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statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...eteiereeite ettt | enesieens 20,823,252,592 | ...cvvrrrrierieerinerinnnis | v 20,823,252,592 | .......... 19,944,862,356
2. Stocks:
2.1 PrEferred STOCKS.......cc.iiiiiiis st | shitsb sttt enbienies | sreieneiensi s | b L0 ORI
2.2 COMMON SLOCKS.....cvouuvereressressenisseessesssesesse st sesss s ss e sest s ess st essssenes | sesssesssessnns 111,314,505 | oo 1,803,970 | .ovovvrerenne. 109,510,535 | ...ovvvvvnrenne 107,977,068
3. Mortgage loans on real estate:
31 FIESEIENS. oottt | sireenieend 4,021,920,712 | cooooveeerereeerineriennen | eevvieeeinns 4,021,920,712 | ..ccovvneen 3,871,337,734
3.2 Other than fIrSEHENS.........cvuiicsrc bbb nes | shiesiessi bbb ssbensienies | srssessinnssnnss et sesi s enienes | cebnesiess s L0 RO
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....vvuiectrieeteieteies et ses ettt st et s st st seaebesseteses st ssassesassesessnsnsnnes | sessesssnsesisans 35,635,151 | .eoviveieeveeeeeeereeeenens | e 35,635,151 | covvveevererren 36,302,417
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES).....ovviiveiiecteicretes sttt bt ses s bbb bt s st s s b saebesnssaenss | bevssesessssesnans 1,451,133 | oo | e 1,451,133 | o, 1,466,114
4.3  Properties held for sale (less §.......... 0 BNCUMDBTANCES)......cocvvieeeviecieeecietseeiseeetenees | creeessesisesssessssesessesssisieses | ctevesesssessesesssesssssesssetes | oevesessesesssesssssesssssesans 0 [
5. Cash ($....(16,878,379)), cash equivalents ($.....204,334,279)
and short-term iNVeStments ($.....3,618,573)........cvuuurrurerireerierisseessseesesssessssessens | sssesesssessees 191,074,473 | oo | cveviseeninens 191,074,473 | ...cvveen. 242,084,231
6. Contract loans (including §.......... 0 Premium NOLES).....c.cvcveveiereiiereieeeiee et eeevesesseees e | ceveverenens 4,046,957,378 | ...ooevereeieeiceeieeeenens | i 4,046,957,378 | ............. 4,078,668,343
7o DEIIVALIVES. .....ocvereerresris sttt ettt | sesesente s 48,520,136 | ....ocvvvrrerrricrinernneeeis | creeerieninnns 48,520,136 | ...covovvrrenen 68,438,521
8. Other iNVESIE SSELS........uuuvirrirircrierririieriecie st esssennns | sesisnessesenes 474,445,927 | oo 1,664,507 | ...cooorvevennn. 472,781,420 | oo 474,613,763
9. ReCeivables fOr SECUMHIES. ..........curiiriiriiiieiiers s sssnsiens | erisesisnssinesin 9,018,897 | ..o | e 9,018,897 | .covvvvvrrinne. 23,134,839
10.  Securities lending reinvested collateral @SSetS.............cucrveuereicreiiiieeeeee et | ceevesaeseeeienes 92,739,915 | .oviieeeeeeeeeeeeeeens | e 92,739,915 | .o
11, Aggregate write-ins for iNVESLEA @SSELS............ccccuiveiiciiiiciceece et enes | eorebeseresesnies s s snaesens [0 O [0 O { R 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cuurreuermeeinerinerinscrresineeeseensinenes | eereeeenns 29,856,330,819 | .cvooverereirins 3,468,477 | ..ooouve. 29,852,862,342 | .......... 28,848,885,386
13. Title plants less §.......... 0 charged off (for Title INSUIEIS ONIY).........cceeiieiiecieiceeeeeeeeceieieees | ettt esesiesesieies | crevesesesesiesesessesesesesssenses | oevesissesesessesesssesssssesns 0 [
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccceeees | covvvvvererveennas 2,362,599 | ..o 67,772 | oo, 2,294,827 | c.covvrrna. 4,591,301
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cccceeeeviveveens | covvveverieerenns 10,451,093 | ..o | e 10,451,093 | .ovevevviine 11,327,579
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt bbbttt
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.cvevevcveeeieieiereieesee et sesssssssseseessnss | sevsesssssesnsinnas 2,076,946 | ....covovererieieeeeieenns | e 2,076,946 | ......ccooeveve. 1,607,985
16.2 Funds held by or deposited With reinSUred COMPANIES..........veuririrrireirerierereneinseeees | e | rsreseessssssesessssssnssessesses | rsssssesessssssssssessessessss 0 [
16.3 Other amounts receivable under reinsurance CONracts.............coceueveveereereereeeeeieenens | evvversieienenas 5,910,327 | oo | e 5,910,327 | oo, 5,481,956
17. Amounts receivable relating t0 UNINSUFEM PIANS............cvriinrinrininrieneieissssesssressssessssens | sesssssessnssssssssssssssssssesssnss | sesmsssesssssnsssssmssesssnssessanss | osssessesssssessasssnssessansas 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccoeveevveveeeis | covvvevriveveienad 8,008,637 | ...cverreerieieeeneeens | e 8,098,637 | ..coevvvrerene. 16,534,708
18.2 Net deferred taX @SSEL........cvurvrreerrrereerreerereere et sesss st sssssssssssesssssssans | sesssssssaseees 361,254,603 | .....ooovvennne 188,526,515 | ...vvveernvnn 172,728,088 | ....cccoonvven. 149,314,991
19.  Guaranty funds receivable or 0N AEPOSIL............cccveveruieiieeieiicieee et sees | eevenaesaeseseeeaes 1,002,883 | ..oooeeeeeeereeeeeeies | e 1,002,883 | ....ccveevree 1,062,576
20. Electronic data processing equipment and SOfWArE..............ccccvvveveerieiveveeievereeeie e | eevsessseeseesnnas 8,301,673 | .o | e 8,301,673 | .coovvereee. 10,986,062
21, Furniture and equipment, including health care delivery assets ($.......... (1) ST ISR 5,687,023 | oo 5,687,023 | oo (01
22.  Net adjustment in assets and liabilities due to foreign EXChaNGE FALES...........vv v | crreeerrireiseissneessiesinnins | crseseessesessssessssesssssssssessnns | sesessessssssssssssnssssssesssens [0 I U
23. Receivables from parent, subsidiaries and affiliates.............cccocvverveiveeeeieceeeseeeceieeiens | e, 95,911,561 | covovevrerernes 44,548,901 | ..ccovvvvnene 51,362,660 | .....ccoevvreee 67,355,271
24, Health care (§.......... 0) and other aMOUNtS FECEIVADIE............c.rirererirerererreieensissiseees [ cerneieinssneseeessssessiessnnes | cesesessessssessssssssessnssnssenss | srsssessessssssessnsssssnssessans [0 U
25.  Aggregate write-ins for other than invested @ssets............cccovvveveerceeececeeeee s | e 654,066,124 | .................. 74,986,798 | ................ 579,079,326 | ................ 416,137,135
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........ccuererveerimerriisesesesessesesssessssssssesssesssenes | seseeeesnns 31,323,755,518 | .....oovevvene. 317,285,486 | .......... 31,006,470,032 | ........... 29,813,107,081
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts............cccoeveees | everenees 27,409,307,587 [ ...cevveererrrererirenrereecens | cveveerenas 27,409,307,587 | ........... 28,197,122,160
28.  Total (LINES 26 NG 27).......cveurirrrrieriierieeeeesiseseesssesssessissessesssesssssessssssssssesssssensss | sevenseeens 58,733,063,105 | .......ccoee..e. 317,285,486 | .......... 58,415,777,619 | ........... 58,010,229,241
DETAILS OF WRITE-INS

1198. Summary of remaining write-ins for Line 11 from overflow page

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)

2501.
2502. Other receivables.
2503. Capitalized costs

2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

Cash value of company owned life INSUFANCE............cccceerevriereiieereeeeeee e

................ 267,695,986
................ 304,495,652
.................. 54,415,018
.................. 27,459,468
................ 654,066,124

....................... 559,882
.................. 54,415,018
.................. 20,011,898
.................. 74,986,798

.................... 7,447,570
................ 579,079,326

................ 264,797,672
................ 150,120,629
.................... 1,218,834
................ 416,137,135




statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts §$.....27,181,185,976 less §.......... 0
included in Line 6.3 (including $.....6,249,726,303 Modco Reserve) ...27,181,185,976 ...26,587,834,194

2. Aggregate reserve for accident and health contracts (including $......... ....263,053,870 ....272,538,813
3. Liability for deposit-type contracts (including $ ....203,352,254 ....206,134,127
4.  Contract claims:

41 ....108,813,206 98,143,428

4.2 Accident and health 22,238,497 22,393,887
5. Policyholders' dividends §..........0 and coupons §..........0 AUE @NA UNPAIG..........couieiveieierieie e ssstssssseese st esesesessssssssessseses | eessssssssssssssesssessasssssssssasssssnsss | sterssessesssssssassessessssssesssssssssans
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts
6.1 Dividends apportioned for payment (including $.......... 0 MOTCO) ...ttt st enaebenans | eresesseaesssstesnsesns 37,303,400 | .covevrerereereine. 38,872,400
6.2  Dividends not yet apportioned (including $
6.3  Coupons and similar benefits (including §..........

9.1 Surrender values 0N CANCEIEA COMIACES............cciireiiiciieteieic ettt bbbt bbb nans
9.2 Provision for experience rating refunds, including the liability of $

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act...........ccocuevveeveeeeceeeieeieies | e 56,074,163 | ........ ....135,296,141
9.3 Other amounts payable on reinsurance, including $ . 3,976,521 ....9,450,150
9.4 Interest MAINtENANCE RESEIVE.......c.cuiiiieiieieteeieie ettt bbb s bbbttt 71,783,167 82,237,568

10.  Commissions to agents due or accrued - life and annuity contracts $.....29,148,577, accident and health §..

and deposit-type contract funds §......... .ttt bbbt b b ettt bt bttt e et st et et s et b st b snee st snaesanantetns | ersiesesaetenstetesnaas 29,148,577
11.  Commissions and expense allowances payable 0N reiNSUrANCE @SSUMEM............ccvuueueieriueieueiieieteteetesssesss et sesseses st sessebessesessnes | sbessesesissessssssesessssesessssessssnsasns
12.  General expenses due or acCrued...........cccovevevevecvenenee. 169,577,726
13.  Transfers to Separate Accounts due or accrued (net) (including $.. ,936,170) accrued for expense

allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)............cuiveiiieiiieiiiceteee ettt a bt ssssnans | evesnsesesssesssesens (44,281,673)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes. 5,829,945 | ...
15.1  Current federal and foreign income taxes, including $.......... 0 on realized capital gaiNs (I0SSES)........ceveveiireiriecreieeeiesiee e eeiens | et ene

15.2  NEt deferred taX ADIIILY...........cviveiiecieieccte ettt ettt ettt s bt es et s et b st et es s st s e bt sas b et s et sassstesanes | snsetisansesessesesansesesnsebesseses s anee
16.  Unearned investment income.. 2,000,038
17.  Amounts withheld or retained by company as agent or trustee....................... 55,234,459 | ...
18.  Amounts held for agents' account, including $.......... 0 agents' credit balances... 8 [T RRRO
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to fOreign EXChANGE FALES...........coviciiicieecet ettt bs | etessaesssssebes s b et s et b enaebesanaeees
21. Liability for benefits for employees and agents if not included above. 2,234,624
22. Borrowed money $.....85,881,857 and interest thereon §.......... 0... ..85,881,857
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24,01 ASSEE VAIUBHON TESEIVE. ........vvieeisiicteie ettt bbb s st bbb s bbbttt aes .
24.02 Reinsurance in unauthorized and certified ( ) COMPANIES.......cucvvereireieieterese et es ettt s s sss et sessebes s e tessssesans | sestesessesesssssesssesesenaees 17,127
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) TERINSUIETS..........coveevrieierieeerieeerice e | ervesssssesessssess s ssesssssssseseenes
24.04 Payable to parent, subsidiaries and affiliates...........cccccvveveeveericcinieeeee e 57,175,310 | ...
24.05 Drafts OUSTANAING. .......ocveveieiiei ettt ettt a et bbb s s bt sb s s bt s et et sn st s st tesseaessnsnsessaetesans | ebesnsesesnaetenset et s nae s s et esaneeeas
24.06 Liability for amounts held Under UNINSUIEA PIANS..........ccuiueiiiiieiiiieie ettt sa bbb ss et s s tessnans | ebesnsesesssebessebessssssesesaebesanteeas
24,07 FUNAS NEld UNET COINSUTANCE.........c..euiviieiieicisieise ettt b s bbbt s st b bbbt s s sttt | Hiesantessessesenses e b s b st ssesse s st st
24.08 Derivatives..........co.ceevevvennes 31,375,701
24.09 Payable for securities........... .42,008,590 | ...
24,10 Payable for securities lending.. 192,739,915 |....

2411 Capital notes §.......... 0 aNd INErESENBIEON $.......o.0e ettt b e bbbt s s bas | etesnsesessbeb s s b et s s s b enaebenanaetas
25. Aggregate write-ins for liabilities..............ccevvevienieveicceecceee 948,734,054
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 29,734,818,994 | ... ,683,606,
27. From Separate Accounts statement.............ccceeveeniveereieeeenieeens 27,409,298,352 | .... 28,197,112,929

28. Total liabilities (Lines 26 and 27)..... 56,880,719,597

29. Common capital stock.............
30, PrEferr@a CAPItAl STOCK...........cveviiieiicieeete ettt ettt bbbt bbbttt e b bR bbb e bbb b bR bt s e st saebesentes | ebesseaetas bt s et et et b st b nanteeas
31.  Aggregate write-ins for other-than-special SUMPIUS fUNGS...........c.cceiiiieiiiciccee ettt ettt s st s st bnsess | ebessesesssesessesesssessessnsebesanseeas 0
32, SUIPIUS NOES......vveevictereiee s 590,470,101
33.  Gross paid in and contributed surplus......... 707,245,026
34,  Aggregate write-ins for SPECIAI SUMPIUS FUNGS..........ccuiiiieiiiieiie ettt bbb bbb a ettt bssetes | ebssessssssebessesesssesessnsebessnseeas 0
35.  Unassigned funds (surplus)..........ccccceuevenaes
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt sttt bbb en st tas | sbenaebeses ettt r et en et n et taes
36.2 .. 0.000 shares preferred (value included in Line 30 §..........0)..
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.....9,235 in Separate Accounts Statement

38. Totals of Lines 29, 30 and 37........ccoeuvevrereversrenreiseiennnne

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)....

DETAILS OF WRITE-INS

2501. REPUICNASE AQFEEIMENES .........cvvivevieiieiieete ettt es et b e bbbt b a b se bttt b s s bbb e b s ae b b aeben st et s et basaebessssesessnaetas | bessebessssesssnsesanes 806,847,611 |..ovevereeeerieereeeeeeeee s
2502. Other contract deposit funds. ....115,966,344 38,999,864

2503. Miscellaneous liabilities ..22,253,469 ..25,050,754
2598. Summary of remaining write-ins for Line 25 from overflow page.... 3,666,630 26,016,461
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......c.iuuiiuiieiissisiesiissssiessesssessessss e ssessssssesesssss s sssb st sessensssssssssasssnsssssassanes | ssssssssssssssssasssnes 948,734,054 | ovovviireisieas 90,067,079

3101.
3102, ot R AR s AR RS AR R AR AR R R AR bbbt
3103, et bbb AR A AR AR s AR b AR b b E AR A bbb AR bR bbbttt baer e
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

3401.
3402. .
BA03. ot R A AR AR AR AR AR AR R R ARt
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

Qo3




statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annulity considerations for life and accident and health Contracts.............c.ccevvevveveverieiceeeeeceeseseeeeeseens | eveiienae 7,700,547,946 | ........... 1,490,441,610 | ........... 5,270,518,506
2. Considerations for supplementary contracts With ife CONINGENCIES..........cuuiveiiiieieeiieceeeeee e sesenes | ersesesssssssssessssssessesinses | eebesssssessesssssssessesissssenes | essessessesinsessessessssensesenns
3. Netinvestment iNCOME.......cccvvvviveeeeeieceeeeeee e 43,679,031 ..308,135,099 66,962,787
4. Amortization of Interest Maintenance Reserve (IMR)...........cccoceevvererevrevennnn. 135,956 ..5,174,856 22,044,720
5. Separate Accounts net gain from operations excluding unrealized gains or losses. 60,558 ..41,469 ...212,002
6. Commissions and expense allowances on reinsurance ceded..............ccoeveuenne. 269,477 | ... 1,441,943 | . ..31,581,547
7. Reserve adjustments N reiNSUrANCE CEABM............ccivivrrieicriese ettt e s st es s bessnsnes | oevensanes (5,990,041,579) | ............. (117,513,006) | ............. (490,424,113)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TTOM SEPArALE ACCOUNES........o.cveveeiecveieeiieieie ettt sttt a bbbt es st s s s s s st s s bnsassnsanans | evsessnssnsnes 40,870,496 | ................ 39,396,568 | .............. 160,280,606
8.2 Charges and fees for dEPOSI-YPE CONMTACES. ........c.vuururirriirririseissirississs sttt et ss st ensnsss | sestnssessessssssessessanssnssnsss | sesestesssnssessessssssessanssnsans | essessessassssssessansssssessnes
8.3 Aggregate write-ins for MISCEIlANEOUS INCOME...........c.ivieiecieiieeiieie ettt sse s s s stesaesens | srsesssssssseas 55,872,732 | ccoovvennne. 52,792,569 | ...ccooernes 219,991,931
9. Totals (Lines 110 8.3)....cvrvrvrrrrrrrererireierenennns 2,157,394,617 | ...........1,785911,108 | .. .6,481,167,986
10, DAt DENERILS. ..ottt ettt et ss ettt s st n s seennans | evententeneins 110,281,801 | .cvevereee 72,764,968 | .............. 276,518,755
11. Matured endowments (excluding guaranteed annual PUre ENAOWMENES)..........c.cvevrreeirieinieeseseiessessse s ssesssssssesseses | eevessessssssssesisssssesesissinss | eesssssssessssssessessssssssans | soessesessssessesssssessssssesees
12. Annuity benefits .46,569,756 49,530,410 203,678,657
13. Disability benefits and benefits under accident and health CONracts............cccvevevvcvreciceiciieseeee e 9,545,002 ....10,453,015 44,207,815
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts 4,992,338,540
16, GIOUD CONMVEISIONS. ....eurvrerereareseessssesesseesssssssessssssssesssssnssessasssessesssssessesssssssssessasssnssessasssessssnssassssssessassnssessesssssessessasssnssans | ssessssssessassnssessassnssnssons | nessessassssssessasssnssessansnsse | sessssessessnssessassnssnssassans
17. Interest and adjustments on contract or deposit-type contract funds 10,868,678
18. Payments on supplementary contracts with life contingencies ....1,162,790
19. Increase in aggregate reserves for life and accident and health contracts. ....915,763,451
20. Totals (LINES 1010 19)....cuiuurieriririnrinsiseissiesisssssssssisssssss st ssessssssessessssssesssssssssessssssssssssesssssssssessessssssnsnssesssnssessenssnssesnnss | soeennnnnndy 043,197,793 | ...........1,585,248,804 | ........... 6,444,538,686
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 197,828,075
22. Commissions and expense allowances on reinsurance assumed.. 1,985,837
23. General iNSUranCe EXPENSES..........c.vvveveerereeeereerssesssseessesssseseesenas 127,512,742 455,763,922
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ....16,113,699 | .. ..49,871,872
25. Increase in loading on deferred and uncollected PremiUmS...........c.cveveririnrenrnsninrnniesssssessssnsesssssssssssssesssnssesesssnsens | svssessesssessessens(889,395) | woverrvrrrennens (1,694,409) | ...ooovverrrennne (971,676)
26. Net transfers to or (from) Separate Accounts net of reinsurance ...(25,619,006) | .. ...(944,643,906)
27. Aggregate WIite-iNS fOr ABAUCHIONS. ...........covvieeieeieicteee ettt b s st s bes s ssssssessesssssssessesnsnes | sssessesssssnsessessessnssnnensed | cevesressessssenns 4,439,543 ..17,946,395
28. Totals (Lines 20 t0 27)......cccevevereerrrererreinns 1,756,025,322 .6,222,319,205
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ....29,885,786 258,848,781
30. Dividends t0 POICYNOIAETS...........cuiveeeieiiiciei ettt b s s e 14,326,832 ..38,781,813
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) . 15,558,954 | .. 220,066,968
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS).........cccrvererereunrrnrerreneenseseeseseseeseeessesesssseesnes (17,901,314) | coeovvverrnnne (11,710,430) 50,583,540
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32) ....106,718,346 ....27,269,384 ....169,483,428
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of § 950,177 | covoevrrinnenns (1,014,135) 534,652
35. Net income (Line 33 plus Line 34) ....107,668,523 ....26,255,249 ....170,018,080
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YBAI.........ccciueiriieriieteeeeie ettt sb s a st ae bbb es st ss et st benssnaas | bevessesens 1,129,509,644 | ........... 1,053,333,226 | ........... 1,053,333,226
37. Netincome (LINE 35).......cueveieeeieieieereesesee s 107,668,523 ....26,255,249 170,018,080
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(5,199,499)........ccccoerrrvmrverveenisnererssisnenies | ceenrenenennn(21,428,249) | ..............(3,518,309) | ............... (17,021,043)
39. Change in net unrealized foreign exchange capital gain (I0SS).........cccveevricreieeereriiieereeeeseeee e eseresessesesssesesesssessssesens | eveevessssnserennen 100,971 | i (912,348) | o (87,588)
40. Change in net deferred income tax .(26,081,880) | .... ..(10,242,355) | .. ...(110,528,042)
41, Change in NONAAMITEEA @SSELS...........cciuiviiieiicre ettt bbb b e bbbt es st ae bt s saesnas 42,438,291 | ....ccoevnee. (46,753,371) | evevverereen 96,814,312
42. Change in liability for reinsurance in unauthorized and certified companies (8,231)
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44. Change in asset valuation reserve
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period .
47. Other changes in surplus in Separate ACCOUNtS STAEMENL............cccouieiiiereiiieceees e | crereseresss s (60,554) | coovevererirernnn, (41,244) | oo (211,487)
48. Change iN SUIPIUS NOES..........ccueiireieiiieteicte ettt ettt bbbttt a ettt s ettt a b ae bbbt s s st b st s s ses s ensebanantenans | sbessebessesenes 50,540,477 | v, 6,971 | oo 12,027,884
49. Cumulative effect of changes in accounting principles...
50. Capital changes:
50T PAIA MMttt bbb bbb s s bRt Rt baen
50.2 Transferred from surplus (Stock Dividend
50.3 Transferred to surplus
51. Surplus adjustment:
BT PAIA UMttt bbbttt ees
51.2 Transferred to capital (StOCK DIVIENA)..........cocuiiieiicciecercce ettt baes
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus (Lines 37 through 53).... 142,150,629 | .... .(113,236,307) | .. .
55. Capital and surplus as of statement date (LINES 36 + 54)........cccuereiieiiiceeeceeee ettt 1,271,660,273 | .............. 940,096,919 .1,129,509,644
DETAILS OF WRITE-INS
08.301. Other Income.........cccocovvenee. ..55,103,829 52,060,817 216,962,562
08.302. Interest on intercompany loan... ...168,903
072200 O TR PUSR RSO TSRO
08.398. Summary of remaining write-ins for Line 8.3 from OVEMlOW PAGE........c.rvrrreruririreinessirese et ssessssessssssssssees | srnsssessessesssnsssssessnsssnes L0 PR N OO
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ..55,872,732
2701,  Interest on funds Withheld @SSELS = CEUABM...........cvuiviiiriciteee ettt b et | eveesssssssesses s ssstes s sanes
2702, bbb bbb bR e AR b bbb a R bR bR b bbb a et b et st s bt | ebeebestent st es e baes
2270 OO OO ORTRO OO T
2798.  Summary of remaining write-ins for Line 27 from overflow page.. .0 w0 |
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......c.euiiueiereiiiiissieesesisisssesssssssssssessessssssssssesssssssssssssessessns | srssssssessssesssssssessesneas 0 ..4,439,543 ..17,946,395
5301.  Change in pension and postretirement benefit liability, net of income taxes. .161,207
5302, et et A et e AR AR s AR AR bR s st s st s st st es s tensses s s tanssestentans | sestensiesaessnssestessentansaants | srestessensaesaessesseesaansensans | erteesaessensesees st sansenes
D308, e et a ettt R AR e R AR AR A s e e ARt s st en e se st n s seessassn s seensnsestessansan | stensesiessensenseesssstnseesaans | eestessessnssesssnsrssestensnses | stessessessensenseestansnsaestans
5398.  Summary of remaining write-ins for Ling 53 from OVEMIOW PAGE..........ceveviveieicieece et sssvssies i | evvevessese e sesssssesesnaa 0 w0 |
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 161,207
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statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE. .........cverrirrirciicierie sttt esienen | renssssens 1,349,282,285 | ............ 1,472,953,342 | ............ 5,208,526,828
2. Netinvestment income 264,860,996 ...253,431,602 ...1,111,281,811
3. Miscellaneous income 12,391,423 | .o (17,496,767) | ...ovveveenes (77,824,611)
4. Total (LINES 1 thTOUGN 3)...ouieeieeiieiieiieiieee ettt | innisenieas 1,626,534,704 | ............ 1,708,888,177 | ............ 6,241,984,028
5. Benefit and 10SS related PAYMENLS.........c.cciviviieeieicteee et ettt sa s st s e sanes | svesteseeses 1,410,221,832 | ............ 1,287,630,438 | ............ 5,393,965,551
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........c.cvvvveevevcveeeeeriecens | e (147,370,592) | ..ovvevreeee (31,468,806) | .............. (909,387,794)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cc.vuivriveevcvriresieice e esiesens | cevvsesesenas 177,723,091 | ..o 224,238,881 | ......cce..n 670,812,465
8. Dividends paid t0 POCYNOIAETS..........c.riiiiiircie ettt enienes | cetsssnssaneens 13,143,028 | ..ovvvvrene. 15,817,665 | oo 46,583,150
9.  Federal and foreign income taxes paid (recovered) net of $.....(1,413,764) tax on capital gains (I0SSES).........cccvevevres | cosrrerrrnrenns (27,734,070) | .o 4,821,542 | oo 15,138,433
10, Total (LINES 5 HrOUGN 9).....ouivuieuieriiieiieiieite ittt bbbttt bbbttt st | aesbnsines 1,425,983,289 | ............ 1,501,039,720 | ............ 5,217,111,805
11, Net cash from operations (Line 4 MiNUS LINE 10).........cccovueirererirueieieieiiesitese ettt sssses e sesses s sssssssssens | seessessesinsan 200,551,415 | oovverernee 207,848,457 | ............ 1,024,872,223
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....veeitnieai ittt bbbttt | baenbienieas 1,200,819,551 | ............ 2,109,016,511 | ............ 5,719,281,674
12.2 ...180,000 814,250 ....14,597,640
12.3 Mortgage loans. 71,500,723 | oo 49,875,834 | ............... 399,982,131
12,4 REAI ESEALE. ... ettt sesenns | sesetantenses et st ss st nntantens | stessesesnt ettt nntenset et | £resseteneenr sttt ene
12,5 Oher INVESIEA @SSELS.........cuuieieririicieie ittt bbbt s bbbt ens | sbsessestssienies 1,773,207 | oo 1,256,089 | ...ccovvrnnee 14,613,901
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES............cccorrrniirinrerrniniereieees | cerrernsseesssseeesssssssees | rnssesessessssnsssnsees (1,197) | e (1,175)
12.7  MiSCEIIANEOUS PrOCEEAS..........vecviiecriicie ettt ettt sttt s st s essessssbesensessssnansanes | sevissssissesnas 53,761,026 | ..ot | eeeiesisieiseeetesesesies s
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveiieiieeeireeeeesce et ssessssssessesnses | sevssssesens 1,328,034,507 | ............ 2,160,961,487 | ............ 6,148,474171
13.  Cost of investments acquired (long-term only):
131 BONAS.....vvoieaieii ettt | iessinieas 1,172,001,547 | ............ 1,501,352,519 | ............ 6,023,939,933
1312 SHOCKS ettt bbbttt | fhesbnsi s 885,676 | ...cvvoverreriennens 28,616 | oo 98,753
13,3 MOMQGAGE I0BNS......vueeriririisirsisees sttt sttt s st s sttt en s ssessentensnnes | sesessesssessnn 219,200,000 | ..cocovvrrenne 335,323,775 | covvvrerenne 844,303,734
1314 REAIESIALE. ..ottt | eeteet sttt nns | eebteesteestnsteneas 516,338 | oo 2,980,331
13.5 Other invested assets 9,674,613 | oo 4,389,966 | ...cocovrenen. 31,193,994
13.6 Miscellaneous applications... ..31,051,512 71,599,453 ....67,286,257
13.7 Total investments acquired (Lines 13.1 to 13.6)... 1432813348 | ............ 1,913,210,667 | ............ 6,969,803,002
14.  Netincrease or (decrease) in contract [0ans and Premium NOES..........ccciciriicriceeeee e ssneeaes | creveesesesisaesinns (U072 I 669,801 | ..ovocverrrnne 12,161,197
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........ccovurrrrirrininrrnenriressneeseessisssseisesssssssssness | sessssesseens (104,169,639) | ...cvovvvnenne 247,081,019 | ..ccoeeenee. (833,490,028)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrPIUS NOLES, CAPILAI NOES.......c..cveeeiecicrcteie ettt ssenseseeses | essessesaesnsas 50,533,507 | .eooveererereererereereeeieens | e 12,000,000
16.2 Capital and paid in SUrplUS, [ESS treASUIY SIOCK...........c.ccueiiiciciiierecteetcee sttt bessaens | sevesesessssesssesns BAT 947 | oo | e 84,944,077
16.3 Borrowed funds (14,004,175) | .... ...1,106,678 2,347,891
16.4 Net deposits on deposit-type contracts and other insurance iabilities..............ccocevrirreiieniieeiceeeeeeeeeies | e (2,781,873) | cecvvvererenne (2,937.971) | coovveverirnne (21,672,516)
16.5  DivideNds t0 STOCKNOIETS........cvuurveierirrirrisririeies sttt sttt ssensnssenns | sesesssssnssnnes 24,000,661 | ..oovvvrernenne 77,000,057 | ..oovvrrene. 145,301,372
16.6  Other cash provided (APPHEA)..........cvureieiiei ittt snienes | rnbssssesees (157,986,279) | ..coovvvvniennes 13,312,415 | oo, (68,525,565)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccovvevenne (147,391,534) | covovvvvrennene (65,518,935) | ...ceveenee. (136,207,485)
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).......ccccvveeverens | covrveerninnas (51,009,758) | ..ocvvvvrnnne 389,410,541 | .ovvvvevevinnne 55,174,710
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAM......ourieeireiteiieeteeie bbbttt | ciineen ....242,084,231 186,909,521 186,909,521
19.2 End of period (Line 18 plus Line 19.1).............. .. 191,074,473 | 576,320,062 | ............... 242,084,231
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Share-based compensation expense 218,602 | ..covvverireinn (418,239) | .ocvevrrere. 1,563,176
20.0002  Fair value of assets acquired in settliement of fixed maturity investments.... 12,336,331 | .o | e 9,659,128

Qo5




statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre:t Year Prior2 Year PriorSYear
To Date To Date Ended December 31
1o INAUSHIAL . ..v vttt ettt en s essenss | sbsesssssessessassssssessenssnsessensasssnssenss | S1essssssssestessnssnssessanssessentansnssentens | sessessassssssastanssessestens e ssess st ssessnes
2. Ordinary life INSUFANCE.........cvveureerreeiecereriseiesi sttt sestes | sosessseestssesssseseesens 146,056,906 | .....covvererrerirririnns 253,298,658 | .ooovvevererererireiinnne 981,859,341
3. Ordinary individUal @NNUIIES...........vvrvererriierissierissie st ssessssssessesssssesssssssssens | sessesssssssssssessnsssssons 167,411,159 | oo 122,957,528 | ..o 512,875,518
4. Creditlife (Group @nd INAIVIAUA)..........c.ccovcieiieeieiceeeceeseete ettt st sesees | stessesesssssssessetesessessssssesessssetessnsess | stessssessssssesassstesessssesssssesessesesansnses | sbesessssessssesesssesesnsesssensetessssesssnans
5. Group life insurance 24 447 444 35,168,638 ....85,173,544
6.  Group annuities 1,017,259,004 1,063,961,594 3,650,592,566
T ABH = GrOUD. ..ottt n s | feesessensentse s en s nes 18,770,661 | oo 7,087,035 | oo 47,988,232
8. A&H - credit (Group and INIVIAUA)...........c.ccuiveieiieiieeiee ettt tesessesenss | ctessesesisesssessetesssetsssssesesssetessssnss | sbessssesssissesassstesessssessssssesassesesansnses | sbesessessssssetesessesesnsesssessetassssessnans
Lo TR Y 1Y O OO OO OO OSSN PUOTT PO RRRRR
10.  Aggregate of all other iNES Of DUSINESS........c.c.ceiiiieeieicteeece et ens | ctstisastesessetesesaes st bensesessnesesanes 0 | oo 0 | oo 0
110 SUBEOAL ..ottt sennns | ensnssensentnsentaneas 1,373,945,174 | oo 1,482,473,453 | ..o 5,278,489,201
12, DEPOSIt-tYPE CONTACES.......c.cvieereieiteieice ettt ettt bttt s | etesssastssassessssesessnsnsesanes 3,832,811 | oo 4,979,163 | ..o 16,721,158
13, TOL ettt nnee | eeetistese s nseanes 1,377,777,985 | ..o, 1,487,452,616 | ..oovvvvrereerene. 5,295,210,359
DETAILS OF WRITE-INS
00T, ettt R bR | SEER e R bR | £h4 s Rk | SRR
0 PO OSSP PO O T USRS
1003, oottt Rt R | ShERE R R Rt | et s Rk eene | SRR
1098. Summary of remaining write-ins for Ling 10 from OVErflow Page.........c.cevrurrnrermininnensnees | cerveersesessnsesssnsssssseessssessssssssesens [0 TR 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)........reerurrmmiressemessresssersssesensensssees | corenssesssenssnssssssssssssssssnessssssseees 0 | oot ereeens 0 | o 0
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Statement as of March 31, 2018 ofthe. Great-West Life & Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The Company prepares its statutory financial statements in conformity with accounting practices prescribed or permitted
by the Colorado Division of Insurance (the “Division”). The Division requires that insurance companies domiciled in the
State of Colorado prepare their statutory financial statements in accordance with the National Association of Insurance
Commissioners Accounting Practices and Procedures Manual (“NAIC SAP”), subject to any deviations prescribed or
permitted by the State of Colorado insurance commissioner.

The only prescribed deviation that impacts the Company allows the Company to account for certain separate account
products at book value instead of fair value. The Division has not permitted the Company to adopt any other accounting
practices that have an impact on the Company’s statutory financial statements as compared to NAIC SAP or the
Division’s prescribed accounting practices. There is no impact to either capital and surplus or net income as a result of
the prescribed accounting practice.

State of
Domicile Current Period Prior Year
NET INCOME
(1) Great-West Life & Annuity Insurance Company state basis (Page 4, Line 35,
Columns 1 & 3) Colorado 107,668,523 170,018,080
(2) State Prescribed Practices that increase/decrease NAIC SAP
| | |
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) Colorado 107,668,523 170,018,080
SURPLUS
(5) Great-West Life & Annuity Insurance Company state basis (Page 3, line 38,
Columns 1 & 2) Colorado 1,271,660,273 1,129,509,644
(6) State Prescribed Practices that increase/decrease NAIC SAP
| | |
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=38) Colorado 1,271,660,273 1,129,509,644

C. Accounting Policy

SVO-identified investments — NONE

Bonds, including loan-backed and structured securities (collectively referred to as “bonds”), are carried at statutory
adjusted carrying value in accordance with the National Association of Insurance Commissioners ("NAIC") designation
of the security. Carrying value is amortized cost, unless the bond is either (a) designated as a six, in which case it is the
lower of amortized cost or fair value or (b) required to be carried at fair value due to the structured securities ratings
methodology. The Company recognizes the acquisition of its public bonds on a trade date basis and its private
placement investments on a funding date basis. Bonds containing call provisions are amortized to the call or maturity
value/date which produces the lowest asset value.

D. Going Concern
After evaluating the Company’s ability to continue as a going concern, management is not aware of any conditions or

events which raise substantial doubts concerning the Company’s ability to continue as a going concern as of the date of
filing this statement.

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

5B — Debt Restructuring

No significant change
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Statement as of March 31, 2018 ofthe. Great-West Life & Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

5D - Loan-Backed Securities

(1)

(2)

3)

(4)

(5)

Prepayment assumptions are based on the average of recent historical prepayments, and are obtained from
broker/dealer survey values or internal estimates. These assumptions are consistent with the current interest rate and
economic environment. Significant changes in estimated cash flows from the original purchase assumptions are
accounted for using the retrospective method.

The Company did not have any loan-backed or structured securities with a recognized other-than-temporary impairment
during the period ended March 31, 2018 that occurred due to the Company having the intent to sell the security or due
to the inability or lack of intent to retain the investment in the security for a period of time sufficient to recover the
amortized cost basis or due to the inability or lack of intent to retain the investment in the security for a period of time
sufficient to recover the amortized cost basis.

There were no loan-backed or structured securities currently held with a recognized other-than-temporary impairment
during the period ended March 31, 2018 that occurred due to the present value of cash flows expected to be collected
being less than the amortized cost basis of the security.

The following table summarizes unrealized investment losses at March 31, 2017. The Company considers these
investments to be only temporarily impaired.

The aggregate amount ofunrealized losses: 1 Less than 22 Months $ 61,960,257
2. 12 Months or Longer $ 27,565,499

The aggregate related fair value ofsecurities with unrealized losses: 1 Less than 12 Months $2,825,528,391
12 Months or Longer $ 584,008,849

N

The underlying collateral on the securities within the portfolio along with credit enhancement and/or guarantees is
sufficient to expect full repayment of the principal. At March 31, 2018, the Company does not have the intent to sell the
securities before the recovery of the cost of the securities and the Company has the intent and ability to hold the
securities for a period of time sufficient to recover the amortized cost. Therefore, the Company does not consider these
investments to be other-than-temporarily impaired.

5E — Dollar Repurchase Agreements and/or Securities Lending Transactions

SF.

5G.

(3) Collateral Received

b. Fair value of the collateral and of the portion of the collateral that has been sold or repledged:

Collateral received at March 31, 2018:
Dollar reverse repurchase agreements - $826,466,625
Securities Lending - $117,629,883

Collateral received at December 31, 2017:
Dollar reverse repurchase agreements - N/A
Securities Lending - N/A

Reinvested collateral at March 31, 2018:
Dollar reverse repurchase agreements - $826,466,625
Securities Lending - $92,739,915

Reinvested collateral at December 31, 2017:
Dollar reverse repurchase agreements - N/A
Securities Lending - N/A

Cash collateral related to the securities lending program and dollar repurchase agreement practices is
primarily invested in U.S. Government securities, investment grade corporate securities and short-term
repurchase agreements which are also collateralized by U.S. Government or U.S. Government Agency
securities. In addition, the securities lending agent indemnifies the Company against borrower risk,
meaning that the lending agent agrees contractually to replace securities not returned due to a borrower
default. The Company does not enter into these types of transactions for liquidity purposes, but rather for
yield enhancement on its investment portfolio.

Repurchase Agreements Transactions Accounted for as Secured Borrowing — NONE

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) See the reverse repurchase agreement policy in Note 1C.
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Statement as of March 31, 2018 ofthe. Great-West Life & Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

(2) Type of Repo Trades Used

1 2 3 4
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) NO
b. Tri-Party (YES/NO) YES
(3)Original (Flow) & Residual Maturity
FIRST QUARTER SECOND QUARTER
1 2 3 4 5 6 7 8
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gai ANCE | BALANCE | MINIMUM | MAXIMUM | ga; ANCE | BALANCE
a. | Open - No Maturity — — — — — — — —
b. | Overnight —| 190,600,000 | 49,743,333 — — — — —
c. | 2 Days to 1 Week —| 170,200,000 45,578,889 15,900,000 — — — —
d. | >1 Week to 1 Month — — — — — — — —
e. | >1 Month to 3 Months — — — — — — — —
f. | >3 Monthsto 1 Year — — — — — — — —
g. [>1 Year — — — — — — — —
THIRD QUARTER FOURTH QUARTER
9 10 11 12 13 14 15 16
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gaj ANCE | BALANCE | MINIMUM | MAXIMUM | ga| ANCE | BALANCE
a. | Open - No Maturity — — — — — — — —
b. | Overnight — — — — — — — —
c. | 2 Days to 1 Week — — — — — — — —
d. | >1 Week to 1 Month — — — — — — — —
e. | >1 Month to 3 Months — — — — — — — —
f. | >3 Monthsto 1 Year — — — — — — — —
g. [>1 Year — — — — — — — —
(4) Counterparty, Jurisdiction and Fair Value (FV)
1 2 FIRST QUARTER SECOND QUARTER
3 4 5 6 7 8 9 10
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
Jurisdiction | MINIMUM | MAXIMUM | gaj ANCE | BALANCE | MINIMUM | MAXIMUM | ga| ANCE | BALANCE
a. | Default (Fair Value
of Securities
Sold/Outstanding
for which the Repo
Agreement XXX N N N N - - - N
Nafaultad)
b. | Counterparty*
1 2 THIRD QUARTER FOURTH QUARTER
11 12 13 14 15 16 17 18
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
Jurisdiction | MINIMUM | MAXIMUM | gaj ANCE | BALANCE | MINIMUM | MAXIMUM | gal ANCE | BALANCE
a. | Default (Fair Value
of Securities
Sold/Outstanding
for which the Repo
Agreement XXX — I — — — I I -
NDofavltad)
b. | Counterparty*

Counterparty and Jurisdiction entries used for the amounts for Columns 11 through 18 are the same as used above in columns 2 through 10.

(5) Fair Value of Securities Acquired Under Repo-Secured Borrowing
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Statement as of March 31, 2018 of the

Great-West Life & Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

FIRST QUARTER SECOND QUARTER
1 2 3 4 6 7 8
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gaj ANCE | BALANCE | MINIMUM | MAXIMUM | gaj ANCE | BALANCE
(5) Fair Value of Securities
Acquired Under Repo-
Secured Borrowing — | 194,412,000 97,228,667 16,218,000 — — — —
THIRD QUARTER FOURTH QUARTER
9 10 11 12 13 14 15 16
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gai ANCE | BALANCE | MINIMUM | MAXIMUM | gaj ANCE | BALANCE
(5) Fair Value of Securities
Acquired Under Repo-
Secured Borrowing _ _ _ _ _ _ _ _
(6) Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
ENDING BALANCE
1 2 3 4 5 6 7 8
DOES NOT
QUALIFY
AS
NONE NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 ADMITTED
a. Bonds-FV — | 16,218,000 — — — — — —
b. LB&SS-FV — — — — — — — —
c. Preferred Stock - FV — — — — — — — —
d. Common Stock — — — — — — — —
e. Mortgage Loans - FV — — — — — — — —
f. Real Estate - FV — — — — — — — —
g. Derivatives - FV — — — — — — — —
h. Other Invested Assets - FV
i. Total Assets - FV (Sum of
a through h) — — — — — — — —
(7) Collateral Pledged - Secured Borrowing
FIRST QUARTER SECOND QUARTER
1 2 3 4 5 6 7 8
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gaLANCE | BALANCE | MINIMUM | MAXIMUM | gai aNcE | BALANCE
a. Cash —| 190,600,000 | 95,322,222 | 15,900,000 — — — —
b. Securities (FV) — — — — — — —
c. Securities (BACV) XXX XXX XXX — XXX XXX XXX —
d. Nonadmitted Subset
(BACV) XXX XXX XXX — XXX XXX XXX —
THIRD QUARTER FOURTH QUARTER
9 10 11 12 13 14 15 16
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | ga| ANCE | BALANCE | MINIMUM | MAXIMUM | gajl ANCE | BALANCE
a. Cash — — — — — — — —
b. Securities (FV) — — — — — — — —
c. Securities (BACV) XXX XXX XXX — XXX XXX XXX —
d. Nonadmitted Subset
(BACV) XXX XXX XXX — XXX XXX XXX —

(8) Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

AMORTIZE FAIR
D COST VALUE
a. Overnight and
Continuous — —
b. 30 Days or Less 15,900,000 15,900,000
c. 61to90 Days — —
d. >90 Days — —

(9) Recognized Receivable for Return of Collateral - Secured Borrowing
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Statement as of March 31, 2018 ofthe. Great-West Life & Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

FIRST QUARTER SECOND QUARTER
1 2 3 4 5 6 7 8
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gai ANCE | BALANCE | MINIMUM | MAXIMUM | gaj ANCE | BALANCE
Cash — — — — — — — —
Securities (FV) — — — — — —
THIRD QUARTER FOURTH QUARTER
9 10 11 12 13 14 15 16
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gai ANCE | BALANCE | MINIMUM | MAXIMUM | gaj ANCE | BALANCE
Cash — — — — — — — —
Securities (FV) — — — — — —
(10) Recognized Liability to Return Collateral - Secured Borrowing (Total)
FIRST QUARTER SECOND QUARTER
1 2 3 4 5 6 7 8
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gaj ANCE | BALANCE | MINIMUM | MAXIMUM | ga| ANCE | BALANCE
a. Repo Securities
Sold/Acquired with Cash
Collateral — — — — — — — —
b. Repo Securities
Sold/Acquired with
Securities Collateral (FV) — — — — — — — —
THIRD QUARTER FOURTH QUARTER
9 10 11 12 13 14 15 16
AVERAGE AVERAGE
DAILY ENDING DAILY ENDING
MINIMUM | MAXIMUM | gaj ANCE | BALANCE | MINIMUM | MAXIMUM | gal ANCE | BALANCE
a. Repo Securities
Sold/Acquired with Cash
Collateral _ — _ — — _ _ _
b. Repo Securities
Sold/Acquired with
Securities Collateral (FV) _ _ _ _ _ _ _ _

SH.

Sl.

5J.

Repurchase Agreements Transactions Accounted for as a Sale — NONE

Reverse Repurchase Agreements Transactions Accounted for as a Sale — NONE

Real Estate Imp, Sales or Held for Sale & Changes to a Plan of Sale-No Significant Change
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Statement as of March 31, 2018 ofthe. Great-West Life & Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

SL.

Restricted Assets

(1) Restricted Assets (Including Pledged):

Gross (Admitted & Nonadmitted) Restricted

Current Year

Current Year

Current Year

3

Percentage

10

11

Restricted Asset
Category

Total General
Account
(GIA)

GIA

@

Supporting
S/A Activity

Total Separate
Account
(SIA)
Restricted
Assets

S/A Assets
Supporting
GIA
Activity (b)

Total
(1 plus 3)

Total From
Prior Year

Increase/
(Decrease)
(5 minus 6)

Total

Nonadmitted

Restricted

Total
Admitted
Restricted

(5 minus 8)

Gross
(Admitted &
Nonadmitted)
Restricted to
Total Assets

(o)

Admitted
Restricted
to Total
Admitted
Assets (d)

a. Subject to
contractual
obligation for
which liability is

not chown

—

b. Collateral held
under security
lending
arrangements

92,739,915

92,739,915

92,739,915

92,739,915

0.2% 0.2%

c. Subject to
repurchase
agreements

—

d. Subject to

reverse

repurchase
agreements

15,900,000

15,900,000

23,200,000

(7,300,000)

15,900,000

—%

e. Subject to
dollar repurchase
agreements

826,466,625

826,466,625

826,466,625

826,466,625

1.4% 1.4%

f. Subject to
dollar reverse
repurchase
agreements

—%

g. Placed under
option contracts

—%

h. Letter stock or
securities
restricted as to
sale - excluding
FHLB capital

ctanle

—% —%

i. FHLB capital
stock

—% —%

j. On deposit
with states

4,344,227

4,344,227

4,351,006

(6,779)

4,344,227

—% —%

k. On deposit
with other
regulatory
bodies

621,567

621,567

627,426

(5,859)

621,567

—%) —%)

|. Pledged as
collateral to
FHLB (including
assets backing

funding
\

—%

m. Pledged as

collateral not

captured in other
categories

3,213,611

272,051

3,485,662

46,139,057

(42,653,395)

3,485,662

0.1%

n. Other
restricted assets

322,530

322,530

227,500

95,030

322,530

—%

0. Total

Restricted Assets s

943,608,475

@

—8 272,051

$

943,880,526

$ 74,544,989

$ 869,335,537

$ 943,880,526

1.6% 1.6%

(a) Subset of column 1

(b) Subset of column 3

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

(2) Detail of assets pledged as collateral not captured in other categories:

Other Restricted Assets

Gross (Admitted & Nonadmitted) Restricted

Current Year

3

Percentage

9

10

Total
General
Account

(GIA)

GIA
Supporting
S/A Activity
(a

Total
Separate
Account

(SIA)

Restricted

Accate

S/A Assets
Supporting
G/A Activity

(b)

Total
(1 plus 3)

Total From
Prior Year

Increase/(Decr

ease)

(5 minus 6)

Total Current
Year Admitted
Restricted

Gross

(Admitted &
Nonadmitted)
Restricted to
Total Assets

Admitted
Restricted to
Total
Admitted
Assets

Futures margin deposits ~ $

3,213,611

—|$

231,248

— 8%

3,444,859 $

3,388,206 $

56,653

$

3,485,662

Derivatives cash collateral

—|$

40,803

—1$

40,803

42,750,851

(42,710,048)

Total

$

3,213,611

—$

272,051 1%

— %

3,485,662 $

46,139,057 |$

(42,653,395)

id

3,485,662

(a) Subset of column 1
(b) Subset of column 3
(c) Total Line for Columns 1 through 7 should equal 5H(1)m Columns 1 through 7, respectively, and Total Line for Columns 8 through 10 should equal 5H(1)m Columns 9 through 11,

respectively

(3) Detail of other restricted assets
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Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
GIA Total Gross Admitted
Total Supporting Separate SIA Assets Total Current | (Admitted & | Restricted to
General SIA Account | gphorting Increase/(De Year Nonadmitted) Total
Account Restricted (S A) G/A Activity Total Total From crease) Admitted Restricted to Admitted
Description of Assets (GIA) Assets (a) R“*’Asiﬁed (b) (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
Puerto Rico Public Bldgs
Muni Revenue due 7/1/18 $ 322,530 — 9 — 8 — 9% 322,530 $ 227,500 $ 95,030 $ 322,530 —% —%
Total $ 322,530 — 9 — 8 — 9% 322,530 $ 227,500 $ 95,030 $ 322,530 —% —%

(a) Subset of column 1
(b) Subset of column 3

(c) Total Line for Columns 1 through 7 should equal 5H(1)n Columns 1 through 7, respectively, and Total Line for Columns 7 through 10 should equal 5H(1)n Columns 9 through 11,

respectively.

(4) Collateral Received and Reflected as Assets within the Reporting Entity's Financial Statements

Collateral Assets

1

Book/Adjusted Carrying
Value (BACV)

2

Fair Value

3

% of BACV to Total
Assets (Admitted and

Nonadmitted)*

4

% of BACV to Total
Admitted Assets **

Cash, Cash Equivalents and Short-Term Investments

$ 637,000

637,000

— %

—

Schedule D, Part 1

—

—

Schedule D, Part 2, Section 1

—%

—

Schedule D, Part 2, Section 2

—%

—%)

Schedule B

—%

—%)

Schedule A

—%

—%)

Schedule BA, Part 1

—

—

sla|~|e|a|o|o|»

Schedule DL, Part 1

92,739,915

92,739,915

0.3%

0.3%

i Other

—%

—

j. Total Collateral Assets
(a+b+c+d+e+f+g+h+i)

$ 93,376,915

93,376,915

0.3%

0.3%

* Column 1 divided by Asset Page, Line 26 (Column 1)
**  Column 1 divided by Asset Page, Line 26 (Column 3)

1

Amount

2

%of Liability to Total
Liabilities *

k. Recognized Obligation to Return Collateral Asset

$ 93,376,915

0.3%|

* Column 1 divided by Liability Page, Line 26 (Column 1)

5M. Working Capital Finance Investments

(2) Aggregate maturity distribution on the underlying working capital finance programs - NONE

(3) Events of default of working capital finance investments during the reporting period - NONE

5N.  Offsetting and Netting of Assets and Liabilities - NONE

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.
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Note 11 — Debt

11 (B) — Debt - NONE

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

Net periodic cost (benefit) of the Post-Retirement Medical and Supplemental Executive Retirement plans included in
general insurance expenses in the Summary of Operations for the periods ended March 31, 2018 and December 31,
2017 includes the following components:

Supplemental Executive Post-Retirement
Retirement Plan Medical Plan
2018 2017 2018 2017
(4) Components of net periodic benefit cost
a. Service cost $ 0 $ (15,759) $ 376,105 $ 1,456,475
b. Interest cost 339,218 1,620,341 171,798 758,077
¢. Expected return on plan assets 0 0 0 0
d. Transition asset or obligation 0 0 0 0
e. Gains and losses (11,301) (54,360) (69,094) (32,912)
f. Prior service cost or credit 80,946 501,402 (4,919) 586,993
g. Gain or loss recognized due to a settlement 0 0 0
h. Total net periodic cost (benefit) $ 408,863 $ 2,051,624  $ 473,890 $ 2,768,633

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

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

17 (B) — Transfer and Servicing of Financial Assets - NONE
17 (C) — Wash Sales - NONE

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured 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

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

The following tables present information about the Company’s financial assets and liabilities carried at fair value
and indicates the fair value hierarchy of the valuation techniques utilized by the Company to determine such fair
value:
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FairValue Measurements at Reporting Date

March 31,2018

Assets:

(Levell)

(Level2)

(Level3)

Net AssetValue (NAV)

Total

Bonds

Industrialand
miscellaneous

1,282,854

1,282,854

States

Otherlinvested Assets

Industrialand
miscellaneous

42,356,135

42,356,135

Common Stock

Parent, Subsidiaries and
Affiliate s

Industrialand
miscellaneous

2,216,703

4,804,308

7,021,011

Derivative s

Interestrate swaps

6,922,619

6,922,619

Cross-currency swaps

12,093,105

12,093,105

Interestrate swaptions

135,260

135,260

RealEstate

Held forsale

Separate Account Assets

15,637,666,719

10,779,499,442

26,417,166,161

Total Assets:

15,639,883,422

10,803,454,734

1,282,854

42,356,135

26,486,977,145

Liabilities:
Derivatives
Interestrate swaps — 22,349,510 — — 22,349,510
Cross-currency swaps — 60,446,638 — — 60,446,638
Interestrate swaptions — — — — —
Separate Account
Liabilities 18,431 350,653,388 — — 350,671,819
Total Liabilitie s: 18,431 433,449,536 — — 433,467,967

@ Includes only separate account instruments which are carried at the fair value of the underlying invested assets owned by the separate

FairValue Measurements at Reporting Date

December31, 2017

Assets:

(Levell)

(Level2)

(Level3)

Net AssetValue (NAV)

Total

Bonds

Industrialand
miscellaneous

1,297,469

1,297,469

States

227,500

227,500

Common Stock

Parent, Subsidiaries and
Affiliate s

Industrialand
miscellaneous

1,890,512

4,084,773

5,975,285

Derivatives

Interestrate swaps

9,732,009

9,732,009

Cross-currency swaps

20,319,677

20,319,677

Interestrate swaptions

75,263

75,263

RealEstate

Held forsale

Separate Account Assets

16,057,788,261

11,172,811,219

27,230,599,480

Total Assets:

16,059,678,773

11,207,250,441

1,297,469

27,268,226,683

Liabilities:
Derivatives
Interestrate swaps — 13,643,055 — — 13,643,055
Cross-currency swaps — 41,598,779 — — 41,598,779
Interestrate swaptions — — - - -
Separate Account
Liabilities 8,451 409,266,052 — — 409,274,503
TotalLiabilities: 8,451 464,507,886 — — 464,516,337

@ Includes only separate account instruments which are carried at the fair value of the underlying invested assets owned by the separate

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

The following table presents additional information about assets carried at fair value and for which the Company
has utilized Level 3 inputs to determine fair value:
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Total
gains and '_I'otal
(losses) gains and
Beginning Transfers included (losses) Ending
Balance at | Transfersinto | out of in Net included Balance at
Description 01/01/2018 Level 3 Level 3 Income in Surplus | Purchases | Issuances | Sales | Settlements | 03/31/2018
& Assets:
Issuer Obligations $ 1,297,469 $ — % — 8 —$ (14615)% — % — % —8 —$ 1,282,854
Total Assets $ 1,297,469 $ —8 —8 —$ (14,615)% — 8 —$ — —$ 1,282,854
Total
gains and '_Fotal
(losses) gains and
Beginning Transfers included (losses) Ending
Balance at | Transfersinto | out of in Net included Balance at
Description 01/01/2017 Level 3 Level 3 Income in Surplus | Purchases | Issuances | Sales | Settlements | 12/31/2017
& Assets:
Issuer Obligations  $ — 8% 1517777 8% — 8 — % (193,875)% — 8 — % —$ (26,433)$ 1,297,469
Total Assets $ —% 1517777 % —8 — % (193875)% — 8 — 8 —8 (26,433)|$ 1,297,469

As of March 31, 2018, there were no transfers into or out of Level 3. As of December 31, 2017, transfers into
Level 3 were due to assets being carried at fair value.

(3) Policies for Determining When Transfers between Levels are Recognized

Overall, transfers between levels are attributable to a change in the observability of inputs. Assets and liabilities
are transferred to a lower level in the hierarchy when a significant input cannot be corroborated with market
observable data. This may occur when market activity decreases and underlying inputs cannot be observed,
current prices are not available, and/or when there are significant variances in quoted prices, thereby affecting
transparency. Assets and liabilities are transferred to a higher level in the hierarchy when circumstances
change such that a significant input can be corroborated with market observable data. This may be due to a
significant increase in market activity including recent trades, a specific event, or one or more significant input(s)
becoming observable. All transfers between levels are recognized at the beginning of the reporting period in
which the transfer occurred.

(4) Valuation Techniques and Inputs in Fair Value Measurements

Certain assets and liabilities are recorded at fair value on the Company’s Statutory Statements of Admitted
Assets, Liabilities, Surplus and Other Funds. The Company defines fair value as the price that would be
received to sell an asset or paid to transfer a liability in the principal or most advantageous market for the asset
or liability in an orderly transaction between market participants on the measurement date. The Company
categorizes its assets and liabilities measured at fair value into a three-level hierarchy, based on the priority of
the inputs to the respective valuation technique. The fair value hierarchy gives the highest priority to quoted
prices in active markets for identical assets or liabilities (Level 1) and the lowest priority to unobservable inputs
(Level 3).

The Company’s assets and liabilities have been categorized based upon the following fair value hierarchy:

+ Level 1 inputs, which are utilized for general and separate account assets and liabilities, utilize
observable, quoted prices (unadjusted) in active markets for identical assets or liabilities that the
Company has the ability to access at the measurement date.

* Level 2 inputs utilize other than quoted prices included in Level 1 that are observable for the asset or
liability, either directly or indirectly. Level 2 inputs, which are utilized for general and separate account
assets and liabilities, include quoted prices for similar assets and liabilities in active markets and inputs
other than quoted prices that are observable for the asset or liability, such as interest rates and yield
curves that are observable at commonly quoted intervals. The fair values for some Level 2 securities
are obtained from pricing services. The inputs used by the pricing services are reviewed at least
quarterly or when the pricing vendor issues updates to its pricing methodology. For bond and separate
account assets and liabilities, inputs include benchmark yields, reported trades, broker/dealer quotes,
issuer spreads, two-sided markets, benchmark securities, bids, evaluated bids, offers and reference
data including market research publications. Additional inputs utilized for assets and liabilities classified
as Level 2 are:

= U.S. states and their subdivisions - material event notices.

= Derivative instruments - trading activity, swap curves, credit spreads, currency volatility, net
present value of cash flows and news sources.
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= Separate account assets and liabilities - various index data and news sources, amortized cost
(which approximates fair value), trading activity, swap curves, credit spreads, recovery rates,
restructuring, net present value of cash flows and quoted prices in markets that are not active
or for which all significant inputs are observable, either directly or indirectly.

* Level 3 inputs are unobservable and include situations where there is little, if any, market activity for the
asset or liability. In general, the prices of Level 3 securities are obtained from single broker quotes and
internal pricing models. If the broker’s inputs are largely unobservable, the valuation is classified as a
Level 3. Broker quotes are validated through an internal analyst review process, which includes
validation through known market conditions and other relevant data, as noted below. Internal models
are usually cash flow based utilizing characteristics of the underlying collateral of the security such as
default rate and other relevant data. Inputs utilized for securities classified as Level 3 are as follows:

= Corporate debt issues - single broker quotes which may be in an illiquid market or otherwise
deemed unobservable.

In certain cases, the inputs used to measure fair value may fall into different levels of the fair value hierarchy. In
such cases, the level in the fair value hierarchy within which the fair value measurement in its entirety falls has
been determined based on the lowest level input that is significant to the fair value measurement in its entirety.
The Company’s assessment of the significance of a particular input to the fair value measurement in its entirety
requires judgment and considers factors specific to the asset or liability.

The policies and procedures utilized to review, account for and report on the value and level of the Company’s
securities were determined and implemented by the Finance division. The Investments division is responsible
for the processes related to security purchases and sales and provides valuation and leveling input to the
Finance division when necessary. Both divisions within the Company have worked in conjunction to establish
thorough pricing, review, approval, accounting and reporting policies and procedures around the securities
valuation process.

In some instances, securities are priced using external broker quotes. In most cases, when broker quotes are
used as pricing inputs, more than one broker quote is obtained. External broker quotes are reviewed internally
by comparing the quotes to similar securities in the public market and/or to vendor pricing, if available.
Additionally, external broker quotes are compared to market reported trade activity to ascertain whether the
price is reasonable, reflective of the current market prices and takes into account the characteristics of the
Company’s securities.

B. Fair Value Reporting Under Other Accounting Pronouncements — NONE
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Aggregate Fair Value for All Financial Instruments

The following tables summarize the fair value hierarchy for all financial instruments and invested assets

Fair Value of Financial Instruments

March 31, 2018

Not Practicable (Carrying

Assets: Aggregate Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) Value) Net Asset Value (NAV)
Bonds 21,205,519,647 20,823,252,489 21,179,744,400 $ 25,775,247 $
Preferred stock — — — — — — —
Common stock 7,021,011 7,021,011 2,216,703 4,804,308 — — —
Mortgage loans 3,937,123,616 4,021,920,700 — 3,937,123,616 — — —
Real estate 137,526,000 37,086,284 — — 137,526,000 — —
Cash, cash equivalents and
short-term investments 191,074,363 191,074,364 131,563,185 59,511,178 — — —
Contract loans 4,046,957,378 4,046,957,378 4,046,957,378
Other long-term invested
assets 391,160,906 325,752,528 — 347,014,554 1,790,217 — 42,356,135
Securities lending
reinvested collateral assets 92,739,915 92,739,915 — 92,739,915 — — —
Collateral under derivative
counterparty collateral
agreements 146,552,723 146,552,723 146,552,723 — — — —
Receivable for securities 9,722,121 9,018,897 — 9,722,121 — — —
Derivative instruments 30,322,055 48,520,136 15,346 30,306,709 — — —
Letters of credit — — — — — — —
Separate account assets 27,409,252,953 27,409,307,588 15,640,001,554 11,769,251,399 — — —
Total assets 57,604,972,688 57,159,204,013 15,920,349,511 41,477,175578  $ 165,091,464 —  $ 42,356,135
Liabilities:
Deposit-type contracts 212,279,464 203,352,254 — 212,279,464 $ — — % —
Commercial paper 85,881,856 85,881,856 — 85,881,856 — — —
Payable under securities
lending agreements 92,739,915 92,739,915 92,739,915
Collateral under derivative
counterparty collateral
agreements — — — — — — —
Payable for securities 42,008,590 42,008,590 — 42,008,590 — — —
Derivative instruments 156,778,390 131,375,701 755,025 156,023,365 — — —
Dollar reverse repurchase
agreements 806,847,611 806,847,611 — 806,847,611 — — —
Separate account liabilities 350,671,819 350,671,819 18,431 350,653,388 — — —
Total Liabilities 1,747,207,645 1,712,877,746 773,456 1,746,434,189 $ — —1 —
Fair Value of Financial Instruments
December 31, 2017
Not Practicable (Carrying
Assets: Aggregate Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) Value) Net Asset Value (NAV)
Bonds 20,777,543,155 19,944,862,252 — 20,750,604,782 $ 26,938,373 — 3 —
Preferred stock — — — — — — —
Common stock 5,975,285 5,975,285 1,890,512 4,084,773
Mortgage loans 3,858,882,709 3,871,337,723 — 3,858,882,709 — — —
Real estate 137,526,000 37,768,532 — — 137,526,000 — —
Cash, cash equivalents and
short-term investments 242,084,231 242,084,231 198,869,700 43,214,531 — — —
Contract loans 4,078,668,343 4,078,668,343 — 4,078,668,343 — — —
Other long-term invested
assets 412,019,379 325,181,007 — 363,198,141 48,821,238 — —
Securities lending
reinvested collateral assets — — — — — — —
Collateral under derivative
counterparty collateral
agreements 57,420,463 57,420,463 57,420,463 — — — —
Receivable for securities 23,760,365 23,134,839 — 23,760,365 — — —
Derivative instruments 78,430,615 68,438,522 98,191 78,332,424 — — —
Letters of credit
Separate account assets 28,222,102,254 28,197,125,961 16,058,519,438 12,163,582,816 — — —
Total assets 57,894,412,799 56,851,997,158 16,316,798,304 41,364,328,884 $ 213,285,611 —1 —
Liabilities:
Deposit-type contracts 219,909,416 206,134,127 — 219,909,416 $ — — % —
Commercial paper 99,886,032 99,886,032 — 99,886,032 — — —
Payable under securities
lending agreements — — — — — — —
Collateral under derivative
counterparty collateral
agreements 14,331,559 14,331,559 14,331,559 — — — —
Payable for securities 2,363,506 2,363,506 — 2,363,506 — — —
Derivative instruments 106,106,429 88,843,420 26,293 106,080,136 — — —
Dollar reverse repurchase
agreements — — — — — — —
Separate account liabilities 409,274,503 409,274,503 8,451 409,266,052 — — —
Total Liabilities 851,871,445 820,833,147 14,366,303 837,505,142 $ $

Bonds and Common Stock

The fair values for bonds and common stock are generally based upon evaluated prices from independent pricing
services. In cases where these prices are not readily available, fair values are estimated by the Company. To
determine estimated fair value for these instruments, the Company generally utilizes discounted cash flows with
market observable pricing inputs such as spreads, average life, and credit quality. Fair value estimates are made at
a specific point in time, based on available market information and judgments about financial instruments, including
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estimates of the timing and amounts of expected future cash flows and the credit standing of the issuer or
counterparty.

Mortgage loans

Mortgage loan fair value estimates are generally based on discounted cash flows. A discount rate matrix is used
where the discount rate valuing a specific mortgage generally corresponds to that mortgage’s remaining term and
credit quality. Management believes the discount rate used is comparable to the credit, interest rate, term, servicing
costs and risks of loans similar to the portfolio loans that the Company would make today given its internal pricing
strategy.

Real estate

The estimated fair value for real estate is based on the unadjusted appraised value which includes factors such as
comparable property sales, property income analysis, and capitalization rates.

Cash, cash equivalents, short-term investments, collateral receivable and payable under securities lending
agreements and receivable and payable for securities, dollar reverse repurchase agreements, and
commercial paper

The amortized cost of cash, cash equivalents, short-term investments, collateral receivable and payable under
securities lending agreements and receivable and payable for securities, dollar reverse repurchase agreements, and
commercial paper is a reasonable estimate of fair value due to their short-term nature and the high credit quality of
the issuers and obligor.

Contract loans

The Company believes the fair value of contract loans approximates book value. Contract loans are funds provided
to contract holders in return for a claim on the contract. The funds provided are limited to the cash surrender value
of the underlying contract. The nature of contract loans is to have a negligible default risk as the loans are fully
collateralized by the value of the contract. Contract loans do not have a stated maturity and the balances and
accrued interest are repaid either by the contractholder or with proceeds from the contract. Due to the collateralized
nature of contract loans and unpredictable timing of repayments, the Company believes the fair value of contract
loans approximates carrying value.

Other long-term invested assets

The fair values of other long-term invested assets are based on the specific asset type. Other invested assets that
are held as bonds, such as surplus notes, are primarily valued the same as bonds. For low-income housing tax
credits amortized cost approximates fair value.

Limited partnership interests represent the Company’s minority ownership interests in pooled investment funds.
These funds employ varying investment strategies that primarily make private equity investments across diverse
industries and geographical focuses. The estimated fair value is determined using the partnership financial
statement reported capital account or net asset value adjusted for other relevant information which may impact the
exit value of the investments. Distributions by these investments are generated from investment gains, from
operating income generated by the underlying investments of the funds and from liquidation of the underlying assets
of the funds, which are estimated to be liquidated over the next one to 10 years. As of March 31, 2018, the
Company had $107,001,458 of unfunded commitments related to limited partnership interests where NAV is used as
a practical expedient to fair value.

Collateral under derivative counterparty collateral agreements

Included in other assets is cash collateral received from or pledged to derivative counterparties and included in other
liabilities is the obligation to return the cash collateral to the counterparties. The carrying value of the collateral is a
reasonable estimate of fair value.

Derivative instruments

The estimated fair values of OTC derivatives, primarily consisting of cross-currency swaps, interest rate swaps and
interest rate swaptions, are the estimated amount the Company would receive or pay to terminate the agreements at
the end of each reporting period, taking into consideration current interest rates and other relevant factors.

Separate account assets

Separate account assets include investments in mutual funds, bonds and short-term securities. Mutual funds are
recorded at net asset value, which approximates fair value, on a daily basis. The bonds and short-term investments
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are valued in the same manner, and using the same pricing sources and inputs as the bonds and short-term
investments of the Company.

Deposit-type contracts

Fair values for liabilities under deposit-type insurance contracts are estimated using discounted liability calculations,
adjusted to approximate the effect of current market interest rates for the assets supporting the liabilities.

D. Financial Instruments for which an Estimated Fair Value is Not Practicable - NONE

Note 21 - Other Items

G. Retained Assets

1. The Company does not have retained asset accounts in which checkbooks or drafts are issued to the
beneficiary. However, many of the Company’s contracts contain a contractual provision which allows the
beneficiary to leave the funds on deposit with the Company and receive interest. This option is also used for
beneficiaries who have not yet reached the age of majority and for whom no trust or guardianship has been
established. These amounts are paid out at age of majority.

The interest rate paid varies by contract. There are a number of guaranteed rates: 3%, 3.5%, 4% or at the
Company’s declared delayed interest rate, which is determined quarterly. Beneficiaries can choose to have
interest credited annually, semi-annually quarterly or monthly.

These funds are held within the Company’s general account and reported as a deposit-type liability. There are
no fees to the beneficiary and amounts can be withdrawn at any time.

The retained asset account is not the default method for satisfying life insurance claims.

2.
In Force
As of End of 03/31/2018 As of End of Prior Year -2017
(@) (b) () (d)
Number Balance Number Balance
Up to and including 12 Months 99 6,660,500 55 3,995,132
13 to 24 Months 80 9,558,313 82 9,607,273
25 to 36 Months 24 1,584,201 25 1,734,828
37 to 48 Months 3 231,434 3 231,434
49 to 60 Months 6 429,589 6 428,566
Over 60 Months 63 3,419,398 63 3,412,072
Total 275 21,883,435 234 19,409,304
3.
Individual Group
1) 2) (3) (4)
Number | Balance/Amount | Number | Balance/Amount
Retained Asset Accts at
Beginning of Year 234 19,409,304 0 0
Retained Asset Accts
Issued/Added During Year 44 2,665,368 0 0
Investment Earning Credited to
Retained Asset Accts During
Year N/A 9,958 N/A 0
Fees and Other Charges
Assessed to Retained Asset
Accts During Year N/A 0 N/A 0
Retained Asset Accts
Transferred to State Unclaimed
Property funds During Year 0 0 0 0
Retained Asset Accts
Closed/Withdrawn During Year (3) (201,195) 0 0
Balance of Retained Asset
Accts at End of Year 275 21,883,435 0 0

21(H) — Offsetting and Netting of Assets and Liabilities-NONE
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Note 22 - Events Subseguent

No significant change.

Note 23 - Reinsurance

On January 1, 2018, the Company terminated its coinsurance with funds withheld / modified coinsurance agreement with
London Life International Reinsurance Corporation, an affiliate, pursuant to which it had ceded portions of its group annuity,
whole life, and universal life policies. This termination impacted the following financial statement lines (in millions):

Page 3, Line 1 — Aggregate reserve for life contracts $430.7
Page 3, Line 24.03 — Funds held under reinsurance (430.7)
Page 3, Line 28 — Total liabilities 0.0
Page 4, Line 1 — Premiums 6,335.5
Page 4, Line 7 — Reserve adjustments on reinsurance ceded (5,904.8)
Page 4, Line 9 — Total revenue 430.7
Page 4, Line 19 — Increase in aggregate reserves 430.7
Page 4, Line 35 — Net income 0.0

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2017 were $243.6 million. Reserves remaining for prior years are now $163.0
million. Original estimates are increased or decreased, as additional information becomes known regarding
individual claims. Included in this increase (decrease), the Company experienced $0 million of unfavorable
(favorable) prior year loss development on retrospectively rated policies. However, the business to which it relates
is subject to premium adjustments.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.
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Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.

Q07.15



statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

1.2
21

22
3.1

32
3.3

34

3.5

4.1
4.2

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.2

9.3

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
In the ordinary course of business, entity names changes, acquisitions, dispositions, formations, and percentage of entity ownership changes, routinely occur.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[] NAIX]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2015
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/11/2017
By what department or departments?
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[X] No[ ] NAJ ]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] NoJ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
Advised Assets Group, LLC Greenwood Village, CO SEC
Great-West Capital Management, LLC Greenwood Village, CO SEC
GWFS Equities, Inc. Greenwood Village, CO SEC
Putnam Fiduciary Trust Company Boston, MA SEC
Putnam Retail Management Limited Partnership Boston, MA SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 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]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nof ]
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 $ 19,911,824 $ 19,059,889
14.22 Preferred Stock 0 0
14.23 Common Stock 103,972,659 104,293,493
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 151,317,532 148,641,886
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 275,202,015 $ 271,995,268
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 Ifyes, 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.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 92,739,915
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 92,739,915
16.3 Total payable for securities lending reported on the liability page: $ 92,739,915

17.  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, IIl - General Examination Considerations, F. Outsourcing

of Crit
17.1

17.2

17.3
174

17.5

17.6

18.1
18.2

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
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
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].

1 2
Name of Firm or Individual Affiliation
Great-West Life & Annuity Insurance Company |

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[ ]
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[ ]
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

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]

If no, list exceptions:
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19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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3.1
32
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount
1.11  Farm mortgages
1.12  Residential mortgages
113 COMMEICIAl MOMGAGES. ... .. cvvieetiecteteteie ettt ettt ettt et s et bbb s s s e st st b s st et e s e et ee st b e et sss e et s se st s st e b s s e et essetebes s et et sn s et e s et et et e ae s s st et s st et s et s anes [T 4,021,920,700

114 Total MOrtGages iN OO SEANGING. .......eururrrrrreuriiris ettt ssesse st s e e s s s e e s8R R8sttt [T 4,021,920,700

Long-term mortgages in good standing with restructured terms
1.21 Total mortgages in good standing with restructured terms

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

LIRS T o T 0T (o T-o =TSSP PSPPSR
1.32  RESIAENTAI MOMGAGES. .......eecveveecieiee ettt ettt ettt ettt s et e et et e st e st e b s s b e st se s b e st e b es s et s eese b s st et s s e e s e se b et et anse s s e bt see b et s et e s n et santetesnaas
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

TAT  FAIM MOMGAGES. .. .vcvveeeciiceeteiet ettt ettt se bttt et et b st e s s se s b s e et s se b et s e ae b e s s et e b s s et et s se s e b e R s A et et e At s e b e s s e e et esse b b s e et s ee s b e ae b s et e bt e s et s et et n et es s et b enaetenas
I - To =T =TI 0T =TT PP
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)

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

18T FAIM MOMGAGES. .. e cveveieciiceete ettt ettt ettt ettt ete s b e e tesse b et s e s e b e s st e b s s et et s se s e s e R e e et et e At s s b e e s e st esse b b as s bbb se s b e At s s b et s e e et s et et s et es s et b enaetenas
1,62 RESIAENTAI MOMGAGES. ... vrevrrerreireiieirirsireiei sttt s st s 8 e s e8RS 88t 8 bbbt ns e
1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate

Operating Percentages:

2.1 ABH LSS PEICENE.......ceucerieeceaeireiseeesetsee et se et essetse st se s st es s st ee s s s ee s s8R 2848284288284 E eS8 42 £ 8o E AR 2 £ 4RSS E SRR R e R AR en R e e Eene feeEieEiesieneeeestent st nstentantanes 0.2
2.2 A&H COSt CONTAINMENT PEICENL..........cvvieiteiicte ettt ettt ae b s et et s et et s s et e s st et e s ss s et s e st ssebesss s e e et s et b eet et s e e et s et bss et et e s s sebesss b et et snse | ehebssssessssssesssesessssesessnsetassnsetans
2.3 A8H expense percent eXCluding COSt CONLAINMENT EXPENSES..........ururrerrererrirersresessesssssseesesssesessssessssssessessssssessessssssessassssssessessssssessessssssessessessnssessesssnssessoss _ fassssssessosssssssssassssssassanssness 25.0

T

Yes[ | No[X]

T

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least tWo States?..........c.ccceeeeeiieiicecece e Yes [ X] No[ 1]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

Lo (AT (=T 01011310 T 311N Yes[ | No[ 1]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE

Q10




statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

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.......cccoeceieiecseeeeee e AL L 1,778,611 |l 8,244,051 [ 236,878 | e | e 10,259,540
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California
6. Colorado
7. Connecticut. .CT]...... L. ..14,856,599
8.  Delaware............. .DE[...... L. ...4,032,229
9.  District of Columbia. .DCJ...... L. ....2,849,056
10.  Florida................. WFL . L. 49,565,528
11.  Georgia... GA|.... L. ..20,104,739
12.  Hawai..... LHI L. ...1,960,135
13.  lIdaho... D] ... L.
14. lllinois...... | 8 L. ..69,181,250
15.  Indiana LINT L... 16,357,333
16. lowa..... AL L. ..15,963,721
17.  Kansas... .KS{...... L. ....7,598,678
18. Kentucky LKY ... L. ...9,139,386
19. Louisiana 49,287,072 52,566,376
20, MaINE.....ooeiecvecreeicicess ettt en 10,718,953 11,088,439
21.  Maryland 33,954,827 ...36,110,749 | ....
22. Massachusetts 33,001,663 ..35,222,715 | ...
23.  Michigan 27,594,192 ceeennn31,434,345 | ...
24, MINNESOLA.....cvurvriciriesieie sttt bbbt MNT...... L. 28,207,026 | .............. 331,367 | oo [ e 30,389,795
25, MISSISSIPPI...eooveerererrerrerereresenneseisensseessesesssnseessssessesssssenssessessesMS [ oL | 103,185,250 | ..........5,457,228 | ..............
26.  Missouri..
27. Montana..
28.  Nebraska.
29. Nevada....
30.  New Hampshire..
31.  New Jersey.....
32.  New Mexico
33.  New York.....
34.  North Carolina.....
35.  North Dakota...
36. Ohio.............
37.  Oklahoma ..
38, OrBUON.....cevecvcteesee ettt sa et nans
39, PENNSYIVANIA.......cceierricereireie s
40. Rhode Island...
41.  South Carolina
42.  South Dakota..
43, TENNESSEE.....coverererererrerserereresresssesesssssssessessnsesessssesseseesenss TN ol [ 001,409,272 | ... 11,482,449 | ... 428,380 | oo [ 13, 320 101
A4, TEXAS....oeerererieisessesiss sttt en TX]...... Lo 7,003,460 | .........39,055,842 | ........... 1,103,656 | ...cvoorverrrcrvrirnnns | i 47,162,958
45.  Utah....... UTH L. 5,335,867
46.  Vermont.. VT Loo] coririenenn91,646 | o
47.  Virginia........ VAL L.
48, WaShiNGION.......coieiicrcce s WA]...... L.
49.  West Virginia... WV ...... L. . .5,880,364
50.  Wisconsin.... W L. ..41,908,317
51, WYOMING...oiierrireirreineereieenneseesseseseseesssenssssessensssssessssenssessessess WY [ e L.
52, AMEriCan SAmMOa........ccccoevrreieirerireieserseeessssessssessseseneennAS [ . Neo [ [,
53, GUAM...eeeeceeeeeeeeeeee e sesesssesessssssssssesssnsesssesssssensssssenssOU [ e L.
54, PUEMO RICO......ccovvvrrereiericereiesse e siesssssessenes s PR [ e L.
55.  USVirgin Islands..........cc.oeeveremrerrereercseeerreeseeeeeeseseeeseeseeneen VI Lo oeieeeeennn20,402 [ oo
56.  Northern Mariana Islands............ccoeevervvreeverercsssersersssieenec MP | o Nuo [ [,
57, Canada.......ccccoeeeeevereeeeeeeeeeeeeee e sesssssensenneen GAN | e N...
58. XXX [ i 2,693 |
59. XXX
90. Reporting entity contributions for employee benefit plans.............. XXX ] e | s
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES.........cevrerereeierreeseesee s XXX 10,395,850 |
92. Dividends or refunds applied to shorten endowment or
premium paying PEMOG.........ocvvcverereereieeeee e XXX e | e [ e | o0 e,
93.  Premium or annuity considerations waived under disability
or other contract ProViSIONS..........cccovevevevereiie e XXX ] 1,225,932 e [ e 39,852 [ [l 1
94.  Aggregate other amounts not allocable by State..........c.cccovvnieneee XXX | 0 [0 |0 | 0
95.  Totals (DireCt BUSINESS)........ccvevevereeiercreesieiee e enisnee XXX.. |.......170,504,351 |....1,184,670,163 | ........18,770,659 | .....ecoevvvreeveennl0 |1,
96. Plus Reinsurance Assumed XXX ] 10,630,447 | .............. 495 514 B I 11,131,253 | ...
97. Totals (All Business)............ XXX 181,134,798 |....1,185,165,677 |........18,775,951 | cccovevvrverivenenn0 | e 1,385,076,426 |....
98. Less Reinsurance Ceded.........cc.cccovevverereennee . LXXX.. | ..(4,079,971,223) (2 243,500,415) .| ...(6,323,453,505)] ....
99. Totals (All Business) less Reinsurance Ceded............c..cccoevevnnee. .XXX.. |...4,261,106,021 |....3,428,666,092 | ........18,757,818 | ....cceceeevreerennnl0 | oo 7,708,529,931
DETAILS OF WRITE-INS
58001. Other foreign premiums not included above............cccccoeveevrirernnnes XXX
58002. U.S. premiums of Canadian affiliate included above...................... XXX
BB003. oottt sttt XXX..
58998. Summary of remaining write-ins for line 58 from overflow page.....| .XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... L XXX..
9401.
9402.
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page..... [ . XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX
(@)  Active Status Count

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

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinSUrer..................ccouereer
N - None of the above - Not allowed to write business in the state
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

Organizational Chart — March 31, 2018
l. OWNERSHIP OF POWER CORPORATION OF CANADA

The following sets out the ownership, based on votes attached to the outstanding voting shares, of Power Corporation of Canada:

The Desmarais Family Residuary Trust
99.999% - Pansolo Holding Inc.

59.16% - Power Corporation of Canada

The total voting rights of Power Corporation of Canada (PCC) controlled directly and indirectly by the Desmarais Family Residuary Trust are as
follows. There are issued and outstanding as of March 31, 2018 415,873,704 Subordinate Voting Shares (SVS) of PCC carrying one vote per
share and 48,854,772 Participating Preferred Shares (PPS) carrying 10 votes per share; hence the total voting rights are 904,421,424,

Pansolo Holding Inc. owns directly and indirectly 48,363,392 SVS and 48,668,392 PPS, entitling Pansolo Holding Inc. to an aggregate
percentage of voting rights of 535,047,312 or 59.16% of the total voting rights attached to the shares of PCC.

Il OWNERSHIP BY POWER CORPORATION OF CANADA
Power Corporation of Canada has a voting interest in the following entities:
A. Great-West Life & Annuity Insurance Company Group of Companies (U.S. insurance)

Power Corporation of Canada
100.0% - 171263 Canada Inc.
65.536% - Power Financial Corporation
67.727% - Great-West Lifeco Inc. (direct and indirect 71.747%)
100.0% - Great-West Financial (Canada) Inc.
100.0% - Great-West Financial (Nova Scotia) Co.
100.0% - Great-West Lifeco U.S. LLC
100.0% - Great-West Services Singapore | Private Limited
100.0% - Great-West Services Singapore Il Private Limited
99.0% - Great West Global Business Services India Private Limited (1% owned by Great-West Services Singapore | Private Limited)
1.0% - Great West Global Business Services India Private Limited (99% owned by Great-West Services Singapore Il Private Limited)
100.0% - GWL&A Financial Inc.
60.0% - Great-West Life & Annuity Insurance Capital (Nova Scotia) Co. (40% owned by Great-West Life & Annuity Insurance Capital, LP)
40.0% - Great-West Life & Annuity Insurance Capital, LLC (60% owned by GWL&A Financial Inc.)
60.0% - Great-West Life & Annuity Insurance Capital (Nova Scotia) Co. Il (40% owned by Great-West Life & Annuity Insurance Capital, LP 1)
40.0% - Great-West Life & Annuity Insurance Capital, LLC Il (60% owned by GWL&A Financial Inc.)
60.0% - Great-West Life & Annuity Insurance Capital, LLC (40% owned by Great-West Life & Annuity Insurance Capital (Nova Scotia) Co.)
60.0% - Great-West Life & Annuity Insurance Capital, LLC Il (40% owned by Great-West Life & Annuity Insurance Capital (Nova Scotia) Co. Il)
100.0% - Great-West Life & Annuity Insurance Company (Fed ID # 84-0467907 - NAIC # 68322, CO)
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B.

100.0% - Great-West Life & Annuity Insurance Company of New York (Fed ID # 13-2690792 - NAIC # 79359, NY)
100.0% - Advised Assets Group, LLC

100.0% - GWFS Equities, Inc.

100.0% - Great-West Life & Annuity Insurance Company of South Carolina
100.0% - Emjay Corporation

100.0% - FASCore, LLC

100.0% - Great-West Capital Management, LLC

100.0% - Great-West Trust Company, LLC

100.0% - Lottery Receivable Company One LLC

100.0% - LR Company II, L.L.C.

