,830 | ... | oo 320,830 (392,770) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCSOMG Fixed Annuity Hedge.........cccccouvveenne N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... 10/07/2019.... | 10/07/2020.... | ...... 1,330 | ...... 3,908,591 | 2939......ccocever | e 266,000 0 0 356,733 | ..... 356,733 |...... (144,986) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SSGS0BG Fixed Annuity Hedge............c.ccoevuuuue N/A........ ndex | Societe Generale. O2RNES8IBXP4ROTD8PU41.... | 12/06/2019.... | 12/07/2020.... | ...... 4,603 |...14,480,624 | 3146 920,600 0 0 803,718 | ... | ceovew. 803,718 |..... (316,693) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SMSMOAI Fixed Annuity Hedge... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/21/2020.... | 05/21/2021.... | ......... 39 | ... 1,167,610 | 2949......oovvcec | v 0 [ e 14609 | 0 | 19,426 | | 19,426 4817 0 0 0 0 0001.....
S&P 500 OTC Call Option Equity/I| Credit Suisse FB
9SCSMOBK Fixed Annuity Hedge..............cccco..... N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 12/06/2019.... | 12/07/2020.... | ... 3,811 |....11,989,063 | 3146.....ccccovveee | v 160,666 0 0 0. 0. (296,068) 0 0 0 0 0001.....u
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCS00I Fixed Annuity Hedge...........cc.cooevuunne N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... 12/20/2019.... | 12/21/2020.... | ...... 7,544 | ...24,300,884 | 3221.......ccoevuee | oo 1,508,800 | ..ovvererrireene (V1N (V1 I 1,073,314 | ..... ..1,073314 | ... (433,640) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l
9SMSSOEW Fixed Annuity Hedge............cccccoueuee N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/21/2020.... | 05/21/2021.... | ....23,498 | ....69,284,088 | 2949.........cccoe. | vorvvnrrrnnniinnd 0 ... 4,699,600 | .....occoevruunec (V1N I 8,579,585 |..... ...8,579,585 | ....3,879,985 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| Barclays Bank
9SBCSOKA Fixed Annuity Hedge............c.cccooo.uue N/A........ ndex |PLC G5GSEF7VJP5I7T0UK5573..... 08/07/2019.... | 08/07/2020.... | ....18,315 | ....52,820,094 | 2884...............| ...... 3,663,000 | ...coovvveennnnnnd (V18 (V1N I 4,669,956 | ..... ...4,669,956 |...(2,754,447) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCS00Q Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I7TOUKS5573..... 12/27/2019.... | 12/28/2020.... | ..vec.. 429 | ...... 1,389,969 | 3240 85,800 0 0 58,744 | ... 58,744 (23,120) 0 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SMSSOEO

S&P 500 OTC Call Option
9SMLSONK

S&P 500 OTC Call Option
9SMSS0AG

S&P 500 OTC Call Option
9SBCAOAF

S&P 500 OTC Call Option
9SBCS0TU

S&P 500 OTC Call Option
9SMLSONW

S&P 500 OTC Call Option
9SBCS0QM

S&P 500 OTC Call Option
9SCSSOHA

S&P 500 OTC Call Option
9SMSA0AA

S&P 500 OTC Call Option
9SMSS0CM

S&P 500 OTC Call Option
9SMSS0DS

S&P 500 OTC Call Option
9SRBSOFA

S&P 500 OTC Call Option
9SMLSOPW

S&P 500 OTC Call Option
9SMLSOMU

S&P 500 OTC Call Option
9SMLSONA

S&P 500 OTC Call Option
9SMSS0AK

S&P 500 OTC Call Option
9SMLS00U

S&P 500 OTC Call Option
9SRBSOEE

S&P 500 OTC Call Option
9SBCSOPQ

S&P 500 OTC Call Option
9SRBSOFY

S&P 500 OTC Call Option
9SBCSOTY

S&P 500 OTC Call Option
9SBCSOKQ

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8 9 10 1"
Cumulative Prior
Year(s) Initial

Type(s) Cost of

Schedule /| of Date of Strike Price, Undiscounted

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium

Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid
Equity/l

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ....14,486 | ....41,321,315 | 2853......cccccoocee | covrrrerrrerrannnad 0
Equity/l
ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 10/14/2019.... | 10/14/2020... | ...... 3,570 | ....10,589,156
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... ] ...... 5,409 | ....18,283,285 | 3380.....cccceuvens | vovrrerrrrrrrinnnnnd 0
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 12/13/2019.... | 12/14/2020.... | ...... 1,136 | ...... 3,599,757 | 3169......ccvvveee | v 120,950
Equity/l| Barclays Bank

N/A........ ndex |[PLC G5GSEF7VJP5I70UK5573...... 05/21/2020.... | 05/21/2021..... | ....13,104 | ....38,637,275 | 2949........ccccc. | covrrrrrrrrrrrnnnd 0
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020.... | ......... 645 | ...... 1,939,334 | 3007.......comuere | wrvrr 129,000
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/07/2020.... | 02/05/2021.... | ... 4,023 |...13,387,377
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... 305 999,253 | 3276 0
Equity/l

NAA........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/20/2020.... | 03/19/2021.... | ....16,749 | ...38,605,105 | 2305........cccco. | crvvvrrrnrrirrnancd 0
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021....] ...... 9,439 | ...25,589,318 | 2711 ..o | e 0
Equity/I

NAA........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | ....15,957 | ...43,667,288 | 2737......coocceee | vovrvrrrrrrrrirand 0
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/20/2019.... | 09/21/2020.... | ....39,909 |..119,410,522 | 2992.........cccc.. | veovee 7,952,666
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 12/06/2019.... | 12/07/2020.... | ..... 4,368 |...13,741,335 | 3146....cccoccceeee | verrennnn 873,400
Equity/I

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 07/26/2019.... | 07/28/2020.... | ....15,424 | ...46,670,865 | 3026..........ccc.. | evvee 2,776,320
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 09/20/2019.... | 09/21/2020.... ] ...... 1,277 | ...... 3,820,873 | 2992......ccooveers | e 254,468
Equity/l

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... ] ..... 3,021 {...10,211,463 | 3380.....cccccrcers | v 0
Equity/l
ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO.... | 11/21/2019.... | 11/20/2020.... | ....22,893 | ...71,049,341 | 3104...............| ... 4,578,600
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/26/2019.... | 07/28/2020.... | ......... 235 | .. 711,077 | 3026.......ococvees | corierrann 42,300
Equity/l| Barclays Bank

N/A........ ndex |[PLC G5GSEF7VJP5I70UK5573...... 01/21/2020.... | 01/21/2021....| ....60,474 | ..200,821,454 | 3321....cocevvvccs | corvrrrrirrinnnd 0
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/07/2019.... | 10/07/2020.... 3,389 9,959,559 | 2939......covvvveee [ o 677,800
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 05/21/2020.... | 05/21/2021.... | ... 9,594 | ....28,288,005 | 2949, 0
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 09/13/2019.... | 09/14/2020.... | ...11,711 | ....35,219,544 | 3007........cc.c00.]| vevene 2,263,619

12 13 14 15 16 17 18 19 20 21 22 23
Current Year Hedge
Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception

Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
...... 2,897,200 0 6,208,356 |..... | ....6,208,356 | ....3,311,156 0 0 0 0001.....ccceee
0 0 907,645 | ..... | ... 907,645 | ...... (369,114) 0 0 0
...... 1,081,800 | ..cooorvvriieenn0 | i 486,371 | oo | .....486,371 (595,429) 0 0 0 0001......
0 0 7,649 | .o | e 7,649 | ... (146,500) 0 0 0 0001............
...... 2,620,800 | ...coooocviernnn [ oo 4,784,530 | ... | ...4,784,530 | ....2,163,730 0 0 0 0001.....cccceee
0 0 148,874 | ... | ....... 148,874 | ....... (62,833) 0 0 0 0001.....ccceeee
......... 804,600 cooee [ 20440,155 | .....(364,445) 0 0 0
........... 61,000 0 39,929 |..... | .........39,929 |........(21,071) 0 0 0 0001............
...... 3,628,880 | ...cooovciiernnn0 | 1. 12,249,709 | ... | 12,249,709 | ....8,620,829 0 0 0 0001.....ccceeee
...... 1,887,800 | ..ccooovrviiiennn0 | o 4,861,772 | ..o | .4,861,772 | ....2,973,972 0 0 0 0001.....oc...
...... 3,191,400 | ..ccooviiiennnnn0 | oee....8,087,422 | ..... | ...8,087,422 | ....4,896,022 0 0 0 0001............
0 0 8,660,213 |..... ...8,660,213 |...(4,519,777) 0 0 0
0 0 762,686 |..... | ...... 762,686 | ..... (300,523) 0 0 0 0001.....coeeens
0 0 2,025,017 |..... ...2,025,017 | ...(2,386,432) 0 0 0 0001............
0 0 277,108 | .o | v 277,108 | ...... (144,623) 0 0 0 0001....occens
......... 604,200 | ..ccoovvvriieenn0 | i 271,645 | | 271,645 | ....(332,555) 0 0 0 0001.....ccceeee
..... ...4,313,354 |..(1,794,037) 0 0 0
0 0 30,853 | .o | cervienne 30,853 |........ (36,360) 0 0 0 0001............
....12,094,800 | ...ooocvcerrnieenes [V [ 6,463,789 |..... ....6,463,789 |...(5,631,011) 0 0 0 0001.....ccccee.
0 0 908,997 | ..... | wooeeee 908,997 | ...... (369,443) 0 0 0 0001.....coceeee
...... 1,918,800 0 3,502,959 |.....|....3,502,959 | ...1,584,159 0 0 0 0001.......
0 0 2,337,983 |..... ....2,337,983 |...(1,364,023) 0 0 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

Description

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

629030

S&P 500 OTC Call Option
9SCSMOAX

S&P 500 OTC Call Option
9SBCSOKM

S&P 500 OTC Call Option
9SBCS0JO

S&P 500 OTC Call Option
9smMLsoQl

S&P 500 OTC Call Option
9SMSS0AC

S&P 500 OTC Call Option
9SMSS0BU

S&P 500 OTC Call Option
9SBCS0QS

S&P 500 OTC Call Option
9SBCSOMA

S&P 500 OTC Call Option
9SCSS0GI

S&P 500 OTC Call Option
9SBCSOMS

S&P 500 OTC Call Option
9SMSS0CQ

S&P 500 OTC Call Option
9SBCMOAD

S&P 500 OTC Call Option
9SCSSOHI

S&P 500 OTC Call Option
9SRBSOEA

S&P 500 OTC Call Option
9SBCAOAH

S&P 500 OTC Call Option
9SMSSOFK

S&P 500 OTC Call Option
9SBCS0UO

S&P 500 OTC Call Option
9SBCS0SO

S&P 500 OTC Call Option
9SBCSORQ

S&P 500 OTC Call Option
9SBCSOKO

S&P 500 OTC Call Option
9SBCSOMC

S&P 500 OTC Call Option
9SRBSOEW

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

4 5 6 7 8
Type(s)
of Date of
Risk(s) Exchange, Counterparty Trade Maturity or | Number of
(a) or Central _Clearinghouse Date Expiration Contracts
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 07/19/2019.... | 07/21/2020.... | ......... 524
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I70UKS5573..... | 09/06/2019.... | 09/04/2020.... | ....17,330
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 07/19/2019.... | 07/21/2020.... | ....19,119
Equity/I
ndex | Bank of America... EYKN6VOZCB8VDOIULBSO.... | 01/21/2020.... | 01/21/2021.... | ...... 6,119
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | ......... 578
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/28/2020.... | 02/26/2021.... | ...... 5,786
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/07/2020.... | 02/05/2021.... | ... 4,804
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 09/27/2019.... | 09/28/2020.... | ... 5,753
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 01/07/2020.... | 01/07/2021.... | oo 748
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... [ 10/21/2019.... | 10/21/2020.... | ....10,353
Equity/I
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...... 7,361
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573...... | 01/14/2020.... | 01/14/2021.... | ......... 692
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... | ...... 5,989
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 07/19/2019.... | 07/21/2020.... | ....19,956
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 12127/2019.... | 12/28/2020....  ...... 2,929
Equity/l
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... | ...... 3,130
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/26/2020.... | 06/28/2021.... | ...... 8,741
Equity/I| Barclays Bank
ndex |[PLC G5GSEF7VJP5ITOUKS573..... | 04/14/2020.... | 04/14/2021.... | ...... 9,320
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/20/2020.... | 03/19/2021.... | -...20,977
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 09/13/2019.... | 09/14/2020.... | ...... 5,852
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 09/27/2019.... | 09/28/2020.... | ...... 7,698
Equity/l| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/13/2019.... | 09/14/2020.... | ......... 326

9

Notional
Amount

...... 1,559,744

....51,621,044

....56,909,807

....20,319,914

...... 1,954,969

...17,093,117

....15,986,319

....17,039,178

...... 2,421,411

....31,128,572

....19,955,818

...... 2,271,940

....19,621,401

....59,401,229

...... 9,490,019

...... 9,483,055

....26,302,106

....26,525,279

....48,350,307

....17,599,246

....22,799,859

......... 980,409

1" 12 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Undiscounted Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception
Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
(Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Hedged Items Exposure Entity end(b) |
27,456 0 0 0 (V) O (45,181) 0 0 0001.....ccceee
3,466,000 0 0 3,651,247 ...3,651,247 |...(2,166,180) 0 0 0001.
3,465,892 0 0 3,011,611 ....3,011,611 |...(3,167,329) 0 0 0001......
.................... 0 [..1,223,800 | ....occccieecens | oovereeeee....654,032 .......664,032 | ......(569,768) 0 0 0001............
.................... 0 [ 115,600 | .0 | . 51,492 cere51,492 | ........(64,108) 0 0 0001.....cccceee
.................... 0 [...1,157,200 | ......cccccccc....0 | .....e..... 1,937,491 ...1,937,491 | ......780,291 0 0 0001.....ccceeee
......... 960,800 0 525,605 525,605 | ......(435,195) 0 0 0001.....
1,150,600 | ....oovvvvvvvrrnnnns LU (U IR 1,408,013 ...1,408,013 | ... (641,413) 0 0 0001............
.................... 0....149,600 |........0 | .......c....... 106,891 ... 106,891 | ........(42,709 0 0 0001.....ccceeee
2,070,600 0 0 2,389,596 ....2,389,596 |...(1,008,553) 0 0 0001.....oc...
.................... 0[...1,472.200 | ......cccoc00ere..0 | ..........3,791,451 ....3,791,451 | ...2,319,251 0 0 0001............
..44,719 0 0 0 [ (44,719) 0 0 0001.....
.................... 0 [....1,197,800 | ..oociivivricinnn0 | ... 784,049 wrnnn 184,049 | ......(413,751) 0 0 0001.....coeeens
3,617,624 0 0 3,143,454 ....3,143,454 | ...(3,305,989) 0 0 0001............
313,169 0 0 6,502 6,502 |...... (279,595) 0 0 0001............
.................... 0.....626,000 |....e0 | .............980,304 .....980,304 | .......354,304 0 0 0001.....ccceeee
...... 1,748,200 ....2,933,078 ...2,933,078 |...1,184,878 0 0 0001.....
.................... 0...1,864,000 |......cc...0 |.........3,955,508 ....3,956,508 | ....2,091,508 0 0 0001............
.................... 0...4195400 |..........0|......17,687,606 ..17,687,606 | ..13,492,206 0 0 0001.....ccccee.
1131133 | oo (0 [V [ 1,168,293 ...1,168,293 | ...... (681,604) 0 0 0001.....coceeee
1,539,600 | ...ooverrrriernee LV (V] [ 1,884,040 ....1,884,040 |...... (858,266) 0 0 0001.......
63,013 0 0 65,083 | ... | oo 65,083 |....... (37,970) 0 0 0001.....
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SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SMSS0BY

