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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS st nrenn | nntensenns 15,056,219,061 | ..o (V] I 15,056,219,061 | ........... 14,514,266,170
2. Stocks:
2.1 PrEfErTed STOCKS. ...ttt essenssssessans | sessessassnsnnens 11,700,000 | .o (U1 I 11,700,000 | ...oovvrerrnne. 11,700,000
2.2 COMMON SEOCKS.....rvuerrrrerresresnssesessesessesssssssesssssssssssssessessssssessessssssssssssessassssssessasssnssesss | sessessassnsanees 80,621,079 | oo (U1 I 80,621,079 | ..oovvereene 75,772,971
3. Mortgage loans on real estate:
31 FIESEENS. ..ottt nnnnne | eesenseneans 3,146,303,822 | ..o (V1 I 3,146,303,822 | ............. 3,163,773,319
3.2 Other than firStIENS........c.ccucveieieiccie et | evessessesssnns 36,944,054 | ..o (01 I 36,944,054 | ..o 21,874,756
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......ceeeereeeeeiretsees et ees s st b s bttt s et ses st st sssents | fsbsessessasssnsessestassnnssnes [0 OO L0 (01 R 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......cvovviieveciie ettt b st bbbttt b s s ssnans | sbessessssssessesssssssessesnean (0 TSR L0 TN 0 [ oo 0
4.3 Properties held for sale (less §.......... 0 €NCUMDBIANCES)......covvveeeieirireieieieee e iesisiaes | ceersisiseseiinnas 3,500,000 | .ooooveeieeeeeeeeeeeeeeeeen (0 3,500,000 | .ccvvrrrrrene. 3,500,000
5. Cash ($.....38,948,280), cash equivalents ($.....86,850,000)
and short-term iNVestments (3.....634,528).........ccc.urremerirneeenenisseesssessssssesssesssssenes | sesssesesnnees 126,432,808 | .....cooorverecicricrinn (U IO 126,432,808 | .......cocco.nn. 150,408,232
6. Contract loans (including §.......... 0 PreEMIUM NOLES).......cvivireireireieieiseiese et ssesssanes | crensessesnens 400,432,725 | oo (01 I 400,432,725 | ..o 388,787,758
7o DIIVALIVES. .....oovveceenericeti sttt | eeiseenienenenas 625,232,914 | oo (U I 625,232,914 | .coovvvvnns 196,397,996
8. Other iNVESIEA @SSELS.........cvueiirieiireiiiei ittt nees | sbsesbeesiansees 768,592,481 | ..o (VS 768,592,481 | ....ccccevuuue 744,199,777
9. ReCeIVADIES fOr SECUMHES.........ouviuiiriiriiciiii ittt ssisnnes | cosesinesine e sisesi (0 TN (O RO (V18 612,994
10.  Securities lending reinvested COllAteral ASSELS...........cviuiveiiiiiieieieeie e | cresesssese e sssesesnee (0 TR L0 TN 0 [ o 0
11, Aggregate write-ins for INVESEEA @SSELS.........ccveiiieieicisiee et ssins | dsrssssssessssssanees 317,106 | v 0
12.  Subtotals, cash and invested assets (LINES 110 11).....c.cuivieiirisieeseeessesee e | vvienienns 20,256,296,050 | ...oovveiiririeieieienienans 0
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccccceve | cevrverererveeinnnen. 525,626 | .ovvverereieeieeeeieis [0 IR 525,626 | .cooveereiernns 1,132,677
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........c.cccocvveveeeens | evvereriieeniins TALB,T67 | oo [0 I 746,767 | oo, 7,027,044
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0)- ettt entne | fieessenss ettt (0 0 [ oo (01 RN 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c..cieeririerieniirieierieriesissiesiesseniens | seeseessessennees 3,309,472 | oo (U 3,309,472 | oo 4,622,771
16.2 Funds held by or deposited with reinsured COMPANIES...........ccocveevereieirieieisisieieiins | cveverieseseseseenans 2,664 | oo [0 T 2,664 | oo 4,275
16.3 Other amounts receivable under reinSUrance COMTACES...........cc.uvririnriniineineineins | e 0 [ oo (O N 0 [ oo 0
17. Amounts receivable relating to UNINSUTEd PIANS...........cc.ccuiviiriieieiieieie sy | stevsesssesssss s sssesesneas (0 TR L0 TN (0 TR 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocoevevveeees | ceveveieiennen. 33,177,014 | oo (01 I 33,177,014 | v 23,556,886
18.2 Net deferred taX @SSEL. ..ot esssennen | soessiensienenss 69,706,659 | ......covevernes 11,004,384 | ......ocvven. 58,702,275 | ..ovvvvrcrern 82,140,133
19.  Guaranty funds receivable or 0N dePOSIt............ceiurieieiieieieese et sesns | rersesesseseesnienees 371,110 | e [0 IR 371,110 | e 371,110
20. Electronic data processing equipment and SOfWAIE...........c.cceuiveieieinisieieseeseieseseiees | eeeessiessesesssssssesee 638 | oo 638 | o (1 TR 0
21.  Furniture and equipment, including health care delivery assets (§.......... 1) ISR ISR 184,895 | ..o 184,895 | .o (1 0
22. Net adjustment in assets and liabilities due to foreign exchange rates.........cccvveeenrniviie | cevvrerenieeneseeens (0 RN L0 N (1 0
23. Receivables from parent, subsidiaries and affiliates............c.covevrvirienininneeeessies | s 26,087,851 | .ovoveeieerieieesiennd (01 I 26,087,851 | .coovereinnns 12,731,175
24. Health care (§.......... 0) and other amounts receivable.............covieeinineeeeese | e 66,645,852 | ...covvrinnnn 66,645,852 | ..ooovririeeeeiias (0 0
25. Aggregate write-ins for other than invested assets...........cocvieviieeiieeieeeee s | crereneeninans 218,015,481 | ..covovvernene 1,786,738 | ................ 216,228,743 | ................ 215,493,944
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25).........cccererevreeemerieeeserssseessessssssssesssssessssssssssssssens | seveneeens 20,852,622,439 | ....ovveernenne 79,622,507 | ........... 20,772,999,932 | ........... 19,775,618,821
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ocecereenes | coreereerneeneeneieenncineieenad (01 RN L0 (01 O 0
28, Total (LINES 26 @NG 27).......coumrermerireeierieesseesseesssseseessssessssesssssssssessssssssssssssssssssssssssens | neessenses 20,852,622,439 | ....ovvvernenne 79,622,507 | ........... 20,772,999,932 | ........... 19,775,618,821
DETAILS OF WRITE-INS
1101. Other Real EState DEPOSILS............ccviveieiciiieieicssisiseie sttt ssse st ssssns | essssessessssssssens 317,106 | oo [0 IR 317,106 | oo 167,127
1102, ot | Heietes et 0 [ oo (O RN (0 0
1103, ettt | Seiesie et 0 [ o (O RN (0 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccveveiureeierieeiieieins | coereeieissieseiseiesese s (0 TR L0 TN (0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)......ccivwerirerieriiminseiseresseessenssnseses | evssesessssssssnesnes 317,906 | oo O IR 317,106 | oo 167,127
2501. Corporate OWNned Life INSUTANCE.........c..cvveiieicvieieie ettt sssssssssessessnsens | sessessesissnes 215,906,212 | ..oovovrrereereeeiennd (V1 I 215,906,212 | ..cvveveeren 215,212,578
2502. 1temS NOt AlIOCALEM. .........cveerirceicrierii ettt senen | reseseesninenises 1,356,198 | ...ccoovvvrrnnnne 1,033,667 | coooeverririrrirnns 322,531 | v 281,366
2503. Leasehold IMPrOVEMENLS..........cceieiriuiirieiiiseieie sttt sssassssssssnsenss | sessssessessessssenses 215,965 | oo 215,965 | oo (1 T 0
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoevveeiniienennieniens | coevereieieissiennns 537,106 | oovovvreieiiinns 537,106 | oo (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE).........curreurrerereencmressiesseresssnsesenennes | senrensseesscees 218,015,481 | oo 1,786,738 | ...covvverernne 216,228,743 | ..o 215,493,944




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $.....15,727,774,432 less §......... 0
included in Line 6.3 (including $.....62,156,689 Modco Reserve)....
2. Aggregate reserve for accident and health contracts (including $

3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
4. Contract claims:

41 LBt

4.2 Accident and health.
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and unpaid

6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:

6.1 Policyholder's dividends/refunds to members apportioned for payment (including $..........
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $..........
6.3  Coupons and similar benefits (including §.......... 0 ModCO).....vomvvevrririrnens
7. Amount provisionally held for deferred dividend policies not included in Line 6..
8. Premiums and annuity considerations for life and accident and health contracts received in advance

9.  Contract liabilities not included elsewhere:

9.1 Surrender values 0N CANCEIEA CONTACES...........c.cveviveieie ettt ettt bbb sse e

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.

9.3 Other amounts payable on reinsurance, including §.......... Oassumedand$§.......... 0 ceded...

9.4 Interest MaintenNaNCe RESEIVE. ........c..iuriiicireiee ittt et

10. Commissions to agents due or accrued - life and annuity contracts $.....3,110,430, accident and health $
and deposit-type contract funds §.......... 0ttt

11. Commissions and expense allowances payable on reinsurance assumed.
12.  General expenses due Or aCCTUED..........cuuruevivererserrsrsiseneinens

13. Transfers to Separate Accounts due or accrued (net) (including $.. 0 accrued for expense

allowances recognized in reserves, net of reinSUred AlOWANCES)............ciuriieiiiriieieieee et

14. Taxes, licenses and fees due or accrued, excluding federal income taxes............cooevevrevevnnnee.
15.1 Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)...
15.2  Net deferred tax liability............ccocoerereveierierrisieienns
16.  Unearned investment iNCOME..........c.couureeurinienerneeeineneieeineineiens

17. Amounts withheld or retained by reporting entity as agent or trustee.............
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances..
19.  Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates...
21.  Liability for benefits for employees and agents if not included above.....
22.  Borrowed money §.......... 0 and interest thereon §..........0..

23.  Dividends to stockholders declared and UNPEIG............cceieuiuiriieiiiiieeeiese ettt nsns

24, Miscellaneous liabilities:
24,01 Asset valuation reSErve.........cccuieieienisieesseess s
24.02 Reinsurance in unauthorized and certified ( ) companies...........
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24.04 Payable to parent, subsidiaries and affiliates...
24.05 Drafts outstanding...........coocevevveeerveeriieeenenen
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance.
24.08 Derivatives.........cccouvvverennee.
24,09 Payable for securities...........
24.10 Payable for securities lending...........cc.ce.u...
24.11 Capital notes §.......... 0 and interest thereon

25.  Aggregate write-ins for iabiliies...........covvrvrvrrrenrrrirnierseeessrieeins

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)...

27.  From Separate Accounts Statement...........coceeervenrrrernrnrnrnsireienes

28. Total liabilities (Lines 26 and 27).....

29. Common capital stock.....

30. Preferred capital StOCK..........covvvrrrerrerenienrireieiesisnieenns

31.  Aggregate write-ins for other-than-special surplus funds

32, SUrplus NOtES.......coverrerrrrererrrirnaens

33.  Gross paid in and contributed surplus.........

34.  Aggregate write-ins for special surplus funds..

>
o

0

35, UNQSSIGNEA fUNAS (SUMPIUS).......vuveererrerreriieeeseiseeseessseseeess e ssesssse st sssss e ss st ees et es s st en s et se s en b s s s s s s st snen

36. Less treasury stock, at cost:

1,910,477,407

........................ 17,228,556
...10,000

1,075,598,338
...335,339,931

............................... 50,686

............................. 278,670

........................ 53,538,707

.......................... 6,898,160

..... 30,000,000
...463,972,114

361 ... 0.000 shares common (value included in Line 29 §.......... ) OO ISP [0 R 0

362 .. 0.000 shares preferred (value included in Ling 30 §.........0)..c..riririeniininseesiesiee i ssessssssssssssssssssssssssssssnes | ssssnssssssssssnssnsssssssssesssesnsQ | serssesssnsssesssesssnsssssssssnsens 0

37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement).........c..ccceeuevveercerrvereneeiens | covesrieninnenne1,332,109,053 | ... ..1,238,105,142

38.  Totals of LiNeS 29, 30 @NA 37.......c.ouiuiieiiieiieicisetee ettt bbbt ol e 1,335,109,053 | ... 1,241,105,142

39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......ccevruiriieieirireieieeieee e sssss s ssssssessesssssssesssssssessssesssssssenees | soenesensenense 20, 112,999,932 | covviivincne, 19,775,618,821
2501. Low Income Housing Tax Credit COMMIIMENTS.........cc.ruriuierieiiiciseie ettt ss sttt ss st eneas
2502. Uncashed checks pending €SCREAIMENE. ...ttt bbb

2503. Guaranty fund
2598. Summary of remaining write-ins for Line 25 from overflow page
2599.

Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE).......ruuruuriuieiieeissieseesessisssssss st snssee sttt sttt

3101.
3102.
3103.
3198.

Summary of remaining write-ins for Line 31 from overflow page

3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE).......ueiiiiieiieiciiisie ittt ettt bbbttt sttt

3401.
3402. .
3403.

3498. Summary of remaining write-ins for Line 34 from overflow page

3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE).......ceuuiiiieiieiieiiiisiie sttt ettt ettt sttt st

Qo3




statement as of March 31, 2019 ofthe Lif@ INnsurance 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............cccevevierevcsieiecesieeseeeieens | cveerenn.028,744 513 | . 490,248,368 | ........... 2,103,390,724
2. Considerations for supplementary contracts with life CONINGENCIES...........coeuriveieriiieieicriseeseesee e ssssssssssenens | svesenssssesssssnesssssssenens0 | eveesesie e 0
3. NetinvestmentinCoOME.........ccvveieiiinieie e ...162,201,596
4. Amortization of Interest Maintenance Reserve (IMR).........ccoceverevenieeineisiinnnns ...1,408,521
5. Separate Accounts net gain from operations excluding unrealized gains OF [0SSES..........cocvveieuriereieeieiessssenesssesesnns | cesensersesssensessssnienss0 | cveesesessse e 0
6. Commissions and expense allowances on reinsurance ceded...........cccoceevierennes 11,357,867
7. Reserve adjustments on reiNSUFANCE CEABM..........cuiririimieiiiisieeseiese sttt sessessessssessessessssassesens | sressensasssssssensesssssnsersnsQ | ervevesesesssssssesessssennes 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
FTOM SEPATAE ACCOUNLS.........oeviviieisciiieie ettt bbbt bbbt stensenes | Sesbensesnsantesnsssessesanes (0 RO {1 0
8.2 Charges and fees for depOSit-tyPe CONMTACES..........c.ccuiveiiieiriceeee bbb bens | sbebessesesssssessssebesesnaad 0 [ e 0 | e 0
8.3 Aggregate write-ins for MiSCEllANEOUS INCOME..........ccviviveieiieirietee et a bbb bbb benans | seeee ...28,710,116 ..1,275,326 | ... ...39,102,633
9. Totals (Lines 110 8.3)....ccceererrereieireieeeerinne ..1,072,021,399 ...666,491,678 ..2,852,858,745
10. Death bENEfits........cccvvucveieeicceesse e 14,756,324 | ..... 72,192,762
11. Matured endowments (excluding guaranteed annual pure eNdOWMENES)...........ccccevvicreirieeieeeseieeeeeeseseveesesessssesennns | cevevenseieerennerns 196,502 | o 683 [ oo 576,668
12, ANNUItY BENEFIES ..o .22,806,086 | ..... ...91,043,741
13. Disability benefits and benefits under accident and health contracts...... 277,295 | ... 11,261,909
14. Coupons, guaranteed annual pure endowments and similar DENETILS............ccccceveiiceiicciece e essieeenens | cereensnssesssneeessseern0 | e 0 | e 0
15.  Surrender benefits and withdrawals for life contracts............cccccvvveeene 196,334,253 | ..... .942,961,637
16, GrOUD CONVEISIONS. .....ucvvrieivrisetesisesessssete s sae s st bes st ss s bbb e b s e bbbt et s s se s b s st s e sesessssebebsnsesesssesesssetessnsesessnsetessnsesenns | srenseressssssesssseressssnsesnsD | svevesesissesessssesesssesesns 0 | oo 0
17. Interest and adjustments on contract or deposit-type contract funds.. 10,020,427 | ... ...49,983,463
18. Payments on supplementary contracts with life CONtINGENCIES.........cccvrvrrrrerirrirrininriresiersrieiesssesssssssssssssessssssnsessssens | ensnnenesensnnnnnenn 9,351 | s 49,351 | oo 197,588
19. Increase in aggregate reserves for life and accident and health contracts. 284,121,962 | ..... ..1,080,522 477
20. Totals (LINES 1010 19)...uuruuiiuiierieireiierisrieie sttt sttt 528,366,381 | ..... ..2,238,740,245
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........c.cccceveverns | wervrennn.. 141,345,920 | ... 107,219,382
22. Commissions and expense allowances 0N reiNSUraNCe aSSUMET...........cveriirrrerisnesnsesssesnssessssssssssssssssssssssessssssssessessns | ssesssssssssessssssnssessessensQ | sevsnssessnssssssnssssessnnens 0
23. General insurance expenses and fraternal expenses .55,005,045
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXES...........ccovuvveeverereeerievseeeee e esessssesessssesesessssseseens | ceveeseeieneee 11,031,688 | wovvviivine
25. Increase in loading on deferred and Uncollected PrEMIUMS.........c.veeirernreririniensesses st ssessessssssessessnenns
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-inS for dEAUCHIONS..........ocvrveereceririrrrrre sttt sessssssssssssessessssssesssssenssssssssesssnssessessesssnsessnns | snsesseessnsnn 3 1915029 | trvrrersreanenns 23,274,908
28. T0tals (LINES 20 10 27)......ceeieveieeveeeescerereee ettt s sesss s ssssssessessssessesssssssesssssssnssnsessnssns | soneneerensss 930,426,632 | vvvrrvevenna. 719,520,187 | ........... 3,071,328,877
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ....(53,028,509) | . ....(218,470,132)
30. Dividends to policyholders and refunds to MEMDETS. ...t sssstenssessessenssessessnnss | essssssssssssssssnssnsssDy T2 | wonsessesessssssssnesees 6,937 | oo 76,789
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Ling 29 MINUS LINE 30).........curiuierruririenrireierississiseiseesseseesessessss s ssessssssessessesssssessessesssssessns ...(218,546,921)
32. Federal and foreign income taxes incurred (excluding tax on capital gaiNS)...........cvuverrerrerienreneirieeneesseseeeeeseeseessesseesenns (32,217,699)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (I0sses) (Line 31 MINUS LINE 32).......c.curiierrerereinrireieieeiseiseeeesneeseese s ssesssssssssessessns | sessssesssnes 148,011,944 | .............. (46,377,361) | ..eovenvne. (186,329,222)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....205,144 (excluding taxes of $.....164,421 transferred 0 the IMR).........c....cevvvrrvervoereiesieseiessiessse s | sressssssssssssans (468,693) | ..evvrrrrennenees 445477 (7,455,564)
35. NetinCOme (LiNE 33 PIUS LINE 34).......cceuieieeeirieeeeieeereirete ettt sttt ettt entns | snteseeeneees 147,543,251 | ............... (45,931,884) ..(193,784,786)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PO YEAN........ccvcviveieireirieieteiereee ettt bbb st s e s st s nssaenns | sevsesasans 1,241,105,145 | ........... 1,207,625,420 | ........... 1,207,625,420
37. NetinCome (LINE 35).....c.cvererieieierieieissiesise e sesssssessssessssse s 147,543,251 | ... (45,931,884) | . (193,784,786)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ....(6,743,443) | ... ..(4,288,682) | . ...21,440,857
39. Change in net unrealized foreign exchange capital gain (10ss)................... 261,198 | e (280,186)| . ..(723,223)
40. Change in net deferred income tax. ..(26,387,100) | ... 12,410,213 ...42,659,907
41, Change in nonadmitted @SSEtS............ccevereveereveeiiesieesee e (4,259,168) | ....cvevvererenn 705,110 ..(22,913,789)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES..........ccovvvvevercriisieiese et seissiens | ereessesiesesses e sesses s [0 T 0 | e 0
43, Change in reserve on account of change in valuation basis, (INCrease) OF AECTEASE..............c.cveeverererresrseieisssesessesesesenses | eveessesssssssesesssssesssenes [0 T 0 | e 0

44,
45.
46.
47.
48.
49,
50.

51.

Change in asset valuation reserve
Change in treasury StOCK..........oo.evrreeieinrirniessssse s
Surplus (contributed to) withdrawn from Separate Accounts during period....

Other changes in surplus in Separate Accounts Statement.......................

Change in SUMPIUS NOLES........curverrrrerieisriesiseieiseeisneeenns
Cumulative effect of changes in accounting principles

Capital changes:

50T PaIA Nttt bbb bbb bR bbb bbbttt b st

50.2 Transferred from surplus (Stock Dividend)....
50.3 Transferred to surplus

Surplus adjustment:

51.1 Paidin....ccccooovrenrenne.
51.2 Transferred to capital (Stock Dividend).

51.3 Transferred from capital........c.cocoorurvirrennenns

51.4 Change in surplus as a result of reinsurance....

52. Dividends t0 STOCKNOIAETS.........c.cvivieeieiciisiceete ettt bbbt ssse st ssse s sssssssesssssnsenses | sressessessssessessessssssersnsQ | ervssessesiesisssssesessssesees
53. Aggregate write-ins for gains and losses in surplus........ .
54. Net change in capital and surplus (Lines 37 through 53).... ....(50,480,026)
55. Capital and surplus as of statement date (LINES 36 + 54)...........coourirrurrrnririereniniiereeecseneecsneseeseesnieeeseeessseesenessensnnes | ceeeeenees 1,099,109,057 | 1oiveve 1,157,145,394
08.301.  MISCEIANEOUS INCOME.........ucvuieuieriireisiiieeiserie ittt
08.302.  ChANGE N COLLL.....vuieeieriees ettt sttt bbb st et s s bt s st s st
08.303.  MOUCO INEEIESL........ouieriveireiiiteieeieeice ettt
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 @DOVE)........cccveviieiieriiieeiiciitesieses s issssasssesssssnsesssssnes
2701, Funds WIthREld EXDENSE..........cccuiieiieiiicicieiies ettt st b bbb st s s s s
2702.  Fines and penalties
2703, eSS RS RS RS R E R RS
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAgE..........covvererurininririeiseinsississsessssseesssssssesessessnens
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
5301, CeAiNG COMMISSION........ivuririreierissresiseissstes et ss sttt n et nen
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from OVEMIOW PAGE.........curiierrerririinrineireieisstseie s ieessssssssessssenes | sessesssssssssssssssssssessnnes [0 T {0 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE)......c..eueererrererirsresressessesssssnesseesssssssessssssssssssssssssnssssssssssassses | sessssssessssanes (3,889,461) | .ovovverrnenes (1,625,000) | ..ooovorvenrenns 21,015,344
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE. ......c..curiririireireieeieei ittt bbbt | erensessnsenees 689,995,272 | .....cceeenee. 562,707,007 | ............ 2,404,580,917
2. NetinVESIMENTINCOME.........coiviieiicteiice ettt b bbbt bbb a bbbttt sae bt ena 201,485,153 998,950,170
3. Miscellaneous income ...32,223,549 ....44,833,528
4. Total (Lines 1 through 3) ....3,448,364,615
5. Benefit and 10SS related PAYMENLS........ccciciiiriiieiieess ettt nans | entesesenienas 301,219,014 | ..o 258,308,247 | ............ 1,205,420,575
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cc.rurerrrerreeeneenrerrinees | eeeveeresneenseseeesseseneennes (0 O (01 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS...........cccciueieenirieese e | cvreeessneeens 227,284,558 | ............... 175,708,893 | .....coevvvee 762,606,781
8. Dividends paid t0 PONCYNOIAETS.........ccuvuuruureriereicieiieeireieee sttt ettt s st et enssssnsnns | sesessnssesssssssssesens 13,525 | oo 24243 | o 99,126
9.  Federal and foreign income taxes paid (recovered) net of $.....205,144 tax on capital gains (I0SS€s)............cc.cevveecc. 3,566,734 ....(91,339,037) (41,915,209)
10, Total (LINES 5 HrOUGN 9)....ouieieieei ettt sttt 532,083,831 ....342,702,346 ...1,926,211,273
11.  Net cash from operations (Line 4 MINUS LINE 10).........ccceuiiiiiiieieiiceieeteseretes et besstesessnnenas | sessesessssenes 391,620,143 | .ocvvee 463,188,786 | ............ 1,522,153,342
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BOMAS...ceeeeieeeie ettt bbbttt | eesenteneeeens 260,031,705 | .coovvreenee 327,558,447 | ............ 1,467,758,241
12.2 Stocks 3,352,689 17,774,821
12.3 Mortgage loans. ..51,502,810 ...232,905,057
124 REAIBSIALB.......c.oiveiiciece bbbt an 1,478,802
12.5  Other INVESIEA @SSELS........vuieeiciieiieiciei ettt bbbttt nbas | oebseniessneinees 16,585,103 | ..coovcvverneene 12,725,612 | coovoivrnn. 64,209,616
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS..........ccovveverrininrnriies s | erereeesresssseessesssssneans [0 [0 I 0
12.7  MISCEIIANEOUS PrOCEEAS........ecvviriviieiseiscisieis ettt sttt es bbb s st nnt s snts | sbsntessssssenes 46,037,957 | .cocovvrnnns 11,829,120 | oo 0
12.8 Total investment proceeds (LINES 12,110 12.7).......cuivereriieieeeee et tes s ssssssesssssssessesas | saessesissesees 431,998,489 | ............... 406,968,678 | ............ 1,784,126,538
13.  Cost of investments acquired (long-term only):
13.1 Bonds ....804,450,212 522,144,268
13.2 Stocks 8,303,547
13.3 MOMGAGE I0ANS.......oovecveieiciecee ettt ettt bbb ae s sse s ses s s s ssssesansnns | suesessissanees 106,943,519 | .cooovovrneee 73,000,000
134 REAIESIAE. ... .ot | ettt ettt (0 R (01 O 0
13.5  Other iNVESIEA @SSELS.........cvuivieieiicieie ettt bbb bbb sestesans | sbestesnsssenes 54,074,482 | ..oevevee. 24,450,170 | .covvvrere 169,311,547
13.6  MiSCEllaNEOUS APPIICALIONS..........c.cvuiveiiiiieisicre ettt bbb bbb s st s s snns | ebernseresinnees 36,337,647 | ... 15,765,935 | ............... 146,080,354
13.7 Total investments acquired (LINES 13.110 13.6).......cceviuiiriieiiisieieeteee ettt | eresiesinnas 1,006,439,660 ....643,663,920 ....3,518,956,737
14.  Netincrease or (decrease) in contract [0ans and PremMiUM NOES.........c.cccvviucveiireieiieeeee e sssenes | oevessesiseaenns 11,644,967 8,669,129 41,402,880
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14).......c.ouririurrinienenineineineeeneeseieessesessesessenes | soessessesens (586,086,138) | ...cvvvnvenee (245,364,371) | ........... (1,776,233,079)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPIAl NOTES. ....e.veieecercereiaeeeeee ettt s e s bbbt nssens | fetessestessasssessessentnean (0 O [0 U 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY STOCK..........cvueruriririeierise ettt sssnsees | fesssssessesssssssssessanssnsans [0 (1] I 180,000,000
163 BOIMOWED FUNGS........veeeriieeiii sttt ens | febeesestesssebsessessantneaa (0 O (01 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders .0
16.6  Other cash provided (APPHEA)....... vttt 53,695,865 | ..ocovirrenne (214,566,038) 148,679,304)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......... | ccocverrreee. 170,490,571 | ...ccoo.e. (123,056,126) | .......o....... 300,573,437
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......ccccoevverveens | covrvereerrnnnns (23,975,424) | ......oeveee. 94,768,289 | .....ccouue.. 46,493,700
19.  Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI.......uveivicicteie ettt ettt ss st essessesnsenes | suessssinsanees 150,408,233 | ...occvoeee 103,914,533 | ..cccvvevaeee 103,914,533
19.2  End of period (Line 18 PIUS LINE 19.1).....ccuimiiiiiiiriircierieciseieiesieiee et nsessensssnnes | oresessesisons 126,432,809 | ....coccvouven. 198,682,822 | ............... 150,408,233
Note: Supplemental disclosures of cash flow information for non-cash transactions:
L o [ 0 oo 0]
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSETIAL TR ..ot | etbseess e L0 RO L0 R 0
2. Ordinary life INSUTANCE. ......c.uuuverurrirreierieeeieri st ssss st sssesssssnsesssens | cesseessesssesssessseenes 328,097,875 | ..o 242,593,792 | oo 1,059,639,946
3. Ordinary individUal @NNUIIES...........vereereereeirecieeireieiseeesee st ssessessansss | sesessessnssssssessessnsseees 361,442,161 | oo 310,645,307 | .ooovoveeereereinne 1,352,256,656
4. Credit life (group and INAIVIAUAL)...........ccueieieiiirieeseeese e sssnss | eosessssessessessssesse s ess st snsessesas 0 | o 0 [ o 0
5. GroUP lifE INSUFANCE. ........cevueveieieiectce ettt ssesas | oevesbessesessesses s st sssesssssssenee 2137 | o I 11,670
8. GrOUP @NNUIIES.....vvvovereeeenriieiriiesise sttt sensenssnnnen | eesssesssnessssesssessssneseons 37,094,532 | ..o, 13,897,584 | ..o 56,380,154
T AGH = GrOUD ..ottt s sttt as st stensns | Seseesessestene e ss et st ettt nt s L0 TR (0 TN 0
8. A&H - credit (Group and iNAIVIAUAL)...........coeriiuereiieeee ettt eesens | esssesessssebes s s s b s b s s e 0 [ oo 0 | oo 0
0. ABH = OFNBT ..ot | eebs e 11,894 | oo 12,656 | oo 52,340
10.  Aggregate of all other INES Of DUSINESS..........cc.cviviiieeieieeiee et resess | erstsessssssssssssssesssssssessssssessssanes [0 PO {0 OO 0
11, Subtotal (LiNes 1 through 10)...........cceueremrireeiriecieesseessesesesiesessessssssessies | coeesssessssessssesssessens 726,648,600 | ....ooovvernrercrrierinnne 567,150,080 | ...ooveverrrniceinns 2,468,340,766
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cvririeriirriririnrirrisiecseisessssessessssessssenes | ceneesessssssssssssesssssssssessssssssesssssens [0 RN 0 [ o 0
13, Subtotal (LINES 11 trOUGN 12).........vueriririreriirieeeieesieeisssieess s eeseseseseessssesssenssnes | coessseessssesssssessnessens 726,648,600 | .....oovvernrerrrrirerinnne 567,150,080 | ....oooereerrrirrrirns 2,468,340,766
14, DepPOSIt-tyPE CONMTACES......cviveveiiecieiicee sttt tenes | sessssetessssesessssesessnsesensnsens 468,975 | oo 627,655 | oo 2,127,038
15, Total (LINES 13 @NA 14)......ocuiviririrciiririreieieirieeeiscri st ensiessiens | coessseesssseseeseseneseons 721,117,575 | oo, 567,777,735 | ..o 2,470,467,803
DETAILS OF WRITE-INS
00T, e eeteereeeea st es RS RERREREreR e | eeetsees ettt O L1 TR 0
1002, oottt n s | et et (O RS L0 SRR 0
1003, oeoeeeeeseeee bRt | eeets ettt O R L1 RN 0
1098. Summary of remaining write-ins for Ling 10 from OVErfloW PAgE........ccceueveeverreeeveiiereeeiieiens | cvvevretesesee s sssses s [0 U (0 I OO 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE)........cueuuirerieeueresrinesesessenesssesssensses | serssssnsssssssssssssssnessessssenssssssssses 0 | e 0 | e 0
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

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

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

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

| SSAP# | F/SPage | F/SLine# | Current Year to Date | 2018
NET INCOME
(1) Life Insurance Company of the Southwest Company state
basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 147,543,251 |$ (193,784,786)
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 0 S 0
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0 s 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 147,543,251 |$ (193,784,786)
SURPLUS
(5) Life Insurance Company of the Southwest Company state
basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $§  1,335,109,053 |$ 1,241,105,142
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 0 S 0
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0 S 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX $  1,335,109,053 |$ 1,241,105,142

Accounting Policy

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

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

Going Concern
N/A

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-Backed Securities

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

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

| \ 1 | 2a | 2b | 3
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

Amortized Cost Basis

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

OTTI recognized 15t Quarter

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

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

the amortized cost basis 0 0
c. Total 15t Quarter $ 0|$ 0|$ 0 |$
OTTI recognized 2Nd Quarter
d. Intent to sell $ 0 |$ 0 |$ 0 |$ 0

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

the amortized cost basis 0 0 0 0
f.  Total 2nd Quarter $ 0 |$ 0 |$ 0 |$ 0
OTTI recognized 3d Quarter
g. Intentto sell $ 0 1|$ 0 |$ 0 |$ 0

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

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

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

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

(3) Recognized OTTI securities

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
$ 0 I8 018 0 |$ 0 |$ 0
Total $ 0

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 29,688
2. 12 Months or Longer $ 1,997,865
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 13,920,525
2. 12 Months or Longer $ 137,946,343

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

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

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

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

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

M. Working Capital Finance Investments

(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs - N/A
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

NOTES TO FINANCIAL STATEMENTS

N.

(3)

Offsetting and Netting of Assets and Liabilities - N/A

Working Capital Finance Investments - NONE

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

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

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

No significant change.

Note 11 — Debt

B.

FHLB (Federal Home Loan Bank) Agreements

(1) Information on the Nature of the Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Dallas which provides the Company with access to a secured asset-based
borrowing capacity. Itis part of the Company's strategy to utilize this borrowing capacity for funding agreements and for backup liquidity. The Company
has received advances from FHLB in the form of funding agreements, which are included in the liability for deposit-type contracts. The proceeds of the
FHLB funding agreements have been invested in fixed-rate and floating-rate assets.

(2) FHLB Capital Stock

a. Aggregate Totals

1.

Current Year to Date

1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0|$ 0|$ 0
(b) Membership Stock — Class B 7,000,000 7,000,000 0
(c) Activity Stock 67,983,100 67,983,100 0
(d) Excess Stock 354,600 354,600 0
(e) Aggregate Total (a+b+c+d) $ 75,337,700 |$ 75,337,700 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 4,043,601,252 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0% 0% 0
(b) Membership Stock — Class B 7,000,000 7,000,000 0
(c) Activity Stock 63,263,100 63,263,100 0
(d) Excess Stock 440,800 440,800 0
(e) Aggregate Total (a+b+c+d) $ 70,703,900 |$ 70,703,900 |$ 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer 3,983,194,818 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to5 Years
1. ClassA $ 0% 01$ 0% 0|$ $ 0
2. ClassB $ 7,000,000 |$ 7,000,000 |$ 0% 0% $ 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total to Date General and Separate $ 2,529,920,442 |$ 2,499,590,273 |$ 1,795,556,362
Accounts
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NOTES TO FINANCIAL STATEMENTS

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged (Lines 2+3)
2. Current Year to Date General Account
Total Collateral Pledged 2,529,920,442 2,499,590,273 1,795,556,362
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 2,316,636,147 |$ 2,299,595,082 |$ 1,680,433,362
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 2,529,920,442 |$ 2,499,590,273 |$ 1,795,556,362
2. Current Year to Date General Account
Total Collateral Pledged 2,529,920,442 2,499,590,273 1,795,556,362
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 2,391,801,274 |$ 2,390,241,895 |$ 1,478,018,362
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 01$ 0 |$ 0 XXX
(b) Funding Agreements 1,795,556,362 1,795,556,362 01$ 1,795,556,362
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 1,795,556,362 |$ 1,795,556,362 |$ 0% 1,795,556,362
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 0% 0 |$ 0 XXX
(b) Funding Agreements 1,680,433,362 1,680,433,362 0% 1,680,433,362
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 1,680,433,362 |$ 1,680,433,362 |$ 0% 1,680,433,362
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt 0 0 0
2. Funding Agreements 1,795,556,362 1,795,556,362 0
3. Other 0 0 0
4.  Aggregate Total (Lines 1+2+3) 1,795,556,362 1,795,556,362 0

c.  FHLB - Prepayment Obligations

Does the Company have Prepayment
Obligations under the Following
Arrangements (YES/NO)

1. Debt

2. Funding Agreements

3. Other

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A. Defined Benefit Plan - NONE

Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Liabilities, Contingencies and Assessments

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 15 - Leases

No significant change.

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

No significant change.

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

B. Transfer and Servicing of Financial Assets - NONE

C. Wash Sales - NONE

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

No significant change.

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

No significant change.

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
Bonds $ 0 |$ 7636591 |$ 0 |$ 0% 7,636,591
Common stock $ 3,531,631 |$ 0 |$ 75,337,700 |$ 1,751,748 |$ 80,621,079
Derivatives $ 6,999,634 |$ 618,233,280 |$ 0% 0 |$ 625232914
Other invested assets $ 0% 0 |$ 0 |$ 537,242,503 |$ 537,242,503
Cash, cash equivalents, and short-term investments $ 38,048,280 |$ 634,528 |$ 0 |$ 86,850,000 |[$ 126,432,808
Total $ 49479545 |$ 626,504,399 |$ 75,337,700 |$ 625,844,251 |$ 1,377,165,895
Liabilities at Fair Value
Derivatives $ 0 |$ 335339,931 |$ 0 |$ 0 |$ 335,339,931
Total $ 0 |$ 335,339,931 |$ 0% 0 |$ 335,339,931
Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains and| Total Gains and
(Losses) (Losses) Ending Balance
Beginning Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Common stocks $ 70,703900 |$ 0 |[$ 0 |$ 0 |$ 0 |$ 4633800 |$ 0 |$ 0 (% 0 |$ 75,337,700
Total $ 70,703,900 |$ 0 |$ 0 [$ 0 |$ 0 |$ 4633800 |$ 0 |$ 018 0 |$ 75,337,700
b. Liabilities
$ 0 [$ 0 |$ 0 |$ 0 1[$ 0 |$ 0 |$ 0 |$ 0 $ 0 |$ 0
Total $ 0 [$ 0 |$ 0 [$ 0 |$ 0 [$ 0 13 0 1% 0% 0 |$ 0

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

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Bonds — Bonds are stated at amortized cost with the exception of those bonds that are rated an NAIC 6 or that have been impaired. Bonds are valued
using cash flow models based on appropriate observable inputs such as market quotes, yield curves, interest rates, and spreads.These securities are
generally categorized in Level 2 of the fair value hierarchy; in instances where significant inputs are unobservable, they are categorized as Level 3.

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

Derivative assets and liabilities — Derivative assets and liabilities include option, futures, and swaption contracts. Fair value of these over the counter
("OTC") derivative products is calculated using models such as the Black-Scholes option-pricing model, which uses pricing inputs, observed from actively
quoted markets and is widely accepted by the financial services industry. A substantial majority of the Company’s OTC derivative products use pricing
models and are categorized as Level 2 of the fair value hierarchy.

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

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

Fair Value Disclosures
For additional information on derivatives see 20(A)1-4 above.
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NOTES TO FINANCIAL STATEMENTS

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

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 15,372,808,314 |15,056,219,061 |$ 13,329,688 |15,149,478,704 |$ 209,999,922 |$ 0 |$ 0
Preferred stock $ 11,520,023 |$ 11,700,000 |$ 0 |[$ 11,520,023 |$ 0 |$ 0 ($ 0
Common stock $ 80,621,079 |$ 80,621,079 [$§ 3,531,631 |$ 0 |$ 75337,700 |$§ 1,751,748 |$ 0
Mortgage loans $3,197,842,782 |$3,183,247,876 |$ 0% 0 |$3,197,842,782 |$ 0% 0
Real estate $ 4,500,000 |$ 3,500,000 |$ 0 |$ 4,500,000 [$ 0 [$ 0% 0
Cash, cash equivalents and
short-term investments $ 126,432,808 |$ 126,432,808 |$ 38,948,280 |$ 634,528 |$ 0 |$ 86,850,000 |$ 0
Derivative asset $ 625,232,914 |§ 625,232,914 |§ 6,999,634 |$ 618,233,280 |$§ 0 [$ 0|8 0
Other invested assets $ 790,880,846 |$ 768,592,481 |$ 0 |$ 119,205,020 |$ 0 |$ 537,342,503 |$ 134,333,323
Derivative liability $ 335,339,931 |§ 335,339,931 |$ 0 |$ 335,339,931 |$ 0 $ 0% 0
D. Not Practicable to Estimate Fair Value
Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation

It was not practicable to determine the fair

value of these financial instruments as a
Other invested assets $ 134,333,323 0.0 quoted market price is not available.

E. NAV Practical Expedient Investments
Type of Class or Financial Fair Value at March 31, Unfunded Commitments at Redemption Frequency Redemption
Instrument 2019 March 31, 2019 (if currently eligible) Notice Period

Common stocks $1,751,748 $0 | Not applicable Not applicable
Short-term investments $86,850,000 $0 | Not applicable Not applicable
Other invested assets $537,342,504 $556,346,150 | 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 ltems

No significant change.

Note 22 - Events Subsequent
No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

None.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 - Participating Policies
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NOTES TO FINANCIAL STATEMENTS

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

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

No significant change.

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

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

Note 34 — Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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1.2
2.1

22
3.1

3.2
3.3

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

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]
] 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.

Have there been any substantial changes in the organizational chart since the prior quarter end?

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?

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?

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.

Yes[X] No[ ]

Yes[ ]

Yes|[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
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.

State as of what date the latest financial examination of the reporting entity was made or is being made.

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.

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).

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?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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[ ] No[X

1 NAT]

12/31/2014

12/31/2014

04/11/2016

Yes[X]
Yes [X]

No[ ] NA[ ]
No[ ] NA[ ]

Yes| ]

Yes| ]

Yes [ X

No[X]

No[X]

1 No[]

1

Affiliate Name

Location (City, State)

2

FRB

0cC

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?

a

b

d

(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?

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

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?

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

Qo8

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

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

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

Yes[X

Yes[ ]

Yes[ ]

1 No[]

No[X]

No[X]
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GENERAL INTERROGATORIES

10.1
10.2

11

11.2

13.
141

15.1
15.2

16.1
16.2
16.3
17.

PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 26,087,851
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 100,000 100,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 100,000 $ 100,000
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condlition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase 4 Chase Metrotech Center, Floor 14, Brooklyn, NY 11245
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

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

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

18.2

If no, list exceptions:
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20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

b.  Issuer orobligor is current on all contracted interest and principal payments.

c.  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?

Q08.2
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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
3.3
34

41

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 COMMETCIAl MOMGAGES. .......voeveieieeieeeiteseteteee ettt sae e s st st s s s b s ee e s ss s st s bt s s ee s e s st b st s s b bt s s et st s s st s st n s s bt nens S, 3,183,247,876
114 Total MOrtgages in GOOA STANGING..........cuevueiiiiiieieieieite ettt bbb s b8 s b1 bbbt s bbbt S 3,183,247,876
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good Standing With FESIUCIUIEA tEIMIS..........c.iuiuieicicieee ettt bbbt G 0

Long-term mortgage loans upon which interest is overdue more than three months
1,31 FAIM MOMGAGES. ... ettt ettt bbbt b st a et s st b s s s bbb b e s b et bbb s b et s s b s s bbb At bbb s AR bbb bR Rt A bbbt b et st b n e tes
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

1.41  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) ..coiviieieiieisseeseet ettt G 3,183,247,876
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

18T FAIM MOMGAGES. ...cvucveiveictiiet ettt ettt s s e bt bbb s b b s s s 888444 b b2 b4 s s s s b s bbb bR s bbbttt

1,82 RESIAENTAI MOMGAGES. ... . vvvrereiiieireieieie sttt sttt s e s a8t s b8 s 282882 R e R bRttt enns

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 containment percent

2.3 A&H expense percent excluding cost containment expenses...

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

52

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[ ] NAIX]
If no, explain:

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

Date Outstanding Lien Amount
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life & Annuity - Non-Affiliates
(82627......] 06-0839705........ |02/01/2019 | Swiss Re Life & HEalth AMET ING...............oooooor lcT......... [YRTI......... Authorized.......|........0........... oo
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. Alabama.......cccoovveienieeiseieenssneessssesessssesssensenenAL [ L [ 10000 1,796,536 ]
2. AlaSKa......cooeceeee s AK L [ 00000.362,820 [
3. ANZONA..ccceee e AL | cevslees | 005,736,918 | o
4. Arkansas. JAR( L 1,102,922
5. California. . 536,557 |.......
6.  Colorado..... .COf...lif 5,122,737 | ...
7. Connecticut..... . IS,
8. Delaware.............
9.  District of Columbia. .
10.  Florida................. . 27 688 928 38 01 8, 072
11.  Georgia... GAl...l] 7,699,046 | ......... 12,503,945
12.  Hawaii. .3 I

13.  lIdaho...
14, llinois..

18.  Kentucky.

20. Maine......

21, MAIYIANG......oececeerccee e s
22, MaSSAChUSELLS.........cocveircesiece e
23.  Michigan......

24.  Minnesota...
25.  Mississipp! .
26, MISSOU..cucviricirisiieiseessissie ettt sensns

27, MONEANA.......cooeviiereieetee ettt
28. Nebraska

29. Nevada........

30. New Hampshire..

31, New Jersey.....

32.  New Mexico

33.  New York......... .
34, North Caroling.........cc.eveeveevereiiseieiesessese s
35, NOMh DaKOta.......cvivieeiectc s
36, ON0..cuiiierice et
37.  Oklahom

38. Oregon........

39. Pennsylvania... ..
40.  RhOdE ISIaNG.......c.orirrieieieieieesee e

41, South Carolina............cceveuiveeeieveeiee e
42.  South Dakota..
43. Tennessee......
44,  Texas......
45, UtaN .t
46, VEIMONL ..ottt
47.  Virginia........ .
48, WaShiNGtON......ccviveieeseeeeete et s
49, WeSt VIFGINIA......covevereirieiescssie st
50, WISCONSIN.......evieirerieiiteseeetese et bnee
51, WYOMING...oiiiiiiicictseteie ettt
52.  American Samoa .
53.  Guam..............
54. Puerto Rico.....
55.  US Virgin Islands........
56.  Northern Mariana Islan
57, Canada........ccccovevererverieiiessesesessssesesessssssesssssssesseneenn GAN | N
58.
59, SUBLOtAL.......cveiec e
90. Reporting entity contributions for employee benefit plans.............. .
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES. ..........ccceveveveiecieieree s XXX,
92. Dividends or refunds applied to shorten endowment or
Premium paying PErio..........coeureueerererereeereeeeseesseeseeseesessesseseees XXX,
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.ueueuriereuneerneneeneseeseieeeseeseieenns XXX,
94.  Aggregate other amounts not allocable by State. XXX..
95.  Totals (Direct BUSINESS)........ccevverererrireriiienne XXX
96.  Plus ReinsSurance ASSUMEd.........ccvvuevrmrrnrerererinsesesessssssssssesssenenns XXX
97, Totals (All BUSINESS).......covveverieriieieieisiissee s sessenans XXX
98. Less Reinsurance Ceded........cccocrvrnrrrrrnrnnes o[ XXX
99. Totals (All Business) less Reinsurance Ceded..........c.ccoccovuereennnene XXX,
58001, Other @lIEN......c.cveeeveeiereieiceeeee e nen .
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page..... [ .XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX
9401.
9402. ...
9403. .
9498. Summary of remaining write-ins for line 94 from overflow page..... [..XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccocoocimmnrriiiiinnnens 50 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state .................. 0 Q - Qualified - Qualified or accredited reinsurer. 0

N - None of the above - Not allowed to write business in the state 7
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
0000 |National Life Group................ 00000... {03-0359221.. | ..covvvvvrenen (V1 I 0].. National Life Holding Company........c..ccccvvevenee. VT UIP.civies et Board.......cccoeees [ cerennd 0.000 | oot | e N....... [ R
0000 |National Life Group................ 00000... [20-4818866.. | .......ceeeu.. (V1 I 0].. National Life Group Charitable Foundation, Inc. [VT............. NIA...cccoon. National Life Holding Company..........ccccc..e.... Management...... ....100.000 |National Life Holding Company..........ccceoviveves | vone. N....... [
0000 |National Life Group................ 00000... {03-0359222.. | .....coveenee (V1 I 0 NLV Financial Corporation............c.cevverrerernes DE............. UIP...cvvenne National Life Holding Company..........ccccecvvene. Board.......cccoeees [ cernenn 0.000 | National Life Holding Company........c..cccveuveens | vonns N....... [
0634 | National Life Group................ 66680... [03-0144090.. | ...ccvvveves (V1 I 0].. National Life Insurance Company..........c..cc.ceu... VT UDP........cc.... NLV Financial Corporation..........c..ccccceuevennn. Board.......ccooeees [ e 0.000 |National Life Holding Company..........cccccceevues | coveee N....... [
0634 |National Life Group................ 65528... [75-0953004.. | ..covvvvrnnee (V1 I 0].. Life Insurance Company of the Southwest......... D, SO RE....cinne National Life Insurance Company.............c...... Ownership......... ....100.000 |National Life Holding Company..........ccccoeevveeeee | ceven. N...... (I
0000 |National Life Group................ 00000... {03-0221140.. | .ccvvvevrrnes (V1 I (0 Sentinel Asset Management, INC.............cccvvunene VT NIA...ccoine NLV Financial Corporation.........c..ccccceevevnn. Board.......cccoeeves [ v 0.000 |National Life Holding Company..........ccccceevues | cevnee N....... [V
0000 |National Life Group................ 00000... {03-0316212.. | ..ecvvrrvrnenes (11 0. Sentinel Administrative Services, Inc................. VT NIA e Sentinel Asset Management, Inc............c......... Ownership......... ....100.000 |National Life Holding Company..........c.cccevvuenee | cevene N....ee (-
0000 | National Life Group................ 00000... {03-0335801.. | ....ccererenes (01 I 0. Sentinel Financial Services Company................ VT NIA............... Sentinel Administrative Services, Inc............... Ownership......... |...... 95.100 |National Life Holding Company...........ccccceeevens | veeeee N...... (S
0000 |National Life Group................ 00000... {03-0355801.. | ..ecvvueenenes (01 I (1 Sentinel Financial Services Company................ VT NIA e Sentinel Asset Management, Inc............c..c...... Ownership......... | .o 4.900 |National Life Holding Company..........c.ccccveueeee | evene N....... (-
0000 |National Life Group................ 00000... {03-0223461.. National Retirement Plan Advisors, Inc.............. VT NIA............. NLV Financial Corporation.............cccccceeeevunnee. Ownership......... ....100.000 |National Life Holding Company..........c.ccccvevves | vene. N...... (S
0000 |National Life Group................ 00000... {03-0221141.. Equity Services, INC........ccovvveverererceriecriinns NLV Financial Corporation..........c..ccccccevevnnee. Ownership......... ....100.000 |National Life Holding Company...........cccccoveveres | vone. N....... [
0000 |National Life Group................ 00000... [47-3406482.. National Life Distribution, LLC..........ccccvvurvrrrrnees Life Insurance Company of the Southwest....... Ownership......... ....100.000 |National Life Holding Company..........cccevervvenee | covene N.......
0634 | National Life Group... 15803... |47-4708436.. | .... . | Catamount Reinsurance Company. . INLV Financial Corporation........ . | Ownership......... | ....100.000 |National Life Holding Company... N.......
0634 | National Life Group 16057... | 81-3685613.. Longhorn Reinsurance Company..........c.co..eeee. National Life Insurance Company..............c...... Ownership......... ....100.000 |National Life Holding Company..........ccccoevvveeee | ceven. N......




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? YES
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. N/A

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

Not Applicable for 1st and 3rd Quarters

Bar Code:

* 6 55 28 2 0194 900000 1 * * 6 55 28 2 01944700001 *
* 6 55 28 2 0193650000 1 = * 6 55 28 2 01 94480000 1 =
* 6 55 28 2 0194450000 1 *
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504, Prepaid EXDPENSES......ccvvveviecreieeriiesiieretsessiesssssss s essssssessssssesessssesssssssssssssesesssssssssssesessssssnss | sevessssssessssesernsnsd3 Ly 100 | tiviieiiiierinnneen 337,106 | o0 | e 0
2597. Summary of remaining Write-inS fOr LINE 25........cuviisiiriisreressissssssssessessssssessssssssnsssesssssssanes | sessessasssssssssansans 537,106 | oo 537,106 | oo 0 | e 0
Additional Write-ins for Liabilities:

1 2

Current December 31
Statement Date Prior Year

2504. Accrued interest 0N dEath ClAIMS............cc.iuiviieictece ettt b et bbb as 315,865 360,082
2597. Summary of remaining write-ins for Line 25 315,865 360,082
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© 0 Nk W

_
- o

. Deduct total nonadmitted @mOUNtS.............cccoeueveereirireieieeeee e
. Statement value at end of current period (Line 9 minus Line 10

Book/adjusted carrying value, DeCEMBEr 31 Of PHOF YEAI..........cviviiueiiiriieieiseteee et
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ..........uevuiiiiiieicicee sttt
2.2 Additional investment made after ACQUISIEION. ..........c..evureririrreerrire ettt sesnes
Current year Change in ENCUMDIANCES...........c.euiuiieieieieiesie ettt ettt bbb bbbt enss
Total Gain (I0SS) ON AISPOSAIS.......vurrrererririereirerserisseeesessssesesesssss s ssssss st st ses e ss s s s st s st en s s s st en st essessensanssnssns
Deduct amounts received on disposals............ccccerieieriinnens
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............cceeeeerinieeeeneneeneiseeeeeenenns

..................................... 3,500,000

..................................... 4,340,001

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

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 YEar............cccveviveieicieriieiesereeeieies | e 3,185,648,082 | .....coeverereiin 2,838,869,049
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. .......c..cviviieiicicicei ettt bbbt sseans | antesssssssesses s sssessessesaes 106,943,519 | o, 582,150,000
2.2 Additional investment Made after CQUISIION. ...........c.cvcviiieieicice ettt et es s nss s sssessesas | sssesssssssessesssessessssessasessssssssessesnsa 0 [ oo 0
3. Capitalized deferred INtErESt ANA OB .........c.cviiiiieie et bbb snsenas | sssessssestes e s st esse s sensesse s s snses s s et [0 OO 274,042
4. ACCTUAN OF QISCOUNL.......cooceveciecteie ettt sttt e s bttt s s bt a s s s s st s e s st ensesansanans | sbssssssssessssstessesassessesesssnssnsessssnsa 0 | e 0
5. Unrealized valuation iINCTEASE (JECTEASE)...........cvueireieriiieie ittt s et b st b st es e se s st ssenas | sssessessstessessbessessssnsessessnssnsenses et 0 | e 0
6. Total gain (I0SS) ON QISPOSAIS........urveirrerrerereiiesiseie st ssise st sse st ss st s st s st s st ens st s s s ssessentas | Siestessssssessessasssnssessansnsnssessensnssnes [0 U (193,458)
7. Deduct amounts reCEIVEd ON AISPOSAIS...........cevuivuiuiriiieiriiieieie ettt bbbt st s s s s snsns | sntessesstensesesssessessesses 109,343,724 | ..o, 234,405,057
8. Deduct amortization of premium and mortgage interest points and commitment fees............ccevevereerrereerieeeeeeeeeee e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest..........ccoovvvevieererrivcriennn.
10. Deduct current year's other-than-temporary impairment reCOGNIZEM..........c.rvrererurernrenrerensinsiseessesseseseesssssesessesssssessees
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
12, Total ValUGHON GIOWEANCE.........c..cveveieeicvee ettt sttt se s sntes e
13. Subtotal (Line 11 plus Line 12)......
14. Deduct total nonadmitted amounts............ccoccerereeeenrerrerreseeneeneens .
15. Statement value at end of current period (Line 13 MINUS LINE 14).........cccociviiiiiieiicieeice et benanaenas
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI........ovuiuriieriirieisiirise sttt ess st sssestes | sesssssesssssssssnssessensnssnes T44,199,776 | oo 645,925,784
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ...........eveeveveeeicicieie ettt b s st sa st sssesansas | eevessessssssesssessnsessessesnsanes 2,685,707 | coovevevieeeeeeeei 24,333,006
2.2 Additional investment made after acquisition. ....51,388,775 ...144,978 541
3. Capitalized deferred INtErESt ANA OtNEI..........c.cveicce et ettt et s et snaas | svsessssessesssssessesssensessesesssssessnsnaa 0 [ oo 0
4. Accrual of discount..........cceveeniureenne ..24,769 | .. ...67,750
5. Unrealized valuation increase (decrease). .(7,005,883)] .. .22,907,062
6. Total gain (loss) on disposals (69,188) | covvvevrevrrereiererere s (59,260)
7. Deduct amounts reCeIVEd ON ISPOSAIS........ccuvriueirieieiririieiieieis sttt se bbb sese s st b s e st et snse s ssnsesessssesasnses | sbsesesessssesesassnsesnssnsesanans 16,585,103 | .ocveevceeeeae 64,209,616
8. Deduct amortization of premium and dePreCIALION...........ccveieuiirieeree et sntenses | sebensess sttt snes 6,307,568 | ..oovvrrrrrieieirrieieieins 27,301,226
9. Total foreign exchange change in book/adjusted CarTYING VAIUE.............criierrerririereircereereieeiseireetsee et essseesessesss | feseseesessessssssessessassssssssessane 261,198 | oo (723,223)
10. Deduct current year's other-than-temporary impairment rECOGNIZET...........vuvvrieiiinireieiisieies et sssesees | erisssseesissssssssassss s anses s sntesessnsnes [0 1,719,042
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccevurrurrnrinrirrieinrereereenensneies | coreeresseeseseseeessesesseneens 768,592,483 | ....vveereeieireieenne 744,199,776
12, Deduct total NONAAMItIEA @MOUNLS............cuuivuiiiieircrieiieire bbbt es | fhemb sttt en ettt 0 [ oo 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......cciiuriiiiareiriisisssssessesssssmessesssssssssssssssesssessssssssnssssssssssses | sossssessessssssssssssssssssseees 768,592,483 | ..o 744,199,776
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI...........ccvcvevevrieereiiereeeiee e | csseessssseesssssseseenas 14,601,739,138 | ..o 13,482,864,061
2. Cost of bonds and StOCKS ACGUIME..........cuiuiuiiieieiieie ettt bbbt et entenss | sntessessstessesssessessessnsns 809,084,012 | ..o 2,621,414,836
3. ACCIUAN OF QISCOUNL........cvuieiicvecic ettt ettt s ettt s e b es s b e s s st s st et esses e bnsanas | oebessesssssssssessesnsessesansanes 2,659,710 | oo 11,498,381
4. Unrealized valuation INCrEASE (ECIEASE).........eiuerreiiieiieieissieie ettt st esse sttt s b s s bssssnsenseses | sbestessesastessesssensesse st snsanss 262,440 | oo (1,466,206)
5. Total gain (I0SS) ON QISPOSAIS..........ecrerririerireiierisiseeeesssesseseiseesesese b st sse et s st s st en s s st s sse st st snssessensans | fasssessssesssssessessassssssessnsane 263,109 | oo 1,420,852
6. Deduct consideration for bonds and StOCKS dISPOSEA OF..........cviueiiiiiiriieiciee st | setesessssessessssss e snees 260,031,705 | ..oovoevereeesiinns 1,498,028,775
7. Deduct amortization Of PrEMIUML.........c.c.iveieieieeeie ettt ettt et st en s st saessens | oebessessssssssssesasssssessesessanes 6,529,411 | ooreeeeeeeeeeeeeeeeeeeeee 24,015,127
8. Total foreign exchange change in book/adjusted CAITYING VAIUE..........c.ccueieiiieiieieieisiecssie ettt sntenss | sssessssstes et sesse s ssssessessessssessesnsan 0 | e 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..ot sseeeesnteens | seseeseesssesesseeessesseesesessesessssessesseen 0 [ oo 4,261,583
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees..........ovvvieieiinicieiiis | ceisiieiieisssssiessesenssnes 1,092,839 | oo 12,312,699
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........coerrrrurrrrnrrrrerrernernrennereiesssennsnns | coveeseesessnsessesssesens 15,148,540,132 | ..ooovvererrrrens 14,601,739,138
12, Deduct total NONAAMITIEA GMOUNLS.........c.cuueuurieieeiciieeieise ettt es | fhemb bt en bbbt 0 [ oo 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciiiviiiiiiieieiieieseisissiese et siesssssssesessssessessssssssnees | evssissessssssssssssesans 15,148,540,132 | oo, 14,601,739,138




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20I1SO

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Tradiig Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/Adjust7ed Carrying Book/Adjustsed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-vevevereeerrriireieriieesiseses st essss s ssneniensses | sesessesssesessseseons 8,146,871,050 | ....oooeverrrririrnns 517,932,642 | ..oovvvevrrriiens 140,047,071 | oo (7,199,091) | covovveerrrieriens 8,517,557,530 [ ...uveeurereriererneniresnsnisnesies | coreesesesesesssesss st enssees | sessiessieeseessinns 8,146,871,050
20 NAIC 2 ().t | s 5,618,287,898 | ......cocvvrvrrrrerirnn 272,912,546 | ...oovvvrrne 113,139,510 | oo (10,705,177) | wovvverrvrrrrirnnns B,767,355,757 [ ..reveouverreriererneriesessessiseessaes | srnsesssesssesssssssssssssssssessssensssns | sessssesssessssesssnns 5,618,287,898
3. NAIC 3 (@)errerrerrerrircrisriserierierisestsessse st ess bbb | esbenes e 566,737,716 | ..oovercvrrcrrcricrienenes 9,961,430 | ..o 2,838,155 | oo 20,729,606 | ....coovvrivreirinnnes 594,590,597 | ...ouvvrrriiriirinininsrieeriesriessiesnies | s | e 566,737,716
B, NAIC 4 (@)..nvereeercereereeeiesesee st ssessssssnsssnnes | evsseessssssssnnsssnsesns 153,656,737 | c.oooeereerrerenerenes 2,897,400 | ...vooreererereeseeeeeeeeennens (] S (PR — 143,715,150 | cvorieeieieineeneeneeseeseeseeas | e | et 153,656,737
B NAIC 5 ()..veurerrenrinrinriseriserisriesesiestesssst sttt sttt sesnsies | esssessssssssesineninenine 26,965,189 | ....cvvvrererieriririnnns 1,000,674 | ..o 6,598,066 | ....oourvencricrierinnene (4,272,020) | .voovveereeireeeeeens 17,095,777 [ coooeerererreerreeerneessessssesnsesses | covsessssesessssssssssssssssssssssssssssnes | oneessssssssssssnsessssens 26,965,189

NAIC B (8)-+vvevereeermrereeesneesseesseessseessseesseesssessssessesssssssssssssssesssssessessses | ceseessssssssssssssssssssens 9,747,623 | ... (O R 3,672,950 | ..o, 10,464,104 | ..o 16,538,777 | .ooueveeicerinirisccinsnisecssenssnenses | osenessesssensssssssssssssssssssssssnsses | cesssssssnesssssssssssssseens 9,747,623

TOtAl BONGS......vevceriiesiesenisenesns et snnsenes | avesssessssnessssnns 14,522,266,213 | ..o 804,704,692 | ...oovveviriririenens 266,295,752 | ..oovvrviiririirininnns (3,821,565) | cveovrrerriinnens 15,056,853,588 | .....vvrrrrieririninnisssresiins 0 | 0 | i 14,522,266,213

PREFERRED STOCK

NAIC Tt | otnssesss s 11,700,000 | coooovvemreerrrierecnieeereereen LU RN (SR (1 OO 11,700,000 [ cooovvvereceririreeeierieeseeseseerin | ceressesssesss st | sttt 0

NAIC 2.ttt | ebseni st O RN LU RN (RO 0 e 0 [ vt | et | e 0
10, NAIC 3.ttt nnnes | enes st 0 | e LU RN (RO O RO 0 [ rerirereieeriresieses s | ettt | e 0
11 NAIC 4ttt nests | ress ettt 0 | e O O (S 0 | e 0 [ rrerereereeeeeeesssesessssssssessnees | soeseseess st nnes | seesss sttt 0
12, NAIC 5ot es sttt nnsts | eess e sttt 0
13, NAIC Bt seess sttt esss s st | sessssss ettt (O O R 0 e 0 | e 0 | o | et | st 0
14, Total Preferred SOCK.........ouirriiiriiieiseieiiesiesieseeeisessesneisesnes | eeseressnesenesnsenssssees 11,700,000 | oo 0 | s 0 e [\ 11,700,000 [ .oovveececsnersere s 0 | 0 | e 0
15.  Total Bonds and Preferred StOCK...........ccrrrreeirimreesssresssmsssssesssnressessns | seesseeesssssesnnees 14,533,966,213 | ..o 804,704,692 | ....ovvvrrririeens 266,295,752 | ...ooovvveerenrienienns (3,821,565) | <veoovvverriennens 15,068,553,588 | ..c.uverrrerrrerrnissressniessees 0 | i [\ [P 14,522,266,213

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1§....634,528; NAIC2§............ 0; NAIC3S...... 0; NAIC4S... 0; NAIC5S...... 0; NAICBS........... 0.