100.0% - Singer Collateral Trust IV

100.0% - Singer Collateral Trust V

100.0% - Great-West Financial Retirement Plan Services, LLC

100.0% - Empower Securities, LLC

Putnam Investments Group of Companies (Mutual Funds)

Power Corporation of Canada

100.0% - 171263 Canada Inc.
65.536% - Power Financial Corporation
67.727% - Great-West Lifeco Inc.
100.0% - Great-West Financial (Canada) Inc.
100.0% - Great-West Financial (Nova Scotia) Co.
100% - Great-West Lifeco U.S. LLC

99.0% - Great-West Lifeco U.S. Holdings, L.P. (1% owned by Great-West Lifeco U.S. Holdings, LLC)
100.0% - Great-West Lifeco U.S. Holdings, LLC
1% - Great-West Lifeco U.S. Holdings, L.P. (99% owned by Great-West Lifeco U.S. LLC)
100.0% - Putnam Investments, LLC
100.0% - Putnam Acquisition Financing, Inc.
100.0% - Putnam Acquisition Financing LLC
100.0% - Putnam Holdings, LLC
100.0% - Putnam U.S. Holdings I, LLC
20.0% - PanAgora Asset Management, Inc. (80% owned by PanAgora Holings, Inc.)
100.0% - Putnam Investment Management, LLC
100.0% - Putnam Fiduciary Trust Company
100.0% - Putnam Investor Services, Inc.
100.0% - Putnam Retail Management GP, Inc.
1.0% - Putnam Retail Management Limited Partnership (99% owned by Putnam U.S. Holdings I, LLC)
99.0% - Putnam Retail Management Limited Partnership (1% owned by Putnam Retail Management GP, Inc.)
100.0% - PanAgora Holdings, Inc.
80.00% - PanAgora Asset Management, Inc. (20.0% owned by Putnam U.S. Holdings I, LLC)
100.0% - Putnam Investment Holdings, L.L.C.
100.0% - Savings Investments, LLC
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100.0% - Putnam Capital, LLC
100.0% - The Putnam Advisory Company, LLC
100.0% - Putnam Advisory Holdings LLC
100.0% - Putnam Investments Canada ULC
100.0% - Putnam Investments (Ireland) Limited
100.0% - Putnam Investments Australia Pty Limited
100.0% - Putnam Investments Securities Co., Ltd.
100.0% - Putnam International Distributors, Ltd.
100.0% - Putnam Investments Argentina S.A.
100.0% - Putnam Investments Limited
100.0% - Putnam Advisory Holdings II, LLC

C. The Great-West Life Assurance Company Group of Companies (Canadian insurance)

Power Corporation of Canada
100.0% - 171263 Canada Inc.
65.536% - Power Financial Corporation
67.727% - Great-West Lifeco Inc.

100.0% - 2142540 Ontario Inc.

1.0% - Great-West Lifeco Finance (Delaware) LP (99.0% owned by Great-West Lifeco Inc.)

40.0% - Great-West Lifeco Finance (Delaware) LLC (60.0% owned by The Great-West Life Assurance Company)
100.0% - Great-West Lifeco Finance 2017 I, LLC

100.0% - 2023308 Ontario Inc.

1.0% - Great-West Life & Annuity Insurance Capital, LP (99.0% owned by Great-West Lifeco Inc.)

40.0% - Great-West Life & Annuity Insurance Capital (Nova Scotia) Co. (60.0% owned by GWL&A Financial Inc.)
40.0% - Great-West Life & Annuity Insurance Capital, LLC (60.0% owned by GWL&A Financial Inc.)
1.0% - Great-West Life & Annuity Insurance Capital, LP Il (99.0% owned by Great-West Lifeco Inc.)
40.0% - Great-West Life & Annuity Insurance Capital (Nova Scotia) Co. Il (60.0% owned by GWL&A Financial Inc.)
40.0% - Great-West Life & Annuity Insurance Capital, LLC Il (60.0% owned by GWL&A Financial Inc.)
100.0% - 2171866 Ontario Inc
1.0% - Great-West Lifeco Finance (Delaware) LP Il (99.0% owned by Great-West Lifeco Inc.)
100.0% - Great-West Lifeco Finance (Delaware) LLC Il
100.0% - 2619747 Ontario Inc.
1.0% - Great-West Lifeco Finance 2018, LP (99.0% owned by Great-West Lifeco Inc.)
100.0% - Great-West Lifeco Finance 2018, LLC
100.0% - Great-West Lifeco Finance 2018 Il, LLC

99.0% - Great-West Lifeco Finance 2018, LP (1.0% owned by 2619747 Ontario Inc.)
100.0% - 6109756 Canada Inc.
100.0% - 6922023 Canada Inc.
100.0% - 8563993 Canada Inc.
100.0% - 9855297 Canada Inc.
100.0% - The Great-West Life Assurance Company (NAIC #80705, Ml)

29.4% - GWL THL Private Equity | Inc. (11.8% owned by The Canada Life Assurance Company, 58.8% owned by The Canada Life Insurance Company of Canada)
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100.0% - GWL THL Private Equity Il Inc.
23.0% - Great-West Investors Holdco Inc. (22% owned by The Canada Life Assurance Company, 55% owned by The Great-West Life Assurance Company)
100.0% - Great-West Investors LLC
100.0% - Great-West Investors LP Inc.
99.0% - Great-West Investors LP (1.0% owned by Great-West Investors GP Inc.)
100.0% - T.H. Lee Interests
100.0% - Great-West Investors GP Inc.
1.0% - Great-West Investors LP (99.0% owned by Great-West Investors LP Inc.)
100.0% - T.H. Lee Interests
100.0% - GWL Realty Advisors Inc.
100.0% - GWL Realty Advisors U.S., Inc.
100.0% - EverWest Property Management, LLC
100.0% - EverWest Property Services of Arizona, LLC
100.0% - EverWest Real Estate Investors, LLC
100.0% - EverWest Advisors, LLC
100.0% - EverWest Advisors AZ, LLC
100.0% - EW Manager LLC
100.0% - RA Real Estate Inc.
0.1% - RMA Real Estate LP (69.9% owned by The Great-West Life Assurance Company, 30.0% owned by London Life Insurance Company)
100% - RMA Properties Ltd.
100% - RMA Properties (Riverside) Ltd.
100% - S-8025 Holdings Ltd.
100.0% - Vertica Resident Services Inc.
100.0% - 2278372 Ontario Inc.
12.5% - 555 Robson Holding Ltd. (75% owned by London Life Insurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
100.0% - GLC Asset Management Group Ltd.
100.0% - 200 Graham Ltd.
100.0% - 801611 Ontario Limited
100.0% - 1213763 Ontario Inc.
99.99% - Riverside Il Limited Partnership (0.01% owned by 2024071 Ontario Limited)
70.0% - Kings Cross Shopping Centre Ltd. (30% owned by London Life Insurance Company)
100.0% - 681348 Alberta Ltd.
50.0% - 3352200 Canada Inc.
100.0% - 1420731 Ontario Limited
60.0% - Great-West Lifeco Finance (Delaware) LLC (40.0% owned by Great-West Lifeco Finance (Delaware) LP)
100.0% - 1455250 Ontario Limited
100.0% - CGWLL Inc.
100.0% - 2020917 Alberta Ltd.
55.0% - Great-West Investor Holdco Inc. (23% owned by GWL THL Private Equity | Inc., 22% owned by The Canada Life Assurance Company)
65.0% - The Walmer Road Limited Partnership (35.0% owned by London Life Insurance Company)
50.0% - Laurier House Apartments Limited (50.0% owned by London Life Insurance Company)
50.0% - Marine Promenade Properties Inc. (50.0% owned by London Life Insurance Company)
100.0% - 2024071 Ontario Limited
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100.0% - 431687 Ontario Limited
0.01% - Riverside Il Limited Partnership (99.99% owned by 1213763 Ontario Inc.)
100.0% - High Park Bayview Inc.
0.001% - High Park Bayview Limited Partnership
75.0% - High Park Bayview Limited Partnership (25.0% owned by London Life Insurance Company)
5.6% - MAM Holdings Inc. (94.4% owned by The Canada Life Insurance Company of Canada)
100% - Mountain Asset Management LLC
100.0% - 647679 B.C. Ltd.
70.0% - TGS North American Real Estate Investment Trust (30% owned by London Life Insurance Company)
100.0% - TGS Trust
70.0% - RMA Realty Holdings Corporation Ltd. (30.0% owned by London Life Insurance Company)
100.0% 1995709 Alberta Ltd.
100.0% - RMA (U.S.) Realty LLC (Delaware)
100.0% - RMA American Realty Corp.
1% - RMA American Realty Limited Partnership (99% owned by RMA (U.S.) Realty LLC (Delaware))
99.0% - RMA American Realty Limited Partnership (1% owned by RMA American Realty Corp.)
69.9% - RMA Real Estate LP (30.0% owned by London Life Insurance Company; 0.1% owned by RA Real Estate Inc.)
100.0% - RMA Properties Ltd.
100.0% - S-8025 Holdings Ltd.
100.0% - RMA Properties (Riverside) Ltd.
70.0% - KS Village (Millstream) Inc. (30.0% owned by London Life Insurance Company)
70.0% - 0726861 B.C. Ltd. (30.0% owned by London Life Insurance Company)
70.0% - Trop Beau Developments Limited (30.0% owned by London Life Insurance Company)
70.0% - Kelowna Central Park Properties Ltd. (30.0% owned by London Life Insurance Company)
70.0% - Kelowna Central Park Phase Il Properties Ltd. (30.0% owned by London Life Insurance Company)
40.0% - PVS Preferred Vision Services Inc.
12.5% - Vaudreuil Shopping Centres Limited (75.0% owned by London Life Insurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
70.0% - Saskatoon West Shopping Centres Limited (30.0% owned by London Life Insurance Company)
12.5% - 2331777 Ontario Ltd. (75.0% owned by London Life Insurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
12.5% - 2344701 Ontario Ltd. (75.0% owned by London Life Insurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
12.5% - 2356720 Ontario Ltd. (75.0% owned by London Life Insurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
12.5% - 0977221 B.C. Ltd. (75.0% owned by London Life Insurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
12.5% - 555 Robson Holding Ltd. ((75% owned by London Life Insurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
100.0% - 7419521 Manitoba Ltd.
0.04% - 7420928 Manitoba Limited Partnership (24.99% owned each by The Great-West Life Assurance Company, London Life Insurance Company, The Canada Life Assurance Company and The Canada Life
Insurance Company of Canada)
100.0% - 7419539 Manitoba Ltd.
100.0% - London Insurance Group Inc.
100.0% - Trivest Insurance Network Limited
100.0% - London Life Insurance Company (Fed ID # 52-1548741 — NAIC # 83550, MI)
100.0% - 1542775 Alberta Ltd.
100.0% - 0813212 B.C. Ltd.
30.0% - Kings Cross Shopping Centre Ltd. (70% owned by The Great-West Life Assurance Company)
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30.0% - 0726861 B.C. Ltd. (70% owned by The Great-West Life Assurance Company)
30.0% - TGS North American Real Estate Investment Trust (70% owned by The Great-West Life Assurance Company)
100.0% - TGS Trust
30.0% - RMA Realty Holdings Corporation Ltd. (70% owned by The Great-West Life Assurance Company)
100.0% 1995709 Alberta Ltd.
100.0% - RMA (U.S.) Realty LLC (Delaware) (special shares held by 1995709 Alberta Ltd.)
100.0% - RMA American Realty Corp.
1.0% - RMA American Realty Limited Partnership (99% owned by RMA (U.S.) Realty LLC )
99.0% - RMA American Realty Limited Partnership (1% owned by RMA American Realty Corp.)
30.0% - RMA Real Estate LP (69.9% owned by The Great-West Life Assurance Company; 0.1% owned by RA Real Estate Inc.)
100.0% - RMA Properties Ltd.
100.0% - S-8025 Holdings Ltd.
100.0% - RMA Properties (Riverside) Ltd.
100.0% - 1319399 Ontario Inc.
24.99%- 7420928 Manitoba Limited Partnership (24.99% limited partner interest each held by The Great-West Life Assurance Company, The Canada Life Assurance Company and The Canada Life
Insurance Company of Canada; 7419521 Manitoba Ltd. holds 0.04% interest)
50.0% - Laurier House Apartments Limited (50.0% owned by The Great-West Life Assurance Company)
50.0% - Marine Promenade Properties Inc. (50.0% owned by The Great-West Life Assurance Company)
30.0% - Kelowna Central Park Properties Ltd. (70.0% owned by The Great-West Life Assurance Company)
30.0% - Kelowna Central Park Phase Il Properties Ltd. (70.0% owned by The Great-West Life Assurance Company)
30.0% - Trop Beau Developments Limited (70.0% owned by The Great-West Life Assurance Company)
100.0% - 4298098 Canada Inc.
100.0% - GWLC Holdings Inc.
100% - GLC Reinsurance Corporation
100.0% - 389288 B.C. Ltd.
100.0% - Quadrus Investment Services Ltd.
35.0% - The Walmer Road Limited Partnership (65.0% owned by The Great-West Life Assurance Company)
88.0% - Neighborhood Dental Services Ltd.
100.0% - Quadrus Distribution Services Ltd.
100.0% - Toronto College Park Ltd.
25.0% - High Park Bayview Limited Partnership (75.0% owned by The Great-West Life Assurance Company)
30.0% - KS Village (Millstream) Inc. (70.0% owned by The Great-West Life Assurance Company)
100.0% - London Life Financial Corporation
89.4% - London Reinsurance Group, Inc. (10.6% owned by London Life Insurance Company)
100.0% - London Life and Casualty Reinsurance Corporation
100.0% - Trabaja Reinsurance Company Ltd.
100.0% - London Life and Casualty (Barbados) Corporation
100.0% - LRG (US), Inc.
100.0% - London Life International Reinsurance Corporation
100.0% - London Life Reinsurance Company (Fed ID # 23-2044256 — NAIC # 76694, PA)
75.0% - Vaudreuil Shopping Centres Limited (12.5% owned by The Great-West Life Assurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
10.6% - London Reinsurance Group Inc. (89.4% owned by London Life Financial Corporation)
30.0% - Saskatoon West Shopping Centres Limited (70.0% owned by The Great-West Life Assurance Company)
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75.0% - 2331777 Ontario Ltd. (12.5% owned by The Great-West Life Assurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
75.0% - 2344701 Ontario Ltd. (12.5% owned by The Great-West Life Assurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
75.0% - 2356720 Ontario Ltd. (12.5% owned by The Great-West Life Assurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
75.0% - 0977221 B.C. Ltd. (12.5% owned by The Great-West Life Assurance Company, 12.5% owned by The Canada Life Insurance Company of Canada)
100.0% - Financial Horizons Group Inc.
100.0% - Financial Horizons Incorporated

100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -

9099-1696 Quebec Inc.

Continuum Financial Centres Inc.

Excel Private Wealth Inc.

H & H Associates Financial Services Inc.

Jantzi Financial Services Inc.

Odyssey Financial Group Inc./Groupe Odyssee Inc.

Scott Batson Financial & Insurance Services Ltd.

Stonehouse Financial Advisory Services Inc.

Henderson GP ULC

0.01% - Henderson Structured Settlements LP (99.9% held by Financial Horizons Incorporated)

99.9% - Henderson Structures Settlements LP (0.01% held by Henderson GP ULC)

100.0% - Canada Life Financial Corporation

100.0% - The Canada Life Assurance Company (Fed ID # 38-0397420, NAIC # 80659, Ml)

24.99%- 7420928 Manitoba Limited Partnership (24.99% limited partner interest held by The Great-West Life Assurance Company, London Life Insurance Company and the Canada Life Insurance
Company of Canada; 7419521 Manitoba Ltd. holds 0.04% interest)

100.0% - Canada Life Capital Corporation, Inc.

100.0% - Canada
100.0%
100.0%
100.0%
100.0%

100.0%

Life International Holdings Limited
- Canada Life Annuity Reinsurance (Barbados) Corporation
- Canada Life Group Holdings Limited
- Canada Life International Services Limited
- Canada Life International Limited
100.0% - CLI Institutional Limited
- The Canada Life Group (U.K.) Limited
80.0% - Canada Life International Assurance (Ireland) Designated Activity Company (20.0% owned by CL Abbey Limited)
100.0% - Canada Life Irish Holding Company Limited
100.0% - Canada Life Group Services Limited
100.0% - Canada Life Europe Investment Limited
100.0% - Canada Life Europe Management Services Limited
21.33% - Canada Life Assurance Europe Limited (78.67% owned by Canada Life Europe Investment Limited)
78.67% - Canada Life Assurance Europe Limited (21.33% owned by Canada Life Europe Management Services Limited)
100.0% - London Life and General Reinsurance dac
100.0% - Canada Life International Re dac
100.0% - Canada Life Reinsurance International Ltd.
100.0% - Canada Life Reinsurance Ltd.
100.0% - CL Abbey Limited

20.0% - Canada Life International Assurance (Ireland) Designated Activity Company (80.0% owned by The Canada Life Group (U.K.) Limited)
100.0% - Irish Life Investment Managers Limited
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100.0% -
100.0% -
100.0% -
100.0% -

100.0% -
100.0% -
100.0% -

100.0% -

100.0% - Summit Asset Managers Limited
7.0% - Irish Association of Investment Managers CLG
Setanta Asset Management Limited
Canada Life Pension Managers & Trustees Limited
Canada Life Asset Management Limited
Canada Life European Real Estate Limited
100.0% - Hotel Operations (Walsall) Limited
100.0% - Hotel Operations (Cardiff) Limited
Canada Life Trustee Services (U.K.) Limited
CLFIS (U.K.) Limited
MGM Advantage Holdings Limited
100.0% - Stonehaven UK Limited
100.0% - MGM Advantage Services Limited
100.0% - MGM Advantage Life Limited
100.0% - MGM Advantage Life Trustee Limited
Canada Life Limited
26.0% - ETC Hobley Drive Management Company Limited
100.0% - Synergy Sunrise (Wellington Row) Limited
76.0% - Radial Park Management Limited
100.0% - CL Blue Limited
100.0% - Canada Life (U.K.) Limited
100.0% - Albany Life Assurance Company Limited
100.0% - Canada Life Management (U.K.) Limited
100.0% - Canada Life Services (U.K.) Limited
100.0% - Canada Life Fund Managers (U.K.) Limited
100.0% - Canada Life Group Services (U.K.) Limited
100.0% - Canada Life Holdings (U.K.) Limited
Canada Life Irish Operations Limited
100.0% - Canada Life Ireland Holdings Limited.
Irish Life Group Limited
100.0% Irish Life Health dac
100.0% - Irish Progressive Services International Ltd
100.0% - Irish Life Group Services Limited
100.0% - Irish Life Financial Services Ltd.
100.0% - Glohealth Financial Services Limited
49.0% - Affinity First Limited (51.0% interest unknown)
100.0% - Vestone Ltd.
100.0% - Cornmarket Group Financial Services Limited
100.0% - Cornmarket Insurance Services Limited
25.0% EIS Financial Services Limited (75.0% interest unknown)
100.0% - Cornmarket Retail Trading Ltd.
100.0% - Penpro Limited
100.0% - Irish Life Associate Holdings Unlimited Company

100.0% -

100.0% -
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100.0% -

Irish Life Irish Holdings Unlimited Company

100.0% - 1939 ILIV Consulting Limited
100.0% - Irish Life Assurance plc.

100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
66.66% -
51.0% -
50.0% -
50.0% -
20.0% -
14.0% -
5.5% -

Cathair Ce Ltd.

llona Financial Group, Inc.

Irish Life Trustee Services Limited

Office Park De Mont-St-Guibert A S.A.
Office Park De Mont-St-Guibert B S.A.
Office Park De Mont-St-Guibert C S.A.
Stephen Court Limited

Tredwell Associates Limited

(2,3&4) Basement Company Limited

City Gate Park Administration Limited
SJRQ Riverside IV Management Company Ltd.
Hollins Clough Management Company Ltd.
Dakline Company Ltd.

Choralli Limited

Baggot Court Management Limited
Padamul Ltd.

18.2143% - Tour Esplanade (Paris) LP

100.0% - 4073649 Canada, Inc.

100.0% - CL Luxembourg Capital Management S.a.r.I.

100.0% - Canada Life Finance (U.K.) Limited
100.0% - 8478163 Canada Limited

100.0% - Canada Life Capital Bermuda Limited
100.0% - 9983813 Canada Inc.

100.0% - Canada Life Capital Bermuda Ill Limited

100.0% - Canada Life Capital Bermuda Il Limited

22.0% - Great-West Investors Holdco Inc. (23% owned by GWL THL | Private Equity | Inc., 55% owned by The Great-West Life Assurance Company)

100.0% - The Canada Life Insurance Company of Canada

24.99%- 7420928 Manitoba Limited Partnership (24.99% limited partner interest held by The Great-West Life Assurance Company, London Life Insurance Company and The Canada Life

Assurance Company; 7419521 Manitoba Ltd. holds 0.04% interest)

100.0% - 6855572 Manitoba Ltd.

94.4% - MAM Holdings Inc. (5.6% owned by The Great-West Life Assurance Company)

100.0% - Mountain Asset Management LLC

12.5% - 2331777 Ontario Ltd. (75% owned by London Life Insurance Company, 12.5% owned by The Great-West Life Assurance Company)

12.5% - 2344701 Ontario Ltd. (75% owned by London Life Insurance Company, 12.5% owned by The Great-West Life Assurance Company)

12.5% - Vaudreuil Shopping Centres Limited (75% owned by London Life Insurance Company, 12.5% owned by The Great-West Life Assurance Company)
12.5% - 2356720 Ontario Ltd. (75% owned by London Life Insurance Company, 12.5% owned by The Great-West Life Assurance Company)

12.5% - 0977221 B.C. Ltd. (75% owned by London Life Insurance Company, 12.5% owned by The Great-West Life Assurance Company)

12.5% - 555 Robson Holding Ltd. (75% owned by London Life Insurance Company, 12.5% owned by The Great-West Life Assurance Company)

58.8% - GWL THL Private Equity I Inc. (11.8% The Canada Life Assurance Company, 29.4% The Great-West Life Assurance Company)

100.0% - GWL THL Private Equity Il Inc.
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100.0% - Great-West Investors Holdco Inc.
100.0% - Great-West Investors LLC
100.0% - Great-West Investors LP Inc.
99.0% - Great-West Investors LP (1.0% owned by Great-West Investors GP Inc.)
100.0% - T.H. Lee Interests
100.0% - Great-West Investors GP Inc.
1.0% - Great-West Investors LP (99.0% Great-West Investors LP Inc.)
100.0% - T.H. Lee Interests
100.0% - CL Capital Management (Canada), Inc.
100.0% - 587443 Ontario Inc.
100.0% - Canada Life Mortgage Services Ltd.
11.8% - GWL THL Private Equity | Inc. (29.4% owned by The Great-West Life Assurance Company, 58.8% owned by The Canada Life Insurance Company of Canada)
100.0% - GWL THL Private Equity Il Inc.
100.0% - Great-West Investors Holdco Inc.
100.0% - Great-West Investors LLC
100.0% - Great-West Investors LP Inc.
99.0% - Great-West Investors LP (1.0% owned by Great-West Investors GP Inc.)
100% - T.H. Lee Interests
100.0% - Great-West Investors GP Inc.
1.0% - Great-West Investors LP (99.0% Great-West Investors LP Inc.)
100.0% - T.H. Lee Interests
100.0% - Canada Life Capital Trust

D. IGM Financial Inc. Group of Companies (Canadian mutual funds)

Power Corporation of Canada
100.0% - 171263 Canada Inc.
65.536% - Power Financial Corporation
61.432% - IGM Financial Inc.
100.0% - Investors Group Inc.

100.0% - Investors Group Financial Services Inc.

100.0% - I.G. International Management Limited
100.0% - I.G. Investment Management (Hong Kong) Limited

100.0% - Investors Group Trust Co. Ltd.
100.0% - 391102 B.C. Ltd.

100.0% - I.G. Insurance Services Inc.

100.0% - Investors Syndicate Limited

100.0% - Investors Group Securities Inc.

100.0% - 6460675 Manitoba Ltd.

100.0% - I.G. Investment Management, Ltd.
100.0% - Investors Group Corporate Class Inc.
100.0% - Investors Syndicate Property Corp.
100.0% - 0965311 B.C. Ltd.
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100.0% - 0992480 B.C. Ltd.
100.0% - 1081605 B.C. Ltd.
100.0% - I.G. Investment Corp.
100.0% - Mackenzie Inc.
100.0% - Mackenzie Financial Corporation
100.0% - Mackenzie Investments Charitable Foundation
14.28% - Strategic Charitable Giving Foundation
100.0% - Mackenzie Cundill Investment Management (Bermuda) Ltd.
100.0% - Mackenzie Financial Capital Corporation
100.0% - Multi-Class Investment Corp.
100.0% - MMLP GP Inc.
100.0% - Mackenzie Investments Corporation
100.0% - Mackenzie U.S. Fund Management Inc.
100.0% - MGELS Fund Management (Canada) Ltd.
13.9% - China Asset Management Co., Ltd.
100.0% - MGELS Fund Management (Cayman) Ltd.
100.0% - MGELS Investments Limited
100.0% - MEMLS Fund Management (Cayman) Ltd.
100.0% - Mackenzie EM Funds Management (Cayman) Ltd.
100.0% - Investment Planning Counsel Inc.
100.0% - IPC Investment Corporation
100.0% - IPC Estate Services Inc.
100.0% - IPC Securities Corporation
100.0% - Counsel Portfolio Services Inc.
100.0% - Counsel Portfolio Corporation
18.5% - Portag3 Ventures LP
29.0% - Springboard LP
53.0% - Springboard LP
83.2% - WealthSimple Financial Corp.
29.3% - Springboard Il LP
19.8% - Personal Capital Corporation

E. Pargesa Holding SA Group of Companies (European investments)

Power Corporation of Canada

100.0% - 171263 Canada Inc.

65.536% - Power Financial Corporation

100.0% - Power Financial Europe B.V.
50.0% - Parjointco N.V.
75.4% - Pargesa Holding SA (55.5% capital)
100.0% - Pargesa Netherlands B.V.
100.0% - SFPG
51.8% (taking into account the treasury shares - Groupe Bruxelles Lambert (50.0% in capital)
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Capital
10.9%

16.9%

- Pernod Ricard (7.5% in capital)
- Umicore

19.8% - Ontex

5.7% -
0.4% -
96.5% -

1.2% -
100.0% -

100.0%

100.0% -
90.0% -
90.0% -

100.0% -

100.0% -

adidas
LTI One SA
FINPAR Il SA
0.1% - Groupe Bruxelles Lambert
0.1% - Ontex
Sagerpar SA
Belgian Securities BV
Capital
67.4% - Imerys (53.8% in capital)
- Brussels Securities SA

Capital
99.6% - LTI One SA

0.1% - Groupe Bruxelles Lambert

100.0% - LTI Two SA

0.1% - Groupe Bruxelles Lambert

0.1% - Umicore
100.0% - URDAC SA

0.1% - Groupe Bruxelles Lambert

100.0% - FINPAR SA

0.1% - Groupe Bruxelles Lambert

98.8% - Sagerpar SA

3.0% - Groupe Bruxelles Lambert

10.0% - GBL Participations SA
10.0% - Brussels Advisors SA
100.0% - GBL Energy S.a.r.l.
Capital
1.8% - adidas
6.6% - Burberry
1.2% - Total SA (0.6% in capital)
GBL Finance & Treasury SA
GBL Participations SA
Brussels Advisors SA
GBL Advisors Ltd.
GBL Verwaltung SA
Capital
100.0% - GBL Investments Limited
100.0% - GBLR
67.4% - Serena S.a.r.l.
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Capital
16.6% - SGS
100.0% - Eliott Capital S.a.r.l.
Capital
9.4% - LafargeHolcim
100.0% - Sienna Capital S.a.r.l
Capital
10.9% - Sagard FCPR
0.3% - Sagard Il A FPCI
75.0% - Sagard Il B FPCI
26.9% - Sagard 3 Millésime 1 FPCI
29.6% - Kartesia Credit Opportunities Ill SCA, SICAV-SIF
17.24% - Kartesia Credit Opportunities [V SCS
22.2% - Kartesia Management SA
50.0% - Ergon Capital Partners SA
42.4% - Ergon Capital Partners Il SA
89.9% - Ergon Capital Partners Ill SA
15.1% - Mérieux Participations SAS
37.7% - Mérieux Participations 2 SAS
78.4% - PrimeStone Capital Fund ICAV
1.6% - PrimeStone Capital Special Limited Partner SCSp
9.8% - BDT Capital Partners Fund Il (INT),L.P.
48.6% - Backed 1 LP
9.6% - Backed 1 Founder LP
100.0% - Sienna Capital International Ltd.
100.0% - GBL Finance S.a.r.l
32.6% - Serena S.a.r.l
100.0% - Miles Capital S.a.r.|
21.2% - Parques Reunidos
100.0% - Oliver Capital S.a.r.|
45.3% - GEA
3.5% - FINPAR Il SA

F. Square Victoria Communications Group Inc. Group of Companies (Canadian communications)

Power Corporation of Canada
100.0% - Square Victoria Communications Group Inc.
100.0% - Gesca Ltée

100.0% - La Presse, Itée
100.0% - 10206911 Canada Inc.
100.0% - Nuglif inc.

100.0% - 10206938 Canada Inc.
100.0% - 9214470 Canada Inc.
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100.0% - 10206903 Canada Inc.
100.0% - Square Victoria Digital Properties inc.

100.0% - Les Editions Gesca Ltée

100.0% - Les Editions Plus Ltée

100.0% - 10206920 Canada Inc.

50.0% - Workopolis Inc.

100.0% - Square Victoria C.P. Holding Inc.

33.3% - Canadian Press Enterprises Inc.

100.0% - Pagemasters North America Inc.

G. Power Corporation (International) Limited Group of Companies (Asian investments)

Power Corporation of Canada

100.0% -

100.0% -

13.9% -

Power Corporation (International) Limited
99.9% - Power Pacific Corporation Limited

0.1% - Power Pacific Equities Limited
99.9% - Power Pacific Equities Limited
Power Communications Inc.
0.1% - Power Pacific Corporation Limited
China Asset Management Limited

H. Other PCC Companies

Power Corporation of Canada

100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -

152245 Canada Inc.
3540529 Canada Inc.
Square Victoria Real Estate Inc./ Square Victoria Immobilier Inc.
3121011 Canada Inc.
171263 Canada Inc.
Victoria Square Ventures Inc.
14.88% - Bellus Health Inc.
25.0% (voting) - 9314-0093 Québec Inc. (formerly Club de Hockey Les Remparts de Québec Inc.)
100.0% - Power Energy Corporation
100.0% - Potentia Renewables Inc.
100.0% - Minnesota Solar, LLC
75.0% - Paintearth Wind Project LP
75.0% - Stirling Wind Project LP
75.0% - Wheatland Wind Project LP
100.0% - Emerald Solar Energy, SRL
100.0% - Power Renewable Energy Corporation
100.0% - Sequoia Energy Inc.
100.0% - Sequoia Energy US Inc.
100.0% - Potentia Solar Holdings II Limited Partnership
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100.0% -
100.0% -

100.0% -
100.0% -

100.0% -

100.0% Potentia Solar Holdings Limited Partnership
100.0% - Schooltop Solar LP
85.0% - Reliant First Nations LP
100.0% - PSI Solar Finance 1 LP
100.0% - MOM Solar LP
100.0% - Potentia Solar 5 LP
100.0% - Potentia Solar 6 LP
100.0% - Potentia Solar 9 LP
100.0% - Potentia Solar 10 LP
100.0% - Potentia Solar 14 LP
100.0% - Power Energy Eagle Creek Inc.
60.0% - Power Energy Eagle Creek LLP
54.8% - Eagle Creek Renewable Energy, LLC
55.67% - Lumenpulse Group Inc.
100.0% - Lumenpulse Finance Corp.
100.0% - Lumenpulse Lighting Corp.
100.0% - Fluxwerx lllumination Inc.
100.0% - Exenia s.r.l.
100.0% - Lumenpulse UK Limited
100.0% - Lumenpulse Alphaled Limited
43.8% - The Lion Electric Company
Power Communications Inc.
100.0% - Brazeau River Resources Investments Inc.
PCC Industrial (1993) Corporation
Power Corporation International
9808655 Canada Inc.
100.0% - 9958363 Canada Inc.
100.0% - Sagard Holdings Participation US LP
25.0% - Sagard Holdings ULC
Sagard Holdings Participation Inc.
100.0% - Sagard Credit Partners GP, Inc.
100.0% - Sagard Holdings Manager GP Inc.
75.0% - Sagard Holdings ULC
100.0% - Sagard Holdings Manager LP
100.0% - Sagard Credit Partners Carried Interest GP Inc.
100.0% - Sagard Credit Partners Carried Interest LP
100.0% - Sagard Credit Partners US LP
39.0% - Sagard Credit Partners, LP
100.0% - Sagard Capital Partners GP, Inc.
100.0% - Sagard Capital Partners, L.P.
100.0% - 1069759 B.C. Unlimited Liability Company
91.6% - IntegraMed America, Inc.
21.93% - GP Strategies Corp.
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100.0% -
100.0% -

22.6% - Jaguar Health Inc.
42.58% - Peak Achievement Athletics Inc. (50% voting)
100.0% - 10094439 Canada Inc.
100.0% - 10094455 Canada Inc.
100.0% - Bauer Hockey Ltd.
100.0% - Bauer Innovations Canada Ltd.
100.0% - Bauer Hockey AB
100.0% - Bauer Hockey GmbH
100.0% - Performance Sports Group Hong Kong Ltd.
100.0% - Jacmal BV
100.0% - Bauer CR spol s.r.o.
100.0% - BCE Acquisitions US, Inc.
100.0% - Bauer Innovations US, LLC
100.0% - Easton Diamond Sports, LLC
100.0% - Bauer Hockey LLC
100.0% - Cascade Maverik Lacrosse, LLC
100.0% - Bauer Hockey Retail, LLC
Power Corporation of Canada Inc.
4190297 Canada Inc.

100% - Sagard Capital Partners Management Corp.

100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -

Sagard S.A.S.

Marquette Communications (1997) Corporation
4507037 Canada Inc.

4524781 Canada Inc.

4524799 Canada Inc.

4524802 Canada Inc.

l. Other PFC Companies

Power Financial Corporation

100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -

4400003 Canada Inc.
3411893 Canada Inc.
3439453 Canada Inc.
Power Financial Capital Corporation
7973594 Canada Inc.
7973683 Canada Inc.
7974019 Canada Inc.

18.0% - Springboard L.P.

83.2% - WealthSimple Financial Corp. (81.6% equity)
100.0% - Wealthsimple Inc.
100.0% - Canadian ShareOwner Investments Inc.
100.0% - CSA Computing Inc.
100.0% - Wealthsimple US, Inc.
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100.0% - Wealthsimple Technologies Inc.
100.0% - ShareOwner Mutual Fund Dealer Inc.
99.96% - Wealthsimple Europe S.a.r.|
100.0% - Wealthsimple UK Ltd.
100.0% - Wealthsimple Germany GmbH
100.0% - Wealthsimple Technologies Europe Ltd.
29.3% - Springboard Il LP
63.4% - Koho Financial Inc.
100.0% - PFC Ventures Inc.
100.0% - Portag3 Ventures GP Inc.
100.0% - 9194649 Canada Inc.
62.9% - Portag3 Ventures L.P.
100.0% - Portag3 International Investments Inc.
29.0% - Springboard L.P.
9.47% - Collage Inc.
2.86% - Dialogue Technologies Inc.
12.01% - Springboard Il LP
68.06% - Diagram Ventures LP
41.03% - Collage Inc.
26.92% - Dialogue Technologies Inc.
100.00% - Portag3 Ventures Participation ULC
6.46% - Dialogue Technologies Inc.
50.0% - Diagram Ventures GP Inc. (9629262 Canada Inc.)
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SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D 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) (Y/N) *
Members
...................................................... 00000... |eevrerererreriras | cererrerrenneenee | erveereinieiseenns [ ereneesennienenneees | P@NSOI0 Holding INC....ovovvvvvvcvceieecviceeen. |CANLL......... | UIP................ | The Desmarais Family Residual Trust............ | Ownership......... | .....99.999 |The Desmarais Family Residual Trust............ | ...Neoooios [oviriinnnnn
Toronto Stock
...................................................... 00000... |..oeveererereerires | wererrerrerserennes | oone....801166 | Exchange Power Corporation of Canada.................ccce...... | CAN.......... [UIP............... | Gelco Enterprises Ltd. ............c.ccceeeevirerennenn. | Ownership......... | .....59.160 | The Desmarais Family Residual Trust............ | co...Nucooes | corvreinen.
...................................................... 00000... | coeeereeeeerens | ceeeeeeeeens [ eveeeieieieieeeees [ cevviieeivieieneee. | 171263 Canada Inc. .....oececececccccceccecceeees |CAN.LL....... |UIP............... | Power Corporation of Canada......................... | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ...Noc.o.. [ oo
Toronto Stock
...................................................... 00000... |.eveereereerires | wererrerriseiennes | venne.817411 | Exchange Power Financial Corporation ...............ccccceeeeeee. [CAN.......... |UIP............... | 171263 Canada Inc. ...........c.cccccevevevevnereeen. | Ownership......... | .....65.536 | The Desmarais Family Residual Trust............ | ....Noooo. [,
Toronto Stock
........ 00000... |.corierrrrerrrrns [ eorvereririrenns | ne....850918 | Exchange Great-West Lifeco Inc Power Financial Corporation .... Ownership......... | .....67.727 | The Desmarais Family Residual Trust

Great-West Financial (Canada) Inc.. .. | Great-West Lifeco Inc................ .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
. | Great-West Financial (Nova Scotia) Co... . .. | Great-West Financial (Canada) Inc...... .. | Ownership......... | ...100.000 |The Desmarais Family Residual Trust.
Great-West Lifeco U.S. LLC.......ccovvvvviviennns Great-West Financial (Nova Scotia) Co.......... Ownership......... ...100.000 | The Desmarais Family Residual Trust
Great-West Services Singapore | Private
........ e | e [ | s, | LiMited SGP..........NIA............... | Great-West Lifeco U.S. LLC Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ [ ....Neoooos [ erviinnnes
Great-West Services Singapore Il Private Great-West Services Singapore | Private
...................................................... 00000... | ceeeeeeeeens | evevereeeeeens [ eeeeeeeeeeieieeeeees [ eeeeieieieeeseeeen. | Limited SGP.........[NIA.............. | Limited Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ...Neoooes | cerennnnne.
Great West Global Business Services India Great-West Services Singapore | Private
00000... | ceerereereeeens | erererereeeerens [ [ Private Limited IND........... NIA............. Limited Ownership......... | ....... 1.000 | The Desmarais Family Residual Trust............ | ..... Nevooos | e
Great West Global Business Services India Great-West Services Singapore I Private
00000... Private Limited Limited Ownership The Desmarais Family Residual Trust

00000... GWL&A Financial Inc Great-West Lifeco U.S. LLC Ownership The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance Capital
...................................................... 00000... [.eerererererrreries | erererierireienes | cerreeereniesinsirens [ crverenneneeenneee | (NOVA Scotia) Co. CAN..........|NIA............... | GWL&A Financial Inc........ccccccourevrerrrnenene | OWnership........ | .....60.000 | The Desmarais Family Residual Trust............ | ccc..Necoii | ceiviiniinee
Great-West Life & Annuity Insurance Capital Great-West Life & Annuity Insurance Capital,
...................................................... 00000... [.reeererererrmereens | rrererierireeenes | cerrrrereneenineisens [ crvernnnenennenenne | (NOVA Scotia) Co. CAN.........|NIA............. [LP Ownership......... | .....40.000 | The Desmarais Family Residual Trust............ | ...Neooooos [
Great-West Life & Annuity Insurance Capital
...................................................... 00000... | eeevueeirermrereene | eerereereerneeenes [ evreeneineeeneinne [covneneneeeeneene. | (NOVA Scotia) Co. 1l CAN..........|NIA.............. | GWL&A Financial InC..........ccccocvvevrerrenerenenn. | Ownership......... | .....60.000 | The Desmarais Family Residual Trust............ | ....Noooios [ ovivieninne
Great-West Life & Annuity Insurance Capital Great-West Life & Annuity Insurance Capital,
...................................................... 00000... [.eeeererrrereerees | reerereneereesenes | crerveesenineiseesens [ ceiseneneneneenene | (NOVa Scotia) Co. |1 CAN.......... INIA...cccccoee. |LP I Ownership......... | .....40.000 | The Desmarais Family Residual Trust............ | ...Neooies [
Great-West Life & Annuity Insurance Capital,
........ 00000... |20-2696627.. | .....cccoevverers | cererrerrerieerans | ceveveersiseeenennes. | LLC DE........... NIA............... | GWL&A Financial Inc Ownership......... | .....60.000 | The Desmarais Family Residual Trust............ [ ....Neooooo [ evviennne
Great-West Life & Annuity Insurance Capital, Great-West Life & Annuity Insurance Capital
...................................................... 00000... |20-2696627.. | .....cocoevverere | coerrrrererririerens | ceviveerssieesnennes | LLC DE........... INIA...............| (Nova Scotia) Co. Ownership......... | .....40.000 | The Desmarais Family Residual Trust............ [ ....Neoooos [ evviinnnaes
Great-West Life & Annuity Insurance Capital,
...................................................... 00000... |20-4856498.. | ......c.cccouvereree | crererrrreerireian | cevevireiesnseeienns | LLC I DE........... INIA............... | GWL&A Financial InC...............ccecourererrvrenenne | OWnership........ | .....60.000 | The Desmarais Family Residual Trust............ | co...Nucooes | cvirennen.
Great-West Life & Annuity Insurance Capital, Great-West Life & Annuity Insurance Capital
...................................................... 00000... [20-4856498.. | ........ccccocveuee | cerererrerrinninnes | cveirevsnneireenene. |LLC I DE.......... |NIA............... | (Nova Scotia) Co. Il Ownership......... | .....40.000 | The Desmarais Family Residual Trust............ | ...Nooo. [
0769 | Great-West Life..................... 68322... |84-0467907 . | ..ccvevererereens | e TA4455 | ... Great-West Life & Annuity Insurance Company |CO............ RE....cco.... GWL&A Financial InC..........ccccceveveverereririrnnan, Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
Great-West Life & Annuity Insurance Company Great-West Life & Annuity Insurance
0769 | Great-West Life..........ccoceu... 79359... [ 13-2690792 . | ...ovvvverevvns | v 1036213 | oo of New York NY.oii [D1S TR Company Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... | (U IO
Great-West Life & Annuity Insurance
...................................................... 00000... |84-1532243.. | ...cvovvvverrvnns | erveirerenreisenns | verreevsnniecnnnnnens | AdVised Assets Group, LLC..........cccoeevvvienens | CO.. | DS | COmpany Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ....Yoooioo [ evivinennns
Great-West Life & Annuity Insurance
00000... |84-0965407.. | ...vovvreervenees [ cerrrrererreinirennes [ GWEFS Equities, Inc. Company Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... | (RIS DR

Great-West Life & Annuity Insurance Company Great-West Life & Annuity Insurance
12510... [20-3387742... | c.ooeoveeveees | e | e of South Carolina SCevier (DS J Company Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... Noooree | e
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SCHEDULE Y

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

The Putnam Advisory Company, LLC...............

Putnam U.S. Holdings I, LLC..........cccecevviunanne

Ownership

1 3 4 5 7 12 13 14
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management, | Ownership
Group Company| D Federal (U.S. or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Code Number RSSD International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)
Great-West Life & Annuity Insurance
........ 00000... | 39-6079818.. | ....2694458 rerveveeneneeneenes | EMjAY COMPOTAtioN.......cocvevvecvereicveieiee e DS.......c.c...... | Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
........ 00000... |84-1233483.. | ...covvrrrrrenee revvnenennrenneennees | FASCOTE, LLC o DS................ | Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
........ 00000... |84-1429507.. | ....ccccovrevevne. e | Great-West Funds, InC......c.vcvvveeecniicciciie, DS................ | Company Ownership......... 46.670 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
........ 00000... |84-1444062.. | ...ceovvvrvrnnee reeeneneeneneenn. | Great-West Capital Management, LLC............. DS................ | Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
........ 00000... | 84-1455663.. | ....2682718 rerreeennneennneene. | Great-West Trust Company, LLC.........ccceveeee. DS................ | Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
........ 00000... |52-2277093.. | ....cvveverennne. rveveveveieieneenn.. | LoOttery Receivables Company One LLC........... DS................ | Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
........ 00000... |52-2080297.. | ....cccevvreverne. reevvevernnenienenennens |LRCOmpany Il LL.C..ovvcccccecce DS................ | Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
........ 00000... |52-2184985.. | .......ccoecveve. revereenverennnnn | Singer Collateral Trust V..., DS................ | Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
........ 00000... |51-6515315.. | ....ovvvrerrrnnee rererierenenennnne | Singer Collateral Trust V. Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Financial Retirement Plan Great-West Life & Annuity Insurance
........ 00000... | 71-0930784.. | ..cocvvverernene. reveeeieeeens | Services, LLC DS................ | Company Ownership......... | ...100.000 | The Desmarais Family Residual Trust
Great-West Life & Annuity Insurance
00000... [47-1894321.. | ..eeveereeees [ oo [ Empower Securities, LLC..........ccccocverieienenns Company Ownership......... ...100.000 |The Desmarais Family Residual Trust N
..100000... . | Great-West Lifeco U.S. Holdings, L.P.. . . .. | Great-West Lifeco U.S. LLC...........c.ccvevevnee Ownership.. The Desmarais Family Residual Trust. N
00000... Great-West Lifeco U.S. Holdings, L.P............... NIA.....ccco.e. Great-West Lifeco U.S. Holdings, LLC............ Ownership The Desmarais Family Residual Trust N
00000... |cooveererireeries [reeereisnieeens [ ererereeeesieieen | cvveeeereeereieneans Great-West Lifeco U.S. Holdings, LLC.............. NIA.....ccooee. Great-West Lifeco U.S. LLC Ownership......... ...100.000 | The Desmarais Family Residual Trust N
..100000... | 26-1080669.. . | Putnam Investments, LLC . . .. | Great-West Lifeco U.S. LLC.. . | Ownership......... | ...100.000 |The Desmarais Family Residual Trust. N
00000... |98-0539229.. Putnam Acquisition Financing Inc..................... NIA.....ccoone. Putnam Investments, LLC Ownership......... ...100.000 | The Desmarais Family Residual Trust N
00000... |87-0803672.. Putnam Acquisition Financing LLC................... NIA...cnn. Putnam Acquisition Financing Inc...........c....... Ownership......... ...100.000 | The Desmarais Family Residual Trust N
. | Putnam Holdings, LLC .. | Putnam Acquisition Financing LLC . | Ownership......... | ...100.000 | The Desmarais Family Residual Trust. N
... | 26-0334814.. Putnam U.S. Holdings |, LLC Putnam Acquisition Financing LLC.... Ownership......... ...100.000 | The Desmarais Family Residual Trust N
... |04-3542621.. Putnam Investment Management, LLC ............ NIA.......... Putnam U.S. Holdings I, LLC...........c.cco......... Ownership......... ...100.000 |The Desmarais Family Residual Trust N
... |04-2777224.. . | Putnam Fiduciary Trust Company.... . ..| Putnam U.S. Holdings |, LLC. .. |Ownership......... | ...100.000 |The Desmarais Family Residual Trust. N
o [04-2539562.. [ ..o e s Putnam Investor Services, InC.........cccccceuruenee. Putnam U.S. Holdings I, LLC............cccoco..... Ownership......... ...100.000 |The Desmarais Family Residual Trust N
L 104-3554902.. [ ..oovovevereiereies e e Putnam Retail Management GP, Inc................. NIA.............. Putnam U.S. Holdings I, LLC...........cccccoevunee. Ownership......... ...100.000 |The Desmarais Family Residual Trust N
Putnam Retail Management Limited
041223767 .. [ oo e | e Partnership NIA.............. Putnam U.S. Holdings I, LLC..........cccccevviunnee Ownership......... 99.000 |The Desmarais Family Residual Trust N
Putnam Retail Management Limited
041223767 | v [ | e Partnership NIA.....ccco..e. Putnam Retail Management GP, Inc............... Ownership The Desmarais Family Residual Trust N
................................................................ PanAgora Holdings INC........c.covveivrcevieinnininns NIA............... |Putnam U.S. Holdings I, LLC.......................... | Ownership The Desmarais Family Residual Trust N
04-3063840.. PanAgora Asset Management, Inc. .................. NIA......cco.... Putnam U.S. Holdings I, LLC Ownership The Desmarais Family Residual Trust N
[ . | PanAgora Asset Management, Inc. . . .. | PanAgora Holdings, Inc . | Ownership.. The Desmarais Family Residual Trust. N
... | 04-3534983.. Putnam Investment Holdings, L.L.C.................. NIA.....ccooe. Putnam U.S. Holdings I, LLC Ownership The Desmarais Family Residual Trust N
... |27-3560340.. Savings Investments, LLC............c.cccevevevennnne NIA............ Putnam Investment Holdings, LLC.................. Ownership The Desmarais Family Residual Trust N
. 104-3561914.. . | Putnam Capital, LLC .. | Putnam Investment Holdings, LLC .. | Ownership.. The Desmarais Family Residual Trust. N
N

The Desmarais Family Residual Trust




statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

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

1 2 3 4 5 6 7 12 13 14 15 16
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00000... | ceeerereeeeees | eererereeeeens e [ Putnam Advisory Holdings LLC........................ DE..... NIA............. The Putnam Advisory Company, LLC............. Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
. | Putnam Investments Canada ULC .. . . .. | Putnam Advisory Holdings LLC . | Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Putnam Investments (Ireland) Limited............... IRL............ NIA.....ccooe. The Putnam Advisory Company, LLC............. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Putnam Investments Australia Pty Limited........ AUT.......... NIA.............. The Putnam Advisory Company, LLC............. Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
. | Putnam Investments Securities Co., Ltd. . . . .. | The Putnam Advisory Company, LLC... .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust. R N
Putnam International Distributors, Ltd. ............. [ S NIA .. The Putnam Advisory Company, LLC............. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Putnam Investments Argentina S.A.................. ARG.......... NIA...cnn. Putnam International Distributors, Ltd............. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Putnam Investments Limited . .. | The Putnam Advisory Company, LLC .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust. R N
Putnam Advisory Holdings II, LLC.................... Putnam U.S. Holdings I, LLC..........cccocovriuennne Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
2142540 Ontario INC.......ccccveveveveieeeeeeeees Great-West Lifeco Inc Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
... [98-0539416.. . | Great-West Lifeco Finance (Delaware) LP........ .. | Great-West Lifeco Inc.... . | Ownership.. The Desmarais Family Residual Trust............ | ..... N
... |98-0539416.. Great-West Lifeco Finance (Delaware) LP........ 2142540 Ontario Inc Ownership The Desmarais Family Residual Trust............ | ..... N
L 182-1004445... | ...t [ | et Great-West Lifeco Finance 2017 I, LLC............ Great-West Lifeco Finance (Delaware) LP...... Ownership The Desmarais Family Residual Trust............ | ..... N
. |33-1168464.. . | Great-West Lifeco Finance (Delaware) LLC .. | The Great-West Life Assurance Company ..... Ownership.. The Desmarais Family Residual Trust............ | ..... N
. |33-1168464.. Great-West Lifeco Finance (Delaware) LLC Great-West Lifeco Finance (Delaware) LP...... Ownership The Desmarais Family Residual Trust............ | ..... Neooon [
..................................................................................... 2023308 Ontario INC.........ccccevvreerviererircreninns Great-West Lifeco InC............ccccccvevvvverrinenenen. | OWnership The Desmarais Family Residual Trust............ [ ...Neoooos [ o
Great-West Life & Annuity Insurance Capital,
[ 20-1859944.. | ... [ | s LP DE............ NIA.....ccoo..e. Great-West Lifeco INC.......cocovvvvevereirieriieine Ownership......... | ..... 99.000 |The Desmarais Family Residual Trust............ | ..... Neooos [
Great-West Life & Annuity Insurance Capital,
[ 20-1859944.. | ... e | s LP DE......... NIA.....ccoon.e. 2023308 Ontario INC........ccccvvevrrrirreeerreeeines Ownership......... | ....... 1.000 |The Desmarais Family Residual Trust............ | ..... Neoooe [
Great-West Life & Annuity Insurance Capital,
L [20-4856383.. [ ..ot e e LP1I DE.......... NIA............. Great-West Lifeco Inc Ownership......... | ..... 99.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
Great-West Life & Annuity Insurance Capital,
L [20-4856383.. [ ..o e e LP1I 2023308 Ontario Inc Ownership......... | ....... 1.000 | The Desmarais Family Residual Trust............ | ..... Nevoos | e
e | e [ | e | e 2171866 ONtario INC..........ccccevevervierereicennns Great-West Lifeco Inc Ownership The Desmarais Family Residual Trust............ | ..... Nevooos [
... | 26-2842820.. Great-West Lifeco Finance (Delaware) LP Il..... Great-West Lifeco Inc Ownership The Desmarais Family Residual Trust............ | ..... N
... | 26-2842820.. . | Great-West Lifeco Finance (Delaware) LP IL..... ..12171866 Ontario Inc Ownership.. The Desmarais Family Residual Trust. R N
... | 26-2842992.. Great-West Lifeco Finance (Delaware) LLC II... Great-West Lifeco Finance (Delaware) LP II... | Ownership The Desmarais Family Residual Trust............ | ..... N
[ 26-2842992.. | ..o e | s Great-West Lifeco Finance (Delaware) LLC I1... The Great-West Life Assurance Company ..... Ownership The Desmarais Family Residual Trust............ | ..... N
. | 2619747 Ontario Inc .. | Great-West lifeco Inc. Ownership.. The Desmarais Family Residual Trust. [ N
1o |82-4870021.. [ oo e | e Great-West Lifeco Finance 2018, LP................ 2619747 Ontario Inc Ownership The Desmarais Family Residual Trust............ | ..... N
1 [82-4870927.. [ e e e Great-West Lifeco Finance 2018, LP Great-West Lifeco InC..........cccoeveveveverercnennnne, Ownership The Desmarais Family Residual Trust............ | ..... N
... | 35-2622260.. ... | Great-West Lifeco Finance 2018, LLC. .. | Great-West Lifeco Finance 2018, LP. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
. 130-1052034.. ... | Great-West Lifeco Finance 2018 II, LLC.. .. | Great-West Lifeco Finance 2018, LP. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
.................... ... |6109756 Canada Inc .. | Great-West Lifeco Inc............ .. | Ownership.. The Desmarais Family Residual Trust. ..N
... 16922023 Canada Inc.... .. | Great-West Lifeco Inc.... .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
... | 8563993 Canada Inc.... .. | Great-West Lifeco Inc.... .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
e | e [ e ... | 9855297 Canada Inc . .. | Great-West Lifeco Inc.... . | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Great-West Life . 198-0000673 . | The Great-West Life Assurance Company ....... . | Great-West Lifeco Inc Ownership.. The Desmarais Family Residual Trust............ | ..... N
.............................................. 00000... |ccorveerrreeenrns [ e GWL THL Private Equity I InC. ......coovvvrvrrnnne. The Great-West Life Assurance Company ..... | Ownership The Desmarais Family Residual Trust ..N

............................................................................................. GWL THL Private Equity | Inc. ......................... |CAN.......... NIA............... | Canada Ownership......... | .....58.800 | The Desmarais Family Residual Trust............ | ...Neoooos | coerennnnee.
............................................................................................. GWL THL Private Equity I Inc. ......................... |CAN.......... NIA...............| The Canada Life Assurance Company............| Ownership......... | .....11.800 | The Desmarais Family Residual Trust........... | ...Ne.ccoo. [ cerrinrnenes
........ e e | e | eeeveeieeesieiens | cveveeieiesieeeneneeen. | GWL THL Private Equity Il Inc.........cccceveveveee. [CANL......... [NIA............... | GWL THL Private Equity | Inc. ....................... | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ....Neooooo. | cvvvrernnen.
........ . |26-0621688.. | .....ccvvvveeres [ erererceeeiiiees | ceveeiieeeeenenn.. | Great-West Investors Holdco Inc...................... |DE............ [NIA............... | GWL THL Private Equity | Inc. ....................... | Ownership......... | .....23.000 | The Desmarais Family Residual Trust............ | ....Noocoooo [ evriinnans

The Canada Life Insurance Company of
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00000... | 26-0621688.. Great-West Investors Holdco Inc...................... The Great-West Life Assurance Company ..... Ownership The Desmarais Family Residual Trust............ | ..... Nevooos | e

... | 26-0621688.. . | Great-West Investors Holdco Inc. . e . .. | The Canada Life Assurance Company............ Ownership.. The Desmarais Family Residual Trust............ | .....
... | 26-0621804.. Great-West Investors LLC...........cccccevevrrennees GWL THL Private Equity I InC. ......cccevvveene. Ownership The Desmarais Family Residual Trust............ | .....
... | 26-0621883.. Great-West Investors LP Inc Great-West Investors LLC............cccooecvevenneen. Ownership The Desmarais Family Residual Trust............ | .....
... | 26-0621944.. . | Great-West Investors GP Inc... . S .. | Great-West Investors LP Inc.. .. | Ownership.. The Desmarais Family Residual Trust. R
... | 26-0622039.. Great-West Investors LP.........ccccovvrevirinnnnns Great-West Investors LP INC........cccovvvvvinennns Ownership The Desmarais Family Residual Trust............ | .....

. 126-0622039.. | oo e [ Great-West Investors LP.........ccccovvrevininnnnns Great-West Investors GP InC.........cccovvvrinne Ownership The Desmarais Family Residual Trust............ | .....

... | T.H. Lee Interests
JS RN TSR DTSRRI PRRTRTT GWL Realty Advisors Inc.
L 20-8666056... | ......cocvevirees | e | s GWL Realty Advisors U.S., Inc

.. | Great-West Investors LP ..| Ownership..
The Great-West Life Assurance Company ..... Ownership

The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............ | .....

.. GWL Realty Advisors InC.........cccccevevevevennanee. Ownership The Desmarais Family Residual Trust............ | .....
. | 36-4884564.. . | EverWest Property Management, LLC.... .. . ..| GWL Realty Advisors U.S., Inc .. | Ownership.. The Desmarais Family Residual Trust............ | .....
JE SO EverWest Property Services of Arizona, LLC.... |DE............ NIA............. Everwest Property Management, LLC............. Ownership The Desmarais Family Residual Trust............ | .....
L [38-4054703.. [ .oovveeeieieeies e | e EverWest Real Estate Investors, LLC DE........ NIA............... GWL Realty Advisors U.S., InC..........cccevenee. Ownership The Desmarais Family Residual Trust............ | .....

. | EverWest Advisors, LLC . . . . .. | GWL Realty Advisors U.S., Inc.. .. | Ownership..
EverWest Advisors AZ, LLC.........cccevevevevennne DE........... NIA.............. EverWest Advisors, LC.........cccccovvvvrvrenne, Ownership
EW Manager LLC EverWest Advisors, LC Ownership
. |RA Real Estate Inc... .. | GWL Realty Advisors Inc... .. | Ownership..
RMA Real Estate LP RA Real Estate INC.......ccovovevirivereiriene, Ownership
RMA Real Estate LP The Great-West Life Assurance Company ..... Ownership

The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............ | .....
The Desmarais Family Residual Trust............ | .....

. |RMA Real Estate LP.... . .. | London Life Insurance Company .. | Ownership......... . The Desmarais Family Residual Trust. R
RMA Properties Ltd. ........cccoovvvvvvieiiiciciiene, RMA Real Estate LP..........ccccoeeeccicccicnens Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....
RMA Properties (Riverside) Ltd. ...................... RMA Real Estate LP Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....

.. | S-8025 Holdings Ltd................ ..|RMA Real Estate LP...... ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....

... | Vertica Resident Services Inc.. .. | GWL Realty Advisors Inc... . | Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | .....

. 12278372 Ontario Inc. ....... .. | GWL Realty Advisors Inc Ownership.. ...100.000 | The Desmarais Family Residual Trust............ | .....

... | 555 Robson Holding Ltd...
... | 555 Robson Holding Ltd...
... | 555 Robson Holding Ltd.......
... | GLC Asset Management Group Ltd.
... | 200 Grahm Ltd. .......
... | 801611 Ontario Limited
.. [1213763 Ontario Inc.........
.. | Riverside Il Limited Partnership...
. | Riverside Il Limited Partnership...

.. | The Great-West Life Assurance Company ..... | Ownership..
.. | London Life Insurance Company .......... .. | Ownership..
.. | The Canada Life Assurance Company.. ..| Ownership..
.. | The Great-West Life Assurance Company ..... Ownership..
.. | The Great-West Life Assurance Company ..... Ownership..
.. | The Great-West Life Assurance Company ..... Ownership..
..| The Great-West Life Assurance Company ..... Ownership..
.. 11213763 Ontario Inc...... .. | Ownership..
..12024071 Ontario Limited..............cocv.... ..| Ownership..

The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.

... | Kings Cross Shopping Centre Ltd .. | The Great-West Life Assurance Company ..... | Ownership.. The Desmarais Family Residual Trust............ | .....
... | Kings Cross Shopping Centre Ltd .. | London Life Insurance Company .......... . | Ownership.. The Desmarais Family Residual Trust............ | .....
. 1681348 Alberta Ltd........... .. | The Great-West Life Assurance Company Ownership.. The Desmarais Family Residual Trust............ | .....

The Desmarais Family Residual Trust............ | .....
The Desmarais Family Residual Trust............ | .....
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............ | .....
The Desmarais Family Residual Trust............ | .....
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust

3352200 Canada Inc.
1420731 Ontario Limited
. | 1455250 Ontario Limited..
CGWLL Inc
2020917 Alberta Ltd.........ccoorvevererciirieieinae
. | The Walmer Road Limited Partnership .
The Walmer Road Limited Partnership.............

The Great-West Life Assurance Company ..... Ownership
The Great-West Life Assurance Company ..... Ownership
.. | The Great-West Life Assurance Company ..... Ownership..
The Great-West Life Assurance Company ..... Ownership
The Great-West Life Assurance Company ..... Ownership
..| The Great-West Life Assurance Company ..... Ownership..
London Life Insurance Company ................... Ownership

ZZ2Z2Z2Z2Z2Z222Z2Z22222Z2Z222222222222222222222222222
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
00000... | ceeerereeeeees | eererereeeeens e [ Laurier House Apartments Limited.................... [CAN........ |NIA.............. The Great-West Life Assurance Company ..... Ownership The Desmarais Family Residual Trust............ | ..... Nevooos | e
. | Laurier House Apartments Limited... . .. | London Life Insurance Company ................... Ownership.. The Desmarais Family Residual Trust............ | ..... N
Marine Promenade Properties Inc.................... The Great-West Life Assurance Company ..... Ownership The Desmarais Family Residual Trust............ | ..... N
Marine Promenade Properties Inc..................... [CAN.......... NIA.............. London Life Insurance Company ................... Ownership The Desmarais Family Residual Trust............ | ..... N
. 12024071 Ontario Limited .. | The Great-West Life Assurance Company ..... | Ownership.. The Desmarais Family Residual Trust. R N
431687 Ontario Limited........c..cccoeeverereveivrecnes [CANocees [NTALe 2024071 Ontario Limited.........ccccorevrierrrerrennn. Ownership The Desmarais Family Residual Trust............ | ..... N
High Park Bayview INC.........ccccevvrviirininnnene The Great-West Life Assurance Company ..... Ownership The Desmarais Family Residual Trust............ | ..... N
. | High Park Bayview Limited Partnership... . .. | The Great-West Life Assurance Company ..... Ownership.. The Desmarais Family Residual Trust. R N
High Park Bayview Limited Partnership............ London Life Insurance Company ................... Ownership The Desmarais Family Residual Trust............ | ..... Neooon [
MAM Holdings INC. ...ccuvurueiicccccccccienns CAN.......... NIA.............. The Great-West Life Assurance Company ..... Ownership The Desmarais Family Residual Trust............ | ..... R O
The Canada Life Insurance Company of
MAM Holdings INC. ....ccceureeiiiiiccrcccicienns CAN.......... NIA............. Canada Ownership......... | ..... 94.400 | The Desmarais Family Residual Trust............ | ..... Nevooos | e
Mountain Asset Management LLC.................... DE........ NIA............... MAM Holdings INC.......ccovvvviviiiiiiicicicie Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
647679 B.C. Ltd....cvoveeereiceieeeceee CAN.......... NIA.....cooe. The Great-West Life Assurance Company ..... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... Nevooos [
TGS North American Real Estate Investment
Trust CAN.......... NIA.....cccoo..e. The Great-West Life Assurance Company ..... Ownership........ | ..... 70.000 |The Desmarais Family Residual Trust............ | ..... Nevooon [
TGS North American Real Estate Investment
Trust CAN.......... NIA .. London Life Insurance Company ................... Ownership......... | ..... 30.000 |The Desmarais Family Residual Trust............ | ..... Nucors [
TGS North American Real Estate Investment
TGS TIUSL. ...t Trust Ownership The Desmarais Family Residual Trust............ | ..... Neooos [
. | RMA Realty Holdings Corporation Ltd. . . ..| The Great-West Life Assurance Company ..... Ownership.. The Desmarais Family Residual Trust. R N
RMA Realty Holdings Corporation Ltd. ............ CAN.......... NIA............. London Life Insurance Company ................... Ownership The Desmarais Family Residual Trust............ | ..... N
1995709 Alberta Ltd RMA Realty Holdings Corporation Ltd. .......... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
. |RMA (U.S.) Realty LLC ... .. |RMA Realty Holdings Corporation Ltd. .......... | Ownership......... | ...100.000 | The Desmarais Family Residual Trust. e | N
RMA American Realty Corp RMA (U.S.)Realty LLC .......ccccovirericrerre, Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
RMA American Realty Limited Partnership ..... RMA American Realty Corp...........ccoecvuiunane Ownership......... | ....... 1.000 |The Desmarais Family Residual Trust............ | ..... N
. |RMA American Realty Limited Partnership ..... ..|RMA (U.S.) Realty LLC ..| Ownership......... | ... 99.000 |The Desmarais Family Residual Trust. R N
KS Village (Millstream) INC.........cocovrevrvrrerrnenes The Great-West Life Assurance Company ..... Ownership......... | ..... 70.000 |The Desmarais Family Residual Trust............ | ..... N
KS Village (Millstream) Inc London Life Insurance Company ................... Ownership......... | ... 30.000 |The Desmarais Family Residual Trust............ | ..... N
. 10726861 B.C. Ltd .. | The Great-West Life Assurance Company ..... | Ownership......... | ... 70.000 |The Desmarais Family Residual Trust. [ N
0726861 B.C. Ltd London Life Insurance Company ................... Ownership......... | ... 30.000 |The Desmarais Family Residual Trust............ | ..... N
Trop Beau Developments Limited The Great-West Life Assurance Company ..... Ownership......... | ..... 70.000 |The Desmarais Family Residual Trust............ | ..... N
.. | Trop Beau Developments Limited.... .. | London Life Insurance Company ................... Ownership......... | ..... 30.000 |The Desmarais Family Residual Trust............ | ..... N
... | Kelowna Central Park Properties Ltd... .. | The Great-West Life Assurance Company ..... Ownership......... | ... 70.000 |The Desmarais Family Residual Trust............ | ..... N
... | Kelowna Central Park Properties Ltd .. | London Life Insurance Company ................... Ownership........ | ..... 30.000 |The Desmarais Family Residual Trust............ | ..... N
... | Kelowna Central Park Phase Il Properties Ltd.. .. | The Great-West Life Assurance Company ..... | Ownership......... | ..... 70.000 |The Desmarais Family Residual Trust............ | ..... N
... | Kelowna Central Park Phase Il Properties Ltd.. .. | London Life Insurance Company .......... . | Ownership......... | ..... 30.000 |The Desmarais Family Residual Trust............ | ..... N
... | PVS Preferred Vision Services Inc. ..... .. | The Great-West Life Assurance Company Ownership......... | ..... 40.000 | The Desmarais Family Residual Trust............ | ..... N
. | Vaudreuil Shopping Centres Limited .. | The Great-West Life Assurance Company ..... Ownership......... | ..... 12.500 | The Desmarais Family Residual Trust............ | ..... N
Vaudreuil Shopping Centres Limited London Life Insurance Company Ownership......... | ..... 75.000 |The Desmarais Family Residual Trust............ | ..... N
The Canada Life Insurance Company of
Vaudreuil Shopping Centres Limited................. CAN.......... NIA.............. Canada Ownership......... | ..... 12.500 | The Desmarais Family Residual Trust............ | ..... Nevooos | e
Saskatoon West Shopping Centres Limited...... CAN.......... NIA............. The Great-West Life Assurance Company ..... Ownership......... | ..... 70.000 |The Desmarais Family Residual Trust............ | ..... Nevoos | e
Saskatoon West Chopping Centres Limited...... CAN.......... NIA.....cooee. London Life Insurance Company ................... Ownership......... | ..... 30.000 |The Desmarais Family Residual Trust............ | ..... Neooon [
2331777 Ontario Ltd.......ccccoevvveevierercicee, CAN.......... NIA.....ccooee. The Great-West Life Assurance Company ..... Ownership......... | ..... 12.500 | The Desmarais Family Residual Trust............ | ..... Neooos e
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...................................................... 00000... | ceeeereeeeerens | ceerereeeeens [ evveeeveieeeeeeeeees [ eeeeieeeieienenenn. | 2331777 Ontario L., [CAN.......... | NIA............... | London Life Insurance Company ................... |Ownership......... | .....75.000 | The Desmarais Family Residual Trust............ | ....Noc.o.. [
The Canada Life Insurance Company of
2331777 Ontario Ltd Canada Ownership........ | ... 12.500 | The Desmarais Family Residual Trust
. 12344701 Ontario Ltd. .. | The Great-West Life Assurance Company ..... Ownership......... | ... 12.500 | The Desmarais Family Residual Trust.
2344701 Ontario Ltd London Life Insurance Company ................... Ownership........ | ..... 75.000 |The Desmarais Family Residual Trust
The Canada Life Insurance Company of
2344701 Ontario Ltd Canada Ownership......... | ... 12.500 | The Desmarais Family Residual Trust............ | ..... Nevooos [
2356720 Ontario Ltd The Great-West Life Assurance Company ..... Ownership......... | ... 12.500 | The Desmarais Family Residual Trust............ | ..... Neooos [
2356720 Ontario Ltd London Life Insurance Company ................... Ownership......... | ... 75.000 |The Desmarais Family Residual Trust............ | ..... Neooon [
The Canada Life Insurance Company of
2356720 Ontario Ltd.........ccccoeeveverereerereeree CAN.......... NIA............. Canada Ownership......... | ..... 12.500 | The Desmarais Family Residual Trust
. 10977221 B.C. Ltd ..| The Great-West Life Assurance Company ..... Ownership......... | ..... 12.500 | The Desmarais Family Residual Trust.
0977221 B.C. Ltd London Life Insurance Company ................... Ownership......... | ..... 75.000 |The Desmarais Family Residual Trust
The Canada Life Insurance Company of
0977221 B.C. Ltd Canada Ownership The Desmarais Family Residual Trust............ | ..... Nevooos [
Financial Horizons Group Inc London Life Insurance Company ................... Ownership The Desmarais Family Residual Trust............ | ..... Nevoos | e
Financial Horizons Incorporated...........c..co........ Financial Horizons Group INC.........ccocvvvevnnenee Ownership The Desmarais Family Residual Trust............ | ..... Nucooros [
. 19099-1696 Quebec Inc. . .| Financial Horizons Incorporated .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Continuum Financnial Centres Inc.................... Financial Horizons Incorporated Ownership The Desmarais Family Residual Trust............ | ..... N
Excel Private Wealth InC..........cccooveririrrininnen Financial Horizons Incorporated Ownership ...100. The Desmarais Family Residual Trust............ | ..... N
. |H & H Associates Financial Services Inc. . .| Financial Horizons Incorporated.... .. | Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Jantzi Financial Services InC..........ccccoccucveuennes Financial Horizons Incorporated Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Odyssey Financial Group Inc./Groupe Odyssee
...................................................... 00000... | .eererererereeens | cvererereeeeens [ erveviieiiisiinines [ ceeiisieisiiseseeen. | INCL CAN.........INIA............... | Financial Horizons Incorporated...................... |Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ....N
Scott Batson Financial & Insurance Services
... | Ltd. ..| Financial Horizons Incorporated.... ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....
... | Stonehouse Financial Advisory Services Inc..... .. | Financial Horizons Incorporated.... ..| Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | .....
. |Henderson GP ULC .| Financial Horizons Incorporated ..| Ownership.. ...100.000 | The Desmarais Family Residual Trust............ | .....

... |Henderson Structured Settlements LP.
. |Henderson Structured Settlements LP.

.. | 7419539 Manitoba Ltd......
... |London Insurance Group Inc....
... | Trivest Insurance Network Limited...
... |London Life Insurance Company

. | 1542775 Alberta Ltd.............

7419521 Manitoba Ltd
7420928 Manitoba Limited Partnership.............

. | 7420928 Manitoba Limited Partnership...

7420928 Manitoba Limited Partnership.............
7420928 Manitoba Limited Partnership.............

7420928 Manitoba Limited Partnership

0813212 B.C. Ltd
1319399 Ontario Inc
4298098 Canada Inc

.. |Henderson GP ULC...........
.| Financial Horizons Incorporated

.. | The Great-West Life Assurance Company

.. | 7420928 Manitoba Limited Partnership...........
.. | The Great-West Life Assurance Company
.. | London Insurance Group Inc.................

.. | London Insurance Group Inc.....
.. | London Life Insurance Company ..

The Great-West Life Assurance Company
7419251 Manitoba Ltd...........ccccoeveerrreerrennne.

London Life Insurance Company
The Canada Life Assurance Company............
The Canada Life Insurance Company of
Canada

London Life Insurance Company
London Life Insurance Company
London Life Insurance Company

.| Ownership..

. | Ownership..

.. | Ownership..
.. | Ownership..
. | Ownership......... | .
Ownership.........
Ownership.........
Ownership.........

Ownership..
Ownership
Ownership

Ownership
Ownership

Ownership
Ownership..
Ownership..

10010

The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.

The Desmarais Family Residual Trust
The Desmarais Family Residual Trust

The Desmarais Family Residual Trust.

The Desmarais Family Residual Trust
The Desmarais Family Residual Trust

The Desmarais Family Residual Trust

The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.

The Desmarais Family Residual Trust
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust

2222222222

222222222
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00000... | ceeerereeeeees | eererereeeeens e [ GWLC Holdings Inc. London Life Insurance Company ................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
. | GLC Reinsurance Corporation. . . | GWLC Holdings Inc . | Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
389288 B.C. Ltd.....covevererereeriee e London Life Insurance Company ................... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Quadrus Investment Services Ltd.................... London Life Insurance Company Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Neighborhood Dental Services Ltd... . .. | London Life Insurance Company .. . | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Quadrus Distribution Services Ltd..........cccc....... London Life Insurance Company Ownership The Desmarais Family Residual Trust............ | ..... N
Toronto College Park Ltd..........covevvvverernrininns London Life Insurance Company Ownership The Desmarais Family Residual Trust............ | ..... N
. | London Life Financial Corporation... . . . . .. | London Life Insurance Company .. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
London Reinsurance Group, InC. ........cccooevavee. CAN.......... A, London Life Financial Corporation.................. Ownership The Desmarais Family Residual Trust............ | ..... Neooon [
London Reinsurance Group, Inc. ...........c......... CAN.......... A London Life Insurance Company ................... Ownership The Desmarais Family Residual Trust............ | ..... R O
London Life and Casualty Reinsurance
Corporation BRB.......... A London Reinsurance Group, Inc. ................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
London Life & Casualty Reinsurance
Trabaja Reinsurance Company Ltd................... BRB.......... A Corporation Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
London Life and Casualty (Barbados) London Life & Casualty Reinsurance
Corporation BRB.......... NIA.....cccoo.e. Corporation Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... Nevooon [
LRG (US), INC..vvvcreiicesce e DE............ NIA......ccco..... London Reinsurance Group, InC. ..........cc....... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... Neooon [
London Life International Reinsurance
Corporation BRB.......... A, LRG (US), INC..vevreiercreieceeeees e Ownership......... ...100.000 | The Desmarais Family Residual Trust
London Life Reinsurance Company ... PA............ A, LRG (US), INC..vevrirreierceeeee e Ownership......... ...100.000 | The Desmarais Family Residual Trust
. | Canada Life Financial Corporation . . . ..| The Great-West Life Assurance Company ..... Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
The Canada Life Assurance Company ............. Ml............. A Canada Life Financial Corporation.................. Ownership......... ...100.000 |The Desmarais Family Residual Trust
Canada Life Capital Corporation, Inc. .............. CAN.......... NIA.....coone. The Canada Life Assurance Company ........... Ownership......... ...100.000 | The Desmarais Family Residual Trust
Canada Life International Holdings, Limited...... BMU......... NIA.....ccooe. Canada Life Capital Corporation, Inc. ............ Ownership......... ...100.000 | The Desmarais Family Residual Trust
Canada Life Annuity Reinsurance (Barbados)
Corporation Canada Life International Holdings, Limited.... | Ownership......... ...100.000 |The Desmarais Family Residual Trust
. | Canada Life International Services Limited....... .. | Canada Life International Holdings, Limited.... | Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
Canada Life International Limited..................... Canada Life International Holdings, Limited.... | Ownership......... ...100.000 | The Desmarais Family Residual Trust
CLI Institutional Limited............ccccovvireeririnnnns Canada Life International, Limited.................. Ownership......... ...100.000 | The Desmarais Family Residual Trust
The Canada Life Group (U.K.), Limited............. Canada Life International Holdings, Limited.... | Ownership......... ...100.000 |The Desmarais Family Residual Trust
Canda Life International Assurance (Ireland)
...................................................... 00000... | eevreerirerrrerires | verereereirnieenes [ eerveresnieneines [ eovneneneeeeenn. | DESIgnated Activity Company The Canada Life Group (U.K.), Limited........... | Ownership......... | .....80.000 | The Desmarais Family Residual Trust
Canda Life International Assurance (Ireland)
Designated Activity Company CL Abbey Limited..........ccovverrerrerierercnnns Ownership........ | ..... 20.000 |The Desmarais Family Residual Trust
.. | Canada Life Irish Holding Company, Limited.... .. | The Canda Life Group (U.K.) Limited.... Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
. | Canada Life Group Services Limited................. .. | Canada Life Irish Holding Company, Limited.. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
Canada Life Europe Investment Limited........... Canada Life Irish Holding Company, Limited.. | Ownership......... ...100.000 | The Desmarais Family Residual Trust
Canada Life Europe Management Services,
Limited IRL...cconn NIA ... Canada Life Eurpore Investment Limited........ Ownership......... ...100.000 | The Desmarais Family Residual Trust
Canada Life Assurance Europe Limited............ IRL...coonnn A Canada Life Europe Investment Limited......... Ownership......... | ..... 78.670 | The Desmarais Family Residual Trust
Canada Life Europe Management Services,
Canada Life Assurance Europe Limited............ Limited Ownership The Desmarais Family Residual Trust
. |London Life & General Reinsurance dac. . . | The Canada Life Group (U.K.), Limited........... Ownership.. The Desmarais Family Residual Trust.
Canada Life International Re dac...................... The Canada Life Group (U.K.), Limited........... Ownership The Desmarais Family Residual Trust
Canada Life Reinsurance International, Ltd. .... | IRL............ A, Canada Life International Re dac.................... Ownership The Desmarais Family Residual Trust
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00000... | ceeerereeeeees | eererereeeeens e [ Canada Life Reinsurance Ltd Canada Life International Re dac.................... Ownership......... ...100.000 |The Desmarais Family Residual Trust
. | CL Abbey Limited . . | The Canada Life Group (U.K.), Limited. .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
Irish Life Investment Managers Limited............. The Canada Life Group (U.K.), Limited........... Ownership......... ...100.000 | The Desmarais Family Residual Trust
Summit Asset Managers Limited...................... Irish Life Investment Managers Limited........... Ownership......... ...100.000 |The Desmarais Family Residual Trust
. | Irish Association of Investment Managers CLG. .. | Irish Life Investment Managers Limited. ..|Ownership......... | ....... 7.000 |The Desmarais Family Residual Trust.
Setanta Asset Management Limited................. The Canada Life Group (U.K.), Limited........... Ownership......... ...100.000 | The Desmarais Family Residual Trust
Canada Life Pension Managers & Trustees,
Limited GBR.......... NIA.....ccco.... The Canada Life Group (U.K.), Limited........... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... Neooon [
Canada Life Asset Management Limited.......... GBR.......... NIA.....ccco..e. The Canada Life Group (U.K.), Limited........... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... Neooon [
Canada Life European Real Estate Limited...... GBR.......... NIA............. The Canada Life Group (U.K.), Limited........... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevoos | e
. | Hotel Operations (Walsall) Limited ..| Canada Life European Real Estate Limited.... | Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Hotel Operations (Cardiff) Limited Canada Life European Real Estate Limited.... | Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Canada Life Trustee Services (U.K.), Limited... | GBR.......... NIA....cccovne. The Canada Life Group (U.K.), Limited........... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. |CLFIS (U.K.), Limited . .. | The Canada Life Group (U.K.), Limited. .. | Ownership.. ...100.000 | The Desmarais Family Residual Trust............ | ..... N
MGM Advantage Holdings Limited.................... GBR.......... NIA......ccco..... The Canada Life Group (U.K.), Limited........... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Stonehaven UK Limited MGM Advantage Holdings Limited.................. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | MGM Advantage Services Limited... . ..|MGM Advantage Holdings Limited.... ..| Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
MGM Advantage Life Limited.............cccoovernnes MGM Advantage Holdings Limited.................. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
MGM Advantage Life Trustee Limited............... GBR.......... NIA.....ccco.... MGM Advantage Life Limited..............c.cou..... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Canada Life Limited...........cccccovirvrnnrieninenns GBR.......... NIA.....ccoo..e. The Canada Life Group (U.K.), Limited........... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
ETC Hobley Drive Management Company
Limited Canada Life Limited Ownership The Desmarais Family Residual Trust............ | ..... N
. | Synergy Sunrise (Willingotn Row) Limited........ .. | Canada Life Limited... .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Radial Park Management Limited..................... Canada Life Limited Ownership The Desmarais Family Residual Trust............ | ..... N
CL Blue Limited.......cccceeevreericeeieeeeenes Canada Life Limited Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Canada Life (U.K.), Limited . .. | Canada Life Limited .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Albany Life Assurance Company, Limited......... Canada Life (U.K.), Limited..........cccoevrerernnee. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Canada Life Management (U.K.), Limited......... Canada Life (U.K.), Limited.........cccccverrrvrrnnes Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Canada Life Services (U.K.), Limited . .. | Canada Life (U.K.), Limited... ..| Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Canada Life Fund Managers (U.K.), Limited..... Canada Life (U.K.), Limited..........cccovvrerernnee. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Canada Life Group Services (U.K.), Limited .... |GBR.......... NIA.............. Canada Life (U.K.), Limited...........c.ccceevevnnen. Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
. | Canada Life Holdings (U.K.), Limited................ ..| Canada Life (U.K.), Limited... ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Canada Life Irish Operations, Limited............... Canada Life Limited..........cccococeeecccrcrcrcnnns Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Canada Life Ireland Holdings, Limited. ............ GBR.......... NIA....ccovee. Canada Life Irish Operations, Limited............. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Irish Life Group Limited .. | Canada Life Limited .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Irish Life Health dac Irish Life Group Limited ..........cccccoeverrieriiecnnns Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Irish Progressive Services International Ltd ..... Irish Life Group Limited ..........ccccoovrvrrinrerrrnnnn. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Irish Life Group Services Limited .| Irish Life Group Limited . ..| Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Irish Life Financial Services Ltd. .............cc...... Irish Life Group Limited ..........cccoeoeeriierriieinnns Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Glohealth Financial Services Limited Irish Life Group Limited .........cccoeoeervierriiennnns Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Affinity First Limited .| Irish Life Group Limited . .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Vestone Ltd. ................ Irish Life Group Limited ............cccccevevviririenne Ownership The Desmarais Family Residual Trust............ | ..... N
Cornmarket Group Financial Services Limited . | GBR.......... NIA.............. Vestone Ltd. ........cccccueeeccceecceeceee Ownership The Desmarais Family Residual Trust............ | ..... N
N
N

. | Cornmarket Insurance Services Limited............

EIS Financial Services Limited............ccccoenne

.. | Cornmarket Group Financial Services Ltd. .....

Cornmarket Insurance Services Limited..........

Ownership..
Ownership

The Desmarais Family Residual Trust.