S&P 500 OTC Call Option
9SBCS0SG

S&P 500 OTC Call Option
9SMSS0BS

S&P 500 OTC Call Option
9SMLSOPO

S&P 500 OTC Call Option
9SBCSOKY

S&P 500 OTC Call Option
9SBCS00A

S&P 500 OTC Call Option
9SMSSOEG

S&P 500 OTC Call Option
9SBCSOUE

S&P 500 OTC Call Option
9SRBSOHE

S&P 500 OTC Call Option
9SMSS0GI

S&P 500 OTC Call Option
9SMSSOGE

S&P 500 OTC Call Option
9SCSMOBF

S&P 500 OTC Call Option
9SMLS0QG

S&P 500 OTC Call Option
9SMSSOEY

S&P 500 OTC Call Option
9SMSS0AM

S&P 500 OTC Call Option
9SSGSOBI

S&P 500 OTC Call Option
9SCSMO0BS

S&P 500 OTC Call Option
9SMSSOES

S&P 500 OTC Call Option
9SMSS0BO

S&P 500 OTC Call Option
9SBCSONU

S&P 500 OTC Call Option
9SMSSOFQ

S&P 500 OTC Call Option
9SMLSOPI

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/06/2020.... | 03/05/2021.... | ...... 6,260
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 04/14/2020.... | 04/14/2021.... | ...... 1,962
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/28/2020.... | 02/26/2021.... | ...... 5,018
Equity/I

N/A........ ndex | Bank of America... EYKN6VOZCB8VDOIULBSO.... | 11/21/2019.... | 11/20/2020.... | ...... 3,799
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 09/20/2019.... | 09/21/2020.... | ...... 4,652
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 12/13/2019.... | 12/14/2020.... | ...... 5,052
Equity/I
ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/07/2020.... | 05/07/2021.... | ...... 2,658
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/12/2020.... | 06/14/2021.... | ....12,209
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020... | ...... 4,330
Equity/l

N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... ] ....10,382
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... | ...... 9,012
Equity/l| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 09/27/2019.... | 09/28/2020.... | ......... 523
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 01/21/2020.... | 01/21/2021.... | e 605
Equity/l

N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/21/2020.... | 05/21/2021.... | ...... 7,372
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021....] ..... 3,251
Equity/l

N/A........ ndex |Societe Generale. O2RNES8IBXP4R0OTD8PUA41.... | 12/06/2019.... | 12/07/2020.... ] -..... 3,417
Equity/I| Credit Suisse FB
ndex |Int E58DKGMJYYYJLN8C3868.... | 06/19/2020.... | 06/21/2021.... | .evvv 497
Equity/I

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ....12,034
Equity/I

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/28/2020.... | 02/26/2021.... | ...... 1,019
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJPSITOUKS573...... | 12/13/2019.... | 12/14/2020.... | ......... 319
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/05/2020.... | 06/07/2021.... | ...... 7,335
Equity/l
ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ....11,538

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
..18,607,036 | 2972.....ccvvcees | e 0. 1,252,000 0 2,033,838 |..... ...2,033,838 | ....... 781,838 0 0 0 0001.....ccceee
...... 5,583,970 | 2846 0 392,400 0 832,694 |..... 832,694 | .......440,294 0 0 0 0001.

14824276 | 2954 | e 0. 1,003,600 | ..oooverrrriernne (V] [ 1,680,319 |..... ...1,680,319 | ..... 676,719 0 0 0 0001......
11,790,348 | 3104 | 759,800 0 0 715,783 | oo | . 715,783 | ..... (297,714) 0 0 0 0001............
....13,919,110 | 2992 927,004 0 [V [ 1,009,479 |..... ....1,009,479 | ...... (526,849) 0 0 0 0001.....cccceee
....16,008,778 | 3169.......coocceee | ceneee 1,010,400 0 0 839,303 |..... | coueeee 839,303 | ...... (325,812) 0 0 0 0001.....ccceeee

...... 7,658,203 | 2881.... cererrnn:531,600 ....1,080,526 |..... |....1,080,526 | .......548,926 0 0 0 0001.....
37,131,354 | 304 .o [ i 0. 2,441,800 | ..o (U IR 3,791,590 | ..... ....3,791,590 | ....1,349,790 0 0 0 0001............
....13,720,904 | 3169. 866,000 0 0 719,355 | ... | ..oooe. 719,355 | ...... (279,249) 0 0 0 0001.....ccceeee
232,160,737 | 3098......orocees | e 0 .. 2,076,400 0 2,892,252 |..... 2,892,252 | ....... 815,852 0 0 0 0001.....oc...
227,916,833 | 3098.......ooooes | e 0. 1,802,400 | ..oooverrrrirrnen (V] [ 2,510,593 |..... ...2,510,593 | ....... 708,193 0 0 0 0001............

...... 1,549,016 | 2962.... 0 0 0. 0 |.......(74,680) 0 0 0 0001.....
...... 2,089,440 | 3454......cooovee| o0 [ 70,718 0 35,057 |..... 35,057 (35,661) 0 0 0 0001.....coeeens
21,736,416 | 2949.....i | e 0. 1474400 | ..o (V] [ 2,691,663 |..... ....2,691,663 |....1,217,263 0 0 0 0001............
....10,988,900 | 3380 0 650,200 0 292,326 |..... 292,326 |...... (357,874) 0 0 0 0001....occens
....10,749,574 | 3146 683,400 0 0 596,634 | ..... | ... 596,634 (235,004) 0 0 0 0001.....ccceeee

...... 1,539,577 | 3098 0 21,263 0 21,876 |..... | .........21,876 613 0 0 0 0001.....
+...34,326,985 | 2853........coooes [ v 0 .. 2,406,800 | ..ovooovvi (V] [ 5,157,487 |..... ....5,157 487 | ....2,750,687 0 0 0 0001............
...... 3,010,350 | 2954......cccovv | coonrriiiinnnnl0 [ 000000203,800 [ 0 | 341,221 | | L0341,221 | 137,421 0 0 0 0001.....ccccee.
...... 1,011,004 | 3169............... | ...........63,800 0 0 52,909 |..... 52,909 |........(20,558) 0 0 0 0001.....coceeee
23 A2TATT | 3N | e 0. 1,467,000 | ....ccoovrrrvrrnen (V] [ 1,607,775 | ..... ..1,607,775 | ....... 140,775 0 0 0 0001.......