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ‘ Ac?ual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......omiririirereienienes | e 634,528 ..o XXX v, 634,479 | oo 8,255 | .o, 7,888
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHHOT YEAN..........ccvuieeiiiiieicieeeeie ettt sseses | sebessessbessessessssssses st es s 8,000,044 | ..o 0
2. Cost of Short-term iNVESIMENTS CGUITEM..........c.ccviveveieeieisecete ettt sa st sssaes e snes | evessasssssssssssssesses st snses et nsenes 634,479 | oo 7,999,763
3. ACCTUAN OF GISCOUNT.......ocitiici bbb | Shbt bbbt bbbttt A9 | o 281
4. Unrealized valuation iNCrEASE (ABCIBASE).........ceveveveieereieieie et tssesss s ses s st ssse s sssbessesssbesse s sssssssesasssssessssss | sbsessssessessssssesssssessessssensessessnsassasens 0 [ oo 0
5. Total gain (I0SS) ON QISPOSAIS...........cviviieeirciieieieie ettt et b sttt b bbbt ssesssssnts | ebssbastessesssessebse s s s st b s enbes st en e 0 | e 0
6. Deduct consideration reCeivVed ON QISPOSAIS...........cceuireiriireirisiieriee ettt sttt ae s s ssssesennns | sissesessssesessssesasnsesessnsesasnes 8,000,000 | .ovoveeeeeeeeeeerereeere et 0
7. Deduct amortization Of PrEMIUM.........c.cciieieiiieieie ettt s st s st ss s b senss | Sosbstessesstesse s b enses s sssssn b st s e b st enas B4 | oo 0
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE............cvruririeierireiecineisseeessississsss s sssssssssesssntes | feessssessessassssssssessssssssessesssssssssessnes 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZE.............cviurireiiiriieieieieie e ssssens | erisssssesessssessessessssanses et sns s s snsensenas 0 ] oot 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccrrrrrnrnrirrirreninrneissiesnssienes | reeeesssssesssssssessssssssessssssenn 634,528 | ..o 8,000,044
11. Deduct total nOnadmMiItled @MOUNES...........cc.iiiiii bbb ens | oot et 0 ] s 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).... ..o eessnsssessesssssnsssssssssnssness | sossssssssssssssssssenssssssssssssnssenns 634,528 | ..o 8,000,044

QsSl03




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - VERIFICATION

10.

1.

3.1

32

3.3
41

4.2

43

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........c.cciiiuriuiuriieieieiesesiessssse e ssse st bbbt b e s st et s b b s s snsess s st

Cost paid/(consideration reCEIVEA) ON AAUIIONS. ...........ccevueveriireireieisetes ettt ettt bbb s s st s s bt s e b s et et s et s st s s bt see st anes

Unrealized valuation INCIEASE/(AECIEASE)........cvuevuiuririieeisiiiiteiseieteste ettt sa s s st s et s bbb a4 stk s bbb s s s st stttk bbb s bbb n st

Total gain (10SS) ON tErMINAtION FECOGNIZEM...........c.eveiveveieeicteie ettt ettt e et s bbbt s e e s ettt b bt s et a s bt s et s s saes

Considerations received/(paid) ON TEIMINALONS. ..........ccveuriiiiereieieee ettt ss st s bbb b s s b e s b e RS e b b e s e b bbb s n st

AAMOTEIZATION. ...ttt s et e et st s e s b a8 e s e s s s 22t s e s A s e s 2R A e a4 SRR Rt s A e AR AR RS AR RS AR AR A s AR ARt et b Rt

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in booK/adjUSEd CAMTYING VAIUE.............rueiuiereeieiireire ettt bbbt

Book/adjusted carrying value at end of current period (Lines1+2+3+4-5+6+7+8)

DEAUCE NONAAMILEA ASSES.........ouveieiieiecicteite ettt bbbt s a4 s b4t bbb s e A bbb bbb s bbb e bbb bbb s st

Statement value at end of current period (LINE 9 MINUS LINE 10).........viiiiiuiiiiceiiee ettt s bbb bbb s bbb bt s st s bt aes

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PO YEAT).........c.vuureerereureeseeseeseeseeeeeesessesssesseesessssssessessesssessessessssssessesssssssssessesssssessessassnssssssassssnns

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............cccocu....... 2,739,203
3.12 Section 1, Column 15, PriOr YEar..........ccceevvveveiieereieee e (4,033,860) 6,773,063
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............c..ccceeuee. 0
3.14 Section 1, Column 18, Prior YEar..........ccceevrrvererereeeieeisiseneisenns 0 0 6,773,063
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cc.ccue...... 0
3.22 Section 1, Column 17, PriOr YEAI........ccovevvererrriereiseieseiesesssse s 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........c..cccvcueee. 2,739,203
3.24 Section 1, Column 19, Prior YEAI..........cceveevrrrerereirereseree s (4,033,860) 6,773,063 6,773,063
SUDLOAI (LINE 3.1 MINUS LINE 3.2)......oucviiiiieiicte ettt ettt bbb bttt s s b bbb e et bbb bR At s bbb At b b At bbb bbb bbb bbbt ae bbbt es et b baes
Cumulative variation margin on terminated contracts during the year.............c.cccoevevveveveierieveieie e 10,275,900
Less:
4.21 Amount used to adjust basis of hedged item............cccoeoririninnenne 0
422 AMoUNt reCOGNIZEM.........cccveiieeiiereeee e 10,275,900 10,275,900
SUDEOLAL (LINE 4.1 MINUS LINE 4.2).......oo ettt ettt ss e ss et e et e e 8 £8 288282 E 8584284281284 2 £ 428128285828 R ek s bbbt nb st

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

5.1 Total gain (loss) recognized for termiNAtioNS IN PHOT YEAT.........ccvueiiuiiieieieisiie ettt bbbt bbb b s bbb b bbb n s

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations in prior year.

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 =4.3 - 5.1 = 5.2)....viuiiiiiieisesee ettt bbbt

Deduct nonadmitted assets

Statement value at end of current period (LINE B MINUS LINE 7)......viviiiriieiciiiieie ettt sse sttt bbbttt sttt

Qsio04

92,697,518

58,927,649

190,257,653

(16,334,913)

42,654,563

0

0

0

282,893,344

0

282,893,344

6,936,602

63,049

0

0

6,999,651

0

6,999,651
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Sch.DB -Pt.C -Sn. 1
NONE

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

QsSI05, QSI06



statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECtion 1, COIUMN T4 ..o 282,893,349
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............cccccouveuvieieiriniienesieieins 6,999,634
3. TOHAl (LINE 1 PIUS LINE 2)....uveeeirereieraiiseessserssesssesesseesesees s essse st 289,892,983
4. PartD, SECHON 1, COIUMN B.......oouiiiiiiiiiiii bbb 625,232,913
5. PartD, SECHON 1, COIUMN B.....coveirivireircieieieiste ettt bbbt en (335,339,930)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cvucviiiieiriieiieeticteie ettt bbbt bbb bbbt bbb s bbb st bbb b st b a bt b st b s st bbbt et s e 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. 287,585,612
8. Part B, Section 1, COIUMN 13........oiiiiiii bbb 6,999,634
9. TOLAI (LINE 7 PIUS LINE 8)....vuvuereeririieiissisiseisssisesiss st sse sttt s st s st 8 8888885 E 88852 E e b bbb en s r s 294,585,246
10, Part D, SECHON 1, COIUMN 8........oevieeeevct ettt ettt bt e st st s st s e sansaes 629,197,494
11, Part D, SECHON 1, COIUMN ...ttt ettt bttt s b s sansaes (334,612,245)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....uvuiuiirieiierireieiessssisesssesessese e ssssssssses e ssessss ettt sse st s st as s8££ n et en st (3)

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ooovceieceee ettt b e e s st ssnsen 6,455,461
14, Part B, SECHON 1, COIUMN 20.........c.ouiieeieiieeie ettt st bbb a e s e s s st es e bt sen 5,235,850
15, Part D, SECHON 1, COIUMN 11 ...ttt b bbbttt bbb en 11,691,307
16.  Total (LiNe 13 PIUS LiNE 14 MINUS LINE 15)......ccuiuieuririirieeiseiseesretseessssesesesessesssessesssesessss e ssesseessessessess sttt E8 s e bR R s e bbb s s bbb s bbbt en st 4

Qslo7



statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 Prior Yegr Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI..........civirieieieieiee s bsnsesss | sersssessessssesses s ssses e sssensesaees 124,550,000 | .ovcveveereeeieieseseeens 113,000,000

2. Cost of cash €qUIVAIENES ACAUITE. ........cciueieiiiriiciiissie ettt nse s ssnsens | sesbessessssassessessssessessesnssnsesses 421,300,000 | covoerrrrreeseeene 2,517,500,000

3. ACCTUAL OF BISCOUNL........ouieiiiiii bbb | bbb bbb bbb 0 [ s 0

4. Unrealized valuation iINCTEASE (AECTEASE)..........cvueireuierireirriiierieieiss ettt ssesse st essesnsas | sessessssssessessesassessessesessassessessssessesssensesas 0 | oo 0

5. Total gain (I0SS) ON QISPOSAS........cuviviiieitereiteietee sttt bttt bbbt ae bbbt es s sesebsaebesans | ebebsesesssissebessstes et s sesesssebes s et e s s st ssnseeas 0 [ oot 0

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUML.........c..c.eveirirereiieeie et st es sttt sae st b st s b s s ssssnsastes | sbessessssassesesssessesses st e st es e s st esees s bnsesens 0 [ oo 0

8. Total foreign exchange change in book/ adjusted CArrYiNgG VAIUE..............ccceveuiecieeieisierieeeteee e sessssssees | cressesissessesessesssssssssssssssessssssseseessssssesens 0 [ ool 0

9. Deduct current year's other-than-temporary impairment rECOGNIZEA..........ccvuieviicreieeiiesieee s | creresesssissssesssesessssessssseresssessssnsesensnsenas 0 | oot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........cocovrrrrrrrunrnrnrerrerninns | overreeseersiessseseesesseessesessesens 86,850,000 | ..ovoveeeerieereirereeeeieeeeeae 124,550,000
11. Deduct total NONAAMItIEd AMOUNES...........cceueiiecieieiiretr ettt enees | fritesess et sen bbbt 0 ] s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccviviiiuiiierciicieieseeiessseeisiesiesesssstesesns | snteseesisssssssssssssssssseessssssessesas 86,850,000 | ..vovveieeiieeeceste e 124,550,000

QSl08




1030

statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisitionl  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED 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 Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

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

2030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
0210813 LENEXA 01/28/2019.... 4.750 SOOI 14,300,000 | oooovveerrreirenineenns 0 | ot 20,800,000
0210818 FORT WORTH 02/27/2019.... 4.130 SRR 7,500,000 | cooovorririrriinienns 0 | oo s 15,000,000
0210820 EDEN PRAIRIE 03/07/2019.... 4.390 SOOI 10,750,000 0 | ot 18,100,000
210715B.....ocverrirnene SEATTLE 03/15/2019.... 6.060 ST RRROO 5,000,000 0 s 9,795,918
210814A MAPLE VALLEY 01/03/2019.... 4.500 e 20,500,000 O OO 41,650,000
210814B MAPLE VALLEY. 01/03/2019.... 5.350 vrenr5,500,000 0 e 8,810,577
210816A.......cvvrrernnne NEW ALBANY .....coomirmmrimenierieeeiesssesensssians 02/13/2019.... 4.600 SO 16,890,000 O OO 32,550,000
210816B NEW ALBANY ....cooomiiiiiieiiesiesiss i 02/13/2019.... 5.321 s 5,610,000 0 s 8,115,800
210817A ceeeienes SANDY SPRINGS 02/07/2019.... 4.800 e 13,000,000 O OO 28,800,000
210817B.....ooeirieieseieeie e SANDY SPRINGS 02/07/2019.... 7170 s 4,000,000 0 | et 6,776,471
210822C FORT WORTH 03/28/2019.... 5.010 | 516,634 0 s 4,685,569
210823C FORT WORTH 03/28/2019.... 5.010 s 1,194,539 0 | oo 13,011,316
210825C POOLER 03/28/2019.... 5.010 SRR RPPPPRTOOON 2,182,346 0 [ e 10,684,552
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.... DR OO OO PR OTOPORSTSRTTORRRTTSRTPOTITR IO, 0.0, RN [VURRITRORID 0.0, CURVORRURTRRURRl [FOOORTRRRRPRORTRRRRTN ....106,943,519 0 218,780,203
0899999. Total - Mortgages in Good Standing OO OO OO TSP ST PO PO PO PO POPPTPRPRORYRTOPIURPRPOE STITOTD. 0,0, GUVVRVRE [RTORORORPOIDD 0,0, CUOURPSRORROOL OO oo RO PRPTRON ....106,943,519 0 218,780,203
3399999, TOAl MOMGAGES. ........rvvererreireiaeiseeeieeeseei ittt ssninsnneninenins sinesnssinssnsessonssnsnnsnsnsssnssssnssinssnenns | cooees XRKerrnens | venrrnerireren s XK trverineriiens. [ v ....106,943,519 0 218,780,203
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| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
0210375............. BURIEN. ....ccvciiiierireeineineiienienesenissessensssisessssnsnseerenes | WA | e 05/13/2004.... [ 03/28/2019.... | ..eovvvverrrrernas 2,128,039 | .o 0 0 0 0 (V1 [ 0 2,080,095 2,080,095 0 .0
0210528. ... | SANDY SPRINGS.........cevrrmrierirnrierirsssisssensisessssssssnienses | GAuvievisinis | cvvreins 04/28/2010.... | 02/07/2019.... | .... ...8,573,021 .0 0 0 0 0 8,548,562 8,548,562 0 .0
0210537. coo [MOON TOWNSHIP.......ovvvirrrirrrienrinerrinnseinneieenesssneenes | PR s 07/29/2010.... | 02/06/2019.... | .... ...4,542,11 .0 0 0 0 0 0 [ 4,529,621 | ........... 4,529,621 0 .0
0210581....coveerereieerierirns WINCHESTER........ooorirrennrinnrnerirenneensniserneriessnenens | VA | e 12/22/2011.... [ 01/11/2019.... | .... 15,205,536 .0 0 0 0 0 ...15,205,536 | ......... 15,205,536 0 .0
0210623............. ROANOKE.........ooorieierinrineiineisesesssseeessensseisessesses | Tevveriiesenens | ceeveens 03/06/2013.... | 01/18/2019.... | .... 12,349,166 .0 0 0 0 0 ..12,323,969 | ....... 12,323,969 0 .0
0210641. ATLANTA..cooeircrrsrieresinesenissssnisssssssensensssssnenses | Guniiineeiens | wvvreens 08/28/2013.... | 03/06/2019.... | .... 10,351,700 .0 0 0 0 0 ...10,316,072 10,316,072 0 .0
0210642. .. | ATLANTA . .| 08/28/2013.... | 03/06/2019.... .13,033,732 0 0 0 0 0 12,988,873 12,988,873 0 .0
0210726. ... | CELBRATION e [Pl | e 09/01/2016.... | 02/22/2019.... | .... 30,500,000 | .. ) 0 0 0 0 .0 | .........30,500,000 30,500,000 0 .0
0199999. Total - Mortgages Closed by REPAYMENL. .....vuuivuirieieiieriiasiseis s erenssssesssnssssens ...96,683,305 | ..o 0 0 0 0 {1 0 | e 96,492,728 | ......... 96,492,728 0 .0
Mortgages With Partial Repayments
0210292. ... [VIRGINIA BEACH.......oovvierirrirnnne VA oo | e 03/28/2001.... | .... .0 0 0 0 0 0 37,143 0 .0
0210313. .| CHARLOTTE .1 06/08/2001.... 0 0 0 0 0 0 41,556 0 .0
0210324. INWOOD 02/13/2003.... | .... . .0 0 0 0 0 0 29,223 0 .0
0210326. NORFOLK 12/18/2001.... | .... 703,252 .0 0 0 0 0 0 51,083 0 .0
0210375. BURIEN 05/13/2004.... | .... ..2,128,039 | .. .0 0 0 0 0 0 47,944 0 .0 .
021041 oo ABERDEEN.........cooiiiiniiieiieeiseisse e 09/28/2005.... 2,958,125 | .oooiiieeiineinn 0 0 0 0 (V1 ST (1 I 0 39,278 0 20| 0
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 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| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
0210421. e [CENTERVILLE. ...ttt OH..ovovveees [ 02/28/2006.... | .... .0 0 0 0 0 0 130,589 0 .0
0210430. ... | OAK PARK I | s 12/08/2005.... | .... .0 0 0 0 0 0 100,140 0 .0
0210489........cooerrriirirerins GASTONIA.......corrrierieerieriees NC.vvvvernes [ 12M11/2008.... [ .oovvereeririneis | e 1,437,740 | oo 0 0 0 0 0 0 10,842 0 .0
0210471. LOVELAND......c.oovttiiiiinineieiesisiessesssisssssssessssessesssene (00 SR R 12/20/2008.... | covovvrveerrrirees | ceererieisninnnd 4,365,004 .0 0 0 0 0 0 53,474 0 .0
0210487. MASON (0] ISR RN 09/28/2007.... 2,862,039 .0 0 0 0 0 0 32,641 0 .0
0210491. VANDALIA OH..coovvveeis [ 10/30/2007.... | .... .0 0 0 0 0 0 11,859 0 .0
0210499. BLOOMFIELD HILLS Moo [ 10/03/2007.... | .... .0 0 0 0 0 0 43,549 0 .0
0210509........ceveirrririrerins WOODLAWN. ...ttt sssseens MD..ovvovies [ e 01/18/2008.... | .... .0 0 0 0 0 0 37,485 0 .0
0210522 . BELLEVUE WA .| 12/08/2008.... | .... 0 0 0 0 0 0 32,200 0 .0
0210528........cooeerrrirerierins SANDY SPRINGS [C7. VNN BN 04/28/2010.... 8,573,021 .0 0 0 0 0 0 24,460 0 .0
0210534. SUNNYVALE.......coooriririnrinirinns L. ST B 06/02/2010.... 5,804,138 .0 0 0 0 0 0 233,311 0 .0
0210537. MOON TOWNSHIP.......cooiiiiiieriesireerseiseissessesissenieees PA. oo [ 07/2912010.... | covoeveerirneinens | e 4,542,111 .0 0 0 0 0 0 12,491 0 .0
0210540. BRECKSVILLE OH...oovvvvvr | v 08/17/2010.... | .... 10,061,378 .0 0 0 0 0 0 82,781 0 .0
0210541. BRECKSVILLE OH .108/17/2010.... ..904,221 0 0 0 0 0 0 12,123 0 .0
0210542. HOUSTON. ...ttt L. S B 11/05/2010.... | .... 11,976,772 .0 0 0 0 0 0 64,410 0 .0
0210543. MECHANICSVILLE. VA o | e 08/05/2010.... 6,817,665 .0 0 0 0 0 0 37,932 0 .0
0210544. SPOKANE........ccoovmrrinennrcennenerienseirensnisssensssresssseneens | WA [ 09/14/2010.... | covoerveririirins | v 4,568,248 .0 0 0 0 0 0 135,104 0 .0
0210547. ... |HUNTINGTON BEACH........ccnvvverrrrmnrnernenineeseninsnrnenines | CAuevireriinee | v 10/19/2010.... 3,942,525 .0 0 0 0 0 0 21,911 0 .0
0210548. .| COLUMBUS.. .| 11/24/12010.... 6,827,696 0 0 0 0 0 0 97,957 0 .0
0210550. . L. ST D 04/06/2011..... | cevooverrevrirines [ e 11,922,760 .0 0 0 0 0 0 103,664 0 .0
0210551. W CONSHOHOCKEN PA e | e 0200712011 | oo | i 9,526,157 .0 0 0 0 0 0 57,616 0 .0
0210552. KNOXVILLE 12/30/2010.... 6,827,259 .0 0 0 0 0 0 59,976 0 .0
0210554. CYPRESS. 03/03/2011.... | covereereeirerines [ e, 10,245,443 .0 0 0 0 0 0 67,398 0 .0
0210556. ... |BUFFALO GROVE. .1 07/07/2011..... 5,004,428 0 0 0 0 0 0 41,499 0 .0
0210557. ..| WOODLAWN . 03/30/2011.... | coverreererneerens | erveenerneeins 5,707,368 .0 0 0 0 0 0 48,413 0 .0
0210558. ROCHESTER HILLS......oovvtiieiieisieierissiessisiseniessnns 1V SRR IR 06/02/2011.... [ overervrerinniies | e 3,401,285 .0 0 0 0 0 0 170,062 0 .0
0210561. LOUISVILLE LS FPRT PR 06/15/2011.... | .... 10,383,210 .0 0 0 0 0 0 87,060 0 .0
0210564. SEATTLE WA oo | v 07/01/2011.... 8,943,478 .0 0 0 0 0 0 40,564 0 .0
0210567. OWINGS MILLS.......ovvvrrrrrrreree MD..ooveir [ e 09/23/12011.... [ overreenreies | e 14,171,865 .0 0 0 0 0 0 119,565 0 .0
0210568........coomeerrierierins LEXINGTON S ZER PR 10/06/2011.... 8,238,281 | ..o 0 0 0 0 0 0 73,171 0 .0
0210570. TULSA et (0] LGOI RN 09/01/2011.... 6,994,538 .0 0 0 0 0 0 41,578 0 .0
0210572. HANOVER MD..ovvoviies [ e 11/01/2011.... 8,902,479 .0 0 0 0 0 0 76,176 0 .0
0210573. ... |LEXINGTON 1S FPORTRRI BTN 10/31/2011.... 6,589,235 .0 0 0 0 0 0 37,615 0 .0
0210577. o [LOVELAND.......otviuririieie ettt [0 USSR D 12008/2011... [ oo | e 5,116,255 .0 0 0 0 0 0 29,262 0 .0
0210579........... WATAUGA......cooiviiriritieie e L. ST D TB07201 e [ e | v 13,801,742 0 0 0 0 0 80,770 0 .0
0210585. ... | STERLING HEIGHTS Moo [ 02/01/2012.... 3,605,793 0 0 0 0 0 39,175 0 .0
0210586. .| COLUMBUS.......covviriieieieierinnins OH...ooovvvvrn | v 12127120170 | e | e 4,775,627 0 0 0 0 0 63,945 0 .0
0210587. SAN DIEGO........comrvmerieerierineirserisiins (67, N B 01/31/2012.... | .... 10,277,307 0 0 0 0 0 61,297 0 .0
0210589. BOULDER.........coevvrinrineiienniinenisninnisssinsisenenissinnns | COhiiinniiiniis | cvviiens 04/11/2012.... | ... 14,437,419 0 0 0 0 0 77,760 0 .0
0210590. ... | GRESHAM 05/02/2012.... | covooveeriiririnns | i 8,767,188 0 0 0 0 0 44,736 0 .0
0210591. ..| ALBUQUERQUE.... 03/19/2012.... | .... 12,535,007 0 0 0 0 0 75,148 0 .0
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0210592. PLANO. ..ottt L. ST D 04/12/2012..... | .... 11,951,648 .0 0 0 0 0 0 69,080 0 .0
0210597. ALISO VIEJO [O7. ORI B 06/19/2012.... | .... RO 9,886,231 | .. .0 0 0 0 0 0 59,248 0 .0
0210604........... WESTERVILLE (0] ISR RN 08/31/2012.... | ceverevereerirines | e 10,457,077 | coovvvvverrerricrinnd 0 0 0 0 0 0 61,956 0 .0
0210605. MILFORD . 1V ISR IR 05/31/2012.... [ overereeirenniies | e 4,655,280 .0 0 0 0 0 0 110,717 0 .0
0210606. WESTERVILLE (0] ISR RN 08/31/2012.... | .... 11,520,509 .0 0 0 0 0 0 68,257 0 .0
0210607. BIG BEAR LAKE . (07, SN R 07/30/2012.... 6,214,990 .0 0 0 0 0 0 36,029 0 .0
0210608. DALLAS......ooovverierierieniis L. ST B 08/02/2012.... | ceververeerirenes | e 12,321,236 .0 0 0 0 0 0 75,970 0 .0
0210610. ... |ROLLING HILLS ESTATES......cccosiimeiiniineireeineisssisessienes (07, ST IR 10/10/2012.... 9,359,087 .0 0 0 0 0 0 81,482 0 .0
0210611. ... | PORTLAND .|09/21/2012.... | ... 16,307,612 0 0 0 0 0 0 83,566 0 .0
0210612. . [MOHEGAN LAKE.........cccouvvmrrmrinrennrinneeserinsninersseenssnienees | NYeiiiiiniiins v 11/29/2012.... 6,333,111 .0 0 0 0 0 0 35,093 0 .0
0210613. TULSA...cooiverrrnrineierienienienisssssssssnenenesessnsennnes | OKuvvineiini | cvveeens 10/04/2012.... | .... 14,259,044 .0 0 0 0 0 0 89,355 0 .0
0210614. NASHVILLE........coovievierieeeeseieenreeriieseesessssessssssisessinseiens | TNueiiesiesiies | cenvies 12111/2012.... | .... 11,176,373 .0 0 0 0 0 0 96,842 0 .0
0210615. COLUMBIA........oovrrirnninirnnnrnerrereseennsisnnneniennseennnes | MOuvvisvisii | v 12110/2012.... | .... 12,070,234 .0 0 0 0 0 0 79,146 0 .0
0210617. NASHVILLE .1 12/26/2012.... .12,346,584 0 0 0 0 0 0 103,892 0 .0
0210618. BELLBROOK......ccoeereriirrirniirernnincererneisensssnsissesnsensnnnens | OHuviiiviiniines [ 12/26/2012.... | .... 10,648,027 .0 0 0 0 0 0 64,747 0 .0
0210619. ... | PALM BEACH GARDENS..........c.cocormrvrirerimnrnrinnseriesesssnins | Fluvieiieiiens | v 02/1112013.... | coveeeeererines [ e 11,888,959 .0 0 0 0 0 0 103,210 0 .0
0210621. .| GARNER e INCeies | s 12/3112012.... 6,344,846 .0 0 0 0 0 0 42,459 0 .0
0210623. ROANOKE........ovimrieriieeieeieiseeiessie e ensensenes L. ST D 03/06/2013.... | .... 12,349,166 .0 0 0 0 0 0 25,197 0 .0
0210624. . UT. .1 06/03/2013.... . 6,443,768 0 0 0 0 0 0 53,967 0 .0
0210626. ASHBURN......ovivirririicriesiiesiesessesssssse s sesssesssses VA oo | e 06/20/2013.... 9,382,008 .0 0 0 0 0 0 78,515 0 .0
0210628. ROCHESTER HILLS........oiiiieiieiieeieeieesecsesissiesiiens M [ 05/28/2013.... 6,254,226 .0 0 0 0 0 0 138,363 0 .0
0210630. VERONA. ...ttt Wi v 06/19/2013.... 9,384,064 .0 0 0 0 0 0 57,374 0 .0
0210631. ... | JACKSONVILLE BEACH . FLuiriiriiins [ 07/01/2013.... | covoreeeeireeiees [ e, 18,051,543 .0 0 0 0 0 0 110,445 0 .0
0210632. ... |FULTON....... MD. .1 07/25/2013.... 5,279,710 0 0 0 0 0 0 43,194 0 .0
0210633. .| E SETAUKET.......... . NY. 06/27/2013.... 8,936,407 .0 0 0 0 0 0 54,676 0 .0
0210635. GARDEN CITY ..ot NY.oinin [ 07/31/2013.... 8,055,523 .0 0 0 0 0 0 49,201 0 .0
0210638. COLUMBIA. MO...cooevrees [ e 08/23/2013... | covorereererneernens | e 9,937,220 .0 0 0 0 0 0 65,667 0 .0
0210639. MORRISVILLE..........ccovrvrrnnes [ ORRRN IP 08/22/2013.... [ vvoevvrivrrieiies | e 10,960,646 .0 0 0 0 0 0 65,660 0 .0
0210640. SHELBY TOWNSHIP . Mo [ 08/29/2013.... 6,951,743 | .. .0 0 0 0 0 0 56,082 0 .0
0210641........... ATLANTA oo [C7. VNN PR 08/28/2013.... | covorevereeersrinnes | e, 10,351,700 | coouvvnrerrireninns 0 0 0 0 0 0 35,628 0 .0
0210642. ATLANTA st [C7. WO IR 08/28/2013.... | .... 13,033,732 .0 0 0 0 0 0 44,859 0 .0
0210645. BRECKSVILLE (0] SOOI RN 10/17/2013.... | .... 7,444,467 .0 0 0 0 0 0 72,572 0 .0
0210646. ... |FARMINGTON UTeverees e 11/05/2013.... | .... 10,398,198 .0 0 0 0 0 0 60,328 0 .0
0210652. 1o [MEDFORD....coooirvrineirerinrineeieniseenerssssnensensssesessensns | M | e, 02/04/2014.... | .... 22,296,997 .0 0 0 0 0 0 126,391 0 .0
0210653........... OMAHA......ooovirrerrinrrssnineinererensesssissssensesenenneesenns | NEvvviiniiins v 01/29/2014... | oo | i 8,124,345 0 0 0 0 0 62,244 0 .0
0210655. HUNT VALLEY 05/13/2014.... | .... 10,610,393 0 0 0 0 0 74,333 0 .0
0210656. TIMONIUM 05/13/2014.... | .... 11,869,253 0 0 0 0 0 83,152 0 .0
0210657. PLANO. 03/11/2014.... | .... ...7,254,969 0 0 0 0 0 56,167 0 .0
0210658. FORT COLLINS 03/20/2014.... | .... ...7,031,185 0 0 0 0 0 43,384 0 .0
0210659. FORT COLLINS 03/20/2014... | oo | i 1,814,499 0 0 0 0 0 11,196 0 .0
0210661. HINSDALE IL .| 06/26/2014.... 6,915,632 0 0 0 0 0 36,614 0 .0
0210662. FULTON....... MD..oovevire | v 06/2712014.... | covoereerircinens | v 4,487,252 0 0 0 0 0 32,359 0 .0
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0210663. tee [ DELAFIELD ...ttt |/ D 07/2412014.... 6,925,008 .0 0 0 0 0 0 36,630 0 .0
0210664. ... | GREENWICH (02 FRUIRRIIIN R 07/31/2014 ... [ oo | e 11,325,699 .0 0 0 0 0 0 59,013 0 .0
0210666.........coovvnreeerierins MT PLEASANT........cccoveenne (SO D 08/28/2014.... | cevoevereerrerirnes | e 15,502,918 | coouvvrvrrierins 0 0 0 0 0 0 80,948 0 .0
0210667. CHAPEL HILL....coooovieieriniieninerrsessisnsienisssssssssssenns | NCoiiivsriiaeis | cevvis 08/27/2014.... 8,318,066 .0 0 0 0 0 0 44,159 0 .0
0210669. MEQUON.......oermrrererirencrinsnnneniensssessenssssssensensensnnees | Wi | e 09/30/2014.... 3,377,833 .0 0 0 0 0 0 24,623 0 .0
0210670. FRANKLIN. c..cvoierrieieirnnerenserenssisseenssenesssessensenees | Whiniinis | v 09/30/2014... | covooviericiiens | v 4,278,589 .0 0 0 0 0 0 31,189 0 .0
0210671. WAUNAKEE 09/30/2014.... 3,873,249 .0 0 0 0 0 0 28,234 0 .0
0210672. SAN DIEGO........coniirriiinneieierineirerieines 09/02/2014.... | .... 17,432,693 .0 0 0 0 0 0 100,302 0 .0
0210673. ST LOUIS .1 10/09/2014.... .22,191,504 0 0 0 0 0 0 120,852 0 .0
0210674. BALA CYNWYD 12005/2014.... [ cooovereeiseis | s 9,541,025 .0 0 0 0 0 0 51,689 0 .0
0210675. ATLANTA 11/25/2014... [ oo | s 7,284,042 .0 0 0 0 0 0 54,034 0 .0
0210677. WAYZATA 12/03/2014.... | .... 16,515,650 .0 0 0 0 0 0 126,341 0 .0
0210678. VISTA 12/10/2014.... | .... 10,000,105 .0 0 0 0 0 0 52,282 0 .0
0210679. NEEDHAM .112/12/12014.... 7,528,465 0 0 0 0 0 0 81,678 0 .0
0210680. OWASSO.... 12/15/2014.... | .... 18,575,487 .0 0 0 0 0 0 99,055 0 .0
0210681. ORADELL 12/123/2014.... | .... 15,348,998 .0 0 0 0 0 0 80,247 0 .0
0210682. GERMANTOWN 03/30/2015.... | .... 11,348,335 .0 0 0 0 0 0 62,556 0 .0
0210683. ... | LAWRENCEVILLE 04/29/2015.... | .... 16,325,075 .0 0 0 0 0 0 88,318 0 .0
0210684. ... |FULTON....... .| 05/13/2015.... ..5,188,279 0 0 0 0 0 0 39,218 0 .0
0210685. ..| WHITE MARSH 05/28/2015.... | .... 16,140,847 .0 0 0 0 0 0 119,820 0 .0
0210686. KNOXVILLE 05/28/2015.... | ..coovveirirriiies | v 10,300,431 .0 0 0 0 0 0 53,929 0 .0
0210687. SAN DIEGO 06/15/2015.... 8,889,976 .0 0 0 0 0 0 47,904 0 .0
0210688. FAIRFIELD 06/29/2015.... | .... 7,482,159 .0 0 0 0 0 0 40,628 0 .0
0210689. ROCKVILLE .| 05/11/2015.... .22,486,510 0 0 0 0 0 0 123,656 0 .0
0210690. W DES MOINES 07/1712015.... | .... 12,924,331 .0 0 0 0 0 0 70,260 0 .0
0210691. ... |NEWPORT BEACH 06/18/2015.... | .... 14,908,573 .0 0 0 0 0 0 163,647 0 .0
0210693. .| SCOTTSDALE 10/05/2015.... | .... .0 0 0 0 0 0 115,014 0 .0
0210694. LINCOLN 08/25/2015.... | .... .0 0 0 0 0 0 105,405 0 .0
0210695. . BOULDER 08/31/2015.... | .... .0 0 0 0 0 0 157,788 0 .0
0210696........ceomeevererericrinns BLOOMINGTON.......vvvmirmieniereiineeieissseisssseessesesseesssians 08/13/2015.... | covererereeirnerines | e, 33,576,004 | ..coovvrreriiirnns 0 0 0 0 0 0 167,759 0 .0
0210697. ... | EDEN PRAIRIE 10/05/2015.... | .... 18,022,851 .0 0 0 0 0 0 91,286 0 .0
0210698. .| MURRAY 10/02/2015.... | .... 21,657,314 .0 0 0 0 0 0 102,312 0 .0
0210699. BRUNSWICK. 10/1412015.... | oo | v 11,112,271 .0 0 0 0 0 0 55,466 0 .0
0210700. . St. Louis 10/08/2015.... 6,377,992 .0 0 0 0 0 0 31,600 0 .0
0210701........... DES PERES 10/2172015.... | oo | v 15,930,723 0 0 0 0 0 75,495 0 .0
0210702. Chesterfield 11/03/2015.... [ oo | e 9,928,235 0 0 0 0 0 49,713 0 .0
0210703. WHITE MARSH 10/28/2015.... | .... 15,302,498 0 0 0 0 0 104,389 0 .0
0210708. INDEPENDENCE..........oconireriererinninns 01/06/2016.... | .... 18,232,682 0 0 0 0 0 125,262 0 .0
0210709. URBANDALE A i [ 01/22/12016.... | ... 13,393,588 0 0 0 0 0 66,454 0 .0
0210710. COLLIERVILLE L\ T D 01/14/2016.... | .... 27,114,467 0 0 0 0 0 126,141 0 .0
0210720. MADISON......coovrirrinrinninrinsirenireninnissssssieesensneenns | Wl | v 06/20/2016.... | .... ...9,547,305 0 0 0 0 0 49,243 0 .0




¥'2030

statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

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

0210724. KANSAS CITY......cccounee MO...cooevrene [ e 06/30/2016.... | .... 10,341,888 .0 0 0 0 0 0 71,692 0 .0
0210725. . URBANDALE A e [ 09/01/2016.... | .... 27,417,128 .0 0 0 0 0 0 155,434 0 .0
0210727 ..o CHICAGO........cooerrirriseierierieenns I | e 09/21/2018.... | cevorevereerirines | e 16,193,458 | ..oovvvvrverricrinns 0 0 0 0 0 0 93,486 0 .0
0210728. 1o [SCOTTSDALE........ooiiiieriiiisesieiiees LAV A B 09/01/2016.... | .... 14,125,440 .0 0 0 0 0 0 101,537 0 .0
0210733. .| HOMEWOOD AL o | v 08/30/2016.... | ... 31,480,793 .0 0 0 0 0 0 188,738 0 .0
0210734. JACKSONVILLE.......ccoovvvrrrrnnns | SN IR 10/14/2016.... | .... 9,553,795 .0 0 0 0 0 0 46,404 0 .0
0210737. FORT MILL.. oottt SCvvvvvees [ 10/25/2016.... | .... 29,533,580 .0 0 0 0 0 0 152,327 0 .0
0210746. SALT LAKE CITY.......... UTeeiee [ 01/23/2017.... | .... 11,452,819 .0 0 0 0 0 0 77,600 0 .0
0210747. BOSTON .101/17/2017.... .13,000,000 0 0 0 0 0 0 19,203 0 .0
0210748. CONCORD.......coooeremrirerrerineirserissesensessssessessssssssssnesnes. | NHuveiineiinics | v 05/01/2017 ... | covoeveerineernens | e 6,734,488 .0 0 0 0 0 0 43,491 0 .0
0210749. 1 [CONCORD......covrvierirrirnrierienrinerienisresssnesssnenesenesennnes | NHuvoniieins | s 05/01/2017.... | .... 14,142,434 .0 0 0 0 0 0 91,329 0 .0
0210750. ..| SHAKER HEIGHTS (0] ISV RN 05/25/2017..... | .... 10,347,284 .0 0 0 0 0 0 43,856 0 .0
0210751. ASHBURN 05/23/2017..... | .... 13,538,609 .0 0 0 0 0 0 80,063 0 .0
0210753. EDINA .109/01/2017.... .13,681,965 0 0 0 0 0 0 127,069 0 .0
0210757. PAPILLION 08/30/2017..... | .... 21,509,067 .0 0 0 0 0 0 101,124 0 .0
0210759. ... | SALT LAKE CITY... UTeeeees [ 08/29/2017..... | .... 12,376,022 .0 0 0 0 0 0 77,136 0 .0
0210760. .|REDMOND WA i | e 11/08/2017.... | ... 17,738,304 .0 0 0 0 0 0 109,499 0 .0
0210761. LIMERICK TOWNSHIP PA. o e 09/28/2017..... | .... 28,418,611 .0 0 0 0 0 0 123,120 0 .0
0210762. Oxford .| 11/01/2017.... 18,741,520 0 0 0 0 0 0 120,363 0 .0
0210763. Los Angeles 01/11/2018.... | .... .0 0 0 0 0 0 292,020 0 .0
0210766. DENVER 12/18/2017.... | .... 12,101,776 .0 0 0 0 0 0 55,332 0 .0
0210767. HAVERSTRAW, 12/22/2017.... | ... 17,944,320 .0 0 0 0 0 0 155,239 0 .0
0210781. ... |HARTLAND 03/30/2018.... | .... .0 0 0 0 0 0 40,325 0 .0
0210782. ... |ELLICOTT CITY .103/09/2018.... .13,318,204 0 0 0 0 0 0 61,776 0 .0
0210783. ...| SAN DIEGO 04/12/2018.... | .... 19,731,916 .0 0 0 0 0 0 116,906 0 .0
0210784. ...| SALT LAKE CITY.......... UTeveiees [ 04/23/2018.... | .... 21,894,701 .0 0 0 0 0 0 133,035 0 .0
0210786. | SANTAMONICA.......ooorierierieeieeis et [O7. N D 06/08/2018.... | .... 11,861,776 .0 0 0 0 0 0 70,193 0 .0
0210790. BEAVERTON (0] PSRRI IV 06/26/2018.... 6,903,505 .0 0 0 0 0 0 58,664 0 .0
0210791. . WILSONVILLE.......cocovvvrrreerrane (O] USRI IV 06/26/2018.... | ..oooreereereiies | v 13,860,964 .0 0 0 0 0 0 84,511 0 .0
0210796.....covereirrireirerins STAMFORD......couiiuiereiieeie et ssisesssees [0 ISR D 07/11/2018.... 8,040,906 | ... 0 0 0 0 0 0 44,902 0 .0
0210797. OMAHA NE....iie [ 06/15/2018.... | ... 13,870,414 .0 0 0 0 0 0 78,895 0 .0
0210798. ANNAPOLIS MD..ovvoviies [ e 07/10/2018.... | ... 10,921,486 .0 0 0 0 0 0 59,684 0 .0
0210800. NEW ALBANY ..o senisssesesieesniens OH..ooovvvvnens [ 07/19/2018..... | ceveoeverevrerines [ e, 32,261,867 .0 0 0 0 0 0 180,928 0 .0
0210803. . DALLAS......oooirimerieiseiiaeiins L. S D 12/30/2008.... 3,812,226 .0 0 0 0 0 0 19,658 0 .0
0210804........... DALLAS......ooovvirriirisriinris L. ST D 12/30/2008.... [ ...oveoevirieris | v 9,530,566 0 0 0 0 0 49,142 0 .0
0210813 LENEXA MO [ v 01/28/12019.... | covorerereeineriinee | e 0 0 0 0 0 0 24,923 0 .0
210405A.... GREELEY. CO.vvvri | v 05/05/2005.... | covoovvrerirniiinns | e 1,850,585 0 0 0 0 0 49,049 0 .0
210578A.... wee | KENNESAW........ovviiririeierisirnenienississensssssensessneennens | OAiiiviiineins [ v 10/311201 . | e | e 15,604,761 0 0 0 0 0 83,533 0 .0
210578B.... [ KENNESAW........oovvimrirnrinninninsiseisssesssssssssessnsnins | Guvinviinees | cvvenens 11/20/2017.... 3,919,884 0 0 0 0 0 20,687 0 .0
210622A.... LAJOLLA. ....ooireririneeneriesrienieniseesssnsssssssnsensssesssesessss | CAuvioniineins | cvvviens 02/15/2013.... | .... 16,968,837 0 0 0 0 0 75,739 0 .0
210622B La Jolla .| 06/05/2018.... ,969,756 0 0 0 0 0 15,465 0 .0
210634A.... E LONGMEADOW........cooonerrrirerecrnneeneniseesseessssnsennennne | MAuiiiiiinis [ v 06/27/2013.... | .... 17,049,634 0 0 0 0 0 94,009 0 .0
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210634B... EAST LONGMEADOW MA. e [ 08/16/2017.... 2,930,933 0 0 0 0 0 14,373 0 .0
210812A... OVERLAND PARK........ovvirrirrirnrinsissiisssiesisssiss s isessiens 16T BN 12/10/2018.... | oo | e 22,000,000 0 0 0 0 0 79,717 0 .0
210812B.....ooevrierieriens OVERLAND PARK......ooivirririrnineiieriesssessenisssessessesiens [T PR 12M10/2018... [ oo | e 8,000,000 | ..oeonrrerirerirns 0 0 0 0 [V OO | N OO 0 20,649 0 .0
210817A... SANDY SPRINGS.......c.cccrmrvrrirnrrnns [C7. S IR 02/07/2019.... [ overeveeirirvriies | e 0 0 0 0 0 0 22,490 0 .0
210817B... SANDY SPRINGS.........ccoooesrrenrrenes [,V I 02/07/2019.... | covovvenirnininnne | v 0 0 0 0 0 0 4,589 0 .0
0299999. Total - Mortgages With Partial REPAYMENES..........iuuieriisiiieisisisiiss st ess i etrissssse s s ens s sensnsssesensssines | ebessasenes 1,921,614,513 | ...cooovvvcrrnn, 0 0 0 0 (R [0 [ PR 0 ... 12,850,996 O o0 | e,
0599999, TOtAl MOMGAUES. ........cvvrverrercreseveeriesieeeiseei ettt eersesssesiessinessenes 2,018,297,818 | ...ccvvvrvvrrrcr) 0 0 0 0 (V) [ 0 .. 96,492,728 | ....... 109,343,724 (0 [P TOTRON | PR
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
46332# 12 4|lIronwood Mezzanine Fund IV-B.... . IWiImington ..... | DE.. ‘ 2. 06/12/2018.... 699,185 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliafed............ccooiiiiiiiiiiiiiiiiins i 699,185 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
724000 00 5|A&M Capital Opportunities Fund............c..ccocuvcrinvinenns . | Willmington. 09/08/2017.... | .... 3,145,521 0
720800 00 2 |ArcLight Energy Partners Fd VI.........ccocovvvvreinnee. Wilmington..... 04/01/2016.... | .... 1,522,615 0
723900 00 7|Arrowhead Capital FUN Il LP.........ooiieieiicieiscisscieni . | Dover. 06/28/2017.... | .... 92,266 0
725800 00 0|Banc Fund XLP........ Chicago. 05/16/2018.... | . 2,000,000 0
722800 00 O|Bluescape Energy Recap e Wilmington..... 09/20/2016.... | .... 536,999 0
726600 00 0|Butterfly Fund Il LP ..| Grand Cayman KY1.. 11/16/2018.... | .... 338,803 0
723500 00 5|Canvas Ventures 2 LP . | Wilmington..... DE.. 05/09/2017..... | .... . 1,237,852 0
726000 00 0| Capital Partners Ill Wilmington..... DE ... [ 05/30/2018.... | ccoovrvrnecs {1 [ N 0 60,723 0
717900 00 5| Court Square Capital Part ..........c.ccovrieirirririeieeiseee e eeees Wilmington..... DE.. 07/01/2016.... | .... 60,181 0
723000 00 6 |Crescent Mezzanine Partner VII....... . | Wilmington..... DE.. 12/08/2016.... | .... 361,892 0
724600 00 2|EnCap Energy Capital FUNd Xl........corvurvmrireeininiereiseeeeseeseeeeeeens HOUSEON. ... ILeciii | e 12/18/2017.... 891,227 0
723400 00 8|Energy & Minerals Fund IV LP. Wilmington..... DE.... 04/26/2017.... | .... 200,249 0
722100 00 5|Gamut Investment Fund I LP... Wilmington..... KY1.. 05/23/2016.... | .... 76,181 0
719100 00 0| Greenbriar Equity Fund Ill e Wilmington..... DE... | oottt 07/01/2016.... 87,349 0
723600 00 3| Gridiron ENErgy LLC.......cooeiuuiuiirirrimeiiesiessiesiesisseesessssssessessssesssssssssessesesesens Wilmington..... DE.. 05/10/2017.... | .... 1,067 0
725900 00 0|LS Power Fund IV Feeder 1LP................. Wilmington..... DE.. 11/27/2018.... | .... 105,008 0
715700 00 1| Littlgjohn FUNA IV........vieiiiiiiiiiieeniee st snens Wilmington..... DE.... | oo 07/01/2015.... 5,231 0
719400 00 4| Littejonn FUNG V... coouiieiiiieciciieiseecte et Wilmington..... DE.. 07/01/2015.... | .... 69,636 0
721200 00 4 |Lovell Minnick Equity Ptnr V. Dover. DE.. 12/01/2015.... | .... . 1,694,751 0
721100 00 6|MSouth Equity Partners Il LP..........c.ccovveunen. .| Wilmington..... DE... | oot 11/09/2015.... | coovvreeennd (VI 0 43,580 0
727400 00 O MIrUVOT LLP.......ooiiieiiiiiiiciieisi et Grand Cayman KY1.. 03/11/2019.... (V] 2,500,000 0 0
724100 00 3| MO T LP..cooioeiiieiceieeieeseeiesses e esssesan Dover. DE.... 09/08/2017.... | cevvrvvrnes (V1 TN 0 1,040,646 0
725600 00 1{NCP FUNA T LP...ooiicicceeeete ettt nenees Grand Cayman KY oo | et 11/13/2018.... | .o () 0 74,329 0
721900 00 9 |NGP Natural ReSOUrCES Xl.......overervrirereineieireirereeeeseieeneeseeeeees Wilmington..... DE.... 03/10/2016.... | .... 0 3,011,690 0
724500 00 4|New Mountain Investments V LP......... . | Wilmington..... DE.... 11/29/2017.... | .... 0 1,693,634 0
719800 00 5|New Mountain Partners IV LP............... Wilmington..... DE ... [ oot 10/14/2016.... 0 34,456 0
718200 00 9| Pamlico Capital I LP..........oocuueiuieiireiieeiseieiiesiseessesise st Wilmington..... DE.... 10/01/2016.... | .... 61,538 0
722000 00 7 |Pfingsten Partners Fund VLP........... .. | Wilmington..... DE.... 03/30/2016.... |.... 794,743 0
718000 00 3| Pine Brook Capital Partners Il...........cccoceiriririurreieincnieeesseseeeeseineas Wilmington..... DE.... 07/01/2016.... 255,323 0
724900 00 6|Primus Capital Fund VIII LP. Cleveland.... OH... 12/21/2017.... | .... 1,502,825 0
725400 00 6| Public Pension Capital LLC..........cccreveermereerereerieeisseesenians . | Wilmington..... DE.... 04/26/2018.... | .... 72,594 0
723300 00 0|Summit Partners Growth Eq IX-A... . | Wilmington..... DE.... 04/14/2017.... | .... 0 1,065,000 0
722300 00 1|Thoma Bravo Fund XII LP Wilmington..... DE.... 05/31/2016.... | . .0 3,912,567 0
723100 00 4| Vista Credit Opp Fund Il LP Wilmington..... DE.... 12/12/2016.... | .... . 0 2,896,801 0
722500 00 6| Vista Equity Partners Fund VI Wilmington..... DE.... 06/28/2016.... | .cooorvrnecs (V] IR 0 3,552,515 0
726900 00 0| Vista Equity Partners Fund VII Grand Cayman KY1.. 01/24/2019.... (VN 185,707 1,941,791 0
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
722600 00 4|Vista Foundation Fund Il LP............... . | Wilmington..... DE.. 07/15/2016.... | .... 0 1,556,218 0
720310 00 2|Welsh Carson Anderson & Stowe XII LP Wilmington..... DE.. 07/01/2016.... |. .0 356,425 0
723800 00 9|Carlyle Structured Credit........cocovnieririnnins v | GEOTGE TOWN...coviiiinisiiniiersninees | i 09/22/2017.... |.... 0 3,941,984 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON STOCKS = UNGFIIBEEA. ... et oottt sttt es et f s 1 et e8 o288 42882848 e 21 £ e 1284282824 eEee 8o eE e E e a8 e et ens et et setensen et et ensennsssetsnnensnnnns | serees 2,685,707 40,296,210 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
725300 00 8| CrossHarbor Inst Partn 2018...........ccovurimrieieinirneeeeseeeeeeiseeee s Wilmington..... DE ... [ i 10/18/2018.... 312,782 0
721300 00 2| Crow Holdings Realty Ptr VIl...........ccovuvirirrinrininieiereeceeeeens Wilmington..... DE.. 01/14/2016.... | .... 26,371 0
721000 00 8| Waterton Residential Property Venture Xl.......cocovrininininsniinesincins Wilmington..... DE.. 10/21/2015.... |. 48,924 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - UNAffilIAted..............coiiiiiiiiiieiiiiiiiis oottt s sttt ntnes 388,077 0
Any Other Class of Asset - Unaffiliated
727600 00 0 |Advantage Capital SOIAr P ..o | nees st | ......... ‘ ............................................................ 10/29/2018... | .o 0 | e [ 10,005,303 (] [ 0 | oo 0.000
4299999. Total - ANy Other Class Of ASSEE = UNGIHIIBLEM. ... ..evuiuiiriiieiitiiieits sttt antse | e1stesessasssesess st et ses e es e e8 e s s eef s sees et sesee 444eE1ee s e e eEt o0t A8 oL 8808 oL 881 eE 8o e L1 o808 4E 0L 408 4L 40140 E 401 oE 8408 E 840 E 0401 E 14081 E 844 b 0 b bbbttt ens et enssennnts | drenssneensanssssanssersnnsad (V) I 10,005,303 (U [ 0. XXX.......
4499999, SUDEOLAL = UNGFAIIIAIEA. ...t eeeett stttk 4888 #EEE o084 EE 84848 4£EE£EE £ 1084848 #£EEHEEE1£0E1oEE HeLE1HEEEHEEE LR R4 EE LR LR E L L8R LR £EE L84 EE 4L E LR E 8L 4LE 4R E LR E 0L E L E LR E Rttt | srnias 2,685,707 51,388,775 {01 ORI | I IO XXX
4899999, TOTAIS........e.evevrreceeeietitetetecee et et et see bt e e et et s as e s s eee st eses e e s s se et et see e et eseseetessantesesanees et seetesanans  S4esetetstsesesisiesetseteetasseetetsastetaseseetessaetesanns  Ae4esetsasiesesissetetessseetassseeeteseseeteseseeeetssseetesaes et et s eeeet s e e et et sA et et esAnA e s st e A et et s An e et s e A et et s et et e e s et et s e e et es s e et et s eneen s e tetebenanteneneteteranens | erees 2,685,707 51,388,775 0 | coveeeeieeirieeieieneenn0 e XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
723900 00 7|Arrowhead Capital Fund Il LP............. Dover. . | Capital Distribution..............ccccveveieenerinns 06/28/2017 | 01/08/2019 0 0 0 0 | o0 [ 57,388 | ..ot 11,336 | v (V1 I 0 | oo [ s 46,052
714800 00 0|Banc Fund Vlll.......ccoooooiiiniiiciiiiiisssicciiccies Chicago . | Capital Distribution.. .. 107/01/2015 | 02/07/2019 0 0 0 0 | o0 [ e 960,000 | ....... 480,000 | ...oooocrieninnn (01 IO (VN IO ) I PO 480,000
719500 00 1|Banc Fund IXLP....... Chicago . | Capital Distribution.. .| 07/01/2015 | 03/29/2019 0 0 0 0 . 262,500 0
726100 00 0|CP ChromaScape LLC........cccccovivmrimrineiiniinciiiniis Wilmington . | Capital Distribution 06/27/2018 | 03/14/2019 0 0 0 (0 0 35,473 0
727000 00 O|CP ThorLLC..... Wilmington.. . | Capital Distribution.. .. | 11/20/2018 | 03/04/2019 .0 0 0 0 0 68,644 0
726000 00 0|Capital Partners Ill Wilmington.. . | Capital Distribution.. .. | 05/30/2018 | 03/15/2019 .0 0 0 0 0 81,617 0
717900 00 5| Court Square Capital Part Il Wilmington.. . | Capital Distribution.. .. | 07/01/2016 | 01/02/2019 22,824 ...0 0 0 0 0 22,824
723000 00 6 |Crescent Mezzanine Partner VII.. Wilmington.. . | Capital Distribution.. .. | 12/08/2016 |01/24/2019 176,214 0 0 0 0 0 0
716200 00 1|Energy Fund XV. Wilmington.. . | Capital Distribution.. .. 107/01/2016 | 01/11/2019 ...0 0 0 0 0
722100 00 5|Gamut Investment Fund I LP... Wilmington.. . | Capital Distribution.. .. | 05/23/2016 |01/14/2019 .0 0 0 0 0
719200 00 8| Great Hill Equity Partners V. . | Wilmington.. . | Capital Distribution.. ..110/01/2016 | 03/15/2019 0 0 0 0 0
719100 00 0| Greenbriar Equity Fund II.... . | Wilmington.. . | Capital Distribution.. .. |07/01/2016 |02/01/2019 .0 0 0 0 0
723600 00 3| Gridiron Energy LLC Wilmington.. . | Capital Distribution.. .. | 05/10/2017 | 02/04/2019 ...0 0 0 0 0 (]
721200 00 4 |Lovell Minnick Equity Ptnr IV.... . | Dover.. . | Capital Distribution.. . 112/01/2015 | 03/04/2019 .0 0 0 0 0
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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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

721100 00 6|MSouth Equity Partners Il LP..........c.cccoocevvrvirirerienns Wilmington.........cc.veeeveen. DE.. | Capital Distribution.............cccccveveivinirinns 11/09/2015 | 01/11/2019 0 0 0 0 [V 0 e 2,349,569 | ........ 404,039 | oo (V1 I 0

724700 01 8|Monomoy Capital Partners Il L...... Dover. DE.. | Capital Distribution.............cccccveeeieeneeenns 12/18/2017 | 03/27/2019 0 0 0 0 (V1 (V1 I 69,539 | ..o 45424 | ..o (V1 I 0

721900 00 9|NGP Natural Resources XI Wilmington.. .. | DE.. | Capital Distribution.. .. 103/10/2016 | 02/07/2019 .0 0 0 0 0 | o0 [ 46,911 32,373 0 0

724500 00 4|New Mountain Investments V LP. Wilmington.. .. | DE.. | Capital Distribution.. .. | 11/29/2017 | 02/11/2019 .0 0 0 0 0 92,163 92,163 0 0

723200 00 2|Newstone Capital Partners |Il Wilmington.. .. | DE.. | Capital Distribution.. .. | 12/27/2016 | 01/09/2019 .0 0 0 0 0 325,015 2,206 0 (VN ORI | I IO 322,809

718200 00 9|Pamlico Capital Ill LP Wilmington.. .. | DE.. | Capital Distribution.. .. 110/01/2016 | 02/05/2019 0 0 0 0 0 470,361 .0 0 .166,787

718000 00 3|Pine Brook Capital Partners Il............cccccccooniieniinninens Wilmington.. .. | DE.. | Capital Distribution.. .. 107/01/2016 | 02/27/2019 .0 0 0 0 0 36,303 | .......... 19,150 .0 .0

725400 00 6|Public Pension Capital LLC . | Wilmington.. .. | DE.. | Capital Distribution.. .. | 04/26/2018 | 02/15/2019 .0 0 0 0 0 | o0 [ s 2,045 2,045 0 0

722200 00 3|Summitt Ptners Vent Cap Fd IV.. . | Wilmington.. .. | DE.. | Capital Distribution.. .. | 05/24/2016 |02/11/2019 0 0 0 0 0 1,419,876 413,239 .0 0

722300 00 1|Thoma Bravo Fund XII LP Wilmington.. .. | DE.. | Capital Distribution.. .. | 05/31/2016 | 01/15/2019 .0 0 0 0 0 | o0 [ 131,512 | 131,512 .0 .0

723100 00 4| Vista Credit Opp Fund Il LP Wilmington.. .. | DE.. | Capital Distribution.. .. 112/12/2016 | 02/06/2019 .0 0 0 0 0 | coorvverreeree0 [ 100 648,796 | ... 166,835 .0 .0

722500 00 6| Vista Equity Partners Fund VI.. . | Wilmington.. .. | DE.. | Capital Distribution.. .. | 06/28/2016 | 02/19/2019 0 0 0 0 0 618,778 .0 0

726900 00 0| Vista Equity Partners Fund VII Grand Cayment.. .. |KY1 | Capital Distribution.. .. 101/24/2019 | 02/19/2019 .0 0 0 0 0 | coorrverreennen0 [ 416,137 | e 416,137 .0 .0

722000 00 7|Phingsten Ptners Fund V.. Wilmington . | DE.. | Basis Adjustment .. | 03/30/2016 |03/31/2019 .0 0 0 0 0 O [0 (459,008)| .. .0 ..0 L0 459,008

723800 00 9|Carlyle Structured Credit.. . | George Town.. ... | Capital Distribution.. .. 109/22/12017 | 01/30/2019 1,710,411 0 0 0 0 0 .0 1,710,411 | ... 1,491,230 0 0 .0 .219,181

722700 00 2 |[Penfund Capital Fund V.........coovviiinrnirnnnnnns Toronto. ON. | Capital Distribution.. .. | 08/19/2016 |01/29/2019 | ....... 2,386,828 | ... .0 0 0 0 0 69,188 | ....... 2,386,828 | ... 2,061,229 .0 (69,188)| ........ 325,599
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ..o | e 16,397,968 | ..o 0 0 0 0 0] e 69,188 | ..... 15,938,960 | ... 7,858,295 | ........(69,188) | ..o 0 | e (69,188) | ..... 8,080,665
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

720100 00 7|CrossHarbor Instit Ptners 2014.............coccovevnerenrnnnens Wilmington..........cceverneens DE.. | Capital Distribution..............ccccveeerieenerenns 07/01/2015 |02/21/2019 | ....... 1,200,000 0 0 0 0 | oo [ e 1,200,000 | ........ 603,000 | ..ovvvvrrrrennd (V1 I (U IO (U I 597,000

721300 00 2|Crow Holdings Realty Ptr VIl .| Wilmington.. .. | DE.. | Capital Distribution.. .. 101/14/2016 | 01/29/2019 ...288,800 0 0 0 0 ...288,800 | ........ 17,017 | oo, (U (OO 0 [ 0 | e 171,782