The Desmarais Family Residual Trust
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00000... | ceeerereeeeees | eererereeeeens e [ Commarket Retail Trading Ltd.............ccoo..... GBR.......... NIA............. Cornmarket Group Financial Services Ltd. ..... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
00000... | cvoveeeerereereerens [reeereereeeenes [ eerereeeesieieiens | cevereee e Penpro Limited............cccoevvveerieceeiceeecnen GBR.......... NIA.....coo.e. Cornmarket Group Financial Services Ltd. ..... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... Neooon [

Irish Life Associate Holdings Unlimited
... |Company .. | Irish Life Group Limited ..... .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
... | Irish Life Irish Holdings Unlimited Company ..... .. | Irish Life Associate Holdings.. .. | Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
... | 1939 ILIV Consulting Limited...........cccceoerriuerene .. | Irish Life Group Limited ..... ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
... |Irish Life Assurance plc .. | Irish Life Group Limited . ..| Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
. | Cathair Ce Ltd. ................ .| Irish Life Assurance plc. .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
llona Financial Group, Inc. .. Irish Life Assurance plC. ..........cceeevreniriennnne Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Irish Life Trustee Services Limited ................... Irish Life Assurance plc. Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
. | Office Park De Mont-St-Guibert A S.A. . . | Irish Life Assurance plc. ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Office Park De Mont-St-Guibert BS.A. ............ Irish Life Assurance plc. Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Office Park De Mont-St-Guibert C S.A. ............ Irish Life Assurance plc. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Stephen Court Limited .| Irish Life Assurance plc. .. | Ownership.. ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Tredwell Associates Limited Irish Life Assurance plc. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
(2,3 & 4) Basement Company Limited.............. Irish Life Assurance plc. Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
City Gate Park Administration Limited.............. Irish Life Assurance plc. Ownership......... | ..... 66.660 | The Desmarais Family Residual Trust............ | ..... N
... | SJRQ Riverside IV Management Company Ltd. .. | Irish Life Assurance plc. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
. | Hollins Clough Management Company Ltd....... .| Irish Life Assurance plc. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Dakline Company Ltd. ........ccccoeveeveeeicceene, Irish Life Assurance plc. Ownership The Desmarais Family Residual Trust............ | ..... N
Choralli Limited .........ccccovvveiereieicieiiieieeeeeeeee Irish Life Assurance plc. Ownership The Desmarais Family Residual Trust............ | ..... N
. | Baggot Court Management Limited . .| Irish Life Assurance plc. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Padamul Ltd. .......ccccoeeiiiiiccccccccccens Irish Life ASSUrance plC. ..........coeeveeeerreerenne Ownership The Desmarais Family Residual Trust............ | ..... N
Tour Esplanade (Paris) LP..........cccccoveerrveernans Irish Life AsSUrance plC. ..........cceevvveenreerenne Ownership The Desmarais Family Residual Trust............ | ..... N
. 14073649 Canada, Inc. .........cceuue.. . .. | Canada Life Capital Corporation, Inc. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
CL Luxembourg Capital Management S.a.rl.... |[LUX.......... NIA.....ccco..e. 4073649 Canada, INC. ......cccoevevererrirerernnnns Ownership The Desmarais Family Residual Trust............ | ..... N
Canada Life Finance (U.K.) Limited 4073649 Canada, INC. ......cccevevrererrircreienes Ownership The Desmarais Family Residual Trust............ | ..... N
. | 8478163 Canada Limited . .. | Canada Life Capital Corporation, Inc. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Canada Life Capital Bermuda Limited............... 8478163 Canada Limited.........cccccccvevirennnns Ownership The Desmarais Family Residual Trust............ | ..... N
9983813 Canada INC.........cccoeveveveeieieeeeee Canada Life Capital Corporation, Inc. ............ Ownership The Desmarais Family Residual Trust............ | ..... N
. | Canada Life Capital Bermuda Il Limited. . ..19983813 Canada Inc .. | Ownership......... | ...100. The Desmarais Family Residual Trust............ | ..... N
Canada Life Capital Bermuda Il Limited............ Canada Life Capital Corporation, Inc. ............ Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N | e
The Canada Life Insurance Company of
...................................................... 00000... |coveerereereerins [ errereeiieeens [ eeereieeeesiiieiens | ceesveeeeeeenn,. | CaNada CAN.........|lA................. | The Canada Life Assurance Company ........... | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ....Neeoooo. | cvrirrrnnen.
The Canada Life Insurance Company of
6855572 Manitoba Ltd..........cccccevveerrierircnnne, Canada Ownership ...100.000 | The Desmarais Family Residual Trust
... | CL Capital Management (Canada), Inc .. | The Canada Life Assurance Company ........... Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
... | 587443 Ontario INC. ....ccovvevrverierririenne ..| The Canada Life Assurance Company . ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
. | Canada Life Mortgage Services Ltd. ..| The Canada Life Assurance Company . ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust.
Canada Life Capital Trust The Canada Life Assurance Company............ Ownership ...100.000 | The Desmarais Family Residual Trust
Toronto Stock
...................................................... 00000... |.eevreereereerires | wererrernirieennes | rerveinienneenenn | EXChANge IGM Financial Inc. .........c.cccceceevevvvvveeeeeeneee. |CAN.......... |NIA............... | Power Financial Corporation .......................... | Ownership......... | .....61.432 | The Desmarais Family Residual Trust............ | ....Noc.oo. [
...................................................... 00000... | ceovererereeeerens [ ereereerieieienes [ eeeereeeesisieiens | ceeveeeeveeseeienenes. | INVESEOrS Group INC. ..cvvvevcecvcvecceieieceveieceee. |CAN.ce [ NIAL.............. [ IGM Financial InC. .......cccccovovevvvecreerieernneeen.. | OWnership........ | ...100.000 | The Desmarais Family Residual Trust............ [ ...Neoooos [ o
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00000... | ceeerereeeeees | eererereeeeens e [ Investors Group Financial Services Inc............. CAN.......... NIA............. Investors Group Inc. .......ccccevevevevevenenee. Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
00000... | ceererererereeens | eereerereeeens [ [ 1.G. International Management Limited............. IRL............ NIA.............. Investors Group INC. ........ccccevvvevricnnaes Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevoos | e
1.G. Investment Management (Hong Kong)
... | Limited .. | .G. Interational Management Limited.. .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
... | Investors Group Trust Co. Ltd. .... .. | Investors Group InC. ........cccceerrirerenes .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
.. [391102B.C. Ltd. ...ccvvrneenen .. | Investors Group Trust Co. Ltd. . .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
... |1.G. Insurance Services Inc. .. | Investors Group Inc. .. .. | Ownership......... | ...100.000 |The Desmarais Family Residual Trust............ | ..... N
. | Investors Syndicate Limited..... .| Investors Group Inc. .. . | Ownership......... | ...100.000 | The Desmarais Family Residual Trust. R N
Investors Group Securities Inc Investors Group INC. .....cccevevvvvericnnnns Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
6460675 Manitoba Ltd.............ccccovvvvieiiiiinnne. Investors Group InC. .......cccceveveveveveneeee. Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
. |1.G. Investment Management, Ltd.... . .| Investors Group Inc. ..... .. |Ownership......... | ...100.000 |The Desmarais Family Residual Trust. R N
Investors Group Corporate Class Inc................ I.G. Investment Management, Ltd................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
Investors Syndicate Property Corp.............c...... |.G. Investment Management, Ltd................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... N
. 10965311 B.C. Ltd .| 1.G. Investment Management, Ltd. .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ..... N
0992480 B.C. Ltd |.G. Investment Management, Ltd Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
1081605 B.C. Ltd I.G. Investment Management, Ltd Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. |I.G. Investment Corp .|.G. Investment Management, Ltd. .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust. [ (P N
Mackenzie Inc IGM Financial INC. .......ccoevvvverrieriercieisieies Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
Mackenzie Financial Corporation...................... Mackenzie INC........ccccevvvevevenererieeecenas Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N
. | Mackenzie Investments Charitable Foundation. .. | Mackenzie Financial Corporation... .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust. R N
Strategic Charitable Giving Foundation............. Mackenzie Financial Corporation.................... Ownership......... | ..... 14.280 | The Desmarais Family Residual Trust............ | ..... N
Mackenzie Cundill Investment Management
(Bermuda) Ltd. BMU......... NIA....cccovne. Mackenzie Financial Corporation.................... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | .....
Mackenzie Financial Capital Corporation ......... CAN.......... NIA............... Mackenzie Financial Corporation.................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....
Multi-Class Investment Corp Mackenzie Financial Corporation.................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....
. |MMLP GP Inc. . rees .. | Mackenzie Financial Corporation... .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....
MacKenzie Investments Corporation................ Mackenzie Financial Corporation.................... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | .....

Mackenzie U.S. Fund Management Inc............ Mackenzie Financial Corporation................... Ownership......... ...100.000 | The Desmarais Family Residual Trust
. |MGELS Fund Management (Canada) Ltd . S .. | Mackenzie Financial Corporation... .. | Ownership......... | ...100.000 |The Desmarais Family Residual Trust.
China Asset Management Co., Ltd................... Mackenzie Financial Corporation.................... Ownership......... | ... 13.900 | The Desmarais Family Residual Trust............ | .....
MGELS Fund Management (Cayman) Ltd........ CYM......... NIA.............. Mackenzie Financial Corporation.................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....
. |MGELS Investments Limited . R . .. | Mackenzie Financial Corporation... .. |Ownership......... | ...100.000 |The Desmarais Family Residual Trust.
MEMLS Fund Management (Cayman) Ltd........ CYM......... NIA.............. Mackenzie Financial Corporation.................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....
Mackenzie EM Funds Management (Cayman)
Ltd. CYM......... NIA............... Mackenzie Financial Corporation.................... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....
Investment Planning Counsel Inc...................... CAN.......... IGM Financial INC. .......ccccovvverriereieeieiiies Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | .....

22222222222

IPC Investment Corporation ............c.c.ccceeeeveene. | CANL....... Investment Planning Counsel Inc................... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | .....
. | IPC Estate Services Inc . . .. | Investment Planning Counsel Inc.. .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust. [P
IPC Securities Corporation ...............ccevereinnns Investment Planning Counsel Inc.................... Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | .....
Counsel Portfolio Services Inc IPC Portfolio Services Inc. ............ Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | .....
. | Counsel Portfolio Corporation.. .. | Counsel Portfolio Services Inc... . | Ownership.. ...100.000 | The Desmarais Family Residual Trust............ | .....

The Desmarais Family Residual Trust............ | .....

Portag3 Ventures L.P........cccccceveveveeereeeicnee CAN.......... NIA............. IGM Financial InC. ......ccocvreiiccicnnes Ownership
Portag3 Ventures L.P..........ccccccueveveerererercina, Can........... NIA.............. PFC Ventures Inc Ownership The Desmarais Family Residual Trust............ | .....
. | Portag3 Interntaional Investments Inc.. .. | Portag3 Ventures L.P. . | Ownership.. The Desmarais Family Residual Trust............ | .....

22222222222

Springboard L.P.........coevvvveeiceeceeees CAN.......... NIA............... Portag3 Ventures L.P........ccccoceeverienns Ownership The Desmarais Family Residual Trust
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00000... | ceeerereeeeees | eererereeeeens e [ Springboard L.P.........c.cccevevvvnnee IGM Financial INC. ......ccoceuiiiiiciccccccienn Ownership The Desmarais Family Residual Trust............ | ..... Nevooos | e
. | Springboard L.P............... .. | Power Financial Corporation.. .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
WealthSimple Financial Corp Springboard L.P. ......cooveviieiieeeceee Ownership The Desmarais Family Residual Trust............ | ..... N
Wealthsimple INC.......ccccccveveeccicccce Springboard L.P............. Ownership The Desmarais Family Residual Trust............ | ..... N
. | Canadian ShareOwner Investments Inc.. . .. | Springboard L.P. .. | Ownership.. The Desmarais Family Residual Trust. R N
CSA Computing INC.....vvvevirireieireirereieenne Springboard L.P............. Ownership The Desmarais Family Residual Trust............ | ..... N
Wealthsimple US, Inc. Springboard L.P.........cocvievveniirrinneinens Ownership The Desmarais Family Residual Trust............ | ..... N
. | Wealthsimple UK Ltd.... . . . .. | Wealthsimple Europe S.a.r.l.. .. | Ownership.. The Desmarais Family Residual Trust. R N
Wealthsimple Technologies Inc...............cccv... CAN.......... NIA.....ccco..e. Springboard L.P......c.oevviieeiieeeeeries Ownership The Desmarais Family Residual Trust............ | ..... N
ShareOwner Mutual Fund Dealer Inc................ CAN.......... NIA.............. WealthSimple Financial Corp. Ownership The Desmarais Family Residual Trust............ | ..... N
. | Wealthsimple Europe S.a-r......... . .. | WealthSimple Financial Corp. ..| Ownership.. The Desmarais Family Residual Trust............ | ..... N
Wealthsimple Germany GmbH......................... Wealthsimple Europe S.a.rl.......cccccccvevneenee. Ownership The Desmarais Family Residual Trust............ | ..... N
Wealthsimple Technologies Europe Ltd............ CAN.......... NIA............... Wealthsimple Europe S.a.rl.................. Ownership The Desmarais Family Residual Trust............ | ..... N
. | Collage Inc .. | Portag3 Ventures L.P..... . | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Collage Inc Diagram Ventures LP Ownership The Desmarais Family Residual Trust............ | ..... N
Dialogue Technologies Inc. Portag3 Ventures L.P........ccccccoevvvineen. Ownership The Desmarais Family Residual Trust............ | ..... N
. | Dialogue Technologies Inc... .. | Diagram Ventures LP. .. | Ownership.. The Desmarais Family Residual Trust. [ (P N
Dialogue Technologies Inc. PFC Ventures INC.......c.covvvvenierenreinceennes Ownership The Desmarais Family Residual Trust............ | ..... N
Diagram Ventures LP...........cccooevveeiriennnenns Portag3 Ventures L.P........ccccccocuvrrrnnne. Ownership The Desmarais Family Residual Trust............ | ..... N
. | Springboard Il LP .| IGM Financial Inc. ..... ..| Ownership.. The Desmarais Family Residual Trust. RV N
Springboard Il LP Power Financial Corporation................c.c....... Ownership The Desmarais Family Residual Trust............ | ..... N
Springboard 1 LP.........ccooovviviviviiiiieieieieee, Portag3 Ventures L.P..... Ownership The Desmarais Family Residual Trust............ | ..... N
.. | Koho Financial Inc............ ..| Springboard Il LP... .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
.. | Personal Capital Corporation... .. |IGM Financial Inc. . ..| Ownership.. The Desmarais Family Residual Trust............ | ..... N
... | Power Financial Europe B.V .. | Power Financial Corporation . .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
... |Parjointco N.V.................. .. | Power Financial Corporation . .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
. | Pargesa Holding SA. .. | Power Financial Corporation . .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Pargesa Netherlands B. Pargesa Holding SA.........cccccoovevvveeenriennnne. Ownership The Desmarais Family Residual Trust............ | ..... N
Euronext
...................................................... 00000... |.coveerrrrnnnn | ...1590393 | ......1179313 | Brussels Groupe Bruxelles Lambert ................ccccceueeenee | BEL.....ooo.. | NIA............... | Pargesa Netherlands B.V.....................c......... | Ownership The Desmarais Family Residual Trust............ [ ...Neoooes [ o
Groupe Bruxelles Lambert.............ccccceveveneee. Ownership The Desmarais Family Residual Trust............ | ..... N
. | Groupe Bruxelles Lambert... . | Ownership.. The Desmarais Family Residual Trust. R N
Groupe Bruxelles Lambert ............cccccvevevevenanee Ownership The Desmarais Family Residual Trust............ | ..... Nevoos | e
Groupe Bruxelles Lambert.............cccoeeevevennnes Ownership The Desmarais Family Residual Trust............ | ..... Nevooos | e
Euronext
...................................................... 00000... |.ccoevererereeeen | -...1590393 | ...... 1179313 |Brussels Groupe Bruxelles Lambert...............ccocoeeeveeens | BELucoroi . [NIAcon. | SAQETPAT......cvceceee . | OWNETSHID The Desmarais Family Residual Trust............ | .c..Neooos [ o
899108 | Euronext Paris.. | Pernod Ricard Groupe Bruxelles Lambert Ownership The Desmarais Family Residual Trust............ | ..... Nucooros [
Umicore.... .. | Groupe Bruxelles Lambert .... . | Ownership.. The Desmarais Family Residual Trust. [ (P N
Groupe Bruxelles Lambert Ownership The Desmarais Family Residual Trust............ | ..... N
Groupe Bruxelles Lambert Ownership The Desmarais Family Residual Trust............ | ..... N
..| Groupe Bruxelles Lambert .... . | Ownership.. The Desmarais Family Residual Trust. RV N
Groupe Bruxelles Lambert Ownership The Desmarais Family Residual Trust............ | ..... N
FINPAR Il SA Ownership The Desmarais Family Residual Trust............ | ..... N
..|FINPAR Il SA . | Ownership.. The Desmarais Family Residual Trust. IR N
Groupe Bruxelles Lambert Ownership The Desmarais Family Residual Trust............ | ..... Nevooos | e
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00000... | ceeerereeeeees | eererereeeeens e [ Belgian Securities BV. Groupe Bruxelles Lambert Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e

Imerys .. | Belgian Securities BV. . | Ownership.. The Desmarais Family Residual Trust............ | ..... N
Brussels Securities SA Groupe Bruxelles Lambert Ownership The Desmarais Family Residual Trust............ | ..... N
LTIONE SA. ..o Brussels Securities SA..........cccccvvvervveeriiennn, Ownership The Desmarais Family Residual Trust............ | ..... N
. |LTI Two SA... . .. | Brussels Securities SA... ..| Ownership.. The Desmarais Family Residual Trust. R N
UMICOTE....vvveereereiei st LTITWO SA. oo Ownership The Desmarais Family Residual Trust............ | ..... N
URDAC SA.....oiiireeneneeseisse s Brussels Securities SA. Ownership The Desmarais Family Residual Trust............ | ..... N
. |FINPAR SA.. .. | Brussels Securities SA... ..| Ownership.. The Desmarais Family Residual Trust. R N
Sagerpar SA Brussels Securities SA. Ownership The Desmarais Family Residual Trust............ | ..... N
GBL Participations SA...........ccccceeeeeereerenne Groupe Bruxelles Lambert .............ccccvevneei. Ownership The Desmarais Family Residual Trust............ | ..... N
. | Brussels Advisors SA... .. | Brussels Securities SA. ..| Ownership.. The Desmarais Family Residual Trust............ | ..... N
Brussels Advisors SA. Groupe Bruxelles Lambert .............cccevevvnene Ownership The Desmarais Family Residual Trust............ | ..... N
GBL Energy S.arl...ccccunneee. Brussels Securities SA.........cccccoveveirieereiennn, Ownership The Desmarais Family Residual Trust............ | ..... N
i ..|GBL Energy S.ar.l..... .. | Ownership.. The Desmarais Family Residual Trust............ | ..... N
GBLERergy S.rl .o Ownership The Desmarais Family Residual Trust............ | ..... N

New York Stock
Exchange

... | GBL Finance & Treasury SA
. | GBL Participations SA......

. | Elliott Capital S.a.r.l..
. | GBL Investments Limited.

. | Sagard FCPR

. | Kartesia Credit Opportunities IV SCS...............
. | Ergon Capital Partners Il SA....

. | Mérieux Participations 2 SAS...

Total SA ..o

Serena S.A.rl.ecce s

LafargeHolCim.........ccoveveveeeseeeeee s
GBL Verwaltung SA

Sienna Capital S.&.rL.....ovrirreirees

Sagard Il A FPCI
Sagard Il B FPCI
Sagard 3 Millésime 1 FPCl..........cccccceveveverenane
Kartesia Credit Opportunities IIl SCA, SICAV-
SIF

Kartesia Management SA...........c.cccocovvviennnnes
Ergon Capital Partners SA

Ergon Capital Partners Ill SA
Mérieux Participations SAS...........cccccvveerinenns

PrimeStone Capial Fund ICAV.
PrimeStone Capital Special Limited Partner
SCSp

.. | Groupe Bruxelles Lambert ....
.. | Groupe Bruxelles Lambert ....

..|Serena S.ar.l.

..|GBL Verwaltung S.ar.......

.. | Sienna Capital S.a.r.l.

.. | Sienna Capital S.a.r.l.

.. | Sienna Capital S.4.r.I.

.. | Sienna Capital S.a.r.l.

GBLERergy S.Arl e

Groupe Bruxelles Lambert
Serena S.arl........

Elliott Capital..........cccoeeverviereieeiiceeeeienas
Groupe Bruxelles Lambert

GBL Verwaltung S.a.rl......ccocueee.
GBL Verwaltung S.a.r.l..............

Sienna Capital S.a.r.l
Sienna Capital S.a.r.|
Sienna Capital S.a.r.|
Sienna Capital S.a.r.l

Sienna Capital S.a.r.l
Sienna Capital S.a.r.l

Sienna Capital S.a.r.l
Sienna Capital S.a.r.l

Sienna Capital S.ar.l.............

.. | Ownership..
. | Ownership..

. | Ownership..
. | Ownership..

. | Ownership..

. | Ownership..

.| Ownership..

. | Ownership..

Sienna Capital S.&.r|...cccoeiiiiiciccree

Ownership

Ownership
Ownership

Ownership.........
Ownership.........

Ownership.........
Ownership.........

Ownership
Ownership
Ownership

Ownership.........

Ownership.........
Ownership.........

Ownership.........
Ownership.........

Ownership.........

Ownership.........

.| ...100.000

....... 9.400
...100.000

.| ...100.000

...100.000
...100.000

The Desmarais Family Residual Trust
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust............

The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............

The Desmarais Family Residual Trust............
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
00000... | ceeerereeeeees | eererereeeeens e [ BDT Capial Partners Fund Il (INT), L.P............. Sienna Capital S.aril............. Ownership......... | ....... 9.800 |The Desmarais Family Residual Trust............ | ..... Nevooos | e
. |Backed 1 LP .. | Sienna Capital S.a.r.l. . | Ownership.. The Desmarais Family Residual Trust............ | .....
Backed 1 Founder LP... Sienna Capital S.ar.l............. Ownership The Desmarais Family Residual Trust............ | .....
Sienna Capital International Ltd........................ Sienna Capital S.ar.l................. Ownership The Desmarais Family Residual Trust............ | .....

. |GBL Finance S.ar............... ..|GBL Verwaltung S.ar.l.. . | Ownership.. The Desmarais Family Residual Trust. R
Serena SAr L., GBL Verwaltung S.a.rl....cccovneeee. Ownership The Desmarais Family Residual Trust............ | .....
Miles Capital S.&.FL....coveerrereecns GBL Verwaltung S.a.r.l....coevveeeereeicinns Ownership The Desmarais Family Residual Trust............ | .....

. | Parques Reunidos.... . .. | Miles Capital S.a.r.l.... ..| Ownership.. The Desmarais Family Residual Trust. R
Oliver Capital S.&.1.L...coveeeviceeicereces GBL Verwaltung S.a.r.l.....cccvveveveicieeiiicinns Ownership The Desmarais Family Residual Trust............ | .....

Oliver Capital S.A.1.....cooveiiiiicceccean Ownership The Desmarais Family Residual Trust............ | .....

..| GBL Verwaltung S.a.r.l.. . | Ownership..
Pargesa Holding SA Ownership
Pargesa Netherlands B.V..........cccccocveiiinnes Ownership
.. | Power Corporation of Canada .. | Ownership..

The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust.

. | Square Victoria Communications Group Inc

GESCA LB Square Victoria Communications Group Inc.... | Ownership The Desmarais Family Residual Trust............ | .....
La Presse, Ltée GesCa LtEe.....cvverieiecece e Ownership The Desmarais Family Residual Trust............ | .....
. 110206911 Canada Inc.. . - .. |La Presse, Ltée.. . | Ownership.. The Desmarais Family Residual Trust. [P
NUGHF INC..ev s La Presse, Ltée Ownership The Desmarais Family Residual Trust............ | .....
10206938 Canada Inc Nuglif Inc. Ownership The Desmarais Family Residual Trust............ | .....

. 19214470 Canada Inc.... .. | Gesca Ltée. . | Ownership......... | . The Desmarais Family Residual Trust. R
10206903 Canada Inc Gesca Ltée Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....
Square Victoria Digital Properties Inc................ Square Victoria Communications Group Inc.... | Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....

.. | Les Editions Gesca Ltée.............. . R . ..| Square Victoria Digital Properties Inc........ ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....

.. | Les Editions Plus Ltée.. .. | Square Victoria Digital Properties Inc.... .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....

. | Workopolis Inc............. .. | Square Victoria Digital Properties Inc .. | Ownership......... | ... 50.000 |The Desmarais Family Residual Trust............ | .....

. | Square Victoria C.P. Holding Inc.. .. | Square Victoria Communications Group Inc.... | Ownership.. ...100.000 | The Desmarais Family Residual Trust.

... | Canadian Press Enterprises Inc... . reee .. | Square Victoria C.P. Holding Inc. ..| Ownership......... | ..... 33.300 |The Desmarais Family Residual Trust............ | .....
... | Pagemasters North America Inc...... . rrerene . .. | Canadian Press Enterprises Inc. .. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....
... | Power Corporation (International) Limited .. | Power Corporation of Canada........... ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....
... | Power Pacific Corporation Limited... .. | Power Corporation (International) Limited....... Ownership......... | ..... 99.900 |The Desmarais Family Residual Trust............ | .....

. | Power Pacific Equities Limited..... .. | Power Pacific Corporation Limited.................. Ownership......... | ...... 0.100 |The Desmarais Family Residual Trust............ | .....

.. | Power Pacific Equities Limited. .. | Power Corporation (International) Limited....... | Ownership......... | ..... 99.900 | The Desmarais Family Residual Trust.
. | Power Communications Inc.....

ZZ2Z2Z2Z2Z2Z2Z2Z2Z2Z222Z22Z222Z222222222222222222

. .. | Power Corporation of Canada... ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....
.. | Power Pacific Corporation Limited... .. | Power Communications Inc....... .. | Ownership......... | ....... 0.100 |The Desmarais Family Residual Trust............ | .....
... | China Asset Management Limited... .. | Power Corporation of Canada... ..| Ownership......... | ..... 13.900 | The Desmarais Family Residual Trust............ | .....

. 1152245 Canada Inc.. .. | Power Corporation of Canada... ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....
3540529 Canada Inc. 152245 Canada INC.........cccvveveveveiviercnnen, Ownership ...100.000 | The Desmarais Family Residual Trust............ | .....
Square Victoria Real Estate Inc./Square
Victoria Immobilier Inc. Power Corporation of Canada Ownership ...100.000 | The Desmarais Family Residual Trust............ | ..... N

. 13121011 Canada INC......c.covvevrrereieieeecinee .. | Power Corporation of Canada... ..| Ownership......... | ...100.000 | The Desmarais Family Residual Trust. R N
Victoria Square Ventures InC. .........ccccoevvvennne Power Corporation of Canada Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | ..... N

Toronto Stock
e | e | 1259942 | Exchange Bellus Health Inc. Victoria Square Ventures Inc.
9314-0093 Quebec Inc . .. | Victoria Square Ventures Inc. ...
Power Energy Corporation..............cccceevueunnnee. CAN.......... NIA.....ccooe. Victoria Square Ventures Inc. ...............

Ownership
. | Ownership..
Ownership

The Desmarais Family Residual Trust
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust




statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
00000... | ceeerereeeeees | eererereeeeens e [ Potentia Renewables InC..............cccccevevevennnene CAN Power Energy Corporation..............cccceeeveenne Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e

. | Potentia Solar Holdings Il Limited Partnership.. | CAN.... .. | Potentia Renewables Inc Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | .....
Potentia Solar Holdings Limted Partnership...... CAN Potentia Solar Holdings I Limited Partnership | Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | .....
Schooltop Solar LP CAN Potentia Solar Holdings Limited Partnershp.... | Ownership......... ...100.000 | The Desmarais Family Residual Trust............ | .....
. |Reliant First Nations LP . |CAN.... .. | Potentia Solar Holdings Limited Partnershp.... | Ownership.. The Desmarais Family Residual Trust. e | e
PSI Solar Finance 1 LP CAN Potentia Solar Holdings Limited Partnershp.... | Ownership The Desmarais Family Residual Trust............ | .....
MOM Solar LP CAN Potentia Solar Holdings Limited Partnershp.... | Ownership The Desmarais Family Residual Trust............ | .....
. | Potentia Solar 5 LP.. ..|CAN.... .. | Potentia Solar Holdings Limited Partnershp.... | Ownership.. The Desmarais Family Residual Trust. R
Potentia Solar 6 LP. CAN Potentia Solar Holdings Limited Partnershp.... | Ownership The Desmarais Family Residual Trust............ | .....
Potentia Solar 9 LP. CAN Potentia Solar Holdings Limited Partnershp.... | Ownership The Desmarais Family Residual Trust............ | .....
. | Potentia Solar 10 LP ..|CAN.... .. | Potentia Solar Holdings Limited Partnershp.... | Ownership.. The Desmarais Family Residual Trust............ | .....
Potentia Solar 14 LP CAN Potentia Solar Holdings Limited Partnershp.... | Ownership The Desmarais Family Residual Trust............ | .....
Minnesota Solar, LLC.........cccccouevvevveceniierenne Potentia Renewables Inc. Ownership The Desmarais Family Residual Trust............ | .....
. | Paintearth Wind Project LP.. .. | Potentia Renewables Inc... . | Ownership.. The Desmarais Family Residual Trust............ | .....
Stirling Wind Project LP Potentia Renewables Inc. Ownership The Desmarais Family Residual Trust............ | .....
Wheatland Wind Project LP.............cc.ccoevvvinnne Potentia Renewables Inc Ownership The Desmarais Family Residual Trust............ | .....
. | Power Renewable Energy Corporation . .. | Potentia Renewables Inc... . | Ownership.. The Desmarais Family Residual Trust. R
Emerald Solar Energy, SRL..........coovrivinnenne Wheatland Wind Project LP Ownership The Desmarais Family Residual Trust............ | .....
Sequoia Energy Inc Power Renewable Energy Corporation........... Ownership The Desmarais Family Residual Trust............ | .....
. | Sequoia Energy US Inc . ..| Sequoia Energy Inc. .. | Ownership.. The Desmarais Family Residual Trust. R
Power Energy Eagle Creek InC.........cccccueueunes CAN Power Energy Corporation..............cccceeeveenene Ownership The Desmarais Family Residual Trust............ | .....
Power Energy Eagle Creek LLP.............cccc....... CAN Power Energy Eage Creek Inc.............c..c........ Ownership The Desmarais Family Residual Trust............ | .....
. | Eagle Creek Renewable Energy LLC... .|CAN... .. | Power Energy Eagle Creek LLP ..| Ownership.. The Desmarais Family Residual Trust............ | .....

.. |Lumenpulse Group Inc................
... | Lumenpulse Finance Corp...
.. |Lumenpulse Lighting Corp...
.. | Fluxwer lllumination Inc...
... |Exenia s.rl.ciceeiinnns
... | Lumenpulse UK Limited...
... | Lumenpulse Alphaled Limited..
.. | The Lion Electric Company......
.. | Power Communications Inc.................
... | Brazeau River Resources Investments Inc..
.. |PCC Industrial (1993) Corporation.......
... | Power Corporation International...
... |9808655 Canada Inc....
. 19958363 Canada Inc....

. | Sagard Holdings ULC

Sagard Holdings Participation US LP................
Sagard Holdings Participation ULC

Sagard Holdings ULC
Sagard Holdings Manager LP...........................

. | Sagard Credit Partners Carried Interest GP Inc.

Sagard Credit Partners Carried Interest LP.......

.. | Power Energy Corporation.....
.. | Lumenpulse Group Inc...
.. | Lumenpulse Group Inc...
.. | Lumenpulse Group Inc...
.. | Lumenpulse Group Inc...
.. | Lumenpulse Group Inc...
.. |Lumenpulse UK Limited.....

.. | Power Energy Corporation.....

.. | Power Corporation of Canada...
.. | Power Communications Inc...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. 19808655 Canada Inc......

.. | Sagard Holdings Participation US LP

..| Sagard Holdings ULC....

9808655 Canada Inc
Power Corporation of Canada............c....cc......

Sagard Holdings Participation Inc..................
Sagard Holdings ULC

Sagard Holdings ULC

.. | Ownership..
..| Ownership..
..| Ownership..
..| Ownership..
..| Ownership..
..| Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
. | Ownership..

.. | Ownership..

. | Ownership..

Ownership.........
Ownership.........

Ownership
Ownership

Ownership

.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000

...100.000

...100.000
...100.000

The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
00000... | ceeerereeeeees | eererereeeeens e [ Sagard Credit Partners US LP Sagard Credit Partners Carried Interest LP..... Ownership......... ...100.000 |The Desmarais Family Residual Trust............ | ..... Nevooos | e

. | Sagard Credit Partners, LP .. | Sagard Holdings ULC Ownership.. The Desmarais Family Residual Trust............ | .....
Sagard Holdings Participation Inc. Power Corporation of Canada......................... Ownership The Desmarais Family Residual Trust............ | .....
Sagard Credit Partners GP, Inc...........cc.coccue.e. Sagard Holdings Participation Inc.................. Ownership The Desmarais Family Residual Trust............ | .....
. | Sagard Holdings Manager GP Inc . .. | Sagard Holdings Participation Inc. . | Ownership.. The Desmarais Family Residual Trust. R
Sagard Capital Partners GP, Inc..............c.co..... Sagard Holdings Inc Ownership The Desmarais Family Residual Trust............ | .....
Sagard Capital Partners, L.P..........ccccovvvirnnnns Sagard Holdings Inc Ownership The Desmarais Family Residual Trust............ | .....
. 11069759 B.C. Unlimited Liability Company....... .. | Sagard Capital Partners, L.P................. .. | Ownership.. The Desmarais Family Residual Trust. R
IntegraMed America, INC.........ccovveverrirererrinrinnns 1069759 B.C. Unlimited Liability Company..... Ownership The Desmarais Family Residual Trust............ | .....
GP Strategies Corp Vein Clinics of America.........cccccoeeevcececennns Ownership The Desmarais Family Residual Trust............ | .....
. | Jaguar Health Inc . . ..| Sagard Capital Partners, L.P. . | Ownership.. The Desmarais Family Residual Trust............ | .....
Peak Achievement Athletics Inc..............cccc...... CAN.......... NIA............. Sagard Holdings Inc Ownership The Desmarais Family Residual Trust............ | .....
10094439 Canada Inc Peak Achievement Athletics Inc..................... Ownership The Desmarais Family Residual Trust............ | .....
. 110094455 Canada Inc.. . .110094439 Canada Inc ..| Ownership.. The Desmarais Family Residual Trust............ | .....
Bauer Hockey Ltd.........ccccoovvvvviiiiicice 10094455 Canada Inc Ownership The Desmarais Family Residual Trust............ | .....
Bauer Innovation Canada Ltd..............cc.cceuuee. CAN.......... Bauer Hockey Ltd Ownership The Desmarais Family Residual Trust............ | .....

. | Bauer Hockey AB
. | Jacmal BV

... | Bauer Innovations US, LLC..
... | Easton Diamond Sports, LLC...
.. |Bauer Hockey LLC...................
... | Cascade Maverik Lacrosse, LLC.
... | Bauer Hockey Retail, LLC....
... | Power Corporation of Canada Inc
... |4190297 Canada Inc.
... | Sagard Capital Partners Management Corp......
. [Sagard SAAS.... s
... |Marquette Communications (1997) Corporation
... |4507037 Canada Inc....
... |4524781 Canada Inc....
... |4524799 Canada Inc....
... |4524802 Canada Inc....
. | 4400003 Canada Inc....

. | Power Financial Capital Corporation

. | 7974019 Canada Inc....

Bauer Hockey GMbH.........ccovuvvviiirireene
Performance Sports Group Hong Kong Ltd.......

Bauer CR sool s.r.o..........
BCE Acquisitions US, INC.........ccoeveveieriiiriiinns

3411893 Canada Inc.
3439453 Canada INC.......cccvveveeeeericrieeennns

7973594 Canada INC.......ccovvevererrereiriercenes
7973683 Canada Inc.

9194649 Canada Inc.
PFC Ventures INC. .......ccoevevvverererrieieisiinnens

.. | Bauer Hockey Ltd..

.. | Bauer Hockey Ltd..

..|BCE Acquisitions US, Inc..
.. | BCE Acquisitions US, Inc..
.. | BCE Acquisitions US, Inc..
.. | BCE Acquisitions US, Inc..
.. |BCE Acquisitions US, Inc...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Corporation of Canada...
.. | Power Financial Corporation..

.. | Power Financial Corporation..

.. | Power Financial Corporation..

Bauer Hockey Ltd
Bauer Hockey Ltd

Jacmal BV.
10094455 Canada INC.........ccoovveveveivinrieinnns

Power Financial Corporation.............cccoeevne.
Power Financial Corporation...............ccccueuen.

Power Financial Corporation
Power Financial Corporation

Portag3 Ventures GP Inc
Power Financial Corporation.............c.c.cceeue..

. | Ownership..
. | Ownership..

.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
.. | Ownership..
. | Ownership..

.| Ownership.........
Ownership.........
Ownership.........
. | Ownership..

Ownership
Ownership

Ownership.........
Ownership.........

Ownership.........
Ownership.........

Ownership.........
Ownership.........

...100.000
...100.000
...100.000
...100.000

.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000
.| ...100.000

...100.000

...100.000
...100.000
...100.000
100.000
100.000
...100.000
...100.000
...100.000

The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust............
The Desmarais Family Residual Trust.
The Desmarais Family Residual Trust
The Desmarais Family Residual Trust............
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 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| D Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
...................................................... 00000... | ceeeeeeeeeens | ceeeeeeeens [ eveeeieeeeeieeeees [ ceeeiieeeeieeeee.. | Portag3 Ventures GP Inc.......ccceccccecevececeeee. [CAN......... [NIAL.............. |PFC Ventures Inc. ............c.ccceveveveveenneee.. | Ownership......... | ...100.000 | The Desmarais Family Residual Trust............ | ....Nooooo. [
Diagram Ventures GP Inc. (9629262 Canada
...................................................... 00000... |cvevrerirereereees | erereireisennies [evnnieseisseneines [eovsienseseissiennenns. | INC) CAN..........INIA............... | Power Financial Corporation........................... | Ownership......... | .....50.000 | The Desmarais Family Residual Trust............ | ....Necoooo. | cvrirernnen.




statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

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.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response
NO

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC?

NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC?

NO

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC?

NO

Will 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

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC?

Explanations:

1.

N o ok owbd

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
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statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

Additional Write-ins for Assets:

Overflow Page for Write-Ins

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

2504. Other prepaid @SSELS.........ccevreeiereiricieieicee ettt

2505. State tax recoverable....

19,308,674

4,379,677

2506, Receivable for securities... 703,224 0 o
2507. Premium taX refundS........c.ccerierecnseiesssese e sesesssssssssssssssessssssessessssssssssessens | ssenessessnensersdy 001,893 | evrevevierisesesesseseniesnns 3,067,893 | ..o
2597. Summary of remaining write-ins for Line 25 20,011,898 TA447570 | oo, 1,218,834

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Derivative collateral payable
2505. Annuity surrenders in process............cecevunee.
2506. Liability for pension and postretirement benefits.
2507. Interest payable.............ccccvveveeeireriicrerienenen,
2597. Summary of remaining write-ins for Line 25

14,331,559
..10,309,055
1,316,511

26,016,461

Q15




Statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOT YEAN.........c.cveicveeeeeeeieseteee ettt s st es st ssssssessessns | senssssessesnssssessssssessesses 37,768,530 | oocvvverereeeieeee 37,427,334
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccovrrereerreerennee.
6. Total foreign exchange change in book/adjusted carrying value...
7. Deduct current year's other-than-temporary impairment FECOGNIZEA...........ccvveviiirereicieisiessee e sssessssess | seresssssessssesesssesessssesesssesessssesesensenes | oon
8.  Deduct current Year's dePreCiatioN..............ccccvueuerereiricietiieie ettt esae st ses s st sessesesessesssessssessssssssssssessnses | eoesssensensneressnessssnesensereess DO 248 | coviieiieieesieeisestareneenns 2,639,135
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)........ccccovuvrimrnrerninenrernensinrsnssssssesssesnnsnns | sesesssesssssessssssesssnsnsssesssd 1,086,282 | vovververnreneereerneenseeieneens 37,768,530
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Ling 9 MiINUS LiNE 10)........corerurrrearsinirsrsisssrssssssssessesssssssesssssssssesssssssssssssssssssssssns | sosssessasssssssssesssssssssasssnes 37,086,282 | ..o 37,768,530
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..........cccocvevvieeeiieeveeeeeeeeieees | e 3,872,083,514 | ..covvverereerecreine 3,422,319,484
2. Cost of acquired:
2.1 Actual cost at time of acquisition 819,303,734
2.2 Additional investment made after acquisition 25,000,000
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals ,
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........c.cvcvrieciiirieceeecteeeee e | vt 13,490 | oo 261,687
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... 2,893,518 6,273,383
10. Deduct current year's other-than-temporary impairMment FECOGNIZEA. ..........vurerurrrerirerersieereeisseseesssesessessssesssessessessssssessenes | sessssassssssssssssssssessasssssssssenssnsssssessaness | essossssssesssssssssessanssessasssesns 599,881
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .4,022,666,490 | ... 3,872,083,514
12, Total VaAlUGHON GlIOWEANCE..........ceeeeireeciir ittt ennenns | frstsnsessesssesnssnsensee et sntensenns (T45,779) | oo (745,779)
13. Subtotal (Line 11 plus Line 12)...... ..4,021,920,711 3,871,337,735
14. Deduct total NONAAMIEA BMOUNLS.........ccviveiiieeisicie ettt s s b s b s s b sssse s s sesesessebesnseses | essssesessssesessssessssssesassenessssesesansesesnse | 4esesessssesessssesssnsesessnsessssnsesansesesssnnas
15. Statement value at end of current period (Line 13 minus Line 14).... ..4,021,920,711 3,871,337,735
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAT.........ccviveieiieteieteieeceetee ettt et aes st assssaesssssesas | sesseaesissssesessesessssesasanes 477,502,802 | ..o 471,749,617
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....14,372,630
2.2 Additional investment made after acquisition ....16,821,364
3. Capitalized deferred interest and other. (1,091,416)
4. ACCTUAI OF QISCOUNL.........ovevicvceeie ettt e a st s s ssssssssassssssnsessnsnsessesssenssnssns | sevssssessessnssnsesseseessnsssssesennns by 8D | cuiiiisieiiessse e 6,336
5. Unrealized valuation increase (decrease) (6,556,453)
6. Total gain (I0SS) ON QISPOSAIS..........cuveieiviciieeiieieetet ettt sttt s st b e b s s s s st bbbt s bnsessess | eesissessessssssessesessssssssessessnsassessnssnsenss | oesessesssssssssessesissssessesanes 1,239,825
7. Deduct amounts received on disposals ....15,131,208
8. Deduct amortization of premium and depreciation 3,719,750
9. Total foreign exchange change in DOOK/adjUSLEA CATYING VAIUE............cccveiiuiiicieecie ettt aeees | etsastebssesessssese b sasbessssetssssaebasssbetnss | absbesessesessssssesassebesssetessnsebesantetssnaas
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........euruieririrreeirenieie et essessnes | sssesseesssssssssesssssssssesssessssnsessesssssnsens | fossessesssssssessesssssssessesssssnsns 188,643
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 474,445,925 477,502,802
12.  Deduct total nonadmitted amounts 1,664,507 2,889,042
13. Statement value at end of current period (LINe 11 MINUS LINE 12).....uiuiiieiiiciiieiiiesiseisteietesstesssssestesssssaessssesssssessnsesessnses | stsssssesssesessssssesnsssasas 472,781,418 | oo 474,613,760
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 year. ....20,054,810,267 19,626,950,502
2. Cost of bonds and stocks acquired 5,862,424,302 19,357,963,014
3. Accrual of discount ...52,990,767 ....88,321,027
4. Unrealized valuation increase (decrease) 648,002 1,366,995
5. Total gain (loss) on disposals (3,525,793) | ..ovvuverveerereirerrerineineenns (10,094,923)
6. Deduct consideration for bonds and stocks disposed of 5,039,704,952 | ....ccovveeriririinns 19,062,437,105
7. Deduct amortization of premium 37,076,880 59,088,158
8. Total foreign exchange change in book/adjusted carrying value 42,784,963
9. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..........c.vurerurrerriereieeeeeeiseee st s stessessestas | sressessssssessesssessesteseessessssssessessenssssan
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........ccovvevvvreeiieiiiiins | cvriesisiieisiesseeresseenas 1,216,380
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ....20,934,567,056
12, Deduct total NONAAMItEEd GMOUNES..........cuevieieiiieieicicise et sensensens | abssssssessassesssssnsessessnssnsanss 1,803,970
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......ccreiiuiriiiariisieiessiiseessesseseessseseessessnsssesessensssessssesssnssnes | essnes ....20,932,763,086




statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

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 Dispoiitions Non—Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ()-tueeerriereeerieesseiei ettt | eessssinseneseneees 13,578,684,885 | .......cocvvvvvvrienns 5,815,456,133 5,158,016,532 +(101,328,768) | ...ovvvcveirinee 14,134,795,718 13,578,684,885
20 NAIC 2 ().t enees | enesiens s 6,080,654,000 | ....oovvvvrerirriiinnn 660,488,910 | .oooovvevrirrrirnns 483,582,541 | ....cvovvrrne 158,827,150 | ..ot B8,416,387,609 | ....vouuvirrrirriirnieriiensiensiens | e | sersesissseneens 6,080,654,090
3. NAIC 3 (8)eereeeeereieireeieiris ettt ensntenens | eeeesenseenee st 233,429,499 | ..o | e 883,728 | ..o 1,476,496 | oo 234,022,267 | ...cvoveeeeeeeeeeireenereieissieseensinens | seereeessees et stns | esseestenses s 233,429,499
4. NAIC 4 ():evreeeeereieieceieieie ettt ettt | crenseenes st 35,339,367 | .o 9,686,567 | ..vovreeirieiiiieeeiins 337,266 | oo 1,990,880 | ..oovecvecriiciiienes 48,679,542 | oo | e | o 35,339,361
B NAIC 5 (@) ettt | fhtb et 31,677,987 | .o | e 752,237 | oo 36,677 | oo 30,962,427 | ..o | s | e 31,677,981
B INAIC B (@)...veverereceeerirreeierieesie st sent e | crbstnsnsseesenesneeesees 5,090,973 2,048,815 974,070 | e 4,016,228 5,090,973
7. T0tal BONGS. .. ..ot snssnssssnssnseens | enssessesssesssensees 19,964,876,789 | ...ocoovovriinnnnnd 6,485,631,610 | ..ovoovovvrvriieas 5,645,621,119 | oo 61,976,505 | ..ooovoviiiinas 20,866,863,785 [ ....ovveerreieiriireiinisnieensesninnes 0 [ (O [P 19,964,876,789

PREFERRED STOCK
8. INAIC Tttt | fhehens bbbttt b nb | SeEeeR R R bR f bbbt s e | Hebet Rt bt h R e e bttt b bt es | fhnb et bbbttt | nebenb ettt 0 et | et | ceeb s
0. INAIC 2.t | Heeesesb bRt bbb st | Sheees e bR bt bR e bRt nb s | SeReeEs e b bR bR h bR n b | HreRe et bRt | chseni ettt 0 et | e | e
10.
TA. NAIC 4ttt ee | HebtE et bt E R h sttt b bt | £1ehenE ettt b et a et s e ss b st e | Shaehes et b et bt E et s b s nn | SeEeeseR Rt R et h et bttt ets et | feetet ettt bttt 0 ettt | ettt | ceeb e
12, INAIC 5.ttt ee | Hebt bbb bbbttt b bt | £1eh ettt b bbbt s e et st bt ee | £haehns e bbbttt b b ne | Seheea bbb bbbttt ens | eetet ettt 0 ettt | ettt | ceeb s
130 NAIC Bttt | £E84EE R R b bRt s h ettt | eLEeLE e e R bRt n bt h et nt et | EieEhenE e R b E R s b nt s | chieeenE et n ettt ent s | debien st 0 ettt | s | e s
14, Total Preferred SIOCK..........coviurieirrirircreiseireressei s | st senesneseens 0 [ 0 [ 0 e 0 [ 0 [ [0 SR {01 PR 0
15.  Total Bonds and Preferred SOCK. .........ciuiiiriiniiinsinieississsnnsessesssnsennes | eeseesssenssssseene 19,964,876,789 | ....ocoovovriinnnnnd 6,485,631,610 | ..coocovivvrcieas 5,645,621,119 | .o 61,976,505 | ..ooovviiiines 20,866,863,785 | ....ccceerrriirinisreineisreeneeseeenes 0 [ {01 P 19,964,876,789

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....43,611,289; NAIC2§.......... 0; NAIC3§...... 0; NAIC4S....... 0; NAIC58....... 0; NAIC6S.......... 0.




statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Actsual Interest ?Jollected Paid for AccSrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999 | e 3,618,573 | .o, XXX eosevennnrinaniiins | v 3,612,262 | oo 1311 | e 346
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 O PHOI VAN ..........ccocviiiviicreieieeetcee ettt sesaesenas | sraebesssebessssesessssebes s s et ss s b s ssbesn e 0 [ e 201,053,874
2. Cost of short-term iNVEStMENtS ACUINEA...........c.eviviveiieicicieis et s st | eebessessssesssssesses st estes s banes 5,882,034 | ..ooovveviieeereene 183,322,852
3. ACCIUAN OF GISCOUNL.......oovuiiiiiiiiiii bbb | Hiisbis bbbt 7375 | e 67,701
4. Unrealized Valuation INCrEASE (ABCTEASE)..........rvururerrerrerrereiseessesessessessseseesessssssessessasssessessassssssessessssssessessssssssessassssssnss | sessessasssessessssssssessassssssessassnssnssassnssnss | sessssessassssssessasssssnssesssssnssessasssnssessnes
5. Total gain (I08S) ON QISPOSAIS.........c.cviviveiiiietiictiieieetet ettt bttt bbbttt bbb st b es st ss e b bssebesssetassnaes | sbebessssessstebessetesssesessssebessssesessnsetasnse | obsssesssebesssesesnsesas s bebes st et s aees (1,197)
6. Deduct consideration reCeived ON QISPOSAIS..........c.veviicieieiiieiriieie e sss e sssss s ssse s ses s ssse e s st sessasessnsnses | esessesessssssesansesessnsesessnsesenen 2,270,836 | oocvcvvereeereeeeee e 384,171,241
7. Deduct amortization Of PIEMIUML...........ccoiiuiiiieics ettt bbb bt ae s s bbbt sssaebesnbets | sbessssesssssebassebes st ese s s st essssetessesebsnntets | sbebsssebesssesesinseses e tebes e sesseee 271,989
8. Total foreign exchange change in bOOK/AdJUSEA CAMTYING VAIUE...........c.ruuiururieiieiereie ettt eessssesseneees | £ressessesssessessasesessessasssessessesssssestessnsses | eetssssessassssssessassessessessasssessestssssessestane
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cceiieiiiiieieiieiieee e | ctesseaesissssesssesesesessssssebsssesessssesessssesens | ebsssssessesesessnsesasnsetassesesssesessssebensnsseas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........corrurrurrrreneireiieineineieesseeeeneens | reereesessesessssessssessssessesesnenns 3,618,573 | oo 0
11. Deduct total NONAAMItIEA @MOUNES............couiii bbb | Shhb bbbt | Cetb e e
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ouirerinienmisesriinnsssessessesenssnessessssssssssssssssssssssssensss | eoesssssessssssssessasssssessassssenns 3,618,573 | oot 0

QsSl103
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10.

1.

3.1

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)
Cost paid/(consideration reCEIVEA) ON AAAIIONS...........c.cviueiiicreiei ettt ettt bbbt bbbt et e s st e s b e bbb et s et b es s bbb et et e st st e b s et et s et besnsnans
UNrealized ValUGtion INCTEASE/(UECTEASE).........evururrerrrrrerrisesiseeesessssesessessss s ssessssssessesssessesses s ssess s s sse s s s s s £ E RSt en et
Total gain (10SS) ON tErMINALION TECOGNIZEM...........ceviicieiiecteieecee ettt ettt ettt bt et b et b et es bt s e et s et b s b e b s ae s s s se b e b et et s e ae s s st et s s et et s sesesenaetenaneeea
Considerations received/(Paid) ON tEIMINAHONS. ..........cvrrueirereririsesesiiese st ess e es sttt st ess a8 b s R Rt s st nen
AAMOTHZATON. ...tk
Adjustment to the book/adjusted Carrying Value Of RBAGE IIEM...........c.ccuiviieeeceeee ettt bbbttt s st seseenes
Total foreign exchange change in book/adjUSted CAITYING VAIUE..............ccviueieicieiiccteeeceeee ettt sttt bt s b ae bbbt st st b st es s se s s enaebanantenas
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 64 7 4 8)..ucevriieiirieierseeissssie ettt ettt

DEAUCE NONAAMILEEA @SSES......cvucveivieiiiiiite ittt bbb s st s e b b2 a8 s b4 bbb s s b s bbb b s st b bbb bbbt

Statement value at end of current period (LINE 9 MINUS LINE 10).......c.erururirieririrrserieisesesessssesssessesssssssssesssssssssessssssessessssessssssessassssssessessssssessassssssessasssessessasssnssassessns

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI)..........vuruuriurerrerriiereeesesssssssssessssssessessssssessessssssessessssssssssssesssssessassssssssessssssessessssssessessnssesses
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)............ccceveiecuiiireeeiee e

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus............ccc.ceverevene.

3.12 Section 1, Column 15, PriOr YEar.........ccccevevereiiiererieeieeeees e 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...........c.ccccoeuee.. 1,076,327
3.14 Section 1, Column 18, Prior YEar........covrvvrrrrrreeerererreeeseseseeseseeseeens (222,595) 1,298,922 1,298,922

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............ccccocueeee.

3.22 Section 1, Column 17, Prior YEar........ovvruererrerrerreereeeesneeseesesenseseens 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............ccccocveene. 1,076,325
3.24 Section 1, Column 19, PriOr YEAI.........ccevvveviveereeereeeeeseee e (222,594) 1,298,919 1,298,919

SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cieieieeeieieeiissie ettt ss st se et 828828582582 s 8RRt n et n s

Cumulative variation margin on terminated contracts during the year............c.ccceveeveeeviceevecesceveeis (1,892,717)

Less:
4.21 Amount used to adjust basis of hedged item.........c.cccccoevvveiiiiennnns
4.22  AMOUNE FECOGNIZEM. ... .crvrvrrerereirrerreeeeseeseseseesessessssesessessssssessanenees (1,892,717) (1,892,717)

SUDLOAI (LINE 4.1 MINUS LINE 4.2)......coovieireicicietiee sttt ettt et bbb bbb bbb bR b b s b b At bR b b h et b s b b e R bbb bbb s s bt s st b s b s s bbb bans

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

5.1  Total gain (loss) recognized for terminations in prior year...........cccccoeeeevevevereinennn

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAI............coveririerririeiseieeere ettt sttt neen
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ettt ettt bbbt
DEAUCE NONGAMIIEEA BSSBLS.......v.cveieveciiiicteiieictete ettt ettt s et s bbb e s s s bbb s bbb b s b e s s e bbb e bbbt e et b bt bbbt s s

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c.cviueiiiieiicieieeeet ettt sttt bbb a bbb bbbt a et et s st es e st s bebans

Qsl04

(20,404,878)

52,269

(18,254,966)

(167,779)

(113,347)

1,376,639

(45,570,176)

(82,855,544)

(82,855,544)

3,215,037

(1,411)

3,213,629

3,213,629
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Sch.DB -Pt. C -Sn. 1
NONE

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

QsSI05, QSI06
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 4.ttt st bbbttt bbb et s sttt n s baees (82,855,579)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccovvvveveveriereereneienrinns 3,213,610

TOLAI (LINE 1 PIUS LINE 2)...vuvvereerireirreriseisesssseseesesssssseesessssssssessssssessessssssessessassses st essssssessessasssessasssessessosssnssessessessasssnssesssssnssessassnssessasssessessasssnssnsssssnssessonsnssnssssns (79,641,969)
Part D, SECHON 1, COIUMN 5...........veieeiceeeeeie ettt ettt et bbbt et s s s s e saes 51,733,746

Part D, SECHON 1, COIUMN B........o.ouveevcreieese ettt ettt bttt es bbb a s st nt s st en s seen (131,375,701)

Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vueviveiieiericiese ettt ettt st b sa s et b s sttt bbbt b e bt s e e et b bbbt s s s s et s st s st et (14)

Fair Value Check

Part A, SECHON 1, COIUMN 1B.........oueiievcreieeieiees ettt ettt bbbttt bbb bae st s ettt s s benes (125,716,666)

Part B, SECHON 1, COIUMN 13.......vieeieecteieeeee ettt ettt bbb ba sttt bt s s bees (739,679)

TOUAI (LINE 7 PIUS LINE 8)....vvveeveeicreees ettt sttt ettt bbb s s b st b b et s e se bbb Rt bbb b st a b s s bt es st n s s bas s st st nes (126,456,345)
Part D, SECHON 1, COIUMN 8..........oeveeiereeieice ettt ettt se ettt bbbt s e s s e sees 35,196,292

Part D, SECHON 1, COIUMN O.......oveieicreeeee ettt ettt bbbttt s s b s e seen (161,652,628)

Total (Line 9 MINUS LINE 10 MINUS LINE 11)......ururieeiierieireiiesieissssstsese s sess e ssesssssses st ssse st st st sses s sses st et ssen s s s s s s s s s s s s sttt 9)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27.......vieeicicteiee ettt ettt bbbt bbbttt st s e senen 34,166,600

Part B, SECHON 1, COUMN 20.........cceieviteieeieieiieite ettt s et a s bbbt b sa sttt s saes (2,885,740)

Part D, SECHON 1, COIUMN T1......eieieeceeeece ettt sttt sa sttt a et et en s sees 31,280,856

Total (Lin 13 PIUS LN 14 MINUS LINE 15).......ccvuiieiirireireiinsieisiessieie sttt sttt s et s s s £ s8Rt 4

QsSl107



statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PrOr YEAN.........ccvcveviecreieeecieecee ettt ettt es st senans | eeretesissesssssesessssesesse s sssesanen 236,517,865 | woveveeevieereriecteeeee s 3,218,271
2. Cost of cash eqUIVAIENES ACQUITEM............cceviurieiieeieeete ettt ae et st s st ss s bessebenenss | seetesessetesssessssssesessetesnseens 8,536,104,960 | ....ccoovoverrerrceieeereieinne 17,635,360,984
3. ACCTUAI OF BISCOUNL. ...ttt bbb | bbbt s b s bbbttt 502,233 | .o 3,455,842
4. Unrealized valuation INCrEASE (ECTBASE)..........ccrviiieiricreieereie ettt ettt es bt ss sttt ssssesebesaees | sbetessssesasastesessesessssetasassebessssesssnsebessebesnses | bestesessnsetsssesassetes s et e s sssebesseb et s e tesssanbabans
5. Total Gain (I0SS) ON QISPOSAIS.........c.cvevivieireiieieiee ettt ettt bbbttt bbb st bessebessssetans | sbsssebassetesessetessssebessssesessebessssbebssebesnsesasse | 4ebissetessssesessssesssesesas et e s st et et e tetasanbebann 22
6. Deduct consideration reCeived 0N dISPOSAIS............c..ceveiiveieieiieiiee sttt ettt ettt tenses | seetesessesesssessssssesassetesenseans 8,568,790,779 | ...oovvverereereeeeeeeine 17,405,463,965
7. Deduct amortization Of PIEMIUM..........c.c.ceicieiieee ettt es ettt ettt et st sessebesssbesnas | eesetessssesessnsesssssebassebesssssssensebessstessssnsesanne | sevssesessesesssssssssssesaseetesensesesssaetasaes 53,289
8. Total foreign exchange change in bOOK/ adjUSLEA CAMMYING VAIUE............c.cvievivceiieecieieee ettt vesteienes | eeeesesesastesesseses s sesstetesssesssssesessesesssesanas | stetissesasssesessetessssesesssetessssesessssesanastesssseeas
9. Deduct current year's other-than-temporary impairMmeNt FECOGNIZEM...........c.c.cveuiiiueieiiieeiceeeee ety | erstesesestesesssasssssesssssessssssesssssessnsesesnsesssss | stesissesssssesssesessssessssssetessssessssnsessnsssensssenan
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9).........c.ceceevrrirriererceeerieeiies | oo 204,334,279 | wooovveeeeeeeeceeeeeeeeeee e 236,517,865
11. Deduct total NoNadmitted @MOUNS.............ccuuiiiiiiiiiirir bbb | bbbt | henb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiuiiiiiiieiiiicieieiiieiiseissesietesseiesesseserensssenes | sevissessssssesessesessssessssssessssesens 204,334,279 | oo 236,517,865

QSI108
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

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 IActual Cost at Time of Acquisitionl  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 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 | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State] Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
6 7

Location 4 5 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 St g - Commercial Mortgages - All Other
154041 CHARLOTTE.......oooveieveieeeiseeseessseieseeeessseessssssesesssessssssssssssssssssssssssssssnssssssssssssssnssnsssnsssssenns | NCuvoeroosssssssssssesssennes 01/08/2018.... 3.510 71,000,000 150,352,941
154044 ONTARIO 02/15/2018.... 3.600 2,500,000 | +.vourverirernieesees st | et 7,424,242
154046 AUSTIN 03/28/2018.... 3.630 10,800,000 .18,654,545
154047 AUSTIN 03/28/2018.... 3.630 6,700,000 11,572,728
154048 AUSTIN 03/28/2018.... 3.630 2,800,000 | ..eeuieeierireeiiseie ettt | ekt 4,836,364
154049 INDIANAPOLIS 03/28/2018.... 3.630 22,700,000 .36,460,232
154050. LATHRORP........ 03/28/2018.... 3.630 10,100,000 .19,637,913
154051 PORTLAND... 03/28/2018.... 3.630 17,900,000 .34,469,851
154052 03/28/2018.... 3.630 500,000 .962,845
154052 03/28/2018.... 3.630 4,600,000 ,858,175
154053 PORTLAND... 03/28/2018.... 3.630 17,900,000 .34,469,851
154056 LIBERTYVILLE 02/28/2018.... 3.930 44,000,000 .87,100,000
154059 HUNTINGTON BEACH CA 03/22/2018.... 4.050 3,100,000 | 1veuierieriisrisieieessi et | eeberee s 5,360,000
154060. ORANGE. ...ttt CA 03/28/2018.... 3.910 3,300,000 .14,000,000
154061 HUNTINGTON BEACH CA 03/28/2018.... 3.910 1,300,000 | ..ot | bbb 6,230,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGaGES = All OtNEr. ...ttt ettt ettt ettt et st et sscees s st et esssesesessssetes | eesetessscsesessssesesassssesassasesesansssenansnsesasas | srissen XXX....... XXX 219,200,000 440,389,687
0899999. Total - Mortgages iN GOOM SEANGING. ... vuiuieiteiiei ettt st et st e st et se st ses s st st ses e ee et sesesee s ses e e 88 sesee8 o8 oEee 8o eE L8 L8 8ee 848 oA oA ee 8o E s st eeseE e b et eesetsee  fiesetessesetasssnsessessnsansessebnssnsenssnsnssnsans | crnias XXX....... XXX 219,200,000 440,389,687
3300999, TOMAl MOMGAGES. ........cvvoveeeeeeeeeeseeeseeseeeseeeseessiseseeees e esseeeessess s sssesesae e se s s seses s eses e esese s ssseseseseesseresaeesessesssessssserasanessssssssassssesesenssssseass ovssessssssseissssasssasssssssssessssasssssesssnsnns | seieres XXX XXX 219,200,000 440,389,687
Showmg all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 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
106001... .. |PORTLAND [0]3 PRI RN 03/15/1993.... | 03/12/2018.... 14,668 0 ..14,668 ..14,668 0
106018... .. | CLEVELAND OH .| 05/23/1990.... | 03/22/2018.... 34,199 0 ..34,199 ..34,199 0
153402 GARDENA.......cooiiiiirinetiesiestesise s CA .| 01/28/2003.... | 02/07/2018.... 585,018 0 585,018 585,018 0
153601 GARDENA.......oooiiinie ettt [ 07 VOUURTORIN BUN 05/18/2007.... | 02/07/2018.... | ...ovvvrrircrenne 1,679,643 | .ooooecicins (V1 ORI PR 1,679,643 | ........... 1,679,643 0
153642......civierirniriii MCKEESPORT. PA. oo [ e 01/25/2008.... | 02/13/2018.... | .... 0 6,660,355 6,660,355 0
70342 CLAYTON MO .| 11/30/1989.... [ 03/29/2018.... | .... 0 9,046,318 9,046,318 0
151681 TROY. (M .106/10/1987.... | 03/05/2018.... 0 ..34,520 ..34,520 0
153566.......ocvvvererrererieinne BEDFORD PARK | TR U 05/08/2006.... | 01/09/2018.... (V1 OSSO O 1,953,580 | ..ovvrenee 1,953,580 0
153620......c.c0vmerirrireiineinns CENTER TOWNSHIP (MONACA) PA. oo [ s 03/17/2008.... | 02/06/2018.... | .... 0 2,425,650 2,425,650 0
153728 ORANGE CA .102/01/2011.... | 03/28/2018.... 0 3,492,653 3,492,653 0
153729... ... |HUNTINGTON BEACH CA .102/01/2011.... | 03/28/2018.... 0 0
153755... .. | SOUTH HACKENSACK N [ 06/13/2011.... | 03/27/2018.... | .... 0 0
153774 SOUTH BRUNSWICK......cccserenrennrrerensnenssrnssnessrnsnensnennees | Nduvosinssinns | oo, 10/31/2011.... [ 03/27/2018.... 0 0
49 525 288 0 0 0 0 0 0 0 0

Mortgages With Partial Repayments
66503. CHATSWORTH .103/01/1984.... 52,000 0 ..52,000 0
66686. WESTLAND .110/08/1985.... 366,501 0 366,501 0
70032. ..| GRAND RAPIDS........ccccovvvirirnnne .| 04/16/1987.... 66,986 0 ..66,986 0
70342 CLAYTON .| 11/30/1989.... 61,200 0 ..61,200 0
70365. .| FARMINGTON HILLS. .101/22/1990.... 257,824 0 257,824 0
70393 BATAVIA. ..o .111/23/1993.... 289,735 0 289,735 0
102106... ... | SANTA ANA .1 10/23/1978.... 12,760 0 .12,760 0
102220... .. |RICHMOND .1 12/29/199%..... 71,452 0 ..71,452 0
105381 ORANGE . 08/30/1989.... 65,527 0 ..65,527 0
105399 LAS VEGAS 10/26/1989.... 19,894 0 ..19,894 0
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE B - PART 3

d or Repaid During the Current Quarter

Showing all Mortgage Loans DISPOSED, Transferre
6 7

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -|Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type |Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

105434......oivirrecens HUNT VALLEY. ..o MD..ooovrvvi [ e 12/14/1989.... 183,821 2,761 2,761 186,582 0
105543 LAS VEGAS NV .1 08/30/1990.... 22,269 0 ..22,269 0
105544 LAS VEGAS NV . 08/30/1990.... 22,269 0 ..22,269 0
105597 LAS VEGAS NV .103/18/1991.... 22,902 0 ..22,902 0
105645......ovvecrierierincireeens PORTLAND OR .109/12/1991.... 33,377 0 ..33,3717 0
105648, TUALATIN. ..o OR .108/08/1991.... 49,286 0 ..49,286 0
105708 LAS VEGAS NV .1 06/04/1992.... 33,961 0 ..33,961 0
105804......ceiveereirerericirenns SOUTH MILWAUKEE Wi .| 04/22/1993.... 191,497 (269) 191,228 0
105827 LOS ANGELES CA .102/29/1988.... 33,833 0 ..33,833 0
106001... .. |PORTLAND OR .103/15/1993.... 14,477 (28) ..14,449 0
10601 CLEVELAND OH .105/23/1990.... 101,727 0 101,727 0
106134... o [INORTHBROOK........oreimrimiiiieeiieeieeiseesssieesse i [ .1 06/19/1997.... 21,556 0 ..21,556 0
106168 LAS VEGAS NV .109/02/1998.... 42,903 0 .42,903 0
106174 SOUTH MILWAUKEE wi .103/08/1999.... 58,202 0 ..58,202 0
106177 OSHKOSH wi .108/19/1999.... 103,131 0 103,131 0
106179 LAS VEGAS NV .| 11/29/1999.... 66,661 0 ..66,661 0
106181... 1 [LOS ALAMITOS......cooireinirerieeeisessssiseisessssssessesissenas (07 WO .109/22/1999.... 8,616 0 [ e [ e | e 8,616 0
HUNTINGTON BEACH CA .110/19/1999.... 39,026 0 39,026 0

BRUNSWICK OH .101/31/2000.... 29,738 0 29,738 0

INDIANAPOLIS, IN .103/15/2000.... 28,357 0 28,357 0
SMITHTOWN.....couriiiireiceieiserieriessessessssessssesseesneens NY s .105/10/2000.... 31,594 0 31,594 0

STERLING HEIGHTS....... MI . 08/14/2000.... 41,456 0 41,456 0

BROOKFIELD wi .103/27/2001.... 8,695 0 8,695 0

106200... . [LOS ANGELES........cooovrvrerirrirerinrrenienes CA .109/13/2001.... 21,368 0 21,368 0
106202 GLENDALE AZ .110/11/2001.... 35,641 0 35,641 0
106205. RIVERSIDE CA .101/16/2002.... 8,810 0 .8,810 0
106212 SPRINGFIELD.......oovuiiriieiieeiieeieeieenns [0] 5 TRV PR 05/02/2002.... 27,930 0 27,930 0
106214 HOLLAND 1Y SRRSO USO 07/12/2002.... 28,163 0 28,163 0
106216. RIVERSIDE CA .110/31/2002.... 8,250 0 [ e [ e | e 8,250 0
130024 HAMBURG NY .102/15/1990.... 80,863 0 80,863 0
130076.....ccrvecrrerierirneereeens SAN DIEGO {07 YOOI IR 09/14/1995.... 38,882 0 38,882 0
130160, SEATTLE WA e | e 08/21/1997.... 12,209 0 12,209 0
130300......ccverirerererereereens CLINTON TOWNSHIP............. Mi .103/10/2011.... 503,157 635 503,792 0
130301 LANSING MI .103/10/2011.... 266,366 0 266,366 0
130302.....ccrvirierierercereens KALAMAZOQO........ccccoonn. M [ e 03/10/2011.... 88,789 0 88,789 0
130303 PORTAGE ...ttt esssessssessenes M [ s 03/10/2011.... 155,059 0 155,059 0
130304......cocovverirenes MUSKEGON MI .103/10/2011.... 100,433 0 100,433 0
130305. LAVISTA oottt nsnen NE...... .103/10/2011.... 136,736 0 136,736 0
130306 ELKHORN NE ..o [ 03/10/2011.... 187,937 0 187,937 0
130307 PEORIA | USSR U 03/10/2011.... 144,014 0 144,014 0
130308... .. |LONG ISLAND CITY NY .1 10/26/2011.... 758,876 0 758,876 0
13031 SANTA MONICA CA .110/10/2012.... 763,798 0 763,798 0
151678... ..|PALO ALTO 05/14/1987.... 16,201 0 ..16,201 0
151681 TROY. 06/10/1987.... 16,881 0 ..16,881 0
152464... ... | TINTON FALLS. .108/30/1990.... 48,749 0 .48,749 0
153063... .|PLYMOUTH .1 12/15/1997.... 47,453 0 .47,453 0
153109 BALTIMORE 03/02/1999.... 33,280 0 ..33,280 0
153138....eieriecens SAN DIEGO........comiirrinrineiieeiseieenas 10/05/1999.... 5,820 0 | e [ e | e 5,820 0
153144 FISHERS .112/07/1999.... 105,497 0 105,497 0
153145, DAYTON .112/07/1999.... 79,412 0 79,412 0
153146 GREENWOOD 12/07/1999.... 46,952 0 ..46,952 0
153156... v [SAN DIEGO........ccoivmriirierierirenireenns 12/07/1999.... 65,584 0 ..65,584 0
153160... .| FAYETTEVILLE .112/21/1999.... 243,771 0 243,771 0
153189 ROCKVILLE .1 06/27/2000.... 63,707 0 ..63,707 0
153194 OAKDALE 06/29/2000.... 16,422 0 ..16,422 0
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE B - PART 3

d or Repaid During the Current Quarter

Showing all Mortgage Loans DISPOSED, Transferre
6 7

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

153207 NATIONAL CITY oo siesissessssssisssseees 08/10/2000.... 12,686 (2,589) ..(2,589) ..10,097 0
153208 SEATTLE .110/03/2000.... 20,250 0 ..20,250 0
153284 LAS VEGAS .| 06/27/2001.... 32,709 0 ..32,709 0
153293 OSHKOSH .| 06/27/2001.... 28,159 0 ..28,159 0
153294 LIVONIA. .1 07/26/2001.... 28,861 0 ..28,861 0
153329...civiies MAHTOMEDI .111/20/2001.... 39,191 0 ..39,191 0
153335. OAKDALE .| 11/20/2001.... 28,331 0 ..28,331 0
153336....curvviierireiserneens MAPLEWOOD .| 11/20/2001.... 17,996 0 .17,996 0
153338 CANTON .| 11/15/2001.... 87,929 ..(8,329) ..79,600 0
153340... ..| COLUMBIA HEIGHTS .112/19/2001.... 25,019 0 .25,019 0
LAS VEGAS. .112/19/2001.... 38,157 0 ..38,157 0
.. |ELMHURST. .107/02/2002.... 97,539 0 ..97,539 0
CHICAGO .101/08/2003.... 11,485 0 ..11,485 0
MCHENRY. .101/08/2003.... 17,801 0 .17,801 0
.| MANKATO, .| 11/25/2002.... 27,518 0 .27,518 0
PALOS PARK .| 11/14/2002.... 30,854 0 ..30,854 0
GARDENA .101/28/2003.... 3,505 0 [ o [ e | e 3,505 0
153405... ..|PITTSBURGH .101/08/2003.... 30,419 0 30,419 0
153414 LAS VEGAS . 05/15/2003.... 17,754 0 17,754 0
153420......c0eeieririrecirneens COMMERCE .101/23/2003.... 15,973 0 15,973 0
153422 DULUTH .102/18/2003.... 20,469 0 20,469 0
153423 SEATTLE . 02/05/2003.... 15,309 0 15,309 0
153436 DENVER .103/13/2003.... 38,856 0 38,856 0
153438......cvrerierierineirenens ROCKFORD .| 04/30/2003.... 29,630 0 29,630 0
153439, ONTARIO .104/03/2003.... 21,171 93 21,264 0
153440, BOTHELL . 04/10/2003.... 16,204 0 16,204 0
153443.....ooriecens COMMERCE 05/02/2008.... 35,994 0 35,994 0
153445 MILFORD 04/30/2003.... 26,407 0 26,407 0
153447 oo CAROL STREAM .1 08/13/2003.... 12,240 0 12,240 0
153448 ONTARIO .| 04/03/2003.... 28,587 182 28,769 0
153450......ccueerrerierirneereeens CLEVELAND 05/30/2003.... 18,865 0 18,865 0
153455......coiveces ELK GROVE VILLAGE..........c.cccvvunee | ESURURURRRI IO 05/30/2003.... 69,872 0 69,872 0
153457 SIGNAL HILL CA .1 07/07/2003.... 32,233 0 32,233 0
153464... v [WINCHESTER.....c.oovvrrieriniins VA .| 08/26/2003.... 58,839 0 58,839 0
153472... ..| CAMARILLO, {07 VOSSR RN 08/28/2003.... 27,910 0 27,910 0
153474 EUGENE [0]3 USRI PR 07/22/2003.... 55,600 0 55,600 0
153481... ... | LAS VEGAS. NV .| 04/23/2004.... 31,135 0 31,135 0
153482... .| MANASSAS VA .1 02/14/2005.... 132,092 0 132,092 0
153484, DULUTH. ..ot MN. i [ v 06/18/2004.... 37,364 0 37,364 0
153490... ..| YORBA LINDA (07 VOSSO RN 07/30/2004.... 80,627 0 80,627 0
153492 WEST CHESTER OH .| 08/27/2004..... 63,842 0 63,842 0
153502... .| MAPLEWOOD .1 12/23/2004..... 55,475 0 55,475 0
153507. NORCROSS 11/23/2004.... 15,187 0 15,187 0
153508 NORCROSS 11/23/2004..... 17,085 0 17,085 0
1535711 HILLSBORO. .1 12/30/2004..... 45171 0 45,171 0
153512 MILWAUKIE. ... ssseens .1 12/30/2004.... 44,958 0 44,958 0
153517 GLENDALE (07 VOSSO RN 04/21/2005.... 21,477 0 21,477 0
153525, FREDERICKSBURG. VA oo | s 07/18/2005.... 10,110 0 10,110 0
153531 DENVER co .| 08/26/2005.... 40,571 0 40,571 0
153553 SMYRNA GA .1 03/30/2006.... 12,273 0 12,273 0
153557 ... SAN MARCOS [S7. RN IR 02/27/2006.... 71,184 0 71,184 0
153558 NAPERVILLE I [ e 05/15/2006.... 31,821 0 31,821 0
153559... .. | WESTMINSTER CA .1 05/17/2006.... 65,194 0 65,194 0
153561 BEDFORD PARK IL .| 05/08/2006.... 14,625 0 14,625 0
153571... .|HUNTINGTON BEACH [ 07 YOOI PR 09/29/2006.... 24,203 0 24,203 0
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SCHEDULE B - PART 3

d or Repaid During the Current Quarter

Showing all Mortgage Loans DISPOSED, Transferre
6 7

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

.| MILL CREEK WA oo | s 02/05/2007.... 22,702 0 .22,702 0
MORGANTOWN wv .102/22/2007.... 16,165 0 ..16,165 0
..|APPLE VALLEY CA .| 04/24/2007.... 34,444 0 ..34,444 0
153601 GARDENA.......cooiiiririeie st CA .| 05/18/2007.... 6,201 0 ....6,201 0
153602......ccveerrerirerireereeens CRANBURY. NJ.. .| 06/08/2007.... 66,474 0 ..66,474 0
153603 EDISON NJ.. .1 07/112/2007..... 38,989 0 ..38,989 0
153604 GRAND RAPIDS MI .| 05/23/2007.... 28,355 0 ..28,355 0
153606... ..| GRAND RAPIDS.... MI .107/31/2008.... 15,387 0 ..15,387 0
153607 SALEM OR .| 05/08/2007.... 54,955 0 ..54,955 0
153612... ..|ROCKFORD IL . 05/30/2007.... 18,074 0 ..18,074 0
CENTER TOWNSHIP (MONACA) PA .103/17/2008.... 7,751 0 7,751 0
MAHTOMEDI .109/28/2007.... 7,848 0 [ eorereeeeerereeeceeeerees | eereeeeeeereseeeeeeseeees | eeeeeeeriesisnn 7,848 0
153626... o [ MIDDLETOWN.....cvutiiriieisieiesieiessisiesse s .112/21/2007.... 25,935 0 ..25,935 0
153631 VAN NUYS .112/12/2007.... 173,209 0 173,209 0
153642... .|MCKEESPORT. .1 01/25/2008.... 23,011 0 .23,011 0
ITASCA.....cooviirinirs .| 06/26/2008.... 23,384 0 ..23,384 0
o [PITTSBURGH. .....cvttiiiiieiiesie it .| 06/20/2008.... 18,679 0 .18,679 0
153665 ATLANTA .| 06/17/2008.... 26,595 0 ..26,595 0
153666. VAN NUYS . 06/02/2008.... 15,897 0 ..15,897 0
153667 CARLSBAD .| 06/27/2008.... 32,761 .(2,275) ..30,486 0
153672 ONTARIO......virererrieirierierieseseenns .| 06/27/2008.... 47,462 0 47,462 0
153680. LAS VEGAS .110/21/2008.... 6,331 0 [ o [ | e 6,331 0
153681 LAS VEGAS .1 10/21/2008.... 16,356 0 16,356 0
153684... .| E. BRUNSWICK .101/14/2009.... 30,700 0 30,700 0
15368 SAVANNAH .1 05/14/2009.... 15,375 0 15,375 0
153687... .. | SAVANNAH . 05/14/2009.... 44,028 0 44,028 0
153689 WILSONVILLE........ccooiveiiriieriseirserisiin 06/01/2009.... 51,417 0 51,417 0
153692 05/05/2009.... 22,713 0 22,7113 0
153695. DENVER .109/30/2009.... 21,571 0 21,571 0
153697... ... | GRAND RAPIDS MI .| 11/10/2009.... 183,669 0 183,669 0
153704... ... |INVER GROVE HEIGHTS MN.i [ s 02/01/2010.... 158,791 0 158,791 0
153705... ... | CARLSBAD 02/11/2010.... 12,648 0 12,648 0
153706... .|HARLEYSVILLE .103/01/2010.... 36,084 0 ..36,084 0
153707 ROCKVILLE .|05/05/2010.... 16,285 0 ..16,285 0
153709.....ccvverierierecereens BRIDGEPORT......ocviuivirireimeeiesiesieseesessessssssessesesesens 06/30/2010.... 35,754 0 ..35,754 0
153710. WHITEHALL 06/25/2010.... 54,796 0 ..54,796 0
153711 GRAND HAVEN .106/25/2010.... 40,291 0 .40,291 0
153715, SEATTLE .108/02/2010.... 14,290 0 ..14,290 0
153718...iirecens SPRING VALLEY .....covtiiiieieiineieseieese st [0 VSRR PR 09/29/2010.... 19,447 0 .19,447 0
153719... ..|REDONDO BEACH (07 VOSSO RN 09/01/2010.... 81,408 0 ..81,408 0
153720. LOS ANGELES.........ovtierinrineirerieeiennns CA .109/01/2010.... 41,270 0 41,270 0
153724... .. | COMMERCE CITY co .110/18/2010.... 56,778 0 ..56,778 0
153728 ORANGE 07 YOOI IR 02/01/2011.... 20,956 0 ..20,956 0
153729 HUNTINGTON BEACH CAvvvees | v 02/01/2011.... 7,859 0 [ o e | e 7,859 0
153733 OSHKOSH.......cooivrrieeierieiserissienienes wi .102/04/2011.... 32,623 0 32,623 0
153734 SANTA FE SPRINGS. CA .102/25/2011.... 33,130 0 33,130 0
153736 ANAHEIM. ... (07 VOSSO RN 03/08/2011.... 37,381 0 37,381 0
153737... ... | CARLSBAD, [ 07 VORI PR 03/10/2011.... 22,905 0 22,905 0
153738... .. |RANCHO CUCAMONGA.........vvirrirriierinriierierenssiessies CA .103/30/2011.... 413,690 0 413,690 0
153740. ANDOVER .| 05/06/2011.... 59,107 0 ..59,107 0
153743 SANTEE 05/04/2011.... 43,089 0 .43,089 0
153745, SAN JOSE 05/26/2011.... 20,895 0 ..20,895 0
153746... ... | CHULA VISTA .| 05/26/2011.... 15,372 0 .15,372 0
153747... .|HUNTINGTON BEACH CA .1 05/26/2011.... 16,691 0 ..16,691 0
153748 EL MONTE [ 07 YOOI PR 05/26/2011.... 10,054 0 ..10,054 0
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d or Repaid During the Current Quarter

Showing all Mortgage Loans DISPOSED, Transferre
6 7

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

..| CONCORD 08/31/2011.... 15,583 0 ..15,583 0
FULLERTON .1 08/31/2011.... 18,669 0 ..18,669 0
SAN DIEGO .110/31/2011.... 18,288 0 ..18,288 0
SAN DIEGO .1 10/31/2011..... 13,084 0 ..13,084 0
SAN DIEGO... .110/31/2011.... 12,478 0 12,478 0
SOUTH HACKENSACK .1 06/13/2011.... 79,907 0 ..79,907 0
SCOTTSDALE .1 06/30/2011.... 21,688 0 ..21,688 0
CHARLOTTE .107/01/2011.... 129,687 0 129,687 0
153760... .. |BLOOMINGTON .1 08/31/2011.... 60,908 0 ..60,908 0
153761 ADDISON .109/07/2011.... 40,260 0 ..40,260 0
153762, ADDISON .109/07/2011.... 43,036 0 ..43,036 0
15377 MIDLAND COUNTY . 112119/2011.... 77,028 0 77,028 0
WIXOM .105/01/2012.... 51,643 0 .51,643 0
.. | SOUTH BRUNSWICK........coourvrrirrineririrerienseseneeissien .1 10/31/2011.... 118,782 0 118,782 0
VAN NUYS .112/29/2011.... 16,627 0 ..16,627 0
NORTHRIDGE.........cccocvmirerierirrereeens .112/29/2011..... 10,593 0 ..10,593 0
.. | PLAINFIELD .1 12114/2011.... 157,505 0 157,505 0
153788 WALTON. ..o .1 12114/2011.... 93,201 0 ..93,201 0
153790... ... | SALT LAKE CITY .102/22/2012.... 11,795 0 11,795 0
153797... .. | PORTLAND .103/02/2012.... 122,261 0 122,261 0
153799 GOLETA .109/04/2012.... 59,603 0 ..59,603 0
153800... [ SAN DIEGO.........comtirririnrierieeieinns .1 06/29/2012.... 77,413 0 LIT413 0
15380 HUNTINGDON VALLEY ......ovviriiiniirinrieninseiesiesennsiis .108/01/2012.... 33,559 0 ..33,559 0
15380: PHILADELPHIA .108/01/2012.... 41,170 0 41,170 0
153803... .. | ELKINS PARK .108/01/2012.... 33,904 0 ..33,904 0
153806. SECAUCUS .107/31/2012.... 19,216 0 .19,216 0
153807 LINDEN. ..o 07/31/2012.... 48,273 0 .48,273 0
153809 SECAUCUS 07/31/2012.... 36,741 0 ..36,741 0
153811 SAN FRANCISCO CA .| 11/29/2012.... 124,795 0 124,795 0
153812 ANAHEIM......oovrinirieririnrieiins CA .| 11/29/2012.... 99,836 0 ..99,836 0
153813 CHINO ..o {07 YOOI IR 11/08/2012.... 87,373 0 .87,373 0
153820... ... | FARMINGTON... Ml | e 08/29/2012.... 62,689 0 ..62,689 0
153821... ..|CHULAVISTA... .109/13/2012.... 39,871 0 ..39,871 0
153822 RIVERSIDE .101/30/2013.... 16,088 0 ..16,088 0
153828 SECAUCUS 10/31/2012.... 43,818 0 .43,818 0
153831 IRVINE 12/21/2012.... 710,679 0 710,679 0
153833, AUSTIN .| 12/21/2012.... 126,749 0 126,749 0
153834 LA MESA .102/21/2013.... 36,439 0 ..36,439 0
153835 BELL GARDENS. [0 VSRR PR 02/21/2013.... 20,228 0 ..20,228 0
153836. SAN JOSE 05/10/2013.... 44,526 0 ..44,526 0
153837. SAN JOSE .105/10/2013.... 16,164 0 ..16,164 0
153838 GLENDALE .105/10/2013.... 37,671 0 ..37,671 0
153839 TORRANCE 05/10/2013.... 21,678 0 .21,678 0
153840... L |LAHABRA. ...t 10/31/2013.... 18,612 0 .18,612 0
PARAMOUNT .110/31/2013.... 19,581 0 ..19,581 0
BETHESDA .103/19/2013.... 103,953 0 103,953 0
o [ITASCA. ..o 04/29/2013.... 16,890 0 ..16,890 0
.. | ANNAPOLIS 05/23/2013.... 280,126 0 280,126 0
ALEXANDRIA . 05/23/2013.... 317,980 0 317,980 0
SAN DIEGO... . 05/23/2013.... 22,713 0 22,713 0
153849... ... | SUGAR LAND 07/01/2013.... 211,371 0 211,371 0
153850... .|NEWPORT BEACH {07 YOS IR 06/07/2013.... 199,107 0 199,107 0
HAPPY VALLEY OR .105/17/2013.... 40,716 0 .40,716 0
GRAND BLANC .107/16/2013.... 25,642 0 ..25,642 0
153853... .. | GRAND BLANC.......ccconveirrirrirnrenennnniseisersssssnsssnenssneensees | Moo | v 07/16/2013.... 60,900 0 ..60,900 0
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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