....35,808,645 | 3104.......ccccoee. | oveee 2,307,600 0 0 2,173,917 | ..... 21739017 | (904,189) 0 0 0 0001.....
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statement as of June 30, 2020 of the Life@ Insurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

Description

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

S&P 500 OTC Call Option
9SMLAOCT

S&P 500 OTC Call Option
9SMSS0AI

S&P 500 OTC Call Option
9SRBAOAP

S&P 500 OTC Call Option
9SBCSORI

S&P 500 OTC Call Option
9SMSS0GA

S&P 500 OTC Call Option
9SMLS00I

S&P 500 OTC Call Option
9SBCS0SC

S&P 500 OTC Call Option
9SMLSOPK

S&P 500 OTC Call Option
9SBCSOMY

S&P 500 OTC Call Option
9SMLAOCX

S&P 500 OTC Call Option
9SRBAOAN

S&P 500 OTC Call Option
9SMSSOAW

S&P 500 OTC Call Option
9SMSSODI

S&P 500 OTC Call Option
9SBCAOAJ

S&P 500 OTC Call Option
9SMSS0DW

S&P 500 OTC Call Option
9SBCSOJW

S&P 500 OTC Call Option
9SMSSOEA

S&P 500 OTC Call Option
9SMSMOAK

S&P 500 OTC Call Option
9SMSSOFA

S&P 500 OTC Call Option
9SMLSOOE

S&P 500 OTC Call Option
9SCSAOBC

S&P 500 OTC Call Option
9SBCSOLA

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/I

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 07/19/2019.... | 07/21/2020.... | ....14,157
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | ...... 3,673
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 05/07/2020.... | 05/07/2021.... | o 830
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/20/2020.... | 03/19/2021.... | ....77,863
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/19/2020.... | 06/21/2021.... ] ...... 6,722
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 10/28/2019.... | 10/28/2020.... | ...... 7,416
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573..... | 03/27/2020.... | 03/26/2021.... | ....13,878
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 11/21/2019.... | 11/20/2020.... | ...c..... 586
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 10/21/2019.... | 10/21/2020.... | ...... 7171
Equity/l

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 09/13/2019.... | 09/14/2020.... | ...... 1,450
Equity/I| RBC Capital

NAA........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 04/14/2020.... | 04/14/2021.... | ......... 400
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ....45,486
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/07/2020.... | 04/07/2021.... | ....14,959
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 02/14/2020.... | 02/12/2021.... | cvvvveees 804
Equity/I

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/21/2020.... | 04/21/2021.... | ....14,802
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 07/19/2019.... | 07/21/2020.... | ....34,163
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/28/2020.... | 04/28/2021.... ] ...... 2,125
Equity/I

N/A....... ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/26/2020.... | 06/28/2021.... | ........ 200
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/21/2020.... | 05/21/2021.... ] ...... 5,252
Equity/l

N/A........ ndex |Bank of America... EYKN6VOZCB8VDIIULBSO.... | 10/28/2019.... | 10/28/2020.... | ..... 5491
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 05/28/2020.... | 05/28/2021.... | ...... 1,844
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJPSITOUKS573..... | 09/2012019.... | 09/21/2020.... | ....22,085

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
...42,139,868 | 2977......oocceee| v 1,382,148 0 0 505,717 | ..... 505,717 | ...(1,893,898) 0 0 0 0001.....ccceee
..12,415,328 | 3380.....crvvee | o0 [ s 734,600 ..330,272 | oot | o 330,272 | ...... (404,328) 0 0 0 0001.

...... 2,391,388 | 2881.....ccoevevee | o0 [ 148,744 | 0| 229,022 | . | el 229,022 80,278 0 0 0 0001......
179,467,986 | 2305.......oooooee [ o 0 |...15,572,600 | ....ccovvvvverrnnens (V] [ 65,653,340 |..... ..65,653,340 | ..50,080,740 0 0 0 0001............
....20,823,008 | 3098.........ccoee | corririnrriiind 0. 1,344,400 | ...cccovvvvinnnnnd [V [ 1,872,637 |..... 1,872,637 | .. 528,237 0 0 0 0001.....cccceee
....22,540,339 | 3039......covveies | e 1,483,200 | ...ccoovrrrvernne (0 (V] [ 1,582,216 |..... ...1,582,216 | ...... (684,654) 0 0 0 0001.....ccceeee

....35,270,521 | 2541.... ...9,024,659 |..... ....9,024,659 | ....6,249,059 0 0 0 0001.....
...... 1,818,674 | 3104............... | .00v..... 76,748 0 0 110,410 |..... | .....110,410 |........(45,923) 0 0 0 0001............
+..21,561,189 | 3007......crvvcees | e 1,434,200 | ...ccoovrrriernnnd (VN (VN [ 1,655,152 | ..... ...1,655,152 | ...... (698,574) 0 0 0 0001.....ccceeee
...... 4,360,716 | 3007......coooceen. | v 152,627 0 0 55,041 | ... 55,041 (225,932) 0 0 0 0001.....oc...
...... 1,138,424 | 2846........coooer | covvverrrriiiinnn0 | e 75,592 | 0 | 110,982 | | 110,082 35,390 0 0 0 0001............

..151,820,897 | 3338.... ...5,002,112 |..... ...5,002,112 |...(4,095,088) 0 0 0 0001.....
239,782,114 | 2659.......voeees | e 0. 2,991,800 0 8,398,839 |..... ....8,398,839 | ....5,407,039 0 0 0 0001.....coeeens
...... 2,717,649 | 3380 0 83,431 0 919 |..... 919 (82,512) 0 0 0 0001............
... 40,506,561 | 2737 ...cccvvvcces | e 0. 2,960,400 | ..ooovvviiriennn (VN [ 7,502,038 |..... ...7,502,038 |...4,541,638 0 0 0 0001....occens
101,689,927 | 2977.......vvceec| o 6,193,069 0 0 5,381,330 |..... ...5,381,330 |...(5,659,578) 0 0 0 0001.....ccceeee

...... 6,084,704 | 2863.... cernnrnn425,000 voeee | 000 .884,752 | .......459,752 0 0 0 0001.....
......... 601,810 | 3009 0 8,486 0 9,803 |.... 9,803 |..........1,318 0 0 0 0001............
15,485,575 | 2949.......oiiec | v 0. 1,050,400 | ..oococerrvvierenncd (VN [ 1,917,609 |..... 1,917,609 | ... 867,209 0 0 0 0001.....ccccee.
....16,689,455 | 3039.......oooccees | e 1,098,200 | ....ccoovrvrivrnnn (0 [V [ 1171514 | ... L7154 (506,936) 0 0 0 0001.....coceeee
...... 5,686,822 | 3030......ccommvwee | cormrrrriiinnrnn0 [ 000000 298,894 | 0 [ 3447 || L344171 | 45,277 0 0 0 0001.......