721000 00 8|[Waterton Residential Property Venture XI... . | Wilmington.. .. | DE.. [ Capital Distribution.. .. [10/21/2015 [01/31/2019 | ......... 199,811 | ... 0 0 0 0. .0 ] ... 199,811 0 0 0. L0 199,811
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............cccoioiiiiiiiiiiics s | eeeeees 1,688,611 | .....cocnc.n 0 0 0 0 (] [ 0] ... 1,688,611 | ........ 720,017 | oo (L] [ (O [ 0f.... 968,593
Any Other Class of Asset - Unaffiliated

727600 00 0|Advantage Capital Solar PIr Il........ccooveeeeneenerinniinens [ oreereeiiseiseeesesssissines | cevi Capital Distribution..............cccreeereerneres 10/29/2018 | 01/31/2019 | ....... 8,004,242 | ....oovvvrrinn 0 0 0 0 (V1 (V] I 8,004,242 | ..... 8,004,242 | ..oooovrrcrnnn (V1 (U I (U 0

717700 00 9| GLC Solar Gen Il LLC......ccovviniiiririirisinisriseiinniins Waterbury.......cccovvveiins VT.. | Capital Distribution..........cccccoeriniiririrnen. 01/07/2013 |01/09/2019 | ......cco..c. 2,549 | i) 0 0 0 0 0 o0 [ 2,549 2,549 0 [( I (O 0
4299999. Total - Any Other Class of Asset - Unaffiliated..........cocuiriniiiiiniiiiessss s 0 0 0 [0 TR |} O 8,006,791 | ..... 8,006,791 JESTOTORTOOTON o I [PPSR | I [PPSO 0
4499999. Subtotal - Unaffiliated e 0 0 0 0 .69,188 | ... 25,634,362 |....16,585,103 (69,188)] ... L0 (69,188) | ..... 9,049,258
4899999, TOMAIS........vvreeeeeeciserieeeiees st 0 0 0 0| e 69,188 | ... 25,634,362 |....16,585,103 | ......... ((GEREE)) [—— 0] s (69,188)| ..... 9,049,258




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
38380Y BZ 7 | Government National Mortgage SERIES 2018...........cccovvivieireneririeennns 03/01/2019........ Interest Capitalization...... et tsaentens | ettt ettt ensenaenans | sessesnnsenes 144,300 44300 [ i (0 DO
912828  5G 1 |United States Treasury 2.875% 10/31/20. 01/04/2019........ RBC Capital MArKES..........c..cviuuiireriiciieiieiieisiesisesseisssiesiess i | etesssssssssessesss s ssessssessesens 10,061,719 | oo 10,000,000 54,006 |1
912828  5S 5 | United States Treasury 2.500% 12/31/20 01/17/2019........ JP MOTGAN. .| deserent et | nersenianene 124,829 125,000 | e 155 [ 1
0599999,  TOtal - BONAS = U.S. GOVEIMIMEN......evtutveiisttetsessateessssesesessssssssesesssss e asssersss e erssns s essanesees  44e8seesaeeeese0EoeE o088 0884088801408 4E 840 E 081808481408 E 8408408408408 E 108140810 E 0840881 o 0840108140880 o0 b0 £ bt ne | 441e0EeeE e s E e bbbttt 10,330,848 | .o 10,269,300 [ .cvocviiriieiiicniee s 54,161 | .o PO, ST
Bonds - All Other Government
000000 00 0 |ARAB REPUBLIC OF EGYPT 6.200% 03/01/24. D. 02/19/2019........ Blackrock EM SOVETEIGN FUNG.........c.vvuiiriiiiiiiessieiesisiseienssssssssssesssssens | svsssesessssssssssesssssssessssssssssssessassens | soeeessssenns 380,000 ....380,000
000000 00 O |SAUDIINTERNATIONAL BOND 3.625% 03/04/ .|D 03/22/2019........ Blackrock EM SOVEFEIgN FUNG.........c.vvuiiriiiieiciecieiesiseieeesisesenissieninnns | seseesesissssessessssssss e ssssssessees 2,379,168 | . 2,400,000
000000 00 0 |SAUDIINTERNATIONAL BOND 4.375% 04/16/. .|D 03/13/2019. Blackrock EM SOVEreign FUNG...............coiiiiiiiiiiiiiiissiiecissiciiinns | s sssnees . ..1,836,000 ..1,800,000
000000 00 O |SAUDIINTERNATIONAL BOND 4.625% 10/04/ .|D 03/22/2019........ Blackrock EM SOVEFIgN FUNG.........c.vuuiiriiiieiicieieieseieieniesisesesissieninnns | seseesessssssessesssssssssesse s ssssesessnes 3,750,980 | . 3,800,000
000000 00 O |ABU DHABI CRUDE OIL 4.600% 11/02/47. D 03/13/2019........ Blackrock EM SOVEFEIGN FUNG.........c.iuuiiriiiiiiiieieieicieresieesisienienns | sesssisessesssesesssiess s ensnen ..1,800,000
000000 00 O |STATE OF QATAR 5.103% 04/23/48..... D 03/22/2019. Blackrock EM SOVEFIgN FUNG.........c.cvuuiiiiiiiieiiiisieeiseessiseienississienns | seseiesissssesessssissse s sssessees . ..1,700,000
000000 00 O |SAUDI INTERNATIONAL BOND 5.000% 04/17/ .|D 03/13/2019........ Blackrock EM SOVEFEIgN FUNG.........c.vuuiiriiiiieiniicieeiniesiscieieresisesesissieninnes | sesesesessssssesessssis st ssssesessses . ..1,800,000
71654Q  CL 4 |Petroleos Mexicanos 6.350% 02/12/48... D 03/21/2019........ TaX Free EXCRaNGE. ..o | s esssss st sneenses | snsnsssnsensnss st enses 7,712,709 | v 8,719,000
1099999. Total - Bonds - All Other Government. 21,529,415 | .... 22,399,000 253,290
Bonds - U.S. Special Revenue and Special A
167593  H7 0 |CHICAGO IL O'HARE INTERNATIONA 4.572% 03/13/2019........ Morgan Stanley DWD..........c.cocermrcrnriereiinceerinniens 5,306,900 | . 5,000,000 59,055
3136A1  SB 2 |Federal Natl Mtg Assn REMIC Ser 2011-9 03/01/2019. Interest Capitalization...... 373,096 ....373,096
3136AJ] RR 9 |Federal Natl Mtg Assn REMIC Ser 2014-14..... . 03/01/2019........ Interest CapitaliZation.............c.veeverireiriririree s seeeeaens | eereesee it nn s 82,223 reenn82,223
3136B0  ZB 5 |Federal Natl Mtg Assn 2018-2 JZ 3.500%.............. 03/01/2019........ Interest Capitalization...... 99,226
3137F5  2Z 1 |FREDDIE MAC SERIES 4791 CLASS Z 4.000%... . . 03/01/2019. Interest Capitalization...... 44,849
3137FE  SC 5 |Freddie Mac SERIES 4767 CLASS MZ 4.000 03/01/2019........ Interest CapitaliZatioNn.............evivririiciiies s | e 63,179
3137FH  CC 5 |FREDDIE MAC SERIES 4824 CLASS ZM 4.000 03/01/2019........ Interest CapitaliZation.............ocviiiiiiiiiiieieiese i | e 94,886 | ... 94,886
3137FH  UC 5 |FREDDIE MAC SERIES 4830 CLASS DZ  4.500..........ccevniimriniiiriniieinreerinsisienens 03/01/2019........ Interest Capitalization...... . e | s 144,757 ... 144,757
3137FJ  AX 7 |FREDDIE MAC SERIES 4832 CLASS DZ  4.500.........ccevvumrruerirmrerenirenerneesesseneniens 03/01/2019........ Interest Capitalization...... | s | s 91,358 | oo 91,358
3137FK  2F 2 |FREDDIE MAC SERIES 4845 CLASS ZE 4.500 03/01/2019........ Interest CapitaliZation...........c..cviuririiciciici e | et 165,440 ....165,440
3137FK 7K 6 | FREDDIE MAC SERIES 4849 CLASS ZJ 4.500.........cccouvvmmrieririeierieieerineriesenens 03/01/2019........ Interest Capitalization...... . O 164,687 ....164,687
35563P  CB 3 |Freddie Mac - SCRT 17-3 2.750% 07/25/5 s 03/01/2019........ Interest Capitalization...... s | s | s 115,731 . 115,731
49126K LM 1 |KENTUCKY ST ECON DEV FIN AUTH 5.079% O.. 03/13/2019........ JEFFEMIES & C0.uuviuiiiniiiiiirciii e | b 3,136,860 | . 3,000,000
61685P ED 6 | MORENO VLY CA PUBLIC FING AUTH  4.000%.........ovcreverirerrmieeerenererenineerersernnins | verveinserenes 03/29/2019........ Stifel, Nicolaus and Co. s | e 731375 | e 7,500,000
757696 AN 9 |REDONDO BEACH CA CMNTY FING AU  4.250% 03/19/2019........ Stifel, Nicolaus and Co......... bt | bbbt | Siebeb et TA68,116 | oo 7,545,000
79772E CT 4 |SAN FRANCISCOCITY & CNTY CAC 4.371% 02/08/2019........ Stifel, Nicolaus and Co......... s | b 22,250,000 | .... 22,250,000
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t eeeetetetetetiese eeeesebesiesessessessessssessessessssessessesssessesiesassestessesetetsistetttastessetetastastetetaste s et et et est et seE et e s et s et et eet et s e bt eeses s et et entessess | eeiebsssistessesietetent et et et eetes s bt entenes 46,912,683 | ..o 46,734,432
Bonds - Industrial and Miscell
00122@ AA 9 | AES Southland ENERGY 4.500% 02/29/40...........cccovvvvrievcriniirciierinnens 02/28/2019........ DireCt-Private PIaCEMENL............cviiiiiriiicieicerese s | e en 174371 | s 1,743,711
00206R  HJ 4 |AT&TINC 4.350% 03/01/29 02/13/2019........ ATHENE ..ottt sssnas | saesissasssssesssssssesse s e s s et s sesaes . 497,550 ....500,000
00287Y  AQ 2 |ABBVIEINC 3.600% 05/14/25..........coovinieirirircrneirererineiesineines 02/28/2019........ ATHENE ...ttt | ebietb e bbbttt nnnens | Siebeens et 1,968,580 | . 2,000,000
00287Y  BD 0 [ABBVIEINC 4.875% 11/14/48..........cccovvivmrrnirririirinricnrinerienes 01/30/2019........ SEAPOM GrOUD. ....eeveeerreeivesriserisrestesesiee ittt enes | eebisesisess bbbt 2,835,660 | . 3,000,000
00507V AN 9 |Activision Blizzard Inc 4.500% 06/15/4 s 03/14/2019........ BaNK Of AMETICA. .......cooviriiiiiciie et | sesesies st 4294387 | oo 4,695,000
00800*  AD 4 |ADV CAP GROW NJ 0.000% 03/01/28... 01/08/2019........ Direct-Private PIaCEMENT. ..o | ceersississes e essssensenns | ossesenisenns 2,414,268 | . 3,115,331
009098  A* 5 | AMAZON CARGO CTL 4.494% 11/10/39......cvmirvmiireriririeeinrierinereeienerenes 12/07/2018........ DireCt-Private PIACEMENL. ..ottt ssesissaees | eeseeseessssssss et s ss s st sss s s ensessenans (3,298,750) | oo (3,298,750)
022098  BD 4 |Altria Group Inc 4.800% 02/14/29....... 02/12/2019........ JP IVMIOTGAN. ..ot | eebssness s . 2,991,510 | . 3,000,000
023761  AA 7 |AMER AIRLINE 17-1 AAPTT 3.650% 08/15/ 01/24/2019........ RObErt W. Baird & CO.......coueiiriiiieiniiecieicieseesiseiesissisesesisesssssssensnnins | sesesssessssssssessssssssessssssssessessessessenss | oveessessnes 3,602,145 | . 3,695,000
031162 BK 5 |AMGeN INC 5.150% T1/15/41......ooemiriirieieieisiceesieisei e enses 02/27/2019........ ATHENE ..ottt sttt b et ntens | ebsessesessesse st ss s st s s st st nsentenae 403,276 ....389,000 5,899
031162  CD 0 |Amgen Inc 4.563% 06/15/48...........ccvvrreiiererniieerieieeie st sssseeseees 03/05/2019........ US Bancorp PIPer JAffY.........ccuiiriiieireieeiscersisesie s nssisesenes | seseeiseriesssessessssssss s ssssesessenes 2,854,230 | . 3,000,000 31,181
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032095 AH 4 | Amphenol Corp 4.350% 06/01/29.... 01/07/2019........ BarCIaYS CaPItal............cvuuiieiiniiiiirieiii it | etes ettt | et 1,998,080 2,000,000

035240 AR 1 |ANHEUSER-BUSCH INBEV WOR  4.900% 01/23.......cccvvmriiririniieiniirernsinsiresinenns | covveerinennns 01/10/2019........ DEUISCNE BANK........ecveiriiiii st enieine | cesesbe b sss ettt | etisesi bbb 4,982,050 | oo 5,000,000

035242 AA 4 | ANHEUSER-BUSCH INBEV FIN  2.625% 01/17/.....ocvvureriririirineinerinerirerienessnineies | seerseisniines 03/13/2019........ ATHENE ..ottt ssenas | saesissasssssessssssesse s e s s st ns s saees 984,000 1,000,000

037411 BA 2 |Apache Corp 4.750% 04/15/43.........ooovvnierernirienirerinireresnsines 02/13/2019........ Morgan Stanley DWD........c..ocuuuieiereeieieiesierseissiesis s ersssssseeniens | sesesisessess st sseen 2,716,920 3,000,000

037833  BX 7 |Apple Computer Inc 4.650% 02/23/46............ocoovernrerernrinnenriirinnienns 01/16/2019........ CItIGrOUD GIODAL ...t | essssee sttt | erbessnnsenes 8,664,792 8,239,000

03789X  AA 6 |Applebees/IHOP Funding LLC SERIES 20141..........ccccvvvvrvvenec. 03/04/2019........ ATHENE ...ttt sttt b et ntees | eeseesetessessebsss st e s s e s e et an s s s nsentenas 72,987 | oo 73,075

040555 CM 4 |Arizona Pub Svc Co 5.050% 09/01/41.........ooivevreiereeeieieieieseseeinaas 03/22/2019........ US BaNCOrp PIPEr JAffEY......vvueirviiiririieisiississiesisisiesis s ssssssesenes | sesessessssssssessssssssesss st ssssssessses 1,297,064 | ..o 1,165,000

040555  CY 8 |Arizona Pub Svc Co 4.250% 03/01/49........ovmemrierreiriernreeeerceseeienes 02/28/2019........ WEIIS FArgO FUNGS.........cvuiirireiiiieieice ettt ssssesenes | sonsissesessssssss st ess s 4,978,950 5,000,000

049560  AQ 8 |Atmos Energy 4.125% 03/15/49.. 03/01/2019. Various.. . 8,171,958 8,250,000

097023  CE 3 |Boeing Co 3.500% 03/01/39. 02/13/2019........ BaNK Of AMETICA. .......ccoviiiiicieice e | seseeseri et een 4,791,500 5,000,000

099724  AH 9 |Borg Warner 4.375% 03/15/45................ 03/19/2019........ Keybanc Capital Markets.............c..cc.iiviereiesiesiesseseees e ssssessessens 2,721,600 3,000,000

101137 AT 4 |Boston Scientific Corp 4.550% 03/01/39.. 02/21/2019. ATHENE 497,200 ....500,000

101137 AU 1 |Boston Scientific Corp 4.700% 03/01/49.. . 02121/2019........ Bank Of AMEIICa. ..........oveveeeeeereeeeee e 2,979,420 3,000,000

101137 AX 5 |Boston Scientific Corp  4.000% 03/01/29.........cvevurmriernmreierisiserssisssssiesesssssssssenss | eerssessneenns 02/21/2019........ Barclays Capital..........ccevvrerernreeieneieiseieienisnenes 2,989,920 3,000,000

10373Q AE 0 |BP CAP MARKETS AMERICA 4.234% 11/06/28. 03/21/2019. MarketAxess 531,140 ....500,000

114259 AT 1 |Brooklyn Un Gas Co 3.865% 03/04/29.........ccccurmrrrerrvrrneirerineirernninnes 02/27/2019........ ATHENE 1,000,000 | ..o 1,000,000

125509  BW 8 |Cigna Corp 3.875% 10/15/4T.......ooveeirniiricreereeseeeieies 03/05/2019........ RBC Capital Market; 2,555,250 3,000,000 | ooovrrerrnirereriee e 45,854

126650 CZ 1 |CVS Health Corp 5.050% 03/25/48........ 03/14/2019. Goldman Sachs & Company....... ..1,962,040 2,000,000 48,536

129890 AN 9 | CALI MORTGAGE TRUST SERIES 2019101C CLAS.......cocoiiieireineirereineierisereeins [ verveineerenes 03/07/2019........ ATHENE ..ottt s s s s s sssnsesnansnns | sevesssssesssssssassssssssssnsssansesasssnssssensenas 988,255 1,000,000 2,607

129890  AQ 2 | CALI MORTGAGE TRUST SERIES 2019101C CLAS.......cooviieniieiieieieriseiresinenssiens [ v 03/07/2019........ ATHENE 1,900,200 2,000,000 5213

15135B  AJ 0 |CENTENE CORP 4.750% 01/15/25....... 01/23/2019. ATHENE 495,000 ....500,000

15189X AT 5 |CENTERPOINT ENER HOUSTON 4.250% 02/01/.........covomiiecriniiiiierisrinsinniiens 01/10/2019........ MIZUHO......ooiiee et 1,987,860 2,000,000

161175  BR 4 |Charter Comm Opt LLC/Cap  5.050% 03/30/..........cccmveirreriierinrierienisiseisersnisnseens [ oo 01/14/2019........ DEUISCNE BANK........oceoiriiiiiice e snienns | sesesiesises et 4,996,750 5,000,000

172967  ME 8 | Citigroup Inc  3.980% 03/20/30.........cceverrrernrieririreierineieeiniiens 03/13/2019........ CItIGrOUD GIODAL. ... | esinte s 3,000,000 3,000,000

20605P AL 5 | CONCHO RESOURCES INC 4.850% 08/15/48............coccoivemerenrrnnns 03/27/2019........ RBC Capital MArKES..........cuurveuiirrirciieiiieeiessieeiesissesessisessesssessssssssssins | orsessessesssessssesssssssesssessssessenssssssnsss | sosseesessones 3,158,130 3,000,000

207597  EL 5 |Connecticut Lt & Pwr Co Ct 4.000% 04/0..........cccvoivvrenennee 03/25/2019........ VIOUS. ...ttt | Hoenite e 5,151,840 5,000,000

20826F  AC 0 | CONOCOPHILLIPS COMPANY  4.300% 11/15/44..........ovvvvirrerinirririseenerissisenies | s 03/11/2019........ DEULSCNE BANK.........ouiiiviieiicieei ettt sassnss | evaesesssses s bbbt .. 2,076,740 2,000,000

21036P  BD 9 |Constellation Brands Inc 5.250% 11/15/........ 03/05/2019........ VIIOUS. ...ttt | Heeebene bbbt | erbtea st 7,281,420 | oo 7,000,000

22541L  AE 3 | Credit Suisse FB USA Inc 7.125% 07/15/... 02/07/2019........ BarClays CaPItal..........eerervuriiiriieineieierisisesssisesie st nsns | sesess e 9,419,632 7,260,000

22822V AM 3 | Crown Castle International Cor 5.200%.... 03/05/2019........ VAMIOUS. .....ovevviecieteiee ettt ettt bttt b st s s st b banassessnsnses | ebebassesesssssesessaesas et et e b s et s ansetesnanen 7,008,160 | ..covvreeerereeierieeerieiae 7,000,000

23386# AU 6 |DAIRY FARMERS Series H 4.930% 01/03/31.......ccvvvvimiiirimieieineiennsisensinenienns [ versssnnienns 01/03/2019........ DireCt-Private PIACEMENT............viuuiiiireiriniissise st esstessss | eessssssssss e ss s bbb 10,000,000 | .ovvoverrreirerinieeieis 10,000,000

237194  AM 7 |Darden Restaurants Inc  4.550% 02/15/48..........c.coccovmvververerrerniins 02/12/2019........ BaNK Of AMETICA. .......ccoviiiiiiciee e | seseeeeriess et 2,788,380 3,000,000

254687  CY 0 |Walt Disney Co 3.700% 09/15/24.........coovieirvrincernrireirnninns 03/20/2019........ TaX FIEE EXCNANGE........civeririiiii ittt ssss | sebsssses s es bbbt 2,999,270 3,000,000

254687 DQ 6 |Walt Disney Co 7.280% 06/30/28..........coovvrervrircenriieninees 03/21/2019........ TaX FIE8 EXCNANGE........oucveceeceieeictceee et ssssssnas | sresissssssssssssssesss s e s s ses st s sanaesaees 10,229,970 | oo 8,735,000

254687 EQ 5 |Walt Disney Co 6.150% 02/15/41........ccoovemreerveicrnrirciininnns 03/20/2019........ TaX FIE8 EXCRANGE. ...ttt st nsnns | sbessebssessessee e ess st ns s saen 1,674,310 | oo 1,400,000

254687  FA 9 |Walt Disney Co 4.750% 11/15/46........ccvvenevevvinerirerinirienes 03/20/2019........ TaX Free EXCRANGE. ..o [ st 2,996,782 3,000,000

26078)  AF 7 |DowDuPontInc 5.419% 11/15/48........ 03/19/2019........ Goldman SAChS & COMPANY........c.cvuiirerrirciiriieireierieieesese st ssssienes | cesesiersess et sensenes | eeeessessaees 5,433,800 5,000,000

26442E  AG 5 |DUKE ENERGY OHIO INC 4.300% 02/01/49 .| 01/03/2019........ CIEAIE SUISSE. ...t tes s seesessseesessses s ssensessssenssssssssses | sessesessessssesssesessssstessess et sssssssaseesaees 2,994,360 3,000,000

29278N  AG 8 |ENERGY TRANSFER OPERATNG 5.250% 04/15/. .1 01/08/2019........ BaNK Of AMETICA. .......cooviriiiiiciie et | sesesies st 4,490,505 | ..o 4,500,000

31428X  BQ 8 |FedEx Corp 4.050% 02/15/48...........ocvmivivmrireireriirieninsiineiinns 02/20/2019........ JEFFEIIES & C0..uuivuiiviiiiiiiiiti e | sebi st | et 3,497,266 3,980,000

341081  FU 6 |Florida Pwr &Lt Co 3.990% 03/01/49 02/21/2019........ MIZUHO ...t nsseniens | sessises sttt 14,992,050 | .oovoeverirrereeeeis 15,000,000

35137L  AE 5 |FOX CORP 5.576% 01/25/49 01/15/2019........ Goldman SAChS & COMPANY........c.cviiirerrieieiieieiesisieesess e sssssenes | sesessersss e ess st esssssessenes | eseessessanes 2,500,000 2,500,000

361448 AX 1 |GATX CORP 4.500% 03/30/45...........ccoervrrerrrerns 03/20/2019........ Keybanc Capital MATKELS.............oueiiiiieiieireeeiesieeenissessesssseseeniens | seresssesssssesse s ess st ssensessenes | esesessesssssesseesnssessessenins 7,522,944 8,320,000

37045X  CS 3 | GENERAL MOTORS FINL CO 5.650% 01/17/29......cccvmvievirniieiiniriieineins 01/14/2019........ BarClays Capital..........ceruuiiuiiiiieieiieiieiessi st | et | eneesinines 3,998,200 4,000,000
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377372 AE 7 | Glaxosmithkline Cap INC 6.375% 05/15/3..........cvvvrrierirereirinnieiierieesienisssissnies 03/14/2019........ ATHENE ... | Hnss bbbt | eesne st 1,289,350 | .o 1,000,000
43148#  AA 7 |HILL TOP ENERGY 5.830% 12/31/29.....ccvviiriiriierineiieniiciseireieninein 03/27/2019........ Direct-Private PIaCEMENL...........ciiiiieiiiceieeniseerssessiesnssiennnis | cesesieress st ensenes | eeeesiesiees 5,390,000 | . 5,390,000
44701Q  BE 1 |Huntsman Intl LLC 4.500% 05/01/29..... 02/27/2019........ BaNK Of AMEIICA. .....oovvveirseiiei ittt | rtebesbe bbbt 6,920,900 | . 7,000,000
46647P AR 7 | JPMORGAN CHASE & CO 4.005% 04/23/29.........ccoovvmrrerieirereineirerinernns 01/16/2019........ JP Morgan, ettt | b 4,906,700 | ..o 5,000,000
478160 AV 6 |Johnson & Johnson 4.500% 09/01/40............ccourerererimieiiniirinniinsiinerienes 03/14/2019........ JEFFEMIES & C0uuiuiuiriieiici et | st | erbessensenes 3,256,290 | . 3,000,000
485134  BS 8 |Kansas City Power & Light 4.125% 04/01..........ccorvvvvireemircrenrereinen 03/18/2019........ BNP PaMDES........couerieiiiisieissisciesiesisises s sss st essessssssenss | sssesssssssssssssessessssssesssssessesssessanssessenes LA.972,700 | e 5,000,000
487836  BQ 0 [Kellogg Company 4.500% 04/01/46...........cococmrvriviniineiinnierierirnninns 03/28/2019........ BNP PaliDaS..........ovoieeiieiiiieicieiie et sse s sssssssies | ebsessssssessssse s st s sttt s st nes 4,746,750 | . 5,000,000
491674  BL 0 |Kentucky Utils Co 4.375% 10/01/45........cocvveerniinireneireieineinas 03/18/2019........ BaNK Of AMETICA. .......cooierireiiicieiee et | seseseersess et enienes | enereniennnes 3,055,350 | . 3,000,000
50180L  AE 0 |Lehman UBS Comm Mtg Trust REMIC Ser 20..........cccccocovcrnunee 03/11/2019. Interest Capitalization...... 625 | ... 625
512807 AT 5 |LAM Research Corp 4.875% 03/15/49.......c.ccccovumririrvenirernrireenerceenienes 02/25/2019........ Bank of AMETiCa........ccovveveeieeeeeeceeieires 4,997,550 | . 5,000,000
53117C AT 9 |Liberty Property Trust 4.375% 02/01/29......c.ccccrirmruriemrirerieiriieineierineiens 01/22/2019........ Citigroup Global...........cvveriveirccccce 3,989,680 | . 4,000,000
532457 BT 4 |Lilly (El) & Co 3.950% 03/15/49....... . 03/05/2019. Various.. . .. 5,922,830 | . 6,000,000
55336V AT 7 [MPLXLP 5.500% 02/15/49........ccviuiririniieiiniiieinsiesssinee s sisessesiseseesis 02/20/2019........ Barclays Capital...........coeuieeeniicririneicseireienineenns . 5,174,100 | . 5,000,000
559080 AN 6 | MAGELLAN MIDSTREAM PARTN 4.850% 02/01/.........covurireerinriirerirerirneienrineniens 01/14/2019........ MIZUHO. ..ottt | etes bbbttt | ieet st 4,965,520 | . 5,000,000
56081  AA 2 |[MLBFACILITY 4.430% 12/10/43...... . 03/11/2019. Direct-Private Placement 10,000,000 ....10,000,000
56585A  AJ 1 | MARATHON PETROLEUM CORP 5.000% 09/15/5..........ccccounnne 02/07/2019........ BarClays CapItal..........ccreruuriiiriieiieieieiiseiessis st ssensns | sesessesess ettt ensenes | eeeesiensnes 2,354,500 | . 2,500,000
573284 AU 0 |Martin Marietta Materials 4.250% 12/15........c.coormvrerirnireinirernicrenienes 03/13/2019........ WEIIS FArgO FUNGS.........cvuiiriieiiciriicie ittt | soesiteesi bbb .1,277,595 ..1,500,000
58013M  FA 7 |McDonalds Corp 4.875% 12/09/45.........ccccocrermirivimiineiieineiierinnins 01/18/2019. Deutsche Bank ..4,070,280 ..4,000,000 23,833 | 2FE
58933Y AW 5 [Merck & CoInc 4.000% 03/07/49.........covvrrermemernnirerersreeeinennes 03/05/2019........ Morgan Stanley DWD........c..cuuiieiieierie s rssssssesiens | sesesesessesssessessssssess e ensenes 1,973,820 | . 2,000,000 | .eoveueereerrieieeierenr s 0 [1FE...
595112 BN 2 | Micron Technology Inc 5.327% 02/06/29. 02/04/2019........ VMIOUS. .....ovecvvecieteieee ettt s st s et s st es s st b sasseses s setesanassessnsnses | etesessssesissesetesssesas st esesesansesananeesesanee 5,023,225 | . 5,000,000
59833C AC 6 |MIDWEST CONNECTOR CAPIT 4.625% 04/01/2 03/07/2019. MIZUHO. . 9,985,300 | .... 10,000,000
60871R  AD 2 |MOLSON COORS BREWING CO 5.000% 05/01/4 03/22/2019........ State StrEEL GIODAL...........cveeiriieieiiciesice st | beesaeni bbb 2,979,540 | . 3,000,000 60,417
636180  BP 5 |National Fuel Gas Co 4.750% 09/01/28..........ccocvvvmrnirirnercrinninnes 01/15/2019........ SEAPOM GIOUP.....vvvveeeiriiiitissi ettt | Honsiets s st 4,927,250 | . 5,000,000 98,958
674599  CL 7 |Occidental Pete Corp 4.100% 02/15/47........coovumrerirvriniieinrirerinnnens 03/01/2019........ BarClays Capital..........c.uevuuiieiriiiciieieiici et | seseni e . 2,938,770 | . 3,000,000 6,833 | 1FE...
674599  CN 3 |Occidental Pete Corp 4.200% 03/15/48..........covvrerirereneriirinirierinns 03/01/2019........ BarClays CaPItal............cvuuiumuiireiiieiierieisesisesiesiese st sssssses | ensessess et | seseeeiesiees 2,004,940 | . 2,000,000 39,667 | 1FE....cciviiiiirinee
68235P  AF 5 |ONE GASINC 4.658% 02/01/44.........coovveieiirereiniieriniisiseneresissisesssisseesisssssenes. | rereessnsenenes 03/15/2019........ SUSAUENANNA TNt | Hoesbte st 2,194,300 | . 2,035,000 12,401 | 1FE...
682680 AW 3 |Oneok Inc 4.350% 03/15/29. RN 03/11/2019........ ATHENE ..ottt sssnas | saesiesasssssessssssesses e s ss et ss s s saees 1,993,740 | . 2,000,000
69362B BC 5 |PSEG Power 3.850% 06/01/23...... 03/04/2019........ ATHENE ..t | ebiesb e es bbbt nnsens | ebebeesi et 1,009,430 | oo 1,000,000
69375H  AA 2 |Pacefunding SERIES 20191A CLASS AA 4.4 03/15/2019........ Sun Trust RODINSON HUMPAIEY........coviiiiiriiciiiieieieesissiseiessssssssssssnins | onssseesssissessssssss e essesssssenses 12,280,000 ....12,280,000 1FE...
69375H  AB 0 |Pacefunding SERIES 20191A CLASS BA 7.1 03/15/2019........ Sun Trust Robinson Humphrey.. o s | e 1,555,000 1,555,000 | ..
69375H  AC 8 |Pacefunding SERIES 20191A CLASS AB 4.4 03/15/2019........ Sun Trust Robinson HUMPAIEY..........cvvvvemiiciniieiieneinns e 17,720,000 | .ooovoveeeerreeeeeeeree 17,720,000 | ovovreceeieeeeeeeee s 0 |1FE .,
69375H AD 6 |Pacefunding SERIES 20191A CLASS BB 7.1 03/15/2019........ Sun Trust Robinson HUMPAIeY..........c.ccveniiernrirernicienines s | e 2,000,000 | . 2,000,000
69375P  AC 0 |Pacefunding SERIES 20182A CLASS BA 4.8 10/15/2018........ INBEIXIS. .ot | e 20,365,774 | ..o 20,365,774
69375P  AD 8 |Pacefunding SERIES 20182A CLASS BB 7.1 10/15/2018........ INBEIXIS ..o | et | sbeeaeneenes 758,630 ....158,630
70432 AA 9 |Paychex Inc Series A 4.070% 03/13/26........ccvuvverermrnirirniiciieirererineins 03/13/2019........ DireCt-Private PIaCEMENL............cviiiiiriiicieicerese s | e en 8,000,000 | . 8,000,000
718549  AE 8 |PHILLIPS 66 PARTNERS LP 4.900% 10/01/4 03/29/2019........ VIOUS......ovviiisi bbbt | bbb 4,006,440 | ..oooovviiaa 4,000,000 | ..
74456Q BN 5 |Public Services Electric & Gas 4.150%........ccccevvrrriierniererniincinnienns 03/12/2019........ SUSAUENANNA TNt nes | Heesbte bbbttt | erbebses bbbt 1,674,426 | ... 1,670,000 25,604 | 1FE.....ccooviivirns
74922T  AA 4 |Residential Accredit Loans, | SERIES 200 s 03/05/2019........ ATHENE ...t ens | binssassses bbbttt ..1,058,914
771196 BN 1 |ROCHE HLDGS INC 3.250% 09/17/23........ocovvrirernrirerinircererirenes 03/19/2019........ ATHENE ..ottt | oebsesssesses s s s sttt sen . ..1,000,000 1FE...
773903  AH 2 | Rockwell Automation Inc  3.500% 03/01/2 TR 02/27/2019........ ATHENE ... | sbsbnss s | e 498,330 ....500,000 TFE s
773903  AJ 8 |Rockwell Automation Inc 4.200% 03/01/4 s 02/28/2019........ BaNK Of AMETICA. .......couviiieiiiciiee e | seseries st 5,009,590 | . 5,000,000 1FE...
78426R  AE 2 | SG COMMERCIAL MORTGAGE SECURI SERIES 201...........cccceuveeee 02/01/2019........ Societe Generale. s | bbb 7,136,086 | oo 7,200,000
797440  BP 8 |San Diego Gas & Elec Co 3.950% 11/15/4.........veieieiererensererseseeeeeienies 01/18/2019........ WEIIS FArgO FUNGS. ..ottt ensssssnsenes | soessssesesssssnss st snesensn | eesseessnenenes 5,435,760 | . 6,000,000 TFE e
832696 AM 0 |J M Smucker Company 4.250% 03/15/35..........cccccmrimmrimiiiierineiienississiiissiinissinns | seeseniinniins 03/25/2019........ MAIKEBEAKESS. ... eeesesee sttt s s sssssssenssssnssnsnans | sesesanesssessssstesesssesssseensassesssansesensans 981,373 | . 1,020,000
835495 AJ 1 |SONOCO PRODUCTS CO 5.750% 11/01/40.. 03/13/2019........ Goldman SAChS & COMPANY...........cuuvvereriirerriieieiirieesersesese e esesssneenss | seseseeriess s ess s sseees 1,763,448 | ..o 1,609,000
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854502  AJ 0 |STANLEY BLACK & DECKER | 4.850% 11/15/......cvorivririniiieiinnrienirrenssinsineses | seerseinnions 02/07/2019........ BarClays CaPItal............cuuurieuiiimeiiiiiieririsiiesiiesiese st ess i | st | e 3,170,640 | . 3,000,000 38,396 | 1FE....ccivviiiinen.
87289B  AJ 3 | TCP DLF VIII 2018 CLO LLS Combo Note  3.......ccocvverieririiieiiniicrinnies 03/14/2019........ VIOUS. ..ottt | Hienb et | eebeeni e 6,402,633 | . 6,402,633 [ ... 0 [2FE e
882508 BD 5 |Texas Instruments Inc 4.150% 05/15/48...........oocovrvrerirmrineriirinriiinnins 03/29/2019........ VAHHOUS.....voo vttt | eebesesb et 2,317,797 | . 2,150,000
882884  B# 5 |Texas-New Mexico Series 2019C 3.920% 0.......covvevvrereennenee . 03/29/2019........ Direct-Private PIACEMENL. ..ot ssesissiees | sesesssessesssssstss st st sssass s ensessesans . 5,000,000 | . 5,000,000
882884  C* 8 |Texas-New Mexico Series 2019D 4.060% O.......cc.ccovverevernvine . 03/29/2019........ Direct-Private PIACEMENL............iviiiiiiiiiis i | st essenesnies | seariinsinns 2,000,000 | . 2,000,000
891160 MJ 9 | Toronto Dominion Bk Ontario 3.625% 09/ 01/10/2019........ LOOP Capital Markets..........ccrueiiiireiriieiisrieresisiesiessesssieniesssseessesssssenes. | sesesssessessseesessssssessessessesssessessssssesseses 2,843,160 | . 3,000,000
89236T  FT 7 |Toyota Motor Credit Corp  3.650% 01/08/........ccocevreerirmiiiriirieiierirenienes 01/03/2019........ Bank of America s | e 4,981,350 | . 5,000,000
902494  BJ 1 |Tyson Foods Inc 4.000% 03/01/26....... . 02/13/2019........ ATHENE .| enesesies sttt | ererenienranes 498,235 ....500,000
902691 B@ 2 |UGIUTILITIES 4.550% 02/01/49....... 02/01/2019. Direct-Private Placement 10,000,000 10,000,000
909318  AA 5 |UNITED AIR 2018-1 AAPTT  3.500% 03/01/.......vererrierreirirerinniereerssesesiersiseenes | wrerereniennes 01/24/2019........ RODEIM W. BAIM & CO......ovueiiriiieiiesiicisesiesess e sssssssssesssesssnins | sesesssesssssssssessessessessssssessesseessensesseses | esesessesssssessessnsssssessensns 4,272,574 4,445,000
911312 BQ 8 | United Parcel Service 4.250% 03/15/49........cccovvivmvrniireinircrinirceeeienes 03/13/2019........ Morgan Stanley DWD 2,997,990 | . 3,000,000
92826C  AF 9 | VISAINC CLASS A SHARES 4.300% 12/14/4 03/28/2019. Various.. 3,293,172 | . 2,986,000
963320 AW 6 | Whirlpool Corp 4.750% 02/26/29......... 02/20/2019........ JP Morgan, 2,964,300 | . 3,000,000
67077M AU 2 |NUTRIEN LTD 5.000% 04/01/49...... A 03/19/2019........ Morgan Stanley DWD, 2,948,280 | . 3,000,000
878742  AE 5 | Teck Cominco Limited 6.125% 10/01/35...... A 01/09/2019. Citigroup Global 3,010,000 | . 3,000,000
878742  AS 4 | Teck Cominco Limited 6.000% 08/15/40...... A 01/09/2019........ Barclays Capital 1,490,688 | ...ovvvircee 1,525,000
878742 AW 5 | Teck Cominco Limited 6.250% 07/15/41...... A 01/10/2019........ Citigroup Global...........cvveiereiricircccee 2,977,500 | . 3,000,000
03329L  AC 5 | Anchorage Credit Funding Ltd SERIES 2015 .. |D.... 01/23/2019. GreensLedge Capital Markets.............c.cccovvuvinns 2,501,750 | . 2,500,000
03331F  AA 8 | Anchorage Credit Funding Ltd SERIES 2019.... .|D.... 02/19/2019........ VHOUS. ...ttt | ebseeb e st 9,500,000 | . 9,500,000
04942V AL 8 |Atlas Senior Loan Fund LTD SERIES 201913 D. 02/22/2019........ ATHENE ..ottt sttt sntens | ebsessesessesse st ss s st s st en s s s s nsensenae ..1,000,000 ..1,000,000
15673Y  AA 7 | Cerberus SERIES 20191A CLASS AT 4.523........cccccvvvvvvvnnec. D. 03/27/2019. ATHENE . ..1,000,000 | . ..1,000,000
2027A0  HR 3 [ COMMONWEALTH BANK AUST  4.500% 12/09/25.........covvevemrieiieineierseirerinsinnenes [ DI 02/20/2019........ ATHENE ..ottt sttt ntens | ebsessesessesse st st s s s s b en s st snsentenas 2,023,360 | . 2,000,000
225401  AG 3 |CREDIT SUISSE GROUP AG 4.207% 06/12/24 [ DI 01/30/2019........ ATHENE ...ttt snns | Hinsssssessess st es s sen e s s ssente ..1,000,400 ..1,000,000
23636A AT 8 |DANSKE BANKA/S 5.375% 01/12/24.. D 01/11/2019........ UBS et | Sesee s ..4,989,900 ..5,000,000 .
377373  AH 8 | GLAXOSMITHKLINE CAPITAL 3.375% 06/01/2................. ..|D 03/18/2019........ DEUISCNE BANK........ccviiiiiciii s nine | cesesie sttt | eniress et 1,978,940 | . 2,000,000 TFE e
38176E  AE 7 | Golub Capital Partners CLO 40 SERIES 201..... D 02/08/2019........ IVESUBISHLL ...ttt | feseniseb et 10,000,000 ....10,000,000 1FE...
38176G  AC 6 | Golub Capital Partners CLO, L SERIES 201 03/13/2019........ ATHENE ...ttt | binssassses s b sttt 1,000,000 1FE...
38176G  AE 2 | Golub Capital Partners CLO, L SERIES 201 03/13/2019........ ATHENE ...ttt ntees | etsessetsssessebsss st s s st s s entessee s nsentenas 1,000,000 1FE
381766 AG 7 | Golub Capital Partners CLO, L SERIES 201 03/13/2019........ ATHENE ..ottt | ebsees bbbttt ..1,000,000 .
48661W  AC 2 |Kayne CLO SERIES 20193A CLASS B1 4.823... | D 02/21/2019........ ATHENE ...ttt b st ntees | etseesetassessebass et s s es et st st s s nsensenae . ..1,000,000 1FE...
48661W  AE 8 | Kayne CLO SERIES 20193A CLASS C 5.673%......cvvvrrereriniieeiniinsissineisisnsisiennns 02/21/2019........ ATHENE ...t | ettt s bbbttt enes | ebaebeti et 1,000,000 | oo 1,000,000 1FE
48661W  AJ 7 |Kayne CLO SERIES 20193A CLASS B2 4.680... 02/21/2019........ ATHENE ..ottt ses s ssssssssanssnssnans | seessssssssssssssssessessssssessssassensssansesanes ..1,000,000 ..1,000,000 1FE...
48661Y  AA 2 |Kayne CLO SERIES 20194A CLASS B1 4.702... | D 03/21/2019........ ATHENE ..ottt ntens | ebsessesessesse st ss s s s s s s en s st nsensenae ..1,000,000 ..1,000,000 |.. ...0 [1FE...
55283L  AA 3 |MAPS LTD SERIES 20191A CLASS A 4.458%........ccvovvuienieiieeieiseeesesesienes [ DI 02/20/2019........ ATHENE ...t | Hoees st s bbbt | eeseenaene s 2,499,960 | . 2,500,000 | ..oveeiierieineeeennes 0 [1FE e
55283L  AB 1 |MAPSLTD SERIES 20191A CLASS B 5.560% [ DI 02/20/2019........ ATHENE ..t | ebbeb bbb 1,499,988 | ..o 1,500,000
55283L  AC 9 |MAPSLTD SERIES 20191A CLASS C 7.385% D 02/20/2019........ ATHENE ..ottt sssnas | saesissasssssesssssssesse s e s s et s sesaes . 999,988 | . 1,000,000
55608 AP 3 |MACQUARIE GROUP LTD 5.033% 01/15/30.......ccvreriermriirieriierincirerinninens D 03/05/2019........ JaANNEY MONEGOMETY.......oo vttt eniens | sesbtee st entas | eebecssaneenes 3,072,420 | . 3,000,000
55817A  AG 9 |Madison Park Funding Ltd SERIES 201832A...........ccccouuue. . |D 12/21/2018........ P MOTGAN. ..o | et 30,000,000
57385L  AB 4 |MARVELL TECHNOLOGY GROUP 4.875% 06/22/. D 02/15/2019........ Various . bbb | e 10,848,577
60687Y AT 6 |MIZUHO FINANCIAL GROUP 4.254% 09/11/29......cccvuviereniriirinriirniinns . |D 01/25/2019........ P MOTGAN. ..o | st | e 5,091,950 | . 5,000,000
67112W  AG 8 | OZLM Ltd SERIES 201923A CLASS C 5.623%.......cvuvveeerereiierirercrrenirenes D 03/29/2019........ ATHENE ..t | rebiesb e s s bbb nnsens | Siebeeni ettt 1,000,000 1,000,000
67570Q AC 5 |OCP CLO Ltd SERIES 201916A CLASS B 4.6.......covvvrerricrriiceiicissiesessseienses D. 02/22/2019........ NALIXIS. .o | e s 15,000,000 ....15,000,000
67590Q BA 4 |Octagon Investment Partners X SERIES 201..........cccocovvveeenee. D. 01/25/2019........ INOMUIA SECUMHIES. ...ttt ns et sessnrens | neseessesesassessesseeeesesensesssasssessessesssanses | sressssassessesnsensssssessesnsennses 7,000,000 | ovoveerieeeeeereeeeeeeeees 7,000,000
68620Y  A# 9 | ORIGIN ENERGY FINANCE Series 2019A 5.1 ....cviirviieierieinnieiesisseesssssieens [ DI 01/15/2019........ DireCt-Private PIaCEMENL. ...t | sesessesssss e 10,000,000 | .ovvoverrirerinieeieis 10,000,000
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69377P  AE 4 |PPM CLO 2 Ltd SERIES 20192A CLASS C 5.....ceoovivieririieiiriseiiessisesiesisssessnis D 01/29/2019........ ATHENE ... | Hnss bbbt | eesne st 1,000,000 | oo 1,000,000

721320  AC 7 |Pikes Peak CLO SERIES 20193A CLASS B1......ccovvvivviniinne .|D 03/29/2019........ ATHENE ...t b bbb | Hhieeb e s bbb bbbt eens | ebbieebsee st 1,000,000 | oo 1,000,000

822582  BF 8 | SHELL INTERNATIONAL FIN 4.375% 05/11/4........cccovvevvrrerinnns D 03/22/2019........ MOrgan StANIEY DWD.........c.uiuuriumrirerisrisieeesiisesisesiesessess s esesssesssnsaes | etessssssssssessesss st enees 1,686,214 | .oocovoe 1,550,000

82620K  AF 0 | SIEMENS FINANCIERINGSMAT  4.400% 05/271......ccovvvvorieernrirerinninns D 01/16/2019........ Citigroup Global . et | et 5,103,600 | . 5,000,000

85628U  AH 9 | STATE BANK INDIA/LONDON 4.000% 01/24/2 D 01/17/2019........ ATHENE ...ttt sssens | seessesssessssessssssessesssssss e sessssssessanses | osseesanniins 996,840 | . 1,000,000

85628U  AJ 5 | STATE BANK INDIA/LONDON 4.375% 01/24/2 D 01/17/2019........ ATHENE ...ttt ess st nnssnas | oeveessesssessessessssssssesnseessessensssssensnsens 998,800 | . 1,000,000

87089N  AA 8 | SWISS RE FINANCE LUX 5.000% 04/02/49..........ccccovvvrerrmrrnermrrnrirerinninns D 03/26/2019........ BaNK Of AMETICA. .......cvvvieiiiie e enssnine | sesesses st 7,000,000 | vooveorerrierinicerieeniens 7,000,000

874060 AU 0 | TAKEDA PHARMACEUTICAL 5.000% 11/26/28 [ DI 03/05/2019........ BarClays Capital..........cevueuieiiieiiiesrieeier e | e 3,161,400 | . 3,000,000

89640A AC 0 |Trinitas CLO Ltd SERIES 201910A CLASS B D 03/15/2019. ATHENE . ..1,000,000 ..1,000,000

90016A  AB 6 | TURK SISE VE CAM FABRIKA 6.950% 03/14/.........cveiviirrieiererieeniieeeenierenis [ DI 03/19/2019........ ATHENE ...ttt s snnssnas | oeveesssssessossssssssnsasrssessessenssnssessnsens . 997,200 | . 1,000,000

92329N  AQ 3 |Venture CDO Ltd SERIES 201313A CLASS BR D 02/07/2019........ ROBEI W. BAIM & €Ottt sssesienes | sevsssssssssssssessesssssessesssssssssessesssssens | snssssssssenenes 6,941,200 | . 7,000,000

G4588# BS 9 |INT CAPITAL GRP Series C 5.350% 03/26/ D 03/26/2019. Direct-Private Placement. . 12,000,000 ....12,000,000

G6363# AG 2 |NAC Aviation 29 DAC Series G 5.580% 03........ccoevuvvvvemrirerirircriernein D 03/14/2019........ DireCt-Private PIACEMENL...........ccvevvrirerieicieeie s ssssssssesseses | essessessisssssssssessessssssessssssssssssesssssens | sessesssssssses 8,000,000 | . 8,000,000
G7334@ AQ 6 |ROLLS ROYCE PF Series W 4.274% 06/13/2........ccccovvvunnee. .|D 02/11/2019........ Direct-Private PlaCemMeNt. ... | s 10,000,000 | ..o 10,000,000

3899999. Total - BONdS - INAUSEIAI ANA MISCEIANEOUS..............c.oveviicteriecteieicteieicteteeecetet ettt eeteteiie eeetetetesaetetesesaesesessetesesesessessssetesesssseses e sesesessesseessesetesessesesaseseses s sstesansesesessssesessssesetessnsetes s sesetessnsesesnsesessssssesasnses  atessssesesasassesassssetesssesesassesesesnsetesanses | eversesesesiesesisnes 650,368,054 ..649,262,943 ..2,487,339

Bonds - Bank Loans

61033# AA 7 [ MONROE Capital Private Feeder Senior Sec...........ccovrrenene . 02/25/2019........ Direct-Private PIACBMENL.............cooveieiiceeeeeeceec e eseienens | ceetetes st st es et s st n et en st saes 16,944,080 ]

61033# AB 5 | MONROE Capital Private Feeder Junior Sec.... ol .| 02/25/2019. Direct-Private PIACEMENL...........iviiiiireiiicienicsssseesissssie e | sesseessssssssesss s sesssssessesssssessenss | ones ..1,883,223 0

61033  AA 1 | MONROE Capital Private Feeder Senior Sec...........ccovurveneee . 02/25/2019........ VBHOUS. .ttt nsessessesensenses | 2sessesasesssessnesesaes s s e s e e et ss e s s st esneen 16,944,080 .0

61033  AB 9 | MONROE Capital Private Feeder JUNIOr SEC..........c.vvurerrierneieiniieiesiersssssnsiernns | seveeessnennns 02/25/2019........ DireCt-Private PIACEMENT...........coiiieiiiirie e enseees | etseietsss ettt bessssenens | eretetstseseb ettt eb e 1,883,223 .0
61033@ AA 9 | MONROE Capital Private Feeder Senior Sec . 02/25/2019. Direct-Private Placement 16,944,080 16,944,080 0
61033@ AB 7 | MONROE Capital Private Feeder JUNIOr SEC..........ouviieririiieiisiiersieissisisersnns | seeersssinsens 02/25/2019........ DIreCt-Private PIACEMENL............coiiviieireiiieeiee sttt sssiens | sesessessessssessessssessssessesssessessessessssenses | sessssessessesssssssessessessnsnsens 1,883,223 1,883,223 .0

61034  AA 0 | MONROE Capital Private Feeder Senior Sec...........ccceervennne . 02/25/2019........ DireCt-Private PIaCEMENT. ..ot sseesisniees | sesesssesssss s st sns et ssenaes 16,944,080 ....16,944,080 .0

61034  AB 8 | MONROE Capital Private Feeder JUNIOr SEC..........covruriereiiininsieseiisissiesiensisneniees | cessieneinsenns 02/25/2019........ DireCt-Private PIACBMENL.............ccooveviviireieiceieieccreeceeeeevecceeeeee e | eveeteieeiseteseseeees e tesesaeseneneseseseniess | ceretessiesesesseeesessetesenasaenas 1,883,223 1,883,223 | .. .0

8299999, TOtal - BONGS = BANK LOBNS. ... vtttk se ke ffeh o0 s oEE o0 f o880 E s E 0 E S8 E 0 E e o088 LR £ 80 E SR H £ E 808 £ 08 EEEE SR E e E L E R E LR e E e E e E R R etk hefenEeE e e ettt | Cennteen sttt 75,309,212 | oo 75,309,212 [ oo 0

8399997. Total - Bonds - Part 3.... ..804,450,212 803,974,887 | ..o 2,888,811

8399999, Total - BONAS. ...t ..804,450,212 ..803,974,887 2,888,811

Common Stocks - Industrial and Miscell

313383 11 2 |FHLB - Dallas Class B Direct-Private Placement XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous . . . XXX

9799997, TOtal = COMMON STOCKS = PAM 3.........oouiviiiiectiieciteieteete ettt sttt se e eaesesaesesesasaes svassesessssesesasaseesessesesesesaseseseseseteseessese e sesesesessssasseses et s assssassesesesasessasasesee et sansssansnseses s ansesanseaesesssetesssssessssassesanns | euesssesesesnssssssnsesesesassesasnsesssinsssesanns | esesessesesisssesasssesesnsesesaes 4,633,800 XXX

9799999. Total - Common Stocks ..4,633,800 XXX

9899999. Total - Preferred and COMMON SEOCKS............cooveivriiiieiieieieiieieseie s neenans ..4,633,800 XXX . ...0

9999999. Total - Bonds, Preferred and COMMON SEOCKS. ..ottt sse s esisteies eesessessatesesseess et eee b eessee e ss et s e e h e e s o8 E e E 8L 4L e s E e E e e bt ee bt b et b etee | eebtesesssebee e s sn et ens e ensensnesentenns | boebsnnssssnssasesensensnesenenn 809,084,012 XXX s 2,888,811