153854 ESSEXVILLE 07/16/2013.... 43,271 0 .43,271 0
153855, DAVISON .107/16/2013.... 118,596 0 118,596 0
153856. ..| SAN ANTONIO.. .106/10/2013.... 326,328 0 326,328 0
153858. ..| CLAREMONT. .112/02/2013.... 55,255 0 ..55,255 0
153859 .| RANCHO CUCAMONGA.........coourerriieieireieesisessssiseenns CA | 11/27/2013.... 55,410 0 ..55,410 0
153860. SECAUCUS.......oovierrcrrerennsninerssnneenssissensssssssenns | Nduoiniinn [ oo, 07/16/2013.... 18,241 0 .18,241 0
153861 SECAUCUS.......ccovievrrerieriereneersssissrsenenssesssesssssnsenens | Nduvsviiniinns | v 07/16/2013.... 17,877 0 17,877 0
153867 .. | BEVERLY HILLS . .1 12/24/2013.... 215,397 0 215,397 0
153868 .| SIMI VALLEY. {07 VOSSR RN 08/15/2013.... 26,580 0 ..26,580 0
153869 EDINA. ..ot 10/08/2013.... 27,225 0 .27,225 0
153870....c v WEST ST PAUL.....ooviiiiirieinieissiessisisnss s . .110/31/2013.... 31,574 0 .31,574 0
153872 SAN JOSE CA .109/27/2013.... 28,649 0 ..28,649 0
153873 SAN JOSE CA .109/27/2013.... 16,480 0 ..16,480 0
153874 SAN JOSE CA .109/27/2013.... 7,063 0 [ eorereeeeerereerceseerees | eereereeeereseeeeeeneeee | eeveeeereeseenns 7,063 0
153875 SEATTLE WA .1 11/04/2013.... 103,166 0 103,166 0
153878 DURHAM.....ooovtirirriiimeriesiestessssesesssesssessenesssesessees NC..oovvovirine [ e 11/06/2013.... 41,754 0 41,754 0
153879 .. |HUNTINGTON BEACH CA. v [ v 03/03/2014.... 120,288 0 120,288 0
153881 .|HARRISBURG PA .| 11/22/2013.... 108,828 0 108,828 0
153884 GLENDALE wi .102/03/2014..... 102,582 0 102,582 0
153891. .. | SANTA ANA CA .1 06/06/2014.... 49,318 0 .49,318 0
153904. .. |MILL CREEK WA .101/08/2015.... 581,925 0 581,925 0
153905. ..|EDGEWOOD MD.....ccocceen. .109/12/2014.... 35,716 0 .35,716 0
153914, .. |ITASCA.. IL .110/03/2014.... 43,271 0 .43,271 0
153915, .| FOUNTAI CA .112/22/12014.... 45,297 0 .45,297 0
153920, IRVINE. ...t CA.ooorns .112/18/2014.... 145,047 0 145,047 0
153921 BELLEVUE WA oo | e 12/31/2014.... 185,150 0 185,150 0
153922 BELLEVUE NE...oi [ 02/19/2015.... 241,555 0 241,555 0
153924 MORRISVILLE NC...ooovvrre .112/18/2014.... 32,590 0 ..32,590 0
153941 .110/14/2015.... 23,704 0 ..23,704 0
153943, .109/11/2015.... 82,756 0 ..82,756 0
153946 . .107/08/2015.... 140,121 0 140,121 0
153958, MERRILLVILLE .112/17/2015.... 312,208 0 312,208 0
153959 JACKSON 12/17/2015.... 244,337 0 244,337 0
153960. .. |HILLSBORO 12/17/2015.... 29,989 0 ..29,989 0
153961 .| SCOTTSDALE .112/01/2015.... 200,321 0 200,321 0
153965. PHOENIX 02/01/2016.... 97,399 0 ..97,399 0
153972 SEATTLE 04/13/2016.... 80,331 0 ..80,331 0
153975, IRVINE .1 06/29/2016.... 211,900 0 211,900 0
153976 SECAUCUS .103/11/2016.... 31,365 0 ..31,365 0
153977. .. [NEWPORT BEACH .1 06/29/2016.... 208,451 0 208,451 0
153981. .. |FOUNTAIN VALLEY .1 06/15/2016.... 43,509 0 ..43,509 0
153983. .. | BENSENVILLE .| 06/30/2016.... 31,597 0 ..31,597 0
153985. .. | ALHAMBRA. 06/30/2016.... 34,007 0 ..34,007 0
153986. ANAHEIM.....c.cooviriiiinnince 06/30/2016.... 21,395 0 ..21,395 0
153987 EL CAJON .| 06/30/2016.... 12,439 0 .12,439 0
153988 LAKESIDE 06/30/2016.... 17,091 0 17,091 0
153989, OAKLAND, 06/30/2016.... 31,122 0 31,122 0
153990......crvmerrerirerireirneens SAN JUAN CAPISTRANO.......ccovvirinrirnrrienes . |CA .| 06/30/2016.... 30,473 0 ..30,473 0
154005 RIALTO CA .101/05/2017.... 39,356 0 ..39,356 0
154008 SEATTLE WA .101/31/2017.... 16,695 0 ..16,695 0
154009, SEATTLE WA .101/31/2017.... 8,990 0 [ o e | e 8,990 0
154019 WIXOM MI .106/01/2017.... 134,027 0 134,027 0
154020. NOVL ottt M [ s 06/01/2017.... 596,741 0 596,741 0
154021 NOVLL ottt sseenienes M [ e 06/01/2017.... 357,406 0 357,406 0
154023......ccvverierierineireeens KALAMAZOQO.......ccccoonu. M | s 06/01/2017.... 357,406 0 357,406 0
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154024.......covvverirecinenns GRAND RAPIDS 10/01/2017.... 382,935 0 382,935 0
154027 HOUSTON .1 12/21/2017.... 14,926 0 ..14,926 0
154029 SOUTH BRUNSWICK. .112/15/2017.... 35,543 0 ..35,543 0
154037... .. | GRANDVIEW HEIGHT! .112/14/2017.... 22,767 0 ..22,767 0
154038 FREMONT. .110/02/2017.... 50,291 0 ..50,291 0
154039, MILPITAS. 10/02/2017.... 47,135 0 .47,135 0
0299999. Total - Mortgages With Partial Repayments 21,985,252 0 0 0 ..(9,819) 0 0 21,975,435 0 0 0
0599999. Total MOrtgages..........coowwrivnivniiiciianiniens 71,510,540 0 0 0 ..(9,819) (U I 49,525,288 ..71,500,723 0 0 0
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1 2 Location 5 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|HPS MEZZANINE PARTNERS Il LIMITED PARTNERSHIP U. . |NEW YORK.. ....| CAPITAL CONTRIBUTION.. 02/13/2017.... ....2,475,904
000000 00 0|KKR AMERICAS FUND XII LP LIMITED PARTNERSHIP...... NEW YORK.. .... | CAPITAL CONTRIBUTION.. 10/17/2017.... 2,682,723
000000 00 0|SPECIALTY LOAN FUND 2016 LP LIMITED PARTNERSHIP NEW YORK.. ....| CAPITAL CONTRIBUTION.. 05/03/2017.... 296,996
000000 00 O|TPGPARTNERS VII LP LIMITED PARTNERSHIP U.........ccocoeuuee . | Dallas . | CAPITAL CONTRIBUTION.. 09/11/2015....
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - UNaffili@ted...........coiuiiiiiiiiniiiiins i 0 0
Surplus Debentures - Unaffiliated
023138 AA 8] AMBAC ASSURANCE CORP SUBORDINATED SURPLUS ... | SECURITIES ADMINISTRATION..........ooooooosoesecccceseeeeessssssseseeeeeessssssnesseeeeeessss [4....
2399999. Total - Surplus Debentures - Unaffiliated...........coccoveeieroiiiiiiinneen 0 0
4499999. Subtotal - Unaffiliated 0 0
4699999. Totals 0 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 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
HPS MEZZANINE PARTNERS Il LIMITED
000000 00 O|PARTNERSHIP UNITS NEW YORK CITY............ NY.. | Capital Distribution ~ ...ccooivrrei 02/13/2017 |03/27/2018 | .......... 106,979 | - oo LR R S e | (V1 IR IV 106,979 | ........ 106,979 | - v R 0]-
000000 00 O|TPGPARTNERS V LP LIMITED PARTNERSHIP UN. |Dallas.. . | Capital Distribution .. | 06/14/2006 | 03/28/2018 ..200,934 | - L0 - ..200,934 | ....... 200,934 | - 0]-
000000 00 0|TPG PARTNERS ViLP LIMITED PARTNERSHIP UN |Dallas.. Capital Distribution . 105/12/2008 |02/26/2018 ..687,174 | - .0 - ...687,174 687,174 | - 0]-
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks Unaffiliated 995,087 0 995,087 | ........ 995,087 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
[ 000000 00 O]SINGER COLLATERAL TRUST IV LIMITED PARTN.. | Greenwood Village........... [CO. [Capital Distribution  oovovovovoroo. [11/09/2006 [03/30/2018 | ............ 22,788 [ = o, [« e [ s [« e | 0 - oo, [ 22,788 | 22,788 | - [ s [ 0]- \
[1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated N | 22,788 | 0| 0] 0| 0] 0 [l 22,788 | 22,788 | 0] 0] 0] 0]
Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 O|NATIONWIDE LIFE INS TCE PART 2003-A... .| OH. | Securities Administration .. | 08/12/2003 | 03/29/2018 0 125,340 | - 0]-
000000 00 O|NATIONWIDE LIFE INS TCE PART 2003-A... OH. | Redemption 100.000 .. | 08/12/2003 | 03/31/2018 0f- .100,696 | - 0f-
86705# AA 1|SUNAMERICA AFFORD HSNG PRT 112 TCE GTD L Los Angeles . | CA.. | Securities Administration. .. | 12/31/2003 | 03/29/2018 0]- 5,7% | - 0]-
86705# AA 1| SUNAMERICA AFFORD HSNG PRT 112 TCE GTD L | Los Angeles . | Redemption  100.0000... . 112/31/2003 | 03/31/2018 . . .0 - - - 0]-
3199999. Total - Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.. 7?5 500 0 0 0 0 0 ??5 500 0 0 0 0
Any Other Class of Asset - Unaffiliated
97180* PY 8|UNITED AIRLINES PLANE N178UA.......ccccovvveverrirnns CHICAGO.......ccovvrrirvins IL.... | DIRECT PLACEMENT......c.oovvevrrrirrirerrns 12/23/2005 | 01/29/2018 | ......... 755,332 | oo [ e [ eevrnrerennenes | vevreennnnenes | ceverenesenenn 0 | | e 755,332 | ........ 755,332 0
247367 AE 5|DELTA AIRLINES PLANE N181DN. .| ATLANTA... .. | DIRECT PLACEMENT.... .. |03/31/2008 | 01/01/2018 99,498 | ..oovorvercriniin | e (99,498) - - 0
97180* CZ 9|DELTA AIRLINES PLANE N917DL. . | ATLANTA. .. | DIRECT PLACEMENT .. | 03/31/2008 |01/30/2018 (7,480) - - 0
97180* VK 1|DELTA AIRLINES PLANE N922DL. . | ATLANTA .. | DIRECT PLACEMENT. .. | 03/31/2008 | 01/30/2018 (6,043) - - 0
000000 00 O|DELTA AIRLINES PLANE N917DL (from 97180*CZ9) | ATLANTA. .. | DIRECT PLACEMENT. ..|01/01/2008 | 01/30/2018 (7,480) - - 0
000000 00 O|DELTA AIRLINES PLANE N922DL (from 97180*VK1) | ATLANTA... . | DIRECT PLACEMENT.... . [ 01/01/2008 |01/30/2018 (6,043) - - 0
4299999. Total - Any Other Class of Asset - UNEffilIAtEd............couiiiiiieecice ettt ieteties | evecassesissssesesssesesessesesesssassensssesesessssesensssesesesnsesansssesessnsesensnesensnsnesenans | seneeeresO2 00 L0 | worvereririererenned | orereeee(72,452) | croiiiieiieenn0 [0 | e (72452) | e l0 [ el 755,332 | L, 755,332 0 0 0 0
4499999. Subtotal - UNAFfilIAtEA. .........rirerieiiisiiisiiesiiis st snssessssssanss st sssssnisnssnsensssnssniasnsssnssnssnssnsssssssssenssssnssnne | oannene2y008,371 | vovivsrissiiinnens0 | aeirenno(72,452) | ieviissiiinnnenn0 |0 | e i(72,452) | viisiiinn0 | 101,985,919 | L 1,985,919 0 0 0 0
4599999. Subtotal - Affiliated 22,788 0 0 0 0
4899999, TORAIS.......oerieii s e | e 2y081,199 [0 | i (72,452) | v 0 ] (72,452) | 0] 12,008,707 ] 2,008,707 0 0 0 0
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a
Bonds - U.S. States, Territories and P
000000 00 O |COLORADO LOTTERY -Schir0, AQron Jr (2)........ecererreerererermrisiiesesiersesesessesensens 01/12/2018 STONE STREET CAPITAL. ...ttt sisseesissssesesissssssseenes 496,781 996,776
000000 00 O |FLORIDA LOTTERY -Torraco, Joseph 0.000..........ccouwerreemmieririnieriesnireeiesieneniens 03/20/2018........ | SENECA ONE 1,904,317 | oo 2,776,343
000000 00 O |MASSACHUSETTS LOTTERY -Foley, Timothy. 01/17/2018........ | PEACHTREE.. 251,330 365,750
000000 00 O |MASSACHUSETTS LOTTERY -Brierly, JONN (2).......cciviveriiierniiriieriseissisereniseens 03/23/2018........ | PEACHTREE 368,615 600,000
000000 00 O |MASSACHUSETTS LOTTERY -Kalustian, Philip........... 03/26/2018........ | STONE STREET CAPITA 277,340 356,000
000000 00 0 | MASSACHUSETTS LOTTERY -Cooper Edward 0.........cccocoviniiriiisinsinsninississnsiens | v 03/27/2018........ STONE STREET CAPITAL 526,595 700,000
1799999. Total - Bonds - U.S. States, Territories & Possession: 3,824,978 5,794,869 0
Bonds - U.S. Special Revenue and Special Assessment
3140FX EC 2 |FNMAPOOL #BF0130 3.500% 08/01/56 02/13/2018 MORGAN STANLEY & CO LLC 36,184,233 | oo 36,243,696 1.
000000 00 O |FHLMC DOLLAR ROLLS JANUARY 3.000% 01/0 01/09/2018........ | CREDIT SUISSE SEC USALLC 66,283,233 65,000,000 1
000000 00 0 |FHLMC DOLLAR ROLLS FEBRUARY 3.000% 02/ 01/10/2018........ | CREDIT SUISSE SEC USALLC 66,283,233 65,000,000 1
000000 00 O |FHLMC DOLLAR ROLLS MARCH 3.000% 03/01/ 01/25/2018........ | CREDIT SUISSE SEC USALLC 66,283,233 65,000,000 1
000000 00 O |FHLMC DOLLAR ROLLS APRIL 3.000% 04/01/. 03/08/2018........ | CREDIT SUISSE SEC USALLC 66,283,233 ....65,000,000 1
000000 00 0 |FHLMC DOLLAR ROLLS JANUARY 3.500% 01/0 01/09/2018........ | Various ....542,736,809 ..530,000,000 1
000000 00 O |FHLMC DOLLAR ROLLS FEBRUARY 3.500% 02/ 01/09/2018........ | Various 542,736,809 ..530,000,000 1
000000 00 0 |FHLMC DOLLAR ROLLS MARCH 3.500% 03/01/ 01/24/2018........ | Various 542,736,809 ..530,000,000 N 1
000000 00 O |FHLMC DOLLAR ROLLS APRIL 3.500% 04/01/ 03/08/2018........ | Various 430,236,027 ..420,000,000 449,167 |1
000000 00 0 |FHLMC DOLLAR ROLLS JANUARY 4.000% 01/0 01/09/2018........ | NOMURA SECURITIES INTL INC 190,093,850 ..182,000,000 202,222 |1
000000 00 O |FHLMC DOLLAR ROLLS FEBRUARY 4.000% 02/ 01/09/2018........ [NOMURA SECURITIES INTL INC 190,093,850 ..182,000,000 242,667 |1
000000 00 O |FHLMC DOLLAR ROLLS MARCH 4.000% 03/01/. 01/25/2018........ [NOMURA SECURITIES INTL INC 190,093,850 ..182,000,000 242,667 |1
000000 00 0 |FHLMC DOLLAR ROLLS APRIL 4.000% 04/01/ 03/08/2018........ | NOMURA SECURITIES INTL INC 190,093,850 ..182,000,000 222,444 |1
000000 00 O |FHLMC DOLLAR ROLLS MAY 4.000% 05/01/48 03/29/2018........ [NOMURA SECURITIES INTL INC 190,093,850 ..182,000,000 262,889 |1
000000 00 O |FNMA DOLLAR ROLLS JANUARY 3.000% 01/01 01/09/2018........ [MERRILL LYNCH PFS 35,505,859 35,000,000 46,667 |1
000000 00 O |FNMA DOLLAR ROLLS FEBRUARY 3.000% 02/0 01/10/2018........ [MERRILL LYNCH PFS 35,505,859 35,000,000 40,833 |1
000000 00 0 |FNMA DOLLAR ROLLS MARCH 3.000% 03/01/3.... 01/19/2018........ [MERRILL LYNCH PFS 35,505,859 35,000,000 40,833 |1
000000 00 O |FNMA DOLLAR ROLLS APRIL 3.000% 04/01/3.. 03/08/2018........ | MERRILL LYNCH PFS. 35,505,859 35,000,000 46,667 |1
000000 00 O |FNMA DOLLAR ROLLS JANUARY 3.500% 01/01 01/09/2018........ | CITIGROUP GLOBAL MKTS ....2T7,743,826 ..270,000,000 262,500 |1
000000 00 O |FNMA DOLLAR ROLLS FEBRUARY 3.500% 02/0 01/09/2018........ | CITIGROUP GLOBAL MKTS ..270,000,000 315,000 |1
000000 00 O |FNMA DOLLAR ROLLS MARCH 3.500% 03/01/4...........cccccovunee 01/22/2018........ | CITIGROUP GLOBAL MKTS ..270,000,000 ..315,000 |1
000000 00 O |FNMA DOLLAR ROLLS JANUARY 4.000% 01/01 01/09/2018........ NOMURA SECURITIES INTL INC ....104,347,656 ..100,000,000 1M1,111 1.
000000 00 O |FNMA DOLLAR ROLLS FEBRUARY 4.000% 02/0 01/09/2018........ NOMURA SECURITIES INTL INC ....104,347,656 ..100,000,000 133,333 | 1....
000000 00 O |FNMA DOLLAR ROLLS MARCH 4.000% 03/01/4.... 01/30/2018........ [NOMURA SECURITIES INTL INC 104,347,656 ..100,000,000 133,333 |1
000000 00 0 |FNMADOLLAR ROLLS APRIL 4.000% 04/01/4 03/08/2018........ CITIGROUP GLOBAL MKTS 104,347,656 ..100,000,000 122,222 |1....
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENES.........c.iueiiieteteiititetitesetetitiiies eotissetetesstsssseissetesassesessestesesesseseseesetet et sesetes st et et et ehet s st ea et s sebebensnsesennas .4,702,878,407 ,566,243,696 5,308,783
Bonds - Industrial and Miscellaneous
00037B  AE 2 |ABB FINANCE USA INC SENIOR UNSECURED GLO, 03/26/2018........ JP MORGAN SECURITIES LL.....couiiiiieiieieieiseiesssisiesiesssisseesississeenees 999,320 1,000,000 |12
00108W  AF 7 | AEP TEXAS INC SENIOR UNSECURED NOTES 3 01/11/2018........ Tax Free Exchange 6,026,299 6,000,000 69,033 | 2FE.....covvvviiriiirns
00122@ AA 9 |AES SOUTHLAND ENERGY LLC SENIOR SECURED........... 06/15/2017........ MITSUBISHI UFJ SEC USA 1,316,467 | oo 1,316,467 .. | 2FE
036752 AB 9 | ANTHEM INC SENIOR UNSECURED GLOBAL NOTES.. 02/08/2018........ |MERRILL LYNCH PFS 9,826,200 10,000,000 82,125 | 2FE
036752 AG 8 |ANTHEM INC SENIOR UNSECURED GLOBAL NOTES.........ccooumerimreieniririririnniens 02/27/2018........ | CREDIT SUISSE SEC USA LLC 6,000,000 6,000,000 2FE
05606#  AA 1 |BIF [l HOLTWOOD LLC SENIOR SECURED NOTE 01/24/12018........ MITSUBISHI UFJ SEC USA 6,500,000 6,500,000 ... | 2FE
05723K  AE 0 | BAKER HUGHES LLC/CO-OBL SENIOR UNSECURED........c.cccrvumriiirimiirnrieirenines 02/01/2018........ Tax Free Exchange 3,884,053 4,000,000 | .oovouvrerrieireees 18,539 [ 1FE.....coviviiivririrns
06051G  GZ 6 |BANK OF AMERICA CORP SENIOR ADJ UNSECURE 01/18/2018........ [MERRILL LYNCH PFS 25,000,000 25,000,000 .. |1FE
06742L  AJ 2 |BARCLAYS DRYROCK ISS TR 2015-2 ABS SER.2.......c.ceviviiierniieriniieseneinniensnins | v 01/09/2018........ | MITSUBISHI UFJ SEC USA 2,298,383 2,300,000 2,591 | 1FE
075887 CB 3 |BECTON DICKINSON & CO SENIOR UNSECURED N 12/29/2017........ Taxable Exchange. 1,980,000 | oo 2,000,000 2FE
075887 CB 3 |BECTON DICKINSON & CO SENIOR UNSECURED N 12/29/2017........ Tax Free Exchange (1,980,000) (2,000,000) .| 2FE
08161C  AF 8 | BENCHMARK MTGE TRUST 2018-B2 ABS SER.201........ccovvvvivrrerrerinnirns 02/09/2018........ | JP MORGAN SECURITIES LL 20,599,960 20,000,000 | ..eorevieiererirreieieaan 54,603 | 1FE ...
09659Q  AA 5 |BMW VEHICLE OWNER TRUST 2018-A ABS SER.2........cc.coervumrirerniireeneiseeeeirenes 01/17/2018........ | JP MORGAN SECURITIES LL 43,000,000 ....43,000,000 ..|1FE
10112R AY 0 |BOSTON PROPERTIES LP SENIOR UNSECURED NO........ccccovmiieiniiinniiciniirerens | cevevevsninnins 01/08/2018........ WELLS FARGO SEC LLC.......oooovvviiirririireriiis 14,205,600 215,000,000 [ ..o 113,438 | 2FE.....ccovvvervicis
12549)  BC 4 |CIFC FUNDING LTD 2014-1A ABS FLOAT SER.2 01/11/2018........ CITIGROUP GLOBAL MKTS 25,000,000 25,000,000 .. |1FE
12551R AC 2 |CIFC FUNDING LTD 2018-1A ABS FLOAT SER.2 01/31/2018........ [MORGAN STANLEY & CO LLC 13,500,000 | ..ooovererreirierrieeerins 13,500,000 1FE
12598%#  AA 7 |CGA CAP TRUST SER.2018-CTL-3 CTL PASS TH... .1 103/20/2018........ | CGA CAPITAL. ...ooouiiririiteireriissiesieissi et 25,000,000 25,000,000 w12
12650Y  AA 1 |CREDIT SUISSE MTG TR 2015-GLPB ABS SER.2... .| 02/13/2018........ CREDIT SUISSE SEC USALLC 27,717,188 | oo 27,000,000 38,213 [ 1FM..cvireicn
126650 CX 6 |CVSHEALTH CORP SENIOR UNSECURED GLOBAL........ccvvvviriereririseinsisisninenns 03/06/2018........ MERRILL LYNCH PFS. 4,929,700 .5,000,000 .| 2FE
14041N EU 1 |CAPITAL ONE MULTI-ASSET EX TR ABS SER.20........ 01/11/2018........ | CITIGROUP GLOBAL MKTS 10,075,275 T
141781  BG 8 | CARGILL INC SENIOR UNSECURED NOTES  3.2.....cccoumiririririiieiineieeinsicenninenes 02/26/2018........ [ JP MORGAN SECURITIES LL......covvuueriiiririiiiiirinsieeissieesiseienisiseseniessnis 9,987,600 10,000,000 . |1FE
14314A  AA 7 | CARMAX AUTO OWNER TRUST 2018-1 ABS SER.2........ccccvvvvrvrrrrirenn 01/17/2018........ RBC CAPITAL MARKETS LLC............. 29,000,000 29,000,000 B I S
151020 BB 9 | CELGENE CORP SENIOR UNSECURED GLOBAL NOT.......ccovviererenrirernienreerinenens | cevveererinnines 02/08/2018........ CITIGROUP GLOBAL MKTS 14,948,400 | ..ooovveirvceces 15,000,000 2FE
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15987T AS 0 | CHARLES STARK DRAPER LAB UNSECURED NOTES........ 03/22/12018........ JP MORGAN SECURITIES LL 4,560,000 | .ooooveriee 4,560,000 .. |1FE
161571 FU 3 |CHASE ISSUANCE TRUST ABS SER.2013-A1 CL.....cccvtvmiirrieriereiieineieiseieniennns 01/16/2018........ | J> MORGAN SECURITIES LL 3,094,275 3,095,000 335 | 1FE...
161571 FW 9 | CHASE ISSUANCE TRUST ABS FLOAT SER.2013-.........ccccvvvinirierrririenes 01/12/2018........ | CITIGROUP GLOBAL MKTS 16,010,312 1FE...
161571  GB 4 | CHASE ISSUANCE TRUST ABS SER.2013-A7 CL......ccrtumrrrinrirereiinieieriseeerinennns 01/09/2018........ BARCLAYS CAPITAL INC......ooiiiiiiiiiriieissicse s 1,152,830 1FE...
161571  GH 1 |CHASE ISSUANCE TRUST ABS SER.2013-A9 CL......cccsvvmrrriiriersisireieisssienninns 01/09/2018........ GOLDMAN SACHS & CO 4,011,875
161571  GT 5 | CHASE ISSUANCE TRUST ABS SER.2015-A2 CL......ccovmrrrirerirereireireierineienieennes 01/16/2018........ [ JP MORGAN SECURITIES LL......covvuereriirinriiieeireieiiseieresiseeessessesesieneses 4,989,000
172967 LV 1 |CITIGROUP INC SENIOR ADJ UNSEC GLOBAL NO 01/17/2018........ | CITIGROUP GLOBAL MKTS 20,000,000
17305  EF 8 | CITIBANK CC ISSUANCE TRUST ABS SER.2008- 01/09/2018........ | CITIGROUP GLOBAL MKTS 6,237,192
17305E  FA 8 | CITIBANK CC ISSUANCE TRUST ABS SER.2013- 01/09/2018........ | CITIGROUP GLOBAL MKTS 11,764,018
17325F AL 2 | CITIBANK NA SENIOR UNSECURED NOTES 2.8 02/08/2018........ | CITIGROUP GLOBAL MKTS 4,999,700
17326Q  AA 1 | CITIGROUP MTGE LN TR 2018-RP1 CMO ADJ SE.......ccovviirernrirernineierierenireiens | ceveerneinnine 02/07/2018........ | CITIGROUP GLOBAL MKTS 27,223,095
178772 AA 7 | CITYLINE COMM MTG TR 2016-CLNE ABS ADJ S, 02/08/2018........ | MERRILL LYNCH PFS 16,086,271
000000 00 0 |COCA COLA SOUTHWEST BEV LLC SENIOR UNSEC 11/29/2017........ | DEUTSCHE BANK SECURITIES INC 7,000,000
20030N CH 2 |COMCAST CORP SENIOR UNSECURED GLOBAL NOT. 02/01/2018........ [BARCLAYS CAPITAL INC.....covvuiiiirriiiirieieiseisesesiseiesissiessssi s siseeenssnees 11,957,640
21870K  AA 6 |CORE INDUSTRIAL TR 2015-WEST ABS SER.201 02/14/2018........ | PERFORMANCE TRUST CHICAGO. 9,975,000
233851 DD 3 | DAIMLER FINANCE NA LLC SENIOR UNSECURED 02/15/2018........ | CITIGROUP GLOBAL MKTS 17,965,440
31620M AT 3 |FIDELITY NATL INFORMATION SVCS SENIOR UN 01/12/2018........ |MERRILL LYNCH PFS 14,433,000
345397  YZ 0 |FORD MOTOR CREDIT CO LLC SENIOR UNSECURE.......... 03/01/2018........ | Various 10,002,300
361448 BA 0 | GATX CORP SENIOR UNSECURED NOTES 3.500. 02/08/2018........ | CITIGROUP GLOBAL MKTS 9,561,600
37331IN AH 4 | GEORGIA PACIFIC LLC SENIOR UNSECURED NOT 03/01/2018........ | WELLS FARGO SEC LLC... 18,183,240
38175B  AA 2 | GOLUB CAP PTNRS CLO 2018-36A ABS FLOAT S 02/23/2018........ |WELLS FARGO SEC LLC... 21,000,000
40407*  AA 3 |HANNON ARMSTRONG 2006 TRUST HANOR FED R.....c.ovvvvvrrrirnnne 03/01/2018........ | Interest Capitalization 60,442
41068@ AA 9 |[HANNON ARMSTRONG 2006 TRUST GTD SENIOR N......cvoermvriiireriiieeinnicrinninenes 03/10/2018........ | Interest Capitalization 535,782 535,782
42805R BN 8 |HERTZ VEHICLE FINANCING LLC ABS SER.2013 02/09/2018........ |MERRILL LYNCH PFS 25,556,013 25,590,000
431282 AQ 5 |HIGHWOODS REALTY LP SENIOR UNSECURED GLO .| 02/27/2018........ | Various 12,986,390
44217N AC 0 |HOUSTON GALLERIA TR 2015-HGLR ABS SER.20..... 01/10/2018........ |MERRILL LYNCH PFS 5,127,891
45687A AP 7 |INGERSOLL RAND GLOBAL HLDG CO SENIOR UNS 02/13/2018........ | JP MORGAN SECURITIES LL 14,962,650
46647P  AM 8 | JPMORGAN CHASE & CO SENIOR UNSECURED GLO. 01/16/2018........ | J> MORGAN SECURITIES LL 30,000,000
524660 AY 3 |LEGGETT & PLATT INC SENIOR GLOBAL UNSECU 01/24/2018........ | JP MORGAN SECURITIES LL 9,515,440
53227  AA 2 |LIFESTORAGE LP SENIOR UNSECURED NOTES.........ccccocovvurunnns 01/03/2018........ | Various 14,748,445
537008  C* 3 |LITTELFUSE INC SENIOR NOTES SER.A 3.48........ 10/20/2017........ | MERRILL LYNCH PFS. 4,000,000
537008 C@ 1 |LITTELFUSE INC SENIOR NOTES SER.B 3.78........ 10/20/2017........|MERRILL LYNCH PFS, 9,000,000
55336V AR 1 | MPLX LP SENIOR UNSECURED GLOBAL NOTES, 02/06/2018........ [MIZUHO SECURITIES USA INC.......ccoiviiierniierniieiesiseieissisesie e 7,477,160
56577Q  AC 1 |MARATHON CLOLTD 18-11A ABS SER.18-11A C 02/06/2018........ | CITIGROUP GLOBAL MKTS 17,500,000
57629W CG 3 |MASSMUTUAL GLOBAL FUNDING SECURED NOTES 01/08/2018........ [ JP MORGAN SECURITIES LL......corvvueririreriiiiieeineieeisniresesiseeesisessesesienesnes 24,949,750
581557  BJ 3 |MCKESSON CORPORATION SENIOR UNSECURED GL........covvurmriririreierieireninnes 02/08/2018........ | Various 13,004,200
59166B  AA 9 | METLIFE SECURITIZ TR 2017-1A ABS SER.201 11/08/2017........ | CITIGROUP GLOBAL MKTS (60,075) (59,379)
636180  BK 6 |NATIONAL FUEL GAS CO CALLABLE SR UNSEC N 01/17/2018........ | BARCLAYS CAPITAL INC 10,521,500 | weovvevverrirriereneienis 10,000,000
637432 NP 6 |NATIONAL RURAL UTILS COOP FIN SECURED GL.......cccccovvvrirevinriren. 01/31/2018........ | JP MORGAN SECURITIES LL 9,970,600 10,000,000
703481  AA 9 |PATTERSON UTI ENERGY INC SENIOR UNSECURE 01/10/2018........ | STIFEL, NICOLAUS & COMPANY........c.coouiirriiiieiniieeninireierissiessesiseesenienenees 5,019,880 5,000,000
709599  AZ 7 |PENSKE TRUCK LEASING CO LP SENIOR UNSECU........... 03/05/2018........ | J> MORGAN SECURITIES LL 19,922,400 20,000,000
718546 AR 5 |PHILLIPS 66 SENIOR UNSECURED GLOBAL NOTE.... 02/26/2018........ | GOLDMAN SACHS & CO 10,989,000 ....11,000,000
74949L  AB 8 |RELX CAPITAL INC SENIOR UNSECURED GLOBAL.........cocoviuerirrieriireinsnsieinnins [ v 03/09/2018........ |MERRILL LYNCH PFS 11,949,360 ....12,000,000
756109 AV 6 |REALTY INCOME CORP SENIOR UNSECURED GLOB 03/27/2018........ | CITIGROUP GLOBAL MKTS 9,950,000 10,000,000 ... | 2FE
78355H KD 0 |RYDER SYSTEM INC SENIOR UNSECURED NOTES.........ccccoivmriiiriniiiriniicirnnirenes 01/30/2018........ MERRILL LYNCH PFS. 1,982,120 2,000,000 23,333 | 2FE
78355H  KG 3 |RYDER SYSTEM INC SENIOR UNSECURED NOTES..........occcmmvinrierinriierirerernenns 02/21/2018........ WELLS FARGO SEC LLC......cocoorvririrrinrrirerines 2,991,900 3,000,000 ...|2FE
78409V AD 6 | S&P GLOBAL INC SENIOR UNSECURED GLOBAL N 02/02/2018........ [ JP MORGAN SECURITIES LL.....corvuueieiircririiierinsieiissiesesiseeesisesseseniesesnes 19,606,480 | ..coovvererririerereieris 19,000,000 | vooveuvercererieierieieieeieeees 107,667 |2FE......cocvervrrernnn
871829 BA 4 |SYSCO CORP SENIOR UNSECURED GLOBAL NOTES 01/25/2018........ | Various 9,922,022 10,000,000 9,722 | 2FE
882384 AD 2 | TEXAS EASTERN TRANSMISSION LP SENIOR UNS.... 01/04/2018........ DEUTSCHE BANK SECURITIES INC 4,974,050 | oo 5,000,000
883556 BW 1 | THERMO FISHER SCIENTIFIC INC SENIOR UNSE...... 01/10/2018........ RBC CAPITAL MARKETS LLC............. 14,732,316 | oo 14,390,400
88642R  AA 7 | TIDEWATER INC 1ST LIEN NOTES 8.000% 08 08/01/2017........ | SECURITIES ADMINISTRATION........cvoeiririieieierinrieeerissesesesseeseseenseninnene (117,755) (114,883)
88642R  AA 7 | TIDEWATER INC 1ST LIEN NOTES  8.000% 08.........ccoeveueuimiirreriniicrrereeereninerennnes 08/01/2017........ | SECURITIES ADMINISTRATION. .....covvuueiriiiiieiiierirsieierissiesiesseesseiesesisines 117,755 114,883
89176E  AA 8 | TOWD POINT MORTGAGE TR 2018-1 ABS SER.20 02/13/2018........ Various 51,964,298 | ...cooovviiiins 51,981,000
89236T EM 3 |TOYOTA MOTOR CREDIT CORP SENIOR UNSECURE.......... 01/08/2018........ HSBC SECURITIES INC.....ooviiiiceiiiieiieissiese st 24,944,500 ....25,000,000
904764  BA 4 |UNILEVER CAPITAL CORP SENIOR UNSECURED G....... 03/19/2018........ | CITIGROUP GLOBAL MKTS 12,910,690 ....13,000,000
91914)  AB 8 | VALERO ENERGY PARTNERS LP SENIOR UNSCURE.........cccccocrivmiriiirniieirnirnes 03/26/2018........ | Various 9,976,750 10,000,000
96145D AG 0 | WESTROCK CO SENIOR UNSECURED NOTES 4.0. 03/01/2018........ WELLS FARGO SEC LLC......oovvvvvriereireireriiis 9,982,700 10,000,000
98419M  AJ 9 | XYLEM INC SENIOR UNSECURED GLOBAL NOTES... 01/26/2018........ JP MORGAN SECURITIES LL. ..o sississeesees 9,842,200 10,000,000
98956P AQ 5 |ZIMMER BIOMET HOLDINGS INC SENIOR UNSECU........cccovvuirnririrnririisrirereriniins 03/08/2018........ [MERRILL LYNCH PFS 6,988,940 7,000,000
00913R  AA 4 |AIR LIQUIDE FINANCE SENIOR UNSECURED NOT........ccccnururiminrrierieriierirenirnenns D 01/24/2018, MERRILL LYNCH PFS 11,818,200 | oo 12,000,000
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02315Q  AA 6 |AMBAC LSNILLC 1ST LIEN NOTES 7.308% O.....cceevvrvrrrinene D 02/05/2018........ | SECURITIES ADMINISTRATION.......ovoiimriiiriiireinsieieissieeiesseesseesesieninsenes 9,686,567 9,650,378 . |4Z..
034863 AU 4 |ANGLO AMERICAN CAPITAL PLC SENIOR UNSECU D 03/13/2018. MORGAN STANLEY & CO LLC 4,977,300 5,000,000 .| 2FE
456829  AA 8 |INFRAESTRUCTURA ENERGETICA SENIOR UNSECU D 02/09/2018. CITIGROUP GLOBAL MKTS 19,150,000 | .o 20,000,000 | ..coooveririiiieieieieine 122,917 | 2FE....oovieivicnn,
55820Y  AC 1 |MADISON PK FUND LTD 2018-27A ABS FLOAT S. . |D.... 01/25/2018. MERRILL LYNCH PFS. 22,080,000 22,080,000
67576F  AC 3 |OCTAGON INV PTNR IV LTD ABS SER.2018-18A.. .|D.... 03/23/2018........ | CITIGROUP GLOBAL MKTS 28,000,000 28,000,000 .
77578)  AB 4 |ROLLS ROYCE PLC UNSECURED NOTES 3.625% D 02/01/2018........ | CITIGROUP GLOBAL MKTS 11,141,240 ....11,000,000 122,948
AP8636 86 6 | MANCHESTER AIRPORT GRP FNG PLC SECURED N........cccoovivieiierniiciniireinnins B 01/30/2018. BARCLAYS CAPITAL INC 24,156,575 24,012,500 .149,831
EC7667 95 8 |VODAFONE GROUP PLC SENIOR UNSEC GBP MED... . B 01/03/2018........ |BARCLAYS CAPITAL INC . 19,022,640 ....14,196,000 ..91,788
EK1436 72 5 |PORTERBROOK RAIL FIN LTD SECURED MED TER.......ccocotiniiniiirininsiinsiseniniiens B 01/17/2018........ DEUTSCHE BANK SECURITIES INC 16,275,692 ...13,807,000 | ..o 192,976

3899999. Total - Bonds - Industrial and Miscellaneous . OO OO OO OO P OO OO PO PO OO PO PP PP OP PO PP PP PPOPPOL) EFOPPORPPPOOPOPPOPRPPROPPOO 1,154,835,241 1,149,035,990 2,282,600

8399997, TOAl = BONGS = PAIM 3.ttt 1880010 fhe0E 8oL oL LoD E DL 1480188444 L E 188444 E L0 E oL 484 E 4L 1L 1L EE 4L E 4L L1001 E 1oLk 1EE b8 eehEeeEeee sttt | entneer s 5,861,538,626 | ....cocoiiiiiiiiiniiiiis 5,721,074,555 7,591,383
8309999, TORAl = BOMAS. ...ttt sttt ettt E 88404 £E 848448808 40E 840884008 £E1eEE 8oL EELE oL D 4L E Lo LE 408D L4484 LE £ L4484 EE 4L E 4484 E 4L L eLE 4L b4 L 4Lk E A eeLE oLt eeE bbbttt | oentiener st 5,861,538,626 | ....oocviiiiiiiiniiiniins 5,721,074,555 7,591,383
Common Stocks - Industrial and Miscell
88642R 13 3 | TIDEWATER INC WARRANTS.......ovumiiimiiiriieiiseieisesees ittt l l 08/01/2017........ SECURITIES ADMINISTRATION. ......ouiirrirmeieiniieeiieeesseise s ssesssssesseenas l (9,355.000) (217,972) XXX .|y
88642R 13 3 | TIDEWATER INC WARRANTS.......ciiiiiieeriisissrsssssrssssssssensssessssessssssassssssssassssssasesses 08/01/2017........ SECURITIES ADMINISTRATION. .....oeieiieiiiisiisiissississsississiiessissseseneseeas 9,355.000 217,972 XXX U
9099999. Total - Common Stocks - Industrial aNd MISCEIIANEOUS.............uuiriireiieiieiersii et sriste eoiteessse st 0 XXX 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
36241@ GWFS EQUITIES INC COMMON STOCK........ccorevirrerrrinirierirenes ‘ ‘ 06/30/2008. Capital Contribution ‘ 4,000.000 37,730 XXX A
39137@ 10 2 GREAT-WEST LIFE AND ANNUITY OF SOUTH CAROLINA COMMON STOCK........ | cccovcerscienaee 08/10/2005. Capital Contribution 250.000 847,946 XXX K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates e 885,676 XXX 0 XXX
9799997. Total - Common StOcks - Part 3.........ccoeuuiiiisiicisisieiis s 885,676 XXX 0 XXX
9799999. Total - Common StocKS.......ccvrvriirinirnriniines 885,676 XXX 0 XXX
9899999. Total - Preferred and Common Stocks .. . 885,676 XXX 0 XXX
9999999. Total - Bonds, Preferred aNd COMMON STOCKS..............c.cveiiuiiieieiisiiiteieteissessestetsstesiesesestesss  etessessessessessssessesssssssessessessssassessessssessessessesassesssssessssessessesassessesssssssessessesassessessessesessessesssessesssssesessessesssssssesssssnsassass  siessesssssnsossessessssessesssssesassessessnsensessess | asiesosssssessesesssassessess 5,862,424,302 XXX 7,591,383 XXX