....66,079,866 4,792,423 | ..... ..4,792,423 |...(2,501,172) 0 0 0 0001.....
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1 2 3 4 5 6 7 8 9 10 " 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.C.V. Accretion Hedged Items Exposure Entity end (b
S&P 500 OTC Call Option Equity/l| RBC Capital
9SRBSOEQ Fixed Annuity Hedge..............ccccoo.... N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 08/21/2019.... | 08/21/2020.... | ....17,538 | ....51,288,653 | 2924..........c.... | ccoee. 3,313,279 | oo (V1 (V1 I 4,165,555 | ..... ...4,165,555 | ...(2,420,550) 0 0 0 0 0001
S&P 500 OTC Call Option Equity/I| Credit Suisse FB
9SCSM0BO Fixed Annuity Hedge... ndex |Int E58DKGMJYYYJLN8C3868.... | 03/13/2020.... | 03/12/2021.... | «.veveee 730 | ... 1,979,045 0 36,761 |..... 36,761 | ......... 19,939 0 0 0 0
S&P 500 OTC Call Option Equity/l
9SMLSOMS Fixed Annuity Hedge............cccccoueuue N/A........ ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO.... | 07/19/2019.... | 07/21/2020.... | .......... 487 | ... 1,449,609 | 2977 55,810 0 0 36,000 |..... | .o 36,000 |....... (75,964) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I
9SSGS0AO Fixed Annuity Hedge..........cc.ccoovennne N/A....... ndex |Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/07/2019.... | 11/06/2020.... ] ...... 2,026 | ...... 6,250,575 | 3085.......cooveens | cerrrns 405,200 0 0 384,756 |..... | cooueee 384,756 |...... (172,611) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/l| Credit Suisse FB
9SCSSOGK Fixed Annuity Hedge...........cccoouvvunne N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/07/2020.... | 01/07/2021.... | ...... 3,139 | ....10,161,508 | 3237 0 627,800 0 448,571 | .o | cooune 448,571 | ...... (179,229) 0 0 0 0 0001.....cccceee
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCSOMI Fixed Annuity Hedge............cccccoueu N/A........ ndex |PLC G5GSEF7VJP5I70UKS573...... | 10/14/2019.... | 10/14/2020.... | ...... 8,570 | ....25,419,906 | 2966............... | ...... 1,714,000 0 0 2,178,856 |..... ..2,178,856 |...... (886,081) 0 0 0 0 0001............
S&P 500 OTC Call Option Equity/I| RBC Capital
9SRBSOFE Fixed Annuity Hedge... ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | cccvvvvcee.81 | i 239,905 0 0 19,824 | .| 19,824 ..(9,031) 0 0 0 0
S&P 500 OTC Call Option Equity/l| Barclays Bank
9SBCS0JG Fixed Annuity Hedge..............cccooooee. NAA........ ndex |PLC G5GSEF7VJP5I70UK5573...... | 07/12/2019.... | 07/14/2020.... | ......... 272 | 819,745 | 3014.....ccccoenn | v 54,400 0 0 31,667 | ... | oo 31,667 |....... (47,429) 0 0 0 0 0001,
0019999999. Total-Purchased Options-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Call Options and Warrant ..368,065,742 |..442,022,651 | ......cccuuuee. 0f... 1,140,642,221 |XXX 142,745,730 0 0 0 0 XXX XXX
0079999999. Total-Purchased Options-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 ..368,065,742 | ..442,022,651 | ....ccovvririenns 0 ... 1,140,642,221 XXX 142,745,730 0 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant ..368,065,742 | ..442,022,651 | ....ccccoirrrnnn. 0 ... 1,140,642,221 |XXX 142,745,730 0 0 0 0 XXX XXX
0499999999. Total-Purchased Options ..368,065,742 | ..442,022,651 | ... 0 ... 1,140,642,221 XXX 142,745,730 0 0 0 0 XXX XXX
Written Options - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Call Options and Warrants
Credit Suisse Balanced Trend 5 Equity/I| Credit Suisse FB
9CCSS0AR Fixed Annuity Hedge..............cccco..... N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 02/14/2020.... | 02/11/2021.... | .evvees 302 | 86,635 | 286.87......ccvv. | e 0 | (58,602) 0 ()] ()] I— 58,600 0 0 0 0 0001.....
Credit Suisse Balanced Trend 5 Equity/l| Credit Suisse FB
9CCSS0AV Fixed Annuity Hedge...............cccoo.... N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 03/13/2020.... | 03/11/2021.... | cvvevece 354 | ..t 94,699 | 26751 | o (VI I (68,957) 0 (225)] ..... (225) 68,732 0 0 0 0 0001...coovue
Credit Suisse Balanced Trend 5 Equity/I| Credit Suisse FB
9CCSSOAN Fixed Annuity Hedge............cccccoueuue N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/17/2020.... | 01/13/2021.... 289 83,122 | 287.62 0 (55,893) 0 ()] (1) 55,892 0 0 0 0 0001............
Credit Suisse Balanced Trend 5 Equity/I| Credit Suisse FB
9CCSS0AK Fixed Annuity Hedge............cccccoe.uuc NAA........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/14/2020.... | 01/13/2021.... | ccoveveee 17 33,652 | 287.62 0 (22,708) 0 0 ... 0 22,708 0 0 0 0 0001............
Credit Suisse Balanced Trend 5 Equity/l| Credit Suisse FB
9CCSS0BD Fixed Annuity Hedge.............ccccooeee. N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 05/14/2020.... | 05/13/2021.... | .evvce 730 | e 193,428 | 264.97.....ccccee | v 0 [ (142,320) 0 (928)] ..... (928) ] ....... 141,392 0 0 0 0 0001.....oeeens
Credit Suisse Balanced Trend 5 Equity/I| Credit Suisse FB
9CCSS0AG Fixed Annuity Hedge...............cccoec... NAA........ ndex |Int E58DKGMJYYYJLN8C3868.... | 12/13/2019.... | 12/14/2020.... 33 9,162 | 277.65 6,409 0 0 ()| (1) 34 0 0 0 0 0001............
Credit Suisse Balanced Trend 5 Equity/I| Credit Suisse FB
9CCSS0AZ Fixed Annuity Hedge............cccccoueuue N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 04/14/2020.... | 04/13/2021.... | ......... 690 | ... 182,588 | 264.62........c... | covveverieciinnnd 0 | (134,542) 0 (802) ] ..... (802)] ....... 133,740 0 0 0 0 0001............
Credit Suisse Balanced Trend 5 Equity/I| Credit Suisse FB
9CCSS0BG Fixed Annuity Hedge..............ccccoo.... N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 06/12/2020.... | 06/13/2021.... | .evves 540 | ... 142,943 | 264.71...ooovves | v 0. (105,273) 0 (801)|..... (801)| ....... 104,473 0 0 0 0 0001............
Credit Suisse Balanced Trend 5 Equity/l| Credit Suisse FB
9CCSS0AD Fixed Annuity Hedge...........cc.ouuvuenne N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 12/13/2019.... | 11/13/2020.... | ccvevueces A | 11,546 | 281.61 oo | v 7,945 0 0 0. 0 25 0 0 0 0 0001....covme
HSI Hang Seng Option Equity/l
9HMSSOAB Fixed Annuity Hedge............cccoevuuuee N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | .cvvevuvns 4 e 123,479 | 30870 0 (3,800) 0 417)] ..... (417) 3,383 0 0 0 0 0001............
HSI Hang Seng Option Equity/I
9HMSSOAD Fixed Annuity Hedge.............cccccoo.... NAA........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 04/14/2020.... | 04/14/2021.... | .oouveeree Y I 189,812 | 27116 0 (6,028) 0 (4,659) | cov. | cevvreenee (4,659) | ..ooovven 1,369 0 0 0 0 0001............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