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment [ inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
3620AS W5 4 | Government National Mortgage A 738768. | .. | 03/01/2019. | Paydown... 13,747 | ... MMBTAT | 119345 | 118,911 | o (U I (5,164) | ...cvvonevn: 0 113,747 0 0 0 09/15/2041.
36225A PD 6 |Government Natl Mtg Assn Pool 780420 7|..|03/01/2019. | Paydown 1,216 1,234 0 (19) 0 1,216 0 0 0 08/15/2026.
36225A UH 1 |Government Natl Mtg Assn Pool 780584 7|.. | 03/01/2019. | Paydown... . 985 990 0 (4) 0 0. 985 0 0 0 06/15/2027.
36230K L4 1 |Government National Mortgage A 751247. | .. | 03/01/2019. [ PaydOWN..........ccoveerveemmrimnmeirinnns [ eoviieriiieniineniiinns | e 449,496 | ........449,496 | ........470,004 | ............. 468,313 | ..o 0 [ s (18,817) | v 0 [ (18,817) | oo 0 449,496 0 0 0 10/15/2040. | 1...cccvvvevnec
Government National Mortgage A REMIC
38373A EF 9 |Se .1 03/01/2019. | Paydown.........ccoooevererinriiniinniiens 231,454 231,454 | ... 223,896 | .....ccoo.uce. 227,586 0 3,868 0 3,868 | .o 0 231,454 0 0 (U I 1,662 |08/20/2039. [ 1.........ncc..
Government Natl Mtg Assn SERIES 20093
38373M 4z 0 |CL .. 103/01/2019. | Paydown...........ccocvrveeemriirerriiennns (U I (U S 1,119 |. 1,039 0 [ e (1,039) | .o (I O (1,039) | oo (VI (OO 0 0 0 0 [ o 28 | 10/16/2048. | 1.......cccoeonce
Government Natl Mtg Assn REMIC Ser
38374U N7 2 {2009 .. [ 03/01/2019. [ PaydOWN..........corviecriecrieririinens | ceviieniiseceiieneiiens | v 153,731 | .......... 153,731 | .. 146,813 | oo 150,400 0 3,331 0 3,331 | oo 0 153,731 0 0 0 [ 1,131 | 06/20/2039. [ 1................
Government Natl Mtg Assn REMIC Ser
38374U S2 8 |200 .. [03/01/2019. [ PaydOWN..........crvvecrieriiiciriinens [ e | v 448,562 | .......... 448,562 | .......... 427,255 | .............. 438,288 | ......cccooo.nuud 0 [ e 10,274 | oo (U I 10,274 | oo 0 448,562 0 0 0 3,364 | 06/20/2039. | 1.......coconce
Government Natl Mtg Assn REMIC Ser
38374V AY 5 |200 .. [ 03/01/2019. [ PaydOWN..........cocvververeieniriennns [ e | et 936,163 | .......... 936,163 | .......... 922,121 | oo 928,399 | ..coovvvinens (U I 7764 | .o (U I 1764 | 0 936,163 0 0 0 6,579 | 06/20/2039. | 1............cc..
Government Natl Mtg Assn REMIC Ser
38374V HM 4 |200 .. [ 03/01/2019. [ PaydOWN............ovoervererreneriiennns [ o | o 1,130,983 | ...... 1,130,983 | ....... 1147241 | 1,128,683 0 2,300 0 2,300 | oo (VI [ 1,130,983 0 0 0 8,524 | 06/20/2038. | 1................
Government Natl Mtg Assn REMIC Ser
38374V WK 1 |2009 .. 1 03/01/2019. | Paydown...........cc.courvveerviraniiianns 504,226 504,226 | ......... 510,844 | .............. 503,053 | ..o 0 [ o 173 | (U IR 173 | e 0 504,226 0 0 0 [ 4,066 |06/20/2038. [1................
Government Natl Mtg Assn REMIC Ser
38376E  J2 2 |200 .. 1 03/01/2019. | Paydown............cocourvveriiraniiianens 891,434 891,434 | ... 849,091 | ..ccoove 879,347 | oo 0 [ 12,087 | oo 0 [ 12,087 | oo 0 891,434 0 0 0 5,980 | 11/16/2024. | 1................
Government Natl Mtg Assn REMIC Ser
38376F FD 9 |200 .. [ 03/01/2019. | PaydOwN...........cccoooirviinriirriiinnns [ e | v 161,923 | ......... 161,923 | ......... 156,458 | .......o....c. 159,227 0 2,696 0 2,696 | ...occoovriinnn 0 161,923 0 0 0 [ 1,145 | 08/20/2039. [1................
Government Natl Mtg Assn SERIES
38376G  GN 4 |{201040C .. [ 03/01/2019. | Paydown..........cccooourvvvimriiiniiinns (I I (U A 3,227 |. 2,830 0 (2,830) (U I [V <10) N (VI 0 0 0 0 [ 85 | 12/16/2043. | 1.......c........
Government Natl Mtg Assn REMIC Ser
38376P 4N 7 [200 .1 03/01/2019. [ PAYOWN......oocvrrvrirnreieirsnierinnes | vevveresierssineeennne | evveernns 365,057 | .......... 365,057 | .......... 362,994 | .............. 363,625 | .cocviiiriinnnd (V1 I 1,432 | o (V1 1,432 | 0 365,057 0 0 (V1 I 2,619 | 12/20/2039. [1....cccvvrene
Government Natl Mtg Assn REMIC Ser
38376Y D7 3 |201 .. 1 03/01/2019. | PaydOwN...........ccvverveerriirriieens 2,284,649 2,284,649 | ... 2,284,649 2,284,649 0 0 (O AT (V1 0. 2,284,649 0 0 0 [ 16,998 | 09/20/2038. | 1.......ccovevnee
Government Natl Mtg Assn REMIC Ser
38377E HD 9 |201 .. [03/01/2019. [ PaYdOWN. ... [ eeviieniineniiisseiinns | e 887,771 | oo 887,771 | oo 894,430 | ..coovve 886,934 0 838 0 838 | e 0 887,771 0 0 (U I 6,602 | 04/20/2039. | 1.....ccvvevnee
Government National Mortgage A SERIES
38377Y W4 8 |20 .. | 03/20/2019. | Paydown... (U IO 0 LA0TTT | 0 [ . (40,771) | o 0 [ (B0,771) | 0 | ) 0 0 0 (U I 1,248 |10/20/2041.
912828 B3 3 |United States Treasury 1.500% 01/31/19. | .. | 01/31/2019. | Maturity o | | s 410,000 | .......... 410,000 | ... . 409,998 0 2 0 . 410,000 0 0 0 [ 3,075 | 01/31/2019.
0599999. Total - Bonds - U.S. Government b s | s 8,971,397 | ....... 8,971,397 | ....... 8,976,957 8,994,277 0. (22,879) | .oovven: [ (22,879) | ..cvvvecnenae 0 | oo 8,971,397 0 0 0 ... 67,318 XXX
Bonds - All Other Government
ARAB REPUBLIC OF EGYPT 6.200%
000000 00 0 |03/01/24 D| 02/22/2019. | Blackrock EM Sovereign Fund........ <veer.380,000 . 0 0 0 0 380,000 (V1 4,560 | ........... 4,560 | ..o 0 |03/01/2024.
000000 00 O |Petroleos Mexicanos 6.350% 02/12/48.... | D | 03/21/2019. | Tax Free Exchange....... e 1,706,097 | ...........7,710,241 0 2,468 0 [ ooiren2,468 | 0 | 7,712,709 0 0 0 ... 336,808 | 02/12/2048.
71654Q BW 1 |Petroleos Mexicanos 4.500% 01/23/26.... | D|03/22/2019. | Blackrock EM Sovereign Fund........ [ ccccovvverrvrvcrernins | ... 3,376,800 | .......3,600,000 | ....... 3,305,369 3,317,523 (V1 I 7,585 | oo 0 [ 7,985 | ciiiiennl0 | e 3,325,108 | ....ccovvrencd 0....51,692 | .......51,692 | ..... 109,350 |01/23/2026.
71654Q CD 2 |Petroleos Mexicanos 4.625% 09/21/23.... | D | 03/22/2019. | Blackrock EM Sovereign Fund.. .3,526,616 3,530,617 0 3,070 0 [ 3,070 |0 | 3,633,687 | ..o 0....24913 | .....24913 | ... 85,563 | 09/21/2023.
71654Q CL 4 |Petroleos Mexicanos 6.350% 02/12/48.... | D| 03/22/2019. | Blackrock EM Sovereign Fund.. ...878,506 | ........ 0 0 20 0 878,526 0]....24,024 | ......24,024 | ......... 7,761 | 02/12/2048.
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1099999. Total - Bonds - All Other Government..........ccocveiernnenes bbb | enas 15,935,219 | ... 17,299,000 | ..... 15,796,588 | ......... 14,558,381 | ...cvoviiinnd [V 13143 | o 0 [ 13143 | 0 | e 15,830,030 |...coovvnennd 0 ... 105,189 | ....... 105,189 | ..... 539,482 XXX XXX
Bonds - U.S. Special Revenue and Special A it
BROOKLYN ARENA NY LOCAL DEV CO
113807 BX 8 [4.391% .. 1 03/15/2019. | Jefferies & CO.......occuvurrvmmerrareins [ o | e 3,978,800 | ... 4,000,000 | ....... 3,800,860 3,809,362 0 [ o 1,020 | o0 [ 1,020 | 0 | 3,810,382 | ..ooooceeennnd 0. 168,418 | ....... 168,418 | ..... 119,045 | 07/15/2041.
3128M8 2R 4 |FREDDIE MAC G06784 3.500% 10/01/41].. | 03/01/2019. | Paydown i e [ 979,194 | .......... 979,194 | ......1,003,042 | ...........1,000,416 | ....ccocccrnnce 0 [ s (21,223) 979,194 0 0 0 [ 5,525 | 10/01/2041.
3128M8 FH 2 |FREDDIE MAC G06168 3.500% 11/01/40| .. | 03/01/2019. | PaydOWN........coorvvereviereiiniiiiins | covveeieniiisniiisneins | ceviiins 172,720 | .......... 172,720 0 3,845 172,720 0 0 0 969 | 11/01/2040.
3128M9 CN 0 |FREDDIE MAC G06977 3.000% 04/01/42 .. | 03/01/2019. | Paydown 269,138 269,138 | .......274,815 | ... 274,190 | i 0| s (5,053) 269,138 0 0 0| e 1,440 | 04/01/2042.
3128MJ MB 3 |45 __u ‘__I o .. [ 03/01/2019. [ PaydOWN............covvervierriereiiiinnis [ e | v 144,991 | ... 144,991 0 169 144,991 0 0 0 [ e 1,050 |07/01/2039.
3128MJ Q9 4|35 ) ___r ______ .. | 03/01/2019. | Paydown 80,585 | . . 0 (2,088) 80,585 0 0 (O I 478 | 03/01/2042.
3128MJ VM 9 [3.0 T .. [ 03/01/2019. [ PaydOWN............covrvirriirriiinnns [ v | v 69,403 | . ...69,403 | ... 71,040 | e 70,934 | (U I (1,531) 69,403 0 0 0 347 [12/01/2044.
312852 SH 5 |FREDDIE MAC T61420 3.000% 11/01/42 | .. | 03/01/2019. | PaYOWN...ooccmsiorsirssonsrrscnnis | e | o 132,238 | .......... 132,238 | .......... 135,854 | ............. 135,569 | ..cooooonnnd (U I (3,331) 132,238 0 0 (U I 658 | 11/01/2042.
31292H X3 3 [5.000 ) .. [ 03/01/2019. [ PaydOown.............cooimvviirriiarriiinnns [ e . LA46770 | ..........48,359 | ... 48,048 | ... 0| e (1,278) 0 0 0 368 |08/01/2033.
312928 A3 4 |FREDDIE MAC C09026 2.500% 01/01/43).. | 03/01/2019. | Paydown 36,150 | . ...36,150 0 308 0 0 0 [ oo 148 | 01/01/2043.
312933 NC 4 |FREDDIE MAC A86687 4.500% 06/01/39).. | 03/01/2019. | PaydOwn.........ccoveveirimmiivnriineiiiens [ e | ceveiis 164,348 | .......... 164,348 0 2,466 164,348 0 0 0| e 1,202 | 06/01/2039.
312939 3G 4 |FREDDIE MAC A91699 5.000% 04/01/40] .. | 03/01/2019. | Paydown 263,276 | ......... 263,276 | .........272,490 | ............. 271,362 | ..o (U R (8,087) 263,276 0 0 (U I 2,156 | 04/01/2040.
312942 FT 7 |FREDDIE MAC A93778 4.000% 09/01/40].. | 03/01/2019. | Paydown.........cccccocvumrunmivnicnniinens [ eovveiinnncnnisciinnins | eeereen 304,017 | 00.304,017 | ... 313,328 | 312,775 | 0 [ e (8,758) 304,017 0 0 0| e 1,491 | 09/01/2040.
312945 2S 6 |FREDDIE MAC A97085 4.500% 02/01/41.. | 03/01/2019. | Paydown.. 0 (476) 47,585 0 0 0 301 | 02/01/2041.
312946 P5 9 |FREDDIE MAC A97644 4.000% 03/01/41].. | 03/01/2019. | Paydown.........ccccooevumrimmivniicnniiiens [ eovveivnnicnnivciienins | v 355,838 | ..........355,838 | ..........369,182 | ..............368,140 | ......ccc..cc. 0 [ s (12,303) 355,838 0 0 0 2,318 | 03/01/2041.
31296R PL 6 |Federal Home Ln Mtg Corp A16727 5.000] .. | 03/01/2019. | Paydown..........c..couvvveemeevemeerannins [ eovvnmevnniinsniiinnens | cvveneenn 73,049 | 10000 73,049 | 175,486 | v 75,027 | 0 [ e (1,978) | ovvvvreen0 [ (1,978) [ ieinl0 | s 73,049 0 0 0 608 |12/01/2033.
3132GS EU 9 |FREDDIE MAC Q07047 3.000% 03/01/42 .. | 03/01/2019. | Paydown 286,101 286,101 | ......... . 0 0 286,101 0 0 0| e 1,431 | 03/01/2042. 1.
3132GS TW 9 |FREDDIE MAC Q07465 3.500% 04/01/42 .. | 03/01/2019. | Paydown........c.cccocvvvimrivinniianniin 238,103 238,103 | .......... 245766 | .............. 244979 | ..o (U I (6,876) 238,103 0 0 (U I 1,185 | 04/01/2042. [1................
Federal Home Ln Mtg Corp Q13466
3132HP  Z7 2 (3000% .. [ 03/01/2019. | Paydown..........cccoovumvvvimviviniiinns 527,773 527,773 | ......... 551,028 | ......cccceo.e 548,871 | ..coovvviens 0. (21,098) | ....vvvnnvn: 0 [ (21,098) | ...ovvvinenne 0 527,773 0 0 0 2,587 | 11/01/2042. | 1....ccvvvveee
313206 GQ 1|25 T .. | 03/01/2019. | Paydown I 167,455 | .......... 167,455 0 3,615 0 167,455 0 0 (O I 771 | 01/01/2043.
31368H NW 9 |Federal Natl Mtg Assn 190405 4.000% 1 |.. | 03/01/2019. [ PaydOWN..........ccumrvirerierinriiniins | ceriverinneieninsineies | cevienens 166,029 | .......... 166,029 | .........164,109 | ........... 164,235 | ...cocerrirncc 0 [ o 1,793 | s 0 166,029 0 0 0| e 1,083 | 10/01/2040.
Federal Home Ln Mtg Corp REMIC Ser
3137A7 NB 2 |382 .. [ 03/01/2019. [ PaYAOWN.........ooovierriicriirriiennns [ eevienninesiiinneinns | v 452,354 | .......... 452,354 | ......... 425071 | oo 449,448 0 2,906 0 2,906 | oo 0 452,354 0 0 0 [ 2,465 | 02/15/2036. | 1.....ccvvvvnee
Federal Home Ln Mtg Corp REMIC Ser
3137A8 EJ 3 |382 .. [ 03/01/2019. [ PaydOWN. ... [ ceviieniineneiieseiinns | ceveenees 701,238 | .......... 701,238 | .......... 744,189 | oo 723,882 | oo 0 [ s (22,644) | ... 0 [ (22,644) | ... 0 701,238 0 0 0 2,928 | 03/15/2041. | ..o
Federal Home Ln Mtg Corp REMIC Ser
3137AM M6 1 [402 .1 03/01/2019. | Paydown.........ccooovvererinriinniinniiens 298,982 298,982 | .......... 300,663 | ...covvvrnee 299,809 0 (827) 0 298,982 0 0 0 02/15/2042. | ..o
31385X NR 4 |Federal Natl Mtg Assn Pool 555800 5.50. |.. | 03/01/2019. [ PaydOWN...........ccccouvvvvmmriiiimniiinnns [ coviiiriiieniieniiinns | e 27,579 | oo 27,579 | ...... 28535 | ... 28,353 0 (775) 0 [ coooveeeeeanTT8) | cieinn0 | 27,579 0 0 0 10/01/2033. | 1...cccvvvvvnne
3138A4 4Z 5 |Fannie Mae AH3539 4.000% 02/01/41.... | .. | 03/01/2019. | PaydOWN.........ccooveeervueemeirerirrinins | cevieereiieneiieneiiens | e 148,234 | ... 148,234 | ... 146,821 | ... 146,878 | ... 0 [ oo 1,356 | oo 0 148,234 0 0 0 02/01/2041. | 1.
3138AX CF 6 |Fannie Mae AJ5469 3.500% 11/01/41..... .. | 03/01/2019. | Paydown 338,400 338,400 0 (2,953) 0 338,400 0 0 0 11/01/2041. | 1.
3138EK RA 5 |Fannie Mae AL3180 3.000% 01/01/43.....|.. | 03/01/2019. | Paydown 211,480 211,480 0 2,987 0 211,480 0 0 0 01/01/2043. | 1.
3138EN 2P 3 |Fannie Mae AL6181 3.000% 11/01/44..... .1 03/01/2019. [ PAYOWN. ... | vevvseresiersssseeennne | ovvvernns 135,625 0 (2,465) 0 135,625 0 0 0 11/01/2044. | 1.
3138EP QJ 6 |FNMAAL 6756 3.901% 03/01/45.. .. | 03/01/2019. | Paydown 90,475 | v 90,475 | ... 98,618 | oo 97,750 | (U R (V16 ) E— 0 0 0 0 03/01/2045. | 1.
3138L3 Q6 5 |FNAM3176 3.770% 05/01/43 .| 03/01/2019. | Paydown.. 0 (544) 0 0 0 0 05/01/2043. | 1.
3138L6 5P 9 |Fannie Mae 4.130% 07/01/44.... .. [ 03/01/2019. [ PaydOWN............ccvvecvieceireriiienins | ceveeniiseneiieneinens | eeveeenn 33,418 | 33,418 | 37,156 | 36,740 | (U I (3,323) | v 0 0 0 0 07/01/2044. | 1.
3138L7 LJ 3 |Fannie Mae 3.700% 10/01/29.... .| 03/01/2019. | Paydown 0 (2,731) 0 0 0 0 10/01/2029. 1.
3138L7 W2 8 |Fannie Mae 4.090% 11/01/39.... .. | 03/01/2019. | Paydown 0 (3,112) 0 0 0 0 11/01/2039. 1.
3138L8 6R 0 |FNMA 3.430% 03/01/40........cccomvvrerrrrenn. .. 1 03/01/2019. | PaydOWN..........cvvveerrirecrirnrrirnenns | eevirveriineneinnniinnns | evvrreneen3 1,910 | 10000 37,910 | 40,184 | oi.39,866 | oo (U R (1,956) | ..ovvevreens 0 0 0 0 03/01/2040. | 1.
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3138L8 VF 8 |FNMA 3.670% 01/01/45.........cocvvrvrrrirnns .. 03/01/2019. [ PAYOWN......oocvrrvirirrririrsrininnns | vevvreresieisernsiennns 88,259 (984) 0 0 0 523 | 01/01/2045. [ 1................
3138L8 W8 3 |FNMA 3.410% 01/01/32......ccovverrrinirnnes .| 03/01/2019. | Paydown... 27,093 (907) 0 0 (O I 159 | 01/01/2032.
3138LK  UP 0 |Fannie mae AN6889 3.390% 12/01/45.... | .. | 03/01/2019. | Paydown ..40,007 ..38,502 ....40,007 0 0 0 238 | 12/01/2045.
3138M0 BE 9 |Fannie Mae AO8136 3.000% 08/01/42.... | .. | 03/01/2019. | Paydown... 396,151 396,151 0 0 0| e 1,944 | 08/01/2042.
3138NY GE 9 |Fannie Mae AR1996 3.000% 02/01/43.... | .. | 03/01/2019. | Paydown... 149,695 0 0 (U IO 646 |02/01/2043.
3138W1 F4 4 |Fannie Mae AR3786 3.000% 02/01/43....|.. | 03/01/2019. | Paydown ...41,454 0 0 0 207 |02/01/2043.
3138W9 G8 7 |Fannie Mae AS0222 4.000% 08/01/43.... |..|03/01/2019. | Paydown... 430,730 0 0 0| e 3,312 | 08/01/2043.
3138WT UM 6 |Fannie Mae AT5987 3.000% 04/01/43.... | .. | 03/01/2019. | Paydown... 695,594 718,783 0 0 0 [ e 3,493 | 04/01/2043.
3138Y1 6W 0 |Fannie mae pool 4.500% 10/01/44.... .| 03/01/2019. | Paydown ....118,243 108,696 0 0 0 937 |10/01/2044.
31392G DB 8 |Federal Natl Mtg Assn REMIC Ser 2002-8|.. | 03/01/2019. | Paydown........cccccoveveeveerenmrennrinens [ ermrernervnnineirnniins | eevvvenirnnene 5101 | i 7,101 | it 7,276 | il 7,281 |0 | et (140) | 0 [ e (140) [ ivieenn0 | s 7,101 0 0 (U I 76 | 12/25/2032.
31394C GA 4 |Federal Natl Mtg Assn REMIC Ser 2005-1| .. | 03/01/2019. | Paydown... 944,099 0 0 0 | e 6,960 | 02/25/2035.
31394D QA 1 |Federal Natl Mtg Assn REMIC Ser 2005-4 .. | 03/01/2019. | PaydOWN........ccovcrvivmrniirerinninrrnnns | eorernninenimnineinnnens | vennernnnn047,892 | i 647,892 | ..........664,090 | ... ....654,659 | ... L0 . L0 . 647,892 0 0 0 [ 5,297 | 05/25/2035.
31395N Y2 7 |Federal Natl Mtg Assn REMIC Ser 2006-5| .. | 03/01/2019. | PaydOWN..........ccccneremrermmenerrneinnee | eemnerneriverinennnnis | cerreereeend8,720 | oo 56,720 | ..o 58,315 | .ovrvrriirnns 57,820 | .covvivercreen0 | e (1101) [ 0 [ (110) [0 | 56,720 0 0 0 334 [07/25/2036. [ 1.....ccooeenne
Federal Home Ln Mtg Corp SERIES 3057
31396C 7M 6 |[CLA .. 1 03/01/2019. | PAYAOWN......ccourvrrrirrirerinrineriens [ eeneerseiseiniesinsinns | ceveenns 141,563 | ....c...e. 141,563 | .cooonee 140,280 | .ovvvrerenne 140,924 0 639 0 (5K ] T 0 141,563 0 0 0 10/15/2025. [ 1...cvvvverneen
31396K KS 0 |Federal Natl Mtg Assn REMIC Ser 2006-7 .. | 03/01/2019. | Paydown..........ccccumiemiineiineniinies | onrineiiveniesiiieniinns | e 130,263 | .......... 130,263 | .......... 132,934 | oo 133,209 0 (2,946) (U (2,946) | oo 0 130,263 0 0 0 08/25/2036. | 1......cvvvene
31396K ZX 3 |Federal Natl Mtg Assn REMIC Ser 2006-82| .. | 03/01/2019. | Paydown... . 68,147 0 (150) 0 | ovvrreerreenn(180) [ o0 | 67,996 0 0 0 09/25/2036.
31396P K7 5 |Federal Natl Mtg Assn REMIC Ser 2007-1.. | 03/01/2019. | Paydown... e 2,498 | 2,497 0 10 0. 0. 2,507 0 0 0 08/25/2036.
31396Q GV 5 |Federal Natl Mtg Assn REMIC Ser 2009-4|.. | 03/01/2019. | Paydown.........cccoveverivemmrernirnerinens [ eerneenenivnernervnenns | vvnerennn 347,056 | ... 347,056 | .......... 362,674 | ....... 355,123 0 (8,066) (U R (8,066) | ....vvroerevene 0 347,056 0 0 0 07/25/2039.
31396Q Q9 3 |Federal Natl Mtg Assn REMIC Ser 2009-6].. | 03/01/2019. | Paydown... 436,196 447,738 | 0 [ 13,845 | ..o 0 461,583 0 0 0 09/25/2029.
31396X FK 5 |Federal Natl Mtg Assn REMIC Ser 2007-7|.. | 03/01/2019. | Paydown... o L1461 |l 11461 | 11,458 L 11,419 0 42 0 [ eoorveriieerend2 [0 | s 11,461 0 0 0 08/25/2037.
31396Y F7 2 |Federal Natl Mtg Assn REMIC 2008-29 Cl|.. | 03/01/2019. | PaydOWN.........ccourirrremierneiierineins | oreernersenieeesneninee | oeverenes 176,983 | ......... 176,983 | .......... 164,364 | ..oooovvrenne 169,214 | oo 0 | v 7,769 | oo 0 176,983 0 0 0 04/25/2038. | 1....ccovvvenee
Federal Home Ln Mtg Corp REMIC Ser
31397A 5L 3 |320 .. 1 03/01/2019. | PAYAOWN......ccourerrrrnrirerinrineriens [ eeneereeiseisssiesinns | cevneens 165,406 | .......... 165,406 | .......... 167,577 | coovvevei 166,746 | ...oovvvernne 0| e (1,340) | ..ovovernees (U R (1,340) | .oocvvrrnnne 0 165,406 0 0 0 | e 1,337 | 08/15/2036. [ 1.....cccovvenne
Federal Home Ln Mtg Corp REMIC Ser
31397A GM 9 |320 .. 1 03/01/2019. | PaydOowN.........ovvrevrrrereernrireriens 261,152 261,152 | .......... 275515 | oo 269,323 | ..oooverirens 0 | e (A (U R (G VA P 0 261,152 0 0 0 2,306 | 08/15/2036. | 1.....covevnec.
Federal Home Ln Mtg Corp SERIES 3203
31397A RM 7 |CLA .| 03/01/2019. | Paydown... ..189,964 | ......... 189,964 ....185,846 ....187,287 0 2,677 0 189,964 0 0 (O I 1,451 | 08/15/2036. [ 1.
FREDDIE MAC REMIC Ser 3284 CI BZ
31397F L8 3 |4 .| 03/01/2019. | Paydown... 231,305 231,305 222,868 0 8,438 0 8,438 231,305 0 0 0 | et 1,630 | 03/15/2037.
31397N  5E 1 |Federal Natl Mtg Assn REMIC Ser 2009-4| .. | 03/01/2019. | Paydown... o e | s 456,230 | .......... 456,230 445719 | v 0 [ 10,510 | covvernnnd (U I 10,510 X 456,230 0 0 0 2,965 | 04/25/2029.
31397Q  WF 1 |Federal Natl Mtg Assn REMIC Ser 2011-2].. | 03/01/2019. | Paydown.........cc.coveverrernermnerrneriens 607,949 607,949 | .........592,846 | .............. 602,376 0 5,574 0 5,574 | oo 0 607,949 0 0 0 | e 4,191 | 03/25/2026. [ 1........cvvvene
31397U BB 4 |Federal Natl Mtg Assn REMIC Ser 2011-3] .. | 03/01/2019. | PaydOWN..........cccorvemeemernerirneirnns | eevneisneriiesenessnnnis | ceveees 1,182,313 | ....... 1,182,313 | ....... 1,083,295 | ...ccooeeee 1,139,043 | oo 0| oo 43271 | o (U IO 43271 | (V1N I 1,182,313 0 0 0| e 7,025 | 05/25/2031. | 1..ecvevcernees
Federal Home Ln Mtg Corp REMIC Ser
31397W UV 5 [346 .. 1 03/01/2019. | PaydOWN.......coovvrrrrrrireirerireeriens 68,609 | ............ 68,609 | ............ 67,977 | ........ 68,172 0 437 0 V3T | (V] IR 68,609 0 0 (U IO 496 | 07/15/2038. | 1......ovvvvneee
Federal Home Ln Mtg Corp REMIC Ser
31398E 6W 9 |354 .. 1 03/01/2019. | PAYAOWN......ccourerrrrrireiineineiiiens [ eeneeriseineissiiienins | ceneenand 631,752 | .......... 631,752 | .......... 613,392 | ..o 625,788 0 5,964 0 631,752 0 0 0 | e 4,212 | 06/15/2024. [ 1......cceveeene
31398G M4 8 |Federal Natl Mtg Assn REMIC Ser 2010-1].. | 03/01/2019. | Paydown... 295,542 295,542 ....295,542 0 0 0 295,542 0 0 0| e 2,430 | 02/25/2040.
31398G R4 3 |Federal Natl Mtg Assn REMIC Ser 2010-1].. | 03/01/2019. | Paydown... 266,719 266,719 ....268,386 0 (435) 0 266,719 0 0 0 2,259 | 02/25/2040.
Federal Home Ln Mtg Corp REMIC Ser
31398 U5 0 |357 .. | 03/01/2019. | PaydOown.........ovvrmeverrererrrrirenriens 278,636 278,636 | .......... 265,923 | ..coovevene 274,768 0 3,867 0 3,867 | .o 0 278,636 0 0 0 | e 1,853 | 09/15/2024. [ 1......ccoovvvnne
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31398M GG 5 |Federal Natl Mtg Assn REMIC Ser 2010-1].. | 03/01/2019. | Paydown..........ccvvererrmrervernniernnnnns 248,622 248,622 | ... 259,810 | .ocvvvernee 254,425 | ... (V1 (5,803) | .oovvrerrnnned (V1 (5,803) [ .oovvererrirenns 0 248,622 0 0 03/25/2040. [1......ocvvrene
313988 MR 1 |Federal Natl Mtg Assn REMIC Ser 2010-13].. | 03/25/2019. | Paydown... 199,252 | covveivrenne 181,553 | oo 0| . (181,553) | oo 0 .(181,553) 0 0 12/25/2040.
31402C PL 0 |Federal Natl Mtg Assn 725027 5.000% 1 |.. | 03/01/2019. | Paydown 95,864 | ... 95,303 0 (2,209) (2,209) |. ....93,094 0 0 11/01/2033.
31412P YR 6 |Federal Natl Mtg Assn 931420 4.000% 0 |.. | 03/01/2019. | PaydOWN...........ccccoumvuvmmverammicrnnnns | covimemiiveniiveniiinns | e 143,087 | ... 143,087 | .......... 146,486 | ............. 145,891 0 (2,804) 143,087 0 0 06/01/2039.
31416H 4X 0 |Fannie Mae AA0837 4.500% 01/01/39.... | .. | 03/01/2019. | Paydown... 0 426 | o0 | 826 | 0| 49,474 0 0 01/01/2039.
31416M 3A 0 |Fannie Mae AA4392 4.000% 04/01/39.... | .. | 03/01/2019. | Paydown 0 (966) X 100,724 0 0 04/01/2039.
31416W 7D 8 |Fannie Mae AB1791 3.500% 11/01/40.... |..| 03/01/2019. | PaydOwN.........ccoommrveemmveermmnirnnniins [ worvemeineniinnneiinneees | eeerrrnn 205,568 | .......... 205,568 | ..........204,219 | ..o 204,325 | L0 | s . X 205,568 0 0 11/01/2040.
31416W FW 7 |Fannie Mae AB1080 4.500% 05/01/40.... |.. | 03/01/2019. | PaydOWN.........ceceerervmrrrerirmrerneninne | crvrveriverineenennneens | verrenen 5803 | i 27,403 | 27,806 | oo 27,755 | 0 [ ieiene(352) | i | iiecnnd(352) | o0 [ s 27,403 0 0 05/01/2040.
31417A UM 2 |Fannie Mae AB3867 3.500% 11/01/41.... | .. | 03/01/2019. | Paydown 176,364 0 0 11/01/2041.
31417A LS 6 |Fannie Mae AB3936 3.500% 11/01/41.... |.. | 03/01/2019. | Paydown... 572,204 0 0 11/01/2041.
31417C UY 9 |Fannie Mae AB5998 3.500% 08/01/42.... .. | 03/01/2019. | Paydown.........ccccourveermmeeermmerrmnenns | eovmereemereiseneiinecens | covrererrn066,968 | 66,968 | .ree0s 70,076 | oo 89,760 | o0 | eiiiecc2,792) | 0 [ ieicec2,792) | 0| 66,968 0 0 08/01/2042.
31417D ZZ 9 |Fannie Mae AB7059 2.500% 11/01/42.... |.. | 03/01/2019. | Paydown... . 188,225 0 0 11/01/2042.
31417E  WF 4 |Fannie Mae AB7845 3.000% 02/01/43.... | .. | 03/01/2019. | PaydOWN.........ccccoemmrvermmvrremeiinnnns | covvmeniiinciiinniiiens | cveeenn 422,488 | 422,488 | o ATBTT | 412,305 | 0 | 422,488 0 0 02/01/2043.
31417E  ZA 2 |Fannie Mae AB7936 3.000% 02/01/43.... |.. | 03/01/2019. | Paydown... . . . L8524 | 0] 0 0 02/01/2043.
31417k LX 3 |Fannie Mae AC1241 5.000% 07/01/39.... | .. | 03/01/2019. | Paydown... - 47,504 47504 | ........48,514 | .. ..48,373 ...47,504 0 0 07/01/2039.
31418A DB 1 |Fannie Mae MA0997 3.000% 02/01/42.... .. | 03/01/2019. | Paydown.........c.ccccenrvvmrvnnrierirnens 273,225 273,225 | ... 272,884 | ..o 272,862 273,225 0 0 02/01/2042.
31418A N6 1 |Federal Natl Mtg Assn MA1312 2.500% 1|.. | 03/01/2019. | Paydown... 241,819 241819 | ... 244388 | ....ccovone 244,061 241,819 0 0 12/01/2042.
31419C 2B 8 |Fannie Mae AE2569 3.500% 09/01/40.... |.. | 03/01/2019. | Paydown... i e | 30,571 | oo 30,571 | ...... 28,968 | ... 29,098 | .oociverreen0 [ e 0 0 09/01/2040.
31419C 3V 3 |Fannie Mae AE2611 3.500% 09/01/40.... | .. [ 03/01/2019. | PAYAOWN........coovrvmrvrerirererncrrniins | verirerineeieniseissenes | eeerenens 106,979 | ...ccvoeee 106,979 | .ovvvenees 99,892 | .o 100,441 0 0 09/01/2040.
31419C BX 0 [Fannie Mae AE1853 4.000% 08/01/40.... |..| 03/01/2019. | Paydown.........cccccourveemmerermmvirnnnnns [ eovmemeememeiieniinenens | cveeren 95,854 | 10000..95,854 | L0 94,387 | 94,621 | L0 | e 0 0 08/01/2040.
31419C Z4 8 |Fannie Mae AE2562 4.000% 09/01/40.... |.. | 03/01/2019. | Paydown... 0 0 09/01/2040.
31419D LQ 2 |Fannie Mae AE3034 3.500% 09/01/40..... .. | 03/01/2019. | Paydown 0 0 09/01/2040.
31419E  XR 5 |Fannie Mae AE4287 3.500% 09/01/40.... |.. | 03/01/2019. | Paydown... 0 0 0 09/01/2040.
31419G  YQ 1 |Fannie Mae AE6118 3.500% 10/01/40.... | .. | 03/01/2019. | Paydown... o | e | s 182,157 | ... v 184,832 | 184,416 182,157 0 0 0 10/01/2040.
31419K  KE 4 |Fannie Mae AE8392 3.500% 11/01/40.... |.. | 03/01/2019. | PaYOWN........cvererreriirnrierinninerinns | veivveresiisinnsnsiiennns | cvvveinns 486,431 | .......... 486,431 | .......... 483,914 | ..o 484,063 486,431 0 0 0 11/01/2040.
31419L  XJ 7 |Fannie Mae AE9680 4.000% 12/01/40.... | .. | 03/01/2019. | PaYdOWN........coocrveirreeimiiienniiiins | coveeiieneiieneiseniiins | e 64,321 | oo 64,321 62,747 | o0 | e . 0 | s 64,321 0 0 0].. 12/01/2040.
442331 86 2 |HOUSTON TX 6.290% 03/01/32.............. .. 03/01/2019. | Call ~ 100.000 210,000 210,000 250,895 250,520 0 ... (40,520) | ........ (40,520) | ... 03/01/2032.
MET WASHINGTON DC ARPTS AUTH D
592643 BS 8 [8.000% .| 03/15/2019. | Jefferies & Co........coocuvrivricmriveins [ v | s 2,751,320 | ....... 1,850,000 | ....... 2,635,899 2,616,168 0 (2,463) 0 2,613,705 |..coceen0 | 137,615 | ....... 137,615 | ....... 69,067 |10/01/2047. | 1FE....
NORTH CAROLINA TPK AUTH  6.700%
65830T AH 8 |01/01/3 .1 01/01/2019. | Call  100.0000.........cccomrvrcrrrerers [ errerirmrerneriseiseiins | v 1,445,000 | ....... 1,445,000 | ....... 1,445,000 | ........... 1,445,000 0 0 (0 (V1 I (V1N IO 1,445,000 0 0 0| 48,408 [01/01/2039. [1....cvvvrrenne
NORTH CAROLINA TPK AUTH  6.700%
65830T AJ 4 |01/01/3 .1 01/01/2019. | Call  100.0000.........ccoomrvrrerrrerirs [ errerimrerneniseiseinns | e 1,055,000 | ....... 1,055,000 | ....... 1,055,000 | ....ccoo.e. 1,055,000 0 0 (1 (V1 IR (V1N I 1,055,000 0 0 0. 35,343 | 01/01/2039. | 1FE............
PANHANDLE TX ECON DEV CORP LEA
69848A AA 6 |3.985% .1 01/15/2019. | Redemption ~ 100.0000.........ccouwe [ corneermmenerrnrimnens | weveinns 105,498 | .......... 105,498 | ..ccoouce 105,498 | .oovvvrrenne 105,498 0 0 (1 (V1 IR 0 105,498 0 0 0| e 2,102 | 07/15/2048.
777543 XL 8 |ROSEMONT IL 5.000% 12/01/46............. .. 1 03/15/2019. | Jefferies & Co.....ovrvrrvmrrrnrrenins | vevvvermriieisnneiieinns | e 2,666,884 | ....... 2,635,000 | .......2,602,616 2,603,472 0 110 0 0 0] 2,603,582 0 [ 63,301 | ......... 63,301 | ....... 39,525 | 12/01/2046.
911760 TN 6 |US Dept Veterans Affairs REMIC Ser 200 | .. | 03/01/2019. | Paydown . (] (U I 48,023 | .o 38,990 | oo 0 | s (38,990) | ..oocvevnen: 0 [ (38,990) . 0 0 [ 1,337 | 05/15/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....veeriieiiriiiieriisiseiessssisssssesesssssssssessssessnsssssssassersens | eones 32,998,905 | ..... 32,086,901 | ..... 32,945,681 32,973,894 0 ... (303,808) | ...oocvnunnnd 0 [ (303,808) | ....cvvvrian 0 | 32,670,090 |.....cccoveennd 0. 328,814 | ...... 328,814 | ..... 457,518 XXX
Bonds - Industrial and Miscellaneous
00111@ AA 2 |AES HawaiiInc 6.870% 06/30/22............. .| 03/31/2019. | Redemption  100.0000, 96,000 | ............ 96,000 | ............ 96,000 | .... 96,000 0 0 (U N (V1 IR (VI [ 96,000 0 0 0 [ 1,649 |06/30/2022. (5................
00206R CY 6 |AT&TINC 5.200% 03/15/20........ccccrmrnnne .1 03/27/2019. | Call  102.3746.........cccovrrrerrerrs [ erermeerenirieineinns | veeens 3,071,237 | ....... 3,000,000 | ....... 2,998,625 2,999,559 0 83 (U I 83 | 0].. 2,999,643 0 357 357 | ..... 154,437 | 03/15/2020. | 2FE............
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00206R DA 7 [AT&TINC 5.000% 03/01/21......ccccorvrerrrnee .| 03/27/2019. [ Call ~ 104.5477........... 3,041,329 (V1 (4,275) | ovvvvvrnnnnnd 0 [rovreireeen(d,275) | o0 | e 3,037,054 |............... 0 [ (37,054) | ........ (37,054) | ..... 222,266 | 03/01/2021.
00751Y AA 4 |Advanced Auto Parts 5.750% 05/01/20.... |.. | 02/28/2019. | Various. ....6,020,659 0 (2,416) 0 [ 2418) [ 0 | e 6,018,243 |...cocoovennnnc 0 ... (18,243) | ........(18,243) | .....313,065 | 05/01/2020.
00800* AD 4 |ADV CAP GROW NJ 0.000% 03/01/28.... | .. | 03/01/2019. | Redemption  100.0000.. 0 0 2,103 0 270,343 0. 75789 | ....... 75,789 03/01/2028.
01185* 3 | ALASKA VENTURES 4.670% 06/30/33... | .. | 03/31/2019. | Redemption ~ 100.0000. 105,497 0 0 0 105,497 0 0 0 06/30/2033.
AMER AIRLINE 17-1 AAPTT  3.650%
023761 AA 7 |08/15/ .1 02/15/2019. | Redemption ~ 100.0000 285,000 285,000 | .......... 283,652 | ..coovirene 190,901 0 7 (1 YA IS 0 283,521 0 | e 1479 | e 1479 | . 5,201 | 02/15/2029. | 1FE............
AMER AIRLINE 17-1B PTT 4.950%
02378W AA 7 |08/15/26 .1 02/15/2019. | Redemption ~ 100.0000 67,875 | ..o 67,875 | ..o 67,875 | oo 67,875 0 0 (0 (V1 IR (V1 IR 67,875 0 0 0| e 1,680 | 02/15/2025. | 2FE............
AMERICAN HOME MORTGAGE
02660T EQ 2 |INVESTM SERIES 20 .| 03/01/2019. | Paydown... 303,810 295,979 | i 297,488 0 6,322 0 303,810 0 0 0| e 1,954 | 09/25/2045. [ 1FM...........
031162 AZ 3 |Amgeninc 5.700% 02/01/19.....cccccrvvunnec. 1+ 02/01/2019. | MALUIIEY. .....ocvvrrereereirerisnenserrenins [ ererieeerseniseiseiins | eeeens 5,000,000 5,092,650 5,000,987 0 (987) 0 | coovrrerreenn(987) [0 | e 5,000,000 0 0 0 .. 142,500 | 02/01/2019. | 2FE...
Center Operating Company AKA Dallas
04004# AA 2 |Aren .| 03/31/2019. | Redemption ~ 100.0000 33,856 | .ovrrrnees 33,856 | ..o 33,856 | .ooevrcrirs 33,856 0 0 (0 (V1 IR (V1 IO 33,856 0 0 (U IO 694 |09/30/2023. | 2FE............
ATLANTA FALCONS Series A 3.590%
04774# AA 0 |09/01/ .1 03/01/2019. | Redemption ~ 100.0000..........ccceu | cerereerrerersernerrinnns | v 77,825 | v 77,825 | .o, 77,825 | oo 77,825 0 0 (1 (V] IR (V1 IR 77,825 0 0 0 | e 1,397 | 09/01/2042. | 2FE............
ATLANTA FALCONS Series B 3.590%
04774# AB 8 |09/01/ .| 03/01/2019. | Redemption  100.0000, 51,883 | oo 51,883 | oo 51,883 51,883 0 0 (1 (V1 IR (V1 IO 51,883 0 0 0 931 [09/01/2042. | 2FE............
049560 AJ 4 |Atmos Energy 8.500% 03/15/19............... .. 03/15/2019. | MALUIItY.......coooverririeriiniiseiieins [ e | v 3,000,000 | ....... 3,000,000 | ....... 2,994,390 2,999,832 0 168 0 W68 | e 0 3,000,000 0 0 0 ... 127,500 | 03/15/2019. | 1FE............
BP HOUSTON HQ 2017 CTL Pass
05590# AA 9 | Through Trus .| 03/15/2019. | Redemption  100.0000. 82,052 ..82,052 ..82,052 82,052 0 0 0 | coorreeereeeeenn0 [0 | 082,052 [ 0 {0 | 0 [ 485 | 11/15/2032.
07123%# AA 1 |BATON ROUGE 4.320% 11/15/37 .. | 03/15/2019. | Redemption  100.0000. 33,176 ..33,176 ..33,176 33,176 0 0 0 358 |11/15/2037.
07123% AA 1 |BATON ROUGE 4.320% 11/15/37........... | .. | 02/15/2019. | Redemption ~ 100.0000 65,882 ..65,882 65,882 | ..cooviiinn 65,882 0 0 0 356 | 11/15/2037.
097023 AW 5 |Boeing Co 6.000% 03/15/19......cccevurnncn. .. | 03/15/2019. | VAFOUS.........ovvoereereeeeesreessresnsenns [ eovereseeeesniesnsennens | 212,000,000 | .....12,000,000 | .....11,906,180 | ......... 11,997,517 0 2,483 0 | ierrnnn2,483 [0 | 10012,000,000 oo [0 | 0 | 360,000 |03/15/2019.
101137 AK 3 |Boston Scientific Corp 6.000% 01/15/20.. |.. | 03/27/2019. [Call ~ 102.4710... 3,489,564 0 2,310 0 | ieeeen2,310 [0 | 3,491,873 |0 [ 8,127 | 8,127 233,485 | 01/15/2020.
BRITISH AIR 18-1 AAPTT 3.800%
11042T  AA 1 |03/20/3 .| 03/20/2019. | Redemption ~ 100.0000 35,624 | oo 35,624 | ..o 35304 | ... 35,311 0 10 (1 L[V I (V1 IO 35,321 0 303 303 338 [09/20/2031. [ 1FE............
CFCRE COMMERCIAL MORTGAGE
12527E  AD 0 | TRUS SERIES 20 . [ 03/01/2019. [ PaYAOWN.........vourvreririreirerinninns | veverneeresiseinseisnnes | veeiseennd 57,205 | .ovvvrnees 57,205 | .o 58,063 | ..covrcrirns 57,900 0 (694) LU ((G1SL) ) I (V1 IO 57,205 0 0 (U IO 497 | 04/15/2044. | 1FM...........
CREDIT SUISSE MORTGAGE TRUST
12647G  BF 4 |SERIES 2013 .. 1 03/01/2019. | PaydOowN.........vvvrmeverrererrrirreeriens 96,462 | ............ 96,462 | ............ 96,523 96,499 0 (36) 0 (5 (V1 IR 96,462 0 0 (U IO 483 | 07/25/2043. | 1FM...........
12649R  BF 8 |Credit Suisse Mortgage Trust Series 2015. | .. | 03/01/2019. [ PaydOWN. .......c..ovvurereirnnrinnerienins | veverneernseiseissssiienes | oveiseenns 74498 | oo 74,498 | ............ 75,802 | .ovvvrvciirs 75,629 | oo 0| e (1,131) [ s (U R (1A31) [ e (V1 IO 74,498 0 0 0 395 |02/25/2045. [ 1FM...........
COUNTRY HOME LOANS Series 2003 CL
12669E QK 5 |7A1 .1 02/01/2019. | PAYAOWN.......cvvurvrrereineirerierinens [ eeerirneerneniseisenins | oeeeens 1,709,742 | ...... 1,709,742 | ....... 1,683,128 | ........... 1,690,727 | oo 0| oo 19,016 | coovvvennd 0 [ e 19,016 | .oveovrerrennn (V1N I 1,709,742 0 0 0. 12,407 | 11/19/2033. | 1FM...........
166751 AJ 6 |Chevron Corp 4.950% 03/03/19 ... | .. | 03/03/2019. | Maturity 250,000 250,000 | .......... 261,945 | ....... 250,253 0 (253) 0 250,000 0 0 0 | e 6,188 | 03/03/2019. | 1FE..
17275R  AE 2 |Cisco Systems Inc 4.950% 02/15/19........ | .. | 02/15/2019. | MAHULLY........vrvurrernerrerireeirieriiniins [ eoreirrerseeenensieninnee | e 15,000,000 | ..... 15,000,000 | ..... 14,966,100 | ......... 14,999,481 0 519 0 [ o519 0 | 15,000,000 0 0 0 .. 371,250 |02/15/2019. | 1FE..
CITIGROUP MTG LOAN TRUST INC
17315C  AM 9 |REMIC 2009- .| 03/01/2019. | Paydown... ....453,921 ....448,378 0 5,543 0 453,921 0 0 (O I 3,713 | 02/10/2051.
22160@ AA 6 |COSTCO 3.910% 06/20/43..........ccocvvvnne .. | 03/20/2019. | Redemption  100.0000. 37,761 37,761 0 0 0 | o0 i 0 | 37,761 0 0 0 246 | 06/20/2043.
CSFB 2004-AR7 4A1 2004-AR7 4.358%
225418 RR 1 [11/2 . [ 03/01/2019. [ PaYdOWN.........oourvrririieeiniieniins | cerieiieeerissineinenies | eeerneens 383,892 | .......... 383,892 | .......... 385,092 | .o 384,980 | ..coovrrinnnns 0| s (1,088) | ..o (U (1,088) | oo 0 383,892 0 0 0 2,363 | 11/25/2034. | 1FM...........
DB Master Finance LLC SERIES 20171A
233046 AF 8 |CLAS .| 02/20/2019. | Paydown... ..30,000 ..30,000 ..30,000 30,000 0 0 (0 0 ....30,000 0 0 0 302 | 11/20/2047. | 2FE...
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244199 BF 1 |Deere & Company 3.900% 06/09/42........ .. | 03/14/2019. | Janney MONGOMENY........c.vvvvervrrnes | vevrvermrireinnineirennns | cererns 1,023,380 | ....... 1,000,000 | ....... 1,002,690 | ........... 1,002,568 0 (15) 0 ((15)] [ {1 [ 1,002,553 | ...ccveriinnd (VN I 20,827 | ......... 20,827 | ....... 10,725 | 06/09/2042. | 1FE............
DEUTSCHE MORTGAGE SEC INC 2004-
251563 FB 3 |4-5AR1 . 103/01/2019. | PaydOWN........cvvrvrrerireiiniscirenineins [ rvvivenniieisnisiene | e 15,612 | v 15,612 | v 14,685 | .o 14,954 0 659 0 2659 | {1 R 15,612 0 0 (V1 I 114 | 06/25/2034. | 1FM...........
Deutsche Mortgage Securities SERIES
25157F  AK 0 |2005 .| 03/01/2019. | Paydown... 62,178 | ....oooouc 62,178 | ............ 59,769 59,881 0 2,297 0 ...62,178 0 0 (U I 408 | 06/26/2035. | 1FM...........
25179M AH 6 |Devon Energy Corp 6.300% 01/15/19...... 1 { 017152019, | MALUIIEY. ..o [ eeerineereniseeneiins | veeens 2,700,000 | .......2,700,000 | .......2,691,846 2,699,959 0 41 (U I 41 . ,700,000 0 0 0 85,050 | 01/15/2019. | 3FE...
25468P CK 0 |Disney (Walt) Co 5.500% 03/15/19.......... .1 03/15/2019. | MAtUFitY.......cooorvvrriririsiieeiieiins [ e | s 7,000,000 | ....... 7,000,000 | ....... 6,987,260 6,999,671 0 329 0 2329 | (VI O 7,000,000 0 0 0 .. 192,500 | 03/15/2019. | 1FE............
25654# AA 0 |Dodgers Tickets LLC 5.660% 03/31/30.... |.. | 03/31/2019. |[Redemption ~ 100.0000..........couve. | rrererererermemrrenirnne | oevireas 457,971 | ..o 457,971 | ...oen 457,971 | oo 457,971 0 0 (0 (V1 IR 0 457,971 0 0 0 25,921 | 03/31/2030. | 2PL............
Dominos Pizza Master Issuer L SERIES
25755T AH 3 |201 . [01/25/2019. [ PaydOWN.........coourvrririnriiirinnins | verenrerienissiseiiinnes | v 18,750 | .ooovvveeee 18,750 | .oocvrvenee 18,750 | ..cvornirnnene 18,750 0 0 (U (V1 IR (V1 IR 18,750 0 0 (U IR 193 | 07/25/2047. | 2AM...........
Dominos Pizza Master Issuer L SERIES
25755T AK 6 (201 || 0172512019, | PAYAOWN. ... | s | i 17,500 | .coovveneee 17,500 | .ooovrvenee 17,500 | oo 17,500 0 0 (U (V1 IR (V1 IR 17,500 0 0 (U IR 189 | 07/25/2048. | 2AM...........
263534 BW 8 |03/ . [03/15/2019. [ MARUIY......ooovvrrercererinrincnieninee | ceverneerssiserseninees | eeve 5,000,000 | ....... 5,000,000 | ...... 4,982,300 | ........... 4,999,549 0 451 0 15 I O (V1N I 5,000,000 0 0 0. 143,750 | 03/15/2019. | 1FE............
EAGLES STADIUM INC Series A No. RA-
27004@ AA 5 (17 .1 01/15/2019. | Redemption ~ 100.0000.........ccouwr [ vormeermmmmnermrersnnnns | cerverin 182,450 | ........e. 182,450 | ......... 182,450 | ..cccccvvnnee 182,450 0 0 (O 0 182,450 0 0 0 01/15/2039.
29250R AR 7 |Enbridge Energy Partners 9.875% 03/01/. |.. | 03/01/2019. | Maturity. 5,000,000 0 0 (U N 0 5,000,000 0 0 0 03/01/2019.
29273R  AK 5 |Energy Transfer Partners 9.700% 03/15/.. | .. | 03/15/2019. | Maturity 3,000,000 0 0 (1 (V1 PO | I RO 3,000,000 0 0 0 03/15/2019.
32051D 3J 9 |[First Horizon Asset Sec Inc SERIES 2004- | .. | 03/01/2019. | PAYAOWN..........cvueurveemrieirriiineiins | eoereieneiieneiienees | oo 84,137 81,366 0 2,171 0 ...84,137 0 0 0 06/25/2034.
36804P AF 3 | GATX Financial 144A 5.697% 01/02/25... |.. | 01/02/2019. | Redemption  100.0000 86,837 86,837 0 0 0 86,837 0 0 0 01/02/2025.
GENCONN ENRGY LLC No. R-28
36877* 2 |4.730% 07/2 .1 01/15/2019. | Redemption ~ 100.0000 287,595 287,595 | .......... 287,595 | ..o 287,595 0 0 (U (V1 IR 0 287,595 0 0 0 | e 6,802 | 07/25/2041. | 1PL............
Goodgreen Trust SERIES 20171A CLASS
38217V 8 |A .. 1 03/15/2019. | PaydOWN........oovvvrvirriririerineirens [ e | v 129,079 129,019 129,020 0 59 (U IO 59 129,079 0 0 0 10/15/2052. | 1FE....
39950# 2 |MARRIOTT GROUND 4.480% 11/15/39.. | .. | 03/15/2019. | Redemption ~ 100.0000. 54,044 ..54,044 ..54,044 0 0 (0 0 ....54,044 0 0 0 11/15/2039. | 1FE....
HERO Funding Trust SERIES 20164A
40417Q 3 |CLASSA .1 03/20/2019. [ PAYAOWN.........vvurvrrrrrcrireirerinnins | cerieeerneesssiseeseees | eeereeens 136,702 | .......... 136,702 | ..ccovnee 136,510 | wovvererenne 136,512 0 190 0 2190 | 0 136,702 0 0 0 828 |09/20/2047. [ 1FE............
HERO Funding Trust SERIES 20164A
40417Q AC 9 |CLASSA .. 1 03/20/2019. | PAYAOWN......ccoorvrrrirrirerisrineriens [ oo | eeveens 109,362 | ..........109,362 | .........112,066 | ............. 112,008 0 (2,647) 0 109,362 0 0 0 09/20/2047.
42208@ AA 8 |Home Depot (HD Salem) Notes 2and 5 6.|.. | 03/31/2019. | Redemption ~ 100.0000. 99,154 99,154 0 0 0 ...99,154 0 0 0 11/30/2030.
HEALTH CAREREIT INC  6.125%
42217k AS 5 |04/15/20 .103/18/2019. [ Call  103.3698.......ccomrvmrrieriiee | ceverneirinriseiieeiiienes | evee 2,584,246 | ....... 2,500,000 | ....... 2,768,600 2,549,496 0| e (LX) | — (U R (7,830) | .ooverirnnne (V1N IO 2,541,666 |......ccccoence 0 ... (41,666) | ........ (41,666) | ..... 149,324 | 04/15/2020. | 2FE............
Hero Funding Trust SERIES 20151A
42770L  AA 1 |CLASSA .1 03/20/2019. [ Paydown............coeuereeerirerireirenins 291,402 291,402 | .......... 291,270 | oo 291,277 0 125 0 2125 | 0 291,402 0 0 0 | e 1,768 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20152A
427700 AA 1 |CLASSA .| 01/01/2019. | Morgan Stanley DWD (118 [ (11 IR 0| 0 0 0 (0 (V1 IO (V1 O 0 0 0 0 0 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20152A
427700 AA 1 |CLASSA . [ 03/20/2019. [ PAYAOWN.........cvvurvrrererieireriniins | cereeeirneisssiseisneees | aeereeens 194,683 | .......... 194,683 | .......... 194,661 | .ooovvvrenne 194,662 0 21 (U 21 | 0 194,683 0 0 0 | e 1,230 | 09/20/2040. | 1FE............
Hero Funding Trust SERIES 20161A
42770V AA 9 |CLASSA . | 03/20/2019. | Paydown... LG117,934 | 117,934 ..117,923 ..117,923 0 10 0 117,934 0 0 0 09/20/2041. | 1FE...
HERO Funding Trust SERIES 20162A
42770W  AA 7 [CLASSA .1 03/20/2019. [ PaydowN............evvueveerirrercerinians 269,315 269,315 | .......... 270,703 | oo 270,676 | ..oocvvrrernens 0 | e (1,361) | .oovereernes (U R (1,361) [ oo 0 269,315 0 0 0 | e 1,700 | 09/20/2041. [ 1FE............
HERO Funding Trust SERIES 20163A
42770X AA 5 |CLASSA . 103/20/2019. [ PAYAOWN.........vourvervrrrirrerrrisnins | cerierereesenineeinenes | eeeseeens 120,814 | .......... 120,814 | ..coooeeee 119,455 | oo 119,474 | oo 0 | v 1,340 | oo 0 | s 1,340 | .o 0 120,814 0 0 0 616 | 09/20/2042. | 1FE............
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Hero Funding Trust SERIES 20163A
42770X AC 1 |CLASSA .1 03/22/2019. [ Paydown............cveuvvrerirrireirininns 98,623 | ..o 98,623 | .......... 101,087 | covverrrenne 101,007 0 (2,384) (U R (2,384) | .oocverrirnnne (V1 IR 98,623 0 0 (U IO 638 |09/20/2042. [ 1FE............
HERO Funding Trust SERIES 20173A
42771A  AB 2 |CLASSA .1 03/20/2019. [ PaydowN............cvvuvrvrerirrireirnninns 393,382 | .......... 393,382 | .......... 403,139 | ..o 403,012 | oo 0 | e (9,630) [ ..ovvvnernees (U R (9,630) [ .ovvvreernenne 0 393,382 0 0 0| e 2,478 | 09/20/2048. | 1FE............
HERO Funding Trust SERIES 20172A
42771 AC 6 |CLASSA . 103/20/2019. [ PAYAOWN.........vvurvrrererireirerinrins | ceriererneeneniseisnenes | eeereeens 168,031 | ..oeveeee 168,031 | .......... 172,210 | oo 172,146 | oo 0 | e (4,115) | v (U R (4,115) | e 0 168,031 0 0 0 | e 1,069 | 09/20/2048. [ 1FE............
Hero Funding Trust SERIES 20153A
42771T  AA 3 |CLASSA . 103/20/2019. [ PaYdOWN.........couvverrircrirrerrriniins | ceriereineesenineeinenes | eeereeens 312,589 | .......... 312,589 | .......... 312,612 | oo 312,611 0 (22) 0 (V23] [ 0 312,589 0 0 0 | e 2,148 | 09/20/2041. | 1FE............
HOMEBANC MORTGAGE TRUST
43739E  AJ 6 |SERIES 20042 CLA .. | 03/25/2019. | Paydown... 241,552 212,650 0 28,902 0 241,552 0 12/25/2034.
44416* AB 2 |HUDSON TRANSLLC 4.420% 05/31/33. |.. | 02/28/2019. | Redemption ~ 100.0000 30,750 ..19,987 0 0 0 | coovrvrrrnereenn0 [0 | e 19,987 | oo 0 05/31/2033.
JP MORGAN MORTGAGE TRUST
46640M AA 8 |SERIES 20133 CL . [ 03/01/2019. [ PaYdOWN.........cvvurvreririreirerinniins | cererneersesiseinesinnes | e 95,226 | ...oooncn. 95,226 | .....onc.. 95,002 | .ovvrrcrinns 95,007 0 219 0 2219 | (V1 IO 95,226 0 0 0 572 | 07/25/2043. [ 1FM...........
JRD HOLDINGS LLC Series 2014A No.
48121@ AC 5 |RA-38 .1 03/27/2019. | Redemption ~ 100.0000..........ccce | corvrerereererenernneees | ceereeens 600,000 | .......... 600,000 | .......... 600,000 | ..cooverrnee 600,000 0 0 (1 (V] IO 0 600,000 0 0 0. 10,410 | 03/27/2021.|2PL............
JRD HOLDINGS LLC Series 2014B No.
48121@ AD 3 |RB-47 .1 03/27/2019. | Redemption ~ 100.0000..........ccoeue | corererermeeremirnernienes | eeereeens 429,000 | .......... 429,000 | .......... 429,000 | ..oovverees 429,000 0 0 (0 (V1 IR 0 429,000 0 0 0 8,859 | 03/27/2024.| 2PL............
Kerr-McGee BoomVang Platform Ser 2002-
49238%# AA 5 |1 .| 01/30/2019. | Redemption  100.0000, 4,866 | ...ooounn 4,866 | ..o 4,866 4,866 0 0 (U (V1 IR (VI I 4,866 0 0 (U I 179 | 01/30/2019. | 2....evenneee.
Kerr-McGee BoomVang Platform Ser 2002-
49238%# AB 3 |2 .. 1 01/30/2019. | Redemption  100.0000. 3,841 | oo 3841 | 3,841 3,841 0 0 0 (U IR 142 | 01/30/2019. | 2.....evevnee.
494550 AZ 9 |Kinder Morgan Ener Part 9.000% 02/01/1 |.. | 02/01/2019. [ MAHUIIY.........cvvvurerrrenrirneiieiineirnne | cererieeiseiseiiinnieens | cevea 4,500,000 | ....... 4,500,000 | ....... 4,498,785 | ........... 4,500,000 0 0 0 0. 202,500 |02/01/2019.
500255 AR 5 |Kohis Corp 4.000% 11/01/21. .| 01/24/2019. | Call  102.6293... 6,992,500 0 159 0 7,341 | ... 248,608 | 11/01/2021.
Lehman UBS Comm Mtg Trust REMIC
50180L AD 2 |Ser 20 . 03/11/2019. [ PAYOWN. ... | vevvseresiersssseeennne | evvvernns 170,395 124,629 | oo (V1 45,766 | ..ocvcvnnn 0 170,395 0 0 0f.. 04/15/2041.
52467@ AJ 4 |Stop & Shop 7.539% 11/15/26................. .| 03/15/2019. | Redemption  100.0000. 56,210 . . i 56,468 0 (4) 0 0 | s 56,464 0 (254) (254)| ... 11/15/2026.
55608P AU 8 |MACQUIRE BANKLTD 3.953% 01/15/19 |.. | 01/15/2019. [ MAtUIY........covervvrrrernrirersrisirenins | ververneiersessesnnne | v 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ........ 10,000,000 0 0 (V1 I 0 | e 0| e 10,000,000 0 0 0 [ 92,417 | 01/15/2019.
MASTR ALTERNATIVE LOANS TRUST
576434 CU 6 |SERIES 200 .. 1 03/01/2019. | PAYAOWN......ccooervriirriciiniieniiiens [ e | e 190,733 | .........190,733 | .........199,793 | ............. 198,404 | ..ooovvvinnnn 0| s (7,670) | ..o (U (A7L0) ] — 0 190,733 0 0 0 2,323 | 03/25/2033.
58013M EG 5 |McDonalds Corp 5.000% 02/01/19........... .. | 02/01/2019. | Maturity .3,000,000 2,999,990 0 10 0 0 0 0. 75,000 | 02/01/2019.
59025K AG 7 |Merrill Lynch Mtg Trust SERIES 2007C1 CL| .. | 02/01/2019. | Paydown... .30,428 30,260 0 168 0 0 0 0 277 | 06/12/2026.
MID-ATLANTIC MILITARY CO 5.300%
59524E AC 6 |08/01/ o[ 02/01/2019. [ VANIOUS. ..o | cevieeineisissiseinenes | eeerneens 120,702 | .......... 120,702 | .coveenee 122,034 | oo 121,978 0 2 (1 2 | e 0 121,980 0 | (1,278) | oo (1,278) | vvveee 3,199 | 08/01/2050. | 2FE............
64079* AB 8 |Neptune Regional Transmission 6.210% 0|.. | 03/31/2019. | Redemption  100.0000 60,875 0 0 (1 0 0 0 0 06/30/2027.
64760@ AA 2 |NEW ORLEANS ENY 4.270% 08/15/32... | .. | 03/15/2019. | Redemption  100.0000 60,123 0 0 (O 0 0 0 0 08/15/2032.
64761* AA 3 |NEW ORLEANS 4.467% 03/15/33........... .| 03/15/2019. | Redemption  100.0000. 56,763 0 0 (1 0 0 0 0 03/15/2033.
OFFUTT AFB AMERICA FIRST 5.460%
67085K AA 0 |09/01/ .| 03/01/2019. | Redemption  100.0000. 9,207 | covvvrrrnen 9,207 | cooovvvrrnens 9,749 9,732 0 (2) (U TR (V] (V1 I 9,730 | o (U I (YZ)) I— ()] I— 251 [09/01/2050. | 2FE............
67389M AC 5 |Oaks 2015-1 Series 2015-1 3.500% 04/25| .. | 03/01/2019. [ PAYAOWN.......c.vvrirrriverrneireirniiirirnns [ reererssrinssnniseiinns | vveneeees 114,259 | .......... 114,259 | .......... 114,563 | ..o 114,526 0 (267) 0 [ oo (267) [ vvrevrrieene 0 114,259 0 0 (V1 I 726 | 04/25/2046. [ 1FM...........
Pacefunding SERIES 20181A CLASS AA
69373V AA 3 |45 . 103/20/2019. [ PaydOWN..........cocvviriieririnnicnnins | cevieriieiinnissiieies | v 950,415 | .......... 950,415 | ......... 950,415 | vvvver 950,415 0 0 (O T (VI [ 0 950,415 0 0 0. 21,574 |09/20/2049. | 1FE............
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Pacefunding SERIES 20181A CLASS AB
69373V AB 1 |45 .. [03/20/2019. [ PaydOWN...........rvvecrieceieririenens [ crviieniiseniieniiiens | e 950,415 | .......... 950,415 | .......... 950,415 | .oovvvennee 950,415 0 0 (U A (V1 0 950,415 0 0 0 ... 21,574 |09/20/2049. | 1FE............
Pacefunding SERIES 20181A CLASS BA
69373V AC 9 |6.1 .. [03/20/2019. [ PaydOWN...........cvvvecricrieririienens [ e | e 673,617 | .......... 673,617 | .......... 673,617 | coovvvenee 673,617 0 0 (U A (U O 0 673,617 0 0 0 ... 20,781 | 09/20/2049. | 2FE............
Pacefunding SERIES 20181A CLASS BB
69373V AD 7 |6.1 .. [03/20/2019. [ PaydOWN............cvvecrricrieririiennns [ e | e 462,048 | ......... 462,048 | ......... 462,048 | ............. 462,048 0 0 (U A (V1 0 462,048 0 0 0 ... 14,254 | 09/20/2049. | 2FE............
Pacefunding SERIES 20182A CLASS AA
69375P AA 4 |48 .. 103/19/2019. [ PaydOwN............ccoorviirriieniiiinnns [ v | e 1,064,858 | ... 1,064,858 | ....... 1,064,858 | .......... 1,064,858 0 0 (O (V1 [ (VI [ 1,064,858 0 0 0 ... 21,118 |09/22/2053. | 1FE............
Pacefunding SERIES 20182A CLASS AB
69375P AB 2 |71 .. | 03/19/2019. | Paydown... . 116,381 | 116,381 ....116,381 0 0 (O I 0 116,381 0 0 0 3,356 | 09/22/2053. | 2FE....
Pacefunding SERIES 20182A CLASS BA
69375P AC 0 |48 .1 03/19/2019. [ PAYOWN......oocvvrveirrreieirsrireienes | vevvverenierssiseeensnns | cvvvernns 718,720 | .......... 718,720 | .......... 718,720 | ........ 0 0 0 (V1 RN 0 | e 0 718,720 0 0 0 [ 5,955 | 09/22/2053. | 1FE............
Pacefunding SERIES 20182A CLASS BB
69375P AD 8 |74 .1 03/19/2019. [ PaYdOWN........vvrivririnieierseirerinnes | vervnrveerernensninnens | veererenn 163,500 | i 163,500 | .......... 163,500 |........ 0 0 0 (V1 IR {0 I 0 163,500 0 0 0 [ 1,970 | 09/22/2053.
694308 GY 7 |Pacific Gas & Elec Co 4.500% 12/15/41... .. | 03/29/2019. | Deutsche Bank..............cccccwvmeeeeres | covrvivmerieneniinncins | 203,210,480 | ..eoc 3,744,000 | .......2,964,911 2,964,911 0 0 (0 (V1 PO | B RO 2,964,911 | .o 0 .. 245,569 | ... 245,569 12/15/2041.
694308 HN 0 |Pacific Gas & Elec Co 4.250% 03/15/46... | .. | 03/29/2019. | Citigroup Global............cccevvveiveris [ v | e 948,343 | Lo, 1,153,000 902,326 | .o 902,326 0 0 (O AT 0 902,326 0| . 46,016 | ......... 46,016 03/15/2046.
694308 HY 6 |Pacific Gas & Elec Co 3.950% 12/01/47... | .. | 03/29/2019. | Various .3,250,000 2,459,730 0 0 0 [ om0 0 ] 2,459,730 | v 0. 148,395 | ....... 148,395 12/01/2047.
72703P AB 9 |Planet Fitness Master Issuer SERIES 2018 | .. | 03/05/2019. | Paydown ..42,500 ..42,500 0 0 0 0 0 0].. 09/05/2048.
74922T AA 4 |Residential Accredit Loans, | SERIES 200. |.. | 03/25/2019. | Paydown... . 3318 | 3,318 | 30135 | 0 0 182 0 0 0 0 7 | 05/25/2037.
758202 AG 0 |Reed Elsevier Capital 8.625% 01/15/19... |.. | 01/15/2019. | MatUrity.........cccocoeverrumriiimiicmniiieins [ rveiieriiciissiisniens | v 3,000,000 | ....... 3,000,000 | ....... 2,988,360 2,999,936 0 64 0 0 0 0 ... 129,375 | 01/15/2019.
Renew 2017-1 SERIES 20171A CLASS A
75973L AA 6 |36 .. 1 03/20/2019. [ PaydOWN..........crvvereieriieriiiinens [ e | crviieneend 63,068 | ............ 63,068 | ............ 63,051 | .coorrvn 63,035 0 32 (U O 32 | (VI [ 63,068 0 0 0 370 | 09/20/2052. | 1FE............
75974@ AA 0 |RENEWABLE ENGY 4.110% 03/31/35.... |.. | 03/31/2019. | Various. 212,478 212478 | ... 212478 | ............. 212,478 0 0 (O (V[ 0 212,478 0 0 (U I 4,366 |03/31/2035. |2PL............
S&E REPLACEMENT POWER  4.120%
78512  AA 5 |05/31/29 .. | 03/31/2019. | Redemption ~ 100.0000..........ccoco. | covermmremnmriinrriians | o 104,865 | .......... 104,865 | .......... 104,865 | ...cccoooeneee 104,865 0 0 (O (V1 [ 0 104,865 0 0 0 [ 721 | 05/31/2029. | 1FE............
816851 AK 5 |Sempra Energy 9.800% 02/15/19............. o+ 102/15/2019. [ MALUFItY.......ooooeereieciieceiieniins [ e | e 2,500,000 | ....... 2,500,000 | ....... 2,488,800 2,499,781 0 219 0 2219 | 0. 2,500,000 0 0 0 ... 122,500 | 02/15/2019. | 2FE............
SEQUOIA MORTGAGE TRUST SERIES
81744F HK 6 |20053 CLAS .. 103/20/2019. | Paydown............c.couvvverviirarrriannns 38,377 | oo 38,377 | oo 34,815 | ... 35,670 0 2,707 0 2,707 | oo (VI [ 38,377 0 0 0 [ oo 160 |05/20/2035. [ 1FM...........
SEQUOIA MORTGAGE TRUST SERIES
81744Y AB 2 |20134 CLAS .. [ 03/01/2019. [ PaydOWN...........cvveriirriirriienins [ e | v 48,628 | .......... 48,628 | .......... 43,615 | oo 44324 | oo (U I 4304 | ..o 0 [ 4,304 | .o (VI [ 48,628 0 0 0 [ 179 | 04/25/2043. [ 1FM...........
SEQUOIA MORTGAGE TRUST SERIES
81745A AB 3 |20135CLAS .. [ 03/01/2019. [ PaydOWN...........covvervirriiereiiennns [ e | v 126,889 | .......... 126,889 | ......... 119,203 | oo 120,258 0 6,631 0 6,631 | .o 0 126,889 0 0 0 625 | 05/25/2043. | 1FM...........
SEQUOIA MORTGAGE TRUST SERIES
81745F AB 2 |20123 CLAS .. [ 03/01/2019. [ PaydOowN.............coovimvirriiirriiinnns [ e | v 59,872 | ..ccoeoeene. 59,872 | ..coovvnenn. 56,766 | ... 57,131 0 2,741 0 2,741 | (V8 [ 59,872 0 0 0 227 | 07/25/2042. | 1FM...........
Sonic Capital LLC SERIES 20181A CLASS
83546D AF 5 |A2 .. 101/20/2019. | Paydown............c.coovvvvenriiinniians 2,500 | oo 2,500 | oo 2,500 |. 2,500 0 0 (O (V1 [ 0 .. 2,500 0 0 0 8 |02/20/2048. | 2AM...........
Sonic Capital LLC SERIES 20181A CLASS
83546D AF 5 |A2 .1 03/20/2019. [ PaydOWN........ccovvrirriernrreirenies 22,500 | ..cooverene 22,500 | ...... 22,591 | ... 22,589 0 (89) 0 (1)) I 0 [ 22,500 0 0 (V1 I 189 | 02/20/2048. | 2FE............
Sonic Capital LLC SERIES 20181A CLASS
83546D AF 5 |A2 .| 01/20/2019. | Paydown.........ccccovveerinriinniinniiens 8,750 | cvvvrrrnes 8,750 | .oovevieae 8,79 |. 8,795 0 (45) 0 (C05) ) I 0. 8,750 0 0 (VI I 29 | 02/20/2048. | 3AM...........
837004 CK 4 |South Carolina Elec & Gas Co 4.100% 06 | .. | 02/26/2019. | Call  101.1360.........ccccoormmmrveunee | covverreceiieniiienins | covee 15,170,400 | ..... 15,000,000 | ..... 14,969,100 | ......... 14,970,548 0 90 (U 90 | 0] e 14,970,638 | ............... 0 ... 29,362 | ......... 29,362 | ... 291,692 | 06/15/2046. | 1FE............
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SW AIRLINES 07-1 TRUST 6.150%
84474Y AA 4 |02/01/24 .. | 02/01/2019. | Various. 365,106 0 539 0 539 |0 | 353,093 | e 0. 12,013 | oo 12,013 | ....... 11,227 | 08/01/2022.
84860 AB 9 |Spirits of St. Louis BB Club No. R-22......... .. | 03/31/2019. | Redemption  100.0000..........covvr. | crrrermrvriiernirninns 0 0 (VI I 0 0 0 (V1 I 169 | 03/31/2033.
SPIRITS NEWCO No. R-43  5.300%
848609 AA 1 |06/30/36 .. | 03/31/2019. | Various. 32,964 | ........... 32,964 | ... 32,964 | ... 32,964 0 0 (U N (VI [ (VI [ 32,964 0 0 0 [ v 437 | 03/31/2033. | 2PL............
84861C AB 1 |Spirit Master Funding LLC 2014-4A Class.. | .. | 03/01/2019. | Paydown...........cccccvvurveeererinnnnens 246,948 246,948 | .......... 246,346 | .............. 246,344 0 604 0 604 | 0 246,948 0 0 (U I 1,907 |01/20/2045. | 1FE............
Helios Issuer LLC SERIES 20181A CLASS
86745 AA 5 |A .. [01/20/2019. [ PaydOWN............ccvverveirniieneiiinnns [ e | v 137,744 | ........ 137,744 | ... 137,715 | o 137,707 0 37 (U 37 | 0 137,744 0 0 (U I 1,342 | 07/20/2048. | 1FE............
SUNRUN CALLISTO ISSUER LLC
86772D AA 4 |SERIES 20181 .. 101/30/2019. | Paydown............c.courvveimiiianiiiannns 241,540 241540 | .......... 237,977 | oo 237,980 0 3,560 0 3,560 | .o 0 241,540 0 0 (U I 1,425 | 04/30/2049. [ 1FE............
SunStrong 2018-1 Issuer LLC SERIES
86803N AA 5 (20181 .. 102/20/2019. | Paydown............c.coovvveimriiiniiins 252,994 252,994 | ......... 252,921 0 78 0 252,994 0 0 0 3,273 | 11/20/2048.
871829 AM 9 |Sysco Corp 5.375% 03/17/19.......cccccoeuueee o+ [ 03/17/2019. [ MALUFItY.......ooooeceiecereceireciins [ oo | e 7,000,000 | ....... 7,000,000 | ....... 6,952,470 | .........6,998,743 | ......cc........ 0 [ oo 1,257 | oo 0 [ 1,257 |0 | 7,000,000 0 0 0 ... 188,125 | 03/17/2019.
87305N AV 0 |TTX Ser2004-A1 5.453% 01/02/22.......... .| 01/02/2019. | Redemption  100.0000, 271,499 271,499 | ... 271,499 0 0 (VI I 0 271,499 0 0 0 [ 7,360 | 01/02/2022.
Taco Bell Funding LLC SERIES 20161A
87342R AB 0 |CLAS .1 02/25/2019. [ PAYAOWN......oorvrvrririeririeiniiens | reriersnisiesseieens | veeeniees 36,250 | .ovrrnes 36,250 | covveree. 36,371 | .... 36,363 0 (113) (01 I (RE) ) I 0 | o 36,250 0 0 0 397 | 05/25/2046. | 2FE............
Taco Bell Funding LLC SERIES 20161A
87342R AC 8 [CLAS .. [02/25/2019. [ PaydOWN.........corveerrriirriiniriinenns | eeviieriineniinneines | evveeeneens 19,375 | oo 19,375 | oo 20,614 | oo 20,567 | oo 0 [ e (1,192) | v (I (1,192) | oo (VI [ 19,375 0 0 0 241 | 05/25/2046. | 2FE............
Taco Bell Funding LLC SERIES 20181
87342R AE 4 |CLASS .. | 02/28/2019. | PaYdOWN........oovvvrirrireriniieeiinens [ eovneinsninseiensiinnens | ceennennnni25,000 | ... 25,000 | ... 25,000 25,000 0 0 (0 0 0 0 0 309 | 11/25/2048.
Tenaska Gateway Partners 144A 6.052%
88031V AA 7 |1 .. 1 03/30/2019. | Redemption ~ 100.0000..........ccoce. | covererreomeriireniirans | e 12914 | ... 112,914 ..112,914 0 0 (0 0 112,914 0 0 (O E— 1,708 | 12/30/2023.
88159T AA 8 |SolarCity Corporation d/b/a T SERIES 201. | .. | 02/20/2019. | Paydown [0 I 126,335 | .......... 126,335 | ..........126,326 0 19 [V IO 19 126,335 0 0 0 [ e 2,603 | 02/20/2048.
887317 AK 1 |Time Warner Inc 4.750% 03/29/21........... .. 103/27/2019. [ Call  103.9762.........ccooererrerrins [ e | e 4,159,047 | ....... 4,000,000 | ....... 4,106,200 0 (2,838) (U R (2,838) 4,025,601 | ..covvrcrnnen 0 [ (25,601) | ........ (25,601) | .....252,991 | 03/29/2021.
89307# AA 7 |TRANSBAY CABLE 2.930% 06/30/47..... .. | 03/31/2019. |[Redemption  100.0000..........cccco. | covvrmmremmmriinmiiians | crvirinnnees 76,560 | ..covonee. 76,560 | ............ 76,560 0 0 (O 0 0 0 0 561 | 06/30/2047.
21ST CENTURY FOX AMERICA 3.700%
90131H AE 5 |09/15/ .. 1 03/20/2019. | Tax Free EXChaNGE........ccovvvvvrerns | vrvvvermriveinnineirennns | corenns 2,999,270 | ....... 3,000,000 | ....... 2,998,770 2,999,244 0 26 (01 IO 26 | e 01.. 2,999,270 0 0 0 [ 57,042 | 09/15/2024. | 2FE............
21ST CENTURY FOX AMERICA 7.280%
90131H BB 0 |06/30/ .| 03/21/2019. | Tax Free Exchange..........ccccoovvvves [ eovrvivniineiveiiniiins | e 10,229,970 | ....... 8,735,000 | ..... 10,625,167 10,257,641 | o0 | et (27,671) | 0 [ (27,671) ..10,229,970 0 0 0. 150,048 | 06/30/2028.
21ST CENTURY FOX AMERICA 6.150%
90131H BQ 7 |02/15/ .| 03/20/2019. | Tax Free Exchange............ccccovevns [ roverimriieiicniicnninns | v 1,674,310 | ....... 1,400,000 | ....... 1,688,302 | ........... 1,675,839 | ..coovvvennens (U R (1,529) | oo (U O (1,529) | .ooovvverrienne (VI O 1,674,310 0 0 0 52,821 | 02/15/2041. | 2FE............
21ST CENTURY FOX AMERICA 4.750%
90131H CD 5 [11/15/ .. 1 03/20/2019. | Tax Free EXchange.........cccccvuveves [ covemereinereineniiinans | o 2,996,782 | ....... 3,000,000 | ....... 2,996,670 2,996,770 0 12 (U O 12 [ 0. 2,996,782 0 0 0 .. 52,479 | 11/15/2046. | 2FE............
UNILEVER CAPITAL CORP 4.800%
904764 AK 3 |02/15/19 o+ 1102/15/2019. [ MALUFItY......ooooceeereiieceieceiieniins [ e | o 5,000,000 | ....... 5,000,000 | ....... 4,994,850 0 78 0 0 0 0 .. 120,000 | 02/15/2019.
906548 CG 5 |Union Elec Co 6.700% 02/01/19............... .. 102/01/2019. [ MatUFity........ooorvverricreiienriieniins [ e | e 2,000,000 | ....... 2,000,000 | ....... 1,994,140 0 60 0 0 0 0 [ 67,000 |02/01/2019.
UNP RR CO 2006 PASS TRST  5.866%
90783W  AA 1 [07/02/ ..101/02/2019. | Redemption ~ 100.0000.........cccvver | vorvermreervmrseerennns | vrvvernns 455,950 | .......... 455,950 | .......... 449,749 | .....oocouu 452,939 0 3 0 [ oo 3 | e 0 452,942 (V1 3,008 | ........... 3,008 | ... 13,373 | 07/02/2030. | 1FE............
UNITED AIR 2018-1 AAPTT 3.500%
909318 AA 5 |03/01/ .| 03/01/2019. | Redemption  100.0000. . 77,379 ..77,379 0 36 0 T4413 |0 [ 002,966 | ..........2,966 | ... 1,354 | 03/01/2030.
UNITED AIR 2016-1 APTT 3.450%
90931M  AA 4 |01/07/3 .| 01/07/2019. | Various. 237,425 237,425 0 0 0 237,425 0 0 0 | e 4,096 | 07/07/2028.