(@) For all common stock bearing NAIC market indicator "U" provide the number of such issues:...
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
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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 | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
ARMY AND AIR FORCE EXCHG SVC
04249@ AD 3 |SENIORNOTE .. | 03/15/2018. | Redemption  100.0000. 203,295 203,295 203,295 203,295 L0 ORI PV 203,295 (V18 I 1,679 |10/15/2024. | 1.
36202B HP 3 |GNMA POOL #001138 10.000% 02/20/19 |.. | 03/01/2018. | Paydown...........cceeurrerrererirerireenns 40 40 41 40 0 40 0 1 102/20/2019. | 1.
36202B KP 9 | GNMA POOL #001202 10.000% 06/20/19 | .. | 03/01/2018. | Paydown... 7 7 7 7 0 7 0 06/20/2019. | 1.
36202B P7 4 |GNMA POOL #001346 10.000% 02/20/20 | .. | 03/01/2018. | Paydown 212 212 233 215 (3) 3 212 0 4 102/20/2020. | 1.
36202D KL 4 |GNMA POOL #002999 7.500% 11/20/30. | .. | 03/01/2018. | Paydown... 130 130 130 130 0 130 0 2 | 11/20/2030. | 1.
36202E PA 1 |GNMA POOL #004017 6.000% 08/20/37. |.. | 03/01/2018. | Paydown... 68 68 70 69 (1) (1 68 0 1 (08/20/2037. | 1.
36202K MC 6 |GNMA POOL #008455 2.750% 07/20/24. | .. | 03/01/2018. | Paydown 273 273 282 277 (4) (4) 273 0 1 107/20/2024. | 1.
362198 M3 0 |GNMA POOL #257878 10.000% 05/15/19 | .. | 03/01/2018. | Paydown 40 40 44 40 0 40 0 1 (05/15/2019. | 1.
36220B CL 5 |GNMA POOL #272875 10.000% 04/15/19 | .. | 03/01/2018. | Paydown... 2,500 2,500 2,767 2,522 (23) (23) ..2,500 0 42 | 04/15/2019. | 1.
GNMA POOL #G280060 ADJ 2.625%
36225C B6 2 |04/20/27 .. | 03/01/2018. | Paydown... 1,157 1,157 1,149 1,152 5 5 1,157 0 6 | 04/20/2027. | 1.
36230M EN 3 | GNMA POOL #752841 3.750% 10/15/26. | .. | 03/01/2018. | PQYAOWN........ouvverrerrrirrirerierirenes [ eoveeienrserireninnennee | woveriens 165,240 | .......e.. 165,240 | .......... 165,240 165,240 (O ST ISP 165,240 (V18 I 1,034 | 10/15/2026. | 1.
GNMA CMO FLOAT SER.2007-8 CL.FU
383750 RJ 6 [1.947% . [03/20/2018. [ PAYAOWN.......couivnrirrireiierieniines | ceveeirneissssisssienins | ceveneenns 136,414 | .ccooeeee 136,414 | .ccooeeee 136,414 136,414 (0 OO PV 136,414 (V10 I 342 | 06/20/2035. | 1........cvvennee
SMALL BUSINESS ADMINISTRATION
83162C QK 2 |ABSSER.20 .1 01/01/2018. | PAYdOWN........covivrrririeriniisiennes [ e | v 439,570 | .......... 439,570 | .......... 439,570 439,570 0 [ o | v 439,570 (N 13,341 | 07/01/2026. [ 1......cc0vveree
SMALL BUSINESS ADMINISTRATION
83162C QL 0 |ABSSER.20 . 102/01/2018. | PaydOwN..........vvvvmeverrircercrierinnes 201,599 201,599 201,599 201,599 (0 PRI DT 201,599 (18 IR 5,746 | 08/01/2026. | 1.......ocvvvnc.
SMALL BUSINESS ADMINISTRATION
83162C QN 6 |ABSSER.20 . [03/01/2018. [ PAYAOWN.......courvvnrirrireiiniisniiies | cereeirseissssisssienins | ceveneenns 349,522 | .......... 349,522 | .......... 349,522 349,522 (0 OO ISV 349,522 (V1N I 9,682 | 09/01/2026. [ 1.......cconen.
VENDEE MORTGAGE TRUST CMO
911760 GH 3 |SER.1995-2B CL .1 03/01/2018. | Paydown..........covvrvrererrriririnininns 27,323 27,323 28,860 27,494 (171) (171) 27,323 0 [ 363 | 06/15/2025. | 1.....vvvrvanes
VENDEE MORTGAGE TRUST CMO
911760 LT 1 |SER.1998-2 CL. . 103/01/2018. [ PaydOWN.........oovvvmvirrircercrierinnes 2,347 2,347 2,339 2,341 7 7 .2,347 0 27 | 10/15/2027. [1..cercernvne
VENDEE MORTGAGE TRUST CMO
911760 RE 8 |SER.2002-1 CL. .1 03/01/2018. | Paydown..........ccccevveeriniinniicnniinns 93,498 93,498 94,652 94,367 (869) .(869) 93,498 (V10 I 540 |10/15/2031. [ 1....cccoevrvnnee
VENDEE MORTGAGE TRUST CMO
922610 AA 2 |SER.2008-1 CL. .1 03/01/2018. | Paydown..........coovvvireverrerniinrienns 527,845 527,845 529,474 527,726 119 119 | o | v 527,845 0 5,017 | 01/15/2032. | 1....coovvenee
VENDEE MORTGAGE TRUST CMO
92261X AA 6 |SER.2010-1 CL. . 1 03/01/2018. [ PAYAOWN.......cvvurvrerisresernnsninsinns | corssenssessssissnsnsnens | covnnenas 510,602 | .......... 510,602 | .......... 519,896 513,347 (2,745) (VL)) RN [P 510,602 0 [ 3,635 | 02/15/2035. | 1...ccoovvvenece:
0599999. Total - Bonds - U.S. Government: 2,665,367 0 | (3,685) 0 (3,685) 0 2,661,682 0 0 0 | 41,464 XXX XXX
Bonds - U.S. States, Territories and P:
CALIFORNIA LOTTERY -Leuttgerodt, lone
13067# G2 9 |3/ .| 01/05/2018. | Redemption ~ 100.0000.........ccccvv. [ cevrvvrrmmrnriiissnriiins | o 150,000 | .ccveneee 150,000 134,267 ...15,733 ..150,000 0 01/05/2021. | 1FE...
CALIFORNIA LOTTERY -Turnour, Thomas
130674 N7 0 |O. .1 01/20/2018. | Redemption ~ 100.0000..........ccevs | revrvrrrrererrrerininens | voverrensd 430,000 | .......... 430,000 | .......... 197,980 356,216 | ..ooevviieens | e 73,784 | oo | v T3,784 | o | e 430,000 0 01/20/2023. | 1FE............
CALIFORNIA LOTTERY -Cooper, Harvey
13067# R9 2 [(2) .. | 01/12/2018. | Redemption ~ 100.0000.........cccrvvs | correrererrmrrrrmrmrrsninns | vererens 176,000 | ...cooveee 176,000 149,779 26,221 26,221 ..176,000 0 01/12/2022. | 1FE...
CALIFORNIA LOTTERY -Hernandez, Jose
13067 BA 0 |A .. | 02/20/2018. | Redemption  100.0000. 50,000 50,000 46,559 3441 | e | e 3,441 50,000 0 02/20/2020. | 1FE............
CALIFORNIA LOTTERY -David, Gina
13067* BT 9 |0.000% .1 01/05/2018. | Redemption ~ 100.0000..........cccevs | rorrvrerrererrverisinens | overniene 150,000 | ..ooveuvee 150,000 81,940 136,701 ..13,299 ..150,000 0 01/05/2021. | 1FE...
13067 DM 2 | CALIFORNIA LOTTERY -Portillo, Melvin 0] .. | 03/05/2018. | Redemption ~ 100.0000. 25,000 25,000 | ..coooneee. 19,130 24,780 220 220 25,000 0 03/05/2018. | 1FE............
CALIFORNIA LOTTERY -Muhammed,
13067 EB 5 |Tchaka (2) . 101/20/2018. | Redemption ~ 100.0000..........ccees | correrernemrmrenerrienens | cevreenne 171,000 | .oocvoneee 171,000 | .oocveneee 130,797 170,505 495 495 ..171,000 0 01/20/2018. | 1FE...
CALIFORNIA LOTTERY -Romo, Trudy (2)
13067 EL 3 |0. .1 01/05/2018. | Redemption ~ 100.0000..........cccevs | rerrrrvrrermrrrerisinnns | overnnens 720,000 | .......... 720,000 | .......... 364,622 594,807 | ..oovvvieeeies | s 125193 | oo | e 125,193 | o | e 720,000 0 01/05/2023. | 1FE............
CALIFORNIA LOTTERY -Romo (3), Trudy
13067 ES 8 |0. .. | 01/05/2018. | Redemption ~ 100.0000.........cccrvvs | correrererrmrrermrmrrenirns | vereree 194,428 | .......... 194,428 124,914 163,977 30,451 ..194,428 0 01/05/2023.
13067 EX 7 |CALIFORNIALOTTERY -Hyatt, Michele R.|.. | 02/20/2018. | Redemption ~ 100.0000. 30,000 30,000 | ............ 16,071 23,100 | oocrvnriciinns | eeeerenn8,900 [ s [ 6,900 30,000 0 02/20/2025.
CALIFORNIA LOTTERY -Romo, Trudy (4)
13067 FE 8 |0. .1 01/05/2018. | Redemption ~ 100.0000..........cccov. | rorrrrrrrirerrrerrninnns | overnnene 175,000 | ..ocvoeeee 175,000 | ..cvoveee 114,584 148,251 26,749 | .ooooverieiiens | e 175,000 0 01/05/2023. | 1FE............
CALIFORNIA LOTTERY -Kennedy, Sarah
13067 FH 1 |L .1 01/05/2018. | Redemption  100.0000 30,000 30,000 | ..ot 18,283 24,521 5479 | o | e 5,479 30,000 0 01/05/2024. | 1FE............
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CALIFORNIA LOTTERY -Coleman, Claude
13067 FJ 7 |(2) . | 03/05/2018. | Redemption ~ 100.0000. 20,000 20,000 .12,185 15,723 4,277 20,000 0 03/05/2023. | 1FE...
CALIFORNIA LOTTERY -Marpuri, Leslie
13067 FL 2 |0. .1 01/20/2018. | Redemption ~ 100.0000..........cc.cce. | corvrrrerimrrrerrieres | e 40,000 | ............ 40,000 21,956 29,168 | ..ovvevivciiins | e 10,832 | oo | v 10,832 40,000 0 01/20/2026. | 1FE............
CALIFORNIA LOTTERY -Temores, Noel
13067 FN 8 [0.00 . | 02/20/2018. | Redemption  100.0000. 25,000 25,000 .13,269 17,047 25,000 0 02/20/2029. | 1FE...
CALIFORNIA LOTTERY -Ung, Cheng
13067 GD 9 |0.000% .101/20/2018. | Redemption ~ 100.0000.........oceve | rerrrrrrrermrirerninins | overniene 100,000 | .......... 100,000 | coovrerecs 79,277 96,853 34T | o | e 34T | i | i 100,000 0 01/20/2019. | 1FE............
CALIFORNIA LOTTERY -Romo, Trudy (5)
13067 GE 7 |0. . | 01/05/2018. | Redemption  100.0000. 250,208 250,208 | .......... 181,615 217,779 32,429 32,429 ..250,208 0 01/05/2023. | 1FE...
CALIFORNIA LOTTERY -Montes, Randy
13067 GJ 6 |0. .| 03/05/2018. | Redemption ~ 100.0000..........ccco | covrerrmmmrmnermnerienens | cererrerena 41,487 | oo 41,487 26,621 31,533 9,954 | oo | e 9,954 41,487 0 03/05/2027. | 1FE............
CALIFORNIA LOTTERY -Romo ,Trudy (6)
13067 GL 1 |0. . | 01/05/2018. | Redemption ~ 100.0000. 204,000 204,000 | .......... 153,315 177,560 26,440 26,440 | ..oovoeierenis | e 204,000 0 01/05/2023. | 1FE............
CALIFORNIA LOTTERY -Mondragon,
13067 GX 5 |Richard F . | 02/05/2018. | Redemption ~ 100.0000..........cccees [ corrmrrerrrerernnerenns | conrirrinns 10,000 | ..ovverne 10,000 7,044 8,221 | oo | v Y4 (O I 1,779 10,000 0 02/05/2025. | 1FE............
CALIFORNIA LOTTERY -Tiu, Jonathan
13067 HH 9 [0.00 .. | 01/05/2018. | Redemption ~ 100.0000..........cover [ werrrrrmrererernemrnninns | cererinees 76,000 | .....o.c.... 76,000 50,623 55,302 20,698 20,698 76,000 0 01/05/2031. | 1FE............
13067 HU 0 |CALIFORNIA LOTTERY -Salas, Luis A (2) |.. | 03/20/2018. | Redemption ~ 100.0000. 20,000 20,000 | .ooerennee 11,043 12,928 | .o | e T072 | oo [ e 7,072 20,000 0 03/20/2034. | 1FE............
CALIFORNIA LOTTERY -Temores, Noel
13067* HV 8 |(2) . | 02/20/2018. | Redemption ~ 100.0000. 28,000 28,000 | ............ 15,195 16,823 | oo | e TUATT | | e 11,177 28,000 0 02/20/2034. | 1FE............
CALIFORNIA LOTTERY -Ross, John
13067 HY 2 [0.000% . 102/20/2018. | Redemption ~ 100.0000..........cccs | covremrmmemermerirenins | cerereins 18,445 | ..ccoooee 18,445 | ..coooeee 12,141 13,479 | oo | e 4,966 | ..o [ v 4,966 18,445 0 02/20/2031. | 1FE............
CALIFORNIA LOTTERY -Coleman(3),
13067* JS 3 |Claude .. | 03/05/2018. | Redemption ~ 100.0000.........cccrvvs [ orrrerrrerermnrseirenns | wrvrvveinns 14,363 | .oovvene 14,363 | .o 11,014 12,204 2,159 | i [ 2,159 14,363 0 03/05/2023. | 1FE............
CALIFORNIA LOTTERY -Coleman, Claude
13067 JX 2 |(4) .. | 03/05/2018. | Redemption  100.0000. 4,000 4,000 2,617 2,918 | oo | e 0172 U IR 1,082 ..4,000 0 03/05/2026. | 1FE............
CALIFORNIA LOTTERY -Avalos, Jose
13067 KE 2 |0.000 . | 03/05/2018. | Redemption ~ 100.0000. 91,891 91,891 | .o, 72,817 75,234 | oo | v 16,657 | .ovveeircrins 91,891 0 03/05/2027. | 1FE............
CALIFORNIA LOTTERY -Cabrera, Alfred
13067 KG 7 |0. .. | 02/20/2018. | Redemption ~ 100.0000. 38,624 38,624 35,467 36,745 | oo | v 1,879 | v 38,624 0 02/20/2020. | 1FE....
13067* LB 7 |CALIFORNIA LOTTERY -Ross, John Jr (2)|.. | 02/20/2018. | Redemption  100.0000. 9,748 9,748 6,111 6,346 3,402 ..9,748 0 02/20/2031. | 1FE....
COLORADO ST BLDG EXCEL SCHS TO
19668Q CR 4 |BUILD AME . [ 03/15/2018. [ MAtUFtY........covveiereiniciieiiciinns | e | v 1,200,000 | ....... 1,200,000 | ....... 1,200,000 .1,200,000 0 ...1,200,000 0. 27,072 | 03/15/2018. | 1FE....
COLORADO LOTTERY -Rupinen, Sharon
19676# DT 3 |0.00 .1 01/10/2018. | Redemption ~ 100.0000..........cccov. | crerrerrevermrrrrirrirnnns | v 1,009,655 | ....... 1,009,655 | .......... 545,210 838,508 | ..veooveeveerrces | e ATAAAT | e | v AT YA N 1,009,655 0 01/10/2024. | 1FE............
FLORIDA LOTTERY -Ingraham, Robert
34282 BA 5 |0. .1 02/13/2018. | Redemption  100.0000 58,000 58,000 23,578 39,998 ....18,002 58,000 0 02/13/2028. | 1FE....
FLORIDA LOTTERY -Kroll, Shawna J (2)
34282 NM 6 |0 .1 02/15/2018. | Redemption ~ 100.0000. 58,000 58,000 23,047 41,038 | .o | e 16,962 | e | e 16,962 58,000 0 02/15/2028. | 1FE............
FLORIDA LOTTERY -LaValley, Rory W.
34282 QJ 0|00 .1 02/15/2018. | Redemption ~ 100.0000. 9,900 9,900 7,560 8,909 991 991 ..9,900 0 08/15/2021. | 1FE....
34282 QT 8 |FLORIDA LOTTERY -Strategic Property Iny| .. | 02/15/2018. | Redemption  100.0000 52,000 52,000 | ..oorerncs 46,124 48,364 3,636 52,000 0 02/15/2021. | 1FE....
45222# DH 3 |[ILLINOIS LOTTERY -lbister, Michael 0.0. | .. |02/22/2018.|Redemption  100.0000.........cccccrs | corvrrmrrrermrrnrirernnes | crrvrieernn 40,000 | ..oooennee 40,000 28,591 37,099 2,901 40,000 0 02/22/2020. | 1FE....
ILLINOIS LOTTERY -Nemcek, Dalibor
45222# DJ 9 |0.00 .. | 02/22/2018. | Redemption  100.0000. 27,168 35,922 | oo | e 4,078 | .o 40,000 0 02/22/2021. | 1FE....
45222# DL 4 |ILLINOIS LOTTERY -Studt, Robert J. Sr.... | .. | 02/22/2018. | Redemption  100.0000 50,185 65,163 5,096 70,259 0 02/22/2020. | 1FE....
45222# DV 2 |ILLINOIS LOTTERY -Bustamante, Selia 0,.. | 02/22/2018. | Redemption ~ 100.0000 7,900 7,900 4,500 5,546 2,354 ..7,900 0 05/22/2028. | 1FE...
ILLINOIS LOTTERY -Dymon, Wojciech
452224 EM 1 |0.00 . | 02/22/2018. | Redemption  100.0000. 26,423 26,423 20,193 22,052 | oo | e 4372 | e [ v 4,372 26,423 0 11/22/2025. | 1FE............
ILLINOIS LOTTERY -Kreoger, Ryan
45222# EN 9 |0.000% .. | 02/22/2018. | Redemption  100.0000. 27,684 27,684 21,619 24,138 3,546 27,684 0 02/22/2024.
45222# EX 7 |ILLINOIS LOTTERY -Kreoger, Ryan (2) O0.|..|02/22/2018. |Redemption ~ 100.0000...........ccces | corvererererermemrrmniennns | vevercens 110,000 | .ocveneee 110,000 .79,125 86,821 23,179 | oo [ e 23179 [ s | e 110,000 0 02/22/2028.
45222# FB 4 |ILLINOIS LOTTERY -Cerezo(2), Ricardo (.. | 02/22/2018. | Redemption ~ 100.0000.........cccces | covrrrrmermmemmerirneens | ceveneinnas T4.827 | oo, 74,827 ..42,530 45,788 29,039 74,827 0 02/22/2038.
MASSACHUSETTS LOTTERY -Dearborn,
57585* AJ 2 |DenisR .1 01/03/2018. | Redemption  100.0000. 50,000 50,000 27,444 33,276 | .o | e 16,724 | ..o 50,000 0 01/03/2030. | 1FE............
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MASSACHUSETTS LOTTERY -Belben,
57585* AU 7 |Linda A. .| 01/29/2018. | Redemption ~ 100.0000. 50,000 50,000 24,659 37,154 50,000 0 01/29/2027. | 1FE...
MASSACHUSETTS LOTTERY -Gerakas,
57585* AX 1 |Achilles . | 03/29/2018. | Redemption  100.0000. 25,000 25,000 | ..o, 14,817 17,483 25,000 0 03/29/2029. | 1FE............
MASSACHUSETTS LOTTERY -Silva
57585* AZ 6 |Family Trus .1 03/21/2018. | Redemption  100.0000. 50,000 50,000 38,550 45,240 50,000 0 03/21/2021. | 1FE...
MASSACHUSETTS LOTTERY -Lopez,
57585* BD 4 |Joaquin (3 .1 03/19/2018. | Redemption ~ 100.0000. 25,000 25,000 | oo, 14,833 18,035 | .o | e 6,965 | ..o | e 6,965 25,000 0 03/19/2028. | 1FE............
MASSACHUSETTS LOTTERY -Morais &
57585* BE 2 |Freitas .| 01/03/2018. | Redemption  100.0000. 250,000 250,000 | .......... 186,327 223,388 26,612 26,612 ..250,000 0 01/03/2022. | 1FE...
MASSACHUSETTS LOTTERY -Snay,
57585* CJ 0 |Daniel T. ( .1 01/30/2018. | Redemption ~ 100.0000..........ccoes | corrreremmmmmnerrrenins | cevveenne 125,001 | oocvvneee 125,001 83,370 98,520 26,481 26,481 | oo | e 125,001 0 01/30/2027. | 1FE............
MASSACHUSETTS LOTTERY -Fischer,
57585 CQ 4 |Sandral .1 02/23/2018. | Redemption ~ 100.0000..........cccees [ orrvrrreerernninrirnnns | v 40,996 | ............ 40,996 27,697 32,137 8,860 | .o | e 8,860 40,996 0 02/23/2028. | 1FE............
MASSACHUSETTS LOTTERY -Mason,
57585 CS 0 |Sandra 0 .| 01/02/2018. | Redemption  100.0000. 25,000 25,000 20,992 23,391 | s | i 1,609 | .o | e 1,609 25,000 0 01/02/2021. | 1FE............
MASSACHUSETTS LOTTERY -Jesus,
57585* DG 5 |Marlene M. .. | 02/15/2018. | Redemption  100.0000. 50,000 50,000 36,831 45,233 | .o | e AT67 | ceeveseins [ v 4,767 50,000 0 02/15/2022. | 1FE............
MASSACHUSETTS LOTTERY -L'Heureux,
57585 DH 3 |Marc .1 03/18/2018. | Redemption  100.0000. 91,000 91,000 | .cooovvree. 70,591 79,084 | oo | v 11,916 | oo | s 11,916 91,000 0 03/18/2024. | 1FE............
MASSACHUSETTS LOTTERY -Lombardi,
57585 DJ 9 |Gerard .1 03/01/2018. | Redemption ~ 100.0000..........cccevs [ corrrrrerrrererineerenns | conrireinns 12,011 | s 12,011 7,615 8,464 3547 | o | s 3,547 12,011 0 03/01/2029. | 1FE............
MASSACHUSETTS LOTTERY -Alkhouri,
57585* DN 0 |Abdulla . | 02/04/2018. | Redemption  100.0000. 50,000 50,000 32,892 35,960 | ..ocverererneniinns | e 14,040 | oo | e 14,040 50,000 0 02/04/2032. | 1FE............
MASSACHUSETTS LOTTERY -Cabral,
57585* DP 5 |Henrique .1 02/10/2018. | Redemption ~ 100.0000..........ccevs | rerrrrrrrererrrerisnnens | overnnine 100,000 | .coveuee 100,000 | .cooevenee 79,159 93,143 6,857 | oo [ e 6,857 | oo | e 100,000 0 02/10/2021. | 1FE............
MASSACHUSETTS LOTTERY -Raneri
57585* DT 7 |Family Rev .1 01/30/2018. | Redemption ~ 100.0000..........ccees [ corrrrrrererererineerenns | conrirrinns 48,104 | ............ 48,104 33,344 41,049 | .o | s 7,055 | oo | e 7,055 48,104 0 01/30/2025. | 1FE............
MASSACHUSETTS LOTTERY -Burns,
57585* DY 6 |Kathleen .| 01/14/2018. | Redemption ~ 100.0000. 50,000 50,000 | ..ocverees 43,040 47,020 2,980 | oo | e 2,980 50,000 0 01/14/2021. | 1FE............
MASSACHUSETTS LOTTERY -Gerakas,
57585* DZ 3 |Achilles .. | 03/29/2018. | Redemption ~ 100.0000. 25,000 25,000 | cooercnnee 17,761 19,158 5,842 | oo [ e 5,842 25,000 0 03/29/2029. | 1FE............
MASSACHUSETTS LOTTERY -Fischer(3),
57585* EP 4 |Sandr .. | 02/23/2018. | Redemption  100.0000. 30,054 30,054 | .oovene. 19,911 23454 | oo | e 6,600 | ..o | e 6,600 30,054 0 02/23/2028. | 1FE............
MASSACHUSETTS LOTTERY -Proia,
57585 EQ 2 |Joan 0.0 .1 02/27/2018. | Redemption ~ 100.0000. 50,000 50,000 33,563 36,426 | ..o | e 13,574 | oo | s 13,574 50,000 0 02/27/2031. | 1FE............
MASSACHUSETTS LOTTERY -Foote,
57585* ES 8 |Lawrence B .. | 03/24/2018. | Redemption ~ 100.0000. 24,288 24,288 | ..o 15,753 16,865 | .o | e TA23 | oo [ e 7,423 24,288 0 03/24/2033. | 1FE............
MASSACHUSETTS LOTTERY -Kelly, John
57585 EU 3 |W.II .. | 03/18/2018. | Redemption  100.0000. 25,847 25,847 | ..o, 18,060 19,890 5,957 | coveeeerrriens | s 5,957 25,847 0 03/18/2029. | 1FE............
MASSACHUSETTS LOTTERY -Jenkins,
57585* EY 5 |PaulJ. .1 01/02/2018. | Redemption  100.0000. 50,000 50,000 | .oooverees 43,502 46,160 3,840 | oo | i 3,840 50,000 0 01/02/2022. | 1FE............
MASSACHUSETTS LOTTERY -Fischer,
57585* FF 5 |SandraJ . | 02/23/2018. | Redemption  100.0000. 30,950 30,950 21,933 24,825 6,125 | oo | e 6,125 30,950 0 02/23/2028. | 1FE............
MASSACHUSETTS LOTTERY -Hale,
57585* FG 3 |Edward (3) .. | 02/06/2018. | Redemption ~ 100.0000..........ccover [ worerrererererneerrninns | cvvrerinens 70,000 | ..o 70,000 56,296 60,464 9,536 | oo | e 9,536 70,000 0 02/06/2025. | 1FE............
MASSACHUSETTS LOTTERY -Palaschak,
57585* FK 4 |Steven .1 01/04/2018. | Redemption ~ 100.0000..........ccevs | rerrrrrrreerrrerisinins | overniine 114,286 | .......... 114,286 | ....coooe. 75,206 82,044 32,242 32,282 | oo | e 114,286 0 01/04/2032. | 1FE............
MASSACHUSETTS LOTTERY -Fischer,
57585 FV 0 |SandraJ . | 02/23/2018. | Redemption  100.0000. 25,068 25,068 | ....cc...... 19,161 20,099 | oo | e 4970 | s | s 4,970 25,068 0 02/23/2028. | 1FE............
MASSACHUSETTS LOTTERY -Watler,
57585* GE 7 |KarenM .| 01/21/2018. | Redemption ~ 100.0000. 50,000 50,000 | ..o 41,409 X072 I RO I 4979 | v [ v 4,979 50,000 0 01/21/2023. | 1FE............
MASSACHUSETTS LOTTERY -Smith,
57585* GS 6 |Clinton .| 03/04/2018. | Redemption ~ 100.0000. 239,000 239,000 | .......... 170,728 177407 | e | e 61,893 [ oo | v 61,893 | oo | s 239,000 0 03/04/2034. | 1FE............
MASSACHUSETTS LOTTERY -Green,
57585* GX 5 |Ronald 0 .| 01/09/2018. | Redemption ~ 100.0000. 22,026 22,026 | ............ 19,217 20,081 | .o | e 1,945 | s | e 1,945 22,026 0 01/09/2022. | 1FE............
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MASSACHUSETTS LOTTERY -Sposato,
57585 HE 6 |Sandra .. | 03/05/2018. | Redemption  100.0000. ....13,500 ...13,500 11,198 2,302 13,500 0 03/05/2026.
MASSACHUSETTS LOTTERY -Sposato,
57585* LA 9 |Sandra( .. | 03/05/2018. | Redemption  100.0000. 24,500 24,500 18,902 5,598 | oo | e 5,598 24,500 0 03/05/2029. | 1Z..............
MASSACHUSETTS LOTTERY -
57585@ B4 2 |Wellington, Olayn .. | 01/03/2018. | Redemption  100.0000. v | e | e 15,000 | .ovrerne 15,000 8,703 11,348 K172 I IO 3,652 15,000 0 01/03/2027. | 1FE............
MASSACHUSETTS LOTTERY -Cote,
57585@ B5 9 [KevinP(2) .. | 02/15/2018. | Redemption  100.0000. 50,000 50,000 26,333 44,326 5,674 | oo | e 5,674 50,000 0 02/15/2021. | 1FE............
MASSACHUSETTS LOTTERY -Tkacz,
57585@ B7 5 |Darla(2) .. | 03/05/2018. | Redemption  100.0000. 27,463 27,463 | ............ 14,272 19,625 | .o | e 7837 | o | e 7,837 27,463 0 03/05/2026. | 1FE............
MASSACHUSETTS LOTTERY -Lovely,
57585@ B9 1 |Frederick .. | 02/06/2018. | Redemption  100.0000. 50,000 50,000 26,390 36,021 50,000 0 02/06/2027.
MASSACHUSETTS LOTTERY -Davis,
57585@ C5 8 |Betsy 0. .. | 03/25/2018. | Redemption  100.0000. 30,000 30,000 22,064 29,512 488 488 30,000 0 03/25/2018. | 1FE............
MASSACHUSETTS LOTTERY -Ryan,
57585@ D8 1 |PatriciaJ. .. | 01/08/2018. | Redemption ~ 100.0000. 24,899 24899 | ... 13,388 18,043 6,855 | covvereereenn | oo 6,855 24,899 0 01/08/2027. | 1FE...........
MASSACHUSETTS LOTTERY -Bishop,
57585@ DY 4 |RobertJr .. | 02/08/2018. | Redemption  100.0000. 50,000 50,000 32,591 46,695 3,305 | o | e 3,305 50,000 0 02/08/2020. | 1FE............
MASSACHUSETTS LOTTERY -Campbell,
57585@ EJ 6 |JamesM .. | 03/04/2018. | Redemption  100.0000. 25,000 25,000 | ............ 14,950 21,708 VA 7.2 IR IR 3,292 25,000 0 03/04/2022. | 1FE............
MASSACHUSETTS LOTTERY -Ceurvels,
57585@ EM 9 [Karen .. | 01/20/2018. | Redemption  100.0000. 21,621 33,855 6,145 40,000 0 01/20/2023.
MASSACHUSETTS LOTTERY -Ceurvels,
57585@ EN 7 |Karen( .. | 01/20/2018. | Redemption  100.0000. 6,893 8,553 | coorereerineines | e TAAT | e | s 1,447 10,000 0 01/20/2023. | 1FE............
MASSACHUSETTS LOTTERY -Clark,
57585@ ER 8 |Edward T .. | 03/04/2018. | Redemption ~ 100.0000. 50,000 50,000 33,997 49,447 553 553 50,000 0 03/04/2018. | 1FE............
MASSACHUSETTS LOTTERY -Danforth,
57585@ EY 3 |Russell .. | 03/22/2018. | Redemption  100.0000. 50,000 50,000 29,170 42,038 | .o | e 7,962 | oo | e 7,962 50,000 0 03/22/2023. | 1FE............
MASSACHUSETTS LOTTERY -Longmore,
57585@ F2 2 |[Norma .. | 01/19/2018. | Redemption  100.0000. 50,000 50,000 27,200 37,387 | oo | e 12,613 | oo | e 12,613 50,000 0 01/19/2026. | 1FE............
MASSACHUSETTS LOTTERY -O'Meara,
57585@ F3 0 |Margaret .. | 01/05/2018. | Redemption  100.0000. 31,000 31,000 23,246 31,000 0 01/05/2026.
MASSACHUSETTS LOTTERY -Silva,
57585@ F5 5 |Gabriel .. | 03/31/2018. | Redemption  100.0000. SO USROS ISR 112,301 | oo 112,301 56,789 85,007 | .ovvvvvrererirnns | cvrreeenn 27,293 27,293 | oo | e 112,301 0 03/31/2025. | 1FE............
MASSACHUSETTS LOTTERY -Elmer,
57585@ FJ 5 |DanielM .. | 02/23/2018. | Redemption  100.0000. 50,000 50,000 29,074 42,191 50,000 0 02/23/2023. | 1FE............
MASSACHUSETTS LOTTERY -Florentino,
57585@ FM 8 |Wilki .. | 02/08/2018. | Redemption  100.0000. 50,000 50,000 31,320 45,189 50,000 0 02/08/2021. | 1FE............
MASSACHUSETTS LOTTERY -Gurguri,
57585@ FX 4 |Bashkim .. | 02/20/2018. | Redemption  100.0000. 50,000 50,000 31,935 45,263 50,000 0 02/20/2021. | 1FE............
MASSACHUSETTS LOTTERY -Jackman,
57585@ G4 7 |Joseph A .. | 01/02/2018. | Redemption  100.0000. 33,000 33,000 18,211 23,942 33,000 0 01/02/2027.
MASSACHUSETTS LOTTERY -Vasquez,
57585@ G8 8 [Said 0 .. | 03/27/2018. | Redemption  100.0000. 50,000 50,000 33,930 44,443 50,000 0 03/27/2021. | 1FE............
MASSACHUSETTS LOTTERY -Leavitt,
57585@ GQ 8 |Carlton .. | 02/24/2018. | Redemption  100.0000. 50,000 50,000 29,950 43,496 50,000 0 02/24/2022. | 1FE............
MASSACHUSETTS LOTTERY -Luong
57585@ GS 4 [TamV 0.0 .. | 02/19/2018. | Redemption  100.0000. 25,000 25,000 | ............ 14,233 21,618 25,000 0 02/19/2022. | 1FE............
MASSACHUSETTS LOTTERY -Kolterjahn,
57585@ H6 1 |Tyler .. | 02/22/2018. | Redemption  100.0000. 50,000 50,000 29,630 44,554 50,000 0 02/22/2021. | 1FE............
MASSACHUSETTS LOTTERY -Riberio,
57585@ HV 6 |Barbara .. | 02/28/2018. | Redemption  100.0000. 50,000 50,000 33,105 48,005 50,000 0 02/28/2019.
MASSACHUSETTS LOTTERY -Lopez,
57585@ J4 4 |Joaquin .. | 03/19/2018. | Redemption ~ 100.0000. 50,000 50,000 34,840 40,489 50,000 0 03/19/2028. | 1FE............
MASSACHUSETTS LOTTERY -Rock,
57585@ JA 0 |Richard WS .. | 03/09/2018. | Redemption  100.0000. 50,000 50,000 32,724 46,504 50,000 0 03/09/2020. | 1FE............
MASSACHUSETTS LOTTERY -Setterlund,
57585@ JF 9 |David .. 1 01/18/2018. | Redemption  100.0000. 200,000 200,000 | ......... 125,854 181,744 | oo | v 18,256 | ..ovvuvecriens | e 18,256 | oo | v 200,000 0 01/18/2021. | 1FE............
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MASSACHUSETTS LOTTERY -Sparks,
57585@ JH 5 |JamesG .1 02/21/2018. | Redemption ~ 100.0000. 50,000 50,000 31,981 46,524 3,476 50,000 0 02/21/2020. | 1FE...
MASSACHUSETTS LOTTERY -Srey,
57585@ JJ 1 |[Samoeun 0 . | 03/06/2018. | Redemption ~ 100.0000. 50,000 50,000 30,181 43,547 6,453 | oo | e 6,453 50,000 0 03/06/2022. | 1FE............
MASSACHUSETTS LOTTERY -Van
57585@ JU 6 |Bramer, Gene .1 01/29/2018. | Redemption  100.0000. 50,000 50,000 31,229 45,235 4,765 50,000 0 01/29/2021. | 1FE...
MASSACHUSETTS LOTTERY -Yeaton,
57585@ JX 0 |Sandra . | 02/28/2018. | Redemption  100.0000. 50,000 50,000 30,410 43,600 50,000 0 02/28/2022. | 1FE............
MASSACHUSETTS LOTTERY -Gagnon,
57585@ K2 6 |RoseA. . | 03/24/2018. | Redemption  100.0000. 34,000 34,000 22,012 29,263 34,000 0 03/24/2022. | 1FE...
MASSACHUSETTS LOTTERY -Rigg,
57585@ K3 4 |Kathleen M. .| 03/17/2018. | Redemption ~ 100.0000. 50,000 50,000 24,952 39,853 50,000 0 03/17/2024. | 1FE............
MASSACHUSETTS LOTTERY -Riordan,
57585@ K4 2 |Wendy L. .| 01/02/2018. | Redemption ~ 100.0000. 33,000 33,000 22,948 32,992 8 8 33,000 0 01/02/2018. | 1FE............
MASSACHUSETTS LOTTERY -DeSousa,
57585@ K7 5 |Melissa . | 03/09/2018. | Redemption ~ 100.0000. 50,000 50,000 36,329 47,815 2,185 | oo | e 2,185 50,000 0 03/09/2019. | 1FE............
MASSACHUSETTS LOTTERY -Benitez,
57585@ KK 6 |MariaD .. | 01/23/2018. | Redemption  100.0000. 50,000 50,000 30,044 42,622 | .o | s AT LI IO IR 7,379 50,000 0 01/23/2023. | 1FE............
MASSACHUSETTS LOTTERY -Bontempo,
57585@ KL 4 |David ( .. | 01/02/2018. | Redemption  100.0000. 50,000 50,000 24,435 46,834 3,166 | .o | e 3,166 50,000 0 01/02/2020. | 1FE............
MASSACHUSETTS LOTTERY -Bromley,
57585@ KM 2 |Stephen . | 02/28/2018. | Redemption  100.0000. 200,000 200,000 | .......... 117,020 166,096 33,904 33,904 | e | e 200,000 0 02/29/2024. | 1FE............
MASSACHUSETTS LOTTERY -Butler,
57585@ KQ 3 |David 0 . 101/12/2018. | Redemption ~ 100.0000. 50,000 50,000 | ..cocrerne 17,166 41,496 8,504 | ..o | e 8,504 50,000 0 01/12/2023. | 1FE............
MASSACHUSETTS LOTTERY -Martin,
57585@ L2 5 |PaulL. . | 03/25/2018. | Redemption  100.0000. 50,000 50,000 35,120 46,181 3,819 | oo | e 3,819 50,000 0 03/25/2020. | 1FE............
MASSACHUSETTS LOTTERY -Parisi
57585@ L3 3 |Family Liv . | 03/20/2018. | Redemption ~ 100.0000. 50,000 50,000 34,388 46,225 3775 | o | e 3,775 50,000 0 03/20/2020. | 1FE............
MASSACHUSETTS LOTTERY -Johnson,
57585@ LC 3 |OvileJ . | 02/28/2018. | Redemption  100.0000. 50,000 50,000 29,149 42,304 | .o | s 7,896 | oo | e 7,696 50,000 0 02/28/2023. | 1FE............
MASSACHUSETTS LOTTERY -Quinlan,
57585@ LT 6 |Michael . | 02/28/2018. | Redemption  100.0000. 50,000 50,000 30,295 43,557 6,443 | oo | e 6,443 50,000 0 02/28/2022. | 1FE............
MASSACHUSETTS LOTTERY -Rei,
57585@ LV 1 |James 0.00 .1 02/09/2018. | Redemption ~ 100.0000..........ccccoes | rerrerrrermrrrerrsnnnrs | overenens 100,000 | ..cveveee 100,000 60,501 96,208 KA 72 I IS 3,792 | oo [ i 100,000 0 02/09/2019. | 1FE............
MASSACHUSETTS LOTTERY -Rei,
57585@ LW 9 |Margaret 0 .. | 02/09/2018. | Redemption ~ 100.0000..........coeer [ wermrrrnerermrerneerinninns | cermrinend 67,500 | ..o 67,500 | ..o 40,933 64,925 2,575 | oo | e 2,575 67,500 0 02/09/2019. | 1FE............
MASSACHUSETTS LOTTERY -Perryman,
57585@ M5 7 |MaryL. .1 03/23/2018. | Redemption ~ 100.0000..........cccees [ orrrrrrverernrinrirnnns | crvrireins 40,000 | ..cooennee 40,000 21,193 27,902 | oo [ v 12,008 | .o [ e 12,098 40,000 0 03/23/2028. | 1FE............
MASSACHUSETTS LOTTERY -
57585@ M8 1 |Cossaboom, Shirle .. | 02/124/12018. | Redemption ~ 100.0000.........cooevs [ corrrrrrerererrnrrsrererns | crerrrrinns 42,000 | ..oocoovennn 42,000 31,156 40,273 | .o | s LY 72 A N IR 1,727 42,000 0 02/24/2019. | 1FE............
MASSACHUSETTS LOTTERY -Dickerson,
57585@ M9 9 |Gloria .. | 02/25/2018. | Redemption  100.0000. 50,000 50,000 21,452 34,215 | i | e 15,785 | oo | e 15,785 50,000 0 02/25/2028. | 1FE............
MASSACHUSETTS LOTTERY -Heard,
57585@ MJ 7 |Ruth 0.0 .1 01/28/2018. | Redemption ~ 100.0000..........cc.cce. | covrrrrrrimmiremrirenins | cevierins 19,500 | coevvree 19,500 | .ovvvenee 11,872 16,965 2,535 | e | e 2,535 19,500 0 01/28/2022. | 1FE............
MASSACHUSETTS LOTTERY -Hucksam,
57585@ MK 4 |EricJ .1 01/14/2018. | Redemption ~ 100.0000..........ccces | covremmmmmrmrermrerirenens | cererreins 15,000 | .ovrerne 15,000 9,077 13,198 | oo | e 1,802 | oo | e 1,802 15,000 0 01/14/2022. | 1FE............
MASSACHUSETTS LOTTERY -Chase,
57585@ MS 7 |Richard .1 02/01/2018. | Redemption ~ 100.0000. 50,000 50,000 32,137 46,686 3,314 | oo | e 3,314 50,000 0 02/01/2020. | 1FE............
MASSACHUSETTS LOTTERY -Cianci,
57585@ MT 5 |Christoph . | 03/04/2018. | Redemption  100.0000. 50,000 50,000 30,042 43,661 6,339 | oo | e 6,339 50,000 0 03/04/2022. | 1FE............
MASSACHUSETTS LOTTERY -Connor,
57585@ MW 8 |Colleen M . | 02/24/2018. | Redemption  100.0000. 50,000 50,000 33,839 49,522 478 478 50,000 0 02/24/2018. | 1FE............
MASSACHUSETTS LOTTERY -Fischer,
57585@ N2 3 |SandraJ .. | 02/23/2018. | Redemption  100.0000. 35,000 35,000 24,541 31,506 3,494 | i | e 3,494 35,000 0 02/23/2021. | 1FE............
MASSACHUSETTS LOTTERY -Millefoglie,
57585@ N5 6 [Al .. | 03/05/2018. | Redemption  100.0000. 50,000 50,000 26,569 41,332 8,668 | ..o | e 8,668 50,000 0 03/05/2023. | 1FE............
MASSACHUSETTS LOTTERY -
57585@ N7 2 |Williamson, Charl . 102/11/2018. | Redemption ~ 100.0000. 50,000 50,000 27,889 36,329 | ..ocrerinciiens | e 13,671 | oo | s 13,671 50,000 0 02/11/2027. | 1FE............
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MASSACHUSETTS LOTTERY -Lopez-
57585@ NC 1 |Matute, Vic .. | 01/07/2018. | Redemption  100.0000. 50,000 50,000 30,829 45,251 4,749 50,000 0 01/07/2021.
MASSACHUSETTS LOTTERY -Lupo,
57585@ ND 9 [John 0.00 .. | 02/16/2018. | Redemption  100.0000. 50,000 50,000 28,252 40,950 9,050 50,000 0 02/16/2024. | 1FE............
MASSACHUSETTS LOTTERY -Murchison,
57585@ NF 4 |Brenda .. | 01/08/2018. | Redemption  100.0000. 50,000 50,000 30,687 44,040 5,960 50,000 0 01/08/2022. | 1FE............
MASSACHUSETTS LOTTERY -Fitzgerald,
57585@ NR 8 |Marla .. | 02/03/2018. | Redemption  100.0000. 50,000 50,000 33,386 48,182 | .o | v, 1,818 | e | e 1,818 50,000 0 02/03/2019. | 1FE............
MASSACHUSETTS LOTTERY -Hines,
57585@ NT 4 |Michael F .. | 03/11/2018. | Redemption  100.0000. coe | e | 15,000 | .oererne 15,000 | .oovverne 10,152 14,812 188 188 15,000 0 03/11/2018. | 1FE............
MASSACHUSETTS LOTTERY -Gauthier,
57585@ P6 2 |Joel W. .. | 01/08/2018. | Redemption  100.0000. 25,000 25,000 .19,867 24,214 786 786 25,000 0 01/08/2019.
MASSACHUSETTS LOTTERY -Heard,
57585@ P7 0 |Ruth(Cart .. | 01/28/2018. | Redemption  100.0000. 30,500 30,500 20,336 26,534 3,966 | ..o | i 3,966 30,500 0 01/28/2022. | 1FE............
MASSACHUSETTS LOTTERY -Beach,
57585@ PK 1 |Paul W Sr .. | 02/28/2018. | Redemption  100.0000. 50,000 50,000 34,678 49,512 488 488 50,000 0 02/28/2018. | 1FE............
MASSACHUSETTS LOTTERY -Isa, Amy
57585@ Q2 0 [E. 0.0 .. | 01/02/2018. | Redemption  100.0000. 50,000 50,000 33,800 43,715 | e | e 6,285 | oo | e 6,285 50,000 0 01/02/2022. | 1FE............
MASSACHUSETTS LOTTERY -
57585@ Q7 9 |Obuchowski, Donal .. | 01/09/2018. | Redemption  100.0000. 35,000 35,000 | .cooveree 18,123 27,352 | v | e 7648 | oo | i 7,648 35,000 0 01/09/2025. | 1FE............
MASSACHUSETTS LOTTERY -Pedro,
57585@ Q8 7 [Susan 0. .. | 02/24/2018. | Redemption  100.0000. 35,000 35,000 22,460 29,331 5,669 35,000 0 02/24/2023.
MASSACHUSETTS LOTTERY -Ramirez,
57585@ R2 9 |JoseA. .. | 03/27/2018. | Redemption  100.0000. 50,000 50,000 22,201 35,159 | oovereerineiinns | e 14,841 | oo | e 14,841 50,000 0 03/27/2027. | 1FE............
MASSACHUSETTS LOTTERY -Ryan,
57585@ R4 5 |Patricia J. .. | 01/08/2018. | Redemption  100.0000. 25,101 25101 | oo 13,610 18,365 6,736 | .o [ e 6,736 25,101 0 01/08/2027. | 1FE............
MASSACHUSETTS LOTTERY -Silva,
57585@ R5 2 |Gabriel (2 .. | 03/31/2018. | Redemption  100.0000. 62,000 62,000 35,135 47,628 | .o | v 14,372 | oo | s 14,372 62,000 0 03/31/2025. | 1FE............
MASSACHUSETTS LOTTERY -Lopez,
57585@ R9 4 |Joaquin (2 .. | 03/19/2018. | Redemption  100.0000. 50,000 50,000 27,457 34,901 | oo | e 15,009 | oo | e 15,099 50,000 0 03/19/2028. | 1FE............
MASSACHUSETTS LOTTERY -Hyde,
57585@ RB 9 |Jeffrey 0 .. | 02/01/2018. | Redemption  100.0000. 50,000 50,000 25,709 40,768 9,232 50,000 0 02/01/2024.
MASSACHUSETTS LOTTERY -
57585@ RD 5 |Papageorgiou, Dem .. | 03/07/2018. | Redemption  100.0000. 50,000 50,000 | ..ot 15,871 42,085 | ..o | s 7,915 | oo 50,000 0 03/07/2022. | 1FE............
MASSACHUSETTS LOTTERY -Potts,
57585@ RE 3 |DavidJ .. | 01/25/2018. | Redemption  100.0000. 50,000 50,000 32,773 46,943 3,057 50,000 0 01/25/2020. | 1FE............
MASSACHUSETTS LOTTERY -Codispoti,
57585@ RH 6 |Santin .. | 01/09/2018. | Redemption  100.0000. 50,000 50,000 21,385 44,929 5,071 50,000 0 01/09/2021. | 1FE............
MASSACHUSETTS LOTTERY -Hewitt,
57585@ RJ 2 |DennisJ .. | 01/21/2018. | Redemption  100.0000. 50,000 50,000 29,869 43,774 6,226 50,000 0 01/21/2022. | 1FE............
MASSACHUSETTS LOTTERY -Koskinen,
57585@ RV 5 |Douglas .. | 03/15/2018. | Redemption  100.0000. 50,000 50,000 28,412 40,195 9,805 50,000 0 03/15/2024.
MASSACHUSETTS LOTTERY -Superson,
57585@ S4 4 |John .. | 02/10/2018. | Redemption  100.0000. 50,000 50,000 30,886 39,235 | ..o | e 10,765 | .o 50,000 0 02/10/2025. | 1FE............
MASSACHUSETTS LOTTERY -Bibi,
57585@ S7 7 |Magbool 0 .. | 01/12/2018. | Redemption  100.0000. 50,000 50,000 26,035 34,284 | ..o | e I AT T R 15,716 50,000 0 01/12/2029. | 1FE............
MASSACHUSETTS LOTTERY -Holliman,
57585@ SC 6 |Ronald .. | 01/03/2018. | Redemption  100.0000. 50,000 50,000 26,759 39,391 | | e 10,609 | ..o | e 10,609 50,000 0 01/03/2025. | 1FE............
MASSACHUSETTS LOTTERY -Carsley,
57585@ SW 2 |William .. | 01/23/2018. | Redemption  100.0000. 97,235 97,235 58,484 87,031 | oo | e 10,204 | ..o | e 10,204 97,235 0 01/23/2021. | 1FE............
MASSACHUSETTS LOTTERY -Tabb,
57585@ SZ 5 |Kathleen F .. | 01/30/2018. | Redemption  100.0000. 200,000 200,000 | .......... 111,750 185,616 ...200,000 0 01/30/2020.
MASSACHUSETTS LOTTERY -Lombardi,
57585@ T6 8 |Gerald .. | 03/01/2018. | Redemption  100.0000. 37,989 37,989 20,771 27,492 | oo | e 10,497 | oo | s 10,497 37,989 0 03/01/2027. | 1FE............
MASSACHUSETTS LOTTERY -Camara,
57585@ TF 8 [AaronP .. | 01/23/2018. | Redemption  100.0000. 7,445 7,445 4,016 5,818 | ovvvvreivnns | v 1,627 | v | e 1,627 ..7,445 0 01/23/2025. | 1FE............
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MASSACHUSETTS LOTTERY -
57585@ TL 5 |Alessandri, Louis .1 02/21/2018. | Redemption ~ 100.0000. 50,000 50,000 31,626 44,938 5,062 50,000 0 02/21/2021. | 1FE...
MASSACHUSETTS LOTTERY -Tingus,
57585@ TU 5 |Christoph . 102/12/2018. | Redemption ~ 100.0000. 50,000 50,000 26,372 43,546 6,454 | oo | e 6,454 50,000 0 02/12/2022. | 1FE............
MASSACHUSETTS LOTTERY -James,
57585@ TX 9 |Peter(3) .. | 02/19/2018. | Redemption  100.0000. 50,000 50,000 22,086 44,736 5,264 50,000 0 02/19/2021. | 1FE...
MASSACHUSETTS LOTTERY -Stanchina,
57585@ U4 1 |Darlen .1 02/18/2018. | Redemption  100.0000. 50,000 50,000 | ..cccoree. 19,432 32,983 | oo | e 17,017 | oo 50,000 0 02/18/2029. | 1FE............
MASSACHUSETTS LOTTERY -Tartaro,
57585@ U5 8 |LenaM. .| 03/27/2018. | Redemption  100.0000. 25,000 25,000 13,912 17,421 7,579 25,000 0 03/27/2028. | 1FE...
MASSACHUSETTS LOTTERY -Davis,
57585@ U6 6 [Bryan 0. . | 02/20/2018. | Redemption  100.0000. 24,765 24765 | ............ 13,347 17,392 | oo | e AT KT I IR 7,373 24,765 0 02/20/2028. | 1FE............
MASSACHUSETTS LOTTERY -Gbotee,
57585@ U7 4 |Samuel A .| 03/13/2018. | Redemption ~ 100.0000. 32,000 32,000 | ............ 18,545 23,094 8,906 | ...oovviiinis | e 8,906 32,000 0 03/13/2027. | 1FE............
MASSACHUSETTS LOTTERY -Quinton,
57585@ UT 6 |Charles .1 01/20/2018. | Redemption ~ 100.0000..........ccees [ crrrrrrerrrererneerenns | wonvireinnns 75,000 | ...cooneee. 75,000 51,716 74,731 269 269 75,000 0 01/20/2018. | 1FE...........
MASSACHUSETTS LOTTERY -Blount,
57585@ UZ 2 |RashadJ . 102/12/2018. | Redemption  100.0000. 31,200 31,200 | .o 17,999 24821 | oo | e 6,779 | covoeveneeien | e 6,779 31,200 0 02/12/2026. | 1FE............
MASSACHUSETTS LOTTERY -Snay,
57585@ V2 4 |Daniel T. .| 01/30/2018. | Redemption  100.0000 87,579 87,579 | oo 43,622 62,189 25,390 25,390 87,579 0 01/30/2027. | 1FE............
MASSACHUSETTS LOTTERY -
57585@ VB 4 |McGlinchey, Willi .. | 03/15/2018. | Redemption  100.0000. 50,000 50,000 28,675 38,913 | | e 11,087 | oo | e 11,087 50,000 0 03/15/2026. | 1FE............
MASSACHUSETTS LOTTERY -Shanahan,
57585@ VD 0 |Daniel .. | 02/23/2018. | Redemption  100.0000. 50,000 50,000 29,703 40,966 9,034 | oo | e 9,034 50,000 0 02/23/2024. | 1FE............
MASSACHUSETTS LOTTERY -White,
57585@ VE 8 |Michael R .. | 03/16/2018. | Redemption ~ 100.0000. 35,000 35,000 | .ooercnnee 18,444 27,599 | oo | i TA0T | s [ e 7,401 35,000 0 03/16/2025. | 1FE............
MASSACHUSETTS LOTTERY -Foy, Mary
57585@ VH 1 |Jane .. | 01/12/2018. | Redemption  100.0000. 50,000 50,000 28,390 38,681 | ..o | e 11,319 | oo | e 11,319 50,000 0 01/12/2026. | 1FE............
MASSACHUSETTS LOTTERY -Ke,
57585@ VL 2 [KarunaM. 0 .| 01/30/2018. | Redemption  100.0000. 50,000 50,000 30,049 39,569 | ..ocveerineiiinns | e 10,431 | oo | s 10,431 50,000 0 01/30/2026. | 1FE............
MASSACHUSETTS LOTTERY -Miele,
57585@ VN 8 |Michael .| 01/22/2018. | Redemption ~ 100.0000. 50,000 50,000 29,780 39,368 | ..o | e 10,632 | oo | e 10,632 50,000 0 01/22/2026. | 1FE............
MASSACHUSETTS LOTTERY -Blount,
57585@ VQ 1 |RashadJ. . 102/12/2018. | Redemption ~ 100.0000..........ccco | covrmeemmmmrmrermrerirenens | cererveins 18,800 | ..ovvvree 18,800 | ..oovvevee 11,366 14,832 3,968 | .o | e 3,968 18,800 0 02/12/2026. | 1FE............
MASSACHUSETTS LOTTERY -Hucksam,
57585@ VU 2 |EricJ. .| 01/14/2018. | Redemption ~ 100.0000. 35,000 35,000 23,484 31,086 3,914 | e | e 3,914 35,000 0 01/14/2022. | 1FE............
MASSACHUSETTS LOTTERY -Gjikuria,
57585@ W4 9 [TomiT. .| 01/23/2018. | Redemption  100.0000. 50,000 50,000 33,504 42,000 8,000 | .coerviiiins | e 8,000 50,000 0 01/23/2023. | 1FE............
MASSACHUSETTS LOTTERY -Tkacz,
57585@ WB 3 |Darla 0. .1 03/05/2018. | Redemption ~ 100.0000..........ccevs [ corrrrrrerirmrerinnerenns | conrirrinns 17,337 | s 17,337 | s 12,493 16,241 | oo | e 1,008 | .cvvererinee | e 1,096 17,337 0 03/05/2020. | 1FE............
MASSACHUSETTS LOTTERY -Bitsikas,
57585@ WD 9 |Peter .1 01/10/2018. | Redemption  100.0000. 50,000 50,000 35,301 45,903 | ..o | e 4,097 | [ 4,097 50,000 0 01/10/2021. | 1FE............
MASSACHUSETTS LOTTERY -Zuben,
57585@ WJ 6 |DawnM. .1 02/16/2018. | Redemption ~ 100.0000. 50,000 50,000 29,955 39,147 | oo | i 10,853 | oo | e 10,853 50,000 0 02/16/2026. | 1FE............
MASSACHUSETTS LOTTERY -
57585@ WM 9 |Brueggeman, Dana .| 01/06/2018. | Redemption ~ 100.0000. 50,000 50,000 31,287 41,251 8,749 | oo | e 8,749 50,000 0 01/06/2025. | 1FE............
MASSACHUSETTS LOTTERY -Dallis,
57585@ WN 7 |Margaret .1 01/31/2018. | Redemption ~ 100.0000. 50,000 50,000 24,067 41,593 8,407 | oo | e 8,407 50,000 0 01/31/2024. | 1FE............
MASSACHUSETTS LOTTERY -Sahatjian,
57585@ WR 8 |John . 102/10/2018. | Redemption  100.0000. 50,000 50,000 24,193 40,367 9,633 | oo | e 9,633 50,000 0 02/10/2025. | 1FE............
MASSACHUSETTS LOTTERY -White,
57585@ WU 1 [Michael R. .| 03/16/2018. | Redemption ~ 100.0000. 65,000 65,000 39,382 52,614 | .o | e 12,386 | ovvveeeriiens | s 12,386 65,000 0 03/16/2025. | 1FE............
MASSACHUSETTS LOTTERY -Eden,
57585@ WY 3 |Mark (2) . | 03/28/2018. | Redemption ~ 100.0000. 50,000 50,000 29,976 43,885 | ..o | e 6,115 | oo | v 6,115 50,000 0 03/28/2022. | 1FE............
MASSACHUSETTS LOTTERY -Morris,
57585@ X5 5 |Maureenl .| 03/02/2018. | Redemption  100.0000. 25,000 25,000 | ..ot 13,321 16,439 8,561 | oo | e 8,561 25,000 0 03/02/2030. | 1FE............
MASSACHUSETTS LOTTERY -Howarth,
57585@ XA 4 |HeidiE. .1 03/05/2018. | Redemption ~ 100.0000..........cccvs | covreermmmermermnerirenens | cererneinn 17,800 | covvrernes 17,800 | coovvrerne 11,244 14,197 3,603 | oo | e 3,603 17,800 0 03/05/2026. | 1FE............
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MASSACHUSETTS LOTTERY -Kelley,
57585@ XH 9 |David 0 .. | 03/29/2018. | Redemption  100.0000. 50,000 50,000 37,989 50,000 0 03/29/2026. | 1FE....
MASSACHUSETTS LOTTERY -Rivera,
57585@ XJ 5 |Karina. .. | 01/16/2018. | Redemption  100.0000. v | e | 17,087 | v 17,087 15,304 | oo | oo 1783 | i | e 1,783 17,087 0 01/16/2022. | 1FE............
MASSACHUSETTS LOTTERY -Hilshey,
57585@ XP 1 |Harold O .. | 01/02/2018. | Redemption  100.0000. 50,000 50,000 28,341 37,720 50,000 0 01/02/2027. | 1FE....
MASSACHUSETTS LOTTERY -McCarthy,
57585@ XS 5 |John .. | 03/02/2018. | Redemption  100.0000. 50,000 50,000 25,703 38,398 | ..o | e 11,602 50,000 0 03/02/2026. | 1FE............
MASSACHUSETTS LOTTERY -Forgione,
57585@ XX 4 |Frederi .. | 01/04/2018. | Redemption  100.0000. 50,000 50,000 22,146 37,556 ..12,444 50,000 0 01/04/2027. | 1FE....
MASSACHUSETTS LOTTERY -
57585@ YA 3 |Obuchowski, Donal .. | 01/09/2018. | Redemption  100.0000. v | e | 15,000 | .oovrerne 15,000 8,468 12,099 2,901 | oo | s 2,901 15,000 0 01/09/2025. | 1FE............
MASSACHUSETTS LOTTERY -Smith,
57585@ YC 9 [Alan 0.0 .. | 02/05/2018. | Redemption  100.0000. v e | 15,000 | .overrenee 15,000 9,681 12,824 276 | oo | e 2,176 15,000 0 02/05/2023. | 1FE............
MASSACHUSETTS LOTTERY -Camara,
57585@ YG 0 |AaronP. .. | 01/23/2018. | Redemption  100.0000. v | e | 42,555 | ....cooo.u 42,555 25,258 34,223 8,332 | oo | e 8,332 42,555 0 01/23/2025. | 1FE............
MASSACHUSETTS LOTTERY -Lach,
57585@ YK 1 |PickensJ. .. | 02/28/2018. | Redemption  100.0000. 50,000 50,000 28,524 37,480 | ..ovverneiinns | e 12,520 | oo | e 12,520 50,000 0 02/28/2027. | 1FE............
MASSACHUSETTS LOTTERY -One and
57585@ YP 0 [OnellLC .. | 02/25/2018. | Redemption  100.0000. 50,000 50,000 28,064 37,248 | ..o | i 12,752 | oo | s 12,752 50,000 0 02/25/2027. | 1FE............
MASSACHUSETTS LOTTERY -Penta,
57585@ YZ 8 |Denise L. .. | 01/13/2018. | Redemption  100.0000. 35,000 35,000 22,065 29,031 5,969 | oo | e 5,969 35,000 0 01/13/2024. | 1FE............
MASSACHUSETTS LOTTERY -Szurley,
57585@ ZA 2 |Beverly .. | 02/13/2018. | Redemption  100.0000. 50,000 50,000 28,180 39,976 | ..oocveerenciinns | e 10,024 | .oooeciens | s 10,024 50,000 0 02/13/2025. | 1FE............
MASSACHUSETTS LOTTERY -Blake,
57585@ ZB 0 |Richard D. .. | 02/04/2018. | Redemption  100.0000. 50,000 50,000 29,330 48,159 [ .o | e 1,841 | e | e 1,841 50,000 0 02/04/2019. | 1FE............
MASSACHUSETTS LOTTERY -Bou-
57585@ ZC 8 |Nassif, Edwar .. | 02/04/2018. | Redemption  100.0000. 50,000 50,000 28,910 37,704 | oo | e 12,296 | oo | e 12,296 50,000 0 02/04/2027. | 1FE............
MASSACHUSETTS LOTTERY -FC Family
57585@ ZD 6 |Trust .. | 02/28/2018. | Redemption  100.0000. 50,000 50,000 28,763 Y72 T IR I 12,475 | oo | s 12,475 50,000 0 02/28/2027. | 1FE............
MASSACHUSETTS LOTTERY -Kirkwood,
57585@ ZG 9 |Elizabe .. | 03/29/2018. | Redemption  100.0000. 50,000 50,000 29,646 38,669 | ...cveriviiiins | i 11,331 | o | e 11,331 50,000 0 03/29/2026. | 1FE............
MASSACHUSETTS LOTTERY -Lee,
57585@ ZH 7 |TerenceE. ( .. | 01/26/2018. | Redemption ~ 100.0000. v | e | 40,000 | ... 40,000 20,565 33,995 6,005 | oo | e 6,005 40,000 0 01/26/2023. | 1FE............
MASSACHUSETTS LOTTERY -Bellows,
57585@ ZK 0 |Jared (3 .. | 02/11/2018. | Redemption  100.0000. 50,000 50,000 24,173 43,869 | .o | e 6,131 | oo | e 6,131 50,000 0 02/11/2022. | 1FE............
MASSACHUSETTS LOTTERY -Borey,
57585@ ZN 4 |Anissa (2) .. | 01/09/2018. | Redemption  100.0000. 50,000 50,000 27,836 40,510 9,490 | oo | e 9,490 50,000 0 01/09/2025. | 1FE............
MASSACHUSETTS LOTTERY -Joyce,
57585@ ZS 3 |Francis (3 .. | 03/11/2018. | Redemption  100.0000. 50,000 50,000 26,206 A24TT | v | s YT I IR 7,523 50,000 0 03/11/2023. | 1FE............
MASSACHUSETTS LOTTERY -Medeiros,
57585@ ZY 0 |David .. | 02/09/2018. | Redemption  100.0000. 50,000 50,000 36,150 46,946 50,000 0 02/09/2020. | 1FE............
MICHIGAN LOTTERY -Reed, Virlesa S.
59464@ GV 9 [0.0 .. | 01/15/2018. | Redemption  100.0000. 25,000 25,000 .13,126 17,540 25,000 0 01/15/2028.
59464@ GX 5 |MICHIGAN LOTTERY -Reed, Virlesa S. (2)|.. | 01/15/2018. | Redemption  100.0000. 25,000 25,000 | ............13,377 17,613 25,000 0 01/15/2028.
59464@ GY 3 |MICHIGAN LOTTERY -Morton, Linda L. (2)| .. | 03/03/2018. | Redemption ~ 100.0000. woe | e | 65,000 | ...coocen 65,000 36,043 53,814 65,000 0 03/03/2023.
NEW JERSEY LOTTERY -Clock, Dwight
64605 RS 6 |(2) .. | 01/25/2018. | Redemption  100.0000. 2,600 2,600 1,763 2,590 10 10 ..2,600 0 01/25/2018. | 1FE............
NEW JERSEY LOTTERY -Clock, Dwight
64605 SU 0 |(3) .. | 01/25/2018. | Redemption  100.0000. 5,200 5,200 3,442 5,178 22 22 ..5,200 0 01/25/2018. | 1FE............
NEW JERSEY LOTTERY -DeJesus, Victor
64605 SV 8 |0. .. | 01/10/2018. | Redemption  100.0000. 5,500 5,500 3,675 5,492 8 8 .5,500 0 01/10/2018. | 1FE............
NEW JERSEY LOTTERY -Kern, Fred C Jr
64605 SZ 9 |0. .. | 01/23/2018. | Redemption ~ 100.0000. v | e | 13,000 | cooererne 13,000 8,433 12,399 601 601 13,000 0 07/23/2019. | 1FE............
NEW JERSEY LOTTERY -Clock, Dwight
64605 TY 1 |(4) .. | 01/25/2018. | Redemption  100.0000. 5,200 5,200 3,580 5,180 20 20 ..5,200 0 01/25/2018. | 1FE............
NEW JERSEY LOTTERY -Walsh, Phyllis
64605 UJ 2 |0.0 .. | 01/23/2018. | Redemption  100.0000. e | e | 11,500 | oo 11,500 7,246 10,974 526 526 11,500 0 04/23/2019. | 1FE............
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NEW JERSEY LOTTERY -Williams, Otis
64605 UV 5 |0.0 . | 03/28/2018. | Redemption ~ 100.0000. ..13,000 8,090 11,663 1,337 13,000 0 03/28/2021. | 1FE...
NEW JERSEY LOTTERY -Heart, David J.
64605 VT 9 |0. . | 02/23/2018. | Redemption ~ 100.0000. 21,361 | ... 21,361 | e, 15,439 20,053 | ..o | e 1,307 | v | e 1,307 21,361 0 02/23/2020. | 1FE............
NEW JERSEY LOTTERY -Taylor, George
64605 VWV 4|00 .| 01/15/2018. | Redemption ~ 100.0000. ..11,000 6,861 10,149 851 851 11,000 0 10/15/2020. | 1FE...
NEW JERSEY LOTTERY -Landis, Elton L.
64605 VY 8 |0 .1 03/10/2018. | Redemption ~ 100.0000..........cccees [ rervrrreerermninvernnns | wrvrirernns 13,000 8,268 10,606 2,394 | e | e 2,394 13,000 0 12/10/2024. | 1FE............
NEW JERSEY LOTTERY -Rodriguez,
64605* VZ 5 |CarmenA. .. | 02/24/2018. | Redemption  100.0000. 6,427 11,553 1,447 13,000 0 05/24/2021. | 1FE...
NEW JERSEY LOTTERY -Rosado, Erik M.
64605 WA 9 |0. .. | 03/07/2018. | Redemption  100.0000. 7,298 9,508 | oo | e 1,210 | oo | e 1,210 10,718 0 12/07/2021. [ 1FE............
NEW JERSEY LOTTERY -Waters, Edward
64605 WB 7 |lll .. 1 02/02/2018. | Redemption ~ 100.0000..........cccoe. [ woorrrverirmminriiriiens | cviveiinns 13,000 8,063 10,414 2,586 | oo | e 2,586 13,000 0 05/02/2025. | 1FE............
NEW JERSEY LOTTERY -Porch, Eric W.
64605 WH 4 |0.0 .| 02/24/2018. | Redemption ~ 100.0000..........cccevs [ crrrrrrererersrineerenns | conrirrinns 13,000 | covrerne 13,000 9,211 12,143 857 857 13,000 0 11/24/2019. [ 1FE............
NEW JERSEY LOTTERY -Foy, Tyler
64605* WJ 0 |0.000% .1 01/02/2018. | Redemption ~ 100.0000. 6,500 6,500 4,102 5,225 | oo | e 1,275 | oo | e 1,275 ..6,500 0 10/02/2024. | 1FE............
NEW JERSEY LOTTERY -Foy, Tyler (2)
64605 WK 7 |0.0 .| 01/02/2018. | Redemption ~ 100.0000. 6,100 6,100 3,457 4,490 | e | i 1,610 [ v | e 1,610 ..6,100 0 01/02/2026. | 1FE............
NEW JERSEY LOTTERY -Meenan,
64605 WL 5 |Heather 0. . | 02/03/2018. | Redemption  100.0000. 8,200 8,200 5,734 7,481 719 719 ..8,200 0 11/03/2020. | 1FE............
NEW JERSEY LOTTERY -McLaughlin,
64605* WM 3 |Jacquel .. | 03/22/12018. | Redemption  100.0000. 8,000 8,000 5,441 6,966 | ...orereerrrines | e 1,034 | oo | e 1,034 ..8,000 0 12/22/2021. [ 1FE............
NEW JERSEY LOTTERY -Glover, Michelle
64605* WN 1 |A . | 03/05/2018. | Redemption ~ 100.0000. 5,449 5,449 2,951 3,891 | | e 1,558 | o | e 1,558 ..5,449 0 03/05/2026. | 1FE............
NEW JERSEY LOTTERY -McLaughlin,
64605 WP 6 |Jacqueli . | 03/22/2018. | Redemption  100.0000. 5,000 5,000 2,672 3,666 | ..o | e 1,334 | e | e 1,334 ..5,000 0 03/22/2024. | 1FE............
NEW JERSEY LOTTERY -Orzol, Edward
64605 WQ 4 |(2) . 101/21/2018. | Redemption ~ 100.0000..........ccces | corremmmmemmrmerirenins | cerineins 13,000 | coovverne 13,000 8,376 11,539 | oo | e A48T | s | e 1,461 13,000 0 07/21/2021. | 1FE............
NEW JERSEY LOTTERY -Sager, Ellen
64605 WS 0 |0.000 .1 01/05/2018. | Redemption ~ 100.0000..........cccees [ orrvrrrverermrinvernnns | covrireinns 13,000 | .ooveernnee 13,000 8,569 10,078 2,922 | oo | s 2,922 13,000 0 10/05/2026. | 1FE............
NEW JERSEY LOTTERY -Cerbone, Lisa
64605* WW 1 |0.00 . | 03/20/2018. | Redemption ~ 100.0000. 6,500 6,500 5,126 5,623 877 877 ..6,500 0 06/20/2024. | 1FE............
NEW YORK LOTTERY -Carbone, Vincent
64982 AA 6 [J.(2 .1 02/15/2018. | Redemption ~ 100.0000. 32,500 32,500 | .o 16,347 29,090 3410 | o | e 3,410 32,500 0 11/15/2020. | 1FE............
NEW YORK LOTTERY -Owens, Gary F.
64982 AF 5 |0.000 .1 02/15/2018. | Redemption ~ 100.0000..........cccees [ orrrrrrverernnisrirnnins | covriveinns 12,127 | e 12,127 6,710 8,980 34T | o | e, 3,147 12,127 0 05/15/2026. | 1FE............
NEW YORK LOTTERY -Shuyeninov,
64982 AG 3 |Valeriy .1 02/15/2018. | Redemption ~ 100.0000. 26,163 26,163 | ..o 13,662 LI L:7 A N 7,376 | oo | e 7,376 26,163 0 02/15/2027. | 1FE............
NEW YORK LOTTERY -Fabiano, Frances
64982 AJ 7|00 . | 03/15/2018. | Redemption  100.0000. 25,997 25,997 | oo, 15,008 19,350 | oo | e 6,647 | oo | i 6,647 25,997 0 03/15/2026. | 1FE............
NEW YORK LOTTERY -He, Li Quan (2)
64982* AK 4 ]0.00 .1 02/15/2018. | Redemption  100.0000. 32,500 32,500 | .ooornee. 19,882 30,653 | .oeveieiiniens | e 1,847 | e | e 1,847 32,500 0 08/15/2019. | 1FE............
NEW YORK LOTTERY -Zheng, Fa
64982 AM 0 |0.000% 03/ .. | 03/15/2018. | Redemption  100.0000. 50,000 50,000 26,552 34,496 | ..o | e 15,504 | ..ovoveciiens | s 15,504 50,000 0 03/15/2028. | 1FE............
NEW YORK LOTTERY -Davids, Dolphe R.
64982 AN 8 |0. .| 01/15/2018. | Redemption ~ 100.0000. 35,000 35,000 | ............ 19,673 26,383 8,617 | oo | e 8,617 35,000 0 01/15/2026. | 1FE............
NEW YORK LOTTERY -Shuyeninov,
64982* AT 5 |Valeriy (2 .. | 02/15/2018. | Redemption  100.0000. 23,837 23,837 | oo 13,509 17,276 6,561 | oo | e 6,561 23,837 0 02/15/2027. | 1FE............
NEW YORK LOTTERY -Gentile, George H.
64982 AW 8 |0 .. | 02/15/2018. | Redemption  100.0000. 50,000 50,000 37,681 48,004 | ..o | e 1,996 | .vvverieriines | e 1,996 50,000 0 02/15/2019. | 1FE............
NEW YORK LOTTERY -O'Connell, Patrick
64982 BE 7 |L. .1 03/15/2018. | Redemption ~ 100.0000.........cccccee | covrrvrmmrmirircrireni | v 40,000 | ............ 40,000 26,416 36,829 BT | e | e 3,171 40,000 0 03/15/2020. | 1FE............
NEW YORK LOTTERY -Zhang, Li Hua
64982* BK 3 |0.000% .| 03/15/2018. | Redemption  100.0000. 50,000 50,000 27,501 34,869 | ..o | e 15,131 | oo | s 15,131 50,000 0 03/15/2028. | 1FE............
NEW YORK LOTTERY -Leonard, Carol L.
64982 DG 0 |0. . 102/15/2018. | Redemption  100.0000. 50,000 50,000 28,888 34,199 | .o | e 15,801 | ovvveecriens | e 15,801 50,000 0 02/15/2030. | 1FE............
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NEW YORK LOTTERY -Maselli, Darlene
64982 EE 4 |M. .| 02/15/2018. | Redemption ~ 100.0000. 35,071 35,071 25,324 26,453 8,618 .8,618 35,071 0 02/15/2031. | 1FE...
NEW YORK LOTTERY -Williams, Angela
64982 GJ 1|00 .| 03/15/2018. | Redemption ~ 100.0000. 50,000 50,000 36,631 37,403 | .o | e 12,597 | oo | e 12,597 50,000 0 03/15/2032. | 1FE............
NEW YORK LOTTERY -De La Roca,
64982 GL 6 |Elfido 0 . 102/15/2018. | Redemption ~ 100.0000..........ccees | corrreremmmmmenerrrerins | cevveenne 150,000 | .ocvvveee 150,000 | ..ocvvneee 116,946 118,613 31,387 ..150,000 0 02/15/2030. | 1FE...
NEW YORK LOTTERY -Ross, James
64982@ A8 9 |Estate of .1 01/15/2018. | Redemption ~ 100.0000..........cccves [ rervrrreerermninvirnnns | crvrirenn 61,600 | ...cco.... 61,600 31,995 49,118 | o | e 12,482 | oo | s 12,482 61,600 0 01/15/2025. | 1FE............
NEW YORK LOTTERY -Sackelos, James
64982@ A9 7 [R(2) .| 01/15/2018. | Redemption ~ 100.0000. 91,500 91,500 ..47,395 81,814 9,686 ..9,686 91,500 0 01/15/2021. | 1FE...
NEW YORK LOTTERY -Sequerth, George
64982@ B2 1 [JIII . 102/15/2018. | Redemption ~ 100.0000..........cccs | crererrmmmrmermnerirenens | cerirneins 10,000 | covrerne 10,000 6,624 9,709 291 291 10,000 0 11/15/2018. [ 1FE............
NEW YORK LOTTERY -Arthur, Mary E
64982@ B9 6 |0.000 .1 02/15/2018. | Redemption ~ 100.0000.........cceve [ rerrrrrrrererirerisnniins | v 368,000 | .......... 368,000 | .......... 150,234 311,560 | .o | e 56,440 56,440 | ..ocvoerierienns | e 368,000 0 02/15/2023. | 1FE............
NEW YORK LOTTERY -Sackelos, James
64982@ D6 0 [R(3) .| 01/15/2018. | Redemption  100.0000. 86,923 86,923 57,7112 86,709 214 214 86,923 0 01/15/2018. | 1FE............
NEW YORK LOTTERY -Cortes, Jose (2)
64982@ F4 3 |0.0 . 102/15/2018. | Redemption ~ 100.0000.........cccccee | covrrurrmrnniiieiiinnins | v 13,000 | oo 13,000 5,898 £ A N {772 < N IO 1,213 13,000 0 11/15/2020. | 1FE............
NEW YORK LOTTERY -Hartling, Edward
64982@ F6 8 .1 02/15/2018. | Redemption ~ 100.0000..........cccees [ rervrrreerernrincirenns | covrirernns 13,000 | .ooveerenee 13,000 8,110 11424 | oo | e, 1576 [ v | e 1,576 13,000 0 02/15/2022. | 1FE............
NEW YORK LOTTERY -Morrisette,
64982@ G3 4 |Marlene .1 02/15/2018. | Redemption ~ 100.0000..........cccevs [ crrrrrrrevererernnerenns | covvirrinns 13,000 | cooererne 13,000 7,830 11,059 | oo | e 1941 | | e 1,941 13,000 0 02/15/2023. | 1FE............
NEW YORK LOTTERY -Vargas, David (2)
64982@ G5 9 |0. .1 02/15/2018. | Redemption ~ 100.0000. 7,000 7,000 3,775 6,083 917 917 ..7,000 0 05/15/2022. | 1FE............
NEW YORK LOTTERY -Collins, Pam
64982@ G6 7 |0.000% .1 03/15/2018. | Redemption ~ 100.0000..........cccees [ ovrrrrrverermrinrernnns | wrvrirernns 14,476 | ..cocooe 14,476 8,034 11,728 2,748 | .ooovieivies | e, 2,748 14,476 0 03/15/2024. | 1FE............
NEW YORK LOTTERY -Collins, Pam (2)
64982@ G7 5 (0.0 .1 03/15/2018. | Redemption ~ 100.0000..........cccevs [ corrrrrrermrererineerenns | conrirrinns 45524 | .......... 45,524 25,745 37,041 8,484 | ..o | e 8,484 45,524 0 03/15/2024. | 1FE............
NEW YORK LOTTERY -Montero, Jose R
64982@ G9 1 [0.00 .| 03/15/2018. | Redemption  100.0000. 50,000 50,000 28,250 40,730 9,270 | coveeveneeienes | e 9,270 50,000 0 03/15/2024. | 1FE............
NEW YORK LOTTERY -Rivera-Diaz,
64982@ H3 3 |Romilda ( . 102/15/2018. | Redemption ~ 100.0000.........ccccee | covrrvrmmrmmrirerirenin | crvirrii 13,000 | cocverne 13,000 4,348 10,685 2,315 | o | s 2,315 13,000 0 02/15/2023. | 1FE............
NEW YORK LOTTERY -Ruvinov, Rabo
64982@ H9 0 [0.000% . 102/15/2018. | Redemption ~ 100.0000..........ccows | correrereemrmmnerirerin | cevvnenne 100,000 | ..cveveee 100,000 58,528 84,199 | ..oovveerrcriins | e 15,801 | vvvveereriiens | e 15,801 | coveeeverieries | v 100,000 0 02/15/2023. | 1FE............
NEW YORK LOTTERY -Collins, Pam (3)
64982@ J6 4 (0.0 .. | 03/15/2018. | Redemption ~ 100.0000..........ccover | werrrrrmrererernemrimninns | cererereas 40,000 | ....cccvone 40,000 22,676 32,357 | oo | e 7,843 | oo | e 7,643 40,000 0 03/15/2024. | 1FE............
NEW YORK LOTTERY -Browne, Raymond
64982@ JD 9 |W 0. .1 03/15/2018. | Redemption ~ 100.0000..........cccevs | revrrrrrrererrrerisnnens | overnnine 100,000 | .coveuee 100,000 | .cooevecnes 44,134 87,637 | covvveerevenis | v 12,363 | .o [ v 12,363 | oo | e 100,000 0 03/15/2021. | 1FE............
NEW YORK LOTTERY -Schmitt, Bryan M.
64982@ M2 9 |0. .1 02/15/2018. | Redemption ~ 100.0000. 7,266 7,266 4,575 7,055 211 211 ..7,266 0 11/15/2018. [ 1FE............
NEW YORK LOTTERY -Frazier, Carmen
64982@ M6 0 [0.00 .. | 03/15/2018. | Redemption  100.0000. 32,000 32,000 | ..o, 17,798 25,299 | oo | e 6,701 | covevecien | i 6,701 32,000 0 03/15/2025. | 1FE............
NEW YORK LOTTERY -Thorpe, Bernice E.
64982@ M9 4 |0 .. 1 02/15/2018. | Redemption ~ 100.0000..........ccceer | veorrreerirerernrernniens | crvrerinens 13,000 | oo 13,000 8,073 10,324 2,676 | .o | e 2,676 13,000 0 02/15/2026. | 1FE............
NEW YORK LOTTERY -Thorpe, Roy A.
64982@ N2 8 [0.000 . 102/15/2018. | Redemption ~ 100.0000..........cccs | coereermremmermrerirenens | cerereins 13,000 | .oovverne 13,000 8,073 10,324 2,676 | oo | v 2,676 13,000 0 02/15/2026. | 1FE............
64982@ N6 9 |NEW YORK LOTTERY -Gutierrez, Vima G, .. | 02/15/2018. | Redemption  100.0000. 8,960 8,960 6,176 7,858 | oo | e, 1,102 [ e | e 1,102 ..8,960 0 11/15/2022. | 1FE............
NEW YORK LOTTERY -Singh, Deonauth
64982@ N7 7 |0.00 .1 01/15/2018. | Redemption ~ 100.0000. 25,499 25,499 | ....coooe. 19,686 25,445 54 54 25,499 0 01/15/2018. | 1FE............
NEW YORK LOTTERY -Dimopoulos,
64982@ NT 9 |Andreas (2 .| 03/15/2018. | Redemption  100.0000. 352,500 352,500 | ......... 118,116 304,717 | o | v 47,783 [ oo [ e AT7,783 | v | e 352,500 0 03/15/2022. | 1FE............
NEW YORK LOTTERY -Dimopoulos,
64982@ NU 6 |Dorothy . | 03/15/2018. | Redemption ~ 100.0000. 352,500 352,500 | .......... 118,116 304,717 | v | e A7,783 [ e [ v AT,783 | v | e 352,500 0 03/15/2022. | 1FE............
NEW YORK LOTTERY -Torres, Maria T.
64982@ P4 2 |00 .1 01/15/2018. | Redemption ~ 100.0000. 50,000 50,000 38,344 49,893 107 107 50,000 0 01/15/2018. | 1FE............
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NEW YORK LOTTERY -Gilbert, Maxine
64982@ Q4 1 [0.00 .| 03/15/2018. | Redemption ~ 100.0000. 29,000 29,000 .15,280 21,304 .7,696 29,000 0 03/15/2027. | 1FE...
NEW YORK LOTTERY -Haner, Ginnie L.
64982@ Q6 6 [0.0 . | 02/15/2018. | Redemption ~ 100.0000. 7,500 7,500 4,512 5,309 2,191 | | e 2,191 ..7,500 0 08/15/2025. | 1FE............
NEW YORK LOTTERY -McCabe, George
64982@ Q7 4 [0.000 . | 02/15/2018. | Redemption  100.0000. ..10,000 ..10,000 7,358 9,921 79 79 10,000 0 02/15/2018. | 1FE...
NEW YORK LOTTERY -Mitchell, Elsie L.
64982@ Q8 2 |0 .1 03/15/2018. | Redemption ~ 100.0000..........cccees | covrrermuemiiniriveiins | covernieas 150,000 | oo 150,000 84,742 112,101 | e | v 37,899 37,899 | .o | e 150,000 0 03/15/2027. | 1FE............
NEW YORK LOTTERY -Crosby, James A.
64982@ R4 0 (0.0 .. | 02/15/2018. | Redemption  100.0000. 6,500 6,500 4,835 6,398 102 102 ..6,500 0 05/15/2018. | 1FE...
NEW YORK LOTTERY -Fernandez, Jose |
64982@ RS 7 |(2) . | 03/15/2018. | Redemption ~ 100.0000. 528,750 528,750 | .......... 211,179 444,988 83,763 83,763 | ..o | cerrreerenns 528,750 0 03/15/2022. | 1FE............
NEW YORK LOTTERY -Sollars, Donald E
64982@ SY 3 ((2) .1 02/15/2018. | Redemption ~ 100.0000..........ccves [ rvrvrrreerernninvirnnns | covrirernns 13,000 | cooereree 13,000 6,394 12,556 444 444 13,000 0 11/15/2018. | 1FE............
NEW YORK LOTTERY -Martinez, Hector
64982@ TC 0 ((2) . 102/15/2018. | Redemption ~ 100.0000.........co.cce. | covrrrrmrrmmremrirenis | crvieriins 13,000 | covrerne 13,000 5,970 12,327 673 673 13,000 0 05/15/2019. | 1FE............
NEW YORK LOTTERY -Golub, Inessa
64982@ TE 6 [0.000% .| 02/15/2018. | Redemption  100.0000. 6,500 6,500 3,250 6,442 58 58 ..6,500 0 02/15/2018. | 1FE............
NEW YORK LOTTERY -Golub, Viadimir
64982@ UH 7 [0.00 .1 02/15/2018. | Redemption ~ 100.0000. 6,500 6,500 3,361 6,395 105 105 ..6,500 0 05/15/2018. | 1FE............
NEW YORK LOTTERY -Diaz, Raymond
64982@ VW 3 [0.000% . 103/15/2018. | Redemption ~ 100.0000.........c..ce. | covrrvrmrrmmremrirenis | crvierieans 12,500 | covererne 12,500 | coveverne 11,274 12,040 460 460 12,500 0 03/15/2021. | 1FE............
NEW YORK LOTTERY -Diaz, Raymond
64982@ VX 1 |(2) O. .. 1 03/15/2018. | Redemption ~ 100.0000..........cccoe. [ corrrvmrirmrinriiiniiens | crvieiiies 12,500 | oo 12,500 7,562 < 72V I RN I 1,180 [ s | e 1,180 12,500 0 03/15/2021. | 1FE............
NEW YORK LOTTERY -Gallegos, Lourdes
64982@ W6 9 |G. .. | 02/15/2018. | Redemption  100.0000. 26,000 26,000 | ............ 19,234 25,137 863 863 26,000 0 11/15/2018. [ 1FE............
NEW YORK LOTTERY -LeBlanc, Carol G.
64982@ W9 3 |0. .1 02/15/2018. | Redemption  100.0000. 5,750 5,750 3,220 4,222 | oo | e 1,528 | s | e 1,528 ..5,750 0 08/15/2026. | 1FE............
NEW YORK LOTTERY -Leary, David
64982@ WA 0 [0.000% . 102/15/2018. | Redemption ~ 100.0000..........ccces | coeremmmmemermerirenens | cerinein 10,000 | cooovrerne 10,000 3,013 8,063 | ..o | e 1,937 | oo | e 1,937 10,000 0 11/15/2023. [ 1FE............
NEW YORK LOTTERY -Olibrice, Jacques
64982@ WC 6 |0. .. | 02/15/2018. | Redemption  100.0000. 50,000 50,000 30,073 45459 | .o | e 4,541 | e | e 4,541 50,000 0 02/15/2021. | 1FE............
NEW YORK LOTTERY -Win, Lay 0.000%
64982@ WG 7 |03/1 .. | 03/15/2018. | Redemption  100.0000. 25,000 25,000 | .coooveren. 14,582 22,470 2530 | oo | e 2,530 25,000 0 03/15/2021. | 1FE............
NEW YORK LOTTERY -Cobb, Annette
64982@ X2 7 [0.000% .. | 02/15/2018. | Redemption  100.0000. 7,425 7,425 4,509 5,860 | .ovecreerineins | e 1,565 7,425 0 11/15/2024.
64982@ X5 0 |NEW YORKLOTTERY -DeClerck, Brittanie| .. | 03/15/2018. | Redemption ~ 100.0000. 50,000 50,000 26,019 34,501 50,000 0 03/15/2028.
NEW YORK LOTTERY -Diaz, Catalina
64982@ X6 8 [0.000 . 1 02/15/2018. | Redemption ~ 100.0000. 25,000 25,000 | ..o 12,847 17,141 25,000 0 02/15/2028. | 1FE............
NEW YORK LOTTERY -Kisacky, Rana J.
64982@ X7 6 (0.0 .| 01/15/2018. | Redemption ~ 100.0000. 50,000 50,000 26,262 34,944 | oo | e 15,056 | ..ovoeveeecvinns | v 15,056 50,000 0 01/15/2028. | 1FE............
NEW YORK LOTTERY -Cabrera, Livia
64982@ XJ 0 |0.000 .. | 03/15/2018. | Redemption  100.0000. 50,000 50,000 28,165 46,362 3,638 | .o | e 3,638 50,000 0 03/15/2020. | 1FE............
NEW YORK LOTTERY -Pietrowski, Ronald
64982@ XQ 4 |0 . 101/15/2018. | Redemption ~ 100.0000..........ccces | covremmmmemermnerirenins | cerineins 15,000 | coovrerne 15,000 8,609 13,179 | o | e, 1,821 | v | e 1,821 15,000 0 01/15/2022. | 1FE............
NEW YORK LOTTERY -Wagner, Joyce A
64982@ XS 0 [0.00 .1 01/15/2018. | Redemption ~ 100.0000. 235,000 235,000 | .......... 115,483 184,242 | oo | e 50,758 50,758 | coovvererereririens | cevererirenes 235,000 0 01/15/2026. | 1FE............
NEW YORK LOTTERY -Wagner, Joyce A
64982@ XT 8 [(2) . 101/15/2018. | Redemption ~ 100.0000..........c.cee. | covrerrrerrrmirnnrinris | corenninas 152,000 | ..ocveneee 152,000 53,226 114,414 | s | s 37,586 37,586 | ..o | e 152,000 0 01/15/2026. | 1FE............
NEW YORK LOTTERY -Cabrera, Livia T
64982@ XX 9 |(2) . | 03/15/2018. | Redemption ~ 100.0000. 50,000 50,000 26,489 46,193 3,807 | oo | e 3,807 50,000 0 03/15/2020. | 1FE............
NEW YORK LOTTERY -Febles, Hector S
64982@ XZ 4 (0.0 . | 02/15/2018. | Redemption ~ 100.0000. 32,500 32,500 | coovrenee 17,182 29,147 3,353 | e [ e 3,353 32,500 0 05/15/2021. | 1FE............
NEW YORK LOTTERY -Segundo,
64982@ Y6 7 |Severino 0. .| 01/15/2018. | Redemption ~ 100.0000. 50,000 50,000 36,251 48174 | . | e 1,826 | .o | e 1,826 50,000 0 01/15/2019. | 1FE............
NEW YORK LOTTERY -Singh, Deonauth
64982@ Y7 5 [(2) . 101/15/2018. | Redemption ~ 100.0000..........ccces | corremrmmermermerirenens | cererreenan 44,800 | ............ 44,800 22,398 34,196 | .oocveericiiens | e 10,604 | ..o | s 10,604 44,800 0 01/15/2025. | 1FE............
NEW YORK LOTTERY -Stewart (2), Basil
64982@ Y8 3 |0 . | 02/15/2018. | Redemption  100.0000. 7,000 7,000 4,864 6,469 531 531 ..7,000 0 02/15/2020. | 1FE............
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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)
NEW YORK LOTTERY -Kuhl, Karen D
64982@ YF 7 |0.000% .. | 01/15/2018. | Redemption  100.0000. ..14,000 ..14,000 7,883 12,314 .1,686 14,000 0 01/15/2022. | 1FE....
NEW YORK LOTTERY -Prado, Marco S
64982@ YK 6 |0.000 .. | 01/15/2018. | Redemption  100.0000. 250,000 250,000 | .......... 153,729 223,660 26,340 26,340 | ..o | e 250,000 0 01/15/2022. | 1FE............
NEW YORK LOTTERY -Rog, John (2)
64982@ YL 4 |0.000% .. | 02/15/2018. | Redemption  100.0000. ..13,000 ..13,000 8,194 12,608 392 392 13,000 0 11/15/2018. | 1FE....
NEW YORK LOTTERY -Almonte, Ramon
64982@ YW 0 [0.000 .. | 01/20/2018. | Redemption  100.0000. 250,000 250,000 | .......... 146,760 215,339 | .o | e 34,661 34,661 | oo | e 250,000 0 01/20/2023. | 1FE............
NEW YORK LOTTERY -Febles, Hector (2)
64982@ ZE 9 |0 .. | 02/15/2018. | Redemption  100.0000. 22,500 22,500 12,148 20,167 2,333 22,500 0 05/15/2021. | 1FE....
NEW YORK LOTTERY -Hernandez, Jose
64982@ ZP 4 |L O .. | 02/15/2018. | Redemption  100.0000. v | e | 13,000 | .oovrerne 13,000 7,378 11,145 | s | e, 1,855 | v | e 1,855 13,000 0 05/15/2022. | 1FE............
NEW YORK LOTTERY -Herring, Rodney
64982@ Z2Q 2 ((2) .. | 02/15/2018. | Redemption ~ 100.0000. vor | e | e 10,000 | ..cocvvrneee 10,000 4,157 8,953 | oo | e 1047 | | s 1,047 10,000 0 11/15/2020. | 1FE............
NEW YORK LOTTERY -Kozemko, Karl A
64982@ zv 1 |0.00 .. | 02/15/2018. | Redemption  100.0000. coe | e | e 100,000 | ..cveveee 100,000 57,664 84,831 | .. | e 15,169 | .ovevvecrvens | e 15,169 | ovoevvcrverres | v 100,000 0 02/15/2023. | 1FE............
NEW YORK LOTTERY -Kuhl, Karen D (2)
64982@ ZW 9 |0. .. | 01/15/2018. | Redemption  100.0000. 36,000 36,000 20,814 31,684 | oo | e 4316 | e [ v 4,316 36,000 0 01/15/2022. | 1FE............
NEW YORK LOTTERY -Malaspina, Maria
64982@ ZzY 5 (0.0 .. | 01/15/2018. | Redemption  100.0000. 50,000 50,000 27,172 42,297 | oo | s T (V< T I IR 7,703 50,000 0 01/15/2023. | 1FE............
OHIO LOTTERY -Hammond, Josephine G
67758* AK 9 |0.0 .. | 03/04/2018. | Redemption  100.0000. 85,470 85,470 53,262 79,528 5,942 | oo | e 5,942 85,470 0 03/04/2020. | 1FE............
OHIO LOTTERY -Harmon, Ollie E
67758* BB 8 |0.000% 0 .. | 01/13/2018. | Redemption  100.0000. 31,250 31,250 | oo 13,099 19,364 | oo | e 11,886 | ovveereriens | e 11,886 31,250 0 01/13/2032. | 1FE............
OHIO LOTTERY -Schliecker, Beulah
67758* BH 5 |0.000 .. | 01/04/2018. | Redemption  100.0000. 31,250 31,250 | e 13,559 19,952 | oo | s 11,298 | v [ e 11,298 31,250 0 01/04/2032. | 1FE............
OHIO LOTTERY -Sestak, Angela L
67758* BJ 1 |0.000% .. | 03/15/2018. | Redemption  100.0000. v | e | 76,923 | ..o 76,923 | ..o 42,636 64,533 | ..o | e 12,390 | v | s 12,390 76,923 0 03/15/2023. | 1FE............
OHIO LOTTERY -Slone, Hatty 0.000%
67758* BK 8 |01/0 .. | 01/04/2018. | Redemption  100.0000. 31,250 31,250 | oo 13,559 19,952 | covoveverierinns | e 11,298 | oo | s 11,298 31,250 0 01/04/2032. | 1FE............
67758* BT 9 |OHIO LOTTERY -Shriver, Patricia A 0.00 |.. | 03/29/2018. | Redemption  100.0000 59,172 59,172 37,234 54,658 | ..o | i 4,513 | e | e 4,513 59,172 0 03/29/2020. | 1FE............
OHIO LOTTERY -Thorp, Lenora B
67758* BW 2 |0.000% 0 .. | 01/15/2018. | Redemption ~ 100.0000. 31,250 31,250 | .o 14,035 19,975 | oo | v 11,275 | oo | s 11,275 31,250 0 01/15/2032. | 1FE............
OHIO LOTTERY -Ishmael, Terry J
67758* BZ 5 |0.000% .. | 01/07/2018. | Redemption  100.0000. 250,000 250,000 | .......... 113,285 161,490 | .o | e 88,510 88,510 | .ooucvvrerireririens | cererrirenns 250,000 0 01/07/2032. | 1FE............
OHIO LOTTERY -Akers, Suzanne
67758* CD 3 |0.000% 01 .. | 01/31/2018. | Redemption  100.0000. ..15,000 14,435 565 15,000 0 01/31/2019.
67758* CQ 4 |OHIO LOTTERY -Thierfelder, J. Scott O... |.. | 02/15/2018. | Redemption ~ 100.0000 .17,542 15,492 2,050 17,542 0 02/15/2022.
OHIO LOTTERY -Ottawa Blind Trust
67758* CT 8 |0.000 .. | 01/10/2018. | Redemption  100.0000. 50,000 50,000 28,323 37,893 | | v 12,107 | oo [ v 12,107 50,000 0 01/10/2027. | 1FE............
OREGON LOTTERY -O'Donnell, Mark
68607# DA 5 |0.000% .. | 02/02/2018. | Redemption  100.0000. 20,000 20,000 16,980 3,020 20,000 0 02/02/2023. | 1FE....
OREGON LOTTERY -Roarke, Elizabeth S.
686074 DN 7 |(2) .. | 02/15/2018. | Redemption  100.0000. 50,000 50,000 20,782 39,082 | ..ocveerineirinns | e 10,918 | oo 50,000 0 02/15/2026. | 1FE............
OREGON LOTTERY -Garner, Ronald (2)
68607# DP 2 (0.0 .. | 03/06/2018. | Redemption  100.0000. | e | e 125,000 | .ooveeee 125,000 83,112 123,562 | ..o | v 1,438 | o | e 1,438 | e | e 125,000 0 03/06/2018. | 1FE............
OREGON LOTTERY -Lowry, Stacey (2)
686074 DV 9 [0.00 .. | 01/08/2018. | Redemption  100.0000. 85,658 85,658 59,616 82,861 2,797 | o | e 2,797 85,658 0 01/08/2019. | 1FE............
OREGON LOTTERY -Lowry, Stacey (3)
686074 DX 5 |0.00 .| 01/08/2018. | Redemption  100.0000. coe | e | e 164,342 | .......... 164,342 | .......... 121,260 158,820 (Y2725 I IR L7272 IR RN 164,342 0 01/08/2019. | 1FE............
PENNSYLVANIA LOTTERY -McKay,
70920# JM 9 [Henry 0.0 .. | 01/21/2018. | Redemption  100.0000. 23,154 23154 | ... 12,964 21,391 | s | v 1,763 | e | e 1,763 23,154 0 01/21/2020. | 1FE............
PENNSYLVANIA LOTTERY -Snarey,
709204 KF 2 |George &P .. | 02/01/2018. | Redemption  100.0000. 64,280 64,280 37,669 56,587 | ..oocvereeririies | e ALK T O IR 7,693 64,280 0 02/01/2022. | 1FE............
PENNSYLVANIA LOTTERY -Napoli,
709204 KY 1 |SusanK .. 1 02/27/2018. | Redemption  100.0000. 52,000 52,000 25,754 46,674 5,326 | oo | e 5,326 52,000 0 02/27/2021. | 1FE............
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PENNSYLVANIA LOTTERY -Daugherty,
709204 LT 1 |Donna( . 102/01/2018. | Redemption ~ 100.0000..........cccces | covrerernmuimiinirireiins | covernieae 105,001 | .......... 105,001 71,811 101,587 3,414 ..105,001 0 02/01/2019. | 1FE...
PENNSYLVANIA LOTTERY -Belotti,
709204 NJ 1 |Dorothy E .| 01/30/2018. | Redemption  100.0000. 52,000 52,000 24,285 42,373 9,627 | oo | e 9,627 52,000 0 01/30/2023. | 1FE............
PENNSYLVANIA LOTTERY -Golembeski,
709204 NV 4 |Sean .1 03/19/2018. | Redemption  100.0000. 22,000 22,000 .14,363 16,681 5,319 22,000 0 03/19/2027. | 1FE...
PENNSYLVANIA LOTTERY -Golembeski,
709204 PA 8 |Sean( .1 03/19/2018. | Redemption  100.0000. 22,000 22,000 | ............ 14,139 16,681 5,319 | o | e 5,319 22,000 0 03/19/2027. | 1FE............
PENNSYLVANIA LOTTERY -Powell,
709204 PP 5 |Thomas Sr. . | 01/04/2018. | Redemption  100.0000. 8,000 8,000 4,635 5,351 2,649 ..8,000 0 01/04/2028. | 1FE...
PENNSYLVANIA LOTTERY -Powell,
709204 QJ 8 |Thomas Sr . | 01/04/2018. | Redemption  100.0000. 20,000 20,000 | ..o 14,352 14,850 5,150 | coveereneeienns | e 5,150 20,000 0 01/04/2030. | 1FE............
TEXAS LOTTERY -Plowman Family
88275@ DT 5 |Ptnshp Ltd .1 03/15/2018. | Redemption ~ 100.0000..........cccces | covrerermmurmiinirivenins | cevernieas 160,000 | .......... 160,000 91,652 152,074 | oo | v 7,926 | oo | i 7,926 | oo | s 160,000 0 03/15/2019. | 1FE............
TEXAS LOTTERY -Campbell Family Trust
88275@ EW 7 [(2) .1 03/15/2018. | Redemption ~ 100.0000..........cccev. | rerrerervererirrirnirnns | overerens 480,000 | .......... 480,000 254,228 445,886 | ..o | e 34,114 34114 | e | e 480,000 0 03/15/2020. | 1FE............
TEXAS LOTTERY -2001 Lottery Funding
88275@ FT 3 |Trus .. | 03/15/2018. | Redemption  100.0000. 234,780 234,780 | .......... 131,195 222,914 | oo | e 11,866 | ovveeeeriens | e 11,866 | ovoeeeerieries | v 234,780 0 03/15/2019. | 1FE............
TEXAS LOTTERY -2001 Lottery Fdg Tr (2)
88275@ FU 0 |T .. | 03/15/2018. | Redemption ~ 100.0000.........cccoc. [ weorrrverirmrirnriiiriens | cvvveiins 78,260 | ............ 78,260 | ............ 43,129 T4,089 | oo | e 4191 | s | s 4,191 78,260 0 03/15/2019. | 1FE............
TEXAS LOTTERY -2001 Lottery Fdg Tr (3)
88275@ FV 8 |G . 103/15/2018. | Redemption ~ 100.0000.........c..cce. | covrerrrerrrenrrienrirenis | crrerrrnnn 78,260 | ... 78,260 | ... 48,950 74,998 K172 I IO 3,262 78,260 0 03/15/2019. | 1FE............
TEXAS LOTTERY -Sunday, Phyllis
88275@ HW 4 [0.000% .. | 01/01/2018. | Redemption  100.0000. 5,786 89 .5,875 0 07/01/2018. | 1FE....
88275@ HY 0 |TEXASLOTTERY -Valadez, Gerardo A (4) | .. | 01/01/2018. | Redemption ~ 100.0000. 12,478 522 13,000 0 04/01/2019.
88275@ JA 0 |TEXASLOTTERY -Leto Partners Ltd (2) 0].. | 02/15/2018. | Redemption  100.0000. . . 100,436 6,604 ..107,040 0 02/15/2020.
88275@ JP 7 | TEXASLOTTERY -Raney Family Trust (2) | .. | 03/15/2018. | Redemption ~ 100.0000. 25,000 25,000 22,337 2,663 25,000 0 03/15/2021.
TEXAS LOTTERY -Wrobel, Freda (2)
88275@ JY 8 [0.000 .1 01/01/2018. | Redemption ~ 100.0000. 52,000 52,000 48,953 3,047 | oo | e 3,047 52,000 0 01/01/2020. | 1FE............
TEXAS LOTTERY -Brown, Preston
88275@ LB 5 [0.000% 1 .1 01/01/2018. | Redemption  100.0000. 7,113 7,113 3,802 5,123 | oo | s 1,990 | v | e 1,990 7,113 0 10/01/2027. [ 1FE............
TEXAS LOTTERY -Gooden, Lonnie Il
88275@ LP 4 |0.00 .. | 01/01/2018. | Redemption  100.0000. 85,928 85,928 | ............ 45,638 57,080 28,848 28,848 85,928 0 01/01/2031. | 1FE............
88275@ LT 6 |TEXASLOTTERY -Littiefield, David B. 0..|.. |01/15/2018. | Redemption ~ 100.0000..........cccees | correrermermmmnerirenins | corveenne 159,143 | ..ccoooeee 159,143 | ..ccooneee 116,829 137,821 | oo | e 21,323 21,323 | s | e 159,143 0 01/15/2023. | 1FE............
TEXAS LOTTERY -Burney, Terrence L.
88275@ MB 4 (0.0 .. | 02/01/2018. | Redemption  100.0000. 52,000 52,000 .41,848 46,487 5,513 | oo | e 5,513 52,000 0 02/01/2023. | 1FE....
88275@ MC 2 | TEXAS LOTTERY -Gooden, Lonnie Ill (3).. .. | 01/01/2018. | Redemption ~ 100.0000..........cooe. | voorrrererirmrerneenrninns | cvvverinens 13,023 | oo 13,023 | ........... 12,085 12,740 283 283 0 01/01/2019. | 1FE....
88275@ MF 5 | TEXAS LOTTERY -Littlefield, Evelyn (2).... | .. | 01/15/2018. | Redemption  100.0000.........ccceues [ covvevemmrmsssmnrrrrnnees | sssnereens 140,453 | .......... 140,453 | .......... 114,836 125,810 | ceoovveeverierns | crveeens 14,643 | oo | s 14,643 | .o, 0 01/15/2023. | 1FE....
88275@ MN 8 |TEXAS LOTTERY -Littlefield, Evelyn (3).... |.. | 01/15/2018. | Redemption ~ 100.0000..........ccccev. | ovvrvrrrremrirerininens | wovernend 277,997 | ... 277,997 228,543 249,015 28,982 0 01/15/2023. | 1FE....
TEXAS LOTTERY -Young, George
88275@ MQ 1 [0.000% 10 .1 01/01/2018. | Redemption ~ 100.0000. 32,500 32,500 28,601 30,800 1,700 0 10/01/2020. | 1FE....
TEXAS LOTTERY -Lowe, Vicky 0.000%
88275@ MU 2 [01/1 .1 01/15/2018. | Redemption ~ 100.0000. 35,000 35,000 30,689 32,367 2,633 | oo | e 2,633 35,000 0 01/15/2022. | 1FE............
TEXAS LOTTERY -Hale, JM LP  0.000%
88275@ MV 0 |02/1 .1 02/15/2018. | Redemption ~ 100.0000..........ccees [ orrrrrrverernrinrirnnns | wrvrirernns 70,500 | .oovreenee 70,500 | .oooevene 48,780 51,352 | oo | v 19,148 | oo [ e 19,148 70,500 0 02/15/2032. | 1FE............
TEXAS LOTTERY -Srubar, William
88275@ NJ 6 [0.000% .1 02/01/2018. | Redemption ~ 100.0000. 33,903 33,903 30,461 31,565 2,338 | oo | e 2,338 33,903 0 02/01/2021. | 1FE............
TEXAS LOTTERY -Hale, JM LP (2)
88275@ NK 3 |0.000% . 102/15/2018. | Redemption ~ 100.0000..........ccccces | correermremerrnnrirenin | cerirnein 70,500 | .o 70,500 52,551 53,618 | overeriiciinns | e 16,882 | oo 70,500 0 02/15/2032. | 1FE............
VIRGINIA LOTTERY -Holladay, Ryan A
92812@ AN 3 (0.0 .. | 02/15/2018. | Redemption ~ 100.0000. 32,500 32,500 .18,543 29,177 3,323 32,500 0 02/15/2021. | 1FE....
92812@ AP 8 |VIRGINIA LOTTERY -Holladay, Ryan A (2)|.. | 02/15/2018. | Redemption  100.0000. 30,000 30,000 ..19,062 27,120 2,880 30,000 0 02/15/2021. | 1FE....
VIRGINIA LOTTERY -McBryde, Marcus
92812@ CH 4 [0.00 .. | 02/15/2018. | Redemption  100.0000. 24,117 24117 | oo, 19,692 20,985 3,132 24,117 0 02/15/2024. | 1FE....
92812@ CK 7 |VIRGINIA LOTTERY -McBryde, Marcus (2)|.. | 02/15/2018. | Redemption  100.0000. 26,847 26,847 23,079 23,928 2,920 26,847 0 02/15/2023. | 1FE....
WASHINGTON LOTTERY -Hiday,
93978@ CT 6 |Margaret 0. . 102/10/2018. | Redemption ~ 100.0000.........c.cccces | covrerernmermnineiiniis | o 160,000 | .......... 160,000 .42,542 129,343 30,657 30,657 ..160,000 0 02/10/2023. | 1FE....
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WASHINGTON LOTTERY -Carmichael,
93978@ CU 3 |James .. | 03/31/2018. | Redemption  100.0000. 80,000 80,000 ..40,203 75,344 4,656 80,000 0 03/31/2019.
WASHINGTON LOTTERY -Moses, Dana
93978@ CW 9 [(2) 0. .. | 02/10/2018. | Redemption  100.0000. 60,000 60,000 26,342 55,033 | ..oveiriniins | e 4,967 60,000 0 02/10/2020. | 1FE............
WASHINGTON LOTTERY -Rucker, Kristi
93978@ DR 9 [(3) .. | 02/11/2018. | Redemption ~ 100.0000. 60,000 60,000 23,406 51,427 8,573 60,000 0 02/11/2022. | 1FE............
WASHINGTON LOTTERY -Moses, Dana
93978@ DZ 1 [(3) O. .. | 02/10/2018. | Redemption  100.0000. cer e | e 100,000 | oo 100,000 51,642 82,814 | oo | s 17,186 | v | e 17,486 | v | e 100,000 0 02/10/2023. | 1FE............
WASHINGTON LOTTERY -Rucker, Kristi
93978@ EG 2 [(4) .. | 02/11/2018. | Redemption ~ 100.0000. coe | e | 15,000 | .oererne 15,000 7,235 12,377 15,000 0 02/11/2023. | 1FE............
WASHINGTON LOTTERY -Cole,
93978@ FP 1 |RayshietaJ (2 .. | 01/03/2018. | Redemption  100.0000. 27,895 40,000 0 01/03/2028.
WASHINGTON LOTTERY -Rucker, Kristi
93978@ FV 8 [(6) .. 1 02/10/2018. | Redemption  100.0000. 85,000 85,000 | ............ 43,813 70,619 | | e 14,381 | oo | s 14,381 85,000 0 02/10/2023. | 1FE............
WASHINGTON LOTTERY -Christian,
93978@ GD 7 |Patricia .. | 03/03/2018. | Redemption  100.0000. 64,477 64,477 35,613 54,376 | ..o | v 10,101 | v | e 10,101 64,477 0 03/03/2023. | 1FE............
WASHINGTON LOTTERY -Christian,
93978@ GH 8 |Patricia .. | 03/03/2018. | Redemption  100.0000. cor | e | e 175,523 | v 175,523 | v 106,765 149,677 25,846 25,846 | ..ocvorieriies | e 175,523 0 03/03/2023. | 1FE............
WASHINGTON LOTTERY -Shuck, Colette
93978@ HX 2 (0.0 .. | 03/31/2018. | Redemption  100.0000. v v | 240,000 | .......... 240,000 | .......... 213,235 218,364 | .o | i 21,636 21,636 | .ooviiniieniiiins | e 240,000 0 03/31/2023. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .......criir worrvnirmiereisreissessssessssssssssesssssesssssssesssssssssssssssssssesssessses | oo 24,619,306 | ..... 24,619,306 | ..... 14,910,215 | ......... 21,031,066 | ..cocoovrerncen: 0 |... 3,588,243 | ....cccoevene. 0 [ 3,588,243 | ....cocoverinen 0 | e 24,619,306 0 0 0 ... 27,072 XXX XXX
Bonds - U.S. Political Subdivisions of States
COLUMBUS FRANKLIN COUNTY OHIO
199098 AG 9 |REVENUE BO o [ 02/15/2018. | MALUFIRY ... | e | v 4,905,000 | ....... 4,905,000 | ....... 4,851,339 | .......... 4,903,480 | ...oovvvrririnns | e 1,520 | oo | e 1,520 [ .o | v 4,905,000 0 ... 112,815 | 02/15/2018. | 1FE............
CITY OF NEWBURGH INDL DEV AGY
650863 BJ 1 |REVENUE BO .. 1 01/01/2018. [ Call  100.0000........0ccsreemrrennrenee 369 369 369 369 0 369 0 ... 247,330 |10/20/2017. [ 1Z.....occonnce
2499999. Total - Bonds - U.S. Political Subdivisions of States e bt | ersis 4,905,369 | ....... 4,905,369 | ....... 4,851,708 | ........... 4,903,849 | ..o 0] v 1,520 | oo (V1 I 1,520 | .o [V I 4,905,369 0 0 0 .. 360,145 XXX XXX
Bonds - U.S. Special R and Special A it
FRESB FHLMC GUARANTEED ABS
303050 AH 0 |SER.2017-SB40 .. [ 03/01/2018. | PaydOwN..........cvvurrrrerircireriniianas 36,236 36,236 36,401 36,369 (134) (134) 36,236 (V10 I 197 | 09/25/2037. | 1..cvvvcrrnnes
FHLMC GOLD POOL #E99830 5.000%
3128H7 4P 4 [10/01/1 .. [ 03/01/2018. | Paydown.........ccccovverinrinniiniians 787 787 796 787 0 787 0 7 110/01/2018. | 1...ovvvvnnes
FHLMC GOLD POOL #A61986 6.000%
3128KS F3 1 |06/01/3 .. | 03/01/2018. | Paydown 1,140 1,140 1,151 1,149 (9) 9 .1,140 0 11 | 06/01/2037.
FHLMC GOLD POOL #G14651 2.500%
3128MD L8 4 [11/01/2 .. [ 03/01/2018. | PAYAOWN.......courvrirerieeicirneiiinne [ cenerieriesirseissninns | cvverinees T4127 | v, T4127 | v, 77,660 76,098 | ..ocveerinceinne | e (1,970) (1,970) 74,127 (V18 I 328 | 11/01/2022. | 1....cvveenee
FHLMC POOL #G08767 4.000%
3128MJ 79 4 |06/01/47 .. | 01/09/2018. | MERRILL LYNCH PFS.......ooiviivr [ corrreirernrineireninnns | e 67,723,934 | ... 64,680,329 | ..... 67,723,589 | ......... 67,698,006 25,928 25,928 | oo [ v 67,723,934 0 ... 287,468 | 06/01/2047. | 1....cvvovvnec.
FHLMC POOL #G08767 4.000%
3128MJ  Z9 4 |06/01/47 .. [ 01/01/2018. | PaydOwN..........vvvumevererercerrriniienes 837,977 837,977 | oo 877,405 877,073 (V18 I 2,793 | 06/01/2047. [1...ccovvrnvene
FHLMC GOLD POOL #G18239 GIANT
3128MM HR 7 |5.000% 0 .. [ 03/01/2018. | PaydOwN..........cvvurrrrrrereireriniinnas 2,620 2,620 2,652 2,638 0 22 | 03/01/2023.
3128MM W8 2 |FHLMC POOL #G18670 3.000% 12/01/32| .. | 01/09/2018. | JP MORGAN SECURITIES LL....... | covvevvererrvnrivinniens | v 50,418,986 | ..... 49,362,378 | ..... 50,419,041 50,411,982 0 12/01/2032.
3128MM W8 2 |FHLMC POOL #G18670 3.000% 12/01/32| .. | 01/01/2018. | Paydown............vcvrrrvenrrrcrirrerennns JRTURTSRUURIORN IV 342,952 | .......... 342,952 350,293 350,244 0 12/01/2032.
FHLMC GOLD POOL #J14781 3.500%
3128PU  J2 9 |03/01/2 .. [ 03/01/2018. | Paydown.........ccccceuevinrinriicniians 4,837 4,837 4,993 4,956 0 28 | 03/01/2026. [ 1.....cceunvcn.
FHLMC GOLD POOL #J16317 3.500%
3128PW AS 7 |08/01/2 .. [ 03/01/2018. | PAYAOWN........courverririerirecerrrienns [ ceverierieserseeisnins | cvivereinees 16,567 | ..ovverne 16,567 | ..ovveree 17,341 17,155 (V18 IR 104 | 08/01/2026. | 1.....oocvevec.
FHLMC GOLD POOL #J19765 3.000%
3128Q0 Z6 7 |07/01/2 .. [ 03/01/2018. [ PAYAOWN.......courvrrrrireirnrineines | cvrerireisssniineisnenins | ceveneenns 192,963 | .ccvvneee 192,963 | .ccvoneee 199,566 198,353 | ovoeeerierins | i (5,389) (5,389) [ .ooevnrrrireins | cereeireenns 192,963 (V1 I 919 [ 07/01/2027. | 1....cvvvevennee
FHLMC CMO SER.1080 CL.E 7.000%
312905 ZR 6 |05/15/2 .. | 03/01/2018. | Paydown..........cvrvvvererrnrerrirerininns 333 333 217 314 19 19 333 0 4 105/15/2021. | 1..vererrinns
FHLMC CMO SER.1210 CL.J 7.500%
312908 QE 9 |01/15/2 .. | 03/01/2018. | Paydown 7,580 7,580 7,075 7,278 302 302 ..7,580 0 93 | 01/15/2022.
FHLMC CMO SER.1281 CL.I 8.000%
312909 5D 2 |05/15/2 .. 1 03/01/2018. | PaydOwn..........cceurvenrrireireriniinnes 6,689 6,689 6,337 6,431 258 258 ..6,689 0 89 | 05/15/2022. [ 1....cvvernvne
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FHLMC CMO SER.1239 CL.J 8.000%
312909 HG 2 |04/15/2 .1 03/01/2018. | Paydown 4,336 4,336 4,122 4,242 94 94 .4,336 0 58 | 04/15/2022.
FHLMC POOL #350183 ADJ 2.875%
31291Y BF 4 |04/01/22 . 103/01/2018. | Paydown..........coovvvvreverrerriinrianes 1,267 1,267 1,258 1,261 6 6 ..1,267 0 6 | 04/01/2022. | 1...ccoovvenec
FHLMC GOLD POOL #A93497 4.500%
312941 3E 5 |08/01/4 . 1 03/01/2018. | PaydOWN..........ovvumrvrrerireirerierinnes 9,363 9,363 9,733 9,710 (347) .(347) ..9,363 0 64 | 08/01/2040. [ 1.....cceonvee.