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

HSI Hang Seng Option 9HCSS0AB|

HSI Hang Seng Option 9HBCSO0AB|

HSI Hang Seng Option
9HMSSOAF

HSI Hang Seng Option
9HBCS0AD

MSCI Emerging Markets
9MSGSO0AB

MSCI Emerging Markets
9MCSSO0AH

MSCI Emerging Markets
9MBCSOAF

MSCI Emerging Markets
9MMSSO0AB

MSCI Emerging Markets
9MMLSOAH

MSCI Emerging Markets
9MBCSOAD

MSCI Emerging Markets
9MCSS0AD

MSCI Emerging Markets
9MMLSO0AJ

MSCI Emerging Markets
9MRBSO0AB

MSCI Emerging Markets
9MCSSO0AJ

MSCI Emerging Markets
9MBCS0AH

MSCI Emerging Markets
9MCSSOAF

Russell 2000 OTC Call Option
9RSGSOAT

Russell 2000 OTC Call Option
9RMSSOAP

Russell 2000 OTC Call Option
9RBCSODL

Russell 2000 OTC Call Option
9RRBSODH

Russell 2000 OTC Call Option
9RMLSODJ

Russell 2000 OTC Call Option

9RBCS0CB

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 03/13/2020.... | 03/12/2021.... | covvvvvvveecd 6
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573...... | 01/14/2020.... | 01/14/2021....
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 06/12/2020.... | 06/14/2021.... | «eevvrevnnet 9
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 05/14/2020.... | 05/14/2021.... | cevvevvenee 10
Equity/l

N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/21/2019.... | 11/20/2020.... | ...... 2,939
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 05/21/2020.... | 05/21/2021.... | ...... 4,048
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 01/21/2020.... | 01/21/2021.... | ... 2,875
Equity/l

N/A........ ndex |Morgan Stanley... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ...... 3,007
Equity/l

N/A........ ndex | Bank of America... EYKN6VOZCB8VDIIULBBO.... | 07/19/2019.... | 07/21/2020.... | ...... 3,002
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5ITOUKS573...... | 12/20/2019.... | 12/21/2020.... | ...... 3,687
Equity/I| Credit Suisse FB

NAA........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 08/21/2019.... | 08/21/2020.... | ...... 3,163
Equity/l
ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 09/20/2019.... | 09/21/2020.... | ...... 2,734
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 10/21/2019.... | 10/21/2020.... | ...... 3,092
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 06/19/2020.... | 06/21/2021.... | ...... 3,340
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573...... | 03/20/2020.... | 03/19/2021.... | ...... 3,832
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 04/21/2020.... | 04/21/2021.... | ...... 3,561
Equity/l
ndex |Societe Generale. O2RNESIBXP4ROTD8PU41.... | 04/28/2020.... | 04/28/2021.... | ...... 4,300
Equity/I

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...... 5,288
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/05/2020.... | 06/07/2021.... | ...... 4,347
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/14/2020.... | 01/14/2021.... | ...... 4,028
Equity/I

N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 07/26/2019.... | 07/28/2020.... | ... 4,091
Equity/l| Barclays Bank
ndex |PLC G5GSEF7VJP5ITOUKS573...... | 10/07/2019.... | 10/07/2020.... | ......... 694

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior

Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
......... 159,785 | 26631.......cccee [ covvririeririrnnnc0 v 14T) | 0 | (4,267) | s | e (4,267) (120) 0 0 0 0001.....ccceee

0 (2,474) 0 (157) | ..... (157) 2,317 0 0 0 0001.

......... 242,399 | 26933......cvvvve | covnrrrriinnennn0 [ TAM) [0 [ e (7,746) | s | e (7,746) (304) 0 0 0 0001......
......... 264,463 | 26446 0 (9,122) 0 (9,330)] ... (9,330) (208) 0 0 0 0001............
...... 3,320,218 | 1130.....ccccouvues | vvvnnn 470,211 0 0 (37,114)| ... | ... (37,114) | ....... 152,657 0 0 0 0001.....cccceee
...... 4,071,883 | 1006........ccoceee | crvvriiirrrrirnnnc0 | oeen...(656,748) 0 (333,188) | ..... (333,188) 323,560 0 0 0 0001.....ccceeee

...... 3,502,440 <oeee..(440,565) 0 (22,431) | ..... (22,431)] ......418,134 0 0 0 0001.....
...... 3,561,401 | 184 | coovvrnrrvriceenn0 | 000 (476,207) | 0 | (49,450) | .oo. | ... (49,450) | ......426,756 0 0 0 0001............
...... 3,560,778 | 1152......ccccc0ees | vvrnnn 171,884 0 0 49)]..... (49)] .......116,458 0 0 0 0001.....ccceeee
...... 4,410,647 | 1196....cccoovvvees | c0renr STAATT 0 0 (26,700) | ..... (26,700) | .......119,410 0 0 0 0001.....oc...
...... 3,385,201 | 1070 350,049 0 0 (20,521) | ..... | ........(20,521) 255,279 0 0 0 0001............

...... 3,034,412 429,293 0 0 (18,023) ] ..... | .......(18,023) | .......165,149 0 0 0 0001.....
...... 3,439,324 | 1112 500,409 0 0 (34,042)] ..... | .......(34,042) | .......181,531 0 0 0 0001.....coeeens
...... 3,614,782 | 1082......cccoeees | covvnrrrrrriiernn0 | 100ieenn(638,909) | o0 | e (169,670) | ... | ......(169,670) | ......369,239 0 0 0 0001............
3,327,287 | 868.29 0 [ [(CHATAT:) ] E— (U O (629,300) | ..... | ...... (629,300) | ........ (11,581) 0 0 0 0001....occens
...... 3,381,348 | 949.55. 0 (581,476) 0 (398,008) | ..... | ......(398,008) | .......183,468 0 0 0 0001.....ccceeee

...... 5,727,987 weennn(TT4,043) | .. ..(939,424) | ..... | .....(939,424)] ......(165,381) 0 0 0 0001.....
...... 6,603,337 | 1249......cccooeee | o0 | ceeieenn(934,738) | 0 | e (1,431,452) | ... | ..(1,431,452) | .....(496,716) 0 0 0 0001............
...... 6,703,596 | 1542.....cccccvve | covvrriiiiinnn0 [ et (T76,374) | 0 [ e, (449,760) | ..... | ......(449,760) | .......326,615 0 0 0 0001.....ccccee.
...... 6,942,258 | 1724......coovve| v | e (694,911) 0 (89,364) | ..... | ........(89,364) 605,547 0 0 0 0001.....coceeee
...... 6,641,084 | 1623............... | .........388,850 0 0 (10,440) | ..... | ........(10,440) | .......455,477 0 0 0 0001.......