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

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

6'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
[} Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment [ inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
UNITED AIR 2018-1 APTT 3.700%
90931V AA 4 |03/01/3 .| 03/01/2019. | Redemption  100.0000. 69,633 | ............69,633 | ............69,584 | ........ 69,587 0 3 (1 3 0 43 43 | 1,288 | 03/01/2030.
91845# AA 2 |Verizon Communications Inc Series A1 No. | .. | 03/15/2019. [ VAOUS..........ccoevrrveirererrerirenieierns [ eevvereeeisisesssniens | eveeineins 41,785 | ..o 41,785 | ... 41785 | 41,785 0 0 (VI I 0 0 0 0 266 | 05/15/2035.
VANTAGE DATA CENTERS ISSUER
92211M AC 7 |SERIES 20181 .. | 03/16/2019. | PAYAOWN.......ooorvrriireireirniiniienis [ e | ceereeeiseens 7,500 | oo 7,500 | oo 7,500 | . 7,500 0 0 (0 (V1 IO (V1 IO, 7,500 0 0 (U I 51 |02/16/2043. [ 1FE............
VA INTL GATEWAY No. 62 3.930%
92783# AA 4 |06/30/30 .| 03/31/2019. | Redemption  100.0000. 30,811 | v 30,811 | ..o 30,811 | ... 30,811 0 0 (1 (V1 I (V1 IO 30,811 0 0 0 303 |06/30/2030. [ 1FE............
WAMU Mortgage Pass-Through Cer Series
92922F 4M 7 |20 .. 03/25/2019. | PAYAOWN.......oourvrrireririrerinerienns [ ereriesireesssisenins | ceeeereees 58,924 | ... 58,924 | .....cco... 55,960 | ..oovrcrirns 57,951 0 973 0 L9738 | (V1 IO 58,924 0 0 0 312 [ 10/25/2045. [ 1FM...........
931422 AE 9 |Walgreen Co 5.250% 01/15/19.......cccuvvveee o | 01/15/2019. | MALUIIEY.......ovvvvirrerceriierierienins [ e | e 31,000 | oo 31,000 | v 32,717 | ... 31,008 0 (8) (U PP (1:)] - (V1 IR 31,000 0 0 0 814 |01/15/2019. | 2FE............
WENDYS FUNDING LLC SERIES 20181A
95058X AE 8 |CLASSA .. 1 03/15/2019. | PaYAOWN.......couivvrvierirriniiierinnns [ reveriereiesieninsiines | s 37,500 | oo 37,500 | coovrirees 37,500 | .... 37,500 0 0 (U (V1 IR (V1 IR 37,500 0 0 0 364 |03/15/2048. | 2FE............
WESTERN GROUP HOUSING LP
95829T AA 3 [6.750% 03/15/ 11 03/15/2019. [ VAIIOUS. ....couvrerreeeireieirerissnreiiens | vereveiserssiessnsinenins | oveesinnes 14143 | ............ 14,143 | ............ 19,536 | covvrverirnes 19,420 0 (10) 0 ((10)) I 0 | v 19,410 | .o 0 [ (5,267) | .oveven (G174 ) p— 477 | 03/15/2057.
96038# AA 8 |WESTIN 4.453% 07/15/47.......ovvervvernnne .| 03/15/2019. | Redemption  100.0000. 0 0 (0 (VI PO | I IS 16,494 0 0 (O I 123 | 07/15/2047.
96928 FP 7 |KRAFT FOODS GRP 4.470% 01/15/35... | .. | 03/15/2019. | Redemption ~ 100.0000 0 0 0 [ oo 0 123,272 0 0 0 920 | 01/15/2035.
WIND ENERGY TRANSMISSION TEXAS
97314@ AA 3 [No.33 o+ { 03/31/2019. | VAIIOUS........oorvvrrerrirriseirniisenniene [ e | cerneiens M| e 11111 | 111 | e 111,111 0 0 (0 (V1 I 0 11,111 0 0 0| e 1,019 | 12/18/2034. [1.....ccceveenee
97381W AZ 7 |Windstream Corp 6.375% 08/01/23.......... .| 02/27/2019. | Goldman Sachs & COMPaNY........... [ wveeeeeenerererimrens | werverenes 220,000 | ....... 1,000,000 | .......... 700,000 | ..coovireneee 700,000 | .oorrrerirnns [V I 7,644 | o 0 | s 7,644 | ..o 0 707,644 0 |..(487,644)| ...... (487,644) | ....... 31,875 | 08/01/2023. | 5FE............
97381W AZ 7 |Windstream Corp 6.375% 08/01/23.......... .. | 02/28/2019. | Goldman Sachs & Company........... 232,500 | ....... 1,000,000 | .......... 700,000 | ..coccvveneee 700,000 0 8,039 0 8,039 |..ccovii 0 708,039 0 |...(475,539) | ...... (475,539) | ....... 31,875 | 08/01/2023. | 6FE............
Winwater Mortgage Loan Trust SERIES
97652P  AA 9 |2014 .1 03/01/2019. | PAYAOWN.......oouivrrireririrerierinnns [ ereriesisessnsisennns | ceeeerenes 31,804 | oo 31,804 | .. 32,927 | oo 32,765 0 (961) (U I (LX) ) I (V1 IO 31,804 0 0 0 256 |06/20/2044. [ 1FM...........
WINWATER Mortgage Loan Trust Series
97653B AC 5 |2015 .1 03/01/2019. | PaydOwN.........ovvverrrrereirerieniiens 236,604 236,604 | ......... 237,195 | oo 237,063 0 (459) LU (E1510) ) I 0 236,604 0 0 0 | e 1,701 | 08/20/2034. [ 1FM...........
AIR CANADA 2017-1AAPTT 3.300%
00908P AA 5 |01/15/3 A|01/15/2019. | Redemption  100.0000 256,000 256,000 | ..........241,874 | .............. 242,077 0 40 (U 40 L242,116 | e 0. 13,884 | ......... 13,884 | ......... 4,224 | 01/15/2030.
56540# AA 3 |Mapleleaf Midstr 4.560% 09/30/25........... A|01/05/2019. | Redemption  100.0000 95,968 95,968 0 0 (U 0].. ....95,968 0 0 0| e 1,179 | 09/30/2025.
000000 00 O |CGGSA 6.651% 02/21/24...........ccovurenee. D 02/05/2019. | Barclays Capital.............ccceeereerrens [ rorerrrmeerneniieineinns | vveens 1,935,470 | ....... 1,763,526 | ....... 1,670,006 | ........... 1,680,819 | ..o (U I 1,307 | oo 0 | s 1,307 [ (V1N I 1,682,126 0 253,344 253,344 | ....... 24,841 |02/21/2024.
12518X 5 |CENT CLOLP 13-19A 4.081% 10/29/25.. | D{ 01/29/2019. | PAYAOWN.........oovvvmiririrrienniieniiiens [ coeririseineisinsiesins | ceneinae 407,856 | ......... 407,856 | .......... 398,962 | .....ccoouuue 401,458 | ............... [V I 6,398 | ..ooovvunnnd 0 | 6,398 | ..o 0 407,856 0 0 0 | s 4,002 | 10/29/2025.
NOVARTIS SECS INVEST LTD 5.125%
66989G AA 8 |02/10/ D 02/10/2019. | MALUIItY.......coooevvrrirririiniiseiireiins [ e | v 7,500,000 | ....... 7,500,000 | ....... 7,486,650 | ........... 7,499,817 0 183 0 L83 [ (VI O 7,500,000 0 0 0. 192,188 | 02/10/2019. | 1FE............
VALE OVERSEAS LIMITED 4.375%
91911T _ AM 5 |01/11/22 D | 01/31/2019. | VAMOUS.........ooociieriiniiiniissiisninnns [ cveniisniissiississiiens | v 4,010,150 | ....... 4,000,000 | ....... 3,952,160 3,983,202 0 487 0 LABT |0 3,983,689 | ..ol | e 26461 | ........ 26,461 | ... 98,681 | 01/11/2022. | 2FE............
3899999. Total - Bonds - Industrial and Miscellaneous s ....200,180,476 |....200,044,383 |....199,658,003 | ....... 197,865,379 | ..o [ P 88,694 | ..cocccrnnnnd 0 [ 88,694 |..ccocovnn0 | o 199,274,658 ...(187,023) ] ...... (187,023) | ..5,705,377 XXX XXX
Bonds - Bank Loans
AVIS BUDGET CAR RENTAL LLC
05377 AP 7 |SYNDICATED BA .1 03/29/2019. | Redemption ~ 100.0000..........ceue. [ worererererneerrrirneninns | cerererenns 49,531 | oo 49,531 | oo 49,607 | .ovvvrcrrrs 49,604 0 (2) (U IO (V] (V1 IR 49,601 0 (70) (70) 367 |03/15/2025. | 2FE............
CH HOLD CORP SYNDICATED BANK
12543B AL 8 |LOAN 9.85 .. | 02/05/2019. | Redemption ~ 100.0000.........cccouws [ woreermrmernermmrinnnns | weveren 750,000 | .......... 750,000 | .......... 746,250 | ...ooovcvvnee 746,884 0 37 (1 37 | (V1N IO 746,921 | .o 0| e 3,079 | oo 3,079 | ... 7,519 | 02/01/2025. | 5FE............
DELL INTERNATIONAL LLC
24702N  AZ 3 |SYNDICATED BANK L .| 01/31/2019. | Call  100.0000........... 34,083 | ..ooovrnees 34,083 | .o 33,958 | ... 33,977 0 2 (1 Y2 IS (V1 IO 33,979 | (U IO 104 | e 104 | .o 133 | 09/07/2023. | 2FE............
GRIDIRON FUNDING LLC SYNDICATED
39808C A@ 4 |BANKLOA .| 03/31/2019. | Redemption  100.0000, 923,080 923,080 | .......... 913,272 | oo 915,275 0 543 0 WBA3 | ) 0 915,818 0 | e 7,262 | oo 7,262 | ........ 9,281 | 06/30/2024. | 2................
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40471*  AA 4 |FIRMA First Lien Term Loan 8.850% 07/1 .. | 03/31/2019. | Redemption  100.0000 7,500 | oo 7,500 | oo 7,406 | . 7,406 0 4 0 [ oo 4] {1 O 7,410 0 90 90 215 | 07/13/2023. | 2PL............
LAMAR MEDIA CORP SYNDICATED
513076 AZ 2 |BANKLOAN .. | 03/28/2019. | Redemption  100.0000 7,500 | oo 7,500 | oo 7,491 |. 7,492 0 0 (V1 RN {1 I 0 [ s 7,492 0 8 8 | 21 | 03/15/2025. | 2FE............
LAS VEGAS SANDS LLC SYNDICATED
51783Q AP 3 |BANKLOAN .| 03/29/2019. | Redemption  100.0000, 37125 | 37,125 | .. 37,180 | ... 37,174 0 (2) (O IO (V] (V1 IO 37,173 0 (48) (48) 259 |03/27/2025. | 2FE............
MICRON TECHNOLOGY SYNDICATED
59511F AB 0 |BANKLOAN .| 03/29/2019. | Redemption  100.0000. 1,750 1,782 0 (2) 0 | cvvrreeeeene2) [0 | s 1,780 0 (30) 04/26/2022.
BL2648 48 5 |Paperworks Industries Inc Bank Loan 13...].. | 02/01/2019. | Redemption ~ 100.0000. .. 127,511 0 68 0 127,579 0 02/22/2023.
TELESAT LLC SYNDICATED BANK LOAN
000000 00 0 |2.752 A|03/29/2019. | Redemption  100.0000 1,813 v 1,828 [ 1,827 0 (1) 0 0 (13) [(K)] I 24 | 11/17/2023. [ 3FE............
8299999. TOtal - BONAS = BANK LOBNS. ... vvuteseiesaisers st sns st essens sttt | eesnes 1,945,708 | ... 1,025,440 | e 1,928,932 0 647 0 ,929,579 | .o 0 [ 16,129 | oo 16,129 | ....... 19,259 XXX XXX
8399997. TOtal = BONAS = PAM 4.t bbb ....260,031,705 |....260,347,389 | ....259,302,669 | ....... 256,320,863 | ......cocceen0 | i (224,203) | ....ccvovvvnnd 0 | (224,203) | ..ooovvviveenn | e 258,675,754 | ...ocooeienn0 | oo 263,109 | ...... 263,109 | ..6,788,954 XXX XXX
8399999. TOtal = BONAS. ... e .|....260,031,705 |....260,347,389 |....259,302,669 | ...... 256,320,863 | ...cocoennnc0 | (224,203) | ..oovivenen0 | s (224,203) | ..oovvvrvvnnnn0 | e 258,675,754 | ..ocoovvriienn0 | oo 263,109 | ...... 263,109 | ..6,788,954 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks...........cvvvvviies s ....260,031,705 XXX ....259,302,669 | ....... 256,320,863 | .....cccccoreer0 | e (224,203) | ..ovovreven0 [ e, (224,203) | ...coovvevveren0 | e 258,675,754 | ...............0 | ... 263,109 | ....... 263,109 | ..6,788,954 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........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 Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule of Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Effective - Call Options and Warrants
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAT...........c..cccc.. Fixed Annuity Hedge...............cocweurerevernrerenenn N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/201902/07/2020] .....5,075 | ........956,688 | 188.51........... 0 23,160 0 28,138 28,138 | ....coveen 4978 0 0 0 0001
Equity/I | Barclays Bank
Barclays Low volindex 9LBCSOAB................... Fixed Annuity Hedge. N/A....... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018|09/06/2019] .....1,800 | .........355,158 | 197.31........... 6,536 0 0 1,600 1,600 567 0 0 0 0001...........
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAU................... Fixed Annuity Hedge N/A....... ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/201902/07/2020 ....25,400 | .....4,835,652 | 190.38 0 95,762 (U I 115,334 v 115,334 | 19,573 0 0 0 0001.............
Equity/| | Barclays Bank
Barclays Low vol index 9LBCSOAF................... Fixed Annuity Hedge. N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018 10/07/2019] .....4,431 | ........862,184 | 194.58......ccccc. | ovvvvvnens 19,870 0 0 8,095 8,095 | ..oovvevens 3,109 0 0 0 0001
Equity/I | Barclays Bank
Barclays Low volindex 9LBCSOAG................... Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018] 10/07/2019] .....2,470 | ........485,380 | 196.51........... 8,533 0 0 3,192 3,192 | o 1,196 0 0 0 0001............
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAV..............c...e. Fixed Annuity Hedge. N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |02/07/2019]02/07/2020] ....13,240 | .....2,502,095 | 188.98......ccccc. | woverevererererennnd (VN IO 57,443 0 69,924 69,924 | ... 12,481 0 0 0 0001
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAK................... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I7T0UK5573..... | 12/07/2018] 11/07/2019] ......6,024 | .....1,163,054 | 193.07............| vveeeee 21,804 | oo (VN I (VN I 15,741 | | s 15,741 6,019 0 0 0 0001............
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAN.................. Fixed Annuity Hedge...............cccwuurerevernrerenenn N/A....... ndex |PLC G5GSEF7VJP5I70UK5573..... |01/07/2019] 12/06/2019] ....15,203 | ......2,896,628 | 190.53............ | woouveeeen 63,540 | ...coccccee 1,746 0 60,527 60,527 22,329 0 0 0 0001
Equity/| | Barclays Bank
Barclays Low vol index 9LBCSOAI.........ccccccc..... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018 11/07/2019] .....8,115 | .....1,551,345 | 191.17........... 35,586 0 0 27,759 27759 | ......... 10,560 0 0 0 0001.............
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAH................... Fixed Annuity Hedge N/A....... ndex |PLC G5GSEF7VJP5I7T0UK5573..... | 12/07/2018] 11/07/2019] .....2,961 | ........564,663 | 190.7....ccccccocee| wovvvvunens 14,284 | o) (VN I (U I 10,798 | ... v 10,798 | .......... 4,097 0 0 0 0001.............
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAM.................... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |01/07/2019 12/06/2019] ....24,977 | .....4,776,851 | 191.25 85,814 5,149 0 82,949 82,949 | ... 30,641 0 0 0 0001
Equity/I | Barclays Bank
Barclays Low volindex 9LBCSOAL.................... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I7TOUK5573..... | 12/07/2018] 12/06/2019] ......7,312 | .....1,389,719 | 190.06 33,465 0 0 30,853 30,853 | ......... 11,383 0 0 0 0001............
Equity/I | Barclays Bank
Barclays Low volindex 9LBCSO0AO...........ccc..... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018] 12/06/2019] ......7,448 | .....1,433,144 | 192.42...........| wcoovecee 23,672 | e 1,903 0 23,229 23,229 8,551 0 0 0 0001.....cccueee.
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAC............ccooe... Fixed Annuity Hedge. N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018]09/06/2019] ......1,284 | ........253,962 | 197.79....ccccooe| werrrrvrrenns 4672 0 0 1,026 1,026 357 0 0 0 0001.....en.
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAS............cccccc. Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019]01/07/2020 3,330 627,805 | 188.53 (U I 12,073 | e (U I 17,667 | .| oo 17,667 5,593 0 0 0 0001.........c...
Equity/| | Barclays Bank
Barclays Low vol index 9LBCSOAJ........ccccceeceee Fixed Annuity Hedge. N/A....o.... ndex |PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018 11/07/2019] ....14,625 | .....2,816,775 | 192.6 55,300 0 (U I 40,962 .| cooverereren 40,92 | ........ 15,655 0 0 0 0001
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAA..........cccc.ce. Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 09/07/2018|09/06/2019] ......... 309 | .o 60,520 | 195.85......cccoer | wovvrriiinnns 1,476 0 0 373 373 | o 139 0 0 0 0001............
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAR...........ccccccce Fixed Annuity Hedge...............cocwwwrrereveenrerennnn N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... [01/07/2019]01/07/2020] ....26,044 | .....4,861,633 | 186.67....cccccc. | wovevvverernrenennd (U I 111,449 | (U I 167,494 v 167,494 | L 56,045 0 0 0 0001
Equity/I | Barclays Bank
Barclays Low volindex 9LBCSOAQ................... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UKS5573..... |03/07/2019]01/07/2020] ....35,359 | ......6,649,614 | 188.06............ | weoovcvvvcvcrcncne (V] I 131,830 | coovvcieicn (U I 197,110 ceeeee197,110 | 65,280 0 0 0 0001............
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAW................... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 03/07/2019(02/07/2020 .....8,177 | ......1,560,580 | 190.85 0 29,363 0 35,243 35,243 5,880 0 0 0 0001.............
Equity/| | Barclays Bank
Barclays Low vol index 9LBCSOAD...........ccc.... Fixed Annuity Hedge. N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018] 10/07/2019] .....2,123 | ........412,074 | 194.1 9,907 0 0 4210 [ ] s 4210 | .o 1,624 0 0 0 0001.............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAP.. Fixed Annuity Hedge. N/A...... |ndex |PLC G5GSEF7VJP5I70UK5573..... |03/07/2019{01/07/2020 ......3,809 ..709,274 | 186.21.. 17,371 0 25,645 25,645 8,274 0 0 0 0001.
Equity/I | Barclays Bank
Barclays Low vol index 9LBCSOAE.................... Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... | 12/07/2018 | 10/07/2019 .....8,673 | .....1,700,168 | 196.03 33,197 0 (1 [ 12,254 | | o 12,254 | ... 4,626 0 0 0 0001
Equity/l
MSCI Emerging Markets 9MMLSOAA................. Fixed Annuity Hedge N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/18/2019{01/21/2020] ......2,780 | .....2,830,012 | 1018 .coovcrevevcee | covvrrrererirerennd (U I 500,400 0 265,602 265,602 | ......(234,798) 0 0 0 0001
Equity/I | Barclays Bank
MSCI Emerging Markets 9MBCSO0AA................ Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... |03/21/2019{03/20/2020 | ......2,664 | .....2,849,628 | 1070......cccccncee | wovervvvrererenennnd (U I 266,400 | .o (U I 192,000 ceerere 192,000 | oo (74,400) 0 0 0 0001.............
Equity/l
Merrill Lynch GPA index 9GMLSOAA.............c.... Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |09/07/2018|09/06/2019 ......1,254 | ......... 244831 | 195.24............ 5,579 0 0 3,224 3,224 2,631 0 0 0 0001.conc.....
Equity/l
Merrill Lynch GPA index 9GMLSOAD................. Fixed Annuity Hedge. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/07/2018|12/06/2019 | ....25,882 | .....4,831,652 | 186.68............| ......... 123,958 5,066 0 223,091 223,091 | .......150,081 0 0 0 0001............
Equity/l
Merrill Lynch GPA index 9GMLSOAB.................. Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 10/05/2018|10/07/2019 | ...11,492 | .....2,201,637 | 191.58....ccccccce | corvrerecs 57,769 0 0 54,747 | | e 54,747 | ... 41,548 0 0 0 0001
Equity/l
Merrill Lynch GPA index 9GMLSO0AC................. Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |11/07/2018|11/07/2019| ....15,017 | .....2,825,449 | 188.15......cccce. | corevrrenns 73731 | o (0 [ [ (V[ 109,746 v 109,746 | ... 79,171 0 0 0 0001.....en.
Equity/l
Merrill Lynch GPA index 9RMLSOCQ... . | Fixed Annuity Hedge. . |ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/07/2019|03/06/2020 .....2,481 | .....3,780,126 ..298,988 298,988 73,162) 0 0 0
Equity/l
Merrill Lynch GPA index 9GMLSOAF..........c.cc... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/07/2019{02/07/2020 | ....23,065 | .....4,342,448 | 188.27.....cccce. | covvvvrereriririn! (U I 115,163 | coovvvvercrriernd (U I 181,810 corer 181,810 | e 66,647 0 0 0 0001 ...
Equity/l
Merrill Lynch GPA index 9GMLSOAE................... Fixed Annuity Hedge N/A....... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/07/2019{01/07/2020 | ....23,197 | .....4,269,872 | 184.07......cccc. | covvvcverivercnans! (U I 114,190 0 252,908 252,908 | ......138,717 0 0 0 0001............
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBG....... | Fixed Annuity Hedge NA........ ndex |PLC G5GSEF7VJP5I70UK5573..... |10/12/2018 | 10/14/2019 ......6,905 | ....10,679,825 | 1547.......cccccc | wovrerend 690,500 | ..oooovvvvrrriinnen O | o (U I 541,958 coernnnn541,958 | .......359,486 0 0 0 0001
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBS0BQ....... | Fixed Annuity Hedge N/A....... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 10/05/2018 | 10/07/2019| ......3,057 | .....4,989,360 | 1632 305,700 0 (U I 111,222 111,222 | 78,175 0 0 0 0001...........
Equity/l
Russell 2000 OTC Call Option 9RMLSOCI......... | Fixed Annuity Hedge.............uuueuuuueeruvueermvuceinriannnns N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/14/2018|12/13/2019 ......8,187 | ...11,5650,301 | 1411.ccoccvcccccss | e 818,700 | ..oooovvvvverrinnn 0 | v 0| e 1,503,742 wer1,503,742 | .......826,750 0 0 0 0001..c..ccceeee.
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBU....... Fixed Annuity Hedge [\V/:— ndex |Markets ES7IP3U3RHIGC71XBU11...... | 01/14/2019{01/14/2020 | ......6,121 | .....8,770,230 | 1433...cccceierere | werererererererenend 0 | e 612,100 | oo (I I 1,056,762 w0 1,056,762 | ......444,662 0 0 0 0001 .o,
Equity/l
Russell 2000 OTC Call Option 9RMLSO0CO....... Fixed Annuity Hedge. N/A........ ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/28/2019{02/28/2020 ......2,666 | .....4,200,416 | 1576......ccccocee | covvvcvcrircrerns! 0 [ s 346,580 0 239,337 239,337 | .....(107,243) 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RDBSOBI......... | Fixed Annuity Hedge N/A......... ndex  |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |04/20/2018|04/18/2019 .....1,956 | .....3,059,419 | 1564.....ccccccceee | coovene 166,260 0 0 25415 25415 | ... 12,412 0 0 0 0001
Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSS0AQ....... | Fixed Annuity Hedge N/A......... ndex | Int E58DKGMJYYYJLN8C3868.... | 07/20/2018 |07/19/2019 ......2,746 | .....4,659,440 | 1697........ccccc.. | wocveve 274,600 | ..ooooovvveeinnnnend 0 | v (U I 17,485 | .| oo 17,485 9,289 0 0 0 0001............
Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAW....... | Fixed Annuity Hedge.............uuuueuuumeerevucermvuceinrinnnnns N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 01/07/2019{01/07/2020 | .....2,434 | .....3,420,671 | 1405.....ccccccce. | wovvrvvvrerrrenennn (U I 243,400 | v (U I 467,188 — AT 223,788 0 0 0 0001..cc.ccceeeee
Equity/l
Russell 2000 OTC Call Option 9RDBSOBM....... | Fixed Annuity Hedge. . |ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |05/21/2018|05/21/2019 ......2,058 | ......3,369,852 13,461 .13,461 6,228 0 0 0
Equity/l
Russell 2000 OTC Call Option 9RMLSOCM....... Fixed Annuity Hedge N/A........ ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/21/2019{02/21/2020 .....1,409 | .....2,219,950 | 1576......cocccocee | covcvcverirererans (U I 169,080 | ooooovcrccrrcscn (U I 124,689 v 124,689 | ... (44,391) 0 0 0 0001.............
Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAY....... | Fixed Annuity Hedge N/A....o.... ndex |Int E58DKGMJYYYJLNBC3868.... |03/28/2019|03/27/2020 | .....4,957 | ..... 7,609,491 | 1535.....crcvciers | worerevererererenend (U I 743,550 | oerereririnnnnnd (U IO 581,371 ceern 581,371 | .....(162,179) 0 0 0 0001.conce....
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBC....... Fixed Annuity Hedge NA........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 09/14/2018|09/13/2019] ......6,389 | ....11,000,069 | 1722.......cccccc | wovrerend 638,900 0 0 63,766 | ... 63,766 | ......... 41,385 0 0 0 0 0001
Equity/l
Russell 2000 OTC Call Option 9RMLSOCS....... Fixed Annuity Hedge. N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 03/21/2019]03/20/2020] ......1,952 | ......3,049,824 | 1562. 244,000 ..196,343 196,343 0 0 0 0 0001.
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBW....... | Fixed Annuity Hedge N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 02/07/2019] 02/07/2020] ......1,528 | ......2,300,603 | 1506......cccccec. | rorvrvvrrervrenenn (U I 152,800 | oo (U I 193,699 | ...| ..........193,699 | ......... 40,899 0 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RDBSOBY........ | Fixed Annuity Hedge N/A...cooc.e ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |01/28/2019{01/28/2020] ......2,762 | .....4,069,917 | 1474...cccovvcvccc| vovvvvreririririn! (U] I 331,440 | oo (U I 403974 | .| .........403974 | ........ 72,534 0 0 0 0 0007 oo

Equity/I | Credit Suisse FB

Russell 2000 OTC Call Option 9RCSSO0AS........ | Fixed Annuity Hedge N/A...... [ndex | Int E58DKGMJYYYJLN8C3868.... | 09/28/2018(09/27/2019] ......3,843 | .....6,519,919 | 1697. 0 0 58,998 | ... 58,998 39,418 0 0 0 0 0001.
Equity/l

Russell 2000 OTC Call Option 9RDBSOBK........ | Fixed Annuity Hedge NA........ ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 05/07/2018(05/07/2019] ......2,844 | .....4,490,534 | 1579.....ccccccccrc| crrees 284,400 | ..oooovvvrerininnnn (VN I (VN IO 46,905 | .| .o 46,905 | ........ 27,812 0 0 0 0 0001
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOBS......... | Fixed Annuity Hedge N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11...... | 11/14/2018] 11/14/2019] ......7,035 | ....10,570,158 | 1503......cccccccc. | vouveren 703,500 | ..ooooovvvveriennend (VN I 0. 791,840 | ...| .........791,840 | ......494,000 0 0 0 0 0001............
Equity/l

Russell 2000 OTC Call Option 9RDBSOBQ....... | Fixed Annuity Hedge.. |N/A......|ndex [Deutsche Bank.... 7LTWFZYICNSX8D621K86.....|08/21/2018)08/21/2019] ......2,200 | .....3,779,710 | 1718 220,000 0 0 17,490 17,490 .10,617 0 0 0 0 0001.
Equity/I | Credit Suisse FB

Russell 2000 OTC Call Option 9RCSSOAU....... Fixed Annuity Hedge N/A......... ndex | Int E58DKGMJYYYJLNBC3868.... | 12/28/2018| 12/127/2019] .....3,177 | .....4,250,572 | 1338...cccermverves | wrvrerenn 317,700 | oo (VI I (I I 773,678 | .| e 773,678 | .......384,498 0 0 0 0 0001
Equity/l

Russell 2000 OTC Call Option 9RMLSOCK....... Fixed Annuity Hedge N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 02/14/2019(02/14/2020] ......7,288 | ...11,260,762 | 1545........ccoco. | covvvcvcvivcvenns! (U I 728,800 | oo (U I 756,611 | ... ..o 756,611 | ... 27,811 0 0 0 0 0001.............

Equity/l | RBC Capital
.| ndex | Markets ES7IP3U3RHIGC71XBU11......| 07/27/2018] 07/26/2019] .....3,301 | ......5,490,685 | 1663 330,100 0 0

Russell 2000 OTC Call Option 9RRBSOBK........ | Fixed Annuity Hedge. N/A.. 28,372 0 0 0 0 0001.

Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBI......... | Fixed Annuity Hedge NA........ ndex | Markets ES7IP3U3RHIGC71XBU11......| 07/06/2018] 07/05/2019 ......2,178 | ......3,689,641 | 1694.......ccoocce. | vorrceee PATRVVIN I (V] [ 0| s 10,951 | oo | wovvveerene 10,951 | cooveenns 5,186 0 0 0 0 0001.covvereree

Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBM....... Fixed Annuity Hedge..............cowwwrerevernierennierenniens N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11...... | 08/28/2018 08/28/2019] ......3,333 | ......5,760,824 | 1728, 283,305 0 0 25,398 | ... 25398 | ........ 15,697 0 0 0 0 0001

Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOBA........ | Fixed Annuity Hedge. N/A........ |ndex |PLC G5GSEF7VJP5I7TOUKS5573..... | 08/14/2018|08/14/2019] ......6,605 | ....11,179,491 | 1693. .660,500 0 0 66,663 0 0 0 0 0001.
Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOBM....... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I7T0UK5573..... | 12/07/2018] 12/06/2019] .....2,672 | ......3,869,296 | 1448.......ccccce. | wovrvve 267,200 | ...oooovvvveininnn (VN I (U I 413207 | .| .........413,207 | ......238,895 0 0 0 0 0001.............
Equity/l

Russell 2000 OTC Call Option 9RMLSOCE........ Fixed Annuity Hedge. N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/14/2018|06/14/2019] ......7,046 | ...11,870,608 [ 1685.........coc. | wouverecd 634,140 0 0 27,687 | ... 27,687 9,832 0 0 0 0 0001

Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOAY........ | Fixed Annuity Hedge N/A........ [ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/28/201806/28/2019] ......3,641 | .....5,989,518 | 1645. ..364,100 .45,328 ..29,533 0 0 0 0 0001.
Equity/l
Russell 2000 OTC Call Option 9RDBSOBS........ | Fixed Annuity Hedge. N/A......... ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 10/26/2018] 10/28/2019] ......2,204 | ......3,270,339 | 1484 220,400 0 0 268,309 | ... 268,309 | .......166,574 0 0 0 0 0001

Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBI......... | Fixed Annuity Hedge NA........ ndex |[PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018]10/21/2019] ......2,536 | ......3,910,613 | 1542 380,400 0 0 209,599 | ... 209,599 | ....137,724 0 0 0 0 0001 .covvceeree

Equity/I | Barclays Bank
.|ndex [PLC G5GSEF7VJP5I70UK5573..... | 06/21/2018(06/21/2019] ......2,463 | .....4,159,884 | 1689.

Russell 2000 OTC Call Option 9RBCSOAW....... | Fixed Annuity Hedge N/A.. ..221,670 10,317 .10,317 4,084 0 0 0 0 0001.

Equity/l
Russell 2000 OTC Call Option 9RMLSOCG....... Fixed Annuity Hedge NAA........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/28/2018] 11/27/2019] .....3,914 | .....5,989,907 | 1530......cccccooe.| cover 508,820 0 0 381,078 | ...| ........381,078 | .......241,508 0 0 0 0 0001..cceree




€9030

statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCS0BQ....... | Fixed Annuity Hedge N/A...... |ndex |PLC G5GSEF7VJP5I70UK5573..... |03/14/2019{03/13/2020 ......6,543 | ....10,139,295 | 1550. 981,450 ..696,057 696,057 |......(285,393) 0 0 0 0001.
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBO....... | Fixed Annuity Hedge............cuuueuuumeevevueermvuaeinriannnns N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... |01/18/2019[01/21/2020 | ......1,403 | .....2,079,948 | 1483....cccccccce. | wovvrvvvrrrererennn (U I 168,360 | oooooocrccrccrnc (U I 194,866 v 194,866 26,506 0 0 0 0001
Equity/l
Russell 2000 OTC Call Option 9RDBSOBW....... | Fixed Annuity Hedge N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |12/21/2018|12/20/2019] ......2,539 | ......3,280,617 | 1292. 253,900 0 (U I, 713,256 v 113,256 | .......334,542 0 0 0 0001
Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAO....... | Fixed Annuity Hedge N/A....... ndex |Int E58DKGMJYYYJLN8C3868.... |07/13/2018 07/12/2019 ......6,953 | ...11,730,267 | 1687.......cccc0cc. | wovveren 695,300 | ..oooovvvvvrininnnn 0 | v (U I 47,026 | ... | oo 47,026 | ... 25,466 0 0 0 0001.............
Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBE........ | Fixed Annuity Hedge N/A......... ndex |Markets ES7IP3U3RHIGC71XBU11...... | 04/27/2018 | 04/26/2019| ......3,277 | .....5,099,798 | 1556........cccccce | wvvrerene 294,930 0 0 66,195 66,195 | ... 39,604 0 0 0 0001
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBC....... Fixed Annuity Hedge. N/A........ ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 04/13/2018 | 04/12/2019| ......8,145 | ....12,620,759 | 1550......ccccc0cc | vuvvuren 692,325 | ..oooooviririnnnnnd 0 | v (U I 122,556 .......122,556 62,137 0 0 0 0001............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBG....... | Fixed Annuity Hedge N/A......... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 06/07/2018 | 06/07/2019| ......2,231 | ......3,720,817 | 1668, 223,100 0 (U IO 11,221 || s 11,221 | o 4,719 0 0 0 0001
Equity/l
Russell 2000 OTC Call Option 9RMLSOCA....... Fixed Annuity Hedge. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |05/14/2018|05/14/2019 ......7,673 | ....12,279,409 | 1600. 690,570 0 0 96,286 96,286 55,490 0 0 0 0001............
Equity/l
Russell 2000 OTC Call Option 9RDBSO0BO....... | Fixed Annuity Hedge . |ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |08/07/2018|08/07/2019) .....3,287 | .....5,549,442 | 1688. ..295,830 0 0 32,691 32,691 0 0 0
Equity/l
Russell 2000 OTC Call Option 9RMLSOCC....... | Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/25/2018|05/28/2019 ......3,891 | ......6,330,385 | 1627. 369,645 0 0 38,972 38,972 22,506 0 0 0 0001.............
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBE........ | Fixed Annuity Hedge N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... |09/21/2018|09/20/2019| ......2,529 | ......4,330,457 | 1712, 252,900 0 0 30,349 30,349 | ......... 20,028 0 0 0 0001............
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBK........ | Fixed Annuity Hedge NA........ ndex |PLC G5GSEF7VJP5I70UKS5573..... |11/21/2018 | 11/21/2019 ......2,049 | ......3,049,486 | 1488.......cccccc. | vovreven 266,370 0 0 253,047 253,047 | ......154,950 0 0 0 0001
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBS0BO....... | Fixed Annuity Hedge N/A....... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 09/07/2018 | 09/06/2019| ......2,487 | .....4,260,679 | 1713......cccccccc. | wovveve 211,395 0 0 25,510 25510 | ......... 16,302 0 0 0 0001...........
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBA........ | Fixed Annuity Hedge............cuuuueuuuueeueuueeruumauinrinnnnns N/A........ ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 04/06/2018 | 04/05/2019| ......3,159 | .....4,780,515 | 1513....cccccccuues | wovrere 268,515 | ..ooovevvveriiinnnn 0 | v (U I 100,265 < 100,265 65,410 0 0 0 0001..c..ccceeee.
Equity/l
Russell 2000 OTC Call Option 9RDBSOBU....... Fixed Annuity Hedge [\V/:— ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |11/07/2018|11/07/2019] ......3,097 | .....4,899,950 | 1582......cccceeese | creverne 278,730 0 0 200,360 200,360 | .......134,780 0 0 0 0001
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAOQAU............... Fixed Annuity Hedge. N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 07/20/2018|07/19/2019 | ....15,647 | ....43,840,234 | 2802............... | w..c.. 1,341,574 | o) 0 | v (U I 41,700 | ... | oo 41,700 | ........ 14,350 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOKM.............. Fixed Annuity Hedge. N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/18/2019{01/21/2020 ....20,189 | ....53,918,964 | 2671......cocoeveve | covvvererirererans! 0 |.n3774,334 | (U I 5,369,794 05,369,794 | ....1,595,460 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLAOBY............... Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |08/28/2018|08/28/2019 ......2,865 | .....8,301,395 | 2898............... | ccccce. 249,885 0 0 774 774 | e (1,347) 0 0 0 0001............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEY............. Fixed Annuity Hedge...............cowwiererernierernrerenniens N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 03/21/2019|03/20/2020 | ...48,713 |..139,069,769 | 2855.......ccccco. | wovervvererererennnd 0 |.8511,135 | o (U I 7,765,293 ceeren 1,765,293 | ......(745,842) 0 0 0 0001..cc.ccceeeee
Equity/l
S&P 500 OTC Call Option 9SDBAOAQ. .| Fixed Annuity Hedge. . |ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... | 11/28/2018 | 11/27/2019 .....3,448 | .....9,460,553 | 2744 395,428 0 0 254,503 254,503 | .......192,595 0 0 0
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODS............... Fixed Annuity Hedge N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |07/13/2018|07/12/2019 | ....28,754 | ....80,548,868 | 2801............... | ...... 3,450,480 | ..ooooovvvriinnnnn 0 | v 0| e 3,012,632 003,012,632 | ...2,059,775 0 0 0 0001.............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAR.............. Fixed Annuity Hedge. N/A....o.... ndex |Int E58DKGMJYYYJLN8C3868.... | 03/14/2019|03/13/2020] ......... 637 | .....1,789,002 | 2808.......ccocvvee | corererererirerannd (U IO 37,232 | oo (I IO 34,281 34,281 (2,951) 0 0 0 0001.............
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option  9SMLMOAC . | Fixed Annuity Hedge. N/A........ |ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |07/20/201807/19/2019 ........553 | ......1,549,412 | 2802. 0 0 0 0 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SDBMOAL............... Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |03/28/2019|03/27/2020 ......... 575 |.....1,618,878 | 2815, 0 36,450 0 33,371 33,371 (3,079) 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOKC............... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0OZCB8VDIIULBSO..... | 12/21/2018|12/20/2019 | ....26,516 | ....64,079,096 | 2417. 5,350,600 0 0...12,322114 | .. | ... 12,322,114 | ...5,904,671 0 0 0 0001 .o,
Equity/l
S&P 500 OTC Call Option 9SMLSOKE............... Fixed Annuity Hedge. N/A....... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/21/2018|12/20/2019 | ...55,235 |..133,482,006 | 2417............... L A1145318 | 0 | v 0]...25667972 |...| ... 25,667,972 | ..12,299,911 0 0 0 0001.............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEG.............. Fixed Annuity Hedge. N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 11/21/2018|11/21/2019] ......5,706 | ....15,120,501 | 2650.......ccc0e. | veveee 1,170,301 | coovvvvrccnnnd (VI I (U I 1,513,303 v 1,513,303 | ......873,435 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSO0JG............... Fixed Annuity Hedge. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |07/27/2018|07/26/2019 | ....18,039 | ....50,848,694 | 2819............... | ... 2,254,875 | oo 0 | v 0| . 1,797,974 1,797,974 | ..1,207 517 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLAOBT............... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2018|06/21/2019 | ....16,347 | ....44,950,327 | 2750............... 1474336 0 0 396,260 rrerernnnn 396,260 323,732 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFL................. Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5I70UKS5573..... | 10/19/2018 | 10/21/2019 | ....57,179 | ..158,258,893 | 2768............ 211,426,080 | 0 | v 0 ... 9,665,753 ......9,665,753 | ....6,086,304 0 0 0 0001............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOCU. .| Fixed Annuity Hedge. . |ndex | Int E58DKGMJYYYJLN8C3868.... | 06/07/2018 | 06/07/2019 ......3,736 | ....10,350,102 .403,961 403,961 | .......286,416 0 0 0
Equity/l
S&P 500 OTC Call Option 9SDBAOAR............... Fixed Annuity Hedge N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |01/07/2019|01/07/2020 | .....1,479 | .....3,770,992 | 2550.....cccccvewe | corvrerererererend (U I 171,579 | oo (U I 404,775 coerernn 804,775 233,196 0 0 0 0007 ...
Equity/! | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFA.............. Fixed Annuity Hedge N/A....... ndex |Int E58DKGMJYYYJLN8C3868.... | 03/21/2019{03/20/2020 | ......... 235 | .. 670,897 | 2855.....coovcvees | o (U I 41,059 | (U I 37,461 37,461 (3,598) 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLAOCN............... Fixed Annuity Hedge NA........ ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |03/21/2019{03/20/2020 | ....13,682 | ....39,060,468 | 2855........cccocee | covcvcrerirererens! 0 |...1,288,981 | .o 0| e 1,044,200 ...1,044,200 | ......(244,781) 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGM.............. Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... |01/18/2019{01/21/2020 | ......... 509 |....1,359,391 | 2671 0 65,249 (U I 135,382 135,382 | . 70,133 0 0 0 0001...........
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9LBCSOBA............... Fixed Annuity Hedge..............vcwwrrererernieeereierenniens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |03/07/2019|03/06/2020 | .....4,842 | ........ 928,502 | 191.76....coccvves | o (U I 17428 | oo (U I 19,861 | .o | v 19,861 | ..ooccce 2432 0 0 0 0001..c..ccceeee.
Equity/l
S&P 500 OTC Call Option 9SMLSOHO.............. Fixed Annuity Hedge [\V/:— ndex |Bank of America... EYKN6V0OZCB8VDIIULBSO..... |05/14/2018{05/14/2019 | ...28,515 | ....77,849,657 | 2730....cccccceeere | vevens 3,421,800 | wooovvrerrerennnend O | o (I I 3,612,624 ..3,612624 |..2,621,173 0 0 0 0001 .o,
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAG.............. Fixed Annuity Hedge. N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 09/28/2018 |09/27/2019 | ......... 563 |.....1640,571 | 2914 | e 41,328 0 0 0 0 0 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option  9SMLSOLL................ Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2018{06/21/2019 ....30,239 | ....83,149,993 | 2750......ccccceer. | vevens 5,254,933 | ..oooovverrerrened O | o 0| e 3,972,605 ...3,972,605 | ....2,780,352 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOKQ............... Fixed Annuity Hedge. N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/21/2019{02/21/2020 .....1,593 | .....4,420,384 | 2775......cocccocee | covvvivivivirinand! 0 | e 276,274 0 320,901 320,901 | ......... 44,627 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOHU............... Fixed Annuity Hedge...............cowwiererernierernrerenniens N/A........ ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/21/2018{05/21/2019 | ....26,249 | ...71,738,779 | 2733....ccccccceeec | voven 4,332,922 | oo 0 | v 0| e 3,364,001 ...3,364,001 | ...2,420,219 0 0 0 0001..cc.ccceeeee
Equity/| | Barclays Bank
S&P 500 OTC Call Option 9SBCS0GG . | Fixed Annuity Hedge. . |ndex |PLC G5GSEF7VJP5I70UKS5573..... |01/18/2019]01/21/2020 | .....2,411 | ......6,439,082 .641,269 641,269 | .......190,532 0 0 0
Equity/l
S&P 500 OTC Call Option 9SMLAOBZ............... Fixed Annuity Hedge N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |09/14/2018|09/13/2019 ......1,559 | .....4,528,864 | 2905..........ccc.. | cocveee 138,127 0 0 605 605 (854) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLAOBX............... Fixed Annuity Hedge. N/A....o.... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |08/21/2018{08/21/2019 | ....16,469 | ....47,150,088 | 2863........ccccc.. | vevene 1414522 | o) (VI I (I IO 10,931 | oo | e 10,931 | ..oove (11,108) 0 0 0 0001 ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

9SMLSOK................

9SMLAOBQ.

9SBCSOEG........unnnnr

9SMLSOLE.............

9GMLS0AG

9SDBAOAM.............

9SCSSODS..............

9SBCSOGK.

9SCSADAT.......ccovveee

9SMLAOBM.............

9SMLSOKG.

9SCSMOAM............

9SBCSOEK.............

9SMLAOBU.

9SBCSOEL.......ccoonn.

9SBCSOHC...............

9SCSSODM

9SRBSOCO.............

9SCSSOCW..............

9SDBMOAK.

9SMLAOCIL.........ccone..

.| Fixed Annuity Hedge..

Fixed Annuity Hedge.

Fixed Annuity Hedge.

.| Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

. | Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

Fixed Annuity Hedge.

.| Fixed Annuity Hedge.

Fixed Annuity Hedge.

.| Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/18/2019{01/21/2020] .....2,318 | .....6,190,706 | 2671.....ccococvcec | covvvcverirereracsd (U I 433,350 | e (U IO 616,533 v 816,533 | .......183,183 0 0 0 0001
Equity/l
N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDOIULB8O..... | 05/25/201805/28/2019] .....2,378 | .....6,471,323 | 2721 200,870 0 0 ..105,346 105,346 88,346 0 0 0 0001.
Equity/I | Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |08/21/2018(08/21/2019] ....45,924 | ..131,478,575 | 2863..............| ...... 7,823,153 0 0 3,924,614 3,924,614 | ...2,562,014 0 0 0 0001.............
Equity/l
N/A...cooc.e ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | 03/21/201903/20/2020] ......3,282 9,369,716 | 2855 (V] I 573,431 0 523,181 523,181 | ........ (50,250) 0 0 0 0001.............
Equity/l
N/A........ [ ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 03/07/2019|03/06/2020 ....25,344 | ......4,796,352 127,227 188,183 0 0 0 0001.
Equity/l
N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 05/14/2018(05/14/2019] ......... 755 | .....2,061,248 | 2730.....ccccvcccsc| corvcd 62,868 0 0 23,696 23,696 | ... 20,308 0 0 0 0001
Equity/I | Credit Suisse FB
N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 09/21/2018(09/20/2019] ......1,591 | ......4,661,105 | 2930, 282,005 0 (U I 102,082 v 102,082 | oo 64,194 0 0 0 0001............
Equity/I | Barclays Bank
(N/A.....|ndex [PLC G5GSEF7VJP5I70UK5573..... |01/18/2019(01/21/2020 ....38,709 | ..103,380,513 | 2671. . 1,236,648 ...10,295674 | .| ..... 10,295,674 | ....3,059,026 0 0 0 0001.
Equity/I | Credit Suisse FB
N/A......... ndex | Int E58DKGMJYYYJLN8C3868.... | 06/28/2018 06/28/2019] ......3,129 | ......8,499,334 | 2716, 299,164 0 (I I 180,430 v 180,430 | .......146,990 0 0 0 (0100 P
Equity/l
N/A........ ndex | BOAMerrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 04/06/2018(04/05/2019] ......1,590 | .....4,141,107 | 2604...............| ...c.c.. 177,730 0 0 220,989 220,989 | ........ 88,203 0 0 0 0001.............
Equity/l
N/A........ | ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 12/21/2018]12/20/2019] ...22,991 | ....55,560,510 | 2417. 4,639,124 ....10,684,029 | ...] ..... 10,684,029 | ...5,119,711 0 0 0 0001.
Equity/I | Credit Suisse FB
N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 01/14/2019]01/14/2020] ......... 534 |....1,379,114 | 2583, 0 26,910 (U I YHT  I 47,054 20,144 0 0 0 0001............
Equity/I | Barclays Bank
...................................... N/A........ [ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018(09/20/2019] ......5,738 | ....16,810,446 | 2930........c.ccc.. | 1,017,061 | cocvcccicvcccccccc0 | o0 | ...e.....368,162 v 368,162 | .......231,518 0 0 0 0001
Equity/l
N/A........ | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/06/2018|07/05/2019] ......1,917 | .....5,290,575 | 2760. .170,364 40,250 .40,250 ..31,856 0 0 0 0001.
Equity/I | Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |09/14/2018(09/13/2019] ....20,658 | ....60,011,077 | 2905...............| ..... 2,788,830 | ..ooovvvevriiinnnn (VN I 0. 1,511,884 ..1511,884 | .......964,632 0 0 0 0001.............
Equity/| | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... 02/28/2019]02/28/2020] ....11,966 | ....33,319,207 | 2784......occverc| woverevererererenend 0| ....2,393,200 0 2,359,219 2,359,219 (33,981) 0 0 0 0001
Equity/I | Credit Suisse FB
N/A...... [ndex | Int E58DKGMJYYYJLN8C3868.... | 08/21/2018|08/21/2019] ....49,194 | ..140,840,454 | 2863. ,204,064 4,204,064 | ...2,744,441 0 0 0 0001.
Equity/l | RBC Capital
N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 02/14/2019] 02/14/2020| ....27,472 | ....75,430,695 | 2746.......cccoee. | woverevererrrerenen 0 ]....3,296,640 | oo 0 ... 6,019,691 ...6,019,691 | ...2,723,051 0 0 0 0001
Equity/I | Credit Suisse FB
N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 06/07/2018( 06/07/2019] ....10,233 | ....28,349,196 | 2770...............| ...... 1,227,960 | oo (VN I 0. 1,106,458 ...1,106,458 | .......784,500 0 0 0 0001............
Equity/l
N/A........ [ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 12/28/2018| 12/27/2019] .. .....2,030,850 | 2486 25,375 0 0 58,410 58,410 ..25,587 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | 02/14/2019{02/14/2020] .....1,155 | .....3,171,318 | 2746......cocccvccc| covvvireriririrnd! (V] [ 113,282 | oo (1 [ 151,891 151,891 | i 38,609 0 0 0 0001
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9LBCS0AZ.. .| Fixed Annuity Hedge. N/A...... |ndex |PLC G5GSEF7VJP5I70UK5573..... |03/07/2019{03/06/2020 | ....30,921 | .....5,914,878 | 191.29.. 117,130 .133,545 133,545 .16,414 0 0 0 0001.
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEQ.............. Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 12/21/2018|12/20/2019| ......6,571 |...15,879,610 | 2417....ccccccccc.. | weveee 1,325,896 0 0 3,053,576 3,053,576 |...1,463,253 0 0 0 0001
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOES.............. Fixed Annuity Hedge N/A......... ndex | Int E58DKGMJYYYJLNBC3868.... | 12/21/2018|12/20/2019 ......1,978 | .....4,780,074 | 2417, 399,121 0 (U I 919,186 vee919,186 | .......440,467 0 0 0 0001 .o,
Equity/l
S&P 500 OTC Call Option 9SMLSOJM............... Fixed Annuity Hedge. N/A....... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |09/21/2018|09/20/2019 ....20,040 | ....58,710,587 | 2930. 3,552,090 0 0| . 1,285,808 v 1,285,808 808,579 0 0 0 0001.............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODE............... Fixed Annuity Hedge. N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... |04/20/2018 | 04/18/2019 ....28,208 | ....75,319,309 | 2670......c.ccc0e. | vevens 5,061,361 | woovovvverrerrercd (VI I (U I 4,739,056 weerenni4,739,056 | ....3,493,072 0 0 0 0001.conc.....
Equity/l
S&P 500 OTC Call Option 9SMLAOCM.............. Fixed Annuity Hedge. N/A........ ndex  |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |03/14/2019{03/13/2020 ......... 993 | ......2,788,821 | 2808, 0 92,865 (U I 100,924 coone. 100,924 8,059 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLAOCK............... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/28/2019{02/28/2020 | .....2,816 | .....7,841,124 | 2784......cococvcee | covvveveriverarad! (U I 260,339 | e (U IO 310,830 cerrernnn310,830 | e 50,491 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODY............... Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |07/20/2018|07/19/2019 | ....16,561 | ....46,401,107 | 2802 2,825,803 0 0. 1,783,395 o 1,783,395 | ...1,211,262 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SDBMOAG.... . | Fixed Annuity Hedge. . |ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |08/14/2018|08/14/2019] ........521 | .....1,479,619 | 2840. 34,928 0 0 32 32 14 0 0 0
Equity/l
S&P 500 OTC Call Option 9SMLSOHG.............. Fixed Annuity Hedge N/A......... ndex | BOAMerrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 04/13/2018|04/12/2019 | ...28 479 | ....75,648,768 | 2656............... | ...... 3,132,701 | oo O | o (U I 5,114,622 wennn5,114,622 | ....3,804,116 0 0 0 0001 ...
Equity/! | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODK.............. Fixed Annuity Hedge N/A....... ndex |Int E58DKGMJYYYJLN8C3868.... | 08/21/2018 | 08/21/2019 | ....19,675 | ....56,328,738 | 2863............... | ...... 3,351,636 | ..ooooovvvriinnnnn 0 | v (U I 1,681,404 o 1,681,404 | ....1,097,632 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLAOBP............... Fixed Annuity Hedge NA........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/21/2018|05/21/2019 ....14,299 | ....39,079,310 | 2733............... 1,193,638 | O | o (U I 443436 v 443,436 | .......378,467 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOIO................ Fixed Annuity Hedge. N/A....... ndex  |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |06/21/2018|06/21/2019 .....3,211 8,829,479 | 2750. 558,008 0 (U I 421,840 v 421,840 | .......295,238 0 0 0 0001...........
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFU............... Fixed Annuity Hedge..............vcwwrrererernieeereierenniens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |12/21/201812/20/2019 | ....64,102 | ..154,910,175 | 2417.............. ..12,934,703 | oo 0 | v 0 ]...29,788,510 |... | ...... 29,788,510 | ..14,274 444 0 0 0 0001..c..ccceeee.
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEA............. Fixed Annuity Hedge [\V/:— ndex | Int E58DKGMJYYYJLNBC3868.... | 10/19/2018 | 10/21/2019| ....12,960 | ....35,870,429 | 2768, 2,589,797 0 (I I 2,190,807 102,190,807 | ....1,379,501 0 0 0 0001 .o,
Equity/l
S&P 500 OTC Call Option 9SMLMOAB.............. Fixed Annuity Hedge. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |07/06/2018|07/05/2019)| ......... 551 | .....1,5620,661 | 2760......cccccccee | corviecrs 31,021 0 0 0 0 (49) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOJA................ | Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |07/20/2018{07/19/2019 | ....38,967 |..109,178,910 | 2802............... | ... 6,648,939 | ...oooovuvriinnnnn O | o (U I 4,196,218 cernnni4,196,218 | ....2,850,024 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SDBAOAN............... Fixed Annuity Hedge. N/A......... ndex  |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |08/14/2018|08/14/2019 .....1,683 | ....4,779,653 | 2840............... | cccccce 147,702 0 0 2,022 2,022 (888) 0 0 0 0001............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAJ............... Fixed Annuity Hedge...............cowwiererernierernrerenniens N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 11/07/2018 | 11/07/2019 .....2,129 | .....5,990,772 | 2814......cccccoee. | wovvurens 128,785 0 0 7,740 7,740 | oo 5418 0 0 0 0001..cc.ccceeeee
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFO. . | Fixed Annuity Hedge . |ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 11/21/2018 | 11/21/2019 .....1,762 | .....4,669,177 | 2650. ......269,715 0 0 0
Equity/l
S&P 500 OTC Call Option 9SMLAOCJ............... Fixed Annuity Hedge N/A........ ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/21/2019{02/21/2020 | ....13,723 |....38,079,678 | 2775......cocccvcee | covvvcvcriverenans! 0 |.1,279,533 | i 0| e 1,565,697 e00rn 1,565,697 | ......286,164 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODA............... Fixed Annuity Hedge. N/A....o.... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 03/21/2019]03/20/2020 | ......... 988 2,820,621 | 2855 0 [ e 172,623 | oo 0 [ e 157,496 woereren157,496 | ....... (15,127) 0 0 0 0001
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option 9SMLMOAE.............. Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/07/2018 12/06/2019] ......2,784 | .....7,330,495 | 2633.....ccccccccec | crevcene 134,139 | oo (VN I (U I 153,520 | ...| ...........153,520 98,471 0 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOKR. . | Fixed Annuity Hedge N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 02/21/2019]02/21/2020| ....38,456 |..106,710,785 | 2775. .....5,669,424 746,740 7,746,740 | ...1,077,316 0 0 0 0 0001.
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSAOBA............... Fixed Annuity Hedge. N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2019(01/28/2020] ......3,026 | ......8,000,290 | 2644, 0 323,207 0 622,694 | ... 622,694 | ......299,487 0 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOKO............... Fixed Annuity Hedge N/A...cooc.e ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | 02/07/2019{02/07/2020] ......2,849 | .....7,709,536 | 2706.......ccccvure | covvrerereriririnnd (V] I 512,820 | woovvvrererrrernnend (U I 698,003 | ...| ..........698,003 | .......185,183 0 0 0 0 0001
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCK. . | Fixed Annuity Hedge N/A........ [ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 12/21/2018 12/20/2019] .....2,115 | .....5,111,151 | 2417. 0 0 982,851 | ... 982,851 | .......470,976 0 0 0 0 0001.
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAH.............. Fixed Annuity Hedge NA........ ndex |Int E58DKGMJYYYJLN8C3868.... [ 10/19/2018] 10/21/2019] ......... 397 | ......1,098,809 | 2768. 20,481 0 0 505 | ... 505 | .vovvvcrernns 439 0 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLAOBN............... Fixed Annuity Hedge. N/A........ ndex | BOAMerrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 04/20/2018 04/18/2019] ....16,396 | ....43,779,615 | 2670...............| ...... 1,562,047 | oo (VN I 0. 1,312,048 | ...| ......1,312,048 | .......882,329 0 0 0 0 0001............

Equity/I | Credit Suisse FB
. |ndex |[Int E58DKGMJYYYJLN8C3868.... | 09/21/2018|09/20/2019] ....18,596 | ....54,480,143

A

S&P 500 OTC Call Option 9SCSSODU.... .| Fixed Annuity Hedge.. | N/A.. 3,296,141 ,193,158 193,158 | ......750,316 0 0 0 0 0001.

Equity/I | Barclays Bank
S&P 500 OTC Call Option 9LBCSOAY............... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [ 03/07/2019]03/06/2020] ....11,576 | ......2,197,935 | 189.87....cccevecc| worvrerererrrerenend (1 IO 50,395 0 58,076 | ... 58,076 | ...ooveeeer 7,682 0 0 0 0 0001

Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODE.............. Fixed Annuity Hedge N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 08/21/2018 08/21/2019] ......1,677 | .....4,801,184 | 2863, 285,677 0 (U I 143,315 | .| ... 143,315 | L 93,557 0 0 0 0 0001.............

Equity/| | Barclays Bank

S&P 500 OTC Call Option 9SBCSOEU. .| Fixed Annuity Hedge N/A........ |ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018] 10/21/2019] ....39,212 | ..108,530,189 | 2768. 7,835,734 628,544 6,628,544 | ...4,173,843 0 0 0 0 0001.
Equity/l

S&P 500 OTC Call Option 9SDBAOAQ............... Fixed Annuity Hedge. N/A........ ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |09/07/2018(09/06/2019] ......1,421 | .....4,080,657 | 2872...............| ccccccee 135,456 0 0 1,044 | 1,044 | ... (1,064) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOKT............... | Fixed Annuity Hedge...........cocoouercmuercrcrnieicscscrcnnacns N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 02/21/2019(02/21/2020] ....26,567 | ...73,720,237 | 2775....cccocccvcec | covvviviriverinad! 0 ... 4,607,515 | oo 0| . 5,351,769 | ... ......5,351,769 | ......744,254 0 0 0 0 0001

Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODQ .| Fixed Annuity Hedge N/A...... ndex | Int E58DKGMJYYYJLN8C3868.... [ 09/07/2018|09/06/2019] ....15,050 | ....43,218,784 | 2872. 2,031,750 ,314,883 11,314,883 | ......850,581 0 0 0 0 0001.
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOEQ............... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018(09/20/2019] ....27,631 | ....80,949,712 | 2930............... | ... 4,897,595 | ...oooovviriininnn (VN I 0. 1,772,862 | ...| ......1,772,862 | ...1,114,862 0 0 0 0 0001.............
Equity/| | Barclays Bank

S&P 500 OTC Call Option 9SBCSOHE............... Fixed Annuity Hedge N/A....... ndex |PLC G5GSEF7VJP5I70UKS5573..... | 03/21/2019]03/20/2020] ....53,953 | ..154,029,341 | 28565........ccccce. | wovvvvvvverererenc 0]...9426,668 | ... 0. 8,600,597 | ... .......8,600,597 |.....(826,071) 0 0 0 0 0001.............
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSAOQAV. . | Fixed Annuity Hedge. N/A...... [ndex | Int E58DKGMJYYYJLN8C3868.... [ 10/05/2018 10/07/2019] ......1,722 | ......4,968,952 | 2886. 0 0 2,059 | ... 2,059 .(1,077) 0 0 0 0 0001.

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSODL................ | Fixed Annuity Hedge. N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/20/2018 04/18/2019] ....63,618 | ..169,868,967 | 2670............... LA1414978 | (VN I 0]...10,688,077 |...| ..... 10,688,077 | ....7,877,986 0 0 0 0 0001
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOEC.............. Fixed Annuity Hedge. N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... [ 11/21/2018] 11/21/2019] .....1,796 | .....4,759,274 | 2650........cccccc. | vovvevens 368,360 | ...ooovvvvverinnnn (VN I (VN I 476,322 | ...| .........476,322 | ......274,919 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOKX. . | Fixed Annuity Hedge. N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 02/21/2019]02/21/2020] ....39,930 | ..110,800,958 | 2775. 8

,043,669 043,669 | ....1,118,609 0 0 0 0 0001.

Equity/l
S&P 500 OTC Call Option 9SMLSOHY.............. Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 05/21/2018| 05/21/2019] ....20,110 | ....54,960,831 | 2733.....cc.cc..... | ... 3,319,558 | .oovvvvverrerred (VN I 0. 2,577,244 | .| ......2,577,244 | ....1,854,189 0 0 0 0 0001
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option  9SCSMOAF. .| Fixed Annuity Hedge. N/A...... |ndex |Int E58DKGMJYYYJLN8C3868.... | 09/07/2018 | 09/06/2019| .........756 | .....2,170,990 | 2872. 47,957 0 0 2 2 (33) 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SDBMOAJ............... Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/05/2018|10/07/2019| .....1,213 | ....3,500,196 | 2886........cccocc. | corvreccc 88,900 0 0 72 72 (15) 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSQIE................ Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/21/2018{05/21/2019 | ...49,703 |..135,838,796 | 2733....ccccceevere | vevens 8,204,474 | oo O | o 0] . 6,369,803 <rrrn.6,369,803 | ...4,582,732 0 0 0 0001 .o,
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFQ............... Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... | 11/28/2018|11/27/2019 | ...13,638 |....37,419,672 | 2744............... | ...... 3,136,740 | ..oooovvveriinnnne 0 | v 0| .. 2,689,614 02,889,614 | ....1,632,984 0 0 0 0001.............
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOCG.............. Fixed Annuity Hedge. N/A......... ndex |Markets ES7IP3U3RHIGC71XBU11...... | 05/25/2018 | 05/28/2019 | ....16,036 | ....43,639,248 | 2721.......ccccc.. | vevee 2,405,400 | wooooovvenvininnnen (VI I (U I 2,270,625 2,270,625 | ....1,611,043 0 0 0 0001.conc.....
Equity/l
S&P 500 OTC Call Option 9SMLSOHQ.............. Fixed Annuity Hedge. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |05/21/2018|05/21/2019 | ....26,509 | ....72,449,362 | 2733............... | ... 4,375,841 0 0 3,397,322 003,397,322 | ...2,444,191 0 0 0 0001............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGY............... Fixed Annuity Hedge N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... |02/21/2019{02/21/2020 | ... 1,593 | .....4,420,384 | 2775......cccccvees | woverevvrererirennnd (U I 276,274 0 320,901 320,901 | .oovr 44,627 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLAOBW............. Fixed Annuity Hedge. N/A........ ndex  |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |08/07/2018|08/07/2019| .....1,704 | ....4,870,799 | 2858.............. | cccccce 138,825 0 0 748 748 | .o (997) 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SDBSOBA. . | Fixed Annuity Hedge. . |ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |02/21/2019|02/21/2020 .........562 | ......1,621,865 | 2886 0 62,119 0 113,212 113,212 0 0 0
Equity/| | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEY.............. Fixed Annuity Hedge N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018|10/21/2019 | ....24,608 | ....68,109,530 | 2768........ccccc. | vevens AT T | i O | o (U I 4,159,829 ween4,159,829 | ...2,619,349 0 0 0 0001 ...
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCU............... Fixed Annuity Hedge N/A....... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 03/21/2019{03/20/2020 | ......5,955 | ....17,000,810 | 2855........ccccco. | wovervvererrrenennn 0 |...1,040458 | ... (U I 949,281 v 949,281 | L (91,176) 0 0 0 0001............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGW.............. Fixed Annuity Hedge NA........ ndex |PLC G5GSEF7VJP5I70UK5573..... |02/21/2019]02/21/2020 | ....25,493 | ....70,740,016 | 2775......cccccvcre | woverevererererennnd 0 |.dd421,251 | (U I 5,135,418 wern5,135418 | ... 714,167 0 0 0 0001
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAC.............. Fixed Annuity Hedge. N/A....... ndex | Int E58DKGMJYYYJLN8C3868.... | 04/06/2018 | 04/05/2019 | ......... 610 |....1,588,727 | 2604 27,984 0 0 0 0 (37) 0 0 0 0001...........
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODQ.............. Fixed Annuity Hedge..............vcwwrrererernieeereierenniens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |06/28/2018|06/28/2019 | ....17,524 | ...47,600,616 | 2716............... | ..... 2,278,120 0 0 2,822,362 2,822,362 |...1,929,232 0 0 0 0001..c..ccceeee.
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAD............. Fixed Annuity Hedge [\V/:— ndex | Int E58DKGMJYYYJLNBC3868.... | 06/14/2018|06/14/2019)| ......... 485 | .....1,349,508 | 2782.....ccccvvvers | corrrreren 37,395 0 0 1,220 1,220 997 0 0 0 0001.............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAO.............. Fixed Annuity Hedge. N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 01/28/2019{01/28/2020 | ......... 235 | .. 621,305 | 2644.....cooocvees | v (U I 11,842 | oo (U I 18,243 | .o | s 18,243 | ......... 6,401 0 0 0 0001.............
Equity/I | RBC Capital
S&P 500 OTC Call Option 9SRBSOCY............... Fixed Annuity Hedge. N/A......... ndex |Markets ES7IP3U3RHIGC71XBU11...... | 03/21/2019{03/20/2020 | ......... 599 |.....1,710,073 | 2855......ccccvers | worererirerrrerenend (U IO 66,351 0 95,486 95,486 | ... 29,135 0 0 0 0001
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEL................ Fixed Annuity Hedge. N/A......... ndex | Int E58DKGMJYYYJLN8C3868.... | 11/21/2018 | 11/21/2019 | ....17,140 | ....45,419,800 | 2650............... | ...... 3515414 | 0 | v 0| . 4,545,743 wernn4,545743 | ...2,623,673 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOJS................ | Fixed Annuity Hedge...........cocooveuemecrcrcreieicssicicneacns N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |10/19/2018|10/21/2019| .....1,684 | .....4,660,942 | 2768............... | cccccce 336,514 0 0 284,670 v 284,670 | ...... 179,251 0 0 0 0001..cc.ccceeeee
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEW. . | Fixed Annuity Hedge. . [ndex | Int E58DKGMJYYYJLN8C3868.... | 01/14/2019{01/14/2020 | ......1,034 | .....2,670,419 | 2583. 206,800 ..343,278 343,278 | ......136,478 0 0 0
Equity/l
S&P 500 OTC Call Option 9SMLSOLC............... Fixed Annuity Hedge N/A........ ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/14/2019{03/13/2020 ....27,620 | ...77,570,218 | 2808........cccocee | covcvcvercvererccs! 0 |.....6,905,000 | .coooororrrrrcrcc (U I 5,131,207 105,131,207 |..(1,773,793) 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCL................ Fixed Annuity Hedge. N/A....o.... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 11/07/2018 | 11/07/2019 ......5,562 | ....15,650,856 | 2814.......ccccce. | wovrerens 723,060 | .ooovvvvevrennennen (VI I (U I 799,404 woeenn 199,404 | ......498,852 0 0 0 0001.conce....
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option 9SMLSOIG................ Fixed Annuity Hedge NA........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/14/2018(06/14/2019] ....28,356 | ....78,900,286 | 2782............... 3,402,720 0 0 2,924,493 | ...| ......2,924,493 | ...2,052,870 0 0 0 0 0001
Equity/l

3

S&P 500 OTC Call Option 9SMLS0JU. Fixed Annuity Hedge. N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 10/26/2018]10/28/2019] ....15,820 | ....42,060,476 | 2659. 2,847,600 0 0 3,981,985 981,985 | ...2,349,825 0 0 0 0 0001.

Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODA............ Fixed Annuity Hedge NA........ ndex | Int E58DKGMJYYYJLN8C3868.... [ 07/20/2018]07/19/2019] ......6,913 | ....19,369,051 | 2802......ccccccer | ceve 1,179,565 | .ooveverecercsnnnd (VN [ 0| e 744436 | .| .........744,436 | ......505,612 0 0 0 0 0001 .covvcveeree
Equity/l
S&P 500 OTC Call Option  9SMLSOIY................. Fixed Annuity Hedge N/A...cooc.e ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/06/2018(07/05/2019] ......9,095 | ....25,100,563 | 2760.....c.ccoeeo. | vevene 1,182,350 | coovvovverrerrennd (VN I (U I 1,190,434 | ...| ......1,190,434 | ......825,028 0 0 0 0 0007 oo

Equity/I | Credit Suisse FB
.| ndex |Int E58DKGMJYYYJLN8C3868.... [ 02/07/2019] 02/07/2020] ......2,517 | ......6,811,128 | 2706.

S&P 500 OTC Call Option 9SCSMOAP. Fixed Annuity Hedge. N/A..

..195,551 195,551 65,480 0 0 0 0 0001.

Equity/l

S&P 500 OTC Call Option 9SDBMOAF-............... Fixed Annuity Hedge. N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 08/07/2018(08/07/2019] ........ 616 | .....1,760,805 | 2858.........ccooee | wovrrree 38,896 0 0 0f.. 0 (14) 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SDBAOAS.............. Fixed Annuity Hedge. N/A........ ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 02/07/2019(02/07/2020] ......1,423 | .....3,850,709 [ 2706........c.| ccocvcvcvivciccccs! (V] I 142,471 0 226,693 | ... 226,693 | ........ 84,222 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOLI.... .| Fixed Annuity Hedge.. (|N/A.......|ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/21/2019]03/20/2020] ....42,919 |..122,528,595 | 2855. .....1,498,808 841,677 6,841,677 | ......(657,131) 0 0 0 0 0001.
Equity/l

S&P 500 OTC Call Option 9SMLAOBV.............. Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/27/2018(07/26/2019] ......3,455 | .....9,739,023 | 2819....cccccceccrc| crovene 296,096 0 0 4,706 | ... 4,706 (275) 0 0 0 0 0001
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSAQAY............... Fixed Annuity Hedge N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 12/28/2018| 12/27/2019] ......3,930 | ......9,768,958 | 2486............... | wocevvens 496,280 | .cocoovciccrnnnd (VN I 0. 1,269,848 | .| .......1,269,848 | .....773217 0 0 0 0 0001.............
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option  9SCSMOAI.. . | Fixed Annuity Hedge. N/A........ [ndex | Int E58DKGMJYYYJLN8C3868.... | 10/26/2018] 10/28/2019 ........493 | .....1,310,734 | 2659. 0 0 3461 | ... 3,461 2210 0 0 0 0 0001.
Equity/l

S&P 500 OTC Call Option 9SMLAOCH............... Fixed Annuity Hedge. N/A........ ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | 01/18/2019{01/21/2020] ....15,603 | ...41,671,088 | 2671......cocccocec | covvvivcvivcvcrns 0 ]....1,620,996 | ..ocooovrrrecccc 0. 2,742,049 | ... | ......2,742,049 | ...1,121,054 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOIS................. Fixed Annuity Hedge..............cowwwrerevernierennierenniens N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/21/2018(06/21/2019] ....18,449 | ...50,730,322 | 2750........cc.c... | ...cec 3,206,067 | ..ooovvverecreed (VN I 0. 2423711 | .| ......2423,711 | ...1,696,310 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOFC. . | Fixed Annuity Hedge. N/A....... |[ndex | PLC G5GSEF7VJP5I70UK5573..... [ 10/19/2018]10/21/2019 ....21,194 | ....58,660,329 | 2768. 4,235,197 0 0 3582714 | ... 3,582,714 | ...2,255,954 0 0 0 0 0001.
Equity/I | RBC Capital

S&P 500 OTC Call Option 9SRBSOCQ.............. Fixed Annuity Hedge. N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 03/21/2019] 03/20/2020] ......1,713 | .....4,890,409 | 2855........ccccce. | wovvrvvervrrrenennd (U I 299,295 | .. (U I 273,068 |...[ .........273,068 | ........ (26,227) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLSOHS............... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0OZCB8VDIIULBSO..... | 05/21/2018(05/21/2019] ... 77 | ccrrerrn. 210,442 | 2733 | o 12,710 0 0 9,868 | ... 9,868 | ..oovveneer 7,100 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOFA. . | Fixed Annuity Hedge. N/A........ [ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018 10/21/2019] ......2,085 | .....5,770,821 | 2768. 0 0 352,456 | ... 352,456 | ......221,933 0 0 0 0 0001.
Equity/l | RBC Capital

S&P 500 OTC Call Option 9SRBMOAC.............. Fixed Annuity Hedge. N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 02/14/2019] 02/14/2020] ......... 415 | .....1,139,478 | 2746.......ccccocee| v (VN IO 24,966 | oo (VN IO 31,588 | ... 31,588 6,622 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SMLAOCF............... Fixed Annuity Hedge. N/A........ ndex | Bank of America... EYKN6V0OZCB8VDOIULBSO..... | 12/14/2018(12/13/2019] ......1,496 | ......3,889,525 | 2600..............| ........ 185,534 | oo (VN I (U I 303,825 |...| ..........303,825 | .......208,550 0 0 0 0 0001............

Equity/I | Credit Suisse FB
.|ndex |[Int E58DKGMJYYYJLN8C3868.... | 08/07/2018| 08/07/2019] ....17,964 | ....51,349,196 | 2858.

S&P 500 OTC Call Option 9SCSSODC.... .| Fixed Annuity Hedge N/A.. 2,425,140 AT1,747 1,471,747 | ......968,670 0 0 0 0 0001.

Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODW............ Fixed Annuity Hedge NAA........ ndex | Int E58DKGMJYYYJLN8C3868.... | 09/21/2018] 09/20/2019] ...47,241 | ..138,400,540 | 2930.......ccvcceee | o 8,373,467 0 0 3,031,080 | ...] .......3,031,080 | ...1,906,091 0 0 0 0 0001..cceree
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAQ.... . | Fixed Annuity Hedge. N/A...... |ndex |Int E58DKGMJYYYJLN8C3868.... | 03/07/2019{03/06/2020 ......3,718 | ....10,220,522 | 2749. 216,664 ..240,833 240,833 ..24,169 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SMLSOKK............... Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/18/2019|01/21/2020 | ....29,868 | ....79,768,766 | 2671 0 5,583,823 0| e 7,944,178 | .| .....7,944,178 | ...2,360,355 0 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOHL................ | Fixed Annuity Hedge. N/A......... ndex [ BOA/Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 04/20/2018|04/18/2019 | ...57,053 |..152,339,497 | 2670............... 210,237,020 | coovvvvvrred O | o 0| e 9,585,131 | .. | .......9,585,131 | ....7,065,025 0 0 0 0 0001 .o,
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEU.............. Fixed Annuity Hedge. N/A....... ndex |Int E58DKGMJYYYJLN8C3868.... | 12/28/2018 | 12/27/2019 | ....16,015 | ....39,809,126 | 2486, 3,203,000 0 0. 6,517,631 | ... | ......6,517,631 | ...3,294,755 0 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SDBMOAH.............. Fixed Annuity Hedge. N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |08/21/2018|08/21/2019 ........ 664 | ....1,901,005 | 2863........cocvees | covreren 36,670 0 0 0].. 0 0 0 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGU.............. Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |02/21/2019{02/21/2020 | .....6,119 | ....116,979,491 | 2775....ccccccccce. | wovvvvvuvererenennnd 0 |.n1,061,218 | oo 0| . 1,232,637 |...|.....1,232,637 |.....171,419 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOLA............... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/07/2019|03/06/2020 | ....10,982 | ....30,188,749 | 2749, 0 2,525,860 0 [ e 2,449,446 | ... | .....2449446 | ... (76,414) 0 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODW.............. Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |07/20/2018|07/19/2019 | ....53,943 | ..151,139,116 | 2802.............. | ...... 9,204,294 | ..o 0 | v 0] . 5,808,930 |...]|......5808,930 | ...3,945359 0 0 0 0 0001............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODI.. Fixed Annuity Hedge. . |ndex | Int E58DKGMJYYYJLN8C3868.... | 08/21/2018 08/21/2019 ......6,214 | ....17,790,433 | 2863. 1,058,555 0 0 531,042 531,042 | .......346,667 0 0 0 0
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEK.............. Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 11/21/2018 | 11/21/2019 | ....57,549 | ..152,500,822 | 2650.............. ..11,803,300 | .oovvvvvrred O | o 0 ...15,262,717 |..| ..... 15,262,717 | ....8,809,205 0 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEW.............. Fixed Annuity Hedge N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018|10/21/2019 ......5,658 | ....15,660,099 | 2768............... | ...... 1,130,638 0 0 956,450 | ... 956,450 | .......602,255 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLAOBS............... Fixed Annuity Hedge NA........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/14/2018|06/14/2019| .....1,739 | .....4,838,750 | 2782......cccccceee | coovere 149,519 0 0 2,540 | ... 2,540 | oo (180) 0 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOKV.............. Fixed Annuity Hedge. N/A....... ndex  |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |02/21/2019{02/21/2020 | ....26,585 | ....73,770,185 | 2775.......cococec | covvvcvcviicraians! 0]...4,610,637 0 5,355,395 | ... 5,355,395 | ......744,758 0 0 0 0 0001...........
Equity/l
S&P 500 OTC Call Option 9SMLAOCG.............. Fixed Annuity Hedge..............vcwwrrererernieeereierenniens N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/21/2018|12/20/2019 | ....18,067 | ...43,661,074 | 2417............... | ...... PRCHE LY A I 0 | v 0. 6,868,263 | ... | .......6,868,263 | ....3,856,253 0 0 0 0 0001..c..ccceeee.
Equity/l
S&P 500 OTC Call Option 9SMLSOIU................ | Fixed Annuity Hedge. [\V/:— ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2018{06/21/2019 | ....51,466 |..141,519,148 | 2750......ccccccer. | vevens 8,943,761 | ..ovoevrerrernnnnend O | o 0] . 6,761,272 | ... | ......6,761,272 | ....4,732,088 0 0 0 0 0001
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBAOAD............... Fixed Annuity Hedge. N/A........ ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 03/28/2019|03/27/2020 | ......3,147 | .....8,860,190 | 2815.....cccccce. | wovvrvrurvrrrenennnd (U I 311,868 0 327,867 | ... 327,867 | ........ 15,999 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOFC.............. Fixed Annuity Hedge. N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 03/21/2019{03/20/2020 | ....30,972 | ....88,421,343 | 2855.......cccccoee. | wovvrevererererennnd 0 |.5411428 | (U I 4937217 | ... | ......4,937,217 | ....(474,211) 0 0 0 0 0001 ...
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEE............... Fixed Annuity Hedge. N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... |08/21/2018|08/21/2019 | ....19,850 | ....56,829,756 | 2863............... | ...... 3,381,448 | ... 0 | v 0. 1,696,359 |...| .......1,696,359 |...1,107,395 0 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOIQ................ Fixed Annuity Hedge...............cowwiererernierernrerenniens N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2018|06/21/2019| ....65,362 |..179,729,813 | 2750............... 211,358,608 | oo 0 | v (U I 8,586,838 |... | ......8,586,838 | ....6,009,768 0 0 0 0 0001..cc.ccceeeee
Equity/l
S&P 500 OTC Call Option 9SDBSOAY. . | Fixed Annuity Hedge. . [ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 10/12/2018|10/14/2019] ....26,985 | ...74,671,003 | 2767. 3,642,975 512,478 4512478 |..2,857,117 0 0 0 0
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEQ.............. Fixed Annuity Hedge N/A........ ndex |[Int E58DKGMJYYYJLN8C3868.... | 12/14/2018|12/13/2019 ....29,351 | ...76,311,132 | 2600............... | ...... 4,402,650 | ..oooooviiviiinnnen 0 | v 0. 9,104,430 | ... | ......9,104,430 | ...5,021,115 0 0 0 0 0001.............
Equity/| | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFE............... Fixed Annuity Hedge. N/A....o.... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018|10/21/2019 ....29,103 | ....80,550,701 | 2768........ccccc.. | vevees 5,815,652 | ..ooovvvvvvennnnnend (VI I (U I 4919681 | ... | ......4,919,681 | ...3,097,811 0 0 0 0 0001.conce....
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Statement as of March 31, 2019 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

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

S&P 500 OTC Call Option

9SMLAOBO...............

9SBCSOEC.

9SCSSOCY.

9SMLAOCL.

9SMLS0JQ.

9SMLSOIW.

9SBCSOES.

9SMLSOHC.

9SCSSODY..............

9SBCS0GS........nnene

9SMLS0JC.

9SMLSOUK......crvseree

9SBCSOFK.......covevene

9SRBAOAC.

9SMLS0JO.

9SDBMOAE

9SDBAOQAP.

9SBCSOFM........cc..eee

9SMLSOQUE................

9SBCSOEQ.

9SBCS0GQ

.| Fixed Annuity Hedge..

Fixed Annuity Hedge.

Fixed Annuity Hedge.

. | Fixed Annuity Hedge

Fixed Annuity Hedge.

Fixed Annuity Hedge

. | Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge

Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

.| Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

. | Fixed Annuity Hedge.

Fixed Annuity Hedge.

Fixed Annuity Hedge.

.| Fixed Annuity Hedge.

Fixed Annuity Hedge

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 05/07/2018(05/07/2019] ......1,265 | ......3,380,877 | 2673.....ccccccccec| v 113,255 | oo (VN I (U I 108,969 v 108,969 | ... 77,294 0 0 0 0001
Equity/I | Barclays Bank
N/A...... |ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/21/2018(08/21/2019] .....2,889 | .....8,271,091 | 2863. .492,141 ..246,891 246,891 | ......161,172 0 0 0 0001.
Equity/I | Credit Suisse FB
N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 07/20/2018| 07/19/2019] ......2,216 | ......6,208,855 | 2802........cccccc. | wovrvvens 378,116 | ..ooovvvvvveininnn (VN I (U I 238,633 v 238,633 | .......162,076 0 0 0 0001.............
Equity/l
N/A...cooc.e ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | 03/07/201903/06/2020] ......... 964 | ......2,649,969 | 2749. 0 95,137 (1 I 135,078 v 135,078 | e 39,941 0 0 0 0007 oo
Equity/l
N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... |09/28/2018|09/27/2019] ....16,685 | ....48,619,756 | 2914. 2,169,050 233,416 1,233,416 | ......781,484 0 0 0 0001.
Equity/l
N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/06/2018(07/05/2019] ......2,743 | .....7,570,186 | 2760......cccccoco. | cccrees 356,590 | ..oooovvvveriiinnen (VN I (U IO 359,028 359,028 | .......248,824 0 0 0 0001
Equity/I | Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/05/2018 10/07/2019] ......8,629 | ....24,899,584 | 2886...............| ..... 1,164,915 | o (VN I 0. 791,278 v 791,278 | .......503,028 0 0 0 0001............
Equity/l
(N/A.......|ndex | BOA/Merrill Lynch EYKN8V0ZCB8VDIIULBAO..... | 04/06/2018) 04/05/2019] ......2,956 | ......7,698,813 | 2604 325,160 0 0 .680,483 680,483 | .......496,723 0 0 0 0001.
Equity/I | Credit Suisse FB
N/A......... ndex | Int E58DKGMJYYYJLNBC3868.... [ 10/19/2018[10/21/2019] .........0.22 | el 60,891 | 2768.....cocvvvveee | evrrririnnns 4,396 0 0 3,719 3,719 2,342 0 0 0 0001 oo,
Equity/I | Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I7T0UK5573..... |02/21/2019]02/21/2020] ............ 4 11,100 | 2775 0 694 0 806 806 | ..ooovvvvvnnns 112 0 0 0 0001.............
Equity/l
N/A........ | ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [07/20/2018|07/19/2019) ...17,774 | ...49,799,726 | 2802. 3,032,778 914,019 11,914,019 | ....1,299,980 0 0 0 0001.
Equity/l
N/A........ ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 09/21/2018(09/20/2019] ....30,017 | ....87,939,904 | 2930. 5,320,513 0 0. 1,925,953 w0 1,925,953 | ...1,211,133 0 0 0 0001............
Equity/I | Barclays Bank
...................................... N/A........ [ndex |PLC G5GSEF7VJP5I70UK5573..... | 11/14/2018 11/14/2019] ....27,473 | ...74,220,507 | 2702.......cccccee. | 3,571,490 | cocvcvcvcvcccccccc0 | o0 | .......6,153,697 ......8,153,697 | ...3,682,231 0 0 0 0001
Equity/l | RBC Capital
N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11...... | 04/27/2018 04/26/2019] ......3,019 | ......8,060,458 | 2670. ..279,710 0 0 252,999 252,999 | ......173,008 0 0 0 0001.
Equity/l
N/A........ ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | 09/28/2018(09/27/2019] ......... 940 | ....2,739,141 | 2914 v 122,200 0 0 69,488 69,488 | ........ 44,027 0 0 0 0001.............
Equity/l
N/A......... ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 04/13/2018(04/12/2019] ........ 614 | .....1,630,968 | 2656 32,111 0 0 0 0 | e (471) 0 0 0 0001
Equity/l
N/A........ [ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... [ 11/14/2018| 11/14/2019] .....1,236 | .....3,339,153 | 2702. .144,288 121,575 121,575 92,035 0 0 0 0001.
Equity/I | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... | 11/21/2018] 11/21/2019] ....37,409 | ...99,131,231 | 2650.............. eeeenl 872,586 | oo (VN I 0. 9,921,336 ...9,921,336 | ...5,726,312 0 0 0 0001
Equity/l
N/A........ ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 07/20/2018(07/19/2019] ....51,863 | ..145,311,309 | 2802...............| ...... 8,849,384 0 0 5,584,942 ...5,584,942 | ....3,793,229 0 0 0 0001............
Equity/I | Barclays Bank
N/A........ [ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018(09/20/2019] ....22,030 | ....64,540,630 | 2930. 3,904,818 413,490 1,413,490 888,872 0 0 0 0001.
Equity/| | Barclays Bank
N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |02/07/2019]02/07/2020] ....10,462 | ....28,310,695 | 2706........cccoeee | weverevererererenend 0]...1883,160 0 2,563,184 2,563,184 | ......680,024 0 0 0 0001
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SCHEDULE DB - PART A - SECTION 1

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

¢1'9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l

S&P 500 OTC Call Option 9SMLAOBR. . | Fixed Annuity Hedge N/A........ |ndex | BOAMerrill Lynch EYKN6V0ZCB8VDOIULBSO..... | 06/07/2018 |06/07/2019| ......1,476 | .....4,089,066 | 2770. 0 0 6,623 |.. 6,623 3,984 0 0 0 0 0001.

Equity/I | RBC Capital

S&P 500 OTC Call Option 9SRBSOCW.............. Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 03/21/2019|03/20/2020 | ....21,209 | ....60,549,150 | 2855.......ccccce. | wovvrvvererererennnd 0 [.n3,705,636 | ..oooovvverrr 0| e 3,380,907 |... ]| ......3,380,907 |.....(324,730) 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SDBMOAL................ Fixed Annuity Hedge N/A......... ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |08/28/2018|08/28/2019] ......... 456 | ....1,321,269 | 2898 28,644 0 0 0. 0 0 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SMLAOCE............... Fixed Annuity Hedge. N/A....... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/07/2018|12/06/2019| ......1,443 | ....3,799,534 | 2633......ccccccco. | cocven. 180,635 | ..ooocvvveccreed 0 | v (U I 243514 | .| ........243514 | ....173,692 0 0 0 0 0001.............
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCS0GO.............. Fixed Annuity Hedge. N/A......... ndex |[PLC G5GSEF7VJP5I70UK5573..... |01/28/2019(01/28/2020 | ....11,729 |....31,009,717 | 2644......coccovces | covvvvvririrancni 0 [ 2,697,670 | coovvvoerrred 0 | s 3,379,546 |...]| ......3,379,546 | .......681,876 0 0 0 0 0001.............
Equity/l | RBC Capital

S&P 500 OTC Call Option 9SRBMOAB.............. Fixed Annuity Hedge. N/A........ ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 09/21/2018 | 09/20/2019 | ......... 614 | .....1,798,817 | 2930....cccvvvvvees | covrrrrr 43,740 0 0 0].. 0 0 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOHW.............. Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/21/2018|05/21/2019 | ....13,941 |...38,100,892 | 2733............... 02,301,241 | O | o (U I 1,786,641 |...| ......1,786,641 | ...1,285393 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SMLSOHM.............. Fixed Annuity Hedge. N/A........ ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/07/2018|05/07/2019 ......9,653 | ....25,798,897 | 2673............... | w..cee 1,158,360 | .cooooccccccnnnnd 0 | v 0. 1,677,620 |...|.....1,677,620 |...1,197,274 0 0 0 0 0001............

Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODO .| Fixed Annuity Hedge. . |ndex | Int E58DKGMJYYYJLN8C3868.... | 08/28/2018 | 08/28/2019 ....15,979 | ....46,299,472 2,077,270 ,130,504 11,130,504 | ......726,806 0 0 0 0
Equity/| | Credit Suisse FB

S&P 500 OTC Call Option 9SCSAOQAZ............... | Fixed Annuity Hedge. N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... |01/14/2019|01/14/2020 ......... 894 | .....2,308,853 | 2583......ccccerers | werererererererenend (U I 96,507 0 222,038 | ... 222,038 | ......125,531 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLSOJW............... Fixed Annuity Hedge N/A....... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/07/2018|11/07/2019 ......9,346 | ....26,298,616 | 2814............... | ...... 1,214,980 | oo 0 | v (U I 1,343,263 |...| ......1,343,263 | .......838,237 0 0 0 0 0001............
Equity/I | RBC Capital

S&P 500 OTC Call Option 9SRBMOAA.............. Fixed Annuity Hedge NA........ ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 07/27/2018 | 07/26/2019 | ......... 536 |......1,510,888 | 2819. 35,183 0 0 0. 0 0 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGE................ Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... |01/18/2019]01/21/2020 | ....26,117 | ....69,750,933 | 2671......ccccccce. | wovvvvvvverererenend 0 |...4882573 | 0 ... 6,946,501 | ... | ......6,946,501 | ....2,063,928 0 0 0 0 0001...........
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSAOAX............... Fixed Annuity Hedge..............vcwwrrererernieeereierenniens N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 11/21/2018|11/21/2019 | ....17,016 | ....45,091,209 | 2650. 2,029,158 0 0| .. 2,481,069 |...| .....2,481,069 | ...1,818,726 0 0 0 0 0001..c..ccceeee.
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSMOAL.............. Fixed Annuity Hedge [\V/:— ndex | Int E58DKGMJYYYJLN8C3868.... |01/07/2019|01/07/2020 | ......2,518 | .....6,420,119 | 2550......cccccrcse | wovvrvcsvivrencd (U I 127,758 | v (U IO 261,944 | .| .........261,944 | ....134,186 0 0 0 0 0001 .o,
Equity/l

S&P 500 OTC Call Option 9SMLSOIA................. Fixed Annuity Hedge. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/21/2018{05/21/2019 | ....30,951 | ....84,589,393 | 2733.......ccccc... | vecens 5,109,082 | ..ooooovvvveiinnnen 0 | v (U I 3,966,597 |...]| ......3,966,597 | ...2,853,754 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLSOIC................ | Fixed Annuity Hedge. N/A......... ndex | Bank of America... EYKNBV0ZCB8VDIIULBSO..... |05/21/2018 |05/21/2019] ...19,444 | ...53,140,646 | 2733..........cc...| oo 3,209,621 | .oovovvvercerreed O | o (U I 2491891 | .| .....2,491,891 | ...1,792,782 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSODK............... Fixed Annuity Hedge. N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... |04/20/2018|04/18/2019 | ....29,171 | ....77,890,654 | 2670............... | ...... 5,234,153 | i 0 | v 0| . 4,900,844 |...| ......4,900,844 | ...3,612,323 0 0 0 0 0001............
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSODC............... Fixed Annuity Hedge...............cowwiererernierernrerenniens N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |04/20/2018 | 04/18/2019 ....30,092 | ....80,349,853 | 2670, 5,399,408 0 (VN I 5,055,576 |...]| ......5,055,576 | ...3,726,373 0 0 0 0 0001..cc.ccceeeee

Equity/I | Credit Suisse FB

S&P 500 OTC Call Option  9SCSMOAN . | Fixed Annuity Hedge. . [ndex | Int E58DKGMJYYYJLN8C3868.... |01/18/2019{01/21/2020 .........315 841,274 0 27,549 | ... 27,549 9,741 0 0 0 0
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFS............... Fixed Annuity Hedge N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |12/21/2018 | 12/20/2019 | ....53,827 | ..130,079,405 | 2417............. .. 10,861,414 | oo 0 | v 0 ]...25013668 |..| ... 25,013,668 | ..11,986,374 0 0 0 0 0001.............

Equity/| | Barclays Bank
S&P 500 OTC Call Option 9SBCSODG.............. Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5ITOUKS573..... |04/20/2018 |04/18/2019 ......5,127 | ....13,689,808 | 2670.......ccccccc. | vocvercn 919,938 | ..oovvvvviiiiiinnnd 0 | v (U IO 861,356 |...| ........861,356 | .......634,890 0 0 0 0 0001...........
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option 9SMLMOAD.............. Fixed Annuity Hedge NA........ ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... | 09/14/2018(09/13/2019] ......... 468 | .....1,359,531 | 2905. 28,288 0 0 0f.. 0 0 0 0 0 0 0001

Equity/I | Barclays Bank

.|ndex [PLC G5GSEF7VJP5I70UKS573..... [10/19/2018]10/21/2019/ ....14,383 | ....39,808,980 | 2768. 2

S&P 500 OTC Call Option 9SBCSOFG. . | Fixed Annuity Hedge N/A.. 2,874,155 431,356 431,356 | ...1,530,969 0 0 0 0 0001.

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9LBCSOAX............... Fixed Annuity Hedge NA........ ndex |[PLC G5GSEF7VJP5I70UK5573..... |03/07/2019(03/06/2020] .....5,172 | ........979,577 | 1894............. 0 23,587 0 27,232 | ... 27,232 3,645 0 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSODC............... Fixed Annuity Hedge N/A...cooc.e ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 03/28/2019] 03/27/2020] ....19,244 | ....54,180,327 | 2815......ccccerere | worererererererennnd 0 | .id426,120 | oo (I I 3,569,524 | ...| .......3,569,524 |......(856,596) 0 0 0 0 0001

Equity/l

.|ndex [BOA/Merrill Lynch EYKN6VOZCB8VDOIULB8O..... |04/27/2018(04/26/2019) ....16,753 | ...44,729,002 2

S&P 500 OTC Call Option 9SMLSOHK. . | Fixed Annuity Hedge N/A.. 2,612,950 871,921 871,921 | ....2,087,808 0 0 0 0 0001.

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCAOAC............... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |07/13/2018|07/12/2019] ..... 1,731 | .....4,849,068 | 2801.......cccccc | wovverens 148,381 0 0 3390 | ... 3,390 | eovvverinnnns 442 0 0 0 0 0001
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSAQAW............. Fixed Annuity Hedge. N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... [ 10/12/2018] 10/14/2019] ......1,380 | ......3,818,639 | 2767.......cccccco. | wovverens 161,529 | oo (VN I (VN I 46,464 [ .| .o 46,464 33,761 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLAOCA. .| Fixed Annuity Hedge.. (N/A.......|ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |09/21/2018]09/20/2019] ....15,138 | ...44,349,344 1,357,122 0 0 5332 | ... 5,332 (9,354) 0 0 0 0 0001.
Equity/l

S&P 500 OTC Call Option  9SMLAOCD............... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/07/2018 11/07/2019] ......2,036 | ......5,729,080 | 2814......cccceecrc| crovrene ARSI (VI I (1] I 40,435 [ .| oo 40,435 26,732 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCAOAD............... Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I7T0UK5573..... | 10/26/2018] 10/28/2019] ......3,912 | ....10,400,795 | 2659........cccccc. | wovrvvens 480,511 | cococciccccndd (VN I (U I 491416 | .| ..........491,416 | .....361,953 0 0 0 0 0001.............

Equity/| | Barclays Bank
.|ndex [PLC G5GSEF7VJP5I7T0UKS573..... |07/20/2018(07/19/2019] ......3,298 | ......9,240,435

S&P 500 OTC Call Option 9SBCSODU. .| Fixed Annuity Hedge. N/A..

..562,738 0 0 355,150 | ... 355,150 | .......241,214 0 0 0 0 0001.

Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODG.............. Fixed Annuity Hedge. N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 08/21/2018( 08/21/2019] ....27,314 | ....78,198,889 | 2863...............| ..... 4,652,940 0 0 2,334,224 | .| .....2,334,224 | ....1,523,797 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option  9SMLSOJL................. Fixed Annuity Hedge..............cowwwrerevernierennierenniens N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 09/14/2018(09/13/2019] ......3,022 | .....8,778,850 | 2905..........c.c.. | ceceees 407,970 0 0 221,169 | .| ..ern221,169 | ......141,113 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SDBSOAW.... . | Fixed Annuity Hedge. N/A........ | ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/05/2018 10/07/2019] ......3,975 | ....11,470,141 .536,625 ..364,507 231,723 0 0 0 0 0001.
Equity/l

S&P 500 OTC Call Option 9SMLAQCB............... Fixed Annuity Hedge. N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 09/28/2018(09/27/2019] ......3,034 | .....8,841,015 | 2914...............| ......... 278,218 0 0 1,253 || v 1,253 | .......... (1,734) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option  9SMLAOCC............... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 10/19/201810/21/2019] ...17,379 | ....48,101,249 | 2768........c...... | veoene 1,967,303 0 0 625,393 | ... 625,393 | .......458,488 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOEA. . | Fixed Annuity Hedge. N/A........ [ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/14/2018|08/14/2019] ....27,169 | ....77,158,873 | 2840, 3,396,125 0 0 ,584,000 .2,584,000 | ....1,701,324 0 0 0 0 0001.
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOHA............... Fixed Annuity Hedge. N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |02/21/2019]02/21/2020] ....21,493 | ....59,640,496 | 2775......cccvere | wovereverererirenend 0 | .3727,531 | o (U I 4,329,641 | ...[ ......4,329,641 | ......602,110 0 0 0 0 0001
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOCS............... Fixed Annuity Hedge. N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 04/20/2018( 04/18/2019] ......1,719 | .....4,589,971 | 2670, 308,440 0 0 288,799 | ... 288,799 | ......212,869 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOHE. .| Fixed Annuity Hedge N/A........ [ndex | BOAMerrill Lynch EYKN6V0ZCB8VDOIULBSO..... | 04/06/2018 04/05/2019] ......9,810 | ....25,549,851 1,079,100 0 0 2,258,301 | ... 2,258,301 | ....1,648,463 0 0 0 0 0001.

Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBAOAB.............. Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... | 04/13/2018]| 04/12/2019] ......1,107 | ......2,940,524 | 2656........c.co.. | wouverens 114,685 | coovovvvrverrd (VN I (1 [ 100,874 | ...| ...........100,874 | ........ 60,037 0 0 0 0 0001
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEM.............. Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018]09/20/2019] ......3,311 | ......9,700,137 | 2930......cccccuvns | wovreren 586,875 | ..oooovvvvvrininnnn (VN I (U I 212,441 212,441 | ....133,593 0 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOKA. . | Fixed Annuity Hedge. N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 11/21/2018] 11/21/2019] ....55,530 | ..147,150,613 | 2650. ....11,389,203 L A4727253 L] 14,727,253 | ...8,500,151 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SMLSOIM................ Fixed Annuity Hedge. N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/21/2018(06/21/2019] ....26,566 | ....73,050,124 | 2750............... | ... 4,616,639 | ...oooovvvveinnnnn (VN I 0. 3,490,070 +000..3,490,070 | ....2,442,635 0 0 0 0 0001.............
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCM.............. Fixed Annuity Hedge N/A...cooc.e ndex | Markets ES7IP3U3RHIGC71XBU11......[ 01/07/2019] 01/07/2020] ....11,754 | ....29,969,056 | 2550......cccccrere | wererererererererend 0 | n2,115,720 | oo (U I 4,192,269 wenenni4,192,269 | ....2,076,549 0 0 0 0 0001.............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFW . | Fixed Annuity Hedge N/A........ [ndex |PLC G5GSEF7VJP5I7T0UK5573..... |01/14/2019]01/14/2020] ....23,445 | ....60,549,291 | 2583. .....4,689,000 ,783,511 7,783,511 | ...3,094,511 0 0 0 0 0001.
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAE.............. Fixed Annuity Hedge NA........ ndex |Int E58DKGMJYYYJLNBC3868.... | 06/21/2018| 06/21/2019] ......... 538 | ......1479,371 | 2750. 35,964 0 0 0 0 0 0 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODO.............. Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... |06/21/2018|06/21/2019] .....1,618 | .....4,449,112 | 2750.......ccccccc| wovveven 281176 | oo (VN I (U I 212,562 v 212,562 | ...... 148,768 0 0 0 0 0001............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAK. Fixed Annuity Hedge.. NA.....|ndex |Int E58DKGMJYYYJLN8C3868.... | 12/21/2018 12/20/2019] ... .....1,029,480 | 2417. 0 0 39,921 39,921 .14,934 0 0 0 0 0001.
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSMOAS.............. Fixed Annuity Hedge N/A......... ndex | Int E58DKGMJYYYJLN8C3868.... [ 03/21/2019] 03/20/2020] ......... 368 | ......1,050,596 | 2855......ccccoeere | worererererrrerenend (1 IO 21,000 [ coovrererererernnend (1] I 16,029 | ..o <o 16,029 | .........(4,971) 0 0 0 0 0001 oo,
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGC.............. Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... [01/18/2019]01/21/2020] ......6,508 | ....17,380,981 | 2671......ccccvccc | wovvvvvvrirrrirnnd 0 | .1,216,671 | oo 0. 1,730,973 1,730,973 | ......514,302 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEM.... .| Fixed Annuity Hedge. N/A........ [ndex | Int E58DKGMJYYYJLN8C3868.... [ 12/07/2018| 12/06/2019] ....15,093 | ....39,741,076 | 2633. ,260,601 4,260,601 | ....2,410,054 0 0 0 0 0001.
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFY............... | Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |01/18/2019]01/21/2020] ....58,374 | ..155,900,026 | 2671.......ccccoce. | wovvvvvererererene 0 ]...10,913,019 | ciivvicicrcc 0]...15526,09 |...| ..... 15,526,096 | ...4,613,077 0 0 0 0 0001............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGI................ Fixed Annuity Hedge..............cowwwrerevernierennierenniens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... [01/18/2019]01/21/2020] ....27,169 | ....72,560,520 | 2671.....ccccvccc | woveveverererirennd 0 |...5,079,245 | . 0. 7,226,308 w0 7,226,308 | ....2,147,063 0 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODM . | Fixed Annuity Hedge. N/A....... |[ndex | PLC G5GSEF7VJP5I70UK5573..... |05/21/2018|05/21/2019] ......1,782 | .....4,870,224 | 2733. 0 0 228,376 228,376 | .......164,304 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SMLSQJY............... | Fixed Annuity Hedge. N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... { 11/21/2018] 11/21/2019] ....22,993 | ....60,929,840 | 2650...............| ...... 4,715,864 0 0f.... 6,098,032 -......6,098,032 |...3519,611 0 0 0 0 0001............
0019999999. Total-Purchased Options-Hedging Effective-Call Options and Warrants. ..433,572,591 | ..154,037,938 0 |..618,233.279 |XX] ...618,233,279 |293 271,630 0 0 0 0 XXX XXX
0079999999. Total-Purchased Options-Hedging Effective ..433,572,591 | ..154,037,938 0 |..618,233.279 |XX] ....618,233,279 |293 271,630 0 0 0 0 XXX XXX
0369999999, Total-Purchased Options-Call Options and Warrants ..433,572,591 | ..154,037,938 0 |..618,233279 |XX] ...618,233.279 |293 271,630 0 0 0 0 XXX XXX
0429999999. Total-Purchased Options ..433,572,591 | ..154,037,938 0 |..618,233.279 |XX] ....618,233,279 | 293 271,630 0 0 0 0 XXX XXX
Written Options - Hedging Effective - Call Options and Warrants
Equity/I | Barclays Bank
MSCI Emerging Markets 9MBCSOAB................. Fixed Annuity Hedge.............cvvvevrererernierenererennnens N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |03/21/2019]03/20/2020] ......2,664 | .....3,114,935 | 1169.....ccccccrccc | worvrvrererrrirennnd 0 | (142,444) | oo 0 | e (84,036) | ... (84,036) 58,408 0 0 0 0 0001
Equity/l
MSCI Emerging Markets 9MMLSOAB................. Fixed Annuity Hedge. N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/18/2019]01/21/2020] ......2,780 | .....3,111,876 | 1119 | wovrrrrrrririrnnnnd 0 (372,492) [ o (V] [ (117,094) | .. | oo (117,094) [ .......255,398 0 0 0 0 0001....en.
Equity/l
Merrill Lynch GPA index 9RMLSOCR................. Fixed Annuity Hedge N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 03/07/2019(03/06/2020] ......2,481 | .....3,897,304 | 1571..cccccovvcvcec| covvvcvcvivcvennd 0]....(301,838) 0 (232,023) ... (232,023)] ......... 69,815 0 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RMLSOCL........ Fixed Annuity Hedge. N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 02/14/2019{02/14/2020] ......7,288 | ...11,610,950 | 1593.....ccocvcvcec| covvirveririrernn! 0 | irren(527,433) | oo (U OO (570,228)| ... | ... (570,228) | ....... (42,795) 0 0 0 0 (010 D
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Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOBL........ | Fixed Annuity Hedge N/A....... |ndex | Markets ES7IP3U3RHIGC71XBU11...... | 07/27/2018 | 07/26/2019 ......3,301 | ......5,658,145 | 1714, 229,618 0 0 18,645) | ... (18,645) 9,995) 0 0 0 0 0001.
Equity/l

Russell 2000 OTC Call Option 9RMLSOCN....... | Fixed Annuity Hedge............cuuueeuuumeeuvvuuermimceinriannnns N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/21/2019{02/21/2020] .....1,409 | .....2,286,990 | 1623......ccccocee | covvvcrevireriransd 0 |....(130,896) 0 (92,088) | ... (92,088) | ........ 38,808 0 0 0 0 0001
Equity/l

Russell 2000 OTC Call Option 9RMLSOCD....... | Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/25/2018|05/28/2019] .....3,891 | ......6,538,008 | 1680 252,643 0 (U (10,201) | e | vevevereree (10,201) | wevvveeen (1,207) 0 0 0 0 0001
Equity/l

Russell 2000 OTC Call Option 9RMLSOCF-........ | Fixed Annuity Hedge N/A....... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/14/2018|06/14/2019| ......7,046 | ...12,230,306 | 1736......ccccccee. | cocven 428,045 | ... 0 | v (U RN (10,404) | ... | covvvere (10,404) (562) 0 0 0 0 0001.............
Equity/l

Russell 2000 OTC Call Option 9RDBSOBT........ Fixed Annuity Hedge N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |10/26/2018|10/28/2019 .....2,204 | .....3,372,054 | 1530...ccccoeueeece | creveree 160,886 0 0 (201,526) | ... | ccovvree (201,526) | ......(130,427) 0 0 0 0 0001
Equity/l

Russell 2000 OTC Call Option 9RDBSOBL........ Fixed Annuity Hedge. N/A........ ndex  |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |05/07/2018|05/07/2019| .....2,844 | .....4,655,344 | 1637......ccccccco. | s 193,242 | oo 0 | v (U N (11,062) | ... | covvvere (11,062) (2,507) 0 0 0 0 0001............
Equity/l

Russell 2000 OTC Call Option 9RMLSOCB....... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/14/2018|05/14/2019| ......7,673 | ...12,655,156 | 1649.......cccccce. | cocvens 474,933 0 0 (28,420) | ... (28,420) (6,624) 0 0 0 0 0001
Equity/I | Credit Suisse FB

Russell 2000 OTC Call Option 9RCSSOAX........ | Fixed Annuity Hedge N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... |01/07/2019{01/07/2020 | ......2,434 | .....3,527,742 | 1449.......cccccc.. | wovvvvvmvcrererenend 0 | e (181,479) | oo LV IR (388,000) | ... | cccccceee (388,000) | ......(206,521) 0 0 0 0 0001............
Equity/l

Russell 2000 OTC Call Option 9RDBSOBN....... Fixed Annuity Hedge. . |ndex |Deutsche Bank.... 7LTWFZYICNSX8D621K86..... |05/21/2018|05/21/2019 ......2,058 | ......3,501,605 0 0 (2,188) | ... (2,188) | .........1,271 0 0 0 0
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOBB........ | Fixed Annuity Hedge. N/A......... ndex |Markets ES7IP3U3RHIGC71XBU11...... | 04/06/2018 | 04/05/2019| ......3,159 | .....4,937,801 | 1563.....cccccrvns | wrvrerens 179,589 | coovevvvrverrrencnd O | o (U (15,833) | . | cevereree (15,833) | coovveve 1,355 0 0 0 0 0007 ...
Equity/l

Russell 2000 OTC Call Option 9RDBSOBZ........ Fixed Annuity Hedge N/A....... ndex  |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |01/28/2019|01/28/2020 .....2,762 | .....4,183,878 | 1515....cccocccvces | covvvcvcvcvivanns! 0 |....(264,490) 0 (328,838) | ... (328,838) | ....... (64,348) 0 0 0 0 0001............
Equity/l

Russell 2000 OTC Call Option 9RDBSOBJ........ Fixed Annuity Hedge N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |04/20/2018|04/18/2019| .....1,956 | .....3,165,277 | 1618....ccccccececc | coovene 106,915 0 0 (3,957) | ... (3,957) [ coovverenes 1,676 0 0 0 0 0001
Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOBF........ Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I7TOUK5573..... |09/21/201809/20/2019 .....2,529 | .....4,477,266 | 1770......ccccccce | wovveren 171,921 | o 0 | v (U (14,728) | ... | oo (14,728) | .......... (9,358) 0 0 0 0 0001...........
Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOBB........ | Fixed Annuity Hedge.............uuueuuuueeuvvueeuuvmeunnrinnnnns N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |08/14/2018 08/14/2019 ......6,605 | ...11,519,318 | 1744.......cccccce. | wovvvren 474,900 0 0 (33,703) | ... (33,703) | ........ (19,351) 0 0 0 0 0001..c..ccceeee.
Equity/l

Russell 2000 OTC Call Option 9RMLSOCP....... Fixed Annuity Hedge [\V/:— ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/28/2019{02/28/2020 ......2,666 | .....4,324,332 | 1622......ccovcvewe | covvrrrerireririn! (U IO 7 X 115) A (U I (178,846) | ... | ccovveeee (178,846) 95,059 0 0 0 0 0001.............
Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOBL........ Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5I7T0UKS573..... | 11/21/2018 | 11/21/2019 .....2,049 | .....3,143,105 | 1534.......ccccccc. | wovvure 210,883 | ..o 0 | v (U IO (192,505) | ... | ccovecee (192,50) | ......(122,875) 0 0 0 0 0001.............
Equity/l

Russell 2000 OTC Call Option 9RMLSOCH....... | Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0OZCB8VDIIULBSO..... | 11/28/2018|11/27/2019| .....3914 | ....6,171,987 | 1577 ccovvcvcuccccc | v 402,085 0 0 (279,425) | ... | cooveeee (279,425) | ......(184,790) 0 0 0 0 0001
Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOBN....... Fixed Annuity Hedge. N/A......... ndex [PLC G5GSEF7VJP5I7TOUK5573..... | 12/07/2018 | 12/06/2019 .....2,672 | .....3,991,941 | 1494......cc.c... | oo 194,468 0 0 (327,466) | ... (327,466) | ......(199,498) 0 0 0 0 0001............
Equity/I | RBC Capital

Russell 2000 OTC Call Option 9RRBSOBV........ | Fixed Annuity Hedge.............uuueuuumeereueermvueninriannnns N/A........ ndex  |Markets ES7IP3U3RHIGC71XBU11......|01/14/2019|01/14/2020 | ......6,121 9,039,493 | 1477 0 | e (456,871) | oo (U IO (865,958) | ... | ccocece. (865,958) | ......(409,087) 0 0 0 0 0001..cc.ccceeeee

Equity/I | Barclays Bank
.|ndex |PLC G5GSEF7VJP5I70UK5573..... |03/14/2019|03/13/2020 | ......6,543 | ....10,447,535

Russell 2000 OTC Call Option 9RBCSOBR....... Fixed Annuity Hedge. (533,360 | ...