FHLMC GOLD POOL #E01490 5.000%
31294K  UP 8 |11/011 .. | 03/01/2018. | Paydown 1,439 1,439 1,457 1,439 0 12 [ 11/01/2018.
31307U 5V 6 |FHLMC POOL #J38060 3.000% 12/01/32|.. | 03/01/2018. | Paydown.. 753,709 753,601 0 3,293 | 12/01/2032.
31307U R34 |[FHLMC POOL #J37706 3.000% 10/01/32 | .. | 03/01/2018. | Paydown.. 278,519 278,478 (V1 I 1,383 | 10/01/2032.
31307U V4 7 |FHLMC POOL #J37835 3.000% 11/01/32 .. | 03/01/2018. | Paydown.. . 577,767 577,681 0 2,840 | 11/01/2032.
31307U XX 1 |FHLMC POOL #J37894 3.000% 11/01/32 .. | 03/01/2018. | Paydown 462,013 461,951 (18 IR 1,613 | 11/01/2032.
FHLMC GOLD POOL #Q24472 4.000%
3132M4  T5 4 |01/01/4 .. [ 03/01/2018. | Paydown.........ccccoevveririnniiniians 33,874 33,874 35,377 35,319 (1,445) 33,874 (V10 I 256 |01/01/2044.
3132XT MS 4 |FHLMC POOL #Q51268 3.500% 10/01/47| .. | 01/09/2018. | SUN TRUST CAPITAL MKTS INC. | ...vvvvvvevreververins | o 51,035,213 | ..... 49,707,289 | ..... 51,035,405 | ......... 51,026,105 | ..ocvvvvrervrrinens | cerrerennn 108 [ [ 9,108 | oo | e 51,035,212 10/01/2047.
3132XT  MS 4 |FHLMC POOL #Q51268 3.500% 10/01/47| .. | 01/01/2018. | Paydown.........cc.ccccovevunrinriiiniianns 82,848 82,848 85,061 85,046 (2,198) 82,848 10/01/2047.
3132XT TT 5 |FHLMC POOL #Q51461 3.500% 10/01/47| .. | 01/09/2018. | CANTOR FITZGERALD & CO........ | coorevernrvevriverirerins | o 40,625,913 | ..... 39,475,724 | ..... 40,626,072 | ......... 40,617,950 | ...oovvvrvrcvns | vvrreeenne 1982 | s | e 7,962 | oo 10/01/2047.
3132XT TT 5 |FHLMC POOL #Q51461 3.500% 10/01/47|.. | 01/01/2018. | Paydown..........cccovevereverennne v 165,775 | e 165,775 | ..........170,606 170,571 (4,797) 10/01/2047.
3132XU  J3 0 |FHLMC POOL #Q52081 3.500% 11/01/47|.. | 01/09/2018. | CANTOR FITZGERALD & CO........ | ccovvevrrcverrerirnriians | e 38,564,900 | ..... 37,475,910 | ..... 38,565,054 38,557,447 | cooovvvevrrvnrnes | e TA52 | i | e TA52 | o 11/01/2047.
3132XU  J3 0 |FHLMC POOL #Q52081 3.500% 11/01/47| .. | 01/01/2018. | PQYOWN.......corevvrrererrrrinerierienes [ erveerseinerisesienennes | everiens 142,327 | v 142,327 | v 146,463 146,434 (4,107) 11/01/2047.
3132XU  JZ 9 |FHLMC POOL #Q52079 3.500% 11/01/47| .. | 03/01/2018. | PaydOown..........ccvruriemiinnireriiens [ v | wveiiens 246,347 | .......... 246,347 252,910 252,864 (6,517) 11/01/2047.
FHLMC ABS FLOAT SER.T-35 CL.A
313398 VT 3 |2.152%0 . 1 03/26/2018. | PaydOwn..........covuevvrerercerieinnienes 5,834 5,834 5,380 5,185 649 649 5,834 0 18 {09/25/2031. [ 1.....vvuirenee
FHLMC CMO SER.23 CL.HL 6.000%
313372 T2 3 |11/25/23 .. [ 03/01/2018. | PaydOwN..........ovvurrrrrrireireriniinnes 20,309 20,309 | .o 18,284 19,560 749 749 20,309 (V18 I 210 | 11/25/2023. [ 1...ovvvrrennes
FHLMC ABS PASS THRU SER.T-9 CL.A5
3133TC AS 7 |7.05 .. [ 03/01/2018. | PaydOWN.........oovviiiiriiiiniicnnines | oo | e 108,993 | .......... 108,993 | .......... 110,508 109,561 (568) (568) [ v | i 108,993 (V18 IR 1,833 [03/25/2029. [ 1.......cvvvnnce
FHLMC ABS PASS THRU SER.T10 CL.A4
31337TD 6V 3 [6.92 . 102/01/2018. | PaydOwn..........cvvveverererceririniianes 94,034 94,034 94,034 94,034 0 94,034 (V18 I 617 |05/25/2029. | 1......ccvvvenee
FHLMC ABS PASS THRU SER.T-13
3133TG DA 4 |CL.A6 6.5 . 102/01/2018. | PaydOwn..........covvurvverireirerirrinnes 37,193 37,193 37,190 37,084 109 109 37,193 (V18 I 248 |09/25/2029. | 1.....ccocvvennee
FHLMC ABS FLOAT SER.T-16 CL.A
3133TK PF 1 {2.222% 0 .. [ 03/26/2018. | Paydown.........ccccovvverinrinniiniias 1,598 1,598 1,598 1,395 204 204 ..1,598 0 5 | 06/25/2029. | 1.......ccoveene.
FHLMC ABS PASS THRU SER.T-23 CL.A
3133TN GH 1 |2.15 . 1 03/26/2018. | PaydOwN..........covuevvrererreririnnienes 5,404 5,404 5,405 5,037 367 367 ..5,404 0 18 [05/25/2030. | 1....cccovrrenee
FHLMC ABS PASS THRU SER.T-31
3133TR 7C 3 |CL.A7 21 . 1 03/26/2018. | PaydOWN..........ovvvrvrerireirerinrinnes 2,790 2,790 2,790 2,790 0 .2,790 0 8 | 05/25/2031. | 1....cccovvunnee
FHLMC ABS FLOAT SER.T-32 CL.A1
3133TS QG 1 [2.132% . | 03/26/2018. | Paydown...........coovrvvererrnririririnines 8,609 8,609 8,609 8,609 0 ..8,609 0 22 108/25/2031. | 1..cevvenne.
FHLMC POOL #607090 ADJ 2.623%
31354N  2X 3 |05/01/22 .. [ 03/01/2018. | PaydOwN..........ccvvurvirerercerrriniians 1,053 1,053 1,042 1,047 6 6 ..1,053 0 5 |05/01/2022. | 1.....ccevvvenee
FNMA CMO SER.1991-101 CL.G 9.000%
31358H 4T 9 |08/2 .1 03/01/2018. | PaydOwN..........ovvurvrrerireireriniinnes 5,761 5,761 5,611 5,650 112 112 ..5,761 0 86 | 08/25/2021. [1...covvernene
FNMA CMO SER.G92-35 CL.E 7.500%
31358P HT 7 |07/25/ . 103/01/2018. | Paydown..........coovrvverirrirriiriinnns 7,566 7,566 6,989 7,283 283 283 ..7,566 0 99 [07/25/2022. | 1....cvvrrenen
FNMA CMO SER.1992-136 CL.PK
31358P QU 4 |6.000% 08/ . 1 03/01/2018. | PaydOWN.........ovvvvmvrrerireererierinnes 3,377 3,377 2,610 2,970 407 407 .3,377 0 34 1 08/25/2022. [1....covvernnne
FNMA ABS SER.1998-65 CL.A4 6.430%
313590 Y8 2 [07/0 . 1 03/02/2018. | PaydOWN..........ovvunrvrrerireirerinrinnes 254,918 254,918 254,801 255,525 (607) K (G074 ) OOORONY ISV 254,918 0 2,932 | 07/02/2029. | 1...ccvovvvnnc
FANNIEMAE GRANTOR TRUST CMO
31359V YH 0 |SER.1999-T2 .1 03/01/2018. | Paydown..........cvvvrveererrririrerinines 24,056 24,056 25,041 24,534 (478) .(478) 24,056 0 [ 319 | 01/19/2039. | 1...covvvrrnne
FNMA ABS SER.2000-14 CL.A2 7.350%
31359X 2L 2 |05/0 . 1 03/01/2018. | PaydOWN.........ooevvvmrirerireercrinrinnes 36,365 36,365 36,848 36,764 (399) .(399) 36,365 (V1 I 608 | 05/04/2031. | 1.....ccovvvnnee
FNMA ABS SER.1999-62 CL.A1 6.285%
31359X FC 8 |07/ . [03/15/2018. [ PAYAOWN.......coovvrrirrireiiniieeiens | coreeirseiisssisesienins | cevneenas 344716 | .......... 344,716 325,326 343,809 907 907 [ oo | eerereeeieens 344,716 (V18 I 3,794 | 07/18/2028. | 1....coocvvnec
FNMA ABS SER.1999-62 CL.A2 6.773%
31359X FD 6 |07/1 . 03/15/2018. | Paydown........vvvevvvvvrrerrerereereererene 57,649 57,649 57,785 57,669 (20) (20) 57,649 0 f e 627 [ 07/18/2028. [ 1...oovvvvvv
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FNMA CMO SER.1989-31 CLE 9.150%
313602 UH 5 |06/25 .. | 03/01/2018. | Paydown.. . 235 235 252 234 1 1 235 0 3 | 06/25/2019. 1.
313615 TX 4 |FNMA POOL #050966 7.000% 01/01/24..].. | 03/01/2018. | Paydown.. . 5,124 5,124 5,251 5,179 (56) (56) .5,124 0 50 | 01/01/2024. | 1.
31362M  2Q 0 |FNMA POOL #065583 4.395% 09/01/28.. | .. | 03/01/2018. | Paydown.. e | s 15,860 | cvvrernes 15,860 | coovverne 16,177 16,049 (189) .(189) 15,860 (V18 I 114 | 09/01/2028. | 1.
313718 ZT 4 |FNMA POOL #260945 6.500% 01/01/24.. .. | 03/01/2018. | Paydown.. 1,338 1,338 1,327 1,331 8 8 .1,338 0 12 {01/01/2024. | 1.
31371Y  3J 8 |FNMA POOL #266401 6.500% 01/01/24.. .. | 03/01/2018. | Paydown.. 770 770 763 765 5 5 770 0 8 | 01/01/2024. | 1.
31372B W 9 |FNMA POOL #268028 6.500% 01/01/24.. .. | 03/01/2018. | Paydown.. 4,248 4,248 4,214 4,224 25 25 ..4,248 0 28 | 01/01/2024. 1.
31372B VW 7 |FNMA POOL #268029 6.500% 01/01/24.. .. | 03/01/2018. | Paydown.. 558 558 553 554 3 3 558 0 6 |01/01/2024. | 1.
31372B VZ 0 |FNMA POOL #268032 6.500% 01/01/24.. .. | 03/01/2018. | Paydown.. 122 122 121 121 1 1 122 0 1101/01/2024. | 1.
31372C  XT 0 |FNMA POOL #268990 6.500% 01/01/24..|.. | 03/01/2018. | Paydown.. 604 604 599 601 4 4 604 0 7 101/01/2024. | 1.
31372D BM 7 |FNMA POOL #269244 6.500% 01/01/24.. | .. | 03/01/2018. | Paydown 52 52 52 52 0 52 0 1101/01/2024. | 1
FNMA POOL #303341 ADJ 3.344%
313737  5A 4 |02/01/31 .. [ 03/01/2018. | Paydown.........ccocvevverinrinniiniiins 3,435 3,435 3,492 3,464 (29) (29) ..3,435 0 19 {02/01/2031. [ 1...ovivrnnee
FHLMC ABS SER.K009 CL.A1 2.757%
3137A2 AZ 4 |05/25/ .. [ 03/01/2018. | PAYAOWN.......covurvrrrirrerceririnerines | crirerereesseiserienin | ceveneinne 102,100 | .ocvereee 102,100 | .ocrereee 103,117 102,156 (56) (56) 0 05/25/2020. | 1
FWLS FHLMC GUARANTEED CMO
3137G1  BS 5 |SER.2017-SC02 .. [ 03/01/2018. [ PAYAOWN.......vvurvrrrrrrireirnrinnines | cvrerirseesssnissisnnnins | ceveneenns 104,938 | .......c.. 104,938 | .......... 103,823 103,840 | .oooeerveineines | e 1,009 | i | e 1,099 [ | e 104,938 (V10 I 567 | 05/25/2047. | 1.....cccvveenee
FWLS FHLMC GUARANTEED CMO
3137G1 BV 8 |SER.2017-SC02 .. | 03/01/2018. | PAYAOWN........coviveririrrriscireriiiines | cerrveierinniseirennniens | erinnins 363,932 | .......... 363,932 | .......... 369,377 369,527 (5,595) | cooevevvvcererne | vverereenene(5,895) [ oo | e 363,932 0 [ 1,720 | 05/25/2047. | 1...ccvvvnevnne
FNMA POOL #555753 HARM  3.208%
31385X MA 2 |06/25/33 .. | 03/01/2018. | Paydown 74,181 77,540 0 06/25/2033.
3138A1 NL 1 |FNMA POOL #AH0394 3.500% 12/01/25. | .. | 03/01/2018. | Paydown.. 407,900 | ..cvoovvercrnnnns | reerne(15,638) | v | eeireenenc(15,838) | oo | v 392,262 0 12/01/2025.
3138A7 FZ 6 |FNMA POOL #AH5583 4.500% 02/01/41. .. | 03/01/2018. | Paydown.. 9,561 ..9,009 0 02/01/2041.
3138AB YR 4 |FNMA POOL #AH9719 4.500% 04/01/41. .. | 03/01/2018. | Paydown.. 34,537 (1,967) 32,570 0 04/01/2041.
3138AN N2 5 | FNMA POOL #AI8508 3.500% 08/01/26.. | .. | 03/01/2018. | Paydown.. 101,700 (3,368) 98,332 0 08/01/2026.
3138AU Q7 5 |FNMA POOL #AJ3177 3.500% 10/01/26. |.. | 03/01/2018. | Paydown.. . 101,497 (4,108) 0 10/01/2026.
3138EB QX 6 |FNMA POOL #AK6769 3.500% 03/01/27. | .. | 03/01/2018. | Paydown.........cccvevurievmivcmniverrens [ eovrienicsniivcrreniinns | e 100,294 | ...000100,294 | e 105,983 104,726 (4,432) 0 03/01/2027.
3138EL UR 2 |FNMA POOL #AL4191 3.500% 01/01/28. |.. | 03/01/2018. | Paydown.. 206,514 204,993 (7,431) 0 01/01/2028.
3138ER KB 5 |FNMA POOL #AL9289 3.000% 09/01/33. |.. | 01/01/2018. | J> MORGAN S (16,340) | ..o | eerreeen 16,340 | i | s 16,340 0 09/01/2033.
3138ER KB 5 | FNMA POOL #AL9289 3.000% 09/01/33. | .. | 01/01/2018. | Paydown...... . 16,340 | oo | eeereeen(16,340) | oo [ i (16,340) 0 09/01/2033.
3138MQ G6 4 |FNMA POOL #AQ8320 2.500% 12/01/27.|.. | 03/01/2018. | Paydown.. . 61,941 61,941 64,776 64,009 (2,068) 61,941 0 12/01/2027.
3138WC T8 6 |FNMA POOL #AS3274 3.500% 09/01/29. .. | 03/01/2018. | PAYdOWN..........coourveriviirierieriiniies | corvirerienienisniinnis | cevereens 190,711 | oo 190,711 201,006 199,606 (8,895) [ .ooveveevrinins | e 190,711 0 09/01/2029.
3138WC W5 8 |FNMA POOL #AS3367 3.500% 09/01/29. |.. | 03/01/2018. | Paydown...........cceemrremereererererennns 222,346 222,346 234,453 232,927 | .o | e 10,581) [ s [ e (10,581) | .oveverernernens 09/01/2029. | 1
3138WJ  TZ 1 |FNMA POOL #AS8667 3.000% 01/01/37. |.. | 03/27/2018. | JP MORGAN SECURITIES LL....... | ccoooovvveveiriinicnnns | e 18,030,906 | ..... 18,234,621 | ..... 18,559,425 | .........18,548,603 (2,066) 18,546,537 | ..o ...(515,631) 01/01/2037.
3138WJ  TZ 1 |FNMA POOL #AS8667 3.000% 01/01/37. | .. | 03/01/2018. | PAydOWN........ccooverrveerinirierirerine | cevirriserierienerenens | cviens 1,285,148 | ....... 1,285,148 | ....... 1,308,040 | ........... 1,307,277 | .o (V22 O IS 1,285,148 01/01/2037.
3138X4 TP 5 |FNMA POOL #AU5057 4.000% 11/01/43. | .. | 03/01/2018. | Paydown 95 95 100 99 (4) 95 11/01/2043.
3138XF AU 9 |FNMA POOL #AV3618 3.500% 12/01/28. | .. | 03/01/2018. | Paydown..........cccccovvererernririiiniienns 3,901 3,901 4,126 4,095 (194) ..3,901 0 24 112/01/2028.
FNMA CMO SER.2001-29 CL.A 7.000%
313920 GQ 7 |01/25 .. [ 03/01/2018. | PaydOWN.........cvvvrmerirrirrererininenes 91,014 91,014 91,852 92,708 (1,693) 91,014 (V1 IR 904 |01/25/2041. | 1.....coovvvnnee
FANNIEMAE GRANTOR TRUST CMO
313921 6A 1 |SER.2001-T10 .. | 03/01/2018. | Paydown 54,116 54,116 56,432 57,162 (3,046) 54,116 0 12/25/2041.
FANNIEMAE GRANTOR TRUST ABS
31392A 5E 4 |FLOAT SER.20 .. | 03/26/2018. | Paydown...........cccovvverererreririniis 20,000 20,000 | ..o, 19,641 19,896 103 103 20,000 0 62 | 03/25/2032. [1....covvvrnnene
FANNIEMAE GRANTOR TRUST CMO
31392A 5L 8 |SER.2001-T12 .. [ 03/01/2018. | PAYAOWN.......coureerverierieirseriinns [ ceverinerieserseessninns | cvverinees 16,044 | ............ 16,044 | ...cco..ec. 16,305 16,326 (282) .(282) 16,044 (V18 IR 160 | 08/25/2041. | 1...cvvvncrrrees
FANNIEMAE GRANTOR TRUST CMO
31392A  7A 0 |SER.2002-T1 .. [ 03/01/2018. [ PAYAOWN.......ooorvriieireirniiineiens | v | covneenns 160,481 | .......... 160,481 | .......... 163,364 165,784 (5,303) (5,303) [ .oovevnerrrieins | e 160,481 (18 I 1,583 [ 11/25/2031. [ 1...cvvvrrrnncs
FANNIEMAE GRANTOR TRUST CMO
31392A 7B 8 |SER.2002-T1 .. [ 03/01/2018. | Paydown..........ccoorvverererrirriiniis 51,581 51,581 53,435 54,472 (2,891) (2,891) 51,581 (V1 I 695 | 11/25/2031. | 1....coooevvvenee
FNMA CMO SER.2001-50 CL.BA 7.000%
31392A  JW 9 [102 .. [ 03/01/2018. [ PAYAOWN.......cvurvrrrrrrireirrrinniines | crieeirneesseiisersenin | ceveneenne 114,953 | oo 114,953 | oocvveeee 119,166 119,662 (4,709) ...114,953 0 10/25/2041.
FNMA CMO SER.2002-7 CL.QP 6.000%
31392B 4K 9 |03/25 .. [ 03/01/2018. [ PAYAOWN.......oooervrirreireirniineiees | v | ceveneinns 122,342 | oo 122,342 | oo 119,781 121,505 837 LA ORI IR 122,342 (18 I 1,217 [03/25/2022. [ 1.....cooovvveees
FNMA ABS FLOAT SER.2002-W2 CL.AV1
31392C EQ 3 [213 .. | 03/25/2018. | PaydOwN..........ccovurverererrerrriniianes 468 468 468 459 9 9 468 0 1 06/25/2032. [ 1.....cvernven.
FANNIEMAE GRANTOR TRUST ABS
31392C XY 5 |FLOAT SER.20 .. 1 03/26/2018. | PaydOWN..........cvvvevererircireriniinnes 23,042 23,042 23,046 22,149 894 894 23,042 0 69 | 05/25/2032. [ 1....covvvrnvne
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FANNIEMAE GRANTOR TRUST ABS
31392D QH 8 |FLOAT SER.20 . | 01/25/2018. | Paydown 7,707 7,707 7,708 7,525 182 182 1,707 0 11 | 07/25/2032.
FANNIEMAE GRANTOR TRUST ABS
31392D UM 2 |FLOAT SER.20 . 1 03/26/2018. | Paydown...........coovevireverrerriinnianes 55,380 55,380 55,389 52,647 2,733 | oo | e 2,733 55,380 (V10 I 189 | 06/25/2032. | 1...cvovverec
FNMA ABS FLOAT SER.2002-W11
31392E W6 3 |CLAV1 22 .. | 03/26/2018. | PaydOWN..........vvvumerererireireriniinns 160 160 160 100 60 60 160 0 1 [ 11/25/2032. [ 1o
FNMA CMO SER.2002-80 CL.A1 6.500%
31392F  LX 3 [11/2 .1 03/01/2018. | Paydown.........ccocevveeriniienniinninns 31,963 31,963 33,696 32,347 (385) .(385) 31,963 (V10 I 362 | 11/25/2042. | 1........cooennc.
FANNIEMAE GRANTOR TRUST CMO
31392G FN 0 |SER.2002-T18 . 1 03/01/2018. | PaydOwN..........cvvuevererircerrrinrianes 206,849 206,849 | .......... 217,514 215,307 | oo | e (8,459) (8,459) [ ..o | e 206,849 (V18 I 2,123 | 08/25/2042. [1.....cveunvee.
FNMA CMO SER.2003-W1 CL.1A1
31392G VX 0 [5.436% 12/ . [03/01/2018. [ PAYAOWN.......cvvnvrrrirrererisriseiies | crrerirseessssisessenins | cevneenns 106,899 | .......... 106,899 | .......... 112,731 109,557 (2,658) (2,658) ...106,899 0 12/25/2042.
FHLMC CMO SER.2002-T42 CL.A4
31392M  GY 2 |6.500% 02 . [03/01/2018. [ PAYAOWN........coonivrirrieiniieniees | o | eevennenns 157,450 | ovveneee 157,450 | oovveneee 156,736 156,776 674 B74 | oo | e 157,450 (V18 I 1,695 [02/25/2042. 1.......cvvvnnee
FNMA ABS FLOAT SER.2003-W5 CL.A
31393A S84 0 |2.092% . [ 03/25/2018. [ PAYAOWN........cvvmvirrercercrinnrierires | ceerveeiseinerinenienens | cvveneiis 76,568 | ............ 76,568 | ............ 76,467 69,352 | ..oocverieirinns | e 7,216 | oo | e 7,216 76,568 (V1 IR 241 | 04/25/2033. | 1.....coocvvvenee
FNMA CMO SER.2003-W6 CL.1A41
31393B T4 7 |5.398% 10 . [03/01/2018. [ PAYAOWN.......vvvnvvreereirerisniineries | ceerneisseisersesienins | cererneenad 66,003 | ......cco... 66,003 | ............ 65,333 65,383 620 620 66,003 (V10 I 614 | 10/25/2042. | 1.......covennce
FANNIEMAE GRANTOR TRUST CMO
31393X FS 1 |SER.2004-T1 .. [ 03/01/2018. | PAYAOWN........courvivrriiiiseisniienne [ cemerieiiesiseisnnninns | cvvvesienes 19,667 | .oovverees 19,667 20,558 19,951 (285) .(285) 19,667 (V10 I 202 |01/25/2044. | 1................
FANNIEMAE GRANTOR TRUST ABS ADJ
31394A  YQ 3 |SER.2004 . [ 03/28/2018. [ PAYAOWN........coonvvrrirceririerinirines | crirererneeinsinerienins | cevveenns 101,886 | .......... 101,886 | .......... 101,902 101,982 (96) (96) 0 05/28/2035.
FNMA CMO SER.2005-W4 CL.1A1
31394V PT 1 |6.000% 08/ . [03/01/2018. [ PAYAOWN.......vvvnvrrrereirerinriineries | ceerseesssisersesienins | ceviseins 12,863 | covvrernes 12,863 | oo 13,044 12,994 (131) (131) (V10 I 128 | 08/25/2045. | 1...coovvvvnee
FHLMC CMO SER.2973 CL.PX 5.500%
31395T ZK 3 |01/15/ .1 03/01/2018. | Paydown..........coovvveereririnririninines 24,719 24,719 24,645 24,658 61 61 24,719 0 [ 227 | 01/15/2035. | 1...ccvvvrnn
FNMA CMO FLOAT SER.2007-36 CL.F
31396V QW 1 |2.102% . 1 03/25/2018. | PaydOwN..........cvvuevvrerercerreinnienes 53,318 53,318 53,301 52,711 607 607 53,318 (V1 I 164 | 04/25/2037. | 1..ccvvvncverncs
FNMA CMO SER.2007-77 CL.HN
31396X HN 7 |6.000% 08/2 . [ 03/01/2018. [ PAYAOWN.......vvvnrrrrereirerisriineries | ceerseesseisensesienins | cevineins 71,820 | .coooneen. 71,820 | .o 75,470 LT I R (1,999) (1,999) 71,820 (V10 I 710 | 08/25/2037. | 1.....ccovvennee
FNMA POOL #697600 SEASONED
31400T 7M 3 |5.500% 04/0 .| 03/01/2018. | Paydown 17,175 62 62 17,237 0 04/01/2018.
FNMA POOL #745209 SEASONED
31403C 3S 8 |5.500% 09/0 . 1 03/01/2018. | PaydOWN.........oovvvmrirerereercrinrinnes 1,780 1,780 1,776 1,774 6 6 .1,780 0 12 {09/01/2019. [ 1.ceouvvrrnnee
FNMA POOL #758527 100% PUERTO
314030 VU 2 [RICO 5.0 . 103/01/2018. | PaydOwN..........ovvvrvrerireirerinrinnes 2,804 2,804 2,793 2,79 10 10 ..2,804 0 26 | 03/01/2034. [1....ovverneene
FNMA POOL #792014 SEASONED
31405K  3X 7 |5.500% 09/0 .. | 03/01/2018. | Paydown 13,982 0 09/01/2019.
3140EU P5 2 |FNMA POOL #BC0443 3.500% 12/01/45. | .. | 03/01/2018. | Paydown...... ,252, ) [ 1,252,397 0 12/01/2045.
3140EV 5H 6 |FNMAPOOL #BC1747 3.500% 01/01/46. |.. | 01/09/2018. | J> MORGAN SECURITIES LL. 71,207,404 | ..... 68,274,597 ..71,190,956 |. ..71,207,404 0 01/01/2046.
3140EV 5H 6 |FNMAPOOL #BC1747 3.500% 01/01/46. |.. | 03/01/2018. | PaydOWN..........cccmrrrrereriererinirnnas JROTRTSNRINN P 1,573,970 | ....... 1,573,970 | ......1,643,323 | .......... 1,641,202 N [ 1,573,970 0 01/01/2046.
3140F5 DA 8 |FNMA POOL #BC9096 3.500% 12/01/46. |.. | 01/09/2018. | BREAN CAPITAL LLC.......coovmmrrnes | corvrerierineirineinnnns | conee 21,301,593 | ..... 20,697,582 ..21,301,593 0 12/01/2046.
3140F5 DA 8 |FNMA POOL #BC9096 3.500% 12/01/46. | .. | 01/01/2018. | Paydown........cc.ceevenece 206,561 206,561 ...206,561 0 12/01/2046.
3140FN GT 5 |FNMA POOL #BE2909 3.500% 12/01/46. | .. | 01/09/2018.| WELLS FARGO SEC LLC......cccccovve | wonrrvrmrrmerrrerincirnns | e 46,397,739 | ..... 45,183,550 | .. ..46,397,738 0 12/01/2046.
3140FN  GT 5 |FNMA POOL #BE2909 3.500% 12/01/46. | .. | 01/01/2018. [ PAYAOWN........ovvreririirrirniirerniinees | ceererrerisnsssiersninne | cvvees 1,051,168 | ....... 1,051,168 | ....... 1,079,829 (P2 0L ) O IR 1,051,168 0 12/01/2046.
3140FX ED 0 |FNMA POOL #BF0131 3.500% 08/01/56. | .. | 03/01/2018. | PaydOWN..........ccoemrvmerierirneericrienes | coverierieeerseesssnins | e 1,302,048 | ....... 1,302,048 | ....... 1,336,430 B (34,168) | ... 0 08/01/2056.
3140FX EK 4 |FNMAPOOL #BFO137 3.000% 08/01/56 |.. | 03/01/2018. | Paydown.. 1,347,727 | ....... 1,347,727 1,327,932 | e 1,328,077 | e | 019,650 | s | i 19,650 0 08/01/2056.
3140FX FQ 0 |FNMA POOL #BF0174 3.000% 02/01/57. | .. | 03/01/2018. | PaydOWN..........ccoevrveerierirnrericrinnns | coverirerirenesneessnnins | cveens 1,076,707 | ....... 1,076,707 | .......1,084,529 (7,752) 0 02/01/2057.
3140GQ 4C 7 |FNMAPOOL #BH2618 3.500% 08/01/47. .. | 03/01/2018. | Paydown 887,088 887,088 | .......... 912,314 912,132 (25,044) 0 08/01/2047.
3140GT WS 5 |FNMA POOL #BH5156 3.000% 09/01/47. | .. | 03/01/2018. | PaYAOWN........cueverrerrririnnrirenienes [ eovreierinerierienenee | woverieens 374222 | ......... 374222 | ......... 375,976 375,953 (1,731) 0 09/01/2047.
3140GX PN 5 |FNMA POOL #BH8528 3.500% 12/01/47. .. | 03/01/2018. | PAYAOWN.........coomrrvmrrmrrierereirnenins | cevvsersresesseesseninees | oevereens 110,015 | ovvveneee 110,015 | ovvvvneee 113,058 113,036 (3,021) 0 12/01/2047.
31412Q  HM 4 |FNMA POOL #931836 4.000% 08/01/39.. | .. | 03/01/2018. | Paydown.. 7,025 7,025 7,355 7,329 .(304) 0 08/01/2039.
31416W RH 7 |FNMA POOL #AB1387 4.500% 08/01/40. | .. | 03/01/2018. | Paydown 5,036 5,036 5,363 5,344 .(308) 0 08/01/2040.
31418A P36 |FNMA POOL #MA1341 2.500% 02/01/23 | .. | 03/01/2018. | Paydown 95,608 95,608 | .......... 100,358 98,356 (2,748) 0 02/01/2023.
31418A SV 1 |FNMA POOL #MA1431 2.500% 05/01/23 |.. | 03/01/2018. | Paydown.. 201,161 201,161 208,013 205,420 (4,259) 0 05/01/2023.
31418A YX 0 |FNMA POOL #MA1625 3.000% 10/01/23 | .. | 03/01/2018. | Paydown 125 125 129 128 (3 0 10/01/2023.
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31418C GF 5 |FNMAPOOL #MA2897 3.000% 02/01/37 |.. | 03/27/2018. | CANTOR FITZGERALD & CO........ | cocovvemrvecriicrirverns | e 22,201,521 | ..... 22,453,243 | ..... 22,825,124 22,812,726 (2,362) (2,362) 22,810,364 ...(608,844) | ...... (608,844) 02/01/2037.
31418C GF 5 |FNMA POOL #MA2897 3.000% 02/01/37 |.. | 03/01/2018. [ PAYAOWN.........vvrmmererrerirerrriniines | corererseesseiseninenins | cevnnenns 519,433 | ......... 519,433 528,036 527,750 . (8,316) [ oo | e 519,433 0 02/01/2037.
31419A G2 7 |FNMA POOL #AE0216 4.000% 08/01/40. | .. | 03/01/2018. | Paydown.. 32,878 32,878 34,455 34,356 (1,478) 32,878 0 08/01/2040.
31419L  ZX 4 |FNMA POOL #AE9757 4.000% 12/01/40. | .. | 03/01/2018. | Paydown 21,852 21,852 22,896 22,817 .(965) 21,852 0 12/01/2040.
SCRT FHLMC GUARANTEED ABS
35563P AA 7 |SER.2016-1CL. .. [ 03/01/2018. [ PAYAOWN.......cvurvrrrrrrireirerinerines | cvieeireessssinersnenins | ceveneenne 743116 | .......... 743116 | .......... 717,455 718,662 | ..oocvvecrerniiriens | v 24,453 24,453 0 09/25/2055.
SCRT FHLMC GUARANTEED ABS
35563P AN 9 |SER.2017-1CL. .. [ 03/01/2018. | Paydown.........ccccevveririnriiniias 294,439 294,439 291,080 291,194 3,245 | oo | e 3,245 | o | i 294,439 (18 I 1,014 [ 01/25/2056. | 1........co......
SCRT FHLMC GUARANTEED ABS
35563P BE 8 |SER.2017-2CL. .. [ 03/01/2018. [ PAYAOWN........coorvirirrirriirinirines | v | ceveeiene 706,233 | .......... 706,233 695,363 697,066 9,166 | oo | e 9,166 | .ovoovveeereiies [ v 706,233 0 2,323 | 08/25/2056. | 1.......cc0ovne.
SCRT FHLMC GUARANTEED ABS
35563P BS 7 |SER.2017-3 CL. .. [ 03/01/2018. [ PAYAOWN.......vvuervrrrrrrireirerinniines | crreeirseesseinersnenins | cevneenns 518,280 | .......... 518,280 | .......... 514,514 515,193 3,087 | oo | e 3,087 | oo [ v 518,280 0 2,312 | 07/25/2056. | 1.......cvvnece
SCRT FHLMC GUARANTEED ABS
35563P CA 5 |SER.2017-3 CL. .. [ 03/01/2018. | Paydown.........ccccoevveririnniiniians 92,315 92,315 91,842 92,025 290 290 92,315 (V18 I 346 | 07/25/2056. | 1................
SCRT FHLMC GUARANTEED ABS
35563P CM 9 |SER.2017-4 CL. .. [ 03/01/2018. [ PAYAOWN.......ovurvrrrirrerreririnenines | coirerereesnsiserinenins | cevneenns 541,485 | .......... 541,485 554,218 554,125 ...541,485 0 06/25/2057.
SCRT FHLMC GUARANTEED ABS
35563P DD 8 |SER.2017-4 CL. .. [ 03/01/2018. [ PAYAOWN.......courvrrrerrireirrrineiines | crierireesseinessnenin | cevneenns 729,270 | .......... 729,270 | .......... 727,418 721,721 | v | e 1,549 | [ 1,549 | | e 729,270 0 2,526 | 06/25/2057. | 1...ccovvrenncs
NIH NEUROSCIENCE CENTER SEC GTD
628962 AC 6 |CERTSOF .. | 02/15/2018. | Redemption  100.0000. 321,248 321,248 321,248 321,248 (0 SOOI ISV 321,248 0. 11,048 | 02/15/2019. [1....covvveree
NIH NEUROSCIENCE CENTER SEC GTD
628962 AD 4 |CERTSSE .. | 02/15/2018. | Redemption  100.0000. 321,248 321,248 | .......... 318,035 320,931 317 K3 I T I 321,248 0 /.. 11,048 | 02/15/2019. | 1.vvvvrvvvorn
FHLMC DOLLAR ROLLS JANUARY
FGS030 $0 1 |3.000% 01/0 .. 101/10/2018. | CREDIT SUISSE SEC USA LLC.... | coovevereerrrineriicrins | o 66,283,233 | ..... 65,000,000 | ..... 66,283,233 (U PRI IS 66,283,233 (V] I 77,026 |01/01/2033. [1..covverneene
FHLMC DOLLAR ROLLS FEBRUARY
FGS030 $0 2 |3.000% 02/ .. [ 01/25/2018. | CREDIT SUISSE SEC USA LLC.... | coovverieriiniiicnins | o 66,283,233 | ..... 65,000,000 | ..... 66,283,233 (U [PPSO 66,283,233 0. 75,833 | 02/01/2033.
FHLMC DOLLAR ROLLS MARCH
FGS030 $0 3 |3.000% 03/01/ .. | 03/08/2018. | CREDIT SUISSE SEC USA LLC.... | ceoovverevrvrrnerirenis | o 66,283,233 | ..... 65,000,000 | ..... 66,283,233 0 66,283,233 0. 75,833 | 03/01/2033. [1...coovvrnvcne
FHLMC DOLLAR ROLLS JANUARY
FGT035 $0 1 |3.500% 01/0 .. | 01/09/2018. | Variou ....542,736,809 | ....530,000,000 | ....542,736,809 0 | erereeeerieeieens | e 542,736,809 0. 424,214 | 01/01/2048. | 1.....coocvvvnnee
FHLMC DOLLAR ROLLS FEBRUARY
FGT035 $0 2 |3.500% 02/ .. | 01/24/2018. | Various ....542,736,809 |....530,000,000 | ....542,736,809 (U PPN IR 542,736,809 0 ... 618,333 | 02/01/2048. | 1........cco0veue.
FHLMC DOLLAR ROLLS MARCH
FGT035 $0 3 |3.500% 03/01/ .. | 03/08/2018. | Various ....539,986,809 | ....530,000,000 | ....542,736,809 (U RPN I 542,736,809 | ....ccvvrrerenn .(2,750,000) | ...(2,750,000) | .....618,333 | 03/01/2048. [1................
FHLMC DOLLAR ROLLS JANUARY
FGT040 $0 1 |4.000% 01/0 .. | 01/09/2018. | NOMURA SECURITIES INTL INC.. | ... ....190,093,850 | ....182,000,000 | ....190,093,850 (U RTINS IO 190,093,850 0. 187,063 | 01/01/2048.
FHLMC DOLLAR ROLLS FEBRUARY
FGT040 $0 2 |4.000% 02/ .. | 01/25/2018. | NOMURA SECURITIES INTL INC.. [ ..ccvorevirriririirinne ....190,093,850 | ....182,000,000 |....190,093,850 (U IRPURRRONS IO 190,093,850 0 ... 242,667 | 02/01/2048. | 1........cevvene.
FHLMC DOLLAR ROLLS MARCH
FGT040 $0 3 |4.000% 03/01/ .. | 03/08/2018. | NOMURA SECURITIES INTL INC.. [ ..ocvvrerirrereriininne ....190,093,850 | ....182,000,000 | ....190,093,850 (U IORRINN IO 190,093,850 0 ... 242,667 |03/01/2048. | 1.......covvnnee
FHLMC DOLLAR ROLLS APRIL 4.000%
FGT040 $0 4 |04/01/ .. 1 03/29/2018. | NOMURA SECURITIES INTL INC.. [ c.cocvvcrerrireiinnins ....190,093,850 | ....182,000,000 | ....190,093,850 (U RTINS IO 190,093,850 0 ... 222,444 | 04/01/2048. | 1........covunnc.
FNMA DOLLAR ROLLS JANUARY
FNS030 $0 1 {3.000% 01/01 .. | 01/10/2018. | MERRILL LYNCH PFS......coovviivv [ corrverernriveirennnnns | v 35,505,859 | ... 35,000,000 | ..... 35,505,859 0 35,505,859 0| 46,667 |01/01/2033. | 1.....ccccvvvenee
FNMA DOLLAR ROLLS FEBRUARY
FNS030 $0 2 |3.000% 02/0 .. 101/19/2018. | MERRILL LYNCH PFS.......coccoviirner | correrenerrsriseiienins | e 35,505,859 | ... 35,000,000 | ..... 35,505,859 0 35,505,859 (V) I 40,833 |02/01/2033.
FNMA DOLLAR ROLLS MARCH  3.000%
FNS030 $0 3 |03/01/3 .. 1 03/08/2018. | MERRILL LYNCH PFS.......coccovviiees | corerineirnniiineiinnins | e 35,505,859 | ... 35,000,000 | ..... 35,505,859 (U PO IS 35,505,859 0 | e 40,833 [03/01/2033. [ 1....cccoovrvnnce
FNMA DOLLAR ROLLS JANUARY
FNT035 $0 1 {3.500% 01/01 .. | 01/09/2018. | CITIGROUP GLOBAL MKTS.......... [ ceoverirerirerirniriinins ...277,743,826 |....270,000,000 |....277,743,826 0 | oo | ceriene 277,743,826 0 ... 303,555 |01/01/2048. [ 1......ccconc..
FNMA DOLLAR ROLLS FEBRUARY
FNT035 $0 2 |3.500% 02/0 .. | 01/22/12018. | CITIGROUP GLOBAL MKTS........c. [ coverrerirererncninnin ....277,743,826 | ....270,000,000 |....277,743,826 (U RPN IO 277,743,826 0. 315,000 |02/01/2048. [1......coconecn.
FNMA DOLLAR ROLLS MARCH  3.500%
FNT035 $0 3 |03/01/4 .. | 03/07/2018. | BARCLAYS CAPITAL INC....cooovvere | corrrrerrnreirerinnins ....269,061,328 |....270,000,000 |....277,743,826 [V TR I 277,743,826 | ...ocovvvvirnee .(8,682,498) | ...(8,682,498) | ..... 315,000 |03/01/2048. [1................
FNMA DOLLAR ROLLS JANUARY
FNT040 $0 1 |4.000% 01/01 .. | 01/09/2018. | NOMURA SECURITIES INTL INC.. | ... ....104,347,656 |....100,000,000 |....104,347,656 (U IOPPORORTONS IO 104,347,656 0 ... 111,111 | 01/01/2048.
FNMA DOLLAR ROLLS FEBRUARY
FNT040 $0 2 |4.000% 02/0 .. 1 01/30/2018. | NOMURA SECURITIES INTL INC.. | ..ocvorerirrereriininne ....104,347,656 | ....100,000,000 | ....104,347,656 (U [OINS I 104,347,656 0. 133,333 | 02/01/2048. | 1.....oocvvneee
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FNMA DOLLAR ROLLS MARCH  4.000%
FNT040 $0 3 [03/01/4 .. | 03/08/2018. | CITIGROUP GLOBAL MKTS.......... ...104,347,656 | ....100,000,000 | ....104,347,656 (O IORORONY VN 104,347,656 0/... 133,333 | 03/01/2048.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. .4,280,953,569 | .4,168,195,632 | .4,294,065,070 | ....... 453,610,582 | ....cooooerenen 0. (327,590) | ... 0 s (327,590) | ..o 01..4,293,510,539 | ..ot 0 [(12,556,973) | .(12,556,973) | ..6,236,331 XXX
Bonds - Industrial and Miscellaneous
AMERICAN BUSINESS FINL 2001-3 ABS
000759 BW 9 |SER.20 .. | 03/14/2018. | JP MORGAN SECURITIES LL.....c. | covrvverervrineererniiens | vervninad 616,556 632,365 634,044 644,222 (422) (422) [ v | i 643,800 | ...oovvvrirrinis | e (27,245) | ........ (27,245) | ....... 11,306 | 03/15/2032. [ 3FM...........
AMERICAN BUSINESS FINL 2001-3 ABS
000759 BW 9 |SER.20 .. | 03/01/2018. | Paydown ...17,934 .. 17,934 .17,982 18,271 (336) .(336) 17,934 0 03/15/2032. | 3FM....
ABN AMRO MORTGAGE CORP CMO
000780 BZ 8 |SER.2003-4 CL .. [ 03/01/2018. [ PAYAOWN.......cvourvrrrrireirsriseiines | crrerereesssninsisenins | ceveneenns 128,893 | .ccvoeeee 128,893 | .covoneee 110,204 104,329 | oo | e 24,564 24564 | ..o | e 128,893 (V10 I 621 |03/25/2033. | 1FM...........
ACE SEC CORP HEL TR 2007-D1 ABS
00083B AB 1 |SER.2007 .. | 03/01/2018. [ PAYAOWN........coviverireireierieierisniines | cevrveiersniseirensnninne | vernnens 939,801 939,801 935,910 935,862 3,939 | e [ 3,939 [ | e 939,801 0 5,599 |02/25/2038.| 1FM...........
ACE SEC CORP HEL TR 2007-D1 ABS
00083B AC 9 |SER.2007 .. [ 03/01/2018. | PaydOwN.........ccvvmmevirerirrererininenes 382,424 382,424 | .......... 369,676 371,848 | .o | i 10,576 | ovvevvcrens | s 10,576 | covoevvecrieries | v 382,424 0 2,278 | 02/25/2038. | 1FM...........
AEP TEXAS INC SENIOR UNSECURED
00108W AB 6 [NOTES 3 .. | 01/11/2018. | Tax Free EXChange..........cccoeevveees [ comerinerieeineiinsninns | et 6,026,299 | ...... 6,000,000 | ....... 5,931,000 5,931,068 44 44 5,931,111 | oo | s 95,188 | ......... 95,188 | ....... 69,033 | 10/01/2047. | 2FE............
AES HAWAII INC SENIOR SECURED
00111@ AA 2 |[NOTES 6. .. | 03/31/2018. | Redemption  100.0000. 293,700 293,700 293,700 293,700 0 ...293,700 0 5,044 | 06/30/2022.
AIG GLOBAL FUNDING SECURED
00138C AD 0 |[NOTES 2.150 .. | 01/04/2018. [ MERRILL LYNCH PFS......ccoovvives | correrrersererirereninns | cvreees 8,910,000 | ...... 9,000,000 | ....... 9,002,250 9,001,882 (28) (28) 9,001,854 | .vovvereveeeeens | e, (91,854) | ....... (91,854) | ....... 98,363 | 07/02/2020. | 1FE...........
AZZ INC SENIOR NOTES  6.240%
002474  A* 5 |03/31/18 .. | 03/31/2018. | Redemption  100.0000. v | e | e 1,071,429 | ....... 1,071,429 | ....... 1,071,429 | .cccooeee 1,071,429 (1 RN IS 1,071,429 0. 33,429 | 03/31/2018. | 2.....cvvneee
AAMES MTGE TR 2002-1 ABS SER.2002-
00253C HQ 3 [1CLA .. [ 03/01/2018. | Paydown..........ccoorvverererrerriiniins 55,566 55,566 55,566 55,566 0 55,566 (V1N IR 452 | 06/25/2032. | 1FM...........
AAMES MTGE TR 2002-1 ABS SER.2002-
00253C HR 1 [1CLA .. [ 03/01/2018. | PaydOWN..........cvvrmerirrircererininanes 38,472 38,472 38,472 38,472 0 38,472 (V18 IR 304 |01/25/2032. | 1FM...........
AAMES MTGE TR 2002-2 ABS SER.2002-
00253C HV 2 [2CLA .. | 03/01/2018. | Paydown 61,421 (259) .(259) 61,162 0 03/25/2033. | 1FM....
ACCREDITED MTG LOAN TR 2004-3
004375 BD 2 |ABSSER.20 .. | 03/01/2018. | Paydown 15,509 (110) (110) 15,399 (V1N I 142 | 10/25/2034. | 1FM...........
AMERICAN CENTURY COMPANIES INC
02507 AA 2 |SENIORNO <. [ 03/09/2018. | MALUIIY......ooverrererercereniseinerienes [ eerveriesiesessesssnins | cneens 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3,000,000 0 3,000,000 0. 73,050 |03/09/2018. [2.......cconeen.
AMERICAN EXPRESS CO GLOBAL
025816 AY 5 | SENIOR NOTES .. | 03/19/2018. | Maturity. 2,250,000 2,250,000 | ....... 2,241,383 2,249,069 931 931 2,250,000 0 03/19/2018. | 1FE............
AMERICAN TRANSMISSION SYSTEMS DEUTSCHE BANK SECURITIES
030288 AA 2 |SENIOR UNS . 103/06/2018.[INC | | e 11,726,880 | ..... 11,000,000 | ..... 11,555,500 | ......... 11,242,020 | .coocvvvieiens | s (10,653) | ..ovvvevereries [ e (10,653) [ ..ovveverrieren | v 11,231,368 | oo | e 495512 | ....... 495,512 01/15/2022. | 2FE............
AMERICOLD LLC TRUST 2010-ARTA
03063N AA 5 |ABSSER.20 .. | 03/11/2018. | Paydown 383,293 383,293 | .......... 390,869 386,106 (2,813) (2,813) ...383,293 0 01/14/2029. | 1FM....
AMERICOLD LLC TRUST 2010-ARTA
03063N AD 9 [ABS SER.20 .. | 03/27/2018. | MORGAN STANLEY & COLLC..... | cvvvvrervrrreirernninns | crrs 8,415,000 | ....... 8,000,000 | ....... 8,342,500 8,122,841 | .o | v (9,438) (9,438) 8,113,403 | ..o | e 301,597 | ....... 301,597 01/14/2029. | 1FM...........
AMERIQUEST MTG SEC INC 2003-12
030728 MV 4 |ABS SER.2 .. [ 03/01/2018. | PAYAOWN........courvervirierirririniieens [ e | cveverinens 75,298 | ..ot 75,298 | ..ot 74,932 75,131 167 167 75,298 (V1N I 476 | 01/25/2034. | 1FM...........
ARGENT SECURITIES INC 2004-W1 ABS
040104 EZ 0 |ADJ SE .. [ 03/01/2018. | PAYAOWN.......courvervrrierineirisiiinns [ ceserieriesirseesssnins | evverinees 77,845 | ............ 77,845 | ............ 79,451 79,436 | .ooeveererieiiens | e (1,591) (1,591) 77,845 (V10 I 694 |03/25/2034. | 1FM...........
AVIS BUDGET RENTAL CAR FUNDING
05377R CK 8 |ABS SER.2 .. | 03/27/2018. | BARCLAYS CAPITAL INC.....coovvrvns [ correererrnnirvirenisninns | coren 29,423,438 | ..... 30,000,000 | ..... 30,104,952 30,121,867 | .oovereeeiereens | e (7,660) (LC110) SRR I 30,114,207 | .ooovvvvirvirene ....(690,770) | ...... (690,770) | ...... 222,133 | 11/20/2022. | 1FE............
BASF 2000 A SECURED NOTES 8.040%
05526X AC 5 |02/16 .. | 02/16/2018. | Redemption  100.0000. v | e | e 129,465 | .......... 129,465 | .......... 110,581 126,656 2,809 .....2,809 ...129,465 0 5,204 | 02/16/2021.
BFC NOR FED RECEIVABLES TRUST
05559@ AP 7 | TRUST CERT .. | 01/01/2018. | Redemption  100.0000. cer [ | e 699,681 | ......... 699,681 | ......... 699,681 699,681 (0 OO ISV 699,681 (V)N I 43,520 |01/01/2027. [ 1....cevvvrennee
BTMU CAPITAL CORP EQUIPMENT
05577@ AG 5 |NOTES SER.A .. | 02/26/2018. | Redemption ~ 100.0000. | e | 102,199 | oo 102,199 | o 102,199 102,199 0 | oo | e 102,199 0 3,347 [ 02/26/2021. | 1..ovvvnines
BTMU CAPITAL CORP EQUIPMENT
05577@ AH 3 |NOTES SERB .. | 02/26/2018. | Redemption  100.0000. 98,360 98,360 98,360 98,360 0 98,360 0 3,221 | 02/26/2021. | 1eeeverenn.
BTMU CAPITAL CORP EQUIPMENT
05577@ AJ 9 |NOTES SER.C .. | 02/26/2018. | Redemption  100.0000. 30,126 30,126 30,126 30,126 0 30,126 (VR 987 |02/26/2021. [ 1..ecmeeee
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BTMU CAPITAL CORP EQUIPMENT
05577@ AK 6 |NOTES SER.D .. | 02/26/2018. | Redemption  100.0000. 30,720 30,720 30,720 30,720 0 30,720 0 ..1,006 | 02/26/2021.
BTMU CAPITAL CORP EQUIPMENT
05577@ AM 2 |NOTES SERE .. | 02/26/2018. | Redemption  100.0000. v | e | 13,660 | ..oeveree 13,660 | ..ocvevee 13,660 13,660 0 13,660 (V1 I 448 |02/26/2021. | 1.......cvvvenee
BMW VEHICLE LEASE TRUST 2016-1
05581R AE 6 |ABSSER.2 .. | 01/24/12018. | BANK OF MONTREAL......c.cvrmrres | cerrerrrnrsrrenirereninns | cvvnes 4,988,672 | ....... 5,000,000 | ...... 4,999,381 | ........... 4,999,751 414 414 5,000,165 | ...oovvvrerererers | o (11,493) | ........ (11,493) | ... 7,131 | 06/20/2019. | 1FE............
BAKER HUGHES A GE CO LLC SENIOR
05723K AB 6 |UNSECURE .. | 02/01/2018. | Tax Free EXChange.........cccovvrevvves | corvvererverseirernninns | cvvens 3,884,053 | ...... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 (VI RO ISR 4,000,000 |..cooovrirrrnne (115,947 | ...... (115,947) | ....... 18,539 | 12/15/2027. [ 1FE............
BARD CR INC SENIOR UNSECURED
067383 AE 9 | GLOBAL NOTE .. | 12/129/2017. | Taxable EXChANGe........cvvervnrenees | cevreverernerneieieninns | cvvenes 1,985,000 | ....... 2,000,000 | ...... 2,004,480 2,003,783 0 2,003,783 | ...ovvveerierinn | o (18,783) | ........ (18,783) | ......... 7,333 | 05/15/2026. | 2FE............
BARD CR INC SENIOR UNSECURED
067383 AE 9 | GLOBAL NOTE .. | 01/01/2018. | Tax Free EXChange..........ccc.ovevvees | coreveresereserenrienis | e (1,992,333) | ...... (2,000,000) | ...... (2,004,480) | ..........(2,003,783) 0 (2,003,783) 05/15/2026.
BAYVIEW FINANCIAL TR 2006-B ABS
07325N DN 9 |SER.2006 .. [03/01/2018. | PAYAOWN........couvvrvriieeiicieniinns [ e | reeens 1,942,607 | ....... 1,942,607 | ....... 1,957,783 | .ooooevveee 1,699,138 | ..vvorivvcrrenes | e 243468 | ....oovreries | e 243468 | ..o | e 1,942,607 (V18 I 7,565 | 04/28/2036. | 1FM...........
BAYVIEW OPPORTUNITY 2017-RT5 ABS
07333A AA 8 |SER.201 .. | 03/28/2018. | PAYAOWN........couvrvrrrrieririceririnns [ crverierienesneeisnins | e 1,559,202 | ....... 1,559,202 | ....... 1,594,942 | ........... 1,594,549 | ..o | s (35,347) | oocvvrrerrcrins [ e (35,347) [ vereeerrreren | e 1,559,202 0 6,621 | 05/28/2069. | 1FE............
BAYVIEW OPPORTUNITY 2017-SPL1
07333N  AA 0 [ABSSER.20 .. [ 03/28/2018. | PaydOWN..........cvvurvrrerireireriniinnas 327,880 327,880 | .......... 338,981 337,898 | ..o | e [QLORVRE:) | ST B (10,018) [ .ovveveerrerreens | cerrerireenne 327,880 (18 I 2,168 | 10/28/2064. | 1FM...........
BEAR STEARNS COMM MTG 1999-CLF
07383F BX 5 |ABSSER.1 .. [ 03/15/2018. | Paydown.........ccccoeveerinrinniiniianns 584,696 584,696 | .......... 536,229 582,401 2,294 | oo | e 2,294 | oo | i 584,696 (V18 I 6,779 | 05/20/2030. | 1FE............
BECTON DICKINSON & CO SENIOR
075887 CB 3 |UNSECURED N .. | 03/06/2018. | TENDER OFFER.......ccocovvvmerirenes [ coverirerieserneeisnins | e 2,020,000 | ....... 2,000,000 | ....... 1,980,000 | ....ccooeue 1,980,009 337 337 1,980,337 [ | s 39,663 | ......... 39,663 | ....... 11,167 | 05/15/2026.
BGS CTL PASS THRU TRUST SER.2009
08869# AA 7 |CHANDLE .. | 03/15/2018. | Redemption  100.0000. 39,233 39,233 39,233 39,233 0 39,233 (V10 I 431 | 05/15/2034. | 2.............c.
BGS CTL PASS THRU TRUST SER.2009
08869@ AA 9 [BILLING .. | 03/15/2018. | Redemption ~ 100.0000. woe | e [ 10,448 | ............ 10,448 | ............ 10,448 10,448 0 10,448 0 [ 114 [ 11/15/2032. | 2.....coonnee.
BGS CTL PASS THRU TRUST SER.2009
08870# AA 4 |ENGLEWO .. | 03/15/2018. | Redemption  100.0000. 31,061 31,061 31,061 31,061 0 31,061 (V18 IR 341 | 05/15/2034. | 2.........oc....
BGS CTL PASS THRU TRUST SER.2009
08870 AA 8 |BELAIR .. | 03/15/2018. | Redemption  100.0000. 28,491 28,491 28,491 28,491 0 28,491 (V10 I 313 | 07/15/2034. | 2................
BGS CTL PASS THRU TRUST SER.2009
08870@ AA 6 [SANDYO .. | 03/15/2018. | Redemption  100.0000. 39,600 39,600 39,600 39,600 0 39,600 0 06/15/2032.
BGS CTL PASS THRU TRUST SER.2009
08871* AA 7 |CAMPVE .. | 03/15/2018. | Redemption  100.0000. 22,241 22,241 22,241 22,241 0 22,241 (V1 IR 245 | 09/15/2034. | 2.........o00nnc.
BFC CHEVRON FED REC TRUST TRUST
088754 AA 9 |CERTIFIC .. | 03/01/2018. | Redemption  100.0000. v | e | e 143,107 | oovveneee 143,107 | oocveneee 143,107 143,107 (0 OO ISV 143,107 (V18 I 1,162 [05/01/2027. [ 1....covovvrrnnee
BGS CTL PASS THRU TRUST CERTS
08882# AA 0 |SER.2011C .. | 03/15/2018. | Redemption ~ 100.0000. woe | e | e 15178 | v 15,178 | v 15,178 15,178 0 15,178 0 [ 131 [ 03/15/2035. | 2.....ccocenee.
BGS CTL PASS THRU TRUST CERTS
08882@ AA 2 |[SER201M1E .. | 03/15/2018. | Redemption  100.0000. v | e | 10,922 | v 10,922 | v 10,922 10,922 0 10,922 0 95 | 09/15/2035. [ 2......cvvvnvene
BGS CTL PASS THRU TRUST CERTS
08886@ AA 8 |SER2011S .. | 03/15/2018. | Redemption  100.0000. 10,998 0 10,998 0 96 | 08/15/2035.
BIOGEN INC SENIOR UNSECURED
09062X AF 0 |GLOBAL NOTES .. | 02/27/2018. | JEFFERIES LLC, v | e | 20,439,011 | ..... 20,000,000 | ..... 19,952,800 | ......... 19,961,020 [ ...coovveevvivens | veveriens 1,357 | v | e 1,357 [ v | e 19,962,376 | .cooovvverrverins | e 476,634 | ....... 476,634 | ..... 370,376 |09/15/2025. | 2FE............
BMW VEHICLE OWNER TRUST 2018-A
09659Q AA 5 |ABS SER.2 o+ [ 01/26/2018. [ VAIIOUS.......courvenrrcrirerireessriseries | cvereeeseesssisessenens | e 34,994,531 | ..... 35,000,000 | ..... 35,000,000 0 35,000,000 | ..ocvrerenerirens | vrrenns (5,469) | .......... (5,469) | ...ooncn. 917 01/25/2019. | 1..covvvvurrnnes
BMW VEHICLE OWNER TRUST 2018-A
09659Q AA 5 |ABS SER.2 .. [ 03/25/2018. | PaydOWN..........ccvvniicrieniriiniinns [ e | s 3,816,352 | ...... 3,816,352 | ...... 3,816,352 0 3,816,352 (18 I 7,337 | 01/25/2019. | 1o
BOMBARDIER CAP MTG CORP 1999-A
09774X AV 4 |ABS SER.1 .. [ 03/01/2018. | PAYAOWN........courverririeriririeens [ e | v 48,142 | ............ 48,142 | ............ 48,142 48,142 0 48,142 (V18 I 535 | 11/15/2025. [4AM...........
BORGWARNER INC SENIOR
099724 AJ 5 |UNSECURED GLOBAL N .. | 01/12/2018. | MORGAN STANLEY & COLLC..... [RUTTTRINN RN 14,187,812 | ..... 14,205,000 | ..... 14,014,049 ..14,036,606 955 955 | cvoeveerierieens | e 14,037,562 | .ccoovvvrirrcr | oo 150,250 | ....... 150,250 | ..... 162,470 | 03/15/2025.
BOSTON CAP CONST TCF XXIII-A
10061# AB 7 |SECURED GTD .. | 01/03/2018. | Redemption  100.0000. v | e | 213,961 | .......... 213,961 | .covoe 157,917 213,900 61 B1 | oot [ i 213,961 0 01/03/2018. | 1Z..............
BRISTOL MYERS SQUIBB CO SENIOR
110122 BA 5 |UNSECURED .. | 01/24/2018. | BARCLAYS CAPITAL INC.......cvvvee | corrererrrmnrrnerirenis | e 11,940,120 | ..... 12,000,000 | ..... 11,990,400 | ......... 11,994,331 361 361 [ s | e 11,994,692 | .ooovvvcrrern | e (54,572) | ........ (54,572) | ....... 79,467 |02/27/2019. [ 1FE............
BNSF RAILWAY COMPANY LLC PASS
12189P AE 2 |THRU CERTS .. 101/02/2018. [ PAYAOWN.......courvrrirrireirnrineines | crierirneesseinerenin | cevneennsd 403,636 | .......... 403,636 | .......... 403,636 403,641 (5) [(5))] T IO 403,636 0] 14,433 | 01/02/2020. | 1FE............
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CREDIT BASED ASSET SERVICING ABS
12489W  JQ SER.200 .1 03/01/2018. | PaydOwN........ccovvvrereririierniieniennes [ e | v 218,825 | ......... 218,825 | ......... 215,709 219,231 (406) .(406) ...218,825 0 05/25/2035. | 1FM....
CBOE HOLDINGS INC SENIOR
12503M  AB UNSECURED GLOBA . 102/15/2018. | BARCLAYS CAPITAL INC.......ovveee | covrrrimrinerirerirenins | v 4,689,307 | ....... 4,735,000 | ....... 4,736,657 | ........... 4,736,239 (154) 154) | o | s 4,736,085 | ....cooovvevirens [ s (46,778) | ........ (46,778) | ....... 13,337 | 06/28/2019. | 2FE............
800 LONG RIDGE LLC CGA SER.2009-
12537# AA CTL-4 CE . 103/10/2018. | Redemption ~ 100.0000..........ccces | corrrereemmmmnermrenins | cevereenne 218542 | .......... 218542 | .......... 218,542 218,542 (0 TR ISP 218,542 (V18 I 2,061 | 12/10/2023. [1....covernvene
CGA CAPITAL CREDIT LEASE TRUST
12540@ AA PASS THRU .1 03/10/2018. | Redemption ~ 100.0000..........cccees [ rerrrrreirernninvirnnns | v 69,231 | oo 69,231 | oo 69,231 69,231 0 69,231 (V1N I 543 | 07/10/2040. | 2........ovee..
CIGNA CORP SENIOR UNSECURED
125509 BK NOTES 6.35 . [03/15/2018. [ MALUTItY.......overeerrerirerierieriiens | ceereeereeisnsiserienins | o 22,000,000 | ..... 22,000,000 | ..... 21,975,360 | ......... 21,994,019 5,981 | oo | s 5,981 22,000,000 0. 698,500 | 03/15/2018. | 2FE............
CIM TRUST 17-7 ABS SER.2017-7 CL.A
12553H  AA 3.0 . [03/01/2018. [ PAYAOWN.......cvvmrrrrereirerinerienies | eeerneesssinsersenineens | ervens 1,600,202 | ....... 1,600,202 | ....... 1,614,431 | e 1,614,351 ....1,600,202 0 04/25/2057. | 1FM...
CGA CAPITAL CREDIT LEASE TRUST
12557@ AA PASS THRU .1 03/10/2018. | Redemption ~ 100.0000..........cccves [ rurvrrreerermninverenns | wovrirernns 75221 | oo 75221 | oo 75,221 75,221 0 75,221 (1 I 491 | 06/10/2041. | 1..ccvrvvrrran
CIT GROUP HEQ LOAN TR 2002-1 ABS
12558M  AF SER.200 .1 03/01/2018. | PaydOwN..........cvvemcvererircerrrinrianes 57,063 57,063 57,049 57,906 (842) .(842) 57,063 (V1 I 637 |02/25/2033. | 1FM...........
CIT GROUP HEQ LOAN TR 2003-1 ABS
12558M  BL STEP SE . 103/01/2018. | PaydOwn..........ovvurvverireireriniinnes 30,898 30,898 30,798 30,891 7 7 30,898 (V10 I 223 |10/20/2032. | 1FM...........
CLI FUNDING LLC ABS SER.2013 CL.1A
125634 AG 2.8 . [03/18/2018. [ PAYAOWN.........oonvvrrirrireiniiesiiees | coreeirseeisssisssiennins | cevneenas 368,333 | .......... 368,333 | .......... 368,279 368,224 110 110 | o | i 368,333 (18 I 1,604 |03/18/2028. | 1FE............
CMC SECURITIES CORP IV CMO
125925 EL SER.1997-2 CL .| 03/01/2018. | Paydown 99,400 99,400 | .......... 100,471 98,965 434 434 99,400 0 11/25/2027. | 1FM...
COMM MORTGAGE TRUST 2012-CR5
12623S  AB ABS SER.201 . [ 03/01/2018. [ PAYAOWN.......courvrneirrireiieiisniines | coreeirseissssissssenins | cevneenns 706,332 | .......... 706,332 | .......... 723,989 706,454 (122) (122) | e | e 706,332 (V1 I 984 | 12/10/2045. | 1FM...........
CTL LEASE TRUST NOTES SER.2001-1
12644@ AM 7.230 . | 03/15/2018. | Redemption ~ 100.0000. 31,379 31,379 31,379 31,379 0 31,379 0 [ 379 | 01/15/2027. | 1.
CTL LEASE TRUST SENIOR SECURED
12644@ AR NOTES 7 . | 03/15/2018. | Redemption ~ 100.0000. 64,286 64,286 64,286 64,286 0 64,286 (V18 I 816 | 12/15/2026. | 1........cooo..c.
CTL 2002-17 TRUST BONDS  6.531%
12644@ BN 01/2012 . | 03/20/2018. | Redemption ~ 100.0000. 35,859 35,859 35,859 35,859 0 35,859 (V10 I 391 [01/20/2022. | 1.....covvvnnee
CTL 2001-22 TRUST GTD BONDS
12644@ BP 6.151% 01/ . | 03/15/2018. | Redemption  100.0000. ...47,916 ..47,916 47916 47,916 0 47,916 0 01/15/2023.
CVS HEALTH CORP GLOBAL PASS
126650 BP THRU CERTS .1 03/10/2018. | Redemption ~ 100.0000..........cccee. | rerrererrermrererrnnnnns | overenens 113,066 | .......... 113,066 | .......... 118,883 17,018 | oo [ e (3,951) (3,951) [ ooverncerneirenns | cerrerireenne 113,066 0 12/10/2028. | 2FE............
CVS HEALTH CORP GLOBAL PASS
126650 BQ THRU CERTS . 103/10/2018. | Redemption ~ 100.0000.........cccues | corrrereermmenerirenin | cevereenne 109,080 | ..cvoneee 109,080 | ..cooveee 108,890 109,117 (36) (115 [N ISV 109,080 0 01/10/2030. | 2FE............
COUNTRYWIDE ABS CERTS 2006-11
12666T AF ABS GTD SE .1 03/01/2018. | PAYAOWN........cvvvvrvrieierisririeninns [ e | vvves 3,778,905 | .......... 160,659 94,210 187,642 | oo | e 713,363 | oo | e 713,363 | .o | e 901,005 0 [ 20,884 | 09/25/2046. | 1FM...........
COUNTRYWIDE ABS CERTS 2005-16
126670 PA ABS GTD SE .. [ 03/01/2018. | PAYAOWN.......courvrcririrerirrernriens [ crrerieriesesseeissins | eneens 1,533,453 | ....c..... 160,453 | .ccvoneee 112,269 153,516 | covorvvvevveries | e 630,749 630,749 | ..o | e 784,265 0 8,251 | 05/25/2036. | 1FM...........
COUNTRYWIDE ABS CERTS 2004-7 ABS
126673 DP SER.200 .1 03/01/2018. | Paydown 4,898 4,898 4,825 4,878 20 20 .4,898 0 40 | 12/25/2034. [ 1FM....
COUNTRYWIDE ABS CERTS 2004-10
126673 JB ABS SER.20 . [03/01/2018. [ PAYAOWN........courverrirrirrieiinniines | oo | cevvniene 105,191 | .ccveeeee 105,191 | cccveeeee 101,976 104,639 552 552 | oo | v 105,191 (V10 I 809 | 12/25/2034. | 1FM...........
COUNTRYWIDE ABS CERTS 2006-S5
126683 AC ABS GTD SE . 103/14/2018. | JP MORGAN SECURITIES LL....... | coereerrrrrerirerirneen | cvvees 1,280,000 2,267,300 0 ..1,280,000 |..... 1,280,000 | ....... 20,760 |06/25/2035. [6Z..............
COUNTRYWIDE ABS CERTS 2006-S5
126683 AC ABS GTD SE . [ 01/05/2018. [ PAYAOWN.......coonvvnrirrireiniieniiens | o | cevneenas 420,079 | .......... 420,079 | oo e | e | s 420,079 | oo | i 420,079 | oo | e 420,079 0 2,083 | 06/25/2035. | 1FM...........
COUNTRYWIDE ABS CERTS 2006-S5
126683  AF ABS GTD SE . [03/01/2018. [ PAYAOWN.......oourvirrirrirriiniiniiines | oo | ceveeniens 279,031 | oo 374,399 | ... 162,002 7402 | s | v 271,929 | oo | e 271,929 | oo | e 279,031 0. 14,223 | 06/25/2035. | 1FM...........
COUNTRYWIDE ABS CERTS 2006-S6
126684 AC ABS GTD SE .1 01/29/2018. | JP MORGAN SECURITIES LL....... JROTRRTTRRRINN PP 3,875,000 | ...... 3,310,813 | vevenee 521,414 | ......... 1,095,219 [ .ovvoveverirenes | s 472,572 N 472,572 | ... 1,567,790 ..2,307,210 | ..... 2,307,210 03/25/2034. | 6AM....
COUNTRYWIDE ABS CERTS 2006-S6
126684  AF ABS SER.20 . [ 03/01/2018. [ PaydOWN.........coovveririniiniiiciies | e | v 7,558,798 | .......... 156,893 83,310 362,987 | .ooviveieriinns | o 4,643,293 | .oooovieriei | e 4,643,293 5,006,280 (V18 I 8,720 | 03/25/2034. | 1FM...........
COUNTRYWIDE HEL TR 2006-S2 ABS
126685 DZ SER.2006- .1 03/01/2018. [ PaydOwn..........cvvumevererercerreinrienes 34,877 29,226 | ....couc.... 12,933 570 [ o | e 34,307 34,307 34,877 (V10 IR 848 | 07/25/2027. | 1FM...........
COUNTRYWIDE ABS CERTS 2006-S9
12668G AC ABS GTD SE . 103/01/2018. | PaydOwN..........ovvvmevrrerireireriniinnes 394,235 394,235 | .......... 372,660 392,092 2,143 | e | e 2,143 | oo | i 394,235 (V18 I 3,823 | 08/25/2036. | 1FM...........
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COUNTRYWIDE ABS CERTS 2007-4 ABS
12668W AU 1 |ADJ SER .. [ 03/09/2018. [ PaYdOWN.........oovviiiiririiniicnniines | oo | oo 419,254 | .......... 419,254 | .......... 419,236 410,959 | ....... (28,958) ..419,254 0 ...3,444 | 04/25/2047. | 5FM....
COUNTRYWIDE ABS CERTS 2006-S8
12668X AE 5 |ABS ADJ SE .. | 03/14/2018. | JP MORGAN SECURITIES LL....... [ cevvreerirerernieiinins | e 8,537,929 | ....... 8,524,609 | ...... 8,524,477 8,511,783 (886) .(886) 8,510,898 | ...ocvvvveririns [ e 27,031 | ......... 27,031 | ... 144,432 | 04/25/2036. | 2FM...........
COUNTRYWIDE ABS CERTS 2006-S8
12668X AE 5 |ABS ADJ SE .. [ 03/01/2018. [ PAYAOWN.......cvurvrrrirrireirnrinerines | crierirneesseiserssenin | ceveneenne 127,294 | ... 127,294 | .......e.. 127,292 127,103 192 192 | o | v 127,294 (V18 I 1,242 | 04/25/2036. | 2FM...........
COUNTRYWIDE ABS CERTS 2006-S8
12668X AF 2 |ABS SER.20 .. [ 03/01/2018. | PAYAOWN........courvrirriieeieeieniiinne | i | cvrveeienes 75,799 | oo, 75,799 | oo 74,302 75,243 556 556 75,799 (V10 I 728 | 04/25/2036. | 1FM...........
COUNTRYWIDE HOME LOANS CMO
12669F 5W 9 |SER.2004-J7 C .. [ 03/01/2018. | PAYAOWN........courvervirieririrerrrinns [ ceverieriesiseesssins | cvevereinees 18,679 | coveverne 18,679 | covvvernes 18,665 18,634 46 46 18,679 (V1 IR 172 | 08/25/2034. | 1FM...........
COUNTRYWIDE HOME LOANS 2004-J6
12669F Y8 0 |CMO SER.2 .. [ 03/01/2018. [ PAYAOWN.......cvurvrrrrrrireirrrineiines | cvererireessseiinessenins | ceveneenne 182,079 | oovveneee 182,079 | oocveneee 172,691 163,802 ...182,079 0 08/25/2024. | 1FM....
COUNTRYWIDE HOME LOANS 2004-J8
12669G DW 8 |CMO SER.2 .. | 03/01/2018. | PAYAOWN........oovveriiirerieriseierinniines | cerrveiersniseirensniiens | erennines 278,833 | .......... 278,833 284,845 281,102 (2,270) (V272{0) | IR IOV 278,833 0 2,985 | 12/25/2034. | 1FM...........
CVS LEASE BACKED PT PRIV PL TR
12672# AA 6 |PASSTHRU .. | 03/10/2018. | Redemption  100.0000. 99,344 99,344 99,344 99,344 0 99,344 (V1 IR 780 |09/10/2034. | 2................
CAITHNESS LONG ISLAND LLC SENIOR
12806* AH 4 |SECURED .. | 01/15/2018. | Redemption  100.0000. cor | e | e 196,739 | .ccvoneee 196,739 | .ccvoeeee 145,672 161,713 35,025 35,025 | .ooereerierirens | cerereenenns 196,739 0 5,617 | 01/15/2032. | 2FE............
CAMDEN PROPERTY TRUST SENIOR
133131 AS 1 |UNSECURED N .. | 03/15/2018. | WELLS FARGO SEC LLC......cvovve [ corrreerervrircireriviiens | v 10,099,355 | ....... 9,500,000 | ....... 9,494,265 9,496,904 (371) (371) 9,496,533 | ...covvrierinns [ 602,822 | ....... 602,822 | ..... 120,927 | 06/15/2023. | 1FE............
CAMDEN PROPERTY TRUST
133131 AU 6 |UNSECURED NOTES .. | 03/15/2018. | WELLS FARGO SEC LLC.......cccovvs [ correrirerirmrerneriviins | crveens 4,120,400 | ....... 4,000,000 | ....... 3,992,680 3,995,365 4 4 3,995,369 | .cvoovvecrierins | e 125,031 | ....... 125,031 | ..... 115,222 | 01/15/2024.
CAMPBELL SOUP CO SENIOR UNSEC
134429 AW 9 [NOTES 4. .. 1 01/02/2018. | MORGAN STANLEY & COLLC..... | cooverereerrrirnerrerins | e 10,470,600 | ..... 10,000,000 | ....... 9,965,080 9,986,378 26 26 9,986,404 | ....overvnrins | e 484,196 | ....... 484,196 | ....... 93,264 | 04/15/2021. | 2FE............
CAPLEASE CDO LLC ABS SER.2005-1A
140274 AA 9 [CLA .. | 01/29/2018. | Paydown..........covrvviererrnrineirerieinns 250,648 250,648 250,302 250,532 116 16 | e [ e 250,648 0 3,087 |01/29/2040. | 1FE............
CAPITAL ONE MULTI-ASSET EX TR ABS
1404IN EU 1 |SER.20 .. [ 03/15/2018. [ PAYAOWN........courvrrrirrerceicrinirines | crireeereesnsiserirenin | e 10,080,000 | ..... 10,080,000 | ..... 10,075,275 | ..evevecerrrenirirerienes | crverenceienines | e 4725 | s [ v 4725 | oo | e 10,080,000 0. 23,352 | 01/15/2021. [1..veonvernvcne
CAPMARK MILITARY HSG TR XXXIlI
140689 AA 8 |ABSGTDS .. [ 03/10/2018. | PAYAOWN.......courvereriieeieineiiinne [ cenerieeiesirseissninns | ceveeeinees 17,883 | v 17,883 | v 17,675 179 179 17,883 (V10 I 180 | 09/10/2052. | 1...cvvvnvrnnes
CARLISLE COMPANIES INC NOTES
142339 AE 0 [5.125% 12 .. | 03/27/2018. [ MERRILL LYNCH PFS.......oeivivi | covrrrersirneirernninns | cvvees 4,698,225 | ....... 4,500,000 | ....... 4,479,750 304 304 AA93115 | | 205,110 | ...... 205,110 | ...... 66,625 | 12/15/2020.
CARMAX AUTO OWNER TRUST 2018-1
14314A  AA 7 |ABS SER.2 .. [ 03/15/2018. | PAYAOWN.......courvrrrrrirerirrernrinns [ crrverieriesenneessnins | eneens 8,021,042 | ....... 8,021,042 | ....... 8,021,042 0 8,021,042 (V1 I 13,490 | 02/15/2019. | 1..eevvvrrinnes
CENTEX HEL TR 2001-B ABS ADJ
152314 DP 2 |SER.2001-B .. [ 03/01/2018. | PaydOwN..........cvvurvrrrrireireriniinnas 84,580 84,580 84,573 85,229 (649) .(649) 84,580 (V10 IO 929 |07/25/2032. | 4FM...........
CENTEX HEL TR 2002-A ABS SER.2002-
152314 EK 2 |[ACLA .. | 03/01/2018. [ PAYAOWN........coviverriieierieierisniines | cevrveiersniseisenssniene | versnniaes 279,704 | .......... 279,704 | .......... 279,639 278,934 77 TTA | e | v 279,704 0 [ 2,174 | 01/25/2032. [ 1FM...........
CENTEX HEL TR 2004-C ABS SER.2004-
152314 KK 5 [CCLA .. [ 03/01/2018. | PaydOWN.........cvvvrmerirrirrererininenes 312 312 299 311 1 1 312 0 3 | 06/25/2034. | 1FM...........
CENTEX HEL TR 2005-A ABS SER.2005-
152314 MD 9 |[ACLA .. | 03/01/2018. | PAYAOWN........couverviireieriiierinniines | ceerveiernniseirennniens | vernnis 722,246 | ......... 722,246 | ......... 726,083 721,775 471 471 ...722,246 0 6,297 | 01/25/2035. | 1FM....
CGA LEASE BKD PASS THRU TRUST
15722# AA 9 |PASS THRU .. | 03/10/2018. | Redemption  100.0000. 5,011 5,011 5,011 5,011 0 .5,011 0 37 | 01/10/2041.| 2......ocvenee.
CGA LEASE BKD PASS THRU TRUST
15722 AA 3 |PASSTHRU .. | 03/10/2018. | Redemption  100.0000. coe | e | e 71,180 | oo 71,180 | oo 71,180 71,180 0 71,180 (V18 I 574 [ 01/10/2041. | 2.....ccovvvenee
CHALET NAVY PPTYS LP SER-B GTD
157507 AC 8 |SENIOR SE .. | 03/15/2018. | Redemption  100.0000. 89,476 89,476 89,476 89,476 0 89,476 0 3,374 | 03/15/2024. | 1FE............
CHASE ISSUANCE TRUST ABS
161571  FU 3 |SER.2013-A1CL. .. [ 02/15/2018. | PaYAOWN.......couvverririericinniiens [ e | e 3,095,000 | ...... 3,095,000 | ...... 3,094,275 725 725 3,095,000 0 3,353 | 02/18/2020. | 1FE............
CHASE ISSUANCE TRUST ABS
161571 GT 5 |SER.2015-A2 CL. .. | 01/24/2018. | JP MORGAN SECURITIES LL....... FROURTRRRRINN PP 4,988,805 | ....... 4,989,000 | ....... 4,989,000 0 reenene.4,989,000 02/18/2020.
CHEVRON PHILLIPS CHEM CO LLC
166754 AK 7 |SENIOR UNSE .. 103/29/2018. [ Call  100.0000.........couveerreerirans | crrrerirriiniisniieni | o 20,000,000 | ..... 20,000,000 | ..... 19,765,769 | ......... 19,963,738 | .oovvvvevrveriins | v 36,262 36,262 20,000,000 0]... 139,778 | 05/01/2018. | 1FE............
CITICORP MTG SEC INC 2005-6 CMO
172973  2M 0 |SER.2005 .. 1 03/01/2018. [ PAYAOWN.......ooorvrrrirrerrerrrinernes | cvirererneeinsinerienins | cevneenns 316,982 | .......... 316,982 | .......... 319,062 317,274 (291) L291) | e | e 316,982 (V18 I 3,169 | 09/25/2035. | 1FM...........
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CITICORP MTGE SECURITIES INC CMO
172973 3G 2 |SER.200 .1 03/01/2018. | PaydOwN........ccovvvreverireierniieniinnes [ e | v 146,710 | wcoveeee 146,710 | woovenee 145,192 145,724 986 986 ...146,710 0 ..1,298 | 10/25/2035. [ 1FM....
CITICORP MTG SEC INC 2005-3 CMO
172973 89 1 |SER.2005 . 103/01/2018. | Paydown..........coovvvvreverrerriinrianes 32,169 32,169 31,577 31,362 807 807 32,169 (V1 I 297 | 04/25/2035. | 1FM...........
CITIBANK CC ISSUANCE TRUST ABS
17305E  EF 8 |SER.2008- . [01/23/2018. [ PAYAOWN.......cvvmrrrrircererisnricnins | ceerneeissisersenineens | crvend 6,235,000 | ...... 6,235,000 | ...... 6,237,192 (2,192) (2,192) 6,235,000 0. 13,104 | 01/23/2020. | 1FE............
CITIFINANCIAL MTG SEC 2004-1 ABS
17306U0 CE 6 |SER.200 .1 03/01/2018. | Paydown.........ccocevveeriniienniinninns 82,281 82,281 | oo 79,842 81,977 304 304 82,281 (V10 I 526 |04/25/2034. | 1FM...........
CITICORP RES MTGE SEC 2006-1 ABS
17309N  AF 8 |SER.200 . 1 03/01/2018. | PaydOwN..........cvvuevererircerrrinrianes 288,602 288,602 280,521 283,493 5,108 | oo | e 5,108 | ..o | e 288,602 0 07/25/2036. | 1FM...........
CITICORP RES MTGE SEC 2006-2 ABS
17310E  AF 5 |SER.200 . [03/01/2018. [ PAYAOWN.......cvvnvrrrirrererisrisirines | ceierirseesssisessenins | ceveneenns 453212 | ......... 453212 | ......... 453,176 451,758 ....1,454 ...453,212 0 09/25/2036. | 1FM...
CITICORP RES MTGE SEC 2006-3 ABS
17310N  AF 5 |SER.200 . [ 03/01/2018. [ PAYAOWN.......coonvviirrieiniieniiees | coierirseisessissiseenins | eevneenas 303,493 | .......... 303,493 | .......... 303,487 302,499 994 994 | e | e 303,493 (V18 I 2,732 | 11/25/2036. | 1FM...........
CITIGROUP MTGE LN TR 2018-RP1
17326Q AA 1 |CMOADJ SE . [03/01/2018. [ PAYAOWN.......cvvuvvrririerrriirinirines | coererirneeissinerienins | ceveneeend 628,072 | ......... 628,072 | ......... 626,224 | ..o | s | e 1847 | v | e 1847 | s | e 628,072 (V18 I 2,123 | 09/25/2064. [ 1.......cconvn.
CLOROX CO SENIOR UNSEC GLOBAL KEYBANC CAPITAL MARKETS
189054 AT 6 |[NOTES 3. C[01/30/2018.[INC e | e 2,010,940 | ....... 2,000,000 | ....... 1,993,660 | ........... 1,996,721 67 67 | oo | eerineis 1,996,787 | ..cooveeveiiens | s 14,153 | ......... 14,153 | ....... 23,044 | 09/15/2022. | 2FE............
COLUMBUS SOUTHERN POWER
199575 AW 1 | SENIOR UNSECURED .1 02/08/2018. | MARKET AXESS........oooviimrrernnns [ v | v 8,877,968 | ...... 8,800,000 | ....... 8,778,706 8,797,283 17 117 8,797,400 | ..ocvvviviins [ e 80,568 | ........ 80,568 | ..... 149,368 | 05/01/2018. | 1FE............
COOPERS & LYBRAND LLP SENIOR
21686@ AD 7 |NOTES SER.D .1 03/19/2018. | Redemption ~ 100.0000..........cccov. | rerrererrererirerrnnnnns | overnens 818,182 | .......... 818,182 822,218 819,078 (896) .(896) ..818,182 0 /.. 30,400 |03/18/2022.
COSTCO WHOLESALE CORP SENIOR
22160K AH 8 |UNSECURED G .. 1 02/09/2018. | MERRILL LYNCH PFS.......cocoviiines | corerineernneiineinenis | cerereennd 979,780 | ....... 1,000,000 | .......... 997,040 998,186 60 (510 [ OO [P 998,246 | .....vvervririns | e (18,466) | ........ (18,466) | ....... 11,125 | 02/15/2022. | 1FE............
CSFB MORTGAGE TRUST 2003-23 CMO
22541Q VG 4 |SER.2003 .1 03/01/2018. | Paydown..........coovvveereririnririninines 56,630 56,630 56,347 56,361 269 269 56,630 0 [ 660 | 10/25/2033. | 1FM...........
CSFB MORTGAGE TRUST 2005-3 CMO
225458 LH 9 |SER.2005- . 103/01/2018. | PaydOwn..........cvvumevererercerreinrianes 5,650 5,650 5,712 5,665 (14) (14) ..5,650 0 55 | 07/25/2035. | 1FM...........
COUNTRYWIDE ABS 2006-S3 ABS
23242M  AD 3 |SER.2006-S3 .1 03/01/2018. | PaydOwN..........ovvurvrerireirerinrianes 657,870 921,653 256,412 312,673 | oo | e 345196 | ..cvvvrerriies | e 345,196 | ..ovvvcrierinens | e 657,870 (V] I 35,218 | 02/25/2041. [ 1FM...........
COUNTRYWIDE ABS 2006-S3 ABS GTD
23242 AE 1 | SER.2006 .| 03/01/2018. | Paydown ...15,911 ..12,333 5,790 234 ..15,677 15,911 0 06/25/2021. | 1FM....
COUNTRYWIDE ABS 2006-S4 ABS GTD
23243N  AJ 7 |SER.2006 . [03/01/2018. [ PAYAOWN.......cvvmrirrercererinerienies | ceerneesssinserienieeens | creens 8,791,340 | .ocvoneee 164,020 | .oooverne 76,040 365,675 | ..ocvererercerins | v 5,436,044 | ...ocvvvrrves | e 5,436,044 5,801,719 (V1 I 10,884 | 07/25/2034.| 1FM...........
DELTA TOWNSHIP UTIL Il, LLC SENIOR
24780 AA 4 |SECUR .1 03/10/2018. | Redemption ~ 100.0000. 237,920 237,920 | .ot 71,376 142,906 95,014 95,014 | ooeveeeeriiens | e 237,920 (V18 IR 5,403 | 11/10/2020. | 2Z..............
DEPOSITORY TR & CLEARING CORP
24966@ AC 4 |SENIORNOT .1 03/28/2018. | Redemption ~ 100.0000. 325,000 325,000 325,000 325,000 0 [ o | e 325,000 0 [ e 6,386 | 09/28/2032. [1......ccccveree
ELEC RELIABILITY COUNCIL TX
285004 AB 8 |SENIOR NOTES .1 03/30/2018. | Redemption ~ 100.0000..........ccccee. | rerrererrererrrerrnnnns | overenenn 375,000 | .......... 375,000 | .......... 375,000 375,000 (0 ST ISP 375,000 0 2,813 | 09/30/2032. | 1....cvvvcvernes
ELEMENT RAIL LEASE | 2014-1A ABS
28618W AA 2 |SER.201 . [03/19/2018. [ PaYdOWN.........ooovvicririiriiniisiiies | o | e 182,823 | ... 182,823 | ... 182,823 182,823 0 ...182,823 0 04/19/2044.
ELEMENT RAIL LEASE 11 2015-1A ABS
28618X AA 0 |SER.20 . 103/19/2018. | Paydown..........ccovevvreverreriiinnianes 534,345 534,345 534,345 534,345 0 | oo | e 534,345 0 02/19/2045. | 1FE............
ELM ROAD GEN STATION LLC SENIOR
28932M AA 3 | SECURED . 102/11/2018. | Redemption ~ 100.0000..........ccoees | corrrereemrmmnerienens | cevveinne 109,882 | .......... 109,882 | .......... 109,882 109,882 (0 SOOI ISP 109,882 0 2,862 | 02/11/2030. | 1FE............
ELM ROAD GEN STATION LLC SENIOR
28932M  AG 0 | SECURED . 101/19/2018. | Redemption ~ 100.0000. 85,541 85,541 85,541 85,541 0 85,541 0 | e 1,999 | 01/19/2031. | 1FE............
EMPIRE DISTRICT ELECTRIC CO 1ST KEYBANC CAPITAL MARKETS
291641 BD 9 |MORTGAGE . 103/06/2018.[INC | | e 12,936,375 | ... 12,500,000 | ..... 12,473,250 | ......... 12,491,917 187 L TN 12,492,104 | .oooovvvvivcrns | e 444271 | ....... 444271 | ..... 156,615 | 06/01/2020. | 1FE............
ESTEE LAUDER COMPANY INC SENIOR
29736R  AH 3 |UNSECURE . 102/15/2018. | WELLS FARGO SEC LLC......ovvvvee | coererrsrrnrerirerireeens | cvvd 6,755,000 | ....... 7,000,000 | ....... 6,998,320 6,998,805 34 34 6,998,839 ..(243,839) | ...... (243,839) | ....... 33,056 | 05/10/2021.
FNBC PASS THRU TRUST SER.93-A
30251T AA 7 |8.080% 0 .1 01/05/2018. | Redemption ~ 100.0000..........cccce. | covrerernmuremiinirireiins | o 347,295 | .......... 347,295 398,559 347,453 (159) A159) | o | e 347,295 0 14,031 | 01/05/2018. [ 1FE............
FR ENCLAVE SPV LP CTL SR SEC
30280@ AA 4 |NOTES 5.1 .| 01/07/2018. | Redemption  100.0000. 57,624 57,624 57,624 57,624 0 57,624 (V18 N 748 |09/30/2033. | 2......covvenee
FEDERAL EXPRESS CORP PASS THRU
313305 AA 2 |CERTSSER . 101/15/2018. | Redemption ~ 100.0000..........cccco | corrmerrmrrmrerererirneens | crvene 1,095,909 | ....... 1,095,909 | ....... 1,098,649 | ........... 1,095,939 (30) (1<) SIS ISP 1,095,909 0] 14,384 | 01/15/2018. | 2FE............
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FEDERAL EXPRESS CORP PASS THRU
31331F  AX 9 |CERTS SER .. [ 01/15/2018. [ PaYdOWN........ooovviiiririniicniines | oo | e 480,902 | .......... 480,902 | .......... 452,048 474,777 ...480,902 0. 16,158 | 07/15/2023.
FEDERAL EXPRESS CORP PASS THRU
31331F BB 6 |CERTS SER .. [ 01/15/2018. [ PaYAOWN.......coorvvrirrirriirinnines | oo | e 671,007 | ......... 671,007 690,920 673,308 | ..oovvvvcrrens | el 2,300) | e | e 2,300) | e [ i 671,007 0. 26,505 |01/15/2020. | 2FE............
FIRST ALLIANCE MTG TR 1996-1 ABS
31846L AY 2 |SRCERT .. [ 03/01/2018. | PaydOWN.........ovvvrmrrrrerircireriniinnes 1,824 1,824 1,824 1,824 0 .1,824 0 22 | 06/20/2027. | 1FM...........
FLAGSTAR HEL TR 2007-1A ABS ADJ
33848 AD 7 |SER.2007 .. | 03/14/2018. | JP MORGAN SECURITIES LL....... | covevverervrircereriviiens | e 11,473,857 | ..... 11,430,991 | ... 11,430,917 | ......... 11,397,105 (91) (XD SRR I 11,397,014 | oo | s 76,843 | ........ 76,843 | ..... 212,968 | 01/25/2035. | 1FM...........
FLAGSTAR HEL TR 2007-1A ABS ADJ
33848 AD 7 |SER.2007 .. [ 03/01/2018. | PAYAOWN.......oveurvrrrirrirceririnerines | coirerereesneinerienin | cevveinne 737,815 | .......... 737,815 | .......... 737,811 735,628 2,187 | o | e 2,187 | o | v 737,815 (V18 I 7,973 | 01/25/2035. | 1FM...........
FORTIVE CORPORATION SENIOR
34959) AG 3 |UNSECURED GLO .. | 01/26/2018. | JP MORGAN SECURITIES LL....... JRURTTRRRINN PPN 9,884,300 | ..... 10,000,000 | ..... 10,012,930 ..10,012,189 (234) (234) | v | v 10,011,956 .(127,656) | ...... (127,656) | ....... 39,375 | 06/15/2026.
GMAC MTGE CORP LN TR 2004-HE2
361856 DB 0 |ABS SER.20 .. [ 03/01/2018. | Paydown.........cccceeveerinrinriiniians 297,779 297,779 | v 215,056 258,726 39,053 39,053 | oovveerieriinns | v 297,779 0 2,641 | 10/25/2033. | 1FM...........
GMAC MTGE CORP LN TR 2004-HE5
361856 DX 2 |ABSSER.20 .. [ 03/01/2018. | PAYAOWN........couvvervirieriricerrriinns [ i | cveerenees 72,984 | ............ 72,984 | ............ 72,984 72,984 0 72,984 (V1 IR 723 | 09/25/2034. | 1FM...........
GMAC MTGE CORP LN TR 2004-HE5
361856 DY 0 |ABS SER.20 .. [ 03/01/2018. | PaydOwN..........ovvurvrrrrireireriniinnas 30,696 30,696 30,696 30,696 0 30,696 (V10 I 279 |09/25/2034. | 1FM...........
GMAC MTGE CORP LN TR 2004-GH ABS
36185H EB 5 |SER.200 .. [ 03/01/2018. | PAYAOWN........courvivrriiiiseisniienne [ cemerieiiesiseisnnninns | cvvvesienes 14414 | e 14414 | e 14,410 14,374 40 40 14,414 (V10 I 111 | 07/25/2035. | 1FE............
GMAC MTGE CORP LN TR 2007-HE1
36186K AE 5 |ABS SER.20 .. | 03/14/2018. | CITIGROUP GLOBAL MKTS.......... | coorevereerrrinerirenins | cevveenns 274,804 | .......... 273437 | .o 273,432 272,578 5 5 2,221 2,221 08/25/2037. | 1FM....
GMAC MTGE CORP LN TR 2007-HE1
36186K AE 5 |ABS SER.20 .. [ 03/01/2018. | PaydOwN..........cvvurvrrrireireriniinnas 52,980 52,980 52,979 52,813 166 166 52,980 (V10 I 563 | 08/25/2037. | 1FM...........
GMAC MTGE CORP LN TR 2007-HE2
36186L AC 7 |ABS SER.20 .. | 03/01/2018. [ PAYAOWN........cvrveireieierieieiiiniines | evrveiersniseesenssniene | vernnies 169,569 | .......... 169,675 85,720 59,641 | .vvveiviiinis | e 109,928 | ..ocveviviie | v 109,928 | ..o | e 169,569 0 [ 1,740 | 12/25/2037. | 1FM...........
GMAC MTGE CORP LN TR 2007-HE2
36186L AE 3 |ABS GTD SE .. [ 03/01/2018. [ PAYAOWN.......covervrrrirrerrirerinerines | crirerereesneinerinenin | cevenninne 116,560 | ...covee 116,633 59,984 42,693 | ..o | e 73,867 | oo | v 73,867 | oo | cevvrerienes 116,560 (V18 I 1,265 |12/25/2037. [ 1FM...........
GPM INVESTMENT FUND | SECURED
36220@ AA 4 |TAXCREDIT .. | 01/03/2018. | Redemption  100.0000. voe | e | e 2,332,655 | ....... 2,332,655 | ...... 1,822,851 2,331,986 669 669 2,332,655 0 01/03/2018. | 1Z.......on....
GSR MTGE LOAN TR 2004-6F CMO
36228F 2L 9 | SER.2004-6F .. | 03/01/2018. | Paydown 222,683 222,683 | .......... 214,182 215,961 6,722 ...222,683 0 2,599 | 05/25/2034. | 1FM....
GSR MTGE LOAN TR 2004-10F CMO
36242D ES 8 |SER.2004-1 .. [ 03/01/2018. | PaydOWN.........ovvvrmrrrerercererineienes 67,870 67,870 67,488 67,607 263 263 67,870 (V18 IR 587 |08/25/2019. | 1FM...........
GSAA HOME EQUITY TR 2005-1 ABS
36242D ST 1 |SER.2005- .. [ 03/01/2018. | PAYAOWN.......courverircrieeieeirneiiinne [ ceverierieeirseissnins | ceveeinees 11,824 | e 11,824 | e 11,824 11,793 32 32 11,824 0 90 | 11/25/2034. [ 1FM...........
GS MTG SECURITIES TR 2010-C2 ABS
36248E AA 3 |SER.201 .. | 03/01/2018. | PAYAOWN........cvvvrriririereiisriernns [ vvrvenneiensssssienis | coeriieinns 73,836 | covereenee 73,836 | coverennee 74,572 74,028 (192) (192) 73,836 0 [ 493 | 12/10/2043. | 1FM...........
GS MTG SECURITIES TR 2014-NEW
36248P AA 8 |ABS SER.20 .. [ 03/01/2018. | PaydOWN.........cvvvrmerirrirrererininenes 389,323 389,323 389,315 389,392 (69) ((G12) TN ISR 389,323 (18 I 1,179 [ 01/10/2031. | 1FM...........
GSPA MONETIZATION TRUST
36298G AA 7 | SECURED NOTES .. | 03/09/2018. | Redemption  100.0000. v e | e 167,144 | .......... 167,144 | ......... 193,469 191,937 | v | v (24,793) (24,793) ..167,144 0 10/09/2029.
GATX CORP PASS THRU CERTS
36804P AF 3 |5.697% 01/02 .. | 01/02/2018. | Redemption  100.0000. 92,271 92,271 92,271 92,271 0 92,271 0 2,628 | 01/02/2025. | 2FE............
GMAC MILITARY HSG TR 2003-KIRT
38011X AA 2 |ABSGTDS .. [ 03/10/2018. | PaydOWN..........cvvvmevererircireriniinnes 80,281 80,281 89,986 86,832 | ...cveereririins | e (6,551) (6,551) 80,281 (V10 I 843 | 09/10/2036. | 1........ccvvvnee
GMAC MILITARY HSG TR 2006-SCOT
38012K AB 7 |ABSSER.2 .. [ 03/10/2018. | Paydown..........cccvrvemrierrirrriniinnns 298,125 298,125 293,199 296,433 | ..oooovvieriiens | s 1,692 | v | s 1,692 [ v | e 298,125 0 2,643 | 01/10/2025. | 1...cvvvvenecs
GMAC MILITARY HSG TR 2006-NELL
38012L AA 7 |ABSSERZ2 .. [ 03/10/2018. [ PAYAOWN.......oourvrrirrirrirnrinnines | crirerereeinnissinenin | cevveiene 106,955 | .......... 106,955 97,210 98,944 8,011 | oo | e 8,011 | oo [ v 106,955 (V18 I 958 | 05/10/2051. | 1.....coovvvenee
GMAC MILITARY HSG TR 2006-LEAV
38012M AA 5 |ABSGTD S .. | 03/10/2018. | Paydown ...44,942 ..44,942 ..45,120 45,084 (143) .(143) 44,942 0 03/10/2051.
GMAC MTGE CORP LN TR 2006-HE3
38012T AE 2 |ABSGTDSE .. [ 03/01/2018. [ PAYAOWN.......oourvrirreireirniineiees | coieeiseisssiiiseisennins | cevneenns 272,723 | .......... 265,951 | ..ooeeeee 146,126 110,985 | .ooovveeieriens | s 161,738 | oo | i 161,738 | oo | v 272,723 0 2,913 | 10/25/2036. | 1FM...........
GOLDEN SPREAD ELECTRIC COOP 1ST
38119# AC 8 |MTGENOT .. | 02/10/2018. | Redemption  100.0000. 266,552 266,552 266,552 266,552 0 | oo | e 266,552 0 5,845 | 08/10/2031. | 1...ccvvvverncs
HA HOWARD SVCS LLC SECURED
40406 AA 4 |[NOTES 7.223 .. 1 03/01/2018. | Redemption  100.0000. v | e | 195,482 | .......... 195,482 | .......... 195,482 195,482 (0 ST ISP 195,482 0 2,358 | 05/01/2031.]3......ccvvnnes
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HANNON ARMSTRONG 2006 TRUST HA
40407 AA 3 [NORFEDR o+ | 01/01/2018. [ PAYAOWN.......ovriveieiirrerisiieririiines | ceerveiersniseirennniens | vernnies 149,796 | .......... 149,796 | .......... 149,796 149,796 0 ...149,796 0 07/01/2026.
HA NOR FEDERAL REC TRUST
40456@ AA 1 |CERTIFICATES SE .. | 03/01/2018. | Redemption  100.0000. v | e | 440,335 | .......... 440,335 | .......... 440,335 440,335 0 | oo | e 440,335 0. 15,940 | 03/01/2032. | 1...vvvvvernce
HANNON ARMSTRONG 2006 TRUST
41068@ AA 9 |GTD SENIORN .. [ 02/23/2018. | PaydOWN..........vvvvrrrerircireriniinnes 535,782 535,782 535,782 535,782 L0 RO PV 535,782 0 12/110/2026. [ 1.....vvernven.
HD ANCHORAGE AK CTL TRUST PASS
42210@ AA 4 |THRU TRUS .. | 03/15/2018. | Redemption  100.0000. 30,367 30,367 30,367 30,367 0 30,367 (V10 I 251 | 03/15/2042. | 1........cc....c.
HERTZ VEHICLE FINANCING LLC ABS
42805R BN 8 |SER.2013 .. | 03/25/2018. | PAYAOWN........courverricrirircerrrinns [ e | e 4,265,000 | ....... 4,265,000 | ....... 4,259,336 5,664 | ..o | e 5,664 | ..o | s 4,265,000 0. 13,008 | 08/25/2019. | 1Z..............
HERTZ VEHICLE FINANCING LLC ABS
42806D BC 2 |SER.2016 .. | 03/27/2018. | CITIGROUP GLOBAL MKTS........c. [ cooereererncerneersnins | cveens 7,326,563 | ...... 7,500,000 | ....... 7,418,359 | ..cccoonue 7,424,470 7,429,342 .(102,780) | ...... (102,780) | ....... 51,344 | 07/25/2022.
HEWLETT PACKARD INC SENIOR
428236 BM 4 |UNSECURED GLO .. 1 03/26/2018. | TENDER OFFER.......ccocovvvvirimnrinns [ e | s 4,686,165 | ....... 4,500,000 | ....... 4,490,955 | ........... 4,496,326 132 132 [ | e 4,496,458 | ..covvvvreriin | e 189,707 | ....... 189,707 | ....... 61,813 | 06/01/2021. | 2FE............
HEWLETT PACKARD ENTERPRISE CO
42824C AN 9 | SENIOR UNS .. | 01/17/2018. | STIFEL, NICOLAUS & COMPANY. | ....coorvvirrerrrirrins | s 6,031,885 | ....... 5,778,000 | ...... 6,017,019 5,977,823 | ooooevveverne | e (1,998) (1,998) 5,975,825 | ..ooovevvrireiens | v 56,060 | ........ 56,060 | ....... 66,383 | 10/15/2022. | 2FE............
RESIDENTIAL MTG SEC 2006-HI2 ABS
437185 AD 3 |ADJGTD .. [ 03/01/2018. [ PAYAOWN.......ovurvrrrrrrereirsrinnines | cvrerireesssnissisnenins | ceveneenns 783,057 | .......... 783,057 | .......... 437,729 226,954 556,103 | ..ovvererreris | cerereens 556,103 [ ..oovvererererernens | cervrrerrenns 783,057 (V1N IR 8,431 | 02/25/2036. | 1FM...........
RESIDENTIAL MTG SEC 2006-HI5 ABS
43718V AD 6 |GTDADJ .. [ 03/01/2018. | Paydown.........ccccevveerinrinriiniiins 633,006 633,006 | .......... 317,579 228,162 | .ovvvecreiieis | s 404,845 | oo | i 404,845 | ..o | e 633,006 (18 I 5,826 | 12/25/2036. | 1FM...........
IBM CORP SENIOR UNSECURED
459200 JQ 5 |GLOBAL NOTES .. 1 02/15/2018. | WELLS FARGO SEC LLC.......cccovve | correrirerirmrernerirvrins | e 1,967,860 | ....... 2,000,000 | ...... 1,997,380 | .coovvvene 1,997,822 71 71 1,997,893 [ ..o | e (30,033) | ........ (30,033) | ....... 28,194 | 01/27/2022.
321 HENDERSON REC LLC 2010-2A ABS
466159 AA 8 |SER.20 .. [ 03/15/2018. [ PAYAOWN.......oourvrnrrrrireirsrisnines | cerererseesississisnenins | cevseenns 312,782 | .......... 312,782 | .......... 312,657 312,920 (138) QL) ORIV 312,782 0 01/15/2048. | 1FE............
321 HENDERSON REC LLC 2011-1A ABS
46616P AA 1 |SER.20 .. | 03/15/2018. | Paydown..........covrvvvererrrireireriiinns 383,812 383,812 383,394 384,208 (396) BEC101C) RN ISR 383,812 0 10/15/2056. | 1FE............
321 HENDERSON REC LLC 2014-1A ABS
46617T AA 2 |SER.20 .. [ 03/15/2018. [ PAYAOWN.......ooervrrrirrerciiirinirines | crirerereesseiserinenin | cevveenne 197,608 | .......... 197,608 203,351 203,282 | .ooevverircinins | e (5,674) (5,674) [ oo | e 197,608 0 03/15/2063. | 1FE............
321 HENDERSON REC LLC 2015-1A ABS
46618L AA 8 |SER.20 .. [ 03/15/2018. | PaydOWN..........vvvurvrrrrireireriniinnes 222,087 222,087 222,087 222,087 (0 OO ISV 222,087 0 09/15/2072. | 1FE............
321 HENDERSON REC LLC 2016-1A ABS
466200 AA 2 |SER.20 .. | 03/15/2018. | Paydown 58,705 58,705 58,697 58,698 7 7 58,705 0 06/15/2067.
321 HENDERSON REC LLC 2017-1A ABS
46620) AA 9 |SER.20 .. [ 03/15/2018. | PaydOWN.........ovvvrmerrrrirrererininines 33,315 33,315 33,289 33,297 18 18 33,315 (V1 IR 279 | 08/16/2060. | 1FE............
321 HENDERSON REC LLC 2017-2A ABS
46620V  AA 2 |SER20 .. [ 03/15/2018. | PAYAOWN.......comrvririieeirineiiinne [ cenerieeiesisseessninns | cvveeinees 70,400 | oo, 70,400 | ..o, 70,369 70,369 31 31 70,400 (V10 I 549 |09/15/2072. | 1FE............
321 HENDERSON REC LLC 2017-3A ABS
46621R  AA 0 |SER.20 .. | 03/15/2018. | PaydowN..........cvvrvvvirerrrieirerinins 33,134 33,134 33,123 33,121 13 13 33,134 0 [ 290 | 02/15/2067. | 1FE............
JP MORGAN MTG ACQ TR 2006-CH2
466290 AG 1 |ABSADJSE .. [ 03/01/2018. [ PAYAOWN.......cvurrrrrerrereerrrinerines | crirevereesseinessnenins | cerneennsd 433,375 | ..o 433,375 329,546 270,754 | oo | v 162,621 | ovvoceveiens | e 162,621 | ovooeecrverns | v 433,375 (18 I 1,766 | 10/25/2036. | 1FM...........
JERSEY CENT PWR & LT CO SENIOR
476556 CK 9 |NOTES 4 .. | 02/14/2018. | BARCLAYS CAPITAL INC.....covvrvns [ correirernnircireniniiens | e 11,079,640 | ..... 11,000,000 | ..... 10,920,490 ..10,996,163 (9) [C5) ) OO 10,996,154 | ...coovvvvrvvirnns | v 83,486 | ......... 83,486 | ....... 89,467 | 06/15/2018.
JOHN SEVIER COMB CYCLE SECURED
478045 AA 5 |NOTES 4 .. | 01/15/2018. | Redemption  100.0000. 222,905 222,905 | .......... 248,841 245211 | oo | v (22,3086) TP22101:) L N IO 222,905 [V 5,156 | 01/15/2042. | 1FE............
JUNIPER NETWORKS INC SENIOR
48203R AL 8 |UNSECURED GL .. | 02/15/2018. | MERRILL LYNCH PFS........ccocoevieins [ correrrererireererisniens | e 15,045,150 | ..... 15,000,000 | ..... 14,988,450 | ......... 14,995,044 861 861 | oo | e 14,995,905 | .ooovvvnerirerens | e 49,245 | ... 49,245 | ... 226,563 | 02/26/2019. | 2FE............
KANSAS CITY POWER & LIGHT CO
485134 BK 5 |NOTES 6.3 .. [ 03/01/2018. | MALUFItY......oocvvvrieririiniisrisciieis [ e | s 8,000,000 | ....... 8,000,000 | ....... 8,000,000 8,000,000 0 8,000,000 0 ... 255,000 | 03/01/2018. | 2FE............
LEGG MASON MORTGAGE CAPITAL
52465# AG 0 |CTL MTGE PAS .. | 03/10/2018. | Redemption  100.0000. 22,919 22,919 24,211 23,306 (387) .(387) 22,919 (VR 261 01/10/2021. | 2..ccnvveeene
LEGG MASON MORTGAGE CAPITAL
52467@ BZ 7 |LEASE-BKD SE .. | 03/05/2018. | Redemption  100.0000. 582,361 582,361 582,361 582,361 0 0 08/05/2020.
LEHMAN XS TR 2006-17 ABS GTD
52523K AD 6 |SER.2006-17 .. | 03/01/2018. | PAYAOWN........couveriiirerririieriniines | cevrveiersniseirensnniens | erinnins 346,694 | .......... 346,694 | .......... 346,586 345,751 943 943 | oo | e 346,694 0 2,910 | 11/25/2036. | 1FM...........
LEHMAN XS TR 2006-17 ABS GTD
52523K AK 0 |SER.2006-17 .. | 03/14/2018. | GOLDMAN SACHS & CO.......ovvevves [ worerierirererncriirins | v 2,372,627 2,381,931 2,381,931 2,381,931 0 2,381,931 | oo | v (9,304) | ... (9,304) | ....... 35,996 | 11/25/2036. [ 2FM...........
LEHMAN XS TR 2006-17 ABS GTD
52523K AK 0 |SER.2006-17 .. 1 03/01/2018. [ PAYAOWN.......courvrrrrerireirrrinninnes | crrerirneersseinerisenin | ceveneinns 167,670 | .ccvvneee 167,670 | .ccvvneee 167,670 167,670 (U [N DTN 167,670 (V18 I 1,387 | 11/25/2036. | 2FM...........
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LONGTRAIN LEASING Il LLC ABS
543190 AA SER.2015-1 .1 03/15/2018. | PaydOWN........ccovvriverieiernnieriinines [ e | v 937,163 | .......... 937,163 | .......... 937,165 937,102 61 61 ...937,163 0 ...4,655 | 01/15/2045.
LOWES BROOKLYN NEW YORK PASS
54864@ AA THRU CERTS .. | 03/15/2018. | Redemption  100.0000. 65,044 65,044 66,621 65,809 (765) .(765) 65,044 (V10 I 668 | 05/15/2029. | 1.......ccooveuee
LOWES 4 PROPERTY TRUST CTL PASS
54865@ AA THRU SER .1 03/15/2018. | Redemption ~ 100.0000..........ccees | corrreremmmmmmnerrrenins | cevveenne 145,024 | ......... 145,024 | .......... 145,024 145,024 (0 ST ISP 145,024 (V18 I 1,007 [02/15/2028. [ 1.......ccovvvnee
MASTER ASSET SEC TR 2003-12 CMO
55265K  3X SER.2003 .1 03/01/2018. | Paydown.........ccocevveeriniienniinninns 26,701 26,701 25,754 26,366 336 336 26,701 (V10 204 |12/25/2018. | 1FM...........
MASTER ASSET SEC TR 2004-3 CMO
55265K 7Y SER.2004- . 1 03/01/2018. | PaydOwN..........cvvuevererircerrrinrianes 25,675 25,675 25,772 25,593 83 83 25,675 (V1 IR 230 |03/25/2034. | 1FM...........
MASTER ASSET SEC TR 2004-3 CMO
55265K  8A SER.2004- .| 03/01/2018. | Paydown 27,499 27,499 28,023 28,260 (761) (761) 27,499 0 03/25/2034. | 1FM....
ASSET BACKED FDG CORP 2004-CB6
59020U JB ABS SER.2 . [03/01/2018. [ PAYAOWN........coonivrirrieiniieniees | o | eevennenns 175103 | ooveneee 175103 | ocveneee 175,096 175,629 (526) R726) ) IR ISV 175,103 (V18 I 1,493 | 07/25/2035. | 1FM...........
METLIFE SECURITIZ TR 2017-1A ABS
59166B  AA SER.201 . [ 03/01/2018. [ PAYAOWN.......ovuuvvrririerrriirinnrines | coirerereesssinerinenins | cevnnenns 704,427 | .......... 704,427 | .......... 711,993 372,005 | ..ovvoerierinins | v (13,292) | ..o [ e (13,292) | ..o | e 704,427 0 2,352 | 04/25/2055. | 2FM...........
MICROSOFT CORP SENIOR
594918 BZ UNSECURED GLOBAL N . 103/15/2018. | WELLS FARGO SEC LLC.......ccocves | corrrrermerrnneineiiierins | e 15,743,250 | ..... 15,000,000 | ..... 14,967,450 | ......... 14,967,927 161 161 | o | e 14,968,088 | ....cccoovvvvcrens | weene 775,162 | ....... 775,162 | ..... 380,958 |02/06/2037. | 1FE............
MID ATLANTIC MILITARY CO ABS GTD
59524E  AB TRUST C . 102/01/2018. | Paydown..........ccocovveeriiionniicnnins 207,557 207,557 207,557 207,557 0 | o | e 207,557 (18 I 5,438 | 08/01/2050. | 1FE............
MID STATE TRUST 2005-1 ABS
595481 AA SER.2005-1 CL .| 03/01/2018. | Paydown 238,794 238,794 238,262 238,260 534 534 0 01/15/2040. | 2AM....
MID STATE TRUST 2005-1 ABS
595481 AB SER.2005-1 CL . [03/01/2018. [ PAYAOWN.......vvvnvrrrereirerinriinenies | ceerreesseisersesienins | cererseenan 48,486 | ............ 48,486 | ............ 48,371 48,371 115 115 (V10 I 467 | 01/15/2040. | 2AM...........
MID STATE TRUST 2006-1 ABS
59548P  AA SER.2006-1 CL .1 03/01/2018. | PAYdOWN........cooivrrrririreririsienines [ e | v 160,212 | ..o 160,212 | ...oeee 160,212 160,212 0 [ | v 160,212 0 [ 1,545 | 10/15/2040. | 1FE............
MID STATE TRUST VIII ABS SER.8 CL.A
595497 AA 7. . 1 03/15/2018. | PaydOwn..........ccovuevvrerercerreinniones 204,544 204,544 209,300 207,661 | ..ocveerrcrins | e (3,117) (B, M7) [ o | e 204,544 0 2,554 | 03/15/2038. | 4AM...........
MID STATE TRUST VII ABS SER.7 CL.A
595498 AA 6.3 .. [ 03/15/2018. [ PAYAOWN.......vvurvrrrrireirsrineines | cvrerireesssnissisnenins | ceveneenns 191,886 | .......... 191,886 | .......... 191,886 191,886 (0 OO ISV 191,886 0 3,041 | 12/15/2036. | 2AM...........
MID STATE TRUST XI ABS SER.11 CL.A1
59549W  AA 4. . | 03/15/2018. | Paydown 524,576 524,576 | .......... 519,367 521,285 3,291 ...524,576 0 07/15/2038. | 2AM....
MID STATE TRUST XI ABS SER.11
59549W  AB CL.M1 5. . 1 03/15/2018. | PaydOWN.........ovvvvmrrrrircercrinrinnes 69,023 69,023 69,021 69,022 1 1 69,023 (V1 IR 689 | 07/15/2038. | 2AM...........
MID STATE CAP CORP TR 2004-1 ABS
59560U AA SER.200 . [ 03/01/2018. [ PAYAOWN.......vvvnvrrrireirerinriineries | ceerseisssiserssesienins | cereseenad 66,006 | ............ 66,006 | ............ 66,005 65,962 44 44 66,006 (V10 I 691 | 08/15/2037. | 1FE............
MID STATE CAP TR 2010-1 ABS
59560W  AA SER.2010-1 C .1 03/01/2018. | Paydown..........covrvrererrririrerinines 355,365 355,365 354,587 355,058 307 307 [ o | e 355,365 0 [ 2,130 | 12/15/2045. [ 1FM...........
MILL CITY MTGE TRUST 2017-2 ABS
59980A  AA SER.2017 . [ 03/01/2018. [ PAYAOWN.......cvvmrerrerrererinnrienies | ceereessssserienienens | ereees 2,066,644 | ...... 2,066,644 | ...... 2,086,029 2,085,394 | ..ooovvvverieres | v (18,750) | vevvvvevercrres [ erererens (18,750) 2,066,644 0. 10,441 | 07/25/2059. | 1FM...........
MILL CITY MTGE TRUST 2016-1 ABS
59980T AA SER.2016 .1 03/01/2018. | Paydown 284,393 284,393 286,103 285,842 (1,449) ...284,393 0 04/25/2057. | 1FM..
MILL CITY MTGE TRUST 2017-1 ABS
59981H AA SER.2017 . [03/01/2018. [ PAYAOWN........cvvmvirerriiciienrienies | crerreeinnisenirenienens | v 1,182,295 | ....... 1,182,295 | ....... 1,184,892 | ........... 1,184,849 (2,554) (2,554) | .oovvoenrivens | i 1,182,295 0 5,365 | 11/25/2058. | 1FM...........
MOBILE AIRPORT AUTHORITY
607120 EZ TAXABLE AIRBUS .. | 02/09/2018. | Redemption  100.0000. 62,601 62,601 62,601 62,601 0 62,601 (V18 I 596 | 11/09/2032. | 1.....ccovvennee
MONONGAHELA POWER CO SECURED
610202 BN 1ST MTGE NO .1 03/01/2018. | WELLS FARGO SEC LLC......ccovvees [ v | e 13,532,610 | ..... 13,000,000 | ..... 12,985,180 | ......... 12,989,314 441 A4 | e | s 12,989,755 | ..ovovvvveririrans | e 542,855 | ....... 542,855 | ..... 207,278 | 04/15/2024. | 2FE............
MOTIVA ENTERPRISES LLC NOTES
61980A AC 5.750% 01 .. 103/15/2018. [ Call  105.7003.........couvverrrerirens | crrrerernerinrinerirenins | e 14,472,480 | ..... 13,692,000 | ..... 13,692,000 | ......... 13,795,181 | oo | e (10,736) | voovvrvereries [ e (10,736) [ ..ovevevverrienes | v 13,784,445 | ....coovvvnne (142,327) | ...... (142,327) | ..1,305,340 | 01/15/2020. | 2FE............
NEPTUNE REG TRANS SYS LLC NOTES
64079* AB SER.A . 103/31/2018. | Redemption ~ 100.0000..........ccoes | corrreremmmmmmnerrrenins | cevveenne 141,278 | e 141,278 | e 141,483 141,363 (85) (85) ..141,278 0 06/30/2027.
NEWTOWN CREDIT LEASE TRUST
653240 AA 2002-CTL1 BKD .. | 03/15/2018. | Redemption ~ 100.0000.........cccrvws | correerermrrreererrreiene | verevrines 368,694 | .......... 368,694 | .......... 368,681 368,689 5 L TR ISV 368,694 0 | e 3,744 | 05/15/2023. [1......ccvvveree
NISSAN MOTOR ACCEPTANCE SENIOR
654740 AT UNSECURED .| 01/04/2018. | STIFEL, NICOLAUS & COMPANY.. | ....ccoovrvmerirerirnrens | crvens 3,987,640 | ....... 4,000,000 | ....... 3,999,760 3,999,820 10 10 3,999,830 | .ooeeveerierirn | e (12,190) | ........ (12,190) | ....... 43,750 |01/13/2020. | 1FE............