...... 1,082,078 114,996 0 0 (28,702) | ..... | ........(28,702) 92,005 0 0 0 0001.....
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Cumulative Prior
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Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.C.V. Accretion Hedged Items Exposure Entity end (b
Russell 2000 OTC Call Option Equity/l| Barclays Bank
9RBCS0CD Fixed Annuity Hedge.........c.cc.oovvvenne N/A........ ndex |PLC G5GSEF7VJP5I7T0UKS573..... | 10/07/2019.... | 10/07/2020.... | ...... 1,309 | ...... 2,019,420 | 1543 227,491 0 0 (62,520) | c.oc. [ e (62,520) | ....... 181,202 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l| Barclays Bank
9RBCSODV Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/26/2020.... | 06/28/2021.... 5889 | ... 8,263,327 | 14031 | orreeereeseiiii0 | (1,087,698) | .. ..(1,065,987) | ..... ..(1,065,987) | ......... 21,711 0 0 0 0 0001.....
Russell 2000 OTC Call Option Equity/I| Credit Suisse FB
9RCSS0BP Fixed Annuity Hedge............cccccoueuue N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 03/06/2020.... | 03/05/2021.... | ..... 2,384 | ...... 3,520,238 | 1477 ...ovcvvcees | s 0| (G2 | — (V1N IO (290,560) | ..... | ...... (290,560) | ....... 146,165 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/I
9RMSS0AB Fixed Annuity Hedge..........cc.ccoovennne N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... ] ...... 1,306 | ..... 2,285,970 | 1750......ccomrcees | vorrrrrirnrireninnn (V] - (PALCXCT£:) | — (0 [ I (27,163) | ..oes | e (27,163)| ....... 189,516 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l| Credit Suisse FB
9RCSSOBF Fixed Annuity Hedge...........cccoouvvunne N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 08/28/2019.... | 08/28/2020.... | ...... 3,456 | ...... 5,245,413 | 1518...cvvvecncs | s 430,860 0 0 (136,539) [ ...c. | covene (136,539) | ....... 548,331 0 0 0 0 0001.......c..
Russell 2000 OTC Call Option Equity/I| Credit Suisse FB
9RCSSOBL Fixed Annuity Hedge............cccccoueu N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... | ...... 3,567 | ...... 6,045,316 | 1695.......coccoes | v 0| ((CRITAL) | — (V1N IO (107,379) | ...cc | e (107,379) | ....... 530,900 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/I| RBC Capital
9RRBSOCN Fixed Annuity Hedge... ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 5406 | ... 8,366,001 | 1548 989,136 0 0 (228,401) | ..... (228,401) | ....... 748,878 0 0 0 0 0001.....
Russell 2000 OTC Call Option Equity/l| Barclays Bank
9RBCSOCX Fixed Annuity Hedge.............ccccooeee. N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 03/27/2020.... | 03/26/2021.... | ...... 5926 | ...... 6,890,634 | 1163......ccvvveee | coorrvririnniiinnns 0. (1,076,576) | .....oovrvrrernanc 0 [ (1,999,317) | ..... ...(1,999,317) (922,741) 0 0 0 0 0001.....ooeens
Russell 2000 OTC Call Option Equity/l| Barclays Bank
9RBCSODR Fixed Annuity Hedge...............cccoo.... NAA........ ndex |PLC G5GSEF7VJP5I7T0UKS573...... | 06/19/2020.... | 06/21/2021.... | ...... 5101 | ... 7411549 | 1453.....oovvvv | v, 0 | (915,068) | .....oovvvvrerenncd (V1N I (770,040) | ..... | ...... (770,040) | ....... 145,028 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/I| Barclays Bank
9RBCSOCT Fixed Annuity Hedge............cccccoeeuue N/A........ ndex |PLC G5GSEF7VJP5I7OUKS573..... | 02/07/2020.... | 02/05/2021.... | ........ 631 |..... 1,080,032 | 1712 | e 0 [ (106,652) | .....ovvvvverenecd (V1N I (17,295) | ... | e (17,299) | ......... 89,356 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/I
9RMSS0AJ Fixed Annuity Hedge..............ccccoo.... NAA........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/21/2020.... | 02/19/2021.... | ...... 1,369 | ... 2,337,773 [ 1708.......ococovs | oo 0. (250,360) | ...ovvvvvreerreenne (V8 I (41,135) | covve | v (41,135) ] ....... 209,225 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l| Barclays Bank
9RBCSOCF Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/07/2019.... | 10/07/2020.... | .o 768 |.....1,179,863 | 1536.... 135,997 0 0 (38,733) | ..... (38,733)] ......107,996 0 0 0 0 0001....
Russell 2000 OTC Call Option Equity/l
9RMLSODR Fixed Annuity Hedge............cccoovuuuue N/A........ ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 10/14/2019.... | 10/14/2020.... | ...... 6,317 | ...... 9,781,811 | 1548......cccocvere | 1,111,223 0 0 (304,145) | ..... | ...... (304,145) 853,741 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l
9RMLS0DZ Fixed Annuity Hedge.............ccccoo.... N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/28/2019.... | 10/28/2020.... | ....... 3,143 | ... 5,075,442 | 1615.....ccccccccs| s 554,488 0 0 (95,381) | covee | ceveenee (95,381) ] ....... 342,712 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l
9RMSS0AZ Fixed Annuity Hedge.........cccccouvveenne N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... | ...... 3,606 | ... 5,198,301 | 1442......ccocoeer| o (VN I (633,322) | oo (V1N IO (556,916) | ..... | ...... (556,916) | ......... 76,406 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l
9RSGS0AP Fixed Annuity Hedge............c.ccoevuuuue N/A........ ndex |Societe Generale. O2RNES8IBXP4ROTD8PUA41.... | 02/07/2020.... | 02/05/2021.... | ...... 2,369 | ...... 4,000,672 | 1689.......ccocvuee | corererrirerrin 0 | (428,268) | ......cvvererenncd (VI I (77,380) | c.cc. [ e (77,380) | ....... 350,888 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l
9RSGS0AN Fixed Annuity Hedge... ndex | Societe Generale. O2RNES8IBXP4R0OTD8PUA41.... | 01/07/2020.... | 01/07/2021.... | ...... 2,671 | ...... 4,517,943 [ 1691 ..o | e | (481,047) | .. TA312) [ | e (74,312) ] ....... 406,735 0 0 0 0 0001.....
Russell 2000 OTC Call Option Equity/I
9RMLSODV Fixed Annuity Hedge..............cccco..... N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO.... | 10/21/2019.... | 10/21/2020.... | ...... 2,226 | ...... 3,554,477 | 1597 | s 388,615 0 0 (T4.547) | ccove | v (74,547)] ....... 259,502 0 0 0 0 0001.....u
Russell 2000 OTC Call Option Equity/I
9RMSS0AV Fixed Annuity Hedge...............cccoo.... N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ...... 7,184 | ... 9,163,479 | 1276......covceeer | v 0 ... (1,276,859) | v.ovvvvvvriereens (V1N I (1,863,640) | ..... ...(1,863,640) | ...... (586,781) 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l
9RMSSOAD Fixed Annuity Hedge............cccccoueuee N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... | ...... 5,539 | ...... 9,604,571 | 1734.....ocovcces | v 0 | (964,783) | ....oovvvereriennad (V1N IO (131,541) [ ..ce. | e (131,541) 833,242 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/I
9RSGSOAL Fixed Annuity Hedge............c.cccooo.uue N/A........ ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 01/07/2020.... | 01/07/2021.... | covevves 772 | ...... 1,323,741 | 1715 | i 0. (129,820) | ...cvvvvvrverreenne (V1N I (17,708) | ccoe. | coveeree (17,708) | ....... 112,111 0 0 0 0 0001............
Russell 2000 OTC Call Option Equity/l| Barclays Bank
9RBCSOCN Fixed Annuity Hedge... ndex |PLC G5GSEF7VJP5ITOUKS573...... | 11/14/2019.... | 11/13/2020.... | ...... 3229 | ...... 5,214,351 | 1615.... 0 0 (112,998) | ..... | ...... (112,998) | ....... 348,487 0 0 0 0 0001.....
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

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

Russell 2000 OTC Call Option
9RMSSOAL

Russell 2000 OTC Call Option
9RRBSOCR

Russell 2000 OTC Call Option
9RSGS0AJ

Russell 2000 OTC Call Option
9RCSS0BJ

Russell 2000 OTC Call Option
9RRBS0DD

Russell 2000 OTC Call Option
9RMSSO0AX

Russell 2000 OTC Call Option
9RBCSODH

Russell 2000 OTC Call Option
9RBCSOBX

Russell 2000 OTC Call Option
9RRBS0DJ

Russell 2000 OTC Call Option
9RMSS0BB

Russell 2000 OTC Call Option
9RBCSODF

Russell 2000 OTC Call Option
9RMSSOAF

Russell 2000 OTC Call Option
9RRBSOCP

Russell 2000 OTC Call Option
9RCSSOBN

Russell 2000 OTC Call Option
9RMLSODX

Russell 2000 OTC Call Option
9RRBS0OCV

Russell 2000 OTC Call Option
9RBCS0DB

Russell 2000 OTC Call Option
9RBCSODT

Russell 2000 OTC Call Option
9RRBSOCL

Russell 2000 OTC Call Option
9RSGSO0AH

Russell 2000 OTC Call Option
9RRBSOCT

Russell 2000 OTC Call Option
9RRBS0DB

Fixed Annuity Hedge.........c.cc.oovvvenne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccccvvrnne

Fixed Annuity Hedge.........ccccoorvunnne

Fixed Annuity Hedge...........cccoouvvunne

Fixed Annuity Hedge...........ccccvnennne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccoevveennne

Fixed Annuity Hedge..........cccocvnenene

Fixed Annuity Hedge.........ccccccvvvnne

Fixed Annuity Hedge.........ccccovuvvunne

Fixed Annuity Hedge...