..(533,360) | .......267,621 0 0 0 0

.(800,981)

Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAV........ | Fixed Annuity Hedge N/A........ ndex |[Int E58DKGMJYYYJLN8C3868.... | 12/28/2018 | 12/27/2019 .....3,177 | .....4,370,027 | 1376......ccccccc. | wovvere 248,410 0 0 (677,684) | ... | ccocece. (677,684) | ......(353,523) 0 0 0 0 0001.............

Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBF........ Fixed Annuity Hedge. N/A....o.... ndex | Markets ES7IP3URHIGC71XBU11...... | 04/27/2018 | 04/26/2019 | .....3,277 | .....5,247,198 | 1601 209,761 0 0 (21,425) | ... | oo (21,425) | ... (7,615) 0 0 0 0 0001
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOAX........ | Fixed Annuity Hedge NA........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 06/21/2018|06/21/2019] ......2,463 | .....4,303,403 | 1747....coccccvcc | wovverens 138,889 0 0 (3,694)] ... (3,694) (554) 0 0 0 0 0001
Equity/l
Russell 2000 OTC Call Option 9RDBSOBX........ | Fixed Annuity Hedge N/A....... [ndex | Deutsche Bank.... 7LTWFZYICNSX8D621K86..... [ 12/21/2018]12/20/2019] .....2,539 | ......3,378,368 | 1331. 0 0 (631,255) | ... .(631,255)] ......(311,819) 0 0 0 0 0001.
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBP........ | Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... [01/18/2019]01/21/2020] ......1,403 | .....2,135,268 | 1522.....cccccvece| worvrvrerirrrinennd 0 | e (134,870) | oo (U IO (158,901) | ... | ccovvceee (158,901) | ....... (24,031) 0 0 0 0 0001.............
Equity/l
Russell 2000 OTC Call Option 9RDBSOBP........ | Fixed Annuity Hedge N/A...cooc.e ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 08/07/2018(08/07/2019] ......3,287 | .....5,732,035 | 1744.....ccccoccccc| crovee 188,715 | oo (VN I (U R (15,037) | oo | cevvverene (15,037) (8,282) 0 0 0 0 0001.............
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBT........ | Fixed Annuity Hedge N/A........ [ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 11/14/2018 11/14/2019] ......7,035 | ....10,886,240 | 1547. .518,550 0 0 (595,319) | ... (595,319) | ......(386,464) 0 0 0 0 0001.
Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBH....... Fixed Annuity Hedge NA........ ndex | Markets ES7IP3U3RHIGC71XBU11......| 06/07/2018| 06/07/2019] .....2,231 | ......3,850,684 | 1726.......ccccoce. | wovrerens 147,938 0 0 (3,086)| ... (3,086) 231 0 0 0 0 0001
Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAP........ | Fixed Annuity Hedge N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... [ 07/13/2018| 07/12/2019] ......6,953 | ....12,093,909 | 1739.......cccccccc| wovveren 482,955 0 0 (20,373) | ... (20,373) (8,689) 0 0 0 0 0001............

Equity/l

Russell 2000 OTC Call Option 9RMLSOCT......... | Fixed Annuity Hedge.. (|N/A.......|ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |03/21/2019]03/20/2020] ......1,952 | ......3,150,782 | 1614.

(145,227) | ...

..(145,227)] ........39,920 0 0 0 0 0001.

Equity/I | Credit Suisse FB

Russell 2000 OTC Call Option 9RCSSOAR....... Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... | 07/20/2018]07/19/2019] .....2,746 | .....4,804,814 | 1750.....ccccceuerc | wovvevens 187,469 0 0 (8,044) | ... (8,044) (3,653) 0 0 0 0 0001
Equity/l
Russell 2000 OTC Call Option 9RDBSOBV........ | Fixed Annuity Hedge N/A........ ndex | Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 11/07/2018(11/07/2019] ......3,097 | .....5,062,635 | 1635........c.c.c.. | cccvee. 184,160 | .oooocevercced (VN I (U IO (127,796) | ... | ccocveee (127,796) | ........ (88,585) 0 0 0 0 0001.............

Equity/l | RBC Capital
.| ndex | Markets ES7IP3U3RHIGC71XBU11......| 07/06/2018] 07/05/2019] .....2,178 | .....3,817,293 | 1753.

Equity/l
Russell 2000 OTC Call Option 9RMLSOCL........ | Fixed Annuity Hedge NA........ ndex | Bank of America.. EYKNGVOZCBBVDIIULBSO.... | 12/14/2018[12/13/2019) .....8,187 | ...11,911,839 | 1455.............| ... 610,668 | .o 0| 0|...(1,235704)| .| ......(1,235,704) | .....(716.997) 0 0 0 0 0001.......

Russell 2000 OTC Call Option 9RRBSOBLJ........ | Fixed Annuity Hedge N/A.. .143,269 0 0 (4,340) | ... ..(4,340) 0 0 0 0 0001.

Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSS0AZ........ Fixed Annuity Hedge..............cowwwrerevernierennierenniens N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... [ 03/28/2019]03/27/2020] .....4,957 | ... 7,822,543 | 1578...ccccccvccc| v (V2 IR (7 X ) 0 | (463,419) | ... | v (463,419)] .......157,594 0 0 0 0 0001

Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOBN....... Fixed Annuity Hedge N/A........ [ndex | Markets ES7IP3U3RHIGC71XBU11...... | 08/28/2018 08/28/2019] ......3,333 | ......5,947,472 | 1784.

12,020)| ... (12,020) (6,649) 0 0 0 0 0001.

Equity/I | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBR....... Fixed Annuity Hedge. N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11...... 10/05/2018| 10/07/2019] ......3,057 | ......5,164,985 | 1690.......ccccocc. | vuvrvren 206,409 0 0 (55,937) | ... (55,937) | ...coon (37,879) 0 0 0 0 0001.............

Equity/I | Credit Suisse FB
Russell 2000 OTC Call Option 9RCSSOAT........ Fixed Annuity Hedge NA........ ndex | Int E58DKGMJYYYJLN8C3868.... [ 09/28/2018]09/27/2019 ......3,843 | .....6,718,140 | 1748....ccvccvcvccc| v 266,935 0 0 (32,047)] ... (32,047) | ..o (21,479) 0 0 0 0 0001..ceree

Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOBD....... Fixed Annuity Hedge. N/A........ [ndex | Markets ES7IP3U3RHIGC71XBU11...... | 04/13/2018| 04/12/2019] ......8,145 | ....12,995,592 | 1596. 0 0 (22,661) | ... (22,661)] ... 0 0 0 0 0001.
Equity/l | RBC Capital

Russell 2000 OTC Call Option 9RRBSOBKX........ | Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 02/07/2019] 02/07/2020] ......1,528 | .....2,371,227 | 1552..cccccccccrccc| worvrrrererrrirennnd 0 | (111,850 | oo (U IO (150,837) | cc. | v (150,837) (38,987) 0 0 0 0 0001
Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCSOBH....... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I7TOUK5573..... | 10/12/2018] 10/14/2019] ......6,905 | ....10,998,077 | 1593........ccccccc| wuvveren 498,265 0 0 (376,820) | ... [ .......... (376,820) | ......(259,625) 0 0 0 0 0001............

Equity/I | Barclays Bank

Russell 2000 OTC Call Option 9RBCS0BL........ | Fixed Annuity Hedge N/A...... |ndex |PLC G5GSEF7VJP5I7T0UKS5573..... | 10/19/201810/21/2019] ......2,536 | ......4,038,098 | 1592. ..306,501

(142,649) | ...

..(142,649) (97,805) 0 0 0 0 0001.

Equity/l | RBC Capital
Russell 2000 OTC Call Option 9RRBSOBP........ | Fixed Annuity Hedge N/A......... ndex | Markets ES7IP3U3RHIGC71XBU11......| 09/07/2018]| 09/06/2019] ......2,487 | .....4,400,000 | 1769.......ccccoee. | worverens 131,090 | oo (VN I (U [ (12,461) | oo | e (12,461) ] ..........(7,552) 0 0 0 0 0001
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Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Barclays Bank
Russell 2000 OTC Call Option 9RBCS0AZ........ | Fixed Annuity Hedge N/A...... |ndex |PLC G5GSEF7VJP5I70UK5573..... |06/28/2018 |06/28/2019 ......3,641 | .....6,179,396 | 1697. ..253,268 14,952) | ... (14,952) (6,225) 0 0 0 0001.
Equity/l
Russell 2000 OTC Call Option 9RDBSOBR....... Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex  |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |08/21/2018|08/21/2019] .....2,200 | .....3,899,896 | 1773..ccccccccccccc | crevee 150,448 0 0 (8,426) | ... (8/426) | .......... (4,668) 0 0 0 0001
Equity/| | Barclays Bank
Russell 2000 OTC Call Option 9RBCSOBD....... Fixed Annuity Hedge N/A......... ndex [PLC G5GSEF7VJP5I70UKS573..... [09/14/2018|09/13/2019 | ......6,389 |....11,348,781 | A776....ovvvcvcvcc | o 437,602 0 0 (CE P2 I — (31,724) | ..o (19,391) 0 0 0 0001
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHB............... Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... |02/21/2019{02/21/2020 | ...21,493 | ....62,169,147 | 2893......ccccccce. | wovvrvvvrevnrenennnd 0 |.... (2,299,106) | cocvercrcccrcrcc 0 |...(2,787,166) | ... | ......(2,787,166) | ......(488,060) 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOKS.............. Fixed Annuity Hedge. N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/21/2019{02/21/2020 | ....38,456 |..118,449,095 | 3080......ccccvewe | covvicrerererereesd 0| ... (1,432,101) | covvvererrercrd 0 |.(1,792,873) | ... | .....n.(1,792,873) | ......(360,772) 0 0 0 0001.conc.....
Equity/l
S&P 500 OTC Call Option 9SMLSOJF................ Fixed Annuity Hedge. N/A........ ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |07/20/2018|07/19/2019 | ....51,863 |..149,729,000 | 2887............... | ...... 6,219,411 0 0 (3,091,467) | ... | ......(3,091,467) | ...(2,024,231) 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOIT........c.coceene Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2018|06/21/2019 | ....18,449 | ....52,703,812 | 2857............... 10002,051,629 | oo O | o 0 |....(1,115,700) | ... | .......(1,115,700) | ......(743,582) 0 0 0 0001
Equity/| | Barclays Bank
S&P 500 OTC Call Option 9SBCSODF............... Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |04/20/2018 | 04/18/2019 ....28,208 | ....80,599,283 | 2857, 2,259,461 0 0 (572,917) | veo | e (572,917) | ......(291,906) 0 0 0 0001............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFN. . | Fixed Annuity Hedge. . |ndex |PLC G5GSEF7VJP5I70UK5573..... | 11/21/2018 | 11/21/2019 | ....37,409 |..110,779,272 2,240,051 (2,568,409) | ... 2,568,409) | ...(1,519,293) 0 0 0
Equity/l
S&P 500 OTC Call Option 9SMLSOHP............... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/14/2018(05/14/2019 ....28,515 | ....80,208,418 | 2813.......ccccce.. | vevee 2,060,204 | ..ooovovevrininnnen O | o 0 |.n(1,794,215) | ... | ......(1,794,215) | ...(1,243,536) 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOUD............... Fixed Annuity Hedge N/A....... ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |07/20/2018(07/19/2019 | ...17,774 | ....53,091,471 | 2987.....cccccccc.. | vouewe 1,269,952 | ..ooccvccccccnnnd 0 | v (U IO (418,319) | ... | v (418,319) | ......(235,896) 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOIV................. Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2018|06/21/2019 | ...51,466 |..145,807,295 | 2833............... 008,375,003 | oo O | o 0 |....(3,758,926) | ... | ......(3,758,926) | ...(2,546,844) 0 0 0 0001
Equity/| | Barclays Bank
S&P 500 OTC Call Option 9SBCSOGD.............. Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... |01/18/2019{01/21/2020 | ......6,508 | ....18,682,841 | 2871......ccccccce. | wovevvvvverererenend 0 | .rrrnne(550,967) | e (U IR (862,346) | ... | oo (862,346) | ......(311,379) 0 0 0 0001...........
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODZ............... Fixed Annuity Hedge..............vcwwrrererernieeereierenniens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |07/20/2018|07/19/2019 | ....16,561 | ....48,182,905 | 2909..........c.c.. | veveee 1,784,117 0 0 (824,257) | oo | covrreee (824,257) | ......(530,127) 0 0 0 0001..c..ccceeee.
Equity/l
S&P 500 OTC Call Option 9SMLSOLD.............. Fixed Annuity Hedge [\V/:— ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |03/14/2019{03/13/2020 | ....27,620 |....79,928,413 | 28%4......covveveee | covvrrrerirerirenn! 0 | .. (5,524,276) | evovererrrerered 0 |.n(3,732571) | ... | ern(3,732,571) | ....1,791,705 0 0 0 0001
Equity/l | RBC Capital
S&P 500 OTC Call Option 9SRBSOCP............... Fixed Annuity Hedge. N/A........ ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 02/14/2019|02/14/2020 | ...27,472 | ...77,731,200 | 2829......cccce0ee. | worvrvverermrenennnd 0 |.... (1,976,610) | cocvercrcccrcccd 0 |....(4,511304) | ...] .....(4,511,304) | ..(2,534,694) 0 0 0 0001.............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFB............. Fixed Annuity Hedge. N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... |10/19/2018|10/21/2019 ......2,085 | .....6,100,919 | 2926, 230,830 0 LU (157,886) | ... | oovcee (157,886) | ........ (97,751) 0 0 0 0001...........
Equity/l
S&P 500 OTC Call Option 9SMLSOIR................ | Fixed Annuity Hedge. N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/21/2018|06/21/2019 | ....65,362 |..187,745,809 | 2872............... | ...... 6,741,437 | oo 0 | v 0 |....(3,458,722) ... | .....(3,458,722) | ..(2,272,454) 0 0 0 0001............
Equity/l
S&P 500 OTC Call Option 9SMLSOKF............... Fixed Annuity Hedge...............cowwiererernierernrerenniens N/A........ ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/21/2018|12/20/2019 | ....55,235 |..139,355,143 | 2523.......cccc... | w.oen 7,998,085 | .....oooovvvunnnnn 0 | v 0 ... (20,682,545) | ... | .....(20,682,545) | (10,791,911) 0 0 0 0001..cc.ccceeeee
Equity/l
S&P 500 OTC Call Option 9SMLS0JX.. .| Fixed Annuity Hedge. . |ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [11/07/2018|11/07/2019) ......9,346 | ...27,090,222 ..749,269 0 0 (884,788) | ... ..(884,788) | ......(546,691) 0 0 0
Equity/l
S&P 500 OTC Call Option 9SMLSOKL............... Fixed Annuity Hedge N/A........ ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |01/18/2019{01/21/2020 | ....29,868 | ....83,374,431 | 2791 0 |.... (3,589,536) 0 |....(5411,055) | ... | ......(5,411,055) | ...(1,821,519) 0 0 0 0001.............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEX............ Fixed Annuity Hedge. N/A....o.... ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018|10/21/2019 ......5,658 | ....16,833,059 | 2975........ccccee | wvvrerens 499,545 0 0 (306,858) | ... | oo (306,858) | ......(183,081) 0 0 0 0001
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Equity/l | Barclays Bank
S&P 500 OTC Call Option 9SBCSODX............... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |07/20/2018|07/19/2019] ....53,943 | ..157,834,521 | 2926.............. .....5,365,171 0

o

2,328470)| .| ... (2,328.470)| ..(1,471,684) 0 0 0 0 0001,

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOFF-.. Fixed Annuity Hedge. N/A...... |ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/201810/21/2019] ....29,103 | ....83,949,932 | 2885. 3,838,104 (2,815,726) | ... 2,815,726) | ...(1,769,898) 0 0 0 0 0001.
Equity/l

S&P 500 OTC Call Option 9SMLSOIZ................. Fixed Annuity Hedge. N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/06/2018(07/05/2019] .....9,095 | ....25,858,631 | 2843...............| ........ 728,055 0 0 (683,863) | ... (683,863) | ......(461,469) 0 0 0 0 0001.............
Equity/| | Barclays Bank

S&P 500 OTC Call Option 9SBCSOET............... | Fixed Annuity Hedge. N/A...cooc.e ndex |PLC G5GSEF7VJP5I7TOUKS573..... | 10/05/2018] 10/07/2019] ......8,629 | ....25,651,515 | 2973......cccccccc | wovvenen F(VEIPAT: N (VN I (U IO (442,400) | ... | cooveeeee (442,400)| ......(267,125) 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOFD. . | Fixed Annuity Hedge. N/A........ [ndex |PLC G5GSEF7VJP5I7T0UKS5573..... | 10/19/201810/21/2019] ....21,194 | ....61,270,794 | 2891. (1,978,784)| ...| .....(1,978,784) | ...(1,241,831) 0 0 0 0 0001.
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGV............... Fixed Annuity Hedge. N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... |02/21/2019]02/21/2020] .....6,119 | ....18,251,264 | 2983.......cccveee | woverevvrerrrirennnd 0 | .nnenn(410,891) | oo (VN I (517,195) | oo | v (517,195) ] ......(106,304) 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOEN............... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS5573..... |09/21/2018]09/20/2019] .....3,311 | ....110,237,513 | 3092.......cccccce. | wovveve 284216 | ..o (VN I 0| e (45,012) | ... [ oo (45,012) | ........ (14,135) 0 0 0 0 0001............

Equity/I | Barclays Bank
.|ndex [PLC G5GSEF7VJP5I70UK5573..... | 08/21/2018(08/21/2019] ....19,850 | ....58,943,781 | 2969.

S&P 500 OTC Call Option 9SBCSOEF. . | Fixed Annuity Hedge.. | N/A.. 2,130,104 (765,493) | ...

..(765,493) | ......(461,321) 0 0 0 0 0001.

Equity/l

S&P 500 OTC Call Option 9SMLSOHX............... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/21/2018|05/21/2019] ....13,941 | ...40,207,935 | 2884...............| ...... 1,146,787 | oo (VI I (I IS (423,538) | ... | oo (423,538)| ......(249,875) 0 0 0 0 0001
Equity/I | RBC Capital

S&P 500 OTC Call Option 9SRBSOCH............... Fixed Annuity Hedge N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11...... | 05/25/2018 05/28/2019] ....16,036 | ....44,930,948 | 2802...............| ...... 1,632,946 | ..ol (VN I 0 |....(1,272,143)] ... | .....(1,272,143) | .....(890,770) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLSOKW.... . | Fixed Annuity Hedge. N/A........ | ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |02/21/2019]02/21/2020] ....26,585 | ...76,477,601 | 2877. (3,681,793) ... 3,681,793)] ......(627,708) 0 0 0 0 0001.
Equity/l

S&P 500 OTC Call Option 9SMLSOIX................. Fixed Annuity Hedge. N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 07/06/2018(07/05/2019] ......2,743 | .....7,922,195 | 2888............... | ccccccee 154,458 | ..ooovvvvrc (VN I (U IO (145,588) | ... [ ......... (145,588) | ........ (95,605) 0 0 0 0 0001............
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOEP............... Fixed Annuity Hedge..............cowwwrerevernierennierenniens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... |09/21/2018(09/20/2019] ....27,631 | ....84,624,911 | 3063...............| ..... 2,760,613 0 0 (536,741) | ... (536,741)] ......(235,256) 0 0 0 0 0001..c.........
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOFT.. Fixed Annuity Hedge N/A....... |[ndex | PLC G5GSEF7VJP5I70UK5573..... | 12/21/2018] 12/20/2019] ....53,827 | ..145,298,451 | 2699. 3,967,252 (12,688,499) | ... | .....(12,688,499) | ...(7,404,096) 0 0 0 0 0001.
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODH.............. Fixed Annuity Hedge. N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... [ 08/21/2018| 08/21/2019] ....27,314 | ....87,340,339 | 3198.......ccccccc | wovreren 680,392 0 0 (89,319) | ... (89,319) | ......c.. 24,653 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLSOID................ | Fixed Annuity Hedge. N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/21/2018|05/21/2019] ....19,444 | ...55,165,350 | 2837.......ccccoco. | weveee 2,043,176 | oo (VI I 0...(1,010605]..]| .....(1,010,605) ......(670,023) 0 0 0 0 0001.............

Equity/! | Credit Suisse FB
|ndex | nt E58DKGMJYYYJLNBC3868.... | 12/28/201812127/2019] ...16,015 | ...40,967,651 | 2558.

S&P 500 OTC Call Option 9SCSSOEV. . | Fixed Annuity Hedge N/A.. 2,562,080 (5,559,589) | ...

5,559,589) | ...(2,960,314) 0 0 0 0 0001.

Equity/l
S&P 500 OTC Call Option  9SMLSOHZ............... Fixed Annuity Hedge. N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 05/21/201805/21/2019] ....20,110 | ....57,565,881 | 2863............... 1,858,767 | o (VN I (U IO (793,330) | ... | oo (793,330) | ......(499,594) 0 0 0 0 0001

Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODV.............. Fixed Annuity Hedge NA........ ndex |[PLC G5GSEF7VJP5I70UK5573..... [07/20/2018]07/19/2019 ......3,298 | .....9,763,432 | 2960.......cc0cvce | wevveee 273,041 | oo (V] [ (U [ (102,818) | ... | vovveee (102,818) | ........ (61,679) 0 0 0 0 0001 .covvceeree

Equity/I | Barclays Bank
.|ndex [PLC G5GSEF7VJP5I70UK5573..... | 12/21/2018 12/20/2019] ....64,102 | ..159,588,339 | 2490.

S&P 500 OTC Call Option 9SBCSOFV. . | Fixed Annuity Hedge. N/A.. ...10,301,393 (25,788,400) | ... | -....(25,788,400) | (13,119,442) 0 0 0 0 0001.

Equity/l
S&P 500 OTC Call Option  9SMLSOIP................ Fixed Annuity Hedge NAA........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/21/2018] 06/21/2019] .....3,211 | .....9,376,024 | 2920.........c....| covec 258,614 | .oovovcvcccnd 0 [ (U [ (107,578) | ... | oo (107,578) | ........ (65,895) 0 0 0 0 0001..cceree
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Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOFB. Fixed Annuity Hedge. NA....... |ndex |Int E58DKGMJYYYJLN8C3868.... | 03/21/2019|03/20/2020 .........235 ..718,261 | 3056.

(16,370)

14,454) | .. (14,454) | ..........1,916 0 0 0 0 0001.

Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODD.............. Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 08/07/2018 | 08/07/2019 | ....17,964 | ....53,018,051 | 2951.....cccccccce. | woveee 1,434,066 | ....cooovccceecnl 0 | o (VI IO (727,152) | oc. | e (727,152) | ......(447,220) 0 0 0 0 0001
Equity/l | RBC Capital

S&P 500 OTC Call Option 9SRBSODD............... Fixed Annuity Hedge N/A......... ndex |Markets ES7IP3U3RHIGC71XBU11......|03/28/2019 | 03/27/2020 | ....19,244 | ...55,702,720 | 2895.....ccoceeuces | wrvvreerrirrmrcncnd 0 ... (3,526,655) | ..ooovrvrrrnnn 0 [....(2,672,020) | ... | ......(2,672,020) | .......854,635 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option  9SBCSOFX............... Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I70UK5573..... |01/14/2019{01/14/2020 | ....23,445 | ....62,353,619 | 2660.......ccccco. | wovervverererenennnd 0 |.... (3,671,721) | oo 0 |....(6,384,763) | ... | ......(6,384,763) | ...(2,713,042) 0 0 0 0 0001.............
Equity/I | Barclays Bank

S&P 500 OTC Call Option  9SBCSOFL................ | Fixed Annuity Hedge. N/A......... ndex |[PLC G5GSEF7VJP5I7TOUKS573..... | 11/14/2018 | 11/14/2019 | ...27 473 | ....76,469,447 | 2783......ccccoeee. | 2,254,160 | ..oovvvverrennd (01 S 0 |....(4,558894)]..]...(4,558,894)|..(2,824,691) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLSOKY............... Fixed Annuity Hedge. N/A........ ndex  |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |02/21/2019{02/21/2020 | ....39,930 |..114,002,945 | 2855.........ccoco. | ccovvcvevivcverns! 0 ... (5,052,343) | cococrcrcrcren 0 |..(6,027,886) .. | .....(6,027,886) | .....(975,543) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOKH............... Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 12/21/2018|12/20/2019 | ...22,991 |...57,727,412 | 2511......ccc..... a3 469,112 | O | o 0 |....(8839674) .. ....(8839,674) | ..(4,574,129) 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSODL............... Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5I70UKS5573..... |04/20/2018 | 04/18/2019 | ....29,171 | ....80,881,557 | 2778.......cccc.... | wevees 3,520,648 | ...oooovovrrnnnnnn 0 | v 0 |....(2,190,601) | ... | .....(2,190,601) | ...(1,629,414) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOKU.. . | Fixed Annuity Hedge . |ndex | Bank of America... EYKN6V0ZCB8VD9IULBSO..... [02/21/201902/21/2020| ....26,567 | ...77,096,637 | 2902. (2,720,195) (3,308,572) | ... 3,308,572) | ......(588,377) 0 0 0 0
Equity/l

S&P 500 OTC Call Option  9SMLSOLF-................ | Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... [03/21/2019{03/20/2020 ......3,282 | ......9,907,538 | 3019...ccccocvvvens | worvrmmrmrerrienes 0 |.....(280,152) 0 (250,727) | ... (250,727) | oo 29425 0 0 0 0 0001.............
Equity/! | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODX.............. Fixed Annuity Hedge N/A....... ndex |Int E58DKGMJYYYJLN8C3868.... | 09/21/201809/20/2019 | ...47,241 | ..142,580,424 | 3018.............. | ...... 5,826,705 | ...oooovvvvennnnnn 0 | v 0 |...(1464,889) .. ....(1,464,889) | ....(813,305) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOHT............... Fixed Annuity Hedge N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... [05/21/2018|05/21/2019 ........77 | ........ 234,432 | 3045 2,174 0 0 (109) | ... (109) | covvvcerer 169 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SMLSOKB.............. Fixed Annuity Hedge. N/A....... ndex |Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 11/21/2018|11/21/2019 | ....55,530 |..153,537,118 | 2765............... | ...... 7784195 | e 0 | v 0 ... (10,032,888) | ... | .....(10,032,888) | ...(6,169,203) 0 0 0 0 0001...........
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODN.............. Fixed Annuity Hedge..............vcwwrrererernieeereierenniens N/A........ ndex |Int E58DKGMJYYYJLNBC3868.... | 08/21/2018|08/21/2019 | ...49,194 | ..147,037,422 | 2989............. | v.ocu 4,788,544 | ... 0 | v 0 |....(1,584,434) | ... | .....(1,584,434) | ......(923,989) 0 0 0 0 0001..c..ccceeee.
Equity/| | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGT............... Fixed Annuity Hedge [\V/:— ndex |[PLC G5GSEF7VJP5I70UKS5573..... |02/21/2019|02/21/2020 | ............. L 12,237 | 3059 0 (169) 0 (215) | ... (215) (46) 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SDBSOAX............... Fixed Annuity Hedge. N/A........ ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... | 10/05/2018|10/07/2019 .....3,975 |...11,980,571 | 3014.....cccccccc.. | cvevees 237,258 | ...ooooveirrininnnd 0 | v (U IO (144,755) | ... | e (144,755) | ........ (81,922) 0 0 0 0 0001.............
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOED............... Fixed Annuity Hedge. N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... |08/21/2018|08/21/2019 .....2,889 | .....8,738,416 | 3025......ccccoeere | covicee 231,611 0 0 (64,462) | ... | ccooveree (64,462) | ........ (33,411) 0 0 0 0 0001
Equity/l | RBC Capital

S&P 500 OTC Call Option 9SRBSOCV............... Fixed Annuity Hedge. N/A......... ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 03/21/2019|03/20/2020 | ......5,955 | ....18,275,895 | 30609........c..cc.. | wevervvererererenend 0 |....(389,338) 0 (338,948) | ... (338,948) | ......... 50,390 0 0 0 0 0001............
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOER............... Fixed Annuity Hedge...............cowwiererernierernrerenniens N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |09/21/2018{09/20/2019 | ....22,030 | ....67,244,813 | 3052.............. | ...... 2317115 | i 0 | v (U IO (480,187) | ... | coovvcee (480,187) | ......(226,359) 0 0 0 0 0001..cc.ccceeeee
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOET. Fixed Annuity Hedge. . [ndex | Int E58DKGMJYYYJLN8C3868.... | 12/21/2018 | 12/20/2019 .....1,978 | .....5,050,625 | 2553. ..257,635 0 0 (691,149) | ... ..(691,149) | ......(368,193) 0 0 0 0
Equity/I | RBC Capital

S&P 500 OTC Call Option 9SRBSOCJ............... Fixed Annuity Hedge N/A........ ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 11/07/2018 | 11/07/2019| ......5,562 | ....16,320,688 | 2934............... | cocoevees 341173 | i 0 | v (U IO (427,839) | ... | cooveceee (427,839) | ......(260,330) 0 0 0 0 0001.............

Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODB............. Fixed Annuity Hedge NA........ ndex |Int E58DKGMJYYYJLN8C3868.... |07/20/2018|07/19/2019] ......6,913 |...20,819,813 | 3012..cccveccvccccs | vovrcnes A24182 | v (V0 P 0 [ (122,120) | ... | wovveee (122,120) | ........ (62,849) 0 0 0 0 0001.............
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Equity/l
S&P 500 OTC Call Option 9SMLSOJZ................ Fixed Annuity Hedge NA........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 11/21/201811/21/2019] ....22,993 | ....64,957,294 | 2825. 2,552,913 0 0 |.....(3,242,052) | ... | ......(3,242,052) | ...(2,001,745) 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option  9SMLSOKD. . | Fixed Annuity Hedge N/A........ ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 12/21/2018]12/20/2019] ....26,516 | ....68,314,762 | 2576. 3,199,357 (8,770,595) ...

8,770,595) | ...(4,743,902) 0 0 0 0 0001.

Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOFR............... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 11/28/2018( 11/27/2019] ....13,638 | ....38,527,350 | 2825...............| ... 2,500,664 | .....oooovvennnnnen (VN I 0 |....(1,948931)] .| .....(1,948,931) | ..(1,198,134) 0 0 0 0 0001.............

Equity/| | Barclays Bank
S&P 500 OTC Call Option 9SBCSOE................. | Fixed Annuity Hedge. N/A....... ndex |PLC G5GSEF7VJP5I70UKS5573..... | 09/14/2018(09/13/2019] ....20,658 | ....61,805,431 | 2992...............| ..... 1,705,628 | ool (VN I (VN R (776,013) | ... | oo (776,013)] ......(456,409) 0 0 0 0 0001............

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGP. .| Fixed Annuity Hedge. N/A........ [ndex |PLC G5GSEF7VJP5I70UK5573..... |01/28/2019]01/28/2020] ....11,729 | ....31,902,763 (2,184,409) (2,722,69)| ... 2,722,696)| ......(538,287) 0 0 0 0 0001.
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOFZ............... Fixed Annuity Hedge N/A......... ndex |PLC G5GSEF7VJP5I70UK5573..... [01/18/2019]01/21/2020] ....58,374 | ..174,218,370 | 2985.......cccoeee | wovvvvvvrerrrerenend (U I XY £) ) I 0 |....(4,391,040) | ... | ......(4,391,040) | ...(1,647 462) 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSODD............... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 04/20/201804/18/2019] ....30,092 | ....89,983,807 | 2990............... | ...... 1,084,516 0 0 (8,243) ... (8,243) ......... 84,199 0 0 0 0 0001............

Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOEB . | Fixed Annuity Hedge.. N/A........ [ndex [ Int E58DKGMJYYYJLNSC3868.... | 10/19/2018| 10/21/2019) ....12,960 | ....37,552,766 1,617,667 (1,165,066) | ... | ......(1,165,066) | ......(729,760) 0 0 0 0 0001.
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODP............. Fixed Annuity Hedge. NA......... ndex | Int E58DKGMJYYYJLNSC3868.... | 08/28/2018)08/28/2019] ...15,979 | ...47,702,268 | 2985...........| ...... 1,243,805 0 0 (564,177) | [ oo (564,177)] ......(332,676) 0 0 0 0 00071
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOEH.............. Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 08/21/2018( 08/21/2019| ...45,924 | 135,449,164 | 2949............. | ... 5,430,054 [ oo (0] I 0 |.....(2,104,766)| ...] .......(2,104,766) | ..(1,301,540) 0 0 0 0 [oV p—

Equity/I | Credit Suisse FB
.| ndex |Int E58DKGMJYYYJLN8C3868.... [ 03/21/2019]03/20/2020] ....30,972 | ...91,684,244

S&P 500 OTC Call Option 9SCSSOFD . | Fixed Annuity Hedge N/A..

(3,183,576) | ...

3,183,576) | .......344,445 0 0 0 0 0001.

Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEP.............. Fixed Annuity Hedge NA........ ndex | Int E58DKGMJYYYJLN8C3868.... [ 12/14/2018]12/13/2019] ....29,351 | ....78,669,192 | 2680.......cc0ccer | crve 3,105,336 | .oovvvcrrririnnnd (V] [ 0[....(7,278580)] ...| ......(7,278,580) | ...(4,219,270) 0 0 0 0 0001.covvereree

Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCS0G................ Fixed Annuity Hedge..............cowwwrerevernierennierenniens N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... [01/18/2019]01/21/2020] ....27,169 | ....75,187,219 | 2767.....ccccccvccc | wovvrvvirirrrinennd 0 ... (3,591,742) 0 (5,356,871) | ... (5,356,871) | ...(1,765,129) 0 0 0 0 0001

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOEB. . | Fixed Annuity Hedge N/A....... [ndex | PLC G5GSEF7VJP5I70UKS573..... | 08/14/2018|08/14/2019] ....27,169 | ....79,573,926 1,949,376 (1,400,769)| ... | ......(1,400,769) | ......(883,928) 0 0 0 0 0001.
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOFH............... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018 10/21/2019] ....14,383 | ....41,329,694 | 2874...............| ...... 1,978,382 | oococcvcccccnndd (VN I 0 |....(1478077)] .. | .....(1,478,077)] ......(931,165) 0 0 0 0 0001.............
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOEX.............. Fixed Annuity Hedge NA........ ndex | Int E58DKGMJYYYJLN8C3868.... [ 01/14/2019] 01/14/2020 ......1,034 | .....2,789,256 | 2698......cccvcvvse | wovvrvcsvcviccd 0 ......(141,906) 0 (252,482)| ... (252,482)] ......(110,576) 0 0 0 0 0001.............

Equity/l | RBC Capital
|ndex | Markets ES7IP3USRHIGC71XBU11..... | 01/07/2019( 01/07/2020 ...11,754 | ...31,029,972

S&P 500 OTC Call Option 9SRBSOCN. .| Fixed Annuity Hedge. N/A.. (1,540,362)

(3,353,029) | ...

3,353,029) | ...(1,812,667) 0 0 0 0 0001.

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGH.............. Fixed Annuity Hedge NA........ ndex |PLC G5GSEF7VJP5I70UK5573..... [01/18/2019]01/21/2020] .....2,411 | .....6,808,037 | 2824.......cccoce. | woverevererrrenennnd 0 | reren251,757) | o (U IO (386,849) | .. [ ccoveeee (386,849) | ......(135,092) 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOHD............... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 02/28/2019]02/28/2020] ....11,966 | ....34,305,445 | 2867........ccccc.. | wovovevvvevcrenene 0 ... (1,810,097) | oo 0 |....(1,749,166) | ... | .....(1,749,166) 60,931 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOHJ. Fixed Annuity Hedge. N/A........ [ndex | BOAMerrill Lynch EYKNGV0ZCB8VDOIULBBO..... | 04/20/2018 04/18/2019] ....57,053 | ..156,955,656 7,508,610 0 0 (5,326,877) ... (5,326,877) | ...(4,025,476) 0 0 0 0 0001.

Equity/| | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEL.............. Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I7TOUKS573..... |09/21/2018]09/20/2019] .....5,738 | ....18,067,872 | 3149.......cccccc.. | wovvevec KISR0 (VN I 0] (42,660 | ... [ ............ (42,660) (3,453) 0 0 0 0 0001...........
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l

S&P 500 OTC Call Option 9SMLSOHV. . | Fixed Annuity Hedge N/A........ |ndex  |Bank of America... EYKN6V0ZCB8VDOIULBSO..... |05/21/2018 |05/21/2019| ....26,249 | ...76,760,476 | 2924. 1,705,923

(454,618) | ...

..(454,618) | ......(214,296) 0 0 0 0 0001.

Equity/l

S&P 500 OTC Call Option 9SMLSOKN............... Fixed Annuity Hedge..............cvvewrereveenierennnerenniens N/A......... ndex  |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |01/18/2019{01/21/2020 ....20,189 | ....56,221,318 | 2785......cccccocee | covcvcrereveriracs! 0 | ... (2,491,121) | coovvercrcd 0 |...(3,746,341) | ... | .......(3,746,341) | ...(1,255,220) 0 0 0 0 0001
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODL.............. Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLNBC3868.... |08/21/2018|08/21/2019 ....19,675 | ....60,052,035 | 3052.......ccoecrs | coveee 1,346,360 | cooooovcerrerrnend O | o (U I (319,357) | vee | covvrree (319,357) | ......(136,827) 0 0 0 0 0001
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOCKX............... Fixed Annuity Hedge. N/A....... ndex |Int E58DKGMJYYYJLN8C3868.... | 06/07/2018 | 06/07/2019 ....10,233 | ....29,219,513 | 2855.......cccccce. | wovruren 712,012 | i 0 | v (U IO (542,161) | ... | coovece. (542,161) | ......(356,616) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option  9SDBSOAZ............... | Fixed Annuity Hedge. N/A......... ndex |Deutsche Bank..... 7LTWFZYICNSX8D621K86..... |10/12/2018|10/14/2019| ....26,985 | ....76,993,332 | 2853........cccce.. | vevee 2,246,646 | ....ooovorrrinnnnn (VI I 0 |....(3,020615) | ... | ......(3,020,615) | ...(1,918,699) 0 0 0 0 0001
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOEH.............. Fixed Annuity Hedge. N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 11/21/2018 | 11/21/2019] .....5,706 | ....16,254,511 | 2849.............. | wocvcven 576,078 | ...oooovvvvernnnnend 0 | v (U IR (722,996) | ... | ccocvcee (722,996) | ......(445,938) 0 0 0 0 0001............
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGL............... Fixed Annuity Hedge. N/A......... ndex [PLC G5GSEF7VJP5I70UK5573..... |01/18/2019[01/21/2020 | ....38,709 |..106,409,493 | 2749.......cccccee. | wovvrevvrerererenend 0 |.i(5489,323) | oo 0 |....(8,119,464) | ... | ......(8,119,464) | ...(2,630,141) 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SMLSOJP................ | Fixed Annuity Hedge. N/A........ ndex  |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |09/28/2018|09/27/2019| ......... 940 |......2,892,803 | 3077 35,100 0 (U R (16,369) | ... | wervverere (16,369) (6,455) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOHL. . | Fixed Annuity Hedge. . |ndex | BOA/Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... |04/27/2018|04/26/2019| ....16,753 | ...46,030,543 | 2748. 1,753,882 (1,697,557) | ... | ......(1,697,557) | ...(1,270,675) 0 0 0 0
Equity/l

S&P 500 OTC Call Option 9SMLSOIF................. Fixed Annuity Hedge N/A......... ndex  |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |05/21/2018{05/21/2019 | ...49,703 |..139,913,945 | 2815............... | ...... 5,804,316 0 0 (3,279,001) | ... | .......(3,279,001) | ...(2,264,045) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLSOIH................ | Fixed Annuity Hedge. N/A....... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... |06/14/2018|06/14/2019 ....28,356 | ....81,314,516 | 2868............... | ..... 1,970,742 | oo 0 | v 0 |....(1451,185) | ... | .....(1,451,185) | ......(948,983) 0 0 0 0 0001............
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODR.............. Fixed Annuity Hedge N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 09/07/2018 |09/06/2019 | ....15,050 | ....44,593,150 | 2963.............. 001,206,258 | O | o (U IO (689,234) | ... | cooveceee (689,234) | ......(420,825) 0 0 0 0 0001
Equity/| | Barclays Bank

S&P 500 OTC Call Option 9SBCSOFP............... Fixed Annuity Hedge. N/A....... ndex [PLC G5GSEF7VJP5I7TOUKS573..... | 11/21/2018 | 11/21/2019 .....1,762 | .....4,932,525 | 2799.......ccccccc. | wovveve 216,180 0 0 (277,533) | ... | e (277,533) | .....(171,314) 0 0 0 0 0001...........
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOEN.............. Fixed Annuity Hedge..............vcwwrrererernieeereierenniens N/A........ ndex |Int E58DKGMJYYYJLN8C3868.... | 12/07/2018 | 12/06/2019 | ....15,093 | ....41,096,277 | 2728......cccccce.. | voveee 1,500,848 | ....ccooovccccccnl 0 | v 0 |.....(3,241,089) | ... | ......(3,241,089) | ...(1,933,819) 0 0 0 0 0001..c..ccceeee.
Equity/l

S&P 500 OTC Call Option 9SMLSOJB................ | Fixed Annuity Hedge. [\V/:— ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/20/2018(07/19/2019 ...38,967 |..121,941,771 | 3129....cccccocvvs | wovene 1,070,034 | coooovvvcrrccnnnd O | o (U I (122,756) | .. | coovrree (122,756) 50,612 0 0 0 0 0001.............
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGR.............. Fixed Annuity Hedge. N/A........ ndex [PLC G5GSEF7VJP5I70UK5573..... |02/07/2019{02/07/2020 | ....10,462 | ....29,148,701 | 2786........cccco. | wovvrvvvrererenennnd 0 |.... (1,403,268) | ...cocrccccecc 0 |....(1,985698) .. ....(1,985698) | ....(582,430) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option 9SMLSOJH.............. Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VDIIULBSO..... [07/27/201807/26/2019| ....18,039 | ...52,424,942 | 2906............... | ..... 1,309,090 | oo O | o (U IO (972,586) | ... | ccovecee (972,586) | ......(626,798) 0 0 0 0 0001
Equity/l

S&P 500 OTC Call Option 9SMLSOLB............... Fixed Annuity Hedge. N/A......... ndex |Bank of America... EYKN6V0ZCB8VD9IULBSO..... |03/07/2019{03/06/2020 | ....10,982 | ....31,184,926 | 2840..........coco. | ccocvcvcvcvcverns! 0 ... (1,942.277) | oo 0 ....(1804527) ... .....(1,804,527) | .....137,750 0 0 0 0 0001............
Equity/l | RBC Capital

S&P 500 OTC Call Option 9SRBSODB............... Fixed Annuity Hedge...............cowwiererernierernrerenniens N/A........ ndex  |Markets ES7IP3U3RHIGC71XBU11...... | 03/21/2019{03/20/2020 | ......... 988 | ......2,961,649 | 2998, 0 (93,929) 0 (84,451) | ... | coveveree (84,451) | ........... 9478 0 0 0 0 0001..cc.ccceeeee
Equity/| | Barclays Bank

S&P 500 OTC Call Option 9SBCSODR. .| Fixed Annuity Hedge. . |ndex |PLC G5GSEF7VJP5I70UKS5573..... |06/28/2018 |06/28/2019 | ....17,524 | ....49,061,943 | 2800. 1,399,817 (1,733,335) | ... | ......(1,733,335) | ...(1,199,726) 0 0 0 0

Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOE................ Fixed Annuity Hedge N/A........ ndex |[Int E58DKGMJYYYJLNBC3868.... | 11/21/2018 | 11/21/2019 | ....17,140 | ...47,145,798 | 2751 2,529,864 0 0 |....(3,267,238) | ... | ......(3,267,238) | ...(1,999,212) 0 0 0 0 0001

Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOEL............... Fixed Annuity Hedge NA........ ndex |Int E58DKGMJYYYJLN8C3868.... | 11/21/2018|11/21/2019] ....57,549 |..157,090,930 | 2730.....ccccvcccc | coc: 9,134,753 | oovvvvvd (V0 P 0 ... (11,825,878) | ... | .....(11,825,878) | ...(7,154,976) 0 0 0 0 0001.............




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

22’9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l
S&P 500 OTC Call Option 9SMLSOHH............... Fixed Annuity Hedge N/A......... ndex | BOAMerrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 04/13/2018(04/12/2019] ....28,479 | ....77,925,664 | 2736............... 1,816,391 | (VN I 0 |...(2,930909)] ... | ......(2,930,909) | ...(2,248,116) 0 0 0 0 0001

Equity/I | Barclays Bank
.|ndex [PLC G5GSEF7VJP5I70UK5573..... [ 10/19/2018]10/21/2019 ...57,179 | ..163,053,924 | 2852, 8,553,407 0 0

S&P 500 OTC Call Option 9SBCSOFJ.. .| Fixed Annuity Hedge N/A..

(6,582972) ...

6,582,972) | ...(4,158,006) 0 0 0 0 0001.

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSODJ.............. Fixed Annuity Hedge N/A...... ndex |PLC G5GSEF7VJP5I70UKB573..... | 04/20/2018] 04/18/2019] ....63,618 | ..177,428,057 | 2789..........c0co.| cecee 7,134,123 0 0 (3,951,396) | ... | ......(3,951,396) | ...(2,867,262) 0 0 0 0 0001.......ooccc
Equity/l
S&P 500 OTC Call Option 9SMLSOHN............... Fixed Annuity Hedge NA........ ndex | Bank of America... EYKNBV0ZCB8VDIIULBSO..... | 05/07/201805/07/2019] .....9,653 | ....26,678,672 | 2764 652,164 0 0 | o (915,527) | .. | vovveee (915,527) ] ......(672,824) 0 0 0 0 0001............

Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSODH. .| Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UKS573..... [04/20/2018)04/18/2019 ......5,127 | ....14,433,172 | 2815. .511,982 0 0 (221,016) | ... ..(221,016) | ......(149,493) 0 0 0 0 0001.

Equity/l

S&P 500 OTC Call Option 9SMLSOUV................ | Fixed Annuity Hedge. NA........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 10/26/2018 10/28/2019] ....15,820 | ....43,339,048 | 2740............... 0002104376 | o (VN I 0 |....(3,024,385)] ... | ......(3,024,385) | ...(1,872,269) 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSO0GZ............... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UKS573..... |02/21/2019]02/21/2020] ......1,593 | .....4,643,165 | 2915.....c.cccccce. | wovmvvvvvercrencncd 0| .nnnn(152,944) | oo (U IR (187,553) | ... | ccccvceec (187,553) ] ....... (34,609) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOIN.. | N/A..

. | Fixed Annuity Hedge.. .| ndex [Bank of America... EYKN6V0ZCB8VDOIULBSO..... |06/21/2018]06/21/2019] ....26,566 | ...78,134,325 | 2941. 1,888,311 (705,816) | ...

..(705,816) | ......(410,900) 0 0 0 0 0001.

Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSODU............. Fixed Annuity Hedge N/A......... ndex | Int E58DKGMJYYYJLNBC3868.... | 08/21/2018(08/21/2019] ......6,214 | ....19,122,964 | 3077. 362,960 0 (U (73D I — (72,941) (22,627) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOHF............... Fixed Annuity Hedge N/A........ ndex | BOAMerrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 04/06/2018 | 04/05/2019] .....9,810 | ....26,336,809 | 2685...............| ........ 628,526 | ... (VN I 0 |....(1,473,181)] ... | .....(1,473,181) | ...(1,134,359) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option  9SMLSOM... . | Fixed Annuity Hedge. N/A........ [ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 06/21/2018(06/21/2019] ....30,239 | ....93,127,955 | 3080. 823,106 0 0 (96,015) | ... (96,015)] ........34,336 0 0 0 0 0001.
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGX............... Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UKS5573..... |02/21/2019]02/21/2020] ....25,493 | ....75,026,919 | 2943......ccccccce. | wovvvvvvvervrenennn 0 ... (2,125,606) | .occcvcvcrcrcc 0|....(2632739)] ...| .....(2,632,739) [ ......(507,133) 0 0 0 0 0001............
Equity/l

S&P 500 OTC Call Option 9SMLSOHR............... Fixed Annuity Hedge..............cowwwrerevernierennierenniens N/A........ ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 05/21/2018(05/21/2019] ....26,509 | ....81,143,254 | 3061............... | ......... 657,688 0 0 (23,565) | ... (23,565) | ......... 62,687 0 0 0 0 0001
Equity/I | Barclays Bank

S&P 500 OTC Call Option 9SBCSOGF. .| Fixed Annuity Hedge N/A....... |[ndex | PLC G5GSEF7VJP5I70UK5573..... |01/18/2019]01/21/2020] ....26,117 | ....74,361,367 | 2847. 3,816,862) | ...(1,354,551) 0 0 0 0 0001.
Equity/l

S&P 500 OTC Call Option 9SMLSOHD............... Fixed Annuity Hedge. N/A........ ndex | BOAMerrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 04/06/2018 | 04/05/2019] .....2,956 | ......8,040,645 | 2720...............| ccceee. 135,124 | oo (VN I (U IO (340,359) | ... [ ccocvceee (340,359) | ......(265,185) 0 0 0 0 0001.............
Equity/l

S&P 500 OTC Call Option  9SMLSOJ................ Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 09/14/2018(09/13/2019] ......3,022 | ......9,178,298 | 3037....cccoevevcrc| creverne AVCN T [— (VI I (U (URTAL73] I — (73,082) | ...... (37,063) 0 0 0 0 0001 ...,
Equity/l

S&P 500 OTC Call Option 9SMLSOLJ.. . | Fixed Annuity Hedge. N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... [ 03/21/2019]03/20/2020] ...42,919 | ..126,057,395 | 2937. (4,903,994) | ... 4,903,994)| .......511,955 0 0 0 0 0001.
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOCV............... Fixed Annuity Hedge. N/A......... ndex |Int E58DKGMJYYYJLN8C3868.... | 06/07/2018| 06/07/2019] ......3,736 | ....10,825,172 | 2898.......cccceee. | wovverens 180,262 | coovovvvvrccred (VN I (U IO (129,149) | ... | v (129,149) | ........ (78,840) 0 0 0 0 0001
Equity/l | RBC Capital

S&P 500 OTC Call Option 9SRBSOCKX............... Fixed Annuity Hedge. N/A........ ndex | Markets ES7IP3U3RHIGC71XBU11...... [ 03/21/2019] 03/20/2020] ....21,209 | ....64,224,458 | 3028.........cccc.. | wovvrvvmrmrcrenencn 0 ... (1,725,776) | ovevcrercc 0....(1537935)] .| .....(1,537,935) | ......187,841 0 0 0 0 0001............
Equity/I | Credit Suisse FB

S&P 500 OTC Call Option 9SCSSOEZ. Fixed Annuity Hedge. N/A........ [ndex | Int E58DKGMJYYYJLN8C3868.... [ 03/21/2019]03/20/2020] ....48,713 | ..154,367,600 | 3169. (1,696,674) (1,509,658)| ... .......(1,509,658) | .......187,016 0 0 0 0 0001.

Equity/l
S&P 500 OTC Call Option 9SMLSOIB................ Fixed Annuity Hedge NAA........ ndex | Bank of America... EYKNBV0ZCB8VDIIULBBO..... | 05/21/2018] 05/21/2019] ...30,951 | ....88,184,351 | 2849...............] ...... 3,061,982 | ... 0 [ 0[....(1,417613)] .| .....(1,417613) | .....(919,741) 0 0 0 0 0001..cceree
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODZ.............. Fixed Annuity Hedge NA........ ndex | Int E58DKGMJYYYJLNBC3868.... [ 10/19/2018(10/21/2019] ..........22 | oo 67,742 | 3079..ccocvvvvcvene | v 1,108 0 0 (470) ... (470) [ ..oovvvvernnn(194) 0 0 0 0 0001
Equity/l
S&P 500 OTC Call Option 9SMLSOKP. . | Fixed Annuity Hedge. N/A........ [ndex | Bank of America... EYKN6V0ZCB8VDOIULBSO..... | 02/07/2019(02/07/2020] ......2,849 | ......8,054,151 | 2827 0 (322,393) 0 (466,150)| ... | ..........(466,150) | ...... (143,757) 0 0 0 0 0001.
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEZ............... | Fixed Annuity Hedge. N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018 10/21/2019] ....24,608 | ...72,611,564 | 2951...............| ..... 2,438,161 | oo (VN I 0....(1586,120)] ...| .....(1,586,120) [ ...... (966,997) 0 0 0 0 0001.............
Equity/l
S&P 500 OTC Call Option 9SMLSOJR............... Fixed Annuity Hedge N/A...cooc.e ndex | Bank of America... EYKNBV0ZCB8VDIIULBAO..... | 09/28/201809/27/2019] ....16,685 | ....50,078,359 | 3001.......cccoo.| wovee 1,281,742 0 0 (634,852) | ... | ccoveeeee (634,852) | ...... (370,064) 0 0 0 0 0007 oo
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSODT. . | Fixed Annuity Hedge. N/A........ [ndex |PLC G5GSEF7VJP5I7T0UK5573..... |07/13/2018(07/12/2019] ....28,754 | ....83,053,916 | 2888. 1,960,448 (1,609,631)] ... ......(1,609,631) | ...(1,055,020) 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SMLSOUN............... Fixed Annuity Hedge..............vwvewrrererernrerenererennnens N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... | 09/21/2018(09/20/2019] ....20,040 | ....62,591,333 | 3123............... e 1ABBATY | (VN I 0 | nn(182928) [ ... | o (182,928)] ....... (25,345) 0 0 0 0 0001
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSODV.............. Fixed Annuity Hedge. N/A........ ndex | Int E58DKGMJYYYJLN8C3868.... | 09/21/2018(09/20/2019] ....18,596 | ....56,506,735 | 3039...............| ...... 2,086,657 | ..oooovvvrvernnnnnn (VN I 0......(469686)[..] ....... (469,686) | ...... (239,275) 0 0 0 0 0001............
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOHF. .| Fixed Annuity Hedge.. (N/A.....|ndex [PLC G5GSEF7VJP5I70UK5573..... |03/21/2019]03/20/2020] ....53,953 | ..160,806,377 | 2980. ....(5,599,242) (5,029,223) | ... 5,029,223)] ......570,019 0 0 0 0 0001.
Equity/l
S&P 500 OTC Call Option 9SMLSOL............... Fixed Annuity Hedge N/A......... ndex | Bank of America... EYKN6V0ZCB8VDIIULBSO..... [ 09/21/2018|09/20/2019) ...30,017 | ....98,220,127 | 3272.......ccocveec| v 816,162 0 0 (GRS — (81,487) | ... 21,563 0 0 0 0 (0100 P
Equity/I | Barclays Bank
S&P 500 OTC Call Option 9SBCSOEV............... Fixed Annuity Hedge N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... | 10/19/2018 10/21/2019] ....39,212 | ..121,282,324 | 3093........c...c.. | weoeee 1,822,966 | ....ccooovccccend (VN I 0 | nn(718,722) [ .. | o (718,722) ] ...... (260,178) 0 0 0 0 0001.............
Equity/I | Credit Suisse FB
S&P 500 OTC Call Option 9SCSSOER. Fixed Annuity Hedge N/A........ [ ndex | Int E58DKGMJYYYJLN8C3868.... | 12/21/2018] 12/20/2019] ......6,571 | ....17,068,961 | 2598, ..730.432 0 0 (2,061487)] ... | ......(2,061,487) ] ...(1,130,558) 0 0 0 0 0001.
0439999999. Total-Written Options-Hedging Effective-Call Options and Warrants ..236,572,338 | ...(85,712,909) 0 |...(334,612,245) | XX| ...(334,612,245) |(155,019,311) 0 0 0 0 XXX XXX
0499999999. Total-Written Options-Hedging Effective. ..236,572,338 | ...(85,712,909) 0 |...(334,612,245) | XX| ...(334,612,245) |(155,019,311) 0 0 0 0 XXX XXX
0789999999. Total-Written Options-Call Options and Warrants ..236,572,338 | ...(85,712,909) 0 |...(334,612,245) | XX| ...(334,612,245) |(155,019,311) 0 0 0 0 XXX XXX
0849999999. Total-Written Options ..236,572,338 | ...(85,712,909) 0 |...(334,612,245) | XX] ...(334,612,245) |(155,019,311) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
AFLAC Inc Variable Rate Interest Rate Swap-R Interest
SLUBQ3WU AFLAC Inc  001055AMA.........oovevermrererersrererssesee | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015( 11/15/2024] ............. 0 | .....9,400,000 | 2.31375. .| corrrerrrmrerrrcnnnd (VN SRR (V] IO 61,637 0f.. 0 0 0 0 (U [ 111,470 | s (12—
AFLAC Inc Fixed Rate Interest Rate Swap-P Interest
SLUBQ3WU AFLAC Inc 001055AMA4..........cooovcrevevcrcrercrcrirene |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015( 11/15/2024] ............. 0 | .....9,400,000 | -2.13...cccccecec | cormrerercrercrcncd 0 |....(106,976)] .........(50,065) [ .............. (8,275) | oo [ oveverenens 45,082 0 0 0 0 0 102
AT&T INC Variable Rate Interest Rate Swap-R Interest
SL4K3V5E AT&TINC  00206RCEQ.........covreveverererervrererererennne | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014(03/11/2024] ............. 0 | .....2,250,000 | 2.77106......cc.. | corrrererererrrcncd (U IO (VN I 15,587 0f.. 0 0 0 0 0 25,023 101
AT&T INC Fixed Rate Interest Rate Swap-P Interest
SL4K3V5E AT&T INC  00206RCED..........ococrercrcrercscrercscreras |02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014(03/11/2024] ............. 0 | .....2,250,000 | -2.457.....cccccec| cormrerrrcrcrnrcnad (U I 39,649 | .......(13,821) ] .ooovvvverere 3,067 | ...] oo (16,709) 0 0 0 0 0 101
BP CAPITAL MARKETS PLC Variable Rate Interest
Interest Rate Swap-R SLU8Q3XC BP CAPITAL MARKETS PLC 05565QCS5........ |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015( 11/04/2024] ............. 0 | ....9,000,000 | 2.7375 0 (V] [ 61,947 0f.. 0 0 0 0 (1] [ 106,437 | ..oovvvvvrnennens 107
BP CAPITAL MARKETS PLC Fixed Rate Interest Interest
Rate Swap-P SLUBQ3XC BP CAPITAL MARKETS PLC 05565QCS5........ DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015( 11/04/2024] ............. 0 | ....9,000,000 | -2.129.....cccccccc| cormrrrrrrrernicicd 0 |..(109,679) | .........(47,903) [ v (8,484) | oo | oo 46,221 0 0 0 0 0 101
BROOKFIELD ASSET MGMNT Variable Rate Interest
Interest Rate Swap-R SLYBBWRD BROOKFIELD ASSET MGMNT  112585AH7..... | D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/22/2015(01/15/2025] ............. 0 | .....2,700,000 | 2.78731...ccccc. | cormrerercrercncncd (U OO (V] IO 19,014 0f.. 0 0 0 0 0 32,489 103
BROOKFIELD ASSET MGMNT Fixed Rate Interest
Interest Rate Swap-P SLYBBWRD BROOKFIELD ASSET MGMNT  112585AH7..... | D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/22/2015{ 01/15/2025] ............. 0 | .....2,700,000 | -2.025.....cccccoee | corrrererererrrcncd 0 | een(110,294) | .occcco (13,213) | ovvverereeenn(8,531) | e | e 46,480 0 0 0 0 0 103
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
CBS CORP Variable Rate Interest Rate Swap-R Interest
SLUBQ3WI CBS CORP 124857AP8. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |01/08/2015|01/15/2025 .. ...4,500,000 | 2.78731.... 31,690 0. 0 0 0 0 0. 54,148 .[102...
CBS CORP Fixed Rate Interest Rate Swap-P Interest
SLUBQ3WI CBS CORP  124857APS.............coocoorvereverrrrrennnens | DN Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |01/08/2015|01/15/2025 | ............. 0 | .....4,500,000 | -2.142.....cccooee | cormrerercrercncncd 0 | een(113,402) | ..........(23,294) | oo (8,772) | oo | wrvvrecrers 47,790 0 0 0 0 0 102
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORT Variable SERIES 2014GC23 CLASS (CMBS) A Interest
Rate Interest Rate Swap-R SLYBD439 17322VAV8 | DJ— Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015|07/10/2024 | ............. 0 |...4,850,000 | 27825 0 (V[ 34,217 0].. 0 0 0 0 0 55,711 100
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORT Fixed Rate | SERIES 2014GC23 CLASS (CMBS) A Interest
Interest Rate Swap-P SLYBD439 17322VAV8 |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015|07/10/2024 | ............. 0 |....4,850,000 | -1.9205.......cc.. | coocrercrerercrcncd 0 |.....(239,908) | ..........(23,286) | ............ (18,557) | ... | ..........101,102 0 0 0 0 0 100.
CML 6400 Goldsboro 210676 Variable Rate Interest
Interest Rate Swap-R SL3Z2I7D 210676 B Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014|11/10/2024 | ............. 0 |....9,250,000 | 2.3405 0 0 59,940 0. 0 0 0 0 (U 109,556 | ..oovvvvevneenens (L —
CML 6400 Goldshoro 210676 Fixed Rate Interest
Interest Rate Swap-P SL3Z2I7D 210676 B Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2014|11/10/2024| ............. 0 |....9,250,000 | -2.5225........... | coovrererercrnrencd (U I 377,706 | .........(58,333) | ...cccooecc 29216 | ... | oo (159,173) 0 0 0 0 0 12
COMM MORTGAGE TRUST Variable Rate COMM MORTGAGE TRUST SERIES Interest
Interest Rate Swap-R SLYBD46X 2014UBS6 CLASS (CMBS) A 12592PBH5 |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... |02/05/2015|11/10/2024 | ............. 0 |....9,400,000 | 2.697.............. 0 0 65,755 0. 0 0 0 0 0 [ e 111,333 | eevvrninnnns (L 2—
COMM MORTGAGE TRUST Fixed Rate Interest | COMM MORTGAGE TRUST SERIES Interest
Rate Swap-P SLYBD46X 2014UBS6 CLASS (CMBS) A 12592PBH5 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015|11/10/2024 ............. 0 |.....9400,000 | -1.9425........... | cooorerrrrrcrricid 0 |....(347,665) | ......(45,649) | ... (26,892) | ... | ..........146,513 0 0 0 0 0 102
COMM MORTGAGE TRUST Variable Rate COMM MORTGAGE TRUST SERIES 2014LC15 Interest
Interest Rate Swap-R SLYBD43R CLASS (CMBS) A 12591TAG1 .|Rate  |CME Group Inc.... 5493003SMMGZRISHXL9S.... | 02/05/2015|03/10/2024 | .. ...5,850,000 | 2.76713.... 41,818 0. 0 0 0 0 0 65,041 100.
COMM MORTGAGE TRUST Fixed Rate Interest | COMM MORTGAGE TRUST SERIES 2014LC15 Interest
Rate Swap-P SLYBD43R CLASS (CMBS) A 12591TAG1 | DJ— Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015|03/10/2024 | ............. 0 | .....5850,000 | -1.8985.....ccccc. | worrrererererrrencd 0 |.nnnn(263,568) | ..........(28,691) | covvvvvve (20,387) | ... | wvovernnnn 111,073 0 0 0 0 0 100.
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SLYBL912 USBancorp 91159HHKO........cocoovevevcrescrcrcscacicc |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015|09/11/2024| ............. 0 |...4,700,000 | 2.77106.......... 0 0 32,560 0].. 0 0 0 0 (U IS 54847 | oo (L —
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap-P SLYBL912 USBancorp 91159HHKO. .....cooocvevercrerrrcresrseiens |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015|09/11/2024 | ............. 0 | .....4,700,000 | -2.385.....ccccceee | cormrererererrrcned (VI IO 44,186 | .........(28,024) | oo 3418 | | i (18,621) 0 0 0 0 0 104
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SLYBL92E BAT INTL FINANCE PLC  05530QAKG............... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015|06/15/2025| ............. 0 | ....9,250,000 | 2.78819.....cccc. | corrrerrrercrnicd 0 | i 0 | 64,428 0. 0 0 0 0 (U I, 115,239 | .o 103,
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap-P SLYBL92E BAT INTL FINANCE PLC  05530QAKG............... |02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015|06/15/2025 | ............. 0 | .....9,250,000 | -2.4475.....cccc. | cormrerercnercncncd (U I 291,229 |.........(56,598) | ............. 22,527 | oo | ovvveene (122,730) 0 0 0 0 0 103
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SLYBN1N9 Comcast Corp  20030NBNO.........ccvvvvevrrrrerrerrreens | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXLI6.... | 08/04/2015|08/15/2025| ............ 0 | .....4,500,000 | 2.68375.....cccc. | worrrererererrrennnd (U R (VI IO 31,588 0].. 0 0 0 0 0 56,810 101
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap-P SLYBN1N9 Comcast Corp  20030NBNO..........ccoovvceerrmcrccrineees | DN Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015|08/15/2025 | ............. 0 | ....4,500,000 | -2.3075.....cccc. | cormrerercrercrened 0 | .c(15,666) | ..........(25,959) | .ooovveve (1,212) | ... 6,602 0 0 0 0 0 101
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SLYBL918 Branch Banking & Trust 07330MAAS................. |0 - Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |06/18/2015|10/30/2026 | ............. 0 |...4,600,000 |233888..... 0 0 29,031 0. 0 0 0 0 0 63,337 103,
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap-P SLYBL918 Branch Banking & Trust 07330MAAS................ |02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015|10/30/2026 | ............ 0 |....4,600,000 |-2.53875........ 0 203,497 (29,196) | .covvvvvvc 15,741 | .. (85,758) 0 0 0 0 0 103
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SL3B2LER UnitedHealth Group Inc  91324PCP5.................. |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... |07/21/2015|07/15/2025 | ............. 0 | ....6,500,000 | 2.78731.....cccc. | corvrerercrercncncd 0 | oeeeeeieveinnnnnnd (VN [ 45,774 0. 0 0 0 0 (I 81,520 | ccovcererrree 103
CREDIT SUISSE SECURITIES Fixed Rate Interest
Interest Rate Swap-P SL3B2LER UnitedHealth Group Inc  91324PCP5.... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |07/21/2015|07/15/2025] .. ....6,500,000 | -2.47625... 9,998 | .. (54,470) 0 0 0 0 0 103,
CREDIT SUISSE SECURITIES Variable Rate Interest
Interest Rate Swap-R SLYBL8ZQ Stryker Corporation 863667AF8..............ccccc.c.... |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015|05/15/2024 | ............. 0 |...4,700,000 | 2.31375........ 0 0 30,818 0. 0 0 0 0 0 53,200 103
CREDIT SUISSE SECURITIES Fixed Rate Interest

Interest Rate Swap-P SLYBL8ZQ Stryker Corporation 863667AF8........................ | DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/18/2015{05/15/2024] ............. 0 ].....4,700,000 | -2.355......cccccce | cormrerrrrrerrrcied 0 | s 91,479 (27,671) 7,076 | ... (38,551) 0 0 0 0 0 103
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Description

Description of ltem(s) Hedged, Used for Income

Generation or Replicated

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBOTF5

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBOTF5

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBOOK3

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBOOK3

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBOW96

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBOW96

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBPB93

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBPB93

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBOSDD

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBOSDD

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBGTX6

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBGTX6

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBPBOF

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBPBIF

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBPB79

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBPB79

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBP9H9

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBP9H9

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBOS9F

DEUTSCHE BANK Fixed Rate Interest Rate
Swap-P SLYBOS9F

DEUTSCHE BANK Variable Rate Interest Rate
Swap-R SLYBPIN1

QUALCOMM Inc 747525AF0Q..........ocooverrvcrcrracc

QUALCOMM Inc  747525AF0,

Gilead Sciences Inc 375558BF9...............cccooeeees

Gilead Sciences Inc 375558BF9...............cccooeunes

QUALCOMM Inc  747525AF0,

QUALCOMM Inc 747525AF0..........ocooverrverercic

BHP Billiton Finance 055451AU2

BHP Billiton Finance 055451AU2.