Fixed Annuity Hedge..........cccccrveennne

Fixed Annuity Hedge.........ccccovvrvunnne

Fixed Annuity Hedge.........cccccouvveenne

Fixed Annuity Hedge..........cccocvnernne

Fixed Annuity Hedge...

Fixed Annuity Hedge.........ccccovvvunne

Fixed Annuity Hedge...........cc.cooevuunne

Fixed Annuity Hedge...........ccocvnennne

Fixed Annuity Hedge........ccccocvvunnne

Fixed Annuity Hedge...

3 4 5 6 7 8

Type(s)

Schedule /| of Date of

Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of

Identifier (a) or Central _Clearinghouse Date Expiration Contracts
Equity/l

N/A........ ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/28/2020.... | 02/26/2021.... | ...... 4,032
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/27/2019.... | 11/27/2020... | ...... 3213
Equity/l

N/A........ ndex | Societe Generale. O2RNES8IBXP4R0OTD8PU41.... | 12/06/2019.... | 12/07/2020.... | ...... 2,191
Equity/I| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2020.... | 01/28/2021.... | v 727
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/20/2019.... | 12/21/2020.... | ..... 2,608
Equity/l

N/A........ ndex |Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ...... 5,399
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 05/07/2020.... | 05/07/2021.... | ... 5,790
Equity/l| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 07/19/2019.... | 07/21/2020.... | ...... 2,998
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 01/14/2020.... | 01/14/2021.... | ...... 2,650
Equity/l

N/A....... ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/28/2020.... | 05/28/2021.... ] ...... 6,921
Equity/I| Barclays Bank

NAA........ ndex |PLC G5GSEF7VJP5ITOUKS573..... | 04/21/2020.... | 04/21/2021.... | ... 4,496
Equity/l
ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 02/14/2020.... | 02/12/2021.... ] ...... 1,875
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/21/2019.... | 11/20/2020.... | ...... 1,862
Equity/l| Credit Suisse FB

N/A........ ndex |Int E58DKGMJYYYJLNS8C3868.... | 01/28/2020.... | 01/28/2021.... | ...... 3,285
Equity/I

N/A........ ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO.... | 10/21/2019.... | 10/21/2020.... | ...... 1,703
Equity/I| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/13/2019.... | 12/14/2020.... | ......... 983
Equity/I| Barclays Bank
ndex |PLC G5GSEF7VJP5I7TOUKS573...... | 04/14/2020.... | 04/14/2021....  ...... 7,691
Equity/I| Barclays Bank

N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 06/26/2020.... | 06/28/2021.... | ... 4,196
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 09/27/2019.... | 09/28/2020.... | ...... 3,900
Equity/l

N/A........ ndex |Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/06/2019.... | 12/07/2020.... ] ...... 1,279
Equity/l| RBC Capital

N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11..... | 11/27/2019.... | 11/27/2020.... | ...... 5,379
Equity/I| RBC Capital
ndex | Markets ES7IP3U3RHIGC71XBU11..... | 12/20/2019.... | 12/21/2020.... | ......... 813

9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end(b) |
...... 6,105,940 | 1514. ..o [ v 0 [ (715,915) | 0 e, (407,375) | ... | .....(407,375) | .......308,539 0 0 0 0001.....ccceee
...... 5,396,844 | 1680 559,126 0 0 (71,857) | cccve | cvvrrnn(71,857) | .......268,677 0 0 0
...... 4,652,625 | 1667 502,575 0 0 (76,376) | ..... | .......(76,376) | .......246,337 0 0 0 0001......
...... 1,243,810 [ 171 | 0 [ (124,083) | o0 | i (19,287) [ | ennn(19,287) | ......104,776 0 0 0 0001............
...... 4,446,640 | 1705..............| ........469,701 0 0 (57,648)| ..... | ........(57,648) | .......196,624 0 0 0 0001.....cccceee
...... 6,816,507 | 1263.....cccoovvvee | covnrrrriiinnecn0 [ 100n(999,689) | oo | veenn(1,450,316) | ..... | ...(1,450,316) | ......(450,627) 0 0 0 0001.....ccceeee
...... 7,603,486 | 1313.... ....(1,051,059) | .. ..(1,345,884) | ..... | ...(1,345,884) | ......(294,825) 0 0 0
...... 4,787,236 | 1597...............| .........290,746 0 0 (7,385) | ... | vvvvvrnnn(7,385) | .......384,754 0 0 0 0001............
...... 4,519,310 | 1705.....cvvcccee | covvriiinrninnn0 | .een...(482,035) 0 (68,324) | ..... (68,324) | ......413,711 0 0 0 0001.....ccceeee
...... 9,870,453 | 1426......coomvveee | covnrrrriinnnnnn0 [ d(1,273,672) | 0 [ n(1,131,339) | ..o [ 11(1,131,339) | ... 142,333 0 0 0 0001.....oc...
...... 5,451,760 | 1213 0 (822,858) 0 |.nn(1,359,732) | ..... | ..(1,359,732) | ......(536,875) 0 0 0 0001............
...... 3,215,794 | 1715.... cerennnn(345,256) | .. ...(51,646) | ..... | ........(51,646) | ......293,610 0 0 0
...... 3,031,913 | 1628 323,448 0 0 (61,565)| ..... | ........(61,565) | .......191,088 0 0 0 0001.....coeeens
...... 5,521,100 | 1681....cocccccccs | coovnrrrrrriiceenn0 | e (611,798) | 0 | (110,180) | ..o. | .....(110,180) | .......501,618 0 0 0 0001............
...... 2,685,290 | 1577......cccoevver | v.0nnn. 314,987 0 0 (68,218)] ..... | .......(68,218) | .......211,273 0 0 0 0001....occens
...... 1,669,390 | 1698...............] .........163,591 0 0 (21,718)] ... | e (21,718) | .........76,105 0 0 0 0001.....ccceeee
...... 9,812,255 | 1276.... ...(1,368,229) | .. ...(1,963,315) | ..... | ...(1,963,315) | ......(595,086) 0 0 0
...... 5,942,123 | 1416......ccccccns | o0 | e (745,461) | 0 | e (726,923) | .oo. | ....(726,923) | ........ 18,538 0 0 0 0001............
...... 6,112,509 | 1567...............| ........672,672 0 0 (136,722) | ..... | .....(136,722) | ......511,172 0 0 0 0001.....ccccee.
...... 2,156,343 | 1686............... | ........217,763 0 0 (29,646) | ..... | ........(29,646) | .......104,294 0 0 0 0001.....coceeee
8,933,120 | 1661 989,682 0 0 (142,652) | ..... | ...... (142,652) | ....... 487,182 0 0 0 0001............
...... 1,403,295 | 1726.... 137,592 0 0 (14,886)] ..... | ........(14,886) 55,555 0 0 0
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