ELECTRICITE DE FRANCE SA 268317AS3.....

ELECTRICITE DE FRANCE SA 268317AS3.....

Caterpillar Financial Se

Caterpillar Financial Se

rvice 14912L6G1.

rvice 14912L6G1...........

Flowserve Corp 34354PAD7........coocovovmvinnrrvrerens

Flowserve Corp 34354PAD7

National Qilwell Varco |

National Oilwell Varco |

Tosco Corp 891490AR5...

nc 637071AJ0...............

nc 637071AJ0........ccceeee

Tosco Corp 891490ARS.........coovvvvvreveerieriiens

Marsh & Mclennan 57

Marsh & Mclennan 57

IBM Corp  459200AR2

1T48AZ5..........

1748AZ5

3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
| Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Interest
|0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015(05/20/2025] ............. 0 |....4,250,000 | 2.64363.......... 0 0 29,692 0 0 0 0 0 0 52,651 100.
Interest
.|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015(05/20/2025] .. ....4,250,000 | -2.046... (21,739) | . 0 0 0 0 0 100.
Interest
|0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015(03/01/2026] ............. 0 | .....9,250,000 | 2.32075.......c.. | coocrercrcrercrcncd (U OO 0 [ e 61,316 0 0 0 0 0 0| 121,660 | ...ooovvvrvennens L[ —
Interest
|0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015(03/01/2026] ............. 0 | .....9,250,000 | -2.258......cccocee| cornrerrrererriennnd 0 |.....(120,174)] ..........(49,896) (9,296) | ... 50,644 0 0 0 0 0 104
Interest
.|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 10/13/2015(05/20/2025] .. ....4,250,000 | 2.64363 0 0 29,692 0 0 0 0 0 0 52,651 100.
Interest
|0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/13/2015(05/20/2025] ............. 0 | .....4,250,000 | -2.008.......cccoc. | worrrererererrrcnci 0 |.nnnnn(135,183) | ...ceeces(21,335) | v (10,456) | ... 56,969 0 0 0 0 0 100.
Interest
........................ D...........|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/04/2015]09/30/2023] ............0 | .....9,250,000 | 2.38613..........| wvvvrrrrrrnc0 | cocviciiiiicccecn0 | cccec...64,605 0 0 0 0 0 0 f 98,111 | [ 1020
Interest
.|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 11/04/2015(09/30/2023] .. ....9,250,000 | -1.967... 45,487) | . 0 0 0 0 0 102
Interest
| DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/07/2015( 10/13/2025] ............. 0 |...8750,000 | 2.796%.......... 0 0 62,262 0 0 0 0 0 (U [ SRR ST 107
Interest
|02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/07/2015( 10/13/2025] ............. 0 | .....8,750,000 | -2.081.....cccccce. | cormrerercrercrcncd 0|....(237,888)] ..........(45,522) | ............ (18,401)| ... | ..........100,251 0 0 0 0 0 101
Interest
.|Rate | CME Group Inc.... 5493003SMMGZRISHXLI6.... | 04/23/2015 12/01/2024] .. ....4,800,000 | 2.32075.... 0 0 0 0 0 0
Interest
D2 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015( 12/01/2024] ............. 0| ....4,800,000 | -2.0155.....cccc. | wormrerermrcrnrcncd 0]....(128,385)] .......(24,186) (9,931)] ... 54,104 0 0 0 0 0 104
Interest
|0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/04/2015( 11/15/2023] ............. 0 | .....8,750,000 | 2.31375....ccccc. | corvrerercrercncncd 0 | i (VN IO 57,375 0 0 0 0 0 (I [— 94,088 | ..ocoovvvcee. 107
Interest
.|Rate | CME Group Inc.... 5493003SMMGZRISHXLIS.... [ 11/04/2015(11/15/2023] .. .....8,750,000 | -1.972... 88,370 0 0 0 0 0 101
Interest
| D2 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/04/2015( 12/01/2022] ............. 0| ....8,500,000 | 2.32075.......... 0 0 56,344 0 0 0 0 0 (U [ 81412 [ e 99
Interest
| DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/04/2015( 12/01/2022] ............ 0 | .....8,500,000 | -1.88.....cccccc | wormrerrrmrerrrannnd 0|.n(218872)] ..........(39,950) [ ..oevovr (16,930) | ... 92,237 0 0 0 0 0 99
Interest
.|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015(01/01/2027] .. ....10,000,000 | 2.396. 0 0 60,566 0 0 0 0 0 0
Interest
|0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015(01/01/2027] ............. 0 | ...10,000,000 | -2.229.....ccccccee| worvrerercrererencd 0| .nn(94,146) | .........(54,487) | ..............(7,282) 39,675 0 0 0 0 0 106.
Interest
DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/07/2015(03/14/2026] ............. 0 | ....4,500,000 | 2.7775 0 0] s 31,247 0 0 0 0 0 0 59,340 101
Interest
.|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 10/07/2015(03/14/2026] .. .....4,500,000 | -2.094... 0 0 0 0 0 101
Interest
| DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015}08/01/2027] ............ 0 | ...10,500,000 | 2.34313.......... 0 0 66,817 0 0 0 0 0 0 e ARV (— 109,
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPIN1 IBM Corp  459200AR2... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015|08/01/2027 | .. ....10,500,000 | -2.263... 59,404) | . 18,719) | ... 101,983 0 0 0 0 0 109
DEUTSCHE BANK Variable Rate Interest Rate Interest | London Clearing
Swap-R SLYLOROP ROLLS-ROYCE PLC 77578JABA.........cccccceeeec. | DN Rate  |House 549300035Z3DHK2T4A54...... 06/30/2016{10/14/2025 | ............. 0 | .....2,750,000 | 2.7969%4.......... | coocrerercrercrcncd 0 | oeeeeeieveiinnnnnd 0 | e 18,913 0 0 0 0 0 0 35,160 100.
DEUTSCHE BANK Fixed Rate Interest Rate Interest | London Clearing
Swap-P SLYLOROP ROLLS-ROYCE PLC 77578JABA.......cccceverecrn. | DJ— Rate  |House 549300035Z3DHK2T4A54...... 06/30/2016{10/14/2025| ............. 0 | .n2,750,000 | -1.338..cccccevmnns | cormrererrrerrrened 0 | .enrn(388,244) | cccccccc(9,199) | coverrrred (30,031) | ... | wvover.nnn 163,614 0 0 0 0 0 100.
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBNBW5 DIST OF COLUMBIA REVENUE 25483VPWS8.. | D............. Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/18/2015|06/01/2025 | ............. 0 | ....3,000,000 | 2.32075.......c.. | coocrercrcrercrcned 0 | eieriveiinnnend (N IO 19,886 0 0 0 0 0 (U R 37,258 | .. 103
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBNBW5 DIST OF COLUMBIA REVENUE 25483VPWS8.. | D............. Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/18/2015|06/01/2025| ............. 0 [.....3,000,000 |-2.263.......ccccc. | wervvrrrrrsicaren (VN I 13,644 (16,973) | ..evvvvvvrrn..1,055 (5,750) 0 0 0 0 0 103
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOOI Marsh & Mclennan  571748AZ5.................ccccc... 02— Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015|03/14/2026 | ............. 0 |....6,500,000 | 2.7775 0 (VI I 46,584 0 0 0 0 0 0 85,714 107
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOOW Marsh & Mclennan  571748AZ5...........ccocoueuene. |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... |09/09/2015|03/14/2026 | ............. 0 |.....6,500,000 |-2.26 0 (80,248) (36,725) (6,207) | ... 33,818 0 0 0 0 0 107
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOS8V COMMUNITY HOSPITALS OF | 20369EAAQ.... [D............ Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/07/2015|05/01/2025| ............. 0 |...10,500,000 | 2.34313.....ccc.. | corrrerrrrrcrnicd 0 | i 0 | 66,817 0 0 0 0 0 (U I, 129,518 | . 97 s
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOS8V COMMUNITY HOSPITALS OF | 20369EAAQ.... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 10/07/2015|05/01/2025 | .. ...10,500,000 | -2.029... 0 0 0 0 0 97
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPIIC McDonalds Corp  580135BYB.........cccocvrrererrrrrere | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015|01/08/2028 | ............. 0 {....10,000,000 | 2.80388.......... | wcocrrrrresiccren 0 | oeeerveevennennend (VI IO 70,298 0 0 0 0 0 (U 148,090 | ..oooovverneenens 109..cicvcieienens
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPIIC McDonalds Corp 580135BY6..........cccocccrcrcrcrcee |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015|01/08/2028 | ............. 0 |...10,000,000 | -2.289.......ccccc. | corcrerererererened 0 |...(226,871) (55,318) | ..oovveveen (17,549) | ... 95,608 0 0 0 0 0 109
DEUTSCHE BANK Variable Rate Interest Rate | KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-R SLU8V29T 485429Y99 |0 Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/12/2015|04/15/2026 | ............. 0 | .....5,300,000 | 2.78731...ccccee | corrrerercrercncncd 0 | oeeeereeveinnnnnnd 0 | s 37,324 0 0 0 0 0 0 [ e 70,321 | oo 107
DEUTSCHE BANK Fixed Rate Interest Rate KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-P SLU8V29T 485429Y99 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/12/2015|04/15/2026 | ............. 0 |....5300,000 |-2.231......... 0 (35,304) (29,561) (2,731) | oo | oo 14,878 0 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLHO9LYA Citigroup Inc 172967JP7........ooovcreminercrrncrcrcncncre |02 Rate  |CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015|04/27/2025 | ............. 0 |....9,250,000 |2.33488.......... 0 0 58,071 0 0 0 0 0 (I I 113,995 | ..o (AL —
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLHO9LYA Citigroup INc - 172967JP7.......ovovevererererrrererersseren | DJ— Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015|04/27/2025| ............ 0 |...9,250,000 | -2.037..cocccemmces | corrrererererrrened 0 | .nnnnnr(267,942) | ...ccc...(47,106) | ovevre (20,725) 112,916 0 0 0 0 0 104
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBQPH9 OAKLAND CA PENSN OBLG 672319CES........ | DN Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... |01/07/2016| 12/15/2023 | ............. 0 |...4,500,000 | 2.78819........ 0 0 30,322 0 0 0 0 0 (U I 48,822 | ..o 99
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBQPH9 OAKLAND CA PENSN OBLG 672319CE8........ DN Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... |01/07/2016|12/15/2023 | ............. 0 | .....4,500,000 | -1.926......ccccce. | wormrererererercnc 0 |..(125993) | ..........(21,668) (9,746) | ... 53,096 0 0 0 0 0 99
DEUTSCHE BANK Variable Rate Interest Rate | KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-R SLU8V29N 485429Y81 |02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/12/2015|04/15/2025 | ............. 0 |....2,700,000 | 2.78731....cccc. | cormrererrrerrrcnd 0 | i (VI I 19,014 0 0 0 0 0 0 33,183 101
DEUTSCHE BANK Fixed Rate Interest Rate KANSAS ST DEV FIN AUTH REVENUE Interest
Swap-P SLU8V29N 485429Y81 |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/12/2015|04/15/2025 | ............. 0 |....2,700,000 |-2.164 0 (28,902) | .....vvv.(14,607) | oo (2,236) | wco | e 12,180 0 0 0 0 0 101
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPINJ Walt Disney Co 254687DQ6. .|Rate  |CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015|06/30/2028 | .. ...8,000,000 | 2.38613.... 0 0 55,875 0 0 0 0 0 0
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPINJ Walt Disney Co  254687DQB.............ccccvcruvrrcrcee |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/03/2015|06/30/2028 | ............. 0 | .....8,000,000 | -2.309......ccccce | wormrerercrercrenecd 0 | .nnnn(d9,846) | ..........(46,180) (3,856) | ... 21,006 0 0 0 0 0 105.
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOTKD INVESCO FINANCE PLC 46132FAD2............. |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015|01/15/2026 | ............. 0 | ....9,000,000 | 2.78731.......... 0 0 63,380 0 0 0 0 0 (U 7,274 | s 103
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOTKD INVESCO FINANCE PLC 46132FAD2............... |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015(01/15/2026 ............. 0 {....9,000,000 | -2.118 0 (323,810) | ..........(46,067) | ..cocccoo.d (25,047) | ... ...........136,460 0 0 0 0 0 103
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBNBVT DIST OF COLUMBIA REVENUE  25483VP\0... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/18/2015(06/01/2024] .. ...1,750,000 | 2.32075.... 11,600 0f.. 0 0 0 0 0 .| 99.
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBNBVT DIST OF COLUMBIA REVENUE  25483VPV0... | D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/18/2015(06/01/2024] ............. 0...1,750,000 | -2.188 0 (2,307) (9,573) (178) ... 972 0 0 0 0 0 99
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOOIP JOHNSON CONTROLS INTL PL  478375AR9... | D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015(02/14/2026] ............. 0| ....3,600,000 | 2.31925 0 0 23,586 0f.. 0 0 0 0 (U [ ATA8T | oo 103
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOOIP JOHNSON CONTROLS INTL PL 478375AR9... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 09/09/2015(02/14/2026| .. ...3,600,000 | -2.244... .(20,196) | . 23,867 0 0 0 0 0 103
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPDMD Cummins Engine  231021AJ5.........cccovvverrrncecernnes |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2015(03/01/2028] ............. 0 |...10,500,000 | 2.32075.......... 0 0 69,602 0f.. 0 0 0 0 (I - 156,794 | ..oovovvvrnnnnens 105..ccicieiece
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPDMD Cummins Engine  231021AJ5.........oovvvvvvrrrvricrreens DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2015(03/01/2028] ............. 0 |...10,500,000 | -2.397............. 0 (8,265) (60,125) (639) ... 3,483 0 0 0 0 0 105
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBOSAF WELLS FARGO & COMPANY  94974BFY1....... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 10/07/2015(06/03/2026| .. .....4,500,000 | 2.73813.... 31,831 0f.. 0 0 0 0 0
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBOSAF WELLS FARGO & COMPANY  94974BFY1....... | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/07/2015(06/03/2026] ............. 0 | .....4,500,000 | 21190 | cormrerrrmrerrrened 0 | .rrnrr(107,546) | .coccc0s(23,839) [ covvvvrerneene(8,319) | coc | ovrerererens 45,322 0 0 0 0 0 104
DEUTSCHE BANK Variable Rate Interest Rate Interest
Swap-R SLYBPDPG Kohls Corp  500255AT1......cocouuwvvvvmmmevvveniveinnennnnns |02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/06/2015( 12/15/2023] ............. 0 | ....9,000,000 | 2.78819.......... 0 0 62,686 0f.. 0 0 0 0 0 97,644 | .o (L 2—
DEUTSCHE BANK Fixed Rate Interest Rate Interest
Swap-P SLYBPDPG Kohls Corp  500255AT1 .|Rate | CME Group Inc.... 5493003SMMGZROSHXL96.... [ 11/06/2015 12/15/2023] .. ...9,000,000 | -2.098 0 (82,841) 34,911 0 0 0 0 0 102
DOMINION ENERGY GAS HOLDI Variable Rate | DOMINION ENERGY GAS HOLDINGS Interest
Interest Rate Swap-R SLUBPZEV 257375AH8 D2 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/07/2015( 12/15/2024] ............. 0 | ....4,700,000 | 2.78819....ccccc. | corrrerrrrrerrrcncd 0 | e (VN I 31,669 0f.. 0 0 0 0 0 56,146 102
DOMINION ENERGY GAS HOLDI Fixed Rate | DOMINION ENERGY GAS HOLDINGS Interest
Interest Rate Swap-P SLUSPZEV 257375AH8 |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/07/2015( 12/15/2024] ............. 0 | .....4,700,000 | -2.062.......ccccc. | corcrerercrercrcnccd 0 | n(94,720) | ...ccc..(24,229) | oo (7,327) | ... 39917 0 0 0 0 0 102
EBay Inc Variable Rate Interest Rate Swap-R Interest
SLU8BP2WK EBay Inc 278642AL7.... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014|08/01/2024] .. ...4,500,000 | 2.73625 0 0 0 0 0 0 0 0
EBay Inc Fixed Rate Interest Rate Swap-P Interest
SLUBP2WK EBay Inc 278642AL7..........coccovcvevevevercvcrercccrivns | D2 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014(08/01/2024] ............. 0 | ....4,500,000 | -2.288.......cccce. | corererererercrcncd 0 | .cn(16,058) | ..........(25,740) [ oo (1,242) | ... 6,767 0 0 0 0 0 13
GEORGIA-PACIFIC LLC Variable Rate Interest Interest
Rate Swap-R SLU8Q3TK GEORGIA-PACIFICLLC 37331NAH4............... | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015(03/01/2025] ............ 0 |....4,500,000 | 2.32075.......... 0 0 29,829 0f.. 0 0 0 0 (U [ 54742 | oo 100..cverereree
GEORGIA-PACIFIC LLC Fixed Rate Interest Interest
Rate Swap-P SLUBQ3TK GEORGIA-PACIFIC LLC 37331NAH4.. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015(03/01/2025] .. ...4,500,000 | -2.144... 23,048) | . 0 0 0 0 0 100.
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMD Gilead Sciences Inc 375558BF9............cccccocueeees |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015(03/01/2026] ............. 0 |....4,500,000 | 2.32075.......... 0 0 29,829 0f.. 0 0 0 0 0 59,186 101
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMD Gilead Sciences Inc 375558BF0................ccc.c.... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015(03/01/2026] ............ 0 | .....4,500,000 | 2112 | cormrerririereied 0 |.ennn(159,719) | .........(22,704) | ... (12,354) | ... 67,309 0 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate Interest | London Clearing
Interest Rate Swap-R SLYBPN45 Horace Mann Educators 440327AK0... .|Rate | House 549300035Z3DHK2T4A54....... 11/18/2015] 12/01/2025] .. ....8,500,000 | 2.32075.... 0 0 56,344 0f.. 0 0 0 0 0

JP MORGAN SECURITIES LLC Fixed Rate Interest | London Clearing
Interest Rate Swap-P SLYBPN45 Horace Mann Educators 440327AKO................. |0 Rate | House 549300035Z3DHK2T4A54....... 11/18/2015] 12/01/2025] ............. 0] .....8,500,000 | -2.142......ccc| s 0 [...(129,545)] .........(45,518) | ............ (10,020) | ... 54,593 0 0 0 0 0 102
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMJ Celgene Corp 151020AP9.... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015|05/15/2024 | .. ...4,500,000 | 2.31375.... 0 0 29,507 0 0 0 0 0 0 50,937 102
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMJ Celgene Corp  151020AP9........ccccvcccvercccvercccvers | DN Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015|05/15/2024 | ............. 0 | .....4,500,000 | -1.955......ccoooee | cormrerercrercncnccd 0 | .eeen(134,970) | ...c0ce0..(21,994) | (10,440) | ... 56,879 0 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCCF COOPERATIEVE RABOBANK UA 21685WDF1 [ D.......... Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015|11/15/2022 ............. 0 |....4,500,000 | 2.31375.......... 0 0 29,507 0 0 0 0 0 (U 42,839 | . [T S
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCCF COOPERATIEVE RABOBANK UA  21685WDF1 [ D............. Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015| 11/15/2022] ............. 0 | ....4,500,000 | -1.88.....cccccoeee | cormrerererercrcnc 0 | .een(116,950) | ...c0c...(21,150) | oo (9,046) | ... | e 49,285 0 0 0 0 0 97
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCAA PNC BANKNA 69349LAGS.........cooovrerrrererererere |0 Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015|11/01/2022] ............. 0 [....9,000,000 | 2.34313.......cc. | covrrrresiccrnn 0 | oeeereevvennnnnend (VI IO 57,271 0 0 0 0 0 0 85,217 99
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCAA PNC BANKNA 69349LAGS.........ccooverercrerercrer 02— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015| 11/01/2022] ............. 0 | .....9,000,000 | -1.865......cccccc. | wormrerrrererrrencd 0 (252,700) (41,963) | .......c.cn (19,546) | ... | ...........106,493 0 0 0 0 0 99
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMV Janus Capital Group Inc 47102XAJ4.............c.... |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015|08/01/2025 | ............. 0 | ....7,500,000 | 2.34313....ccccc. | corrrererererrncnad 0 | oeeeeeveveiennnend (V0 [ A7,726 0 0 0 0 0 0 [ oo 94,394 | oo 100...ccrcreeens
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMV Janus Capital Group Inc 47102XAJ4................. DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015|08/01/2025 ............. 0 |.....7,500,000 | -2.07....ccccoccc | cormrerrrerernicd 0 |...(286,260) | ........(38,813) | ...cccccee (22,142) | ... | ..........120,636 0 0 0 0 0 100.
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN1NF Morgan Stanley 6174468C6. .|Rate  |CME Group Inc.... 5493003SMMGZRISHXL9S.... | 08/04/2015|07/23/2025 | .. ...4,600,000 | 2.77238 0 0 32,216 0 0 0 0 0 0
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN1NF Morgan Stanley 6174468C6.................cccvvvrveererne | DJ— Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015|07/23/2025| ............. 0 | .....4,600,000 | -2.285......cccocee | corrrererrrerrrenend 0 | errnnn(34,640) | ...c.ec..(26,278) | v (2,679) | oo | coovererene 14,598 0 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN6G4 Yamana Gold Inc 98462YAB..........c.ccccccccrecen. |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/06/2015|07/15/2024 | ............. 0 | .....2,300,000 | 2.78731...ccccc. | cormrerererercncnad (U RN (V] I 16,197 0 0 0 0 0 0 26,454 99
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN6G4 Yamana Gold Inc 98462YAB..............cccccvereccne |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/06/2015|07/15/2024 | ............. 0 |.....2,300,000 | -2.26....cccccueunns | cormrererererrrennd 0 | (17,479) | c0c00e0(12,562) | v (1,352) | ... 7,366 0 0 0 0 0 99
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-R SLUBUY6T 67232TAU9 DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015|09/01/2023 | ............. (U I 850,000 | 2.32075.......... 0 0 5,634 0 0 0 0 0 0 8,935 97
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-P SLUBUY6T 67232TAU9 |02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015|09/01/2023 | ............. (U I 850,000 | -2.176...cccvvvvces | o 0 | oo (10,847) | v (4,418) (839) | ... 4,571 0 0 0 0 0 97
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOTMP AP MOELLER-MAERSK A/S 00203QAD9......... | DJ— Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015|09/28/2025| ............ 0 [....8,750,000 | 2.81344..........| crrrrcsrcarnn (U R (VI IO 61,544 0 0 0 0 0 (U 111,493 | s 107
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOTMP AP MOELLER-MAERSK A/S 00203QAD9......... | DN Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/08/2015|09/28/2025 | ............. 0 |.....8,750,000 | -2.08......ccccooee | cormrerercrercrencd 0 |..(311,084) | ..........(45,500) | ............ (24,062) | ... | ..........131,097 0 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBGTYR 210692 B Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015|06/30/2027 | ............. 0 |...10,000,000 | 2.803 0 0 | e 70,075 0 0 0 0 0 (U I 143,614 | ..o M5
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBGTYR 210692 B Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 04/23/2015|06/30/2027 | ............. 0 |...10,000,000 | -2.1805......c.cc. | corvrereresererend 0 |.nn(223,720) | .........(54,513) | oo (17,305) | ... 94,280 0 0 0 0 0 115
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBD74H INGRAMMICRO INC  457153AG9.........cccoovveenes |02 Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015|12/15/2024 | ............. 0 |...4,375,000 |2.78819...... 0 0 30,473 0 0 0 0 0 0 52,264 101
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBD74H INGRAM MICRO INC  457153AG9 .|Rate  |CME Group Inc.... 5493003SMMGZRISHXL96.... |02/05/2015|12/15/2024 | .. .....4,375,000 | -1.9475. .(21,301) | . 65,426 0 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBS3J3 International Paper Co 460146CL5................... |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |02/17/2016|01/15/2026 | ............. 0 | ....8,250,000 | 2.78731....ccccc. | cormrercrcrercrcncd 0 | eeerviveinnnnnnd 0 | s 58,098 0 0 0 0 0 0 | e 107,501 | oo 100...cccucncncns
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBS3J3 International Paper Co 460146CLS5.................... |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... |02/17/2016{01/15/2026 | ............ 0 ] .....8,250,000 | -1.6735...ccccuuer | corvrerrrererrrennd 0 | .nnnnn(851,373) | ......c...(33,365) | oo (65,854) | ... 358,786 0 0 0 0 0 100.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPBWK DIGNITY HEALTH 254010ADS3.........cccovvvvvcerrrnces |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015( 11/01/2024] ............. 0 |....9,250,000 | 2.34313.......... 0 0 58,862 0f.. 0 0 0 0 (I - 109,312 | oovvvevvrniinens (L2~
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPBWK DIGNITY HEALTH 254010AD3, .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/05/2015( 11/01/2024] .. ....9,250,000 | -2.0425. .(218,964) 47,233) | . 92,276 0 0 0 0 0 102
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-R SLUBUY7B 67232TAW5 |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015(09/01/2025] ............. 0| .....550,000 | 2.32075.......... 0 0 3,646 0f.. 0 0 0 0 0 6,968 98
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest
Interest Rate Swap-P SLU8UY7B 67232TAW5 |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/10/2015(09/01/2025] ............ 0 ...550,000 | -2.337.......cc.... 0 458 (3,071) 35 .. (193) 0 0 0 0 0 98
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCBJ Raytheon Co  755111APS6. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 11/05/2015( 11/01/2028] .. .....8,000,000 | 2.34313.... 50,908 0f.. 0 0 0 0 0
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCBJ Raytheon Co 755111APS........cccccooccvevucrrerucrecrns |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015( 11/01/2028] ............. 0 | .....8,000,000 | -2.315...ccccccc | wormrererererrncncd 0 |.cn(75,359) | .........(46,300) (5,829)] ... 31,758 0 0 0 0 0 106
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCAM United Technologies Corp  913017ATS...........c.. | Deveverevees Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015(08/01/2028] ............. 0 |...10,000,000 | 2.34313.......... 0 0 63,635 0f.. 0 0 0 0 (U [ 152,775 | oo 107 e
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCAM United Technologies Corp 913017AT6. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 11/05/2015(08/01/2028| .. ....10,000,000 | -2.305.... 57,625) | . 97,250 0 0 0 0 0 107
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBLBSB Eaton Vance Corp  278265AD5.............ccernrnnnne | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/19/2015(06/15/2023] ............ 0| ....9,250,000 | 2.78819.......... 0 0 62,328 0f.. 0 0 0 0 (U [— 94,878 | oo 107
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBLBSB Eaton Vance Corp  278265AD5............ccccccocerene |02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/19/2015(06/15/2023] ............. 0 |....9,250,000 | -2.201............ 0 32,851 (50,898) 2541 | ] v (13,844) 0 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate | HUDSONS BAY SIMON JV TRUST SERIES Interest
Interest Rate Swap-R SLYBPBWQ 2015HB7 CLASS (CMBS) A7 44422PAU6 .|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 11/05/2015(08/05/2022] .. ....14,000,000 | 2.73263.... 98,927 0f.. 0 0 0 0 0
JP MORGAN SECURITIES LLC Fixed Rate HUDSONS BAY SIMON JV TRUST SERIES Interest
Interest Rate Swap-P SLYBPBWQ 2015HB7 CLASS (CMBS) A7 44422PAU6 D2 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015(08/05/2022] ............ 0 | ...14,000,000 | -1.8175...cccccccc| cormrerercrcrnrcid 0 |......(572,300) | ..........(61,492) | ........... (44,268) | ... ..........241,179 0 0 0 0 0 103
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBPCB1 Mattel Inc 577081AYS.........coocvovvvererrnceenencceneinceees |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 11/05/2015(03/15/2023] ............. 0[....4,750,000 | 2.78819......... 0 0 33,084 0f.. 0 0 0 0 (I (OO A7,252 | oo 99
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBPCB1 Mattel Inc  577081AY8... .|Rate | CME Group Inc.... 5493003SMMGZRISHXLIS.... [ 11/05/2015(03/15/2023] .. ...4,750,000 | -1.91. 21,925) | . 12,910) 0 0 0 0 0 99
JP MORGAN SECURITIES LLC Variable Rate | LOS ANGELES CNTY CA REDEV REFU Interest
Interest Rate Swap-R SLUSUOF6 54465AF T4 | D2 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 07/28/2015(08/01/2024] ............. 0] ....3,600,000 | 2.34313.......... 0 0 22,909 0f.. 0 0 0 0 (U [ 41,580 | oo 103,
JP MORGAN SECURITIES LLC Fixed Rate LOS ANGELES CNTY CA REDEV REFU Interest
Interest Rate Swap-P SLUBUOF6 54465AFT4 | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 07/28/2015(08/01/2024] ............. 0 | .....3,600,000 | -2.268.......cccce. | corrrerrrmrerrreicnd 0 | en21,710) | oo s(20,412) [ v (1,679) | .. 9,149 0 0 0 0 0 103
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBLEFM National Fuel Gas Co 636180BM2... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/22/2015(07/15/2025] .. ...8,250,000 | 2.78731.... 58,098 0f.. 0 0 0 0 0
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBLEFM National Fuel Gas Co 636180BM2..................... |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 06/22/2015(07/15/2025] ............. 0 | .....8,250,000 | -2.48.....ccccccoe| corrrerrrererrncncd (U I 168,513 (49,445) | ..oocvvvve 13,035 | .| oo (71,015) 0 0 0 0 0 101
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN1R7 Harley Davidson Inc  412822AD0....................... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015(07/28/2025] ............. 0 | .....4,600,000 | 2.76475..........| woovrerrrrrcreicid 0 | i 0] s 31,410 0f.. 0 0 0 0 (U [N 57,857 [ oo 10T
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN1R7 Harley Davidson Inc  412822ADO.. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 08/04/2015(07/28/2025] .. ...4,600,000 | -2.305 0 (20,979) (25,624) (1,623)] ... 8,841 0 0 0 0 0 101

JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBOQZ9 ROLLS-ROYCEPLC 77578JABA..................... DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/06/2015f 10/14/2025] ............. 0| ....6,250,000 | 2.79694..........| wcocrrrrrrrccric (VN OO (VN I 42,985 0].. 0 0 0 0] 0 | 79910 [ o 103

o
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBOQZ9 ROLLS-ROYCE PLC 77578JABA4. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 10/06/2015|10/14/2025 | .. .....6,250,000 | -2.06. .(32,188) | . 14,721) | ... 80,205 0 0 0 0 0 103
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBMZ9M Celgene Corp 151020AS3........cccvericcvercciiors | DN Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/03/2015|08/15/2025 | ............. 0 | .....6,000,000 | 2.68375......cc.. | coocrerercrercrcncd 0 | oeeeeeieveiinnnnnd (VI [ 42,118 0 0 0 0 0 (I — 75,746 | ccoocoveece. 100...cccmcnceens
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBMZM Celgene Corp 151020AS3.......cccermrmvmrmrmmmrmrmnnnnnens | DJ— Rate [ CME Group Inc.... 5493003SMMGZRISHXLI6.... | 08/03/2015|08/15/2025| ............ 0 |......6,000,000 | -2.255.....ccccmnr | cormrererererrrennnd 0 | .nnn(66,221) | .........(33,825) (5,122) | ... 27,907 0 0 0 0 0 100.
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLUBUOGC UnitedHealth Group Inc 91324PCPs.................. |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 07/28/2015|07/15/2025 | ............. 0 |....3,750,000 |2.78731....... 0 0 26,408 0 0 0 0 0 (U A7,031 | 103
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLUBUOGC UnitedHealth Group Inc 91324PCP5.................. |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 07/28/2015|07/15/2025| ............. 0 |....3,750,000 |-2.343 0 2,527 | ........(21,233) 195 (1,085) 0 0 0 0 0 103
JP MORGAN SECURITIES LLC Variable Rate | OAKLAND CA REDEV SUCCESSOR AGY Interest | London Clearing
Interest Rate Swap-R SLUBUY75 67232TAV7 02— Rate  |House 549300035Z3DHK2T4A54....... 08/10/2015{09/01/2024 | ............. (U I 850,000 | 2.32075.......... 0 0 5,634 0 0 0 0 0 0 9,894 88
JP MORGAN SECURITIES LLC Fixed Rate OAKLAND CA REDEV SUCCESSOR AGY Interest | London Clearing
Interest Rate Swap-P SLU8UY75 67232TAV7 |0 Rate  |House 549300035Z3DHK2T4A54....... 08/10/2015{09/01/2024 | ............. (U I 850,000 | -2.265.......cooces | o (U I (4,838) <or(4,599) (374) | ... 2,039 0 0 0 0 0 88
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN101 CF INDUSTRIES INC  12527GACT........coovvvvvneene DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015|06/01/2023 | ............. 0 | .....2,500,000 | 2.32075.......... | cooorerererereieicd 0 | i 0 | e 16,572 0 0 0 0 0 0 25,524 97
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN101 CF INDUSTRIES INC  12527GACT... .|Rate  |CME Group Inc.... 5493003SMMGZRISHXL9S.... | 08/04/2015|06/01/2023 | .. ....2,500,000 | -2.103... 1,336) | ... 7,278 0 0 0 0 0 97
JP MORGAN SECURITIES LLC Variable Rate Interest
Interest Rate Swap-R SLYBN1LO Comerica Bank 200339DX4.........cccovveevvrvevrerrneens | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015|07/27/2025| ............. 0 | .....4,500,000 | 2.76475.....ccc. | corvrererererrrenend 0 | oeeerveevennennend 0 | s 31,781 0 0 0 0 0 0 56,586 100.
JP MORGAN SECURITIES LLC Fixed Rate Interest
Interest Rate Swap-P SLYBN1LO Comerica Bank 200339DX4..........cccoocvvvrvcreernneces |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 08/04/2015|07/27/2025| ............. 0 |....4,500,000 |-2.286 0 (32,841) (26,575) (P:T0) N O I 13,840 0 0 0 0 0 100
KEYSIGHT TECHNOLOGIES Variable Rate Interest
Interest Rate Swap-R SLYBBWQM KEYSIGHT TECHNOLOGIES 49338LABY........ | D...vcveveres Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... |01/22/2015|10/30/2024 | ............. 0 |....4,500,000 |2.7505 0 0 | s 31,538 0 0 0 0 0 0 53,165 105
KEYSIGHT TECHNOLOGIES Fixed Rate Interest
Interest Rate Swap-P SLYBBWQM KEYSIGHT TECHNOLOGIES 49338LAB9........ | D............. Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/22/2015| 10/30/2024| ............. 0 |.....4,500,000 | -2.01...ccccc | cormrererrrereied 0 |...(126,271) (22,613) (9,767) | ... 53,213 0 0 0 0 0 105
KLA-Tencor Corp Variable Rate Interest Rate Interest
Swap-R SLUBQ3W0 KLA-Tencor Corp  482480AEQ..............ccoverevrverens |02 Rate  |CME Group Inc.... 5493003SMMGZRISHXL96.... |01/08/2015|11/01/2024 | ............. 0 |....4,500,000 | 2.34313.......... 0 0 28,636 0 0 0 0 0 0 53,179 101
KLA-Tencor Corp Fixed Rate Interest Rate Interest
Swap-P SLU8Q3W0 KLA-Tencor Corp  482480AEQ..............ccorererrrerens | DJ— Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... |01/08/2015|11/01/2024 | ............. 0 |.....4,500,000 | -2.128...cccccmmcne | cormrerrrrrernrened 0 | rerrnnn(54,843) | cececs(23,940) | ovvvevereed (4,242) | ... 23,112 0 0 0 0 0 101
L-3 Communications Corp Variable Rate Interest Interest
Rate Swap-R SLU8P2X8 L-3 Communications Corp 502413BD8.............. | D..cocvvveres Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014|05/28/2024 | ............. 0 |....4,500,000 | 2.31138 0 0 30,550 0 0 0 0 0 (U I 51,116 | oo (L —
L-3 Communications Corp Fixed Rate Interest Interest
Rate Swap-P SLU8BP2X8 L-3 Communications Corp 502413BD8.............. | Devevereverens Rate  [CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014|05/28/2024 | ............. 0 | .....4,500,000 | -2.273....cccccccee | cormrerrrerercrcnnd (VI IO 45124 | ..o 25,571) | i 3,490 | o | i (19,016) 0 0 0 0 0 112
MORGAN STANLEY BAML TRUST Variable MORGAN STANLEY BAML TRUST SERIES Interest
Rate Interest Rate Swap-R SLYBD473 2014C19 CLASS (CMBS) AS 61764PBW1 |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015|11/15/2024 ............. 0 |....3,750,000 | 2.68375.......... 0 0 26,324 0 0 0 0 0 (U A4 470 | .o 96
MORGAN STANLEY BAML TRUST Fixed Rate | MORGAN STANLEY BAML TRUST SERIES Interest
Interest Rate Swap-P SLYBD473 2014C19 CLASS (CMBS) AS 61764PBW1 |02 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015|11/15/2024 | ............. 0 |....3,750,000 | -1.9425.......cc. | coovrerercrercncncd 0 | .nnn(137,046) | ........(18,211) | covercecd (10,601) | ... 57,754 0 0 0 0 0 96
Meditronic PLC Variable Rate Interest Rate Interest
Swap-R SLU8P2V8 Medtronic PLC 585055BS4.. .|Rate  |CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014|03/15/2025 | .. ....4,700,000 | 2.78819.... 31,669 0 0 0 0 0 0
Meditronic PLC Fixed Rate Interest Rate Swap-P Interest
SLU8P2V8 Medtronic PLC  585055BS4..............ccccumwevemveeennns |0 Rate [ CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014|03/15/2025 | ............. 0 |.....4,700,000 | -2.334......ccccce. | cormrerrrenercrcncd 0 | e 11,150 (26,510) 862 (4,699) 0 0 0 0 0 110
Oceaneering Intl Inc Variable Rate Interest Rate Interest
Swap-R SLUBP2WW Oceaneering Intl Inc 675232AA0.............ccvvevevene |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014|11/15/2024| ............. 0 |...4,400,000 | 2.68375.......... 0 0 30,886 0 0 0 0 0 0 52,178 102
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Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
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Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Oceaneering Intl Inc Fixed Rate Interest Rate Interest
Swap-P SLUSP2WW Oceaneering Intl Inc 675232AA0...............ccovvveee |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 12/11/2014( 11/15/2024] ............. 0 | .....4,400,000 | -2.31..cccccn | cormrerercrerencncd (VN IO 56,224 | ........(25410) | ..ooveeernn4,349 | (23,694) 0 0 0 0 0 102
Pitney Bowes Inc Variable Rate Interest Rate Interest
Swap-R SLYBBWRV Pitney Bowes Inc  724479AJ9... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 01/22/2015(03/15/2024] .. .....5,500,000 37,060 0f.. 0 0 0 0 0 . 103...
Pitney Bowes Inc Fixed Rate Interest Rate Interest
Swap-P SLYBBWRV Pitney Bowes Inc 724479AJ9.........cccoooovcvvniucnecs |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/22/2015(03/15/2024] ............. 0 | .....5,500,000 | -1.97...ccccec | cormrerercrercncncd 0 |...(203,369)| .........(26,185) | ............ (15,731) | ... 85,704 0 0 0 0 0 103
Quest Diagnostics Inc Variable Rate Interest Interest
Rate Swap-R SL4K3V5H Quest Diagnostics Inc  74834LAV2.................. |0 Rate | CME Group Inc.... 5493003SMMGZRISHXLI6.... | 11/06/2014(04/01/2024] ............. 0| ...4,650,000 | 2.396 0 0 28,163 0f.. 0 0 0 0 0 52,003 103
Quest Diagnostics Inc Fixed Rate Interest Rate Interest
Swap-P SL4K3V5H Quest Diagnostics Inc  74834LAV2... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 11/06/2014|04/01/2024] .. ....4,650,000 | -2.463... (28,632) 6,757 | ... (36,816) 0 0 0 0 0 103
SELECT INCOME REIT Variable Rate Interest Interest
Rate Swap-R SLYBD47B SELECT INCOME REIT 81618TACA................ |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015(02/01/2025] ............. 0 |....4,250,000 | 2.34313.......... 0 0 27,045 0f.. 0 0 0 0 (1] (DO LAIRKI I 100...ccccneeens
SELECT INCOME REIT Fixed Rate Interest Rate Interest
Swap-P SLYBD47B SELECT INCOME REIT 81618TACA................ DS Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 02/05/2015(02/01/2025] ............. 0| ....4,250,000 | -1.9565........... | weovrerrrererricicd 0]....(210324)] ........(20,788) | ............ (16,269) | ... 88,635 0 0 0 0 0 100.
Southwestern Energy Co Variable Rate Interest Interest
Rate Swap-R SLYBBWPA Southwestern Energy Co  845467AL3... .|Rate | CME Group Inc.... 5493003SMMGZRISHXL9S.... | 01/22/2015(01/23/2025] .. ....8,750,000 | 2.77238.... 61,281 0f.. 0 0 0 0 0 .| 104...
Southwestern Energy Co Fixed Rate Interest Interest
Rate Swap-P SLYBBWPA Southwestern Energy Co  845467AL3................ | DJ— Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/22/2015(01/23/2025] ............. 0 | .....8,750,000 | -2.026......ccc| worrrerrrmrerrrenend 0 | . (354,570) | cooceeer (44,319) [ v (27,426) | ... | ..........149,423 0 0 0 0 0 104
Stifel Financial Corp Variable Rate Interest Rate Interest
Swap-R SLYBCOKI Stifel Financial Corp  860630ADA4..................ccue.e |02 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/23/2015(07/18/2024] ............. 0| ....4,000,000 | 2.78031......... 0 0 28,361 0f.. 0 0 0 0 (U [ 46,043 | ... (L 2—
Stifel Financial Corp Fixed Rate Interest Rate Interest
Swap-P SLYBCOKI Stifel Financial Corp  860630AD4.. .|Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/23/2015(07/18/2024] .. ....4,000,000 | -1.927... 19,698) | . 81,813 0 0 0 0 0 102
VENTAS REALTY LP Variable Rate Interest Interest
Rate Swap-R SLU8Q3W8 VENTAS REALTY LP  92277GAET.........ccccoccr D2 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015(02/01/2025] ............. 0| ....4,500,000 | 2.35805.......... 0 0 28,632 0f.. 0 0 0 0 (U [N 54,356 | ..o 10T
VENTAS REALTY LP Fixed Rate Interest Rate Interest
Swap-P SLU8Q3W8 VENTAS REALTY LP 92277GAET........cccennee |0 Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... | 01/08/2015(02/01/2025] ............. 0 | .....4,500,000 | -2.143......ccooee| cormrerercmercncncd 0 | .enen(110,455) | ..........(24,109) [ .ovvvveve (8,544) | ..o | covvrecrens 46,548 0 0 0 0 0 101
WELLS FARGO & COMPANY Variable Rate Interest
Interest Rate Swap-R SL4K3V4Y WELLS FARGO & COMPANY  94974BFY1....... .|Rate | CME Group Inc.... 5493003SMMGZRISHXLIS.... | 11/06/2014 | 06/03/2026] .. ....4,550,000 | 2.73813.... 0 0 32,554 0f.. 0 0 0 0 0 60,939 103
WELLS FARGO & COMPANY Fixed Rate Interest
Interest Rate Swap-P SL4K3V4Y WELLS FARGO & COMPANY 94974BFY1....... Do Rate | CME Group Inc.... 5493003SMMGZRISHXL96.... [ 11/06/2014{06/03/2026] ............. 0 ...4,550,000 | -2.643... 0 ... 284,796 | .........(30,064) 22,029 | .| ... (120,019) 0 0 0 0 0 103
0859999999, Total-Swaps-Hedging Effective-Interest Rate. 0. (9,407,655)] ......... 761,154 | .......... (727,685) [XX] ........3,964,578 0 0 0 0. 6455461 XXX XXX
0909999999, Total-Swaps-Hedging Effective. 0. (9,407,655)] ......... 761,154 | .......... (727,685) |XX| ........3,964,578 0 0 0 0f... 6,455,461 XXX XXX
1159999999. Total-Swaps-Interest Rate. 0. (9,407655)] ......... 761,154 | .......... (727,685) [XX| ........3,964 578 0 0 0 0. 6455461 XXX XXX
1209999999. Total-Swaps 0. (9,407655)] ......... 761,154 | .......... (727,685) [XX| ........3,964,578 0 0 0 0. 6455461 XXX XXX
1399999999. Total-Hedging Effective 670144929 | ...58917,374 | ......... 761,154 | ...282,893,349 |XX| ...287,585612 | 138,252,319 0 0 0. 6455461 XXX XXX
1440999999, TOT AL ..o e 670144929 | ...58917,374 | ......... 761,154 | ...282,893,349 |XX| ...287,585612 | 138,252,319 | ... .0 .0 6,455 461 XXX XXX
(a) Code Description of Hedged Risk(s)

0001 The hedge effectiveness cannot be measured at inception. At 03/31/2019 The change in fair value of the derivative hedging instrument is 102% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Iltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)




statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 13 14 Highly Effective Hedges 18 19 20 21
15 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction Book/Adjusted Variation of Hedged | Margin for All | Recognized in Potential and at Year-
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Fair Value | Carrying Value Margin Item Other Hedges | Current Year Exposure end (b)
Long Futures
Hedging Effective
Equity/In
MESM.... | ....... 124 | 6,555,880 | Mini MSCI EMg Mkt (FUT) Fixed Annuity Hedge............... N/A........ dex  |06/21/2019| NYF.....ccovvrrvrrrns 549300UF4R84F48NCH34. |03/21/2019| ..1,055.1645 854,286 | ............ 854,286 | .......... 13,860 | .ovvvreverereen [ e (1 I (V1 IO 13,860 | ........ 322,400 |...ccooenened 0001
Equity/In
RTYM.... | ..ce.. 179 [H#######] RUSSELL 2000 MINI (FUT).... | Fixed Annuity Hedge............... N/A........ dex  |06/21/2019| NYF.....ccovvrvrmrrrns 549300UF4R84F48NCH34. |03/20/2019| ..1,531.7514 1,233,203 | ......... 1,233,203 | ........ 107,835 | o0 | i (1 T 0 107,835 | ....... 635,450 |......c....... 0001
Equity/In
ESMI..... | ..cc.. 713 [#t#H#H##] S&P500 EMINI FUT Fixed Annuity Hedge............... N/A........ dex  ]06/21/2019| CME........cccovvennnene SNZ20JLFK8BMNNCLQOF3903/20/2019| ..2,764.3776 4,912,145 | ........ 4,912,145 | ..... 2,617,508 2,617,508 | ..... 4,278,000 | ..o 0001
1279999999. Total-Long Futures-Hedging Effective 6,999,634 6,999,634 | ... 2,739,203 2,739,203 | ... 5,235,850 XXX
1329999999. Total-Long Futures ...6,999,634 6,999,634 | ..... 2,739,203 2,739,203 | ..... 5,235,850 XXX
1399999999. Total-Hedging Effective. 6,999,634 | .........6,999,634 | .... 2,739,203 2,739,203 | ..... 5,235,850 XXX
1449999999, TOTAL......cvvveeieeiererieieesieeessetieesesessesesssebssssseesss oebsessassessessasesessassasesess et essae s essess e e essaeseessass e b eesae s es et aessesseesenssas  4oeesessessassaessess e s et oL e e s e E R LR 6,999,634 | ......... 6,999,634 | ..... 2,739,203 | ..ooovovrevrinn0 [ i (U 0 2,739,203 | ..... 5,235,850 XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
JP Morgan ....10,970,445 .63,049 | ... 4,260,431
TOLBI NEE CASN DEPOSIES. ... resersereseeeseesseeessees s eees et es s es o888 eeE A8 e84 R84 eEE4EE 1188 4HEE 4 EESeEE o081 oeEE 14 £ 4eEE8eEE8oEEE L8 4EEEHeEE L8 oL R 4oLEoEEE L8 oL 8L S 4EEE oL E 4L 8oL L84 LR oLE oL E oL 4EE 1oL EoLEE 4oL 8 oLE 4L 1 4eEEoEEeeEEteeE £1eEEeEEE oL R oLt oL oL E oL eEE 1L LR LR LE 4L E A8 bRkt ....10,970,445 63,049 | ... 4,260,431
(a) Code Description of Hedged Risk(s)
0001 The hedge effectiveness cannot be measured at inception. At 03/31/2019 The change in fair value of the derivative hedging instrument is 102% of the opposite change in the fair value of the hedged item attributable to the hedged risk, which is within the 80-125 percent range allowed.
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded.........ccoouvieriniinininiissiinninniienes XXX XXX XXX s 6,999,634 0 | ....... 6,999,634 | ..o 6,999,634 | ... 0 | 0 5,235,850 | oo 5,235,850
NAIC 1 Desi
Bank Of AMEICA. .......cvvrereriiriiieri et EYKNBVOZCBBVDIIULBBO.. | Y...ovvvveeveres | Yerrrrrriveiis [ e 6,352,524 | ......... 229,464,513 (120,732,436) 229,464,513 +(120,732,436) | oo 102,379,553 | .ovvc 0 .0
BOA/Merrill Lynch.........ccevveennne EYKN6V0ZCB8VDIIULB8O.. ..105,973,357 | ...... 22,050,118 (11,768,883) | .... 22,050,118 (11,768,883) L0 OO 0 .0
Barclays Bank PLC. G5GSEF7VJP5170UK5573... ..106,273,000 | ...ccvvreren. 244,359,673 | ..cocvvrvrinen (132,501,382) 244,359,673 ....(132,501,382) 5,585,291 | oo 0 .0
Credit Suisse FB Int E5S8DKGMJYYYJLNBC3868. | Y...vvvvvvvns | Yerrrvrrnrvens | e 38,021,000 | ... 88,557,455 (49,137,898) ....1,398,557 | .... 88,557,455 | ... (49,137,898) 1,398,557 | oo 0 .0
DEUISCNE BANK.........veoirieiii bbb TLTWFZYICNSX8D621K86.. [ Y..ovvvvevrvee | Yerrrireeries [ v 3,110,000 | oo 7,838,251 | .o (4,495,455) | ...ocvvririrenenn232,796 | oo, 7,838,251 | .o (4,495,455) 232,796 | v 0
RBC Capital Markets ES7IP3URHIGC7AXBUT1... | Yeriooovees [ Yoo | e 10,170,000 | ... 25,963,269 (15,976,191) | ... 25,963,269 (15,976,191) 0 | oo 0
0299999999. Total NAIC 1 DESIGNAtION..........iuiiiieiiiiiiciiesi et sisensssnssssnssnssnssssnssssssennss | connninnienss 209,899,881 | tiviiiiiiiiiann) 618,233,279 | .ooovviis (334,612,245) 618,233,279 ...(334,612,245) [ ..o 109,596,197 | oo 0 .0
0899999999. Aggregate Sum of Central Clearinghouse..........ccccourvinrennes XXX (727,685) | ooovvvvvrrencncnninieenen0 | i 3,964,581 | ..... 0 3,964,581 ..6,455,457 ...5, 721,772
0999999999, GrOSS TOAIS. ....v.veresrererssississrs s snraes ...269,899,881 335,339,930) 116,595,830 629,197,494 | .o (334,612,245) | ....oovvvienens 113,560,778 | ..oovvovvninnens 11,691,307 ....10,963,622
1. Offset PEr SSAP NO. B4........ovviiiiiiiisiisirssiisississs e 0
2. Net after right of offset per SSAP N0. 64.........cooovirerininnnnas ...(335,339,930)
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)
Collateral Pledged by Reporting Entity
J.P. Morgan Securities LLC...........cocvererneerirenrirerinnrnens ZBUT11VBOBEZRVTWTBOT7... | CASH.....ooviriirriiiiirierieeiseeiesssssiesi st ssssensens CASH 4,264 | ..o 4,264
J.P. Morgan Securities LLC.... ... ZBUT11VB0BEZRVTWT807... | TREASURY. 912828 W4 8 | United States Treasury 2 1/8% Due 2/29/2024 FA28... .10,000,000 ....10,053,873
J.P. Morgan Securities LLC.... . ZBUT11VBOBEZRVTWTB07... | CASH. ..ottt CASH ...4,260,431 4,260,431 [ .
0199999999, TOAIS. ... -1vxrruereereeeesseessseesseeseesssees e eesseeE 8 eE8 88 £E8 4818 42E8£EE 108818816 £ 40E8 4488 4EEE 4R E L8 4LE14EEE LR LR 8oL 88 1EEE4HEE 4 EEE4EEE L8 1EE 8L E 1L E 8L 8 £LE4EEEHEEE4EE 84 EE LR 1LEE L8484 EEAEEE4LEESEEE11E 4EEEEEE LR LR eEE AR R AR R ekttt snnsnnnnssnissnsesnsnsnenssnins | snnnnneensnen 14,318,968 | hiiiiisiiisniis 14,264,695 | ..oooovvirens 14,318,568 XXX XXX
Collateral Pledged to Reporting Entity
Bank of America......... EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 3U 2 | United States Treasury 2 3/8% Due 1/31/2023 JJ31.......ccooveeverrnerrnerrenns B 6,352,524 | ...coovrieiinnn 6,297,000 XXX 01/31/2023. | .......... A2
Barclays Bank PLC. G5GSEF7VJP5I7OUK5573...... CASH 106,273,000 ....106,273,000 XXX
Credit Suisse FB Int.........ccccouevveverenennne E58DKGMJYYYJLNBC3868... CASH 38,021,000 XXX
RBC Capital Markets.. . ES7IP3U3RHIGC71XBU11..... CASH ...10,170,000 XXX
Deutsche Bank... 7TLTWFZYICNSX8D621K86.... CASH B [ 3,110,000 XXX
BOA . EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912810 RZ 3 | United States Treasury 2 3/4% Due 11/15/2047 MNT5.........ocoirninimiireinineieiseienssssiessesienns | reees 3,639,523 XXX 11/15/2047.
BOA. .o EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 D7 2 |United States Treasury 2% Due 8/31/2021 FA28..........cccccouveremirinerierineeinenissesssessisesssessenenes | v 4,105,559 XXX 08/31/2021.
BOA. . EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 H5 2 | United States Treasury 1 1/4% Due 1/31/2020 JJ31......cccoovverrrnerernrinnnns B 2,708,818 XXX 01/31/2022.
BOA EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 H8 6 | United States Treasury 1 1/2% Due 1/31/2022 JJ31.......cccovvevvrverrinnrnenes 716,839 XXX 01/31/2022.
BOA . EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 L5 7 | United States Treasury 1 3/4% Due 9/30/2022 MS31.. . 812,715 819,000 XXX 09/30/2022. | ..
BOA EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 N3 0 | United States Treasury 2 1/8% Due 12/31/2022 JD30.........ccreverevrmrienirierinreienireeiesineseeseeeenns | soveeereresneenns 39,849,343 | ...ccoovvrins 39,807,000 XXX 12/31/2022.
BOA. .o EYKN6V0ZCB8VDIIULBSO.... | TREASURY 912828 V8 0 | United States Treasury 2 1/4% Due 1/31/2024 JJ31.......c.coccevvvrnerrrnernenns .24,633,000 XXX 01/31/2024.
BOA. . EYKN6V0ZCB8VDIIULBSO.... | TREASURY. 912828 W4 8 | United States Treasury 2 1/8% Due 2/29/2024 FA28... ..29,422.211 | .... .29,547,000 XXX 02/29/2024.
0299999999, TOAIS. .....vveuvesrereresseesseeseesseessesssess s bbb ees et ss bbb bR i £1eeE8 e RS R RS E R R R LRt eebeen st enes 269,899,881 | ...oooverenee 269,917,000 XXX XXX
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Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
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Statement as of March 31, 2019 of the

Life Insurance Company of the Southwest

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank ... NEW YOrK, NY ...oovvicieieieeeieeereceeeeeeeeeenenn | eveveeeeniniees | cevenad 0.000 | .oooieriieierinnnad [0 [ IR (0 [ I 40,994,893 | ......... 58,199,843 | ......... 51,932,609 | XXX
JP Morgan Chase Bank .........cccccoevrirviiinnnn. Dallas, TX......veerrerrenriererisceeriseisssssesieniens | cverssineeennns | vereend 0.000 | oo 0 0 5,682,650 | ........... 4,782,109 | ........... 5,763,509 | XXX
JP Morgan Chase Bank .........ccccvevvivviniinnns San Antonio, TX.. 0000 [0 | (VI IO (19,250,957) | ....... (21,094,559) | ........ (24,478,223) | XXX
BNY Mellon..........cccovvvenee Pittsburgh, PA... .0.000 0 5,960,489 5,201,940 5,735,247 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX L S [P 0 0 (17,410) | .. (2,376) ....(4,862) | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 33,369,665 | ..............47,086,956 | ..............38,948,280 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 33,369,665 XXX
0599999. Total Cash XXX XXX 0 0 33,369,665 XXX

QE12
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statement as of March 31, 2019 ofthe Lif@ INnsurance Company of the Southwest

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

Exempt Money Market Mutual Funds as Identified by the SVO

09248U 70 0 |Blackrock Fed fUNd # 030..........ccouvuummeiiiiiiiiii s s s | s | 082920180 | 000,000 | i | 86,850,000 (1R 186,642
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.............c.uiii b bbb 86,850,000 | oo 0 186,642
8899999. Total - Cash Equivalents e ——————————— 86,850,000 0 186,642