92’6030

statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

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

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
NORTH BERGEN PLAZA LP NOTES
65764# AA 3 |7.910% 03/ . [03/10/2018. [ PaYdOWN..........ooovvvcririricniiniiies | o | e 101,126 | .......... 101,126 | .......... 101,126 101,126 0 ...101,126 0 ...1,336 | 03/10/2030.
NORTHWEST PIPELINE GP GLOBAL
667752 AB 5 |NOTES 6.0 . 102/14/2018. | US BANCORP INVESTMENTS...... | cocvveerrvverirerirenens | v 9,106,020 | ....... 9,000,000 | ....... 9,015,597 9,000,390 | .oooueveerierine [ i (1,434) (1,434) 8,998,957 | ..ooveerveriens | 107,063 | ....... 107,063 | ....... 92,263 | 06/15/2018. | 2FE............
NVIDIA CORP SENIOR UNSECURED
67066G AD 6 | GLOBAL NOTE .. | 01/25/2018. | CREDIT SUISSE SEC USA LLC.... | ..cvevrereeeernerrririns | e 9,821,200 | ... 10,000,000 | ....... 9,980,200 9,984,956 331 331 9,985,287 ...(164,087) | ...... (164,087) | ....... 81,278 | 09/16/2021. [ 1FE............
OBP DEPOSITOR LLC TR 2010-OBP ABS
67087M AA 4 |SER.20 .1 01/04/2018. | GOLDMAN SACHS & CO.....ccvvvee | rvrrrrrrinnirervincins | e 16,703,750 | ..... 16,000,000 | ..... 15,999,904 | ......... 15,979,655 2 Y28 RTINS 15,979,657 | ..ovovvvevevrrens | v 724,093 | ... 724,093 | ....... 76,404 | 07/15/2045. | 1FM...........
OAKWOOD MTG INV INC 2001-B ABS
67087T CD 1 |SER.2001- . 1 03/01/2018. | PaydOwN..........cvvuevererircerrrinrianes 37,933 37,933 37,887 37,846 87 87 37,933 (V1 IR 443 |03/15/2023. | 2AM...........
OAKWOOD MTG INV INC 2001-B ABS
67087T CE 9 |SER.2001- .| 03/01/2018. | Paydown 85,417 85,417 85,417 85,417 0 85,417 0 09/15/2030. | 2AM..
OAKWOOD MTG INV INC 2001-D ABS
67087T CW 9 |SER.2001- . [03/01/2018. [ PAYAOWN.......ccvvniireirirriiniieeiies | ceireeisessissiiessienins | cevineinand 60,946 | ............ 60,946 | ............ 46,319 52,137 8,810 | oo | e 8,810 60,946 (V10 I 664 | 08/15/2031. | 6FE............
OAKWOOD MTG INV INC 2002-A ABS
67087T DD 0 |SER.2002- .1 03/01/2018. | PaydOwN..........cvvemcvererircerrrinrianes 39,283 39,283 39,274 39,223 61 61 39,283 (V10 IR 334 | 03/15/2020. [ 5AM...........
120 LONG RIDGE LLC PROMISSORY
68279@ AA 7 [NOTES SER. .1 03/15/2018. | Redemption ~ 100.0000..........ccces | covrrernemrmminerinenin | cerreenne 271,806 | .......... 271,806 | .......... 271,806 271,806 (0 OO ISV 271,806 04/15/2025. | 1....ccoovrvnnee
PPG INDUSTRIES INC SENIOR
693506 BD 8 |UNSECURED NOTE .1 03/20/2018. | CITIGROUP GLOBAL MKTS......cco. [ coevrrrvrinrirervincins | evee 12,169,080 | ..... 12,000,000 | ..... 11,418,810 | ......... 11,799,943 | oo | v 14747 | e | e TATAT | oo | e 11,814,690 | .oooovvvrrivcins | e 354,390 11/15/2020. | 1FE............
PEACHTREE FINANCE CO 2005-B ABS
70468P AA 0 |SER.2005 . | 01/15/2018. | Paydown 54,355 54,355 54,346 54,354 0 54,355 04/15/2048.
PNC EQUIPMENT FINANCE LLC
730194 AA 0 |EQUIPMENT NOTE . 103/13/2018. | Redemption ~ 100.0000..........ccces | corrreremmmmenerinenins | cevereenne 122,814 | coeeeee 122,814 | oo 125,261 124,695 | oo | i (1,882) (1,882) [ ooveveereieins | cereeineenns 122,814 09/13/2027. | 1...ovvvvrennee
PNC EQUIPMENT FINANCE LLC
73019%# AB 8 |EQUIPMENT NOTE .1 03/13/2018. | Redemption ~ 100.0000..........cccev. | rerrrrrrrererrverrsinens | overniine 127,436 | ooveeee 127,436 | coveeee 129,976 129,389 | .o | e (1,952) (1,952) [ ovvveevernrineins | v 127,436 09/13/2027. | 1.
PNC EQUIPMENT FINANCE LLC
73019 AC 6 |EQUIPMENT NOTE .1 03/13/2018. | Redemption ~ 100.0000..........ccces | covrerermemrmmenerirenins | cevveenne 116,409 | .......... 116,409 | .......... 118,729 118,193 | oo [ v (1,783) (1,783) [ oo | e 116,409 09/13/2027. | 1.
PORT WASHINGTON GEN STATION
73557*  AA 2 |SENIOR NOTES .1 03/15/2018. | Redemption ~ 100.0000..........ccoes | correreremmmmenerirenin | cevereenne 188,407 | .ccvoneee 188,407 | .ccveneee 188,407 188,407 (0 OO ISV 188,407 07/15/2030. | 1....ovvvrennee
PORT WASHINGTON GEN STATION
73557  AB 0 |SENIOR NOTES . | 03/15/2018. | Redemption  100.0000. 53,776 53,776 53,776 53,776 0 53,776 06/15/2033.
PORTER DRIVE LEASE TRUST 2014A
73624# AA 7 |BSG CREDI .1 03/15/2018. | Redemption ~ 100.0000..........cccov. | rerrererrermrirerrnnnns | overenenn 385,808 | .......... 385,808 395,484 395,107 | .oovvveerrvcenens | e (9,299) (9,299) [ ..ovevnernrirenes | e 385,808 11/15/2026. [ 1...coovernven.
PORTLAND NATURAL GAS TRANS SYS
73664# AA 8 |SENIOR SE .| 03/31/2018. | Redemption  100.0000..........ccovu. [ crvvvvvrmnrnriiisnriiins | o 245210 | .......... 245210 | .......... 245,726 245,272 (62) ({7 [N ISV 245,210 12/31/2018. [ 1.
PROTECTIVE LIFE GLOBAL FUNDING
74368C AJ 3 [SECUREDN .1 01/04/2018. | US BANCORP INVESTMENTS...... [ .coovvveererivriivinnins | v 3,954,400 | ....... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 0 [ | e 4,000,000 | ...oovrerrerriens | o (45,600) 09/25/2020. | 1FE............
RESIDENTIAL FUNDING MTG SEC |
749581 AP 9 |CMO SER.20 . [ 03/01/2018. [ PAYAOWN........cvveverrircercrisrieeries | crveeerseesssiserienins | cevneenns 115,022 | .ocveneee 165,413 | ovcveneee 151,204 150,950 | ovvuvvrerrerirns | v (35,928) | ..ovvrrercriis [ e (35,928) | ..vvvvverrrieins | e 115,022 01/25/2037. | 2FM...........
RENAISSANCE HEL 2004-2 ABS
759950 CV 8 |SER.2004-2 CL .1 03/01/2018. | Paydown 26,037 26,037 25,429 25,471 566 566 26,037 07/25/2034. | 1FM..
RENAISSANCE HEL 2004-3 ABS
759950 DN 5 |SER.2004-3 CL . [03/01/2018. [ PAYAOWN........coorverrirririiirieniines | oo | ceveeniens 217,708 | .......... 217,708 | .......... 217,707 217,183 525 525 | v | e 217,708 11/25/2034. [ 1FM...........
RENAISSANCE HEL 2004-4 ABS
759950 EN 4 |SER.2004-4 CL .. [ 03/01/2018. [ PAYAOWN.......oourvrrrrrireiririneiines | crireeirneessseinersenins | ceveneenne 125264 | .......... 125,264 | .......... 125,264 125,264 (0 RO DTN 125,264 02/25/2035. | 1FM..........
RESIDENTIAL ASST MTG 2004-RS2 ABS
760985 Q4 6 |SER.20 . 103/01/2018. [ PAYAOWN.......ccvvnvireireirriiniieeiies | ceireeisseinsiiensienins | cvvineinns 16,686 | ...ccoovv. 16,686 | ...ccoovv.. 16,678 16,639 47 47 16,686 (V10 I 120 | 02/25/2034. | 1FM...........
RESIDENTIAL ASSET SEC 2001-KS3
76110W MF 0 |ABS SER.2 . 103/01/2018. | Paydown..........coovvvvreverrirniienianes 63,787 24,422 23,476 (23,476) (23,476) (V1 I 682 | 09/25/2031. | 6FM...........
RESIDENTIAL ASST SEC 2003-KS10
76110W UX 2 |ABSSER.2 .. [ 03/01/2018. [ PAYAOWN.......cvurvrrrrrrireirrrinniines | crieeirneesseiisersenin | ceveneenne 115,690 | wocveneee 115,690 | .oocvvneee 115,683 115,395 296 296 ...115,690 0 12/25/2033. [ 1FM..
MASSACHUSETT HSG PTRSH FUND BD
768700 $Z 1 |ADVANCEC .. | 03/01/2018. | Redemption ~ 100.0000.........ccrves [ orrrrrrrrrermriseirenns | crvrireinns 11,600 | oo 11,600 | coovrerees 11,600 11,600 0 11,600 0 18 [08/13/2024. | 1Z..............
MASSACHUSETT HSG PTRSH FUND BD
768700 $Z 2 |ADVANCEC .1 03/01/2018. | Redemption  100.0000. 5,256 5,256 5,256 5,256 0 ..5,256 0 32 | 03/01/2034. [ 1Z.......cooc.u.
SAULSBURY HILL FEDERAL REC TR
80439@ AA 9 |TRUST CERT . 1 02/28/2018. [ PAYAOWN........coocvvreirrirerinrieniines | crierirseesssinerienins | cevnninns 133,368 | ..cvoveee 133,368 | ..cvonee 133,368 133,368 (U [N DTN 133,368 (V18 I 1,994 | 11/28/2029. [ 1.....ccovvvnnee
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SAXON ASSET SEC TR 2002-1 ABS
805564 KQ 3 |SER.2002-1 .. | 03/01/2018. | Paydown 98,454 98,454 98,454 98,454 0 98,454 0 12/25/2030. [ 1FM....
SAXON ASSET SEC TR 2003-3 ABS
805564 PB 1 | SER.2003-3 .. [ 03/01/2018. | Paydown..........ccoovevereverriririniians 23,054 23,054 23,054 23,054 0 23,054 (V10 I 174 | 12/25/2033. | 1FM...........
SEQUOIA MORTGAGE TRUST CMO
81744N AB 6 |SER.2012-6 CL .. [ 03/01/2018. [ PAYAOWN.......courvrrrrrrireirerineiines | criererneessseinesssenins | cevveenns 278,088 | ......... 278,088 | ......... 278,088 278,088 L0 RO PV 278,088 (V18 IR 805 | 12/25/2042. | 1FM...........
SEQUOIA MORTGAGE TRUST CMO
81744V AB 8 |SER.2012-4 CL .. [ 03/01/2018. | Paydown.........ccccevveevinrinniiniiis 57,904 57,904 59,831 59,806 | ...ooovrvirvrinies | v (1,902) (1,902) 57,904 (V10 273 | 09/25/2042. | 1FM...........
SEQUOIA MORTGAGE TRUST CMO
81744V AC 6 |SER.2012-4 CL .. [ 03/01/2018. | PaydOwN..........cvvervrrerereerrriniianes 57,904 57,904 57,904 57,904 0 57,904 (V1 IR 188 | 09/25/2042. | 1FM...........
SEQUOIA MORTGAGE TRUST CMO
81744W AC 4 |SER.2013-1CL .. [ 03/01/2018. [ PAYAOWN.......cvurvrrrrrrireirrrineiines | cvererireessseiinessenins | ceveneenne 129,468 | .......... 129,468 | .......... 129,468 129,468 0 ...129,468 0 02/25/2043. | 1FM....
SOUNDVIEW HEL TR 2008-1 ABS
83613G AB 5 |SER.2008-1C .. [ 03/01/2018. [ PAYAOWN.......ooovrirrrireirniiniiens | ceieeirseissseiineisensins | cevneenns 212,867 | ... 212,867 203,546 208,068 | ..o | i 4799 | i [ i 4799 | o | i 212,867 (V10 I 988 | 02/25/2038. | 1FM...........
SOUNDVIEW HEL TR 2008-1 ABS
836136 AD 1 |SER.2008-1C .. [ 03/01/2018. | PaydOwN..........ccvvurvererereerrriniianes 87,304 87,304 82,557 84,588 2,716 | o | e 2,716 87,304 (V10 IR 405 |02/25/2038. | 1FM...........
SOUTHAVEN CMBD CYCLE GEN
841215 AA 4 |SECURED NOTES .. | 02/15/2018. | Redemption  100.0000. v | e | e 274,282 | ......... 274,282 | ......... 274,282 274,282 (0 OO ISV 274,282 0 5,274 | 08/15/2033. | 1FE............
SOUTHERN CALIFORNIA EDISON CO
842400 GF 4 |SECURED NO .. | 02/01/2018. | Redemption  100.0000. v e | s 714,286 | ......... 714,286 | .......... 714,286 714,286 0 | o | e 714,286 0 6,589 | 02/01/2022. | 1FE............
SOUTHWEST POWER POOL INC
84519# AF 1 | SENIOR NOTES SE .. | 03/30/2018. | Redemption  100.0000. coe | e | e 125,000 | .ocveneee 125,000 | .ocveneee 125,000 125,000 0 ...125,000 0 03/30/2024.
SOUTHWEST POWER POOL INC
84519 AG 9 |SENIOR NOTES SE .. | 03/30/2018. | Redemption  100.0000. v | e | e 275,000 | ........... 275,000 | ........... 275,000 275,000 (0 OO ISV 275,000 0 2,234 | 09/30/2024. | 1...ccvverrnnes
SPACE FLORIDA SECURED NOTES
84615# AA 5 [3.520% 02/ .. | 02/28/2018. | Redemption  100.0000. | e | 602,340 | .......... 602,340 | .......... 602,340 602,340 0 | oo | e 602,340 0 5,301 [ 02/28/2021. | 1....cvvvrenecn
STATE STREET BANK & TRUST
85746* CL 2 |SER.1999 CL.A .. 103/29/2018. | Call ~ 102.9900..........cocveerrrrrrere 350,673 | .......... 340,493 | ......... 346,632 341,616 9,058 | oo | e 9,058 | oo [ i 350,673 0. 12,649 | 03/29/2020. | 1....cvvvcveneee
STRATFORD FUND Il LP TAX CREDIT
86283* AA 5 |NOTES .. | 01/15/2018. | Redemption  100.0000. IS0 TR PP 1,980,000 | ....... 1,980,000 | ....... 1,267,772 | oo 1T9TT [ e | e 185,283 | oo | e 185,283 | .ooovvverrerins | e 1,980,000 0 01/15/2021. | 2...ccvvrennee
STRATFORD FUND Il LP TAX CREDIT
86283 AB 3 |NOTES .. | 01/16/2018. | Redemption  100.0000. | e | e 840,000 | .......... 840,000 | .......... 546,660 752,620 | .oovvveerrivins | v 87,380 87,380 ...840,000 0 01/15/2021.
STRATFORD FUND II LP TAX CREDIT
86283* AC 1 |NOTES .. | 01/16/2018. | Redemption  100.0000. v | e | e 615,000 | .......... 615,000 | .......... 409,407 LT Y7 RN I 67,368 67,368 | ..oovererirrerins | e 615,000 0 01/15/2021. | 2...ocvvurnnee
STRATFORD FUND Il LP TAX CREDIT
86283* AD 9 [NOTES .| 01/15/2018. | Redemption  100.0000. v | e | e 170,000 | .oocveneee 170,000 | .ocveneee 109,402 150,138 | oo | v IS <72 O R 19,862 | ovoueeerreries | v 170,000 0 01/15/2021. | 2...ccvvennee
STRATFORD FUND Il LP TAX CREDIT
86283 AE 7 |NOTES .. | 01/16/2018. | Redemption  100.0000. 980,000 980,000 | .......... 615,644 859,058 | ..covoriieirien | e 120,942 | ..o | e 120,942 | oo | e 980,000 0 01/15/2021.| 2...cvvvvvne.
STRATFORD FUND II LP TAX CREDIT
86283* AF 4 |NOTES .. | 01/15/2018. | Redemption  100.0000. v | e | e 800,000 | .......... 800,000 | .......... 566,661 708,384 | ..ocvoereiciiens | e 91,616 91,616 | oo | cervreeienns 800,000 0 01/15/2022. | 2......covvvnne.
STRATFORD FUND Il LP TAX CREDIT
86283* AG 2 |NOTES .. | 01/15/2018. | Redemption  100.0000. v | e | e 1,450,000 | ....... 1,450,000 | ....... 1,001,057 | ...ccc0.o.. 1,277,067 | oo | 172,933 | s [ 172,933 ....1,450,000 0 01/18/2022.
STRATFORD FUND Il LP TAX CREDIT
86283* AH 0 |NOTES .. | 01/15/2018. | Redemption  100.0000. 330,000 330,000 | .......... 218,895 284,708 | ..o | e 45,292 [ ..o [ e 45292 | ..o | e 330,000 0 01/15/2022. | 2.......cvvvene.
STRUCTURED REC FIN 2005-A ABS
86359K AA 9 |SER.2005-A .. [ 03/15/2018. | PaydOWN..........vvvurvrrerircirerinrinnes 252,011 252,011 252,011 252,011 (0 RO DTN 252,011 0 2,359 | 05/15/2025. | 1FE............
STRUCTURED REC FIN 2006-A ABS
86360F AA 7 |SER.2006-A .. [ 03/15/2018. | Paydown.........ccccevverinrinriiniins 237,388 237,388 237,731 237,503 (115) ) | RS PO 237,388 0 2,267 | 01/15/2030. | 1FE............
STRUCTURED REC FIN 2006-B ABS
86361Y AA 5 |SER.2006-B .. [ 03/15/2018. [ PAYAOWN.......courvvrrirrirrirrinirines | v | cevrneendd 441,697 | .......... 441,697 | .......... 441,697 441,697 0 | e | e 441,697 0 03/15/2038. | 1FE............
STRUCTURED REC FIN 2010-A ABS
86365F AA 2 |SER.2010C .. [ 03/15/2018. [ PAYAOWN.......ccourvrrirrireirnrinniines | crireeirseesseinessnenins | cerneennsd 494299 | .......... 494299 | ... 494,299 494,299 0 ...494,299 0 01/15/2046.
STRUCTURED REC FIN 2010-B ABS
86365L AA 9 |SER.2010-B .. [ 03/15/2018. [ PaydOWN.........oovviirieririiniicniines | o | e 381,033 | ......... 381,033 | .......... 380,997 381,008 24 24 | o | i 381,033 (V18 IR 2,478 | 08/15/2036. | 1FE............
TTX CO PASS THRU CERTS SER.A1
87305N AV 0 [5.453%0 .. | 01/02/2018. | Redemption  100.0000. v | e | e 1,431,295 | ... 1,431,295 | ... 1,428,805 | ........... 1,430,693 603 803 | oo | e 1,431,295 0. 39,024 |01/02/2022. [ 1....cvvevnven.
TAL ADVANTAGE LLC ABS SER.2013-1A
87407P AA 8 |CLA .. 1 03/20/2018. [ PAYAOWN.......ccourvrrirrireirerinnrines | coreeirneessseiinersnenin | ceveneinne 100,000 | ...coveee 100,000 99,985 99,992 8 L IR DT 100,000 (V10 I 472 |02/20/2038. | 1FE............
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THERMO FISHER SCIENTIFIC INC
883556 BL 5 | SENIOR UNSE .1 01/05/2018. [ Call  100.1760.........ovvrvrrrrrrervns | cerrvrirerverneirernninns | v 5,008,800 | ...... 5,000,000 | ....... 5,000,000 | ........... 4,999,933 (5) (5) ....4,999,928 72 72 | ... 14,772 | 12/14/2018.
321 HENDERSON REC LLC 2007-2A ABS
88576N AL 2 |FLOAT .. [ 03/15/2018. | PaYAOWN........couvverricrieriicirniiiens [ e | s 1,031,640 | ....... 1,031,640 | .......... 949,915 949,123 82,517 82,517 | oo | e 1,031,640 0 2,845 | 06/16/2042. | 1FE............
321 HENDERSON REC LLC 2007-2A ABS
88576N AM 0 |SER.20 .. [ 03/15/2018. | PaydOWN..........cvvumcvrrerireireriniinns 9,003 9,003 8,996 8,998 5 5 ..9,003 0 87 | 06/15/2048. [ 1FE............
321 HENDERSON REC LLC 2007-3A ABS
88576N AP 3 |GTD SE +. [ 03/15/2018. [ PAYAOWN.......ooorvviriireirniiiniiens | v | cerneenns 370,161 | .......... 370,161 | .......... 370,069 370,945 (785) KL ) R ISV 370,161 0 3,948 | 10/15/2048. | 1FE............
321 HENDERSON REC LLC 2003-AA ABS
88576P AB 9 |SER.20 .. [ 03/15/2018. | PaydOwN..........cvvumevirerirrerrrinrienes 36,067 36,067 36,065 36,050 17 17 36,067 (V1 IR 244 111/15/2033. | 1FE............
321 HENDERSON REC LLC 2004-A ABS
88576P AC 7 |FLOATS .. [ 03/15/2018. [ PAYAOWN.......vvurvrrrrrrireirerineines | crireeireesssinessnenin | ceveneenne 170,336 | .ocvvveee 170,336 | .......... 170,336 170,336 0 ...170,336 0 09/15/2045.
321 HENDERSON REC LLC 2004-A ABS
88576P AD 5 |SER.200 o+ | 03/15/2018. [ PAYAOWN........covvericirerrincieriniiines | ceerveiersniseirennniens | vernnies TTTT | e TTTT | e 111,769 111,774 3 K IO ISR 11,777 0 | 1,548 | 09/15/2045. | 1FE............
321 HENDERSON REC LLC 2005-1A ABS
88576P AF 0 |GTD SE .. [ 03/15/2018. | PAYAOWN........courverririeriicerirriinns [ crverierieseneesnnins | cvvverenees 12,266 | ...cooone. 12,266 | ...ccoooeee 12,258 12,262 4 4 12,266 0 57 | 11/15/2046. | 1FE............
321 HENDERSON REC LLC 2008-2 ABS
88576U AA 0 |SER.200 .. [ 03/15/2018. | PaydOWN..........cvvurvrrrrirrireriniinnes . 585,275 | . 585,275 | .......... 585,027 585,108 167 S TN IS 585,275 0 5,093 | 11/15/2037. | 1FE............
321 HENDERSON REC LLC 2010-1A ABS
88576X AA 4 |SER.20 .. [ 03/15/2018. | Paydown.........ccccoeveerinrinniiniianns 280,364 280,364 280,290 280,315 49 49 | e | e 280,364 0 2,609 | 07/15/2059. | 1FE............
TOWD POINT MORTGAGE TR 2017-3
891690 AA 9 |ABSSER.20 .. [ 03/01/2018. | PAYAOWN........courvuririerirreririens [ crverierieeesseeinnins | cveens 2,586,060 | ...... 2,586,060 | ...... 2,600,738 2,599,952 I (13,891) 2,586,060 0 /... 11,446 | 07/25/2057. | 1FM....
TOWD POINT MORTGAGE TR 2015-1
89171D BF 3 |ABSSER.20 .. [ 03/01/2018. | PAYAOWN.......ccourverirerierieireeiiens [ ceeerieriesissesssnins | cneens 1,400,391 | ....... 1,400,391 | ....... 1,427,857 | cooovveene 1,416,394 | ..oooovvvcrven | e (16,003) [ oo [ e [RCH00K) U IS 1,400,391 0 6,973 | 10/25/2053. | 1FM...........
TOWD POINT MORTGAGE TR 2015-4
891710 AU 3 |ABSSER.20 .. | 03/01/2018. [ PAYAOWN.......covveerrieirineiereiinnes | ceererisensesssiensniens | cvreees 1,031,199 | ... 1,031,199 | ....... 1,031,044 | ........... 1,030,537 663 863 | .o | s 1,031,199 0 [ 4,588 | 04/25/2055. [ 1FM...........
TOWD POINT MORTGAGE TR 2015-5
89171V AK 3 |ABS SER.20 .. [ 03/01/2018. | PAYAOWN........courvericrierirceririens [ crverieriesesneeinsins | e 1,165,810 | ....... 1,165,810 | ....... 1,169,063 | ........... 1,167,681 | ..o (1,871) [ v | v 1,165,810 (V18 IR 5,434 | 05/25/2055. | 1FM...........
TOWD POINT MORTGAGE TR 2015-2
89171Y AL 5 |ABS SER.20 .. [ 03/01/2018. [ PAYAOWN.......vourvrrrrireirerinnines | cvrerireessnnissisenins | cevreenn 866,331 | .......... 866,331 | ..........859,370 861,247 | .cvevvevvreneis | e 5,084 | s | s 5,084 | .o [ v 866,331 0 3,630 | 11/25/2060. | 1FM...........
TOWD POINT MORTGAGE TR 2016-1
89172E AU 8 |ABS SER.20 .. | 03/01/2018. [ PAYAOWN........cvvverrreireinrieieriniines | cerrveiersniseisenssninns | oernnins 365,471 | .......... 365,471 | .......... 366,841 367,346 (1,875) ...365,471 0 02/25/2055. | 1FM....
TOWD POINT MORTGAGE TR 2016-2
89172P AA 7 |ABS SER.20 .. [ 03/01/2018. | PaydOWN.........ovvvrmrrrerercererineienes 827,594 827,594 834,073 833,134 (5,540) [ ..ovevnerneirenns | e 827,594 (V18 I 4,383 | 08/25/2055. | 1FM...........
TOWD POINT MORTGAGE TR 2016-4
891720 AA 6 |ABSSER.20 .. [ 03/01/2018. | PAYAOWN.......courverrrerierincirnriinns [ coverieriesissesssnins | eneens 1,056,755 | ....... 1,056,755 | ....... 1,058,895 | ...ccooeue 1,058,100 | ...cvovveiirreres | cevreennd (1,345) (1,345) [ oo | e 1,056,755 0 3,663 | 07/25/2056. | 1FE............
TOWD POINT MORTGAGE TR 2016-3
89172Y AA 8 |ABSSER.20 .. | 03/01/2018. | Paydown..........cvrvvvererrnririreriiinnes 921,844 921,844 | .......... 917,451 917,525 | ..o | v 4,319 | e | e 4,319 | oo | e 921,844 0 [ 3,490 |04/25/2056. | 1FM...........
TOWD POINT MORTGAGE TR 2016-5
89173C AA 5 |ABSSER.20 .. [ 03/01/2018. | PAYAOWN.......courvrcririrerirrernriens [ crrerieriesesseeissins | eneens 1,651,390 | ....... 1,651,390 | ....... 1,650,525 | ....ccooeu. 1,650,312 [ .o | e 1,078 | e | e 1,078 | oo | v 1,651,390 (18 IR 5,160 | 10/25/2056. | 1FM...........
TOWD POINT MORTGAGE TR 2017-1
89173F AA 8 |ABSSER.20 .. | 03/01/2018. | Paydown 2,822,368 2,822,368 | ....... 2,833,814 2,833,552 R (11,185) 2,822,368 0 ... 14,740 | 10/25/2056.
TOWD POINT MORTGAGE TR 2017-2
89173H AA 4 |ABSSER.20 .. [ 03/01/2018. | PaYdOWN........courvverririericirniinens [ e | s 1,000,026 | ....... 1,000,026 | ....... 1,003,800 | ...ccoveue 1,003,656 (3,630) (55 1) ORI IS 1,000,026 (V18 IR 4,427 | 04/25/2057. [ 1FM...........
TOWD POINT MORTGAGE TR 2018-1
89176E AA 8 |ABS SER.20 .. [ 03/01/2018. [ PAYAOWN.......cvuurvrrrrrireiririnniines | crrerirseesseinersnenin | cevneennd 910,039 | .......... 910,039 | .......... 909,747 292 292 | v | e 910,039 (V18 I 2,275 | 01/25/2058. [ 1.......cconeen.
TOYOTA AUTO RCVBLS TR 2015-C ABS
89231T AD 2 |SER.201 +. [ 03/15/2018. [ PAYAOWN.......ooorvviirrieirniiiniiens | oo | cerneenns 580,435 | .......... 580,435 | .......... 580,350 580,420 15 LT ST I 580,435 (18 I 1,279 | 06/17/2019. | 1FE............
TRANSCONTINENTAL GAS PIPE LINE
893570 BY 6 |SENIORUN .. 1 02/14/2018. | US BANCORP INVESTMENTS...... | coveverivrrrinerirenins | v 10,117,800 | ..... 10,000,000 | ..... 10,054,597 | ......... 10,002,705 (2,192) (2,192) [ oo | v 10,000,513 | .oooovverrivcrins | e 117,287 | ....... 117,287 | ... 102,514 | 06/15/2018. | 2FE............
TRAVELERS COMPANIES INC SENIOR
89417E AE 9 |UNSECURED .. | 01/04/2018. | CITIGROUP GLOBAL MKTS.......... | coovervrererncernenrsnins | crveens 7,097,020 | ....... 7,000,000 | ....... 6,993,630 6,998,594 (87) (87) 6,998,507 | ..ooevvvvrrerrns | e 98,513 | ...t 98,513 | ....... 59,772 | 05/15/2018.
TUCKAHOE CREDIT LEASE PASS THRU
898613 AA 2 |CERTSSE .. [ 03/20/2018. | Paydown..........ccccoeveririnniiniis 26,511 26,511 | oo, 19,883 23,219 3,292 | oo | s 3,292 26,511 (V10 I 426 |10/20/2025. | 3FE............
UBS BARCL COMM MTG TR 2012 C3
903490 AC 6 |ABSSER.20 .. [ 03/01/2018. [ PAYAOWN.......cvurvrrrirrirceririnirines | crirevereesnsinerienins | cevneenns 303,267 | .......... 303,267 | .......... 310,843 305,552 (2,285) (V20231 | OTRORN ISR 303,267 (V1N I 1,432 | 08/10/2049. | 1FM...........
UBS BARCL COMM MTG TR 2012 C3
90349D AD 4 |ABSSER.20 .. | 01/04/2018. | SOCIETE GENERALE e | e 7,600,781 | ...... 7,500,000 | ....... 7,686,979 | ..ccoonue. 7,590,149 (379) R ECT4S) N I 7,589,771 | oo | s 11,010 | .ccovene 11,010 | ....... 23,826 | 08/10/2049. [ 1FM...........
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UNITED COMMUNITIES LLC ABS GTD
90983V AA 1 |BONDS SER .| 03/15/2018. | Paydown 85,401 85,401 85,401 85,401 0 85,401 0 2,396 | 09/15/2051.
US BK NATL ASSN MINNEAPOLISMTN
91274# AS 3 |GATXTRUS .| 01/02/2018. | Redemption  100.0000. 826,304 826,304 826,304 826,304 LV PRI [PV 826,304 0 22,524 |01/02/2021. [ 2.....cvonven.
UOU CTL PASS THRU T SER.2010-A
91529  AA 9 |TRUST CER . 101/10/2018. | Redemption  100.0000. 382,034 382,034 385,854 384,414 (2,380) (17251 0) ORI IOV 382,034 (18 I 5,279 | 10/10/2028. | 1......vvvenece
VNO MTGE TRUST 2012-6AVE ABS
91830C AA 6 |SER.2012-6A - [ 03/27/2018. [ VANIOUS......cvovveierrirerireiissieniies | cvieeissseinssissisinnins | e 15,690,820 | ..... 15,750,000 | ..... 14,932,133 | ........ 15,257,365 | .oovvevevriveriins | v 15,255 | oo | v 15,255 | oo | e 15,272,620 | ..ovovvvveririrens | e 418,201 | ....... 418,201 | ..... 120,053 | 11/15/2030. [ 1FM...........
VENTURE CDO LLC 2014-16A ABS
92329X AK 4 |FLOAT SER.2 . [ 01/15/2018. [ PAYAOWN........cvvnvvrrirerriinirneries | coererereeisssnerinenins | e 15,000,000 | ..... 15,000,000 | ..... 15,000,000 | ......... 15,000,000 (U PO IO 15,000,000 0. 95,035 | 04/15/2026. | 1FE............
VIRGINIA INTERNATIONAL GATEWAY
92783# AA 4 |SENIOR SE .| 03/31/2018. | Redemption ~ 100.0000. 39,050 39,050 39,050 39,050 0 39,050 0 06/30/2030. | 1Z...
WASHINGTON MUTUAL MORTGAGE
92922F MA 3 |CMO SER.2004- .. [ 03/01/2018. | Paydown.........cccceeveerinrinriiniians 257,413 257,413 260,631 261,901 [ .o | v (4,488) (4,488) | ..o | e 257,413 (V18 I 1,325 |03/25/2034. | 1FM...........
WAMU MORTGAGE PASS-THRU CERTS
92922F QL 5 |CMO SER.20 . [ 03/01/2018. [ PAYAOWN.......cvvmvrrrircerrrieiinnrines | coirererneesssinerinenins | ceverneens 218,030 | ..o 218,030 204,232 208,136 9,894 | oo | e 9,894 | ..o [ i 218,030 (V18 I 1,615 | 06/25/2034. | 1FM...........
WF RBS COMM MORTGAGE 2011-C4
92936C AE 9 |ABS SER.201 . [03/01/2018. [ PAYAOWN.......cvvnrirrercirerieeriecnies | ceerneeissisessenieeens | cvvees 5,736,535 | ....... 5,736,535 | ....... 5,793,716 5,735,970 565 565 5,736,535 (VN I 77,567 | 06/15/2044. [ 1FM...........
WF RBS COMM MORTGAGE 2011-C4
92936C AJ 8 |ABS SER.201 .1 03/27/2018. | WELLS FARGO SEC LLC.....ccovvveve [ rvrrvrrreirerivirivinins | v 1,496,250 | ....... 1,425,000 | ....... 1,439,210 | ..coovnvee 1,429,113 (445) (445) [ v | v 1,428,668 | ....c.oovovevrs | o 67,582 | ........ 67,582 | ....... 22,702 | 06/15/2044. | 1FM...........
WABASH VALLEY POWER ASSN INC
92966* AG 4 |1ST MTGE NO .1 01/31/2018. | Redemption ~ 100.0000..........ccccov. | rerrererrererrerrninnns | overenens 163,375 | ovvenee 163,375 | oovveneee 163,375 163,375 0 0 2,508 | 01/31/2028.
WELLS FARGO BANK NORTHWEST NA
94978%# AH 0 |SECURED NO .1 03/10/2018. | Redemption ~ 100.0000. 59,177 59,177 59,177 59,177 0 (V1 I 744 101/10/2024. | 2..............c.
WELLS FARGO BANK NORTHWEST NA
94978# CV 7 |CTLTRUST .1 03/10/2018. | Redemption ~ 100.0000..........occevs | rerrrrrrrermrrrerisnnens | overnnins 126,116 | ...coo.c. 126,116 | .......c. 126,116 126,116 0 | oo | e 126,116 0 [ 1,152 | 09/10/2025. | 1.....vvvvrvene
WELLS FARGO HOME EQ TR 2004-2
94980G AK 7 |ABS SER.20 . [ 03/01/2018. [ PAYAOWN.......vvvmvirrercercrinirieries | ceereemseinerienienens | cvverneeen 46,511 | oo 46,511 | oo 46,296 46,323 188 188 46,511 (V18 IR 373 | 04/25/2034. | 1FM...........
WELLS FARGO HOME EQ TR 2004-2
94980G BB 6 |ABS SER.20 .. [ 03/01/2018. | PaydOwN..........vvvurvrrrrireireriniianas 598,186 598,186 522,952 573,894 | ..o | e 24,292 2%, 7 RS I 598,186 (V18 IR 4,770 | 09/25/2034. | 1FM...........
WF COMM MORTGAGE TR 2010-C1 ABS
94987TM  AA 9 |SER.2010 .| 03/01/2018. | Paydown 299,951 299,951 | .......... 308,941 302,100 (2,149) (2,149) ...299,951 0 11/15/2043. | 1FM..
WILLIAM BLAIR & COMPANY CTL PASS
96928* CX 3 |THRUSE .. | 03/15/2018. | Redemption  100.0000. 55,149 55,149 55,704 55,564 (415) .(415) 55,149 (V18 IR 570 | 01/15/2035. | 1.....ccocvvvnnee
WILMINGTON TRUST COMPANY EQUIP
97181%# KG 7 |NOTES SER . | 03/30/2018. | Redemption  100.0000. 203,165 203,165 203,165 203,165 0 | oo | s 203,165 0 5,976 | 03/29/2024. | 1...ccovvvvnec
ZIMMER BIOMET HOLDINGS INC
98956P AQ 5 |SENIOR UNSECU . 103/09/2018. [ MERRILL LYNCH PFS.......cooovviines | cormrrriniiresiverienis | v 7,000,980 | ...... 7,000,000 | ....... 6,988,940 0 | | v 6,988,940 | ..oovoeveriinns | i 12,040 | ........ 12,040 | .o, 03/19/2023.| 2FE............
GRAND RENEWABLE SOLAR LP 1ST
386435 AC 5 |LIEN CADNO .101/31/2018. | Redemption ~ 100.0000..........cccees | crerrererrermrrrerrsnnnrs | overenenn 240,014 | ......... 240,014 225,465 235,422 0 | s (9,956) | ..oocverevnne 240,014 | ....... 14,549 | oo | e 14,549 | ......... 4,750 | 01/31/2035. | 2FE............
MELANCTHON WOLFE WIND LP 1ST
58533T AB 6 |LIEN CADNO .1 01/19/2018. | Redemption ~ 100.0000. (62) (62) (58) (78) 15 15 5 (62) 4) 4) 12/31/2028.
ROGERS COMMUNICATIONS INC
775109 AK 7 |SENIOR NOTES A | 02/02/2018. | CITIGROUP GLOBAL MKTS.......... | coverrenerirerirerinnens | v 5,122,000 | ...... 5,000,000 | ...... 4,992,700 | ........... 4,998,875 484 A84 [ e | i 4,999,358 | ...ccoveriviines | e 122,642 | ....... 122,642 | ..... 161,500 | 08/15/2018. | 2FE............
SEA TO SKY HWY INVESTMENT LP
811427 AA 1 |SECURED CAD . 102/28/2018. | Redemption ~ 100.0000..........ccues | corrreremmrmmnerierins | cevereenns 489,728 | .......... 489,728 | .......... 491,789 497,319 44 44 ... (5,555) | veouevrrnenne 489,728 | ....... (P01 0) I R (2,080) | ......... 6,437 | 08/31/2030. | 1FE............
TALISMAN ENERGY INC SENIOR
87425E AM 5 |UNSECURED NOT A[01/17/2018. [ Call  104.2710.......ccrrririeriines | cevreerirenieeieseiinnns | eovee 10,427,100 | ..... 10,000,000 | ..... 10,000,000 9,974,086 459 459 9,974,545 | ...coovvvvvians | e 25445 | ... 25,445 | ... 600,017 | 02/01/2021. | 2FE............
THOMSON REUTERS CORP GLOBAL
884903 BB 0 |NOTES 6.50 A|01/05/2018. | Call 0.0000........0cevrrimnrenriies [ errrrinnieniienieeiens | v (48,353) | .oovvvvveicrviiiies | coeensrinnenniiis [ v [ e | e (46,353) | ..o [ e (46,353) ..(46,353) 0 07/15/2018. | 2FE............
CTL 2002-2 TRUST PASS THRU CERTS
12644@ AJ 4 |CL.2000 D| 03/15/2018. | Redemption ~ 100.0000. 65,124 65,124 65,124 65,124 0 65,124 0 03/15/2020.
CRONOS CONTAINERS 2013-1A ABS
227170 AE 7 |SER.2013-1 D | 03/18/2018. | PYAOWN........ourvvrrirrirniineiirerienes [ rveereneissisnesiesines | eriianes 500,000 | .......... 500,000 | .......... 499,997 499,998 3 K IO ISV 500,000 0 2,567 | 04/18/2028. | 1FE............
GLOBAL SC FINANCE SRL ABS
379520 AB 9 |SER.2013-1ACL D] 03/17/2018. | PQYAOWN........oorverrerrreriirerierienes [ erveeiseinerinenienennee | eoveriens 500,000 | ......... 500,000 | ......... 499,968 500,218 (218) KVAT:) IR ISR 500,000 (V18 I 2,483 | 04/17/2028. | 1FE............
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TATE & LYLE INTL FINANCE PLC
87656X A@ 0 |SENIORNOTE D| 03/14/2018. | STONE CASTLE.......ccccvevmmrinrinns [ rerireriinicsniseiiens | v 7,003,500 | ....... 7,000,000 | ....... 7,000,000 | ........... 7,000,000 0 ....7,000,000 3,500 3,500 | ..... 110,964 | 10/29/2023.
TYCO INTERNATIONAL FINANCE SA
902118 BP 2 |NOTES 3. D | 01/15/2018. | MAUFIY.........oovvrreerieeiierieninciins [ e | cvviene 7,000,000 | ....... 7,000,000 | ....... 6,977,740 6,999,680 320 320 | oo | e 7,000,000 0 ... 131,250 | 01/15/2018. | 2FE............
WINDMW GMBH SENIOR SECURED
97342V AJ 3 |EURNOTES SER B| 01/19/2018. | Redemption ~ 100.0000................ (3) () ) 3) 0 (3) 0 12/30/2021. | 2FE...........
SODEXO SA SENIOR NOTES SER.A
F8493@ AD 1 |4.240% 03 C| 03/29/2018. | MAUFILY.........orvvrrverieieciieniecins [ e | v 8,850,000 | ...... 8,850,000 | ....... 9,077,298 8,859,181 | oo [ e (9,181) (9,181) 8,850,000 0. 187,620 | 03/29/2018. [ 1.....ovvvuvree
MONASH UNIVERSITY SENIOR NOTES
Q6291# AA 1 [3.760% D| 02/24/2018. | Redemption  100.0000................ 20,000 20,000 20,000 .20,000 0 20,000 {1 I 376 | 02/24/2040. [ 1FE............
3899999. Total - Bonds - Industrial and Miscellangous............ccccccssrnereee: ....725,237,108 | ....698,822,708 | ....687,149,057 | ....... 605,818,398 | ....... (28,958) [ ...15,633,413 | ...ccovrrenccs 0. 15,604,455 | ....... (15,508) | ....... 705,782,891 | ....... 12,465 | ..9,018,715 |..... 9,031,180 | ..9,595,541 XXX XXX
Bonds - Parent, Subsidiaries and Affiliates
LR COMPANY Il LLC NOTES 0.000%
502140 SA 2 |12/16/2 .1 03/16/2018. | Redemption ~ 100.0000..........ccccoe. | crrrrerrrrermrrreirnnnnrs | overerens 456,651 | .......... 456,651 269,961 A11,402 | oo | e 45,249 | ..o [ e 45249 | .o | e 456,651 0 08/16/2022. | 2FE............
LOTTERY RECEIVABLES CO ONE LLC
545698 $A 2 [NOTES 0 .. | 03/16/2018. | Redemption  100.0000........ccceee | corererseirnsninnsnncnens | corannenad 691,267 | .......... 691,267 | .......c 492,185 590,486 | ....ocoocriiriiane | o 100,782 | .coovcvvvcnnins | i 100,782 | ..ooovvvvviincinns | v 691,267 0 11/16/2028. | 2FE............
5599999. Total - Bonds - Parent, Subsidiaries and Affliates. ... .o i | nsee 1,147,918 | ....... 1147918 | .......... 762,146 | ........... 1,001,888 [ ....ccocveeucend 0] . 146,031 | .0 | e 146,031 | .o | 1,147,918 0 0 0 0 XXX XXX
8399997. Total - Bonds - Part 4 .5,039,524,952 |.4,900,352,615 |.5,004,413,780 | ....1,089,031,150 | ....... (28,958) | ...19,037,932 0] 19,008,974 | .......(15,506) | ....5,032,627,705 | ....... 12,465 | .(3,538,258) | ...(3,525,793) | 16,260,553 XXX XXX
8399999. Total - Bonds .5,039,524,952 |.4,900,352,615 |.5,004,413,780 | ....1,089,031,150 | ....... (28,958) [ ...19,037,932 | ............... 01... 19,008,974 | ....... (15,506) | ....5,032,627,705 | ....... 12,465 | .(3,538,258) | ...(3,525,793) | 16,260,553 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
29135* 107 |EMJAY CORP COMMON STOCK............. [..]03/30/2018. ] Capital DIStDULON............ooooeosocceee |eeeeeessssssescmereeeeees | s 180,000 XXX | e 180,000 180,000 0 0 XXX [
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates........ oo | v 180,000 XXX e 180,000 180,000 0 0 0 0 0 0 0 0 0 XXX XXX
9799997. Total - Common Stocks - Part 4 180,000 XXX 180,000 180,000 0 0 0 0 0 0 0 0 0 XXX XXX
9799999. Total - Common Stocks. ..180,000 XXX 180,000 180,000 0 0 0 0 0 0 0 0 0 XXX XXX
9899999. Total - Preferred and Common Stocks (SRR 180,000 XXX 180,000 180,000 0 0 0 0 0].. 0 0 0 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks...............ccoceiennes .5,039,704,952 XXX .5,004,593,780 | ....1,089,211,150 | ....... (28,958) | ...19,037,932 | ............... 0]... 19,008,974 | ....... (15,508) | ....5,032,807,705 | ....... 12,465 | .(3,538,258) | ...(3,525,793) | 16,260,553 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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en as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Op
5 6 7 8 9 10

1 2 3 4 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge

Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness

Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception

Description of 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/AC.V. ) / Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Other
SACHS MITSUI
SWAPTIONS JANUARY 2020..............cccccconnennneee | BOLI Separate Accounts Hedge...........cccccceceee. NA......... E- I MARINE X1H61UOUXUPKXR510V18.. | 04/17/2014|01/17/2020 | ............. 1| 80,000 | ..........0.0778 850 | - - 2 2 1 - e 001
SWAPTIONS JANUARY 2020..............cccccon. | BOLI Separate Accounts Hedge..........ccccccccecernee. NA......... E- I ;/Z(};TI\ISEM”SN X1H61UOUXUPKXR510V18.. | 04/17/2014|01/17/2020 | ............. 1| 50,000 0.0778 600 | - - 1 1 1 - ER 001
SWAPTIONS APRIL 2018............ccccccoceecesueeeerereee. | BOLI Separate Accounts Hedge.........cccccccecenee. NA......... E-Ro— EﬁECLAYS BN G5GSEF7VJP5I7TOUKS573..... |04/13/2012(04/13/2018 | ............. I [ 488,000 00713 | 7973 | - - - - ER— 001
BARCLAYS BANK

SWAPTIONS APRIL 2018.. . | BOLI Separate Accounts Hedge. .|PLC G5GSEF7VJP5I70UKS573..... |04/13/2012|04/13/2018 | .. ..813,000 - - - - - 001
SWAPTIONS APRIL 2019.......cccoceesssersssssrcssenneneee | BOLI Separate Accounts Hedge............urereverenen. N/A......... F-J— EA/Z%TI\ISEMITSUI X1H61UOUXUPKXR510V18.. | 04/17/2014|04/17/2019 ............. 1 80,000 0.0778 700 | - - - ER— 001
SWAPTIONS APRIL 2019.........cccoouseeusssesscsseeeenree. | BOLI Separate Accounts Hedge...........uuuenenee. N/A......... E-— EAAA%TI\ISEMITSUI X1H61UOUXUPKXR510V18.. | 04/17/2014|04/17/2019 ............. 1 50,000 0.0778 450 | - - - ER 001
SWAPTIONS APRIL 2020...........cccccoeuseeeesesseeeeeree. | BOLI Separate Accounts Hedge..........ccccccceceree. N/A......... - fﬂﬁ%?l\?EMlTsw X1H61UOUXUPKXR510V18.. | 04/17/2014|04/17/2020 | ............. 1 |....4,210,000 00778 | 38400 | - - 203 203 98 - ER 001
SWAPTIONS APRIL 2020............ccccccoeeeeesceeceeceeee. | BOLI Separate Accounts Hedge..........ccccccccecereee. NA........ E- I ;AA%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 04/17/2014|04/17/2020 | ............. 1] 2,560,000 0.0778 23475 | - - 123 123 59 - = 001
SWAPTIONS JULY 2019......ccimcvicvccrcvicsririciccrns BOLI Separate Accounts Hedge.....................ueee NA......... E- I ;ﬁ%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 04/17/2014|07/17/2019| ............. I [ 80,000 0.0778 750 | - - - ER 001
SWAPTIONS JULY 2019......ccmmiivicrccvccccsrcviccccns BOLI Separate Accounts Hedge....................co.ee.e NA......... E-B— ;/Z(};TI\ISEM”SN X1H61UOUXUPKXR510V18.. | 04/17/2014|07/17/2019| ............ I [ 50,000 0.0778 475 | - - - ER— 001
SWAPTIONS OCTOBER 2019...........ccccco.ooeoo. | BOLI Separate Accounts Hedge..........cccccccoceree. NA......... E- - ;/:\%TI\ISEMWSUI X1H61UOUXUPKXR510V18.. | 04/17/2014|10/17/2019| ............ 1 50,000 0.0778 500 | - - 1 1 - ER— 001
SWAPTIONS OCTOBER 2019............ccrccccereee | BOLI Separate Accounts Hedge...........cuuererevernnen. N/A......... F-J— EA/Z%TI\ISEMITSUI X1H61UOUXUPKXR510V18.. | 04/17/2014|10/17/2019| ............. 1 80,000 0.0778 800 | - - 1 1 - ER 001
SWAPTIONS JANUARY 2022 . | BOLI Separate Accounts Hedge. . I(l:\lBI'EE[l;ll.\ersTLIJé)SI\ISEL E58DKGMJYYYJLN8C3868.... |01/15/2016|01/18/2022 | .. .....3,090,000 - - 3,380 3,380 - - 001
SWAPTIONS JANUARY 2022..............ccccone. | BOLI Separate Accounts Hedge..........ccccccecevee. N/A......... I~ ﬁ\lsrizlnglfJ)Sl\lSEL E58DKGMJYYYJLN8C3868.... |01/15/2016 [01/18/2022| ............. I 5,910,000 0.0687 | ..ooooveees 31,963 | - - 6,465 6,465 L2472 | - LR ER 001
SWAPTIONS JULY 2021......cccirivrccrericsrcrcriccrs BOLI Separate Accounts Hedge...................co.ueee NA........ E- I I?\IF'{I'EE[}QI-\IFASTHJ)SI\ISEL E58DKGMJYYYJLN8C3868.... |07/15/2015(07/15/2021 | ............. 1] 3,990,000 0.0748 | .......... 19,950 | - - 1,680 1,680 648 - = 001
SWAPTIONS JULY 2021......cciiciivsccrericsrcrericcrns BOLI Separate Accounts Hedge...................c...ee. NA........ E- I I?\IF'{I'EEglr-\lr/\sTlf(l)Sl\lSEL E58DKGMJYYYJLN8C3868.... |07/15/2015(07/15/2021| ............. 1] 2,990,000 ..0.0748 | ... 14,950 | - - 1,259 | o | v 1,259 | oo 485 | - . LR = 001
SWAPTIONS OCTOBER 2021............cccccooeee. | BOLI Separate Accounts Hedge.........cccccccccecernee. NA......... E-R— I?\IBI'EEEF)JI-\IFA\STH([)SI\ISEL E58DKGMJYYYJLN8C3868.... | 10/22/2015(10/22/2021| ............. 1. 5,370,000 0.0700 29,535 | - - 4403 | .| e 4,403 A28 - LR ER— 001
SWAPTIONS OCTOBER 2021.............cccoeenee.. | BOLI Separate Accounts Hedge..........ccccccccceee. NA......... E- - &BI'EE[F)JI-\I[A\ST[:(I)SI\IS:\EL E58DKGMJYYYJLN8C3868.... | 10/22/2015(10/22/2021| ............. 1] 3,130,000 ...0.0700 | ..o 17,215 | - - 2,567 2,567 LA007 |- LR ER— 001
SWAPTIONS JANUARY 2019.........ccccuerereenreneeneee | BOLI Separate Accounts Hedge..........uvuvevereverenen. N/A........ F-J— gfﬁli%HE 7LTWFZYICNSX8D621K86..... | 07/22/12013|01/22/2019 ............. LI [ 130,000 ..0.0768 | ..o 1,547 | - - - - ER— 001
SWAPTIONS JANUARY 2019..........ccrvvvenrennnnene | BOLI Separate Accounts Hedge..........ueuvereveverenen. N/A......... E-J— gEIElﬂK-?\%HE 7LTWFZYICNSX8D621K86..... | 07/22/12013|01/22/2019| ............. 1 220,000 0.0768 2,618 | - - - - ER 001
SWAPTIONS APRIL 2019..........ccoooceeusesscscsseeecccee. | BOLI Separate Accounts Hedge..........ccccccceceree. N/A........ E- I [B)E“ES/’\%HE 7LTWFZYICNSX8D621K86..... | 07/22/12013|04/23/2019| ............. 1| 220,000 ....0.0768 2728 | - - - e 001
SWAPTIONS APRIL 2019.. . | BOLI Separate Accounts Hedge. . ggﬁl?\CGHE TLTWFZYICNSX8D621K86..... |07/22/2013|04/23/2019 | .. ..130,000 - - - - 001
SWAPTIONS JULY 2018......cccomicvicrccrcvicsrcvcciccrns BOLI Separate Accounts Hedge...................c...... NA......... E- I gE“;i%HE 7LTWFZYICNSX8D621K86..... | 07/22/2013|07/23/2018 ............. 1 220,000 0.0768 2332 | - - - - ER 001
SWAPTIONS JULY 2018........comiciicsccrcvicsrcriccccns BOLI Separate Accounts Hedge....................c..ee.e NA......... E-R— g/EIL\IJIiCGHE 7LTWFZYICNSX8D621K86..... | 07/22/2013|07/23/2018 | ............. I [ 130,000 ..0.0768 | ... 1,378 | - - - - ER— 001
SWAPTIONS JULY 2019......cccmiiviiicciccicsicccciccns BOLI Separate Accounts Hedge....................co..... NA......... E- - gE’L\‘JIi%HE 7LTWFZYICNSX8D621K86..... | 07/22/2013|07/22/2019 | ............. 1 3,930,000 0.0768 50,304 | - - 18 18 1" - ER—— 001
SWAPTIONS JULY 2019....cucuecccreressrerersccne BOLI Separate Accounts Hedge.................ceeerereee N/A......... F-J— gigli%HE TLTWFZYICNSX8D621K86..... | 07/22/12013|07/22/2019| ............. 1] 2,470,000 ...0.0768 | ... 31,616 | - - 12 12 7 - ER— 001
SWAPTIONS OCTOBER 2018.............ccco.cooeoorooe. | BOLI Separate Accounts Hedge.........cccccccvecereee. NA......... E-— [B)EIEIJI?\%HE 7LTWFZYICNSX8D621K86..... |07/22/12013|10/22/2018 ............. 1 220,000 0.0768 2464 | - - - - EE— 001
SWAPTIONS OCTOBER 2018............ccccc.cooeoorooe. | BOLI Separate Accounts Hedge.........cccccccvecereee. NA......... E- - gigli%HE 7LTWFZYICNSX8D621K86..... |07/22/12013|10/22/2018 ............. 1| 130,000 ..0.0768 | ... 1,456 | - - - - ER 001
SWAPTIONS OCTOBER 2021............cccccccoooeeeeee. | BOLI Separate Accounts Hedge..........ccccccccecereee. N/A........ E- I ﬁ\lF}rIEE[F)ilrjl—:Tlfé)sl\lSEL E58DKGMJYYYJLN8C3868.... |01/15/2016 [ 10/15/2021| ............ 1| 330,000 ...0.0687 | ........... 1,600 | - - 298 298 | oo M9 | - LR = 001
SWAPTIONS OCTOBER 2021............cccccccoeeeeeee. | BOLI Separate Accounts Hedge..........cccocccceceree. NA......... E- I I?\IBI'EEglrllr/leflosl\lSEL E58DKGMJYYYJLN8C3868.... |01/15/2016 [ 10/15/2021| ............. 1| 170,000 ....0.0687 800 | - - 154 154 61 - ER 001
SWAPTIONS JANUARY 2019 . | BOLI Separate Accounts Hedge. . ;/:\(;I;I’\‘SEMITSUI X1H61UOUXUPKXR510V18.. | 01/15/2014|01/15/2019 | .. ....60,000 561 | - - - - - 001
SWAPTIONS JANUARY 2019...........ccccooo.coeee. | BOLI Separate Accounts Hedge........cccccccccccenee. NA......... E-R— ;/:\%TI\ISEMWSUI X1H61UOUXUPKXR510V18.. | 01/15/2014|01/15/2019| ............ 1| 40,000 ....0.0800 374 | - - - - - - ER— 001
SWAPTIONS JANUARY 2020..............ccceeeerenneneee | BOLI Separate Accounts Hedge..........uuverereverenen. N/A......... F-J— EA/Z%TI\ISEMITSUI X1H61UOUXUPKXR510V18.. | 01/15/2014|01/15/2020 ........... I 4,110,000 ....0.0800 | ... 47,453 | - - 79 79 39 - ER 001
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rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge

Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness

Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception

Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-

Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)

SWAPTIONS JANUARY 2020..............ccccccouneeneee | BOLI Separate Accounts Hedge...........ccccccecenee. NAA. .. [ B ;AA%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 01/15/2014(01/15/2020] ............. 1. 2,530,000 | ...........0.0800 29217 | - - 48 A8 24 - e 001
SWAPTIONS APRIL 2019........ccccoesssersssssscsseenenrer. | BOLI Separate Accounts Hedge............uuerereverenen. NA. . [ e f/l//\x(éTNSEMITSUI X1H61UOUXUPKXR510V18.. [ 01/15/2014| 04/15/2019] ............. I [ 60,000 | ...........0.0800 5% | - - - ER— 001
SWAPTIONS APRIL 2019...........cccccococeecesuseccceeeee. | BOLI Separate Accounts Hedge.........ccccccccecenee. NAA........ [ ;/:\%T,\‘SEMITSUI X1H61UOUXUPKXR510V18.. | 01/15/2014(04/15/2019] ............. (I [ 40,000 ....0.0800 397 | - - - S 001
SWAPTIONS JULY 2019......cciiiiiiiirccrericsrcrcrsccs BOLI Separate Accounts Hedge....................c...... NAA. .. [ B BQ%TI\ISEMlTsm X1H61UOUXUPKXR510V18.. | 01/15/2014(07/15/2019] ............. LI - 60,000 ...0.0800 629 | - - - R 001
SWAPTIONS JULY 2019 BOLI Separate Accounts Hedge. | NA.. . ;/:\(F:{TI\?EMWSUI X1H61UOUXUPKXR510V18.. | 01/15/2014(07/15/2019 .. 420 | - - - - 001
SWAPTIONS OCTOBER 2019............ccccccooooeeoe. | BOLI Separate Accounts Hedge..........ccccccccecercee. N [ ;AA%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 01/15/2014( 10/15/2019] ............. 1 40,000 ....0.0800 441 | - - - = 001
SWAPTIONS OCTOBER 2019............ccoccccoree. | BOLI Separate Accounts Hedge...........cuuerereverenen. NA. . [ Qe SI?\%TNSEMlTsw X1H61UOUXUPKXR510V18.. [ 01/15/2014| 10/15/2019] ............. 1 60,000 0.0800 662 | - - - ER 001
SWAPTIONS JANUARY 2019...........ccccooo.coeee. | BOLI Separate Accounts Hedge.........cccccccccceeee. NA........ [, ;/:\%TI\?EMlTsw X1H61UOUXUPKXR510V18.. | 04/17/2013(01/17/2019] ............. I [ 420,000 ....0.0687 5686 | - - - ER—— 001
SWAPTIONS JANUARY 2019...........ccccccccconeee | BOLI Separate Accounts Hedge..........ccccccceccreeee NAA.... [ ;ﬁ%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 04/17/2013(01/17/2019] ............. 1] 230,000 ....0.0687 3114 | - - - = 001
SWAPTIONS APRIL 2018.........cccooesseusssessesseeneeree. | BOLI Separate Accounts Hedge...........cuererevernnen. NA. . [ Qe SI?\%TNSEMlTsm X1H61UOUXUPKXR510V18.. | 04/17/2013(04/17/2018] ............. I [ 450,000 ....0.0687 | ..o 4,886 | - - - ER—. 001
SWAPTIONS APRIL 2018...............cccocceeesueecereree.. | BOLI Separate Accounts Hedge...........cccccccoceeee. NAA........ |8, ;/:\CR'I-:\?EMWSUI X1H61UOUXUPKXR510V18.. | 04/17/2013(04/17/2018| ............. I [P 250,000 ....0.0687 2714 | - - - ER 001
SWAPTIONS APRIL 2019...........ccccccceeeesescsecerceeee. | BOLI Separate Accounts Hedge..........cccccccceceree. NA... [ Qe ;AA%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 04/17/2013(04/17/2019] ............. 1. 3,880,000 ....0.0687 56,116 | - - 19 19 12 - = 001
SWAPTIONS APRIL 2019........ccccoesssersssesscsseseenrer. | BOLI Separate Accounts Hedge...........cverereverenen. NA. . [ Qe SI?\%TNSEMHSW X1H61UOUXUPKXR510V18.. | 04/17/2013(04/17/2019] ............. 11 ....2,170,000 ....0.0687 | ... 31,384 | - - 10 10 7 - ER 001
SWAPTIONS JULY 2018........comciccsccvcvccsrcriciccns BOLI Separate Accounts Hedge....................c...... NAA........ [ ;/:\CR'I-:\?EN”TSUI X1H61UOUXUPKXR510V18.. | 04/17/2013(07/17/2018] ............. (I [ 450,000 ....0.0687 5271 | - - - ER— 001
SWAPTIONS JULY 2018......ccciciicsccrcricsrcrericcrs BOLI Separate Accounts Hedge...................c..ee.. NAA... [ ;QETI\ISEM”SM X1H61UOUXUPKXR510V18.. | 04/17/2013(07/17/2018| ............. 1] 250,000 ....0.0687 2929 | - - - S 001
SWAPTIONS OCTOBER 2018.............ccceeurereeneer | BOLI Separate Accounts Hedge...........euverereverenen. NA. . [ e ;Q%TNSEMWSUI X1H61UOUXUPKXR510V18.. | 04/17/2013( 10/17/2018] ............. L1 [ 450,000 ....0.0687 5721 | - - - ER— 001
SWAPTIONS OCTOBER 2018... . | BOLI Separate Accounts Hedge. . ;/:\%T,\‘SEMITSUI X1H61UOUXUPKXR510V18.. | 04/17/2013( 10/17/2018 .. ..250,000 3179 | - - - - 001
SWAPTIONS JANUARY 2019...........cccrccccerennee | BOLI Separate Accounts Hedge...........eeuuernnen. NAA. .. | e ;Q%TI\ISEM”SM X1H61UOUXUPKXR510V18.. | 10/30/2013(01/30/2019] ............. 1 90,000 ..0.0764 | ... 1,008 | - - - ER 001
SWAPTIONS JANUARY 2019..........cccerereenreneeneer | BOLI Separate Accounts Hedge..........uvurevereverenen. NA. . [ e ?A//:(F:{TNSEMWSUI X1H61UOUXUPKXR510V18.. [ 10/30/2013| 01/30/2019] ............. 1 50,000 0.0764 560 | - - - ER— 001
SWAPTIONS APRIL 2019...........cccccccoecesescceeereeeee. | BOLI Separate Accounts Hedge..........ccccccccecernee. NAA..... | Qe ;/Z%I;I,\‘SEMITSUI X1H61UOUXUPKXR510V18.. | 10/30/2013(04/30/2019] ............. (I [ 90,000 ..0.0764 | ... 1,068 | - - - ER 001
SWAPTIONS APRIL 2019.........cccooeeesusesesscsseeuenree. | BOLI Separate Accounts Hedge...........ccevecernee. NAA. .. [ Qe f/li%?l\lsEMlTsw X1H61UOUXUPKXR510V18.. | 10/30/2013(04/30/2019] ............. 1 50,000 0.0764 593 | - - - ER 001
SWAPTIONS JULY 2019......cciiiciicicciccicsiciciiccns BOLI Separate Accounts Hedge....................c...... NA........ [ 2. ;/:\(F:{TI\ISEMWSUI X1H61UOUXUPKXR510V18.. | 10/30/2013(07/30/2019] ............. 1 50,000 0.0764 625 | - - - ER— 001
SWAPTIONS JULY 2019......ccimivicvccrivccsrcvcciccrs BOLI Separate Accounts Hedge...................c..eeee NA....c. [ ;/Z%I;I,\‘SEMITSUI X1H61UOUXUPKXR510V18.. | 10/30/2013(07/30/2019] ............. (I [ 90,000 ..0.0764 | .. 1125 | - - 1 1 - ER 001
SWAPTIONS OCTOBER 2018.............cccc.cooeooeoo.. | BOLI Separate Accounts Hedge..........ccccccccecereee. NA. .. | Qe ;Q%T,\‘SEMITSUI X1H61UOUXUPKXR510V18.. | 10/30/2013( 10/30/2018| ............. 1 90,000 0.0764 947 | - - - ER 001
SWAPTIONS OCTOBER 2018................ccce.... | BOLI Separate Accounts Hedge..........cccccccccevee. NAA........ [, ;/:\%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 10/30/2013( 10/30/2018] ............. 1 50,000 0.0764 526 | - - - ER— 001
SWAPTIONS OCTOBER 2019............cccccoooooeoeee. | BOLI Separate Accounts Hedge..........ccccccccecercee. NAA. .. [ Qe ;AA(}:?TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 10/30/2013( 10/30/2019] ............. 1. 4,020,000 0.0764 52,711 | - - 61 61 32 - = 001
SWAPTIONS OCTOBER 2019............ccrccccoreeee | BOLI Separate Accounts Hedge...........cuuevereuerenen. NA. . [ Qe EA/Z%TNSEMITSUI X1H61UOUXUPKXR510V18.. [ 10/30/2013| 10/30/2019] ............. 1 2,520,000 0.0764 33,043 | - - 38 38 20 - ER 001
SWAPTIONS JANUARY 2019...........ccccocooeoeee | BOLI Separate Accounts Hedge.........cccccccccecenee. NAA........ [ ;/:\(;I;ISEMITSUI X1H61UOUXUPKXR510V18.. | 01/22/2013(01/22/2019] ............. 1. 2,000,000 ....0.0685 22,749 | - - 1 1 1 - ER— 001
SWAPTIONS JANUARY 2019 . | BOLI Separate Accounts Hedge. . ;AA%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 01/22/12013[ 01/22/2019 ..........1 | ..c.c 3,400,000 39,087 | - - 2 2 1 - - 001
SWAPTIONS APRIL 2018.........cccceessersssrsresseenenrer. | BOLI Separate Accounts Hedge............urereuerenen. NA. . [ e EA/Z%TNSEMITSUI X1H61UOUXUPKXR510V18.. | 01/22/2013( 04/23/2018| ............. (I 400,000 0.0685 3762 | - - - ER— 001
SWAPTIONS APRIL 2018............ccccccoceeeesuseeeeereeo. | BOLI Separate Accounts Hedge.........ccccccccecenee. NAA...... [ ;/:\%TSEMITSUI X1H61UOUXUPKXR510V18.. | 01/22/2013( 04/23/2018| ............. (I [ 700,000 ....0.0685 6,583 | - - - ER— 001
SWAPTIONS MAY 2018........ccocomweummmrmeemmmmammenarnnnns BOLI Separate Accounts Hedge....................c.cec.. NAA. .. | B ;AA%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 11/01/2012(05/01/2018] ............. 1] 900,000 0.0677 | oo 11,000 | - - - e 001
SWAPTIONS MAY 2018........ccourmmmrmrmrmrmmmmmmenmnanenens BOLI Separate Accounts Hedge.................ceeererees NA. . | e ;Q%TNSEMITSUI X1H61UOUXUPKXR510V18.. [ 11/01/2012] 05/01/2018] ............. 1 530,000 0.0677 6,000 | - - - ER— 001
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rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge

Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness

Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception

Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-

Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)

SWAPTIONS JULY 2018......ccoiiericrccrerecsrcrcrsccrs BOLI Separate Accounts Hedge....................c.ce... NAA. .. [ B ;AA%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 01/22/12013(07/23/2018| ............. 1] 600,000 | .........0.0685 6,075 | - - - e 001
SWAPTIONS JULY 2018......cevrccreressrerersccrns BOLI Separate Accounts Hedge.................c.eerereee NA. . [ e f/l//\x(éTNSEMITSUI X1H61UOUXUPKXR510V18.. [ 01/22/2013| 07/23/2018] ............. ] 300,000 0.0685 3,038 | - - - ER— 001
SWAPTIONS JULY 2020........cccccccccmccvccccsrcveciccrns BOLI Separate Accounts Hedge....................c...... NAA........ [ ;/:\%T,\‘SEMITSUI X1H61UOUXUPKXR510V18.. | 07/30/2014(07/30/2020] ............. 1] 2,440,000 20,0765 | oo 18,788 | - - 239 239 | s 108 - LR 001
SWAPTIONS JULY 2020........cccceereerccrerecsrerersccrs BOLI Separate Accounts Hedge....................c...... NAA. .. [ B BQ%TI\ISEMlTsm X1H61UOUXUPKXR510V18.. | 07/30/2014(07/30/2020] ............. 1] 4,040,000 10,0765 | coocvn 31,108 | - - 396 396 | .eoorrercns 179 - R 001
SWAPTIONS AUGUST 2018. . | BOLI Separate Accounts Hedge. | NA.. . ;/:\(F:{TI\?EMWSUI X1H61UOUXUPKXR510V18.. | 11/01/2012{08/01/2018 ..........1 | ...... 1,840,000 0.0677 23,000 | - - - - 001
SWAPTIONS AUGUST 2018............cccco0eoeooeereeooo. | BOLI Separate Accounts Hedge..........cccccccceceree. N [ ;AA%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 11/01/2012(08/01/2018| ............. 1] 1,100,000 0.0677 | 14,000 | - - - = 001
SWAPTIONS OCTOBER 2018.............ccccccoreeeeeer. | BOLI Separate Accounts Hedge...........cerereverenen. NA. . [ Qe SI?\%TNSEMlTsw X1H61UOUXUPKXR510V18.. | 01/22/2013( 10/22/2018| ............. I [ 900,000 0.0685 9,743 | - - - ER 001
SWAPTIONS OCTOBER 2018................c.c.......... | BOLI Separate Accounts Hedge...........cccccccceeec. NA........ [, ;/:\%TI\?EMlTsw X1H61UOUXUPKXR510V18.. | 01/22/2013( 10/22/2018| ............. I [ 500,000 ....0.0685 5413 | - - - ER—— 001
SWAPTIONS NOVEMBER 2018........................ | BOLI Separate Accounts Hedge...........cccccccccererc. NAA.... [ ;ﬁ%TI\ISEMlTsw X1H61UOUXUPKXR510V18.. | 11/01/2012( 11/01/2018] ............. 1. 2,470,000 0.0677 32,000 | - - - = 001
SWAPTIONS NOVEMBER 2018............ccccceeeo..... | BOLI Separate Accounts Hedge.......c.ccccccevevereen. NA. . [ Qe SI?\%TNSEMlTsm X1HB61UOUXUPKXR510V18.. [ 11/01/2012| 11/01/2018] ............. 11 .....1,480,000 0.0677 20,000 | - - - ER 001
SWAPTIONS JANUARY 2023..............cccccnenenee. | BOLI Separate Accounts Hedge.........cccccccccecenee. NAA........ |8, JCT-I’)\ASOERS/?I:‘K NA 7H6GLXDRUGQFU57RNE97. 01/19/2018(01/19/2023] ............. I (- 690,000 0.0765 | - 750 | - 801 801 51 - ER 001
SWAPTIONS JANUARY 2023.............cccccoooeeeeeee. | BOLI Separate Accounts Hedge..........ccccccccecereee. NA... [ Qe JCT-!E\ASEBGQIL\‘K NA 7H6GLXDRUGQFU57RNE97. 01/19/2018(01/19/2023] ............. 1] 1,150,000 200765 | - | 1,250 | = e | s 1,335 1,335 85 - = 001
SWAPTIONS JANUARY 2024..............c.ccoreee. | BOLI Separate Accounts Hedge...........cerereverenen. NA. . [ Qe éilx‘g;g/fl\TK NA 7H6GLXDRUGQFU57RNE97. [01/19/2018(01/19/2024] ............. 11 ......2,370,000 0.0765 | - | i 4493 | - s .4,258 4,258 (235) - ER 001
SWAPTIONS JANUARY 2024...............cccccco... | BOLI Separate Accounts Hedge..........cccccccecernee. NAA........ [ JCT-IXSI?SQITK NA 7H6GLXDRUGQFU57RNE97. 01/19/2018(01/19/2024] ............. 1. 3,960,000 0.0765 | - 7,507 | - 7,114 7,114 (393) - ER— 001
SWAPTIONS APRIL 2023............ccccccoceeeeseeseeeeeeee. | BOLI Separate Accounts Hedge..........cccccccceceree. NAA... [ éﬁi%gggﬁrz‘K NA 7H6GLXDRUGQFU57RNE97. [ 01/19/2018(04/19/2023] ............. 1] 1,150,000 20.0765 | - | 1,250 | = e | s 1,520 1,520 270 - S 001
SWAPTIONS APRIL 2023.........cccoosssessssseresseenener. | BOLI Separate Accounts Hedge............uuurereuerenen. NA. . [ e JCT—I%?ERS/QTK NA  7HBGLXDRUGQFU57RNE97. | 01/19/2018(04/19/2023] ............. ] 690,000 0.0765 | - 750 | - 912 (Al [ 162 - ER— 001
SWAPTIONS JULY 2023 BOLI Separate Accounts Hedge. . JCT-I%?I?BG/\\ICIK NA 7H6GLXDRUGQFUS57RNE97. (01/19/2018(07/19/2023] ............1 | ..... 1,150,000 1,694 - - 001
SWAPTIONS JULY 2023........coomrerivrccrerscsrerersccrns BOLI Separate Accounts Hedge....................c.eeee. NAA. .. | e éﬁi%gggﬁl\TK NA 7H6GLXDRUGQFU57RNE97. 01/19/2018(07/19/2023] ............. 1] 690,000 0.0765 | - 937 | - 1,016 1,016 79 - ER 001
SWAPTIONS OCTOBER 2023.............ccccccnrerenneer | BOLI Separate Accounts Hedge...........uverereverenen. NA. . [ e JCT—I%?SS/?IL\'K NA  7HBGLXDRUGQFU57RNE97. | 01/19/2018(10/19/2023] ............. LI (- 690,000 0.0765 | - e | 1,312 | = e | e 1128 [ o] s 1128 | e (184) - ER— 001
SWAPTIONS OCTOBER 2023...............ccccoeeoo.. | BOLI Separate Accounts Hedge.........cccccccceceree. NAA..... | Qe JCT-IL\\ASCS)ES/\\I!I\IK NA 7H6GLXDRUGQFU57RNE97. 01/19/201810/19/2023] ............. 1] 1,150,000 0.0765 | - 2,188 | - 1,879 1,879 (309) - ER 001
SWAPTIONS JANUARY 2023.............ccocccconeeeeee | BOLI Separate Accounts Hedge...........euevuuerenen. NAA. .. [ Qe éﬁlt\/‘g;g/ﬁl\TK NA 7H6GLXDRUGQFU57RNEY7. | 10/26/2017(01/26/2023] ............. 1] 400,000 0.0740 750 | - - 550 550 | .eoorvercens 156 - ER 001
SWAPTIONS JANUARY 2023..............cccooenneenenne. | BOLI Separate Accounts Hedge.........ccccccccccenee. NA........ [ 2. JCT-I%?ERS:SK NA 7H6GLXDRUGQFU57RNEY7. | 10/26/2017(01/26/2023] ............. I [P 240,000 0.0740 450 | - - 330 330 94 - ER— 001
SWAPTIONS JANUARY 2023.............ccccoocoeeeeee. | BOLI Separate Accounts Hedge..........cccccccceceree. NA....c. [ JCT-IL\\ASES/\\ICIK NA 7H6GLXDRUGQFU57RNEY7. |01/26/2017(01/26/2023] ............. 1] 1,250,000 0.0743 8,310 | - - 1,686 [ .. oo 1,686 | .ooovo 478 - ER 001
SWAPTIONS JANUARY 2023..............cccccoreeeee | BOLI Separate Accounts Hedge...........uveuuuerenee. NA. .. | Qe éﬁl%ggglﬁl\TK NA  7HBGLXDRUGQFU57RNE97. | 01/26/2017(01/26/2023] ............. 1] 600,000 0.0743 3,990 | - - 809 809 229 - . 001
SWAPTIONS APRIL 2028...............cccccooeeuneeceeere.. | BOLI Separate Accounts Hedge.........cccccccoceee. NAA........ [, JCT-I%?SQTK NA 7H6GLXDRUGQFU57RNEY7. | 10/26/2017 | 04/26/2023] ............. I [ 400,000 0.0740 875 | - - 621 621 | oo 159 - ER— 001
SWAPTIONS APRIL 2023............ccccocoeeeeescseeereeeee. | BOLI Separate Accounts Hedge..........ccccccccecevee. NAA. .. [ Qe éi’/\\llg;g//\-\r!l\‘K NA 7H6GLXDRUGQFU57RNEY7. | 10/26/2017 | 04/26/2023] ............. 1] 240,000 0.0740 525 | - - 372 372 96 - = 001
SWAPTIONS JULY 2023......cccmmrerecrccrersssreressccrns BOLI Separate Accounts Hedge...................crerees NA. . [ Qe éT—IXSERE?:l\TK NA  7HBGLXDRUGQFU57RNE97. | 10/26/2017(07/26/2023] ............. I [ 400,000 0.0740 938 | - - 688 688 | ..oovvrrrens 158 - ER 001
SWAPTIONS JULY 2023.........ccocveevccrcrccsrcviciccns BOLI Separate Accounts Hedge....................c.....e NAA........ [ JCFI’-IL\\ASESQICIK NA 7H6GLXDRUGQFUS57RNEY7. | 10/26/2017(07/26/2023] ............. I [P 240,000 0.0740 562 | - - 413 413 95 - ER— 001
SWAPTIONS OCTOBER 2022... . | BOLI Separate Accounts Hedge. . éii%é);s:rz‘K NA 7H6GLXDRUGQFU57RNE97. | 10/26/201710/26/2022] .. ..400,000 688 | - - 481 481 - - 001
SWAPTIONS OCTOBER 2022.............c.ccccerereenee | BOLI Separate Accounts Hedge............uverereverenen. NA. . [ e éT—IXSOERE?:l\TK NA  7HBGLXDRUGQFU57RNE97. | 10/26/2017(10/26/2022] ............. ] 240,000 0.0740 412 | - - 288 288 88 - ER— 001
SWAPTIONS OCTOBER 2023................c.coonee..... | BOLI Separate Accounts Hedge..........cccccccecenee. NAA...... [ JCT-IL\\ASES/\\ICIK NA 7H6GLXDRUGQFUS57RNEY7. | 10/26/2017 [ 10/26/2023] ............. 1. 2,820,000 ...0.0740 | ..o 10,528 | - - 5,355 5355 | .........1,116 - ER— 001
SWAPTIONS OCTOBER 2023................c.ccoueee... | BOLI Separate Accounts Hedge..........ccccccccecevcee. NAA. .. | B éi%gggﬁrz‘K NA 7H6GLXDRUGQFUS57RNEY7. | 10/26/2017 [ 10/26/2023] ............. I [ 1,680,000 ....0.0740 6272 | - - 3,190 3,190 665 - e 001
SWAPTIONS JANUARY 2021..........cccoerereenreneeneee | BOLI Separate Accounts Hedge..........ueuvereveverenen. NA. . | e \Eli\fr\ll_ksNiARGO KB1H1DSPRFMYMCUFXTO09. | 01/14/2015] 01/14/2021] ............ 1] 3,970,000 0.0694 30,966 | - - 1,598 || oo 1,598 | oo 712 - ER— 001
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rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge

Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness

Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception

Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-

Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)

SWAPTIONS JANUARY 2021.............ccocoocoreeeee. | BOLI Separate Accounts Hedge...........cccccceceree. NAA. .. [ B \éVEI\II_I}ZSI\IE\ARGO KB1H1DSPRFMYMCUFXTO09. [01/14/2015|01/14/2021] ............. 1. 2,410,000 | ..........0.0694 | .......... 18,798 | - - 970 (VN [ 432 - e 001
SWAPTIONS JANUARY 2022.............cccervenreneeneee | BOLI Separate Accounts Hedge...........euverereuerenen. NA. . [ e \Eli\fr\ll_ksNiARGO KB1H1DSPRFMYMCUFXTO09. |07/28/2016|01/28/2022] ............. 1] 1,120,000 0.0643 3,897 | - - 1,823 [ o] e 1823 | o 707 - ER— 001
SWAPTIONS JANUARY 2022..............ccccccnnnnnenne. | BOLI Separate Accounts Hedge.........ccccccccccenee. NAA........ [ \é\;E’\I‘_kS’\‘;ARGO KB1H1DSPRFMYMCUFXTO09. |07/28/2016|01/28/2022] ............. (I [ 680,000 0.0643 2,366 | - - 1907 [ o] s 1107 | o 429 - S 001
SWAPTIONS JANUARY 2023.............cccco.cooeeeoee. | BOLI Separate Accounts Hedge..........cccccccceceree. NAA. .. [ B \QIEI\II_I}ZSIJ\IZARGO KB1H1DSPRFMYMCUFXTO09. |04/20/2017|01/20/2023] ............. 1] 590,000 ...0.0720 3,009 | - - 916 916 268 - e 001
SWAPTIONS JANUARY 2023 . | BOLI Separate Accounts Hedge. | NA.. . ‘évlfl\ll-kSNZARGo KB1H1DSPRFMYMCUFXTO09. |04/20/2017{01/20/2023] .. ..360,000 - - 559 559 - - 001
SWAPTIONS APRIL 2018...........cccccccoececescsececereee. | BOLI Separate Accounts Hedge..........ccccccccecevee. N [ \éV/l\E,\I‘_kS’\‘;ARGO KB1H1DSPRFMYMCUFXTO09. | 06/04/2015|04/27/2018] ............. 1] 570,000 ....0.0660 891 | - - - = 001
SWAPTIONS APRIL 2018.........cccoossseusssssserseenenre. | BOLI Separate Accounts Hedge...........uvereuerenen. NA. . [ Qe \QIEI\III}ZSIJ\IZARGO KB1H1DSPRFMYMCUFXTO09. |06/04/2015|04/27/2018] ............. I [ 940,000 ...0.0660 | ....oooveeens 1470 | - - - ER 001
SWAPTIONS APRIL 2021...............cccocceeeeneecereree.. | BOLI Separate Accounts Hedge..........ccccccccceee. NA........ [, ‘évlfl\ll-kSNZARGo KB1H1DSPRFMYMCUFXTO09. |04/13/2015|04/13/2021] ............. 1. 4,000,000 0.0702 20,800 | - - 1,959 1,959 836 - ER—— 001
SWAPTIONS APRIL 2021...........cccccccoeceeescsscerereee. | BOLI Separate Accounts Hedge..........ccccccccecereee. NAA.... [ \éV:,\I‘_lIZS’\‘;ARGO KB1H1DSPRFMYMCUFXTO09. |04/13/2015| 04/13/2021] ............. 1. 2,380,000 ..0.0702 | 12,376 | - - 1,165 || oo 1,165 | oo 498 - = 001
SWAPTIONS APRIL 2022...........cccoceeusssesscssseeenre. | BOLI Separate Accounts Hedge...........cuurereuerenen. NA. . [ Qe \QIEI\III}ESNZARGO KB1H1DSPRFMYMCUFXTO09. |04/21/2016|04/21/2022] ............. 1] .....5,360,000 0.0675 25594 | - - 7,694 7,69 2,810 - ER 001
SWAPTIONS APRIL 2022................ccccoeeeueeecereee.. | BOLI Separate Accounts Hedge...........cccccccoceree. NAA........ |8, ‘é\fl\ll-kSNZARGO KB1H1DSPRFMYMCUFXTO09. | 04/21/2016|04/21/2022] ............. 1] 3,240,000 ...0.0675 | .......... 15471 | - - 4,651 | .| o 4,651 1,698 - ER 001
SWAPTIONS APRIL 2023............ccccococeeeescesceceeeee. | BOLI Separate Accounts Hedge..........ccccccceceree. NA... [ Qe \é\l:l\ll_lleNE\ARGo KB1H1DSPRFMYMCUFXTO09. |04/20/2017|04/20/2023] ............. 1] 1,750,000 0.0720 9,625 | - - 3,059 3,059 811 - = 001
SWAPTIONS APRIL 2023..........ccoooeeeusseessesseeeenre. | BOLI Separate Accounts Hedge...........curerevernnen. NA. . [ Qe \é\lfr\ll_l}zSNiARGO KB1H1DSPRFMYMCUFXTO09. |04/20/2017|04/20/2023] ............. 11 .....1,050,000 0.0720 5775 | - - 1,835 [ oo | oo 1,835 | oo 487 - ER 001
SWAPTIONS JULY 2018........comciccsccvcvccsrcriciccns BOLI Separate Accounts Hedge....................c...... NAA........ [ ‘é\fl\ll-kSNZARGo KB1H1DSPRFMYMCUFXTO09. | 06/04/2015|07/27/2018] ............. 1] 940,000 ....0.0660 | ............. 1,909 | - - - ER— 001
SWAPTIONS JULY 2018......ccciciicsccrcricsrcrericcrs BOLI Separate Accounts Hedge...................c..ee.. NAA... [ \évfl\ll_llzsNE\ARGO KB1H1DSPRFMYMCUFXTO09. |06/04/2015|07/27/2018] ............. 1] 570,000 ...0.0660 | ......cococe. 1,158 | - - - S 001
SWAPTIONS JULY 2021.....ocuvrcererecsreressccrns BOLI Separate Accounts Hedge.................c.eerereer NA. . [ e ‘E/ivfhll-}leNZARGo KB1H1DSPRFMYMCUFXTO09. |07/28/2016|07/28/2021] ............. 1] 1,120,000 0.0643 3,054 | - - 1,276 1,276 539 - ER— 001
SWAPTIONS JULY 2021 BOLI Separate Accounts Hedge. . \é\i\E,L.kS,\‘;ARGO KB1H1DSPRFMYMCUFXTO09. |07/28/201607/28/2021] .. ..680,000 - - 775 775 327 - - 001
SWAPTIONS JULY 2022........ccmrerecrccrersesrerirsccrs BOLI Separate Accounts Hedge....................c.eeee. NAA. .. | e \Elivfl\ll_:zsNiARGO KB1H1DSPRFMYMCUFXTO09. |07/28/2016|07/28/2022] ............. 11]...6,710,000 0.0643 28,754 | - - covvereennnn 14,396 || 14,396 | ..........4,987 - ER 001
SWAPTIONS JULY 2022......cccmrerecsccrerssarerersccrns BOLI Separate Accounts Hedge.................ceeererees NA. . [ e \éthII}IESNZARGO KB1H1DSPRFMYMCUFXTO09. [07/28/2016]07/28/2022( ........... 1] 4,090,000 ....0.0643 | ..o 17,526 | - - 8,775 8,775 3,040 - ER— 001
SWAPTIONS JULY 2023........cccoocivcvccrivccsriviriccrns BOLI Separate Accounts Hedge...................coeeee NAA..... | Qe \é\i\E,L.kS,\‘;ARGO KB1H1DSPRFMYMCUFXTO09. |07/25/2017|07/25/2023] ............. 1. 2,410,000 00726 | e 11,000 | - - 4,506 | .| oo 4,506 | ...........1,058 - ER 001
SWAPTIONS JULY 2023........comrerierccrersesrerirsccrs BOLI Separate Accounts Hedge....................c..e... NAA. .. [ Qe \Elivfl\ll_:zsl‘\liARGO KB1H1DSPRFMYMCUFXTO09. |07/25/2017|07/25/2023] ............. 11....1,430,000 0.0726 6,500 | - - 2,674 2,674 627 - R 001
SWAPTIONS OCTOBER 2020............................ | BOLI Separate Accounts Hedge.................c.c....... NA........ [ 2. \éV/:E’\I‘.}IES,\IZARGO KB1H1DSPRFMYMCUFXTO09. | 10/23/2014] 10/23/2020] ............. 1. 2,410,000 ...0.0740 | ..ccooceees 19,521 | - - 448 448 | ... 197 - ER— 001
SWAPTIONS OCTOBER 2020............................ | BOLI Separate Accounts Hedge...........cccccccecere. NA....c. [ \é\f,\lj_kS’&ARGO KB1H1DSPRFMYMCUFXTO09. | 10/23/2014]10/23/2020] ............. 1. 3,970,000 0.0740 32,157 | - - 737 737 324 - ER 001
SWAPTIONS OCTOBER 2021.............ccccocooereeee. | BOLI Separate Accounts Hedge..........euuuuerenee. NA. .. | Qe \QIEI\III}ZSIJ\IZARGO KB1H1DSPRFMYMCUFXTO09. |07/28/2016] 10/28/2021] ............ 11....1,120,000 0.0643 3469 | - - 1,545 1,545 625 - R 001
SWAPTIONS OCTOBER 2021.............cccccoee. | BOLI Separate Accounts Hedge..........ccccccccceree. NAA........ [, \Elﬁ\fr\ll_ksl\l;ARGo KB1H1DSPRFMYMCUFXTO09. |07/28/2016] 10/28/2021] ............. (I (- 680,000 0.0643 2,106 | - - 938 938 379 - ER— 001
SWAPTIONS OCTOBER 2022................c.ccoeeee... | BOLI Separate Accounts Hedge..........ccccccccecercee. NAA. .. [ Qe \EI}V/I\EI\II_:ZSI\I;ARGO KB1H1DSPRFMYMCUFXTO09. | 10/25/2016] 10/25/2022] ............. 1] 1,740,000 ....0.0660 8225 | - - 3,683 3,683 | ........1,197 - = 001
SWAPTIONS OCTOBER 2022................cccornneenee. | BOLI Separate Accounts Hedge...........cuverereuernnen. NA. . [ Qe \é\lfr\ll_kSNZARGO KB1H1DSPRFMYMCUFXTO09. [10/25/2016]10/25/2022( ............. (I 1,010,000 ...0.0660 | .....ocooe.n ATT5 | - - 2,138 2,138 695 - ER 001
SWAPTIONS JANUARY 2023.............cccccooooeee. | BOLI Separate Accounts Hedge.........ccccccccecenee. NAA........ [ \é\:\E’\I‘_kS’\‘;ARGO KB1H1DSPRFMYMCUFXTO09. |07/25/201701/25/2023] ............. I [ 390,000 00726 | . 1,600 | - - 586 586 | ..oovvvvrenen 169 - ER— 001
SWAPTIONS JANUARY 2023 . | BOLI Separate Accounts Hedge. . \éV,EI\II_I}ZSNE\ARGO KB1H1DSPRFMYMCUFXTO09. |07/25/201701/25/2023] .. 660,000 2,500 | - - 991 991 287 - - 001
SWAPTIONS APRIL 2022...........cccoeeessssseresseenener. | BOLI Separate Accounts Hedge............ererererenen. NA. . [ e \Eli\fr\ll_}%sNiARGO KB1H1DSPRFMYMCUFXTO09. [07/28/2016]04/28/2022( ............ I [— 680,000 0.0643 2,635 | - - 1,282 [ o] oo 1,282 | oo 472 - ER— 001
SWAPTIONS APRIL 2022...............ccccce0eeeueeeeeer.. | BOLI Separate Accounts Hedge.........ccccccccecenee. NAA...... [ \é\;E’\I‘_kS’\‘;ARGO KB1H1DSPRFMYMCUFXTO09. |07/28/2016| 04/28/2022] ............. 1] 1,120,000 ...0.0643 | .......... 4,339 | - - 2,112 2112 | e 778 - ER— 001
SWAPTIONS APRIL 2023...........cccccocoeeeseecsseeeeeeee. | BOLI Separate Accounts Hedge..........ccccccceceree. NAA. .. | B \éVEI\II_I}ZSI\IE\ARGO KB1H1DSPRFMYMCUFXTO09. |07/25/2017| 04/25/2023] ............. 1] 660,000 ...0.0726 2,900 | - - 1,116 1,116 292 - e 001
SWAPTIONS APRIL 2023.........cccoeeesessesssresseenenere | BOLI Separate Accounts Hedge............uerereverenen. NA. . | e \Eli\fr\ll_ksNiARGO KB1H1DSPRFMYMCUFXTO09. |07/25/2017]04/25/2023] ............. ] 390,000 00726 | ..o 1,800 | - - 659 659 | ..oovvrrrnns 173 - ER— 001
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 1 12 13 16 17 18 19 21 22 23
Prior Year(s) | Current Year Hedge
Initial Cost of | Initial Cost of Unrealized | Total Foreign|  Current Credit | Effectiveness
Date of Premium Premium Valuation Exchange Year's Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Exchange, Counterparty Trade | Maturity or Notional (Received) (Received) | Current Year Increase Changein | (Amortization Potential | Reference| and at Year-
Description Generation or Replicated or Central Clearinghouse Date Expiration Amount Paid Paid Income Fair Value (Decrease) | BJA.C.V. | )/Accretion Exposure Entity end (b)
WELLS FARGO
SWAPTIONS OCTOBER 2022...................ccc....... | BOLI Separate Accounts Hedge..........cccccccecereee. BANK NA KB1H1DSPRFMYMCUFXTO09. |07/25/201710/25/2022] ... | e 660,000 2450 | - 870 269 - - 001
WELLS FARGO
SWAPTIONS OCTOBER 2022 BOLI Separate Accounts Hedge. BANK NA KB1H1DSPRFMYMCUFXT09. | 07/25/2017]10/25/2022f ...t | oovvc... 390,000 ... 1,500 | - - - 001
0139999. Total-Purchased Options-Hedging Other-Other. 22,000 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. 22,000 0 0 0 0 XXX XXX
0419999. Total-Purchased Options-Other 22,000 0 0 0 0 XXX XXX
0429999. Total-Purchased Option 22,000 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
DEUTSCHE
IRS AUGUST 2028 16162LAA1 DEUTSCHE BANK AG........ccccceecrec BANK AG 7LTWFZYICNSX8D621K86..... | 08/15/2007 | 08/01/2028 ....13,300,000 - LR ...119,780 2,922,574 RPN [N BV 213,890 .1 100/100......
DEUTSCHE
IRS FEBRUARY 2045..........coommmevivmrereviveriveisnnninnns 4081324 DEUTSCHE BANK AG.......ocooumrmmmvenennnnns BANK AG 7LTWFZYICNSX8D621K86..... | 08/15/2007 | 02/02/2045 ......5,000,000 - LRI [ 43,500 ....1,906,660 RO [ (SO 129,574 .1 100/100......
DEUTSCHE
IRS MARCH 2035 638539A*7 DEUTSCHE BANK AG. BANK AG TLTWFZYICNSX8D621K86..... | 08/15/2007{03/21/2035] ...........1 | ...... 4,000,000 - - 1,246,254 - 100/100......
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 .6,075,488 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
DEUTSCHE
CURR SWAP FEBRUARY 2024 .1 952637AA4 DEUTSCHE BANK AG . | BANKAG TLTWFZYICNSX8D621K86..... | 02/04/2014(02/13/2024 .. ....18,051,000 - - ...21,390 2,348,908 | - oo | s 387,167 | - ...218,796 .1 100/100......
JP MORGAN
CURR SWAP SEPTEMBER 2027...........ccccccuvenees C4931*BC6 JP MORGAN CHASE BANK NA...... . | CHASE BANKNA  7HBGLXDRUGQFU57RNE97. | 06/20/2017 [ 09/20/2027 ..11,295,181 [ 3.942%(4%)...| weoovvvevvvenens L - 1,223 (412,149)| - oo | e 290,375 | = oo | = e | e 173,882 .1 100/100......
WELLS FARGO
CURR SWAP FEBRUARY 2024..............ccccvveeene.. | 952637TAA4 WELLS FARGO BANK NA................ . | BANK NA KB1H1DSPRFMYMCUFXTO09. |07/08/2015]02/13/2024] ........cc..d | ...cec 7,852,992 | 4.625%(4%)... | <crevee. (10,207)| - 5474 59,484 | - s | e 204,810 | wovvverrreren K772 R [ 95,186 .1100/100......
JP MORGAN
CURR SWAP DECEMBER 2028.......................... | 58533TAB6 JP MORGAN CHASE BANK NA...... . | CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 09/24/2015( 12/31/2028 ...........1 | ... 9,459,545 - - 130 (440,000)| - cocvevececeres | e 244320 | - oo | 7 i [ e 155,160 .1 100/100......
JP MORGAN
CURR SWAP JANUARY 2035............cccouveuenenenenn. | 386435AC5 JP MORGAN CHASE BANK NA...... . | CHASE BANKNA  7HBGLXDRUGQFU57RNE97. | 05/31/2016(01/31/2035 ...10,540,114 66 | - (3,824) (447,686) | - cocvevereeere | e 263,209 | - oo | = i | e 216,325 .1 100/100......
WELLS FARGO
CURR SWAP SEPTEMBER 2030.................cccocee 811427AA1 WELLS FARGO BANK NA............... . | BANKNA KB1H1DSPRFMYMCUFXTO09. |06/09/2016]09/03/2030 ...15,923,545 35| - 106 B [— (93,076) 399,766 | .o | = s [ i 280,765 .1 100/100......
JP MORGAN
CURR SWAP OCTOBER 2026...............cccccc....... | C4931*BAO JP MORGAN CHASE BANK NA...... . | CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 07/21/2016{ 10/13/2026 ............1 | ...... 5,347,594 - - (2,499) (224,266) | - .cocvcvececares | e 135,508 | - oo | = e | i 78,148 .1 100/100......
WELLS FARGO
CURR SWAP DECEMBER 2021 .| 97342VAJ3 WELLS FARGO BANK NA.. . | BANKNA KB1H1DSPRFMYMCUFXTO09. |12/07/2015 12/30/2021] .. ......5,986,909 - - 83,654 ...(970,418) ...(168,858)| - .1 100/100......
WELLS FARGO
CURR SWAP MAY 2030..........ccccccceeeereveemvevecsccres 452308AW9 WELLS FARGO BANK NA.............. . | BANKNA KB1H1DSPRFMYMCUFXTO09. | 12/16/2015] 05/22/2030 ...10,932,000 [ 3.75%(2%)..... ] ...ccen (104,526) | - oooovvvvrrninns | e 42,200 (2,268,322)| - .cococvvce. ..(300,495) | ........2,332 | - i | 190,533 .1 100/100......
JP MORGAN
CURR SWAP MAY 2034..........ccccooomuereieemierecruere EK2700335 JP MORGAN CHASE BANK NA...... . | CHASE BANKNA  7HBGLXDRUGQFU57RNE97. | 01/11/2016{05/19/2034 ..........1 | ..... 8,420,375 (85,128)] - 29,823 (2,125,585) | - oo (249191) | 1,994 | - | 169,170 .| 100/100......
WELLS FARGO
CURR SWAP MAY 2036...........cccecerecrerrerirressieree G9006@ALO WELLS FARGO BANK NA............ . | BANK NA KB1H1DSPRFMYMCUFXT09. | 04/13/2016|05/04/2036] .............1 | ...... 7,900,200 - LR [ 31,813 B (1,161,790 | - oo 214238) | - | e | e 168,085 .1 100/100......
WELLS FARGO
CURR SWAP JULY 2022..........cccocoerccrcrcssrcrenece. | EJ2943581 WELLS FARGO BANK NA................ . | BANKNA KB1H1DSPRFMYMCUFXTO09. |04/27/2016|07/27/2022] ...........1 | ... 5,656,000 | 4.44%(3%)..... | .cocvee (78,656) | = .oooovvvreruvrinns | o 24,136 (830,018)] - occvvrreeae ..(164,394) | .........3768 | - i | o 58,820 .1 100/100......
WELLS FARGO
CURR SWAP MARCH 2024..........ccoooocummuvercrnncne JK2039689 WELLS FARGO BANK NA............... . | BANKNA KB1H1DSPRFMYMCUFXTO09. |05/05/2016| 03/14/2024 ...11,387,000 [ 3.6%(2%)...ccc. | eovreeens (32,808) | = .oooveevririininns | e 53,790 (1,558,744) | - oo (315,394) | 12567 | - i | 138,983 .| 100/100......
WELLS FARGO
CURR SWAP MARCH 2024..........cooovverrrrrercrrrrree JK2039689 WELLS FARGO BANK NA................ . | BANK NA KB1H1DSPRFMYMCUFXTO09. |05/09/2016| 03/14/2024 ...11,403,000 | 3.63%(2%)..... | eovrevens (34,558) | = oooovernrernninnns | e 54,775 B (1523,373)| - oo ..(316,068)| .......... 2,683 | = oo | e 139,179 .1 100/100......
WELLS FARGO
CURR SWAP JULY 2022.........ccccccouruecvcrcssrerenece. | EJ2943581 WELLS FARGO BANK NA................ . | BANKNA KB1H1DSPRFMYMCUFXTO09. |05/20/2016|07/27/2022] ............1 | ... 8,964,000 | 4.452%(3%)... ........ (135,776) | = oooovevevererninns | v 37,946 (1,415,275) (262,668) 6,504 | - oo | e 93,222 .1 100/100......
JP MORGAN
CURR SWAP MARCH 2024..........ccoooocummuucrcrrncne 084670BU1 JP MORGAN CHASE BANK NA...... . | CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 07/07/2016{03/15/2024 ...........1 | ... 5,532,500 | 3.1%(1%)..cccv. | corercvee (72574) ) ECTRNROINT [V 24,635 (932,860)| - oo (157,855) | i 1,890 | - i | e 67,542 .1 100/100......
WELLS FARGO
CURR SWAP NOVEMBER 2023.............c.ccoeeeeo... | 92927KB*2 WELLS FARGO BANK NA................ . | BANK NA KB1H1DSPRFMYMCUFXTO09. |09/27/2016| 11/15/2023 ....19,031,500 - - 93,669 B (2,602,408) | - oo 2(820,281) | - e | 7 e | e 225,789 .1100/100......
24906PB#5 - D8286#AA8 JP MORGAN CHASE JP MORGAN
CURR SWAP OCTOBER 2024...............cccc.c..... | BANK NA . | CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 10/05/2016( 10/27/2024 ...........1 | ...... 8,959,200 - ER [ 44,544 (1,219937) | - oo (244.838) | - i | 7 e | e 114,916 .1 100/100......
WELLS FARGO
CURR SWAP DECEMBER 2023................c........ | N5276#AA5 WELLS FARGO BANK NA............... . | BANKNA KB1H1DSPRFMYMCUFXTO09. | 11/18/2016 12/08/2023] ............1 | ... 9,516,600 - LRI [ 51,737 (1,843507) | - oo 275443) | - i | 7 i | 113,535 .1 100/100......
JP MORGAN
CURR SWAP APRIL 2028.. . | X2145*AL0 JP MORGAN CHASE BANK NA.. . | CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 04/03/2017 | 04/10/2028 .. ....17,595,600 - - 87,618 ...(3,305,522) ...(504,979)| - ...278,706 .1 100/100......
WELLS FARGO
CURR SWAP SEPTEMBER 2027...........c.cccconenens 887389E@9 WELLS FARGO BANK NA.............. . | BANKNA KB1H1DSPRFMYMCUFXTO09. |08/22/2017[09/07/2027] ...........1 | ...... 9,400,000 - LR [ 45,228 (851,352)| - cocvevrerca. (244.838) | - i | 7 i | e 144,435 .1 100/100......
JP MORGAN
CURR SWAP JULY 2037.......covvrvererresrcrcsrsssernenes | 883556BW1 JP MORGAN CHASE BANK NA..... . | CHASE BANKNA  7HBGLXDRUGQFU57RNE97. | 01/10/2018(07/24/2037 .....9,593,600 - B [ 129,974 ....258,026 (437,936) (255,904) VAV QY IR [ 210,889 .1100/100......
JP MORGAN
CURR SWAP JULY 2037........ccocoevervccrcrcsrccner. | 883556BW1 JP MORGAN CHASE BANK NA..... . | CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 01/10/2018(07/24/2037( ...........1 | .....: 4,796,800 - B [ 64,987 ...129,013 (218,968) - .cccoovvene. 2(127,952) | e (108) | - i | 105,444 .1 100/100......
WELLS FARGO
CURR SWAP JULY 2026..........cccococruceecrcrrserenecccce | LBIBT#ACT WELLS FARGO BANK NA.............. BANK NA KB1H1DSPRFMYMCUFXTO09. | 06/25/2014] 07/24/2026 ....13,636,000 - LR ...200,188 460,367 | - ..o (306,048) | - oo | = i | 196,668 .1100/100......
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Statement as of March 31, 2018 of the

Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23

Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
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 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 (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
CURR SWAP MARCH 2030........cccoooeucrmurecrcrrucnen EK8055080 WELLS FARGO BANK NA............... [ \éVEI\II_I}ZSI\IE\ARGO KB1H1DSPRFMYMCUFXTO09. |06/23/2015|03/18/2030] ............. 11...11,188,000 | 3.4%(2%)....... | ccccvecns (46,617) | = ooovevverermnnnnns | eovernen 43,023 | ......(1,068,166) [ ... | ....... (2,028,653)| - oo L (278270) | 985 | - v | e 193,561 .1 100/100......
CURR SWAP MARCH 2030........coocevsverrerrererrrrre EK8055080 WELLS FARGO BANK NA................ [ \EI&V/EI\IJ_}ESNZARGO KB1H1DSPRFMYMCUFXT09. |07/08/2015|03/18/2030] ............. 1. 8,729,500 | 3.47%(2%)..... | <crerere (G [0) ) IO DU 34,581 | ........ (954,040) [ ... | vvvven (1,656,421) | - oo 2 (221,238) | e 581 | = e | e 151,027 .1 100/100......
CURR SWAP MARCH 2027........coccoovvervirrcrriiacns EK7723522 JP MORGAN CHASE BANK NA...... [ JCT-I%?I?S//\\I!I\IK NA 7H6GLXDRUGQFUS57RNEY7. |07/29/2015(03/08/2027] ............. 11...14,879,700 | 3.3%(2%)....... | v.ocven (103,378) | = oooovevererirnnnns | v 61,491 | .....(1,740,334) [ ... | ....... (2,770,866) | - ....ocoovvnvee. ..(393,362) | ... 1,316 | - i | e 222,481 .1 100/100......
CURR SWAP NOVEMBER 2032.......................... | 81728DA*3 GOLDMAN SACHS MITSUI MARINH C.... BQ%TI\ISEMlTsm X1H61UOUXUPKXR510V18.. | 10/04/2012( 11/14/2032] ............. 11...24,207,000 | 4.8%(5%)....... - - 55,048 | ........ 3,162,048 | ... | oo (109)| = oo ..(192,745)| - LR 463,038 .1 100/100......
CURR SWAP APRIL 2023.. G1745*AB7 DEUTSCHE BANK AG g/EIL\IHK—i%HE TLTWFZYICNSX8D621K86..... |03/13/2013[ 04/17/2023 ..........1 | ...... 3,729,500 | 4.5%(4%)....... - - 8,174 222,008 53,038 ..(132,124)| - - .41,902 .1 100/100......
CURR SWAP APRIL 2023........coooooercmienncrcnsscncns G1745*AB7 DEUTSCHE BANK AG.........cocovvvvnncs [ g/Ell\lﬂK—?\%HE 7LTWFZYICNSX8D621K86..... | 03/13/2013(04/17/2023] ............. 1. 3,729,500 | 4.5%(4%)....... - - 8,174 222,008 53,038 ..(132,124)| - R B 41,902 .1 100/100......
CURR SWAP MAY 2023..........coocemerecrersesirressiaree 318069B#7 GOLDMAN SACHS MITSUI MARINH [ ;Q%TNSEMlTsw X1HB61UOUXUPKXR510V18.. [ 05/10/2013| 05/22/2023] ............. 11...15,375,000 |3.672%(3%)...| - - 27,946 | ......1,345032 | .| .oooveenns 578,247 | = oo ...(528,496)| - ERRR 174,376 .1 100/100......
CURR SWAP DECEMBER 2023......................... | G6774*AA2 CREDIT SUISSE INTERNATIONAL [ I?\IRFIIEE[F)JI-\I[A\ST[:'OSI\IS:\EL E58DKGMJYYYJLN8C3868.... [ 10/16/2013| 12/11/2023] ............. 11...12,752,000 |4.767%(4%)...| - LR [ 31,930 | ........ 1,528,026 |...| .......... 938,265 | - .o ..(422,797) | - LR 152,243 .1 100/100......
CURR SWAP DECEMBER 2028......................... | G6774*AB0 CREDIT SUISSE INTERNATIONAL [ I?\IF'{FIIEE[F)ilr-\IrAsTlf(l)SI\ISEL E58DKGMJYYYJLN8C3868.... [ 10/16/2013| 12/11/2028] ............. 11...12,752,000 |5.106%(5%)...| - - 38470 | ........ 1,628,026 | ...| .o 744,983 | - i ..(422,797)| - LR 208,631 .1 100/100......
CURR SWAP MAY 2029..........cccceeerecrerresirresscaree G7017#AA3 WELLS FARGO BANK NA.............. [ \Eli\fl\II_I}ESNZARGO KB1H1DSPRFMYMCUFXTO09. |03/28/2014|05/08/2029] ............ 11...15,136,940 |4.693%(4%)...| - LR [ 47,178 | ........2,369,669 101,369,202 | - ...(480,932) - ERRR 252,296 .1 100/100......
CURR SWAP SEPTEMBER 2029................eeee G1261#AA9 CREDIT SUISSE INTERNATIONAL [ &I?FIIEEE%I"\‘FASHIOS,\‘SEL E58DKGMJYYYJLN8C3868.... [ 08/22/2014| 09/05/2029] ............. 11...24,876,000 |4.455%(4%)...| - ER [, 74,201 | ........ 3,831,048 002,190,921 | - ..(792,745)| - EERRR 420,711 .1 100/100......
CURR SWAP APRIL 2044..........ccooovimviniercrnncncns EK1533687 WELLS FARGO BANK NA............... [ \é\l:l\ll_llzsNE\ARGo KB1H1DSPRFMYMCUFXTO09. |01/23/2015| 04/11/2044] ............. 1. 8,026,600 | 5.79%(5%)..... (23,840) | - 30,381 | ..oovvened 613,549 | ... oo (397,839) - oo (BT TN | e 1587 | - i | 204,833 .1 100/100......
CURR SWAP APRIL 2044..........cooovevervmmrercrrrerern EK1533687 WELLS FARGO BANK NA................ [ \Eli\frxll_ksl\liARGo KB1H1DSPRFMYMCUFXTO09. |01/23/2015| 04/11/2044] ............. 11....3,953,400 | 5.79%(5%)..c.. | ccoereens (11,742) | = oo | e 14,964 | .......... 302,196 | ... oo (195,951)] - oo (1T1.261) | e AT I 100,888 .1 100/100......
CURR SWAP JUNE 2035...........coomvvvvenrrrrerennnnnene | GIT22#AA5 WELLS FARGO BANK NA.............. [ ‘é\fl\ll-ksl\l;ARGO KB1H1DSPRFMYMCUFXTO09. |04/10/2015|06/01/2035] ............. 11...15,641,260 |4.067%(3%)...| - ER [ 40474 | .......... 629,194 | .| ......... (665,053)] - coccocveen. ...(565,491)| - EERRR 324,163 .1 100/100......
CURR SWAP JUNE 2035...........cocovvvvenverrrrennnnnnne | GIT22#AA5 WELLS FARGO BANK NA.............. [ \évfl\ll_llzsNE\ARGO KB1H1DSPRFMYMCUFXTO09. |04/10/2015|06/01/2035] ............. 11...15,056,540 |4.067%(3%)...| - - 38,961 | .......... 605,673 | ...[ ..o (640,191 - oo ...(544,351)| - LR 312,045 .1 100/100......
CURR SWAP JUNE 2030..........cccvrrrrrvrrrrrrrerrennneee | GT496*AC3 WELLS FARGO BANK NA............ [ ‘Elivfhll-}leNiARGo KB1H1DSPRFMYMCUFXTO09. [04/22/2015]06/01/2030] ............. 1] ...25,557,800 |4.04%(3%)..... - - 59,463 | ........ 1,706,854 | ... et (196,426)| - ooovevvereee ...(898,444)| - ERRR 445947 .1 100/100......
CURR SWAP SEPTEMBER 2025.. . | G2956@AP6 JP MORGAN CHASE BANK NA.... . JCT-I%?I?BG/\\I\TK NA 7H6GLXDRUGQFUS57RNE97. |06/25/2015[09/23/2025] .. ...15,745,000 | 3.888%(3%)...| - - 36,602 | ........ 1,715,032 ....903,657 ...(528,496)| - - ...215,420 .1 100/100......
CURR SWAP SEPTEMBER 2045..............ccccocunne G5391#AA3 JP MORGAN CHASE BANK NA.... [ éﬁi%gggﬁl\TK NA 7H6GLXDRUGQFU57RNE97. |08/28/2015(09/25/2045] ............. 11...30,716,000 |4.61%(4%)..... - - 99,307 2,656,064 | ... [ ......... (853,649)| - oo ..(1,056,993)] - ERRRR 805,481 .1 100/100......
CURR SWAP NOVEMBER 2030...............cceeeoe.... | G2730*AA4 WELLS FARGO BANK NA............... [N ‘Elivfrxll-}leNiARGo KB1H1DSPRFMYMCUFXTO09. [10/23/2015]11/10/2030] ............. 1] 9,213,000 | 4.327%(4%)...| - - 23,948 | ..oovvorene TELTIICT [ I— 77811 | = ..(317,098)| - ERRR 163,657 .1100/100......
CURR SWAP NOVEMBER 2030........................ | G2730*AA4 WELLS FARGO BANK NA............... [ \é\fl\liksr\l;ARGO KB1H1DSPRFMYMCUFXTO09. | 10/23/2015 11/10/2030] ........... 1. 9,213,000 | 4.327%(4%)...| - - 23,948 | ... 795,019 [ .| e 77811 | - ....(317,098)| - ERRRR 163,657 .1 100/100......
CURR SWAP MARCH 2042..........ccooovcrvuruercrrrrnen EJ0420160 JP MORGAN CHASE BANK NA....... [ éﬁlt\/‘g;g/ﬁl\TK NA 7H6GLXDRUGQFU57RNEY7. |05/26/2016(03/05/2042] ............. 11...18,375,000 | 6.9%(6%)....... | cccerecns (SN2 TN DN 67,365 | .......1,147,982 | ... | ....... (1,831,943) | - oo cen(914,636) | ... 4,482 | - i | 449580 .]100/101......
CURR SWAP APRIL 2029.........coooovvrmmiiririrsirereee 45055400 JP MORGAN CHASE BANK NA......... B [ JCT-I%?ERS:SK NA 7H6GLXDRUGQFU57RNE97. | 08/03/2016 | 04/30/2029] ............. 11...35991,000 |3.548%(3%)...] .......... 42,920 | - oo | e 72,519 | .....(1,879,054) | ... | ...... (3,643,028)| - oo AATATD ] cd200) | - i | 599,291 .1 100/100......
CURR SWAP NOVEMBER 2028.......................... | 031100G#1 JP MORGAN CHASE BANK NA...... [ JCT-I’%\\ASES/\\I\TK NA 7H6GLXDRUGQFU57RNEY7. | 10/14/2016( 11/23/2028] ............. 11...18,330,000 |3.332%(3%)...| - - 23,346 | .....(2714,952) | ... | ...... (4,048472) - oo ..(192,745)| - ERRRR 299,199 .1 100/100......
CURR SWAP NOVEMBER 2036.......................... | G1745*AT8 JP MORGAN CHASE BANK NA...... [ g}’?—l%g;g/ﬁl\TK NA 7H6GLXDRUGQFU57RNE97. |10/19/2016(11/10/2036] ............. 11...13,541,000 [4.05%(3%).....| wcovveeee 37440 | - | e 23,147 | ......(1,891,965) [ ... | ..cocn (3,455,755) | - oo ...(581,346) | - LR 292,211 .1 100/100......
CURR SWAP DECEMBER 2036......................... | G4410*AB5 JP MORGAN CHASE BANK NA...... [ JCT-I%SI?SQTK NA 7H6GLXDRUGQFU57RNEY7. [ 11/01/2016( 12/14/2036] ............. 11...12,242,500 | 4.03%(3%)..... - LR [ 15,240 | ......(1,787,468)| ... | ...... (3,446,947 - coooccec. ...(528,496)| - LR 264,850 .1 100/100......
CURR SWAP DECEMBER 2041......................... | G4410*AC3 JP MORGAN CHASE BANK NA...... [ é:l/\\dé);g//\-\’!‘\lK NA 7H6GLXDRUGQFU57RNEY7. | 11/01/2016( 12/14/2041] ............ 11...20,812,250 |4.203%(3%)...| - - 29,773 | ......(3,038,696) | ... | ...... (6,469,681) - cocvccccee. ...(898,444)| - ERRRR 506,847 .1 100/100......
CURR SWAP AUGUST 2024............ccccoeeerererererer. | GTO59#AA2 WELLS FARGO BANK NA............... [ \é\lfr\ll_kSNiARGO KB1H1DSPRFMYMCUFXT09. |03/01/2017|08/05/2024] ............. 11...20,906,600 |3.709%(2%)...| - LR [ 72,126 | .......(2,944,346) | ... | ...... (2,874,812)| - oo ...(898,444)| - ERRR 263,486 .1 100/100......
CURR SWAP MARCH 2022.........cccooversuerurriircns 45055900 JP MORGAN CHASE BANK NA......... B [ JCT-IL\\ASESQIII\IK NA 7H6GLXDRUGQFUS57RNEY7. |03/03/2017(03/10/2022] ............. 11...14,373,775 | 3.52%(2%).....| - E [ 47,103 | .....(2,111437) | ... | oo (2,134,785)| - .ccccccece. ...(620,983)| - ERRRR 142,750 .1 100/100......
CURR SWAP JUNE 2032.. . | G6774*AD6 WELLS FARGO BANK NA. . \éV,EI\II_I}ZSNE\ARGO KB1H1DSPRFMYMCUFXTO09. |03/10/2017|06/09/2032] .. ...18,232,500 (4.673%(3%)...| - - 59,248 | .......(2,812,452)| ... | ......(2,961,532) ..(192,745)| - - ....343,560 .1 100/100......
CURR SWAP APRIL 2024.........cooovverrrrrrrercrrrerere 45056000 WELLS FARGO BANK NA.................. B [o— \QI/EI\II_ESNZARGO KB1H1DSPRFMYMCUFXTO09. |04/03/2017|04/10/2024] ............ 11...19,998,400 |3.847%(2%)...| - LR [ 61,737 | .....(2,449,549) [ ... | .....ns (2,559,512)| - oo ...(845,594)| - ERRRR [ 245,600 .1 100/100......
CURR SWAP MAY 2037..........cccccceeeecrevvvmvevivrccres AN6129950 JP MORGAN CHASE BANK NA...... [ JCT-I’%\\ASES/\\I!I\IK NA 7H6GLXDRUGQFUS57RNEY7. |07/27/2017(05/25/2037] ............. 11...13,141,000 [4.202%(3%)...] .......... (34,073) | - oo | e 43,808 | ... (924,276) [ ... | ..ecen (1,269,853) | - ..ccvcvee. ..(529,832) | cccc...1,005 | - i | 287,638 .1 100/100......
CURR SWAP MAY 2037..........ccocceemucreeeesierecsiares ANG129950 WELLS FARGO BANK NA.............. [ \éVEI\II_I}ZSI\IE\ARGO KB1H1DSPRFMYMCUFXTO09. |08/01/2017|05/25/2037] ............. 11...19,819,500 [4.116%(3%)...] .......... (51,558) | = ooooeevermriinnnns | o 61,869 |.....(1,283,679) ... | ...ccn (2,025,676) | - .ooovvvccce. 2(798,225) | e 1,539 | - i | e 433,821 .1 100/100......
CURR SWAP NOVEMBER 2032................cccc...... | EC7667958 JP MORGAN CHASE BANK NA...... [ éT—I’/\AAgERE?:l\TK NA  7HBGLXDRUGQFU57RNE97. | 10/10/2017{11/26/2032] ............. 11...14,536,500 |7.193%(6%)...] ........ (166,844) | = .ooovovervrnnnne | o 44441 | .....(1,313,163) | ... | ...... (2,148,962)| - oo . (T49,498)| .........5,456 | - oo | e 278,370 .11007/100......
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
JP MORGAN
CURR SWAP MAY 2037..........cccceeerucrerreriericriaras ANB129950 JP MORGAN CHASE BANK NA...... [0 Je— C..cee... | CHASE BANK NA  7HBGLXDRUGQFU57RNES7. | 12/01/2017]05/25/2037 ............. 11...29,634,000 |4.145%(3%)...] ........ (206,074) | = oooovevermriininns | e 94,626 | .......(1,426,637) | ... | ...... (2,174,943)| - oo (1,165265) ] .........2964 | - s | e 648,646 | ................| 100/ 100......
JP MORGAN
CURR SWAP NOVEMBER 2032................cc...... | EC7667958 JP MORGAN CHASE BANK NA...... [0 J— C...c. | CHASE BANKNA - 7HBGLXDRUGQFUS7RNE97. | 01/03/2018( 11/26/2032] ............. 1] 9,654,906 | 7.605% (6%)... | = ovvvverererrreres | cerrrrenne(18,040) | .. 38,786 | .......... (500,903) | ... | vevererend (590,631) - oveverrerene w0 (486,396) | ...c....3,533 | - e | e 184,889 | ... | 100/100.......
JP MORGAN
CURR SWAP NOVEMBER 2032.......................... | EC7667958 JP MORGAN CHASE BANK NA...... D1 C......... | CHASE BANK NA  7H6GLXDRUGQFU57RNE97. |01/03/2018] 11/26/2032] ............. 1. 4,541,094 | 7.605%(6%)... | = oovvvvevererrrries | e (8,485)] .......... 18,243 | .......... (235,595) | ... | vevove (277,798)] - oo ce228772) | 1,862 | - i | 86,961 | ................| 100/100......
WELLS FARGO
CURR SWAP APRIL 2029.........coooouememmmmncrcnreencne EK1436725 WELLS FARGO BANK NA............... [0 o~ Cuveceeeee | BANKNA KB1H1DSPRFMYMCUFXTO09. | 01/17/2018| 04/04/2029] ............. 11...13,807,000 [6.136%(5%)...| = -vevereeserrerecs | ceereeeeec(63,067) | e 39,560 | ......... (321,355) | ... | woveveed (300,443)| - (262,259) 3971 | - i | e 229,163 | ................| 100/ 100......
JP MORGAN
CURR SWAP MARCH 2039... . | AP8636866 JP MORGAN CHASE BANK NA...... . | CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 01/30/2018{03/31/2039 .. ....24,012,500 | 4.32%(3%)..... - (75,100) ... ...88,204 142578 | - | 162,524 ..780 | - ....550,375 .1 100/100......
JP MORGAN
CURR SWAP OCTOBER 2028 W2710@AB6 JP MORGAN CHASE BANKNA... | D1........... C.......... | CHASE BANK NA 7HBGLXDRUGQFU57RNE97. | 09/08/2016] 10/26/2028] ............. 11]...15,000,000 | 3.44%(3%)..... 5475 | - o] o 19519 (180.004) ... | ...oo. (1642164) | - oo | o 271471 ] - R 243,961 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange ..(1,156,319)] ...........30,269 | .....2.877,378 | ... (19,210,403) ..(68,146,978) 0 | (24,116,020)f ........ 52,018 0]..15101,629 | XXX XXX
0909999. Total-Swaps-Hedging Effective ...(1,156,319)] ...........30.269 | ....3075193 | ... (19,210,403) ....(62,071,490) 0 | (24,116,020) 52,018 0]..15527515 ] XXX XXX
Swaps - Hedging Other - Interest Rate
TORONTO
IRS JANUARY 2026..........covcessssessssssssssssssesennneren | BOLI Separate Accounts Hedge..........eeevevevevererens NA. . [ e DOMINION BANK  PT3QB789TSUIDF371261.......[01/21/2011|01/25/2026] ............. 1] 1,200,000 [ LIBOR@A%)....| = oo | = o cevverreennd(1,025) [ o (104,323) | ... | voveverend (104,323)] ........ T KL TN R N [P [ 16,786 | .ovevvvrevrerrene | 001
TORONTO
IRS NOVEMBER 2027.........ccoocvvvmimverevimnnevennnnnennns BOLI Separate Accounts Hedge...................co.eeee NAA..... | Qe DOMINION BANK  PT3QB789TSUIDF371261.......[ 11/08/2011 11/10/2027] ............. 1] 1,000,000 | LIBOR(3%)....| - - (2,660) 7170 | ... 7170 | ... 33191 | - o | 7 i | 7 e | e 15,507 | .ooovvvvvvrernnn | 001
DEUTSCHE
IRS MARCH 2027.......occommmeemmmmemmmmmmmemsmmmessmsmneennennns BOLI Separate Accounts Hedge....................c.ceee. NA. . [ Qe BANK AG 7LTWFZYICNSX8D621K86..... | 03/22/2012(03/24/2027| ............. 1] 500,000 | LIBOR(4%)....| - - (2,450) (35,121)] ... (35,121) | oovvve 17784 | - o | = e | 7 7,49 001
DEUTSCHE
IRS SEPTEMBER 2028..........ccceseveccresesscrrssessessss BOLI Separate Accounts Hedge.................ceeererees NA. o [ e BANK AG 7LTWFZYICNSX8D621K86..... | 09/21/2012(09/23/2028| ............ 1] 1,000,000 | LIBOR(3%)....| - - R (B (43,159) | oo [ covvvrreen (43,159)] ......... KUIAT I IR I [ 16,194 | .oooovvvvvrerr | 001
TORONTO
IRS DECEMBER 2028, .| BOLI Separate Accounts Hedge. . | DOMINION BANK  PT3QB789TSUIDF371261....... | 11/30/2012| 12/04/2028| .. ..500,000 | LIBOR(3%)....| - - - ...(13,164) | ... (13,164) ] ... - - 8,173 001
SACHS MITSUI
IRS FEBRUARY 2028...........cooomevmmmrererimmnevinineninnns BOLI Separate Accounts Hedge....................c...... NAA. .. [ Qe MARINE X1H61UOUXUPKXR510V18.. | 12/13/2012(02/17/2028| ............. 1] 800,000 | LIBOR(3%)..| - - - (32,598) | ... (32,598) | ...vv.. 24,864 | - oo | 7 i | 7 e | e 12,580 | .ooovvvvevrernen | 00T
DEUTSCHE
IRS DECEMBER 2028............cocvrvvverrrrrcrcnrrcresenniens BOLI Separate Accounts Hedge....................c...... NA........ [ 2. BANK AG TLTWFZYICNSX8D621K86..... | 12/18/2012( 12/20/2028| ............. I [ 500,000 | LIBOR(3%)..| - - - (26,902) | ... (26,902)] ......... 15,669 | - oo | = e | 7 8,190 001
TORONTO
IRS JANUARY 2029.........ccocoeeesusesesuscsrscsescenennecce. | BOLI Separate Accounts Hedge............coeveveverenens NAA. .. [ e DOMINION BANK  PT3QB789TSUIDF371261.......[01/29/2013| 01/31/2029] ............. 1] 500,000 | LIBOR(4%) ..| - - - (34,940) | oo [ covvveeeend (34,940) | ......... 15,750 | = oo | = e | 7 e 8,234 001
TORONTO
IRS FEBRUARY 2029.........ccoummmevmmmmerevemerenensnenennns BOLI Separate Accounts Hedge.................c.cererees NA. . [ Qe DOMINION BANK  PT3QB789TSUIDF371261.......[02/19/2013| 02/21/2029] ............. 1] 1,000,000 | LIBOR(4%)..| - - EER (DO (75,378) | cco [ cevvvveeen (75,378)] ........ KUK AR IR I 16,511 | covvvverevrennen | 001
TORONTO
IRS MARCH 2028 BOLI Separate Accounts Hedge....................co.e..e NAA........ [ DOMINION BANK  PT3QB789TSUIDF371261.......| 03/07/2013| 03/11/2028] ............. I [ 500,000 | LIBOR(4%)..| - - (405) (36,011) ] ... (36,011)] ........ 16,651 | = oo | = e | 7 7,887 001
SACHS MITSUI
IRS MAY 2028 BOLI Separate Accounts Hedge....................c..c... NAA. .. [ MARINE X1H61UOUXUPKXR510V18.. | 05/13/2013( 05/15/2028| ............. 1] 500,000 | LIBOR(4%) ..| - - - (35,528) | ... (35,528) ]| ......... 16,237 | = oo | = e | 7 e 7,958 001
DEUTSCHE
IRS MAY 2028 BOLI Separate Accounts Hedge................ccocccccee NA. . [ Qe BANK AG 7LTWFZYICNSX8D621K86..... | 05/17/2013(05/21/2028| ............ ] 500,000 | LIBOR(4%)..| - - - (36,662) | ... (36,662)| ........ 16,238 | = oo | = e | 7 e 7,964 001
SACHS MITSUI
IRS MAY 2028 BOLI Separate Accounts Hedge....................c...... NAA........ [ MARINE X1H61UOUXUPKXR510V18.. | 05/28/2013( 05/30/2028| ............. I [ 500,000 | LIBOR(4%)..| - - ER [P (43,379) | ... [ covvvveee (43,379)] ........ 18,317 | - oo | = e | 7 7974 001
DEUTSCHE
IRS JULY 2028..........ocorvevemrnererinnnsnensnsnerennnnnennnnens | BOLI Separate Accounts Hedge...........ouveveveeerenens NA. .. | B BANK AG 7LTWFZYICNSX8D621K86..... | 07/24/2013(07/26/2028| ............. 1] 1,000,000 | LIBOR(4%)..| - - R [P (138,253) | ... | weveveeed (138,253)] ......... 33226 | - o | 7 i | 7 i | e 16,069 | ....ooovvvve | 00T
SACHS MITSUI
IRS AUGUST 2028 BOLI Separate Accounts Hedge................cceeererees NA. . [ Qe MARINE X1H61UOUXUPKXR510V18.. [ 08/15/2013| 08/19/2028] ............. (I 1,000,000 | LIBOR(5%)..| - - R [ (153,115) | ... | voverered (153,115) ] .c.....c 33420 | - e | 7 e | 7 e | e 16,120 | oeevverevrenren | 00T
TORONTO
IRS DECEMBER 2028.............ccovvvvvrrrrrcrerrrrrenreniens BOLI Separate Accounts Hedge....................c...... NAA....... [ DOMINION BANK  PT3QB789TSUIDF371261.......[ 12/06/2013| 12/10/2028] ............. 1] 1,000,000 | LIBOR(5%)..| - - R [P (158,541) | ... | vovevee (158,541) 33,283 | - - R [ 16,359 | ..ooovvvvvvernn | 00T
DEUTSCHE 3.2425%(LIBO
IRS APRIL 2029 BOLI Separate Accounts Hedge....................c..c... NAA. .. [ B BANK AG 7LTWFZYICNSX8D621K86..... | 04/07/2014 | 04/09/2029] ............. 1] 1,000,000 R)| - - 3,969 [ oo 42,416 | | oo A2,416 | (BBATO) | = oo | = e | = e [ i 16,608 | ...oooovvvvernnn | 00T
DEUTSCHE 3.1255%(LIBO|
IRS MAY 2029 BOLI Separate Accounts Hedge. . | BANKAG 7LTWFZYICNSX8D621K86..... | 05/01/2014]| 05/06/2029 .. ......1,000,000 R)| - - 3,750 31,867 (37,996) - -
DEUTSCHE
IRS MAY 2019 BOLI Separate Accounts Hedge....................c..e..e NAA...... [ BANK AG 7LTWFZYICNSX8D621K86..... | 05/02/2014(05/07/2019] ............. 1. 2,000,000 | LIBOR(2%) ..| - - (658) [ ... 13,573 | oo | e 13573 | 8721 | - i | 7 i | 7 i | e 10,495 | ... | 001
WELLS FARGO 2.9885%(LIBO
IRS MAY 2029 BOLI Separate Accounts Hedge....................c...... NAA. .. [ B BANK NA KB1H1DSPRFMYMCUFXTO09. |05/15/2014|05/19/2029] ............. 1] 1,000,000 R)| - - 3,409 [ oo 18,879 | o[ e 18,879 | et BTB19) | = oo | = o | = e | e 16,690 | ..oooovvvvvernn | 00T
SACHS MITSUI
IRS MAY 2029 BOLI Separate Accounts Hedge.................c.eererens NA...... [ @ MARINE X1H61UOUXUPKXR510V18.. | 05/23/2014(05/28/2029] ............ 1] 500,000 | LIBOR(3%) .| = weeeeeermrmrmne| = v RN | I £:1:) | SO (12,478) | cco [ cevvvveeend (12,478)] ......... 18,951 | = oo | = e | 7 8,354 001
DEUTSCHE
IRS JUNE 2029 BOLI Separate Accounts Hedge....................co.e..e NAA....... [ BANK AG 7LTWFZYICNSX8D621K86..... | 06/10/2014 | 06/12/2029] ............. (I [ 500,000 | LIBOR(3%) .| - cocvovevvemvmiene | = o | i (1,884) [ oo (17,851) | oo [ covvveree (17,851)] ........ 19207 | - v | = e | 7 8,370 001
DEUTSCHE 2.956%(LIBO

IRS JULY 2029..........ocoovvvvrirnnrrssinnnnnissnsnesennnnnnnnennn. | BOLI Separate Accounts Hedge...........uvevevevevenens NA....|4a.... BANK AG TLTWFZYICNSX8D621K86..... | 07/17/2014{07/21/2029] ............ LI [ 500,000 RI - e L 1,631 | 7744 | ] 7,744 | o (18918) | - o | = 8,409 001
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1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
SACHS MITSUI
IRS SEPTEMBER 2029..........cccceeeueeemerucrseresiccarns BOLI Separate Accounts Hedge....................c.ce... NAA. .. [ B MARINE X1H61UOUXUPKXR510V18.. | 08/28/2014(09/02/2029] ............. I [ 1,000,000 | 2.81%(LIBOR)| - - 2,880 1,284 [ o] s 1,284 | BTN = i | = e | = e [ i 16,906 | ...oooovevverrnn | 00T
SACHS MITSUI
IRS SEPTEMBER 2019.........uererrrscrsesessersrs BOLI Separate Accounts Hedge.................c.eerereee NA........ [ @, MARINE X1H61UOUXUPKXR510V18.. [ 08/28/2014| 09/02/2019] ............. (I 1,000,000 | LIBOR(2%)..| - - (292) 9,555 | ... 9,555 | w5789 | = s | 7 i | 7 s 5,968 001
DEUTSCHE
IRS SEPTEMBER 2029..........ccccoeeeeecemevucvrcvcsicvars BOLI Separate Accounts Hedge....................c...... NAA........ [ BANK AG 7LTWFZYICNSX8D621K86..... | 09/09/2014(09/11/2029] ............. (I [ 500,000 | LIBOR(3%) .| = cocvevevvemvmieee | = o | i (IR [E— (TR [ I— (7,836)] ........ 19,036 | - oo | = e | 7 8,462 001
GOLDMAN
SACHS MITSUI 2.867%(LIBO
IRS OCTOBER 2029...........ccooeeeeeeeeesesrsesescereeneerce. | BOLI Separate Accounts Hedge............coeveveeerenens NA... [ B MARINE X1H61UOUXUPKXR510V18.. | 10/02/2014( 10/06/2029] ............. 1] 500,000 R - e | = | i 1494 | oo 3479 || i 3179 | ccccee(19,003) | = oo | = i | 7 8,488 001
GOLDMAN
SACHS MITSUI 2.684%(LIBO|
IRS OCTOBER 2029.........cccoceeseueesssssussssssserennnerere | BOLI Separate Accounts Hedge..........ceuveveveverenens NA. o [ Qe MARINE X1H61UOUXUPKXR510V18.. | 10/14/2014( 10/16/2029] ............ I [ 500,000 23] [ I (18,595) | = e | e | s 8,498 001
SACHS MITSUI
IRS OCTOBER 2029.. . | BOLI Separate Accounts Hedge. | NA.. . | MARINE X1H61UOUXUPKXR510V18.. | 10/15/2014(10/17/2029] .. ..500,000 | 2.53%(LIBOR)| - - (18,273) - - 8,499 001
DEUTSCHE
IRS OCTOBER 2034...........cccooeeeeesusesesssesccreenccree. | BOLI Separate Accounts Hedge............coeveveverenens NAA. .. [ BANK AG 7LTWFZYICNSX8D621K86..... | 10/16/2014( 10/20/2034] ............. 1] 250,000 | LIBOR(3%)..| - - (734) 624 624 | ........ 1576 | = o | = e | 7 5,088 001
GOLDMAN
SACHS MITSUI 2.103%(LIBO|
IRS DECEMBER 2021.......ccoovervrerererrrererernrerereeneene BOLI Separate Accounts Hedge.................c.eerereee NA. . [ Qe MARINE X1H61UOUXUPKXR510V18.. [ 12/08/2014 12/10/2021] ............. ] 500,000 R)| - - 567 (9,937 ... (9,937) (8,094)] - - ER— cevverrennen 808 | e | 00
WELLS FARGO 2.5935%(LIBO]
IRS DECEMBER 2029..........cocovvrvvverrrrrvrcnrrereinrniens BOLI Separate Accounts Hedge....................c...... NAA........ [ BANK NA KB1H1DSPRFMYMCUFXTO09. | 12/09/201412/11/2029] ............. I [ 500,000 [33] [ IS [P, 1,181 | o (10,319) | oo [ covvvvreeed (10,319) | 1-rreerc(18,520) | = oo | = e | = 8,554 001
GOLDMAN
SACHS MITSUI 2.493%(LIBO
IRS DECEMBER 2029, .| BOLI Separate Accounts Hedge. . | MARINE X1H61UOUXUPKXR510V18.. | 12/12/2014( 12/16/2029 .. <r00e...100,000 R)| - - (21,572) (25,649)| - - -
DEUTSCHE
IRS DECEMBER 2034.........ccoovvvvrvrerrrrrnrernrnrereenenns BOLI Separate Accounts Hedge...................crereer NA. . [ Qe BANK AG 7LTWFZYICNSX8D621K86..... | 12/15/2014( 12/17/2034] ............. 1] 300,000 | LIBOR(3%) ..| - - (714) 8470 | ... 8470 | ........ ARIGRICT R [P I 6,135 001
GOLDMAN
SACHS MITSUI 2.467%(LIBO
IRS DECEMBER 2029..........cocorvrvvrerrrrrcrcnrrercieeniens BOLI Separate Accounts Hedge....................c...... NA........ @ MARINE X1H61UOUXUPKXR510V18.. | 12/16/2014( 12/18/2029] ............. I [P 300,000 R)| - - 592 | oo (10,046) | ... [ cvvvvvveee (10,046) | ......(10,982) | - oo | = v | = i 5,136 001
DEUTSCHE
IRS DECEMBER 2029, .| BOLI Separate Accounts Hedge. . | BANKAG TLTWFZYICNSX8D621K86..... | 12/24/2014( 12/30/2029 .. .600,000 | LIBOR(3%) ..| - - (1,391)] . .10,281 ..22,485 - -
GOLDMAN
SACHS MITSUI 2.215%(LIBO|
IRS JANUARY 2030.......ccceceesesesesssssesssssssscssnnnerces | BOLI Separate Accounts Hedge...........uveveveverenens NA. .. | Qe MARINE X1H61UOUXUPKXR510V18.. | 01/06/2015(01/08/2030] ............ 1] 600,000 R)| - - 834 (35,436) | ... (35,436) | ........(21,398) | = e | = i | e | i 10,298 | ..oovvvvevverren | 00T
GOLDMAN
SACHS MITSUI 2.255%(LIBO
IRS JANUARY 2030.......ccccsessessssessssssssssssssesernnercre | BOLI Separate Accounts Hedge..........eeevevevevererens NA........ [ 8. MARINE X1H61UOUXUPKXR510V18.. [ 01/06/2015| 01/08/2030] ............. I 600,000 R)| - - 894 (33,035)] ... (CHIRIY] IS A 18107} IS [ (R [ 10,298 | .oovvvvrerverren | 001
GOLDMAN
SACHS MITSUI 2.136%(LIBO
IRS JANUARY 2030........cccoc0eeeseseeesesesesesesccssencecce. | BOLI Separate Accounts Hedge............couvevevevenens NAA..... [ MARINE X1H61UOUXUPKXR510V18.. | 01/14/2015(01/16/2030] ............. (I [P 700,000 R)| - - 840 | oo (46,867) | ... [ -oovvvreee (46,867) | ........(24,737) | = e | = v | e | i 12,026 | ..o | 00T
DEUTSCHE
IRS JANUARY 2020........cccocueseseeesrsrsssssssssseseennerees | BOLI Separate Accounts Hedge............cveveveverenens NAA. .. [ BANK AG 7LTWFZYICNSX8D621K86..... | 01/16/12015(01/20/2020] ............. 1] 600,000 | LIBOR(1%)..| - - 360 | coorrreennnn 11,915 || e 11,915 3,956 | - - R e 034 | e 00
GOLDMAN
SACHS MITSUI 1.888%(LIBO
IRS JANUARY 2025.........ccocvsessssessssssssssssssessnnnerns | BOLI Separate Accounts Hedge...........eevevevevererens NA. . [ e MARINE X1H61UOUXUPKXR510V18.. [ 01/20/2015| 01/22/2025] ............. 1] 700,000 R)| - - 414 (36,395) | ... (36,395) | vvrrrrre(17,264) | = oo | = v | = s 9,140 001
DEUTSCHE 1.8895%(LIBO|
IRS FEBRUARY 2025...........ccocvvmmmmveririmerenennnnnennns BOLI Separate Accounts Hedge...................coueee NAA.... [ BANK AG 7LTWFZYICNSX8D621K86..... | 01/29/2015( 02/02/2025| ............. 1] 600,000 R)| - - 386 (31,253) | oo [ covvvereed (31,253) | ...0000.(14,823) | = oo | = v | = 7,851 001
GOLDMAN
SACHS MITSUI 2.098%(LIBO
IRS MARCH 2025 BOLI Separate Accounts Hedge....................c...... NAA. . [ s MARINE X1H61UOUXUPKXR510V18.. | 02/26/2015( 03/02/2025] ............. 1] 600,000 R)| - - 660 (23,663) | ... (23,663) | .......(15,322) | = oo | = e | 7 e 7,895 001
DEUTSCHE
IRS MARCH 2030 BOLI Separate Accounts Hedge.................c.eererees NA. . [ e BANK AG 7LTWFZYICNSX8D621K86..... | 03/03/2015| 03/05/2030] ............. 1] 600,000 | LIBOR(2%) .| = ovevevemveereeene | = e cevveerenend(1,204) [ iiieirin21,363 | | e 21,363 | wvoveven 22111 | = e | 7 i | 7 e | e 10,365 | .ovevverevverrens | 00T
GOLDMAN
SACHS MITSUI 2.253%(LIBO
IRS MARCH 2025 BOLI Separate Accounts Hedge....................co.e... NAA........ [ MARINE X1H61UOUXUPKXR510V18.. | 03/10/2015(03/12/2025] ............. I [P 300,000 R)| - - 445 (8,959) | ... (8,959) | ......c.. (UA:ITO] [T R I 3,955 001
GOLDMAN
SACHS MITSUI 2.044%(LIBO
IRS MARCH 2025 BOLI Separate Accounts Hedge...................cc..ueee NAA.... [ MARINE X1H61UOUXUPKXR510V18.. | 03/19/2015( 03/23/2025] ............. 1] 600,000 R)| - - 530 (26,195)| ... (26,195) | .......(15,358) | = oo | = v | i 7,928 001
GOLDMAN
SACHS MITSUI 1.481%(LIBO|
IRS APRIL 2020 BOLI Separate Accounts Hedge....................c...... NAA. .. [ e MARINE X1H61UOUXUPKXR510V18.. | 04/17/2015(04/21/2020] ............. 1] 600,000 R)| - - (255) [ ovvveree (12,985) | ... [ covvvvecen (12,985) | voveveeeed,705) | = e | = i | = s cevvereenenn 306 | e | 00
DEUTSCHE
IRS MAY 2030 BOLI Separate Accounts Hedge....................c...... NA........ [, BANK AG 7LTWFZYICNSX8D621K86..... | 05/12/2015( 05/14/2030] ............. I (- 600,000 | LIBOR(3%) .| - ooovvvvmvmmveennc | = o v (1438) [ i 13,678 | | 13,678 22,632 | - - LR [ 10,448 | ..o | 001
DEUTSCHE
IRS JUNE 2030 BOLI Separate Accounts Hedge...................c...e.. NA.... |, BANK AG 7LTWFZYICNSX8D621K86..... | 06/05/2015| 06/09/2030] ............. 1] 600,000 | LIBOR(3%) .| = .cocvevevmemveveec | = e | (1,648) | .. 3,789 | .| e 3,789 | ....... 23,164 | - o | =i | i | 10,479 | ..o | 00T




statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9

89030

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
DEUTSCHE
IRS JUNE 2030.........ccccccevemcccccrccvrinienensnnnennnnneeen | BOLI Separate Accounts Hedge............cvevevevevenens NAA. .. [ B BANK AG 7LTWFZYICNSX8D621K86..... | 06/10/2015( 06/12/2030] ............. I [ 1,200,000 | LIBOR(3%)..| - - (3,511) (2,838)] ... (2,838)] ......... 46,794 | - e | = i | 7 e 20,964 001
GOLDMAN
SACHS MITSUI 1.929%(LIBO]
IRS JUNE 2020 BOLI Separate Accounts Hedge.................cceererees NA. . [ e MARINE X1H61UOUXUPKXR510V18.. [ 06/10/2015| 06/12/2020] ............. (I 1,200,000 R)| - - 810 | v (16,587) | oo [ cevvvveeen (16,587) | cevverre(11457) | = i | = v | = s 8,905 001
GOLDMAN
SACHS MITSUI 1.891%(LIBO|
IRS JUNE 2020 BOLI Separate Accounts Hedge....................co.ee.e NAA........ [ MARINE X1H61UOUXUPKXR510V18.. | 06/11/2015( 06/15/2020] ............. 1] 1,200,000 R)| - - 622 | oo (17,765) | ... [ covvvvveed (17,765) | cevvve . (11A12) | = i | = i | = v 8,922 001
GOLDMAN
SACHS MITSUI 2.372%(LIBO
IRS JUNE 2025 BOLI Separate Accounts Hedge...................c..ueee N [ MARINE X1H61UOUXUPKXR510V18.. | 06/19/2015( 06/23/2025| ............. 1] 600,000 [33] [ IO DN 1,022 | e (14,346) | ... [ covvvveced (14,346) | .......(16,340) | = oo | = v | = i 8,070 001
GOLDMAN
SACHS MITSUI 2.4865%(LIBO|
IRS AUGUST 2030. BOLI Separate Accounts Hedge................cooccccccc NA. .. [ MARINE X1H61UOUXUPKXR510V18.. [ 08/07/2015| 08/11/2030] ............. 11 .....1,300,000 R)| - - 2,814 | o (43,481) | oo [ covvvreee (43,481) | ........(49,054) | = oo | = e | e 22,864 001
CREDIT SUISSE 2.069%(LIBO
IRS SEPTEMBER 2025...........ccoveseciresssscrsesesrersss BOLI Separate Accounts Hedge.................cwererees NA........ |G, INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 09/28/2015] 09/30/2025( ............. I 600,000 R)| - - 543 (27,310) | ... (27,310) | «vvrrrre(16,108) | = oo | = v | = v 8,220 001
CREDIT SUISSE 2.1075%(LIBO]
IRS JANUARY 2026............cccceoesecesesesesesesccsecncecce. | BOLI Separate Accounts Hedge............couvevevevenens NAA..... [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 01/06/2016|01/08/2026] ............. 1] 600,000 R)| - - 673 (26,685) | ... (26,685) | ........(16,520) | = ooccccvcvcvee | = v | s 8,368 001
WELLS FARGO 1.9895%(LIBO|
IRS JANUARY 2026...........ccoceesesecesescscsesescereenccree. | BOLI Separate Accounts Hedge............coeveveverenens NAA. .. [ B BANK NA KB1H1DSPRFMYMCUFXTO09. [01/12/2016|01/14/2026] ............. 1] 600,000 R)| - - 500 (31,609) | ... [ covveveeen (31,609) | ........(16,289) | = ooovooccie | = v | 8,377 001
WELLS FARGO 1.888%(LIBO
IRS JANUARY 2026..........ccoveessssessssssssssssssesesnnernn | BOLI Separate Accounts Hedge..........eeevevevevererens NA. . [ e BANK NA KB1H1DSPRFMYMCUFXT09. [01/15/2016|01/19/2026] ............ ] 700,000 R)| - - 402 | e (41,897) | oo [ covvvvreen (41,897) | cevrerrc(18,781) | = i | = v | = v 9,782 001
CREDIT SUISSE 1.9135%(LIBO|
IRS FEBRUARY 2031.........cooommvemmmmvevenmmmrinennnnnennns BOLI Separate Accounts Hedge....................c..e..e NAA........ [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 02/09/2016|02/11/2031] ............. I [ 300,000 R)| - - 220 (29,071) ] ... (29,071) | 1.vvenrn(10,788) | = oo | = i | = i 5,383 001
JP MORGAN
IRS MAY 2031 BOLI Separate Accounts Hedge...................cc..eee. NA... [ e CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 05/20/2016 | 05/24/2031] ............. 1] 700,000 | LIBOR(2%)..| - - (581) 64,562 [ .| .o 64,562 | ........ VAT R ICTOH R IR 12,695 | ..o | 00T
JP MORGAN 1.556%(LIBO
IRS JUNE 2026 BOLI Separate Accounts Hedge..............cccoccoccec NA. . [ Qe CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 06/09/2016 06/13/2026] ............. 1] 600,000 R)| - - (169) (52,302) ] ... (52,302) | «.vrrrre(15,831) | = oo | = v | = s 8,595 001
CREDIT SUISSE
IRS AUGUST 2023 BOLI Separate Accounts Hedge....................c...... NAA........ [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 08/16/2016|08/18/2023] ............. 1] 1,200,000 | LIBOR(1%)..| - - 976 83,940 | ... 83,940 23,283 | - - R I 13,925 | ..o | 00T
JP MORGAN 1.638%(LIBO|
IRS AUGUST 2031.....ciicrereecsencrscescrcsssescnsssseses BOLI Separate Accounts Hedge...................co.weee NAA... [ e CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 08/16/2016(08/18/2031] ............. 1] 600,000 R)| - - 20 | e (78,726) | ... [ cevvvvvce (78,726) | ........(21,279) | = oo | = v | = e | i 10,978 | .oooovvvvvrenn | 00T
DEUTSCHE 2.786%(LIBO|
IRS SEPTEMBER 2042 GLWB NA. . [ Qe BANK AG 7LTWFZYICNSX8D621K86..... | 09/17/2012(09/19/2042] ............. 11 .....2,000,000 R)| - - 5487 (20,234)] ... (PORZY] IR RINGETAY I [ R 49,485 | ..cooovevrvren | 002...ces
GOLDMAN
SACHS MITSUI 2.935%(LIBO
IRS MARCH 2043 GLWB. NAA........ [, MARINE X1H61UOUXUPKXR510V18.. | 03/04/2013( 03/06/2043] ............. 1] 1,000,000 R)| - - 3207 | ... 16,824 | | 16,824 | ..c.(57516) | - oo | = e | 7 i | s 24974 | ..o | 002,
GOLDMAN
SACHS MITSUI 2.99125%(LIB|
IRS APRIL 2043 GLWB. N/A.. . | MARINE X1H61UOUXUPKXR510V18.. | 04/02/2013( 04/04/2043 ...........1 | ...... 1,300,000 OR)| - - ...34,375 (75,716) - - 32,518 002
TORONTO 2.823%(LIBO
IRS APRIL 2043 GLWB. NA. .. [ B DOMINION BANK  PT3QB789TSUIDF371261.......| 04/08/2013| 04/10/2043] ............. 1] 1,000,000 R)| - - 2,887 (3,462) | ... (3,462) | .......(66,804) | - oo | = e | 7 25,022 002.
GOLDMAN
SACHS MITSUI 3.105%(LIBO|
IRS MARCH 2042 GLWB NA. . [ Qe MARINE X1H61UOUXUPKXR510V18.. [ 03/19/2012| 03/21/2042] ............. 1 |...14,000,000 (23] (Y IR I 48,947 | .......... 630,847 | .| v 630,847 | ... BI111E)| = oo | = e | = e | e 342,850 | ..oooccvciveriere [ 0021
TORONTO 2.6305%(LIBO
IRS MAY 2033 GLWB. NAA........ [ DOMINION BANK  PT3QB789TSUIDF371261.......| 04/30/2013| 05/02/2033] ............. 1] 1,000,000 R)| - - 2,495 (V2T A0 I [ (PZEYAY ISV Y o)) I R [ [ 19,428 | ..o | 00200,
GOLDMAN
SACHS MITSUI 2.7025%(LIBO
IRS MAY 2033 GLWB. NAA... [ Qs MARINE X1H61UOUXUPKXR510V18.. | 05/03/2013( 05/08/2033| ............. 1] 1,000,000 R)| - - 2,706 | .ooooovee (15,685) | ... [ cevvvveee (15,685) | ........(43,337) | = oo | = i | 7 e | i 19,439 | ..o | 0020
GOLDMAN
SACHS MITSUI 3.39125%(LIB
IRS JULY 2033, GLWB. . | MARINE X1HB61UOUXUPKXR510V18.. [ 07/22/2013)| 07/24/2033] .. ......1,000,000 OR)| - - .69,272 (47,413) - -
GOLDMAN
SACHS MITSUI 3.62125%(LIB|
IRS DECEMBER 2033, GLWB. NA.....la.... MARINE X1H61UOUXUPKXR510V18.. [ 12/11/2013[12/13/2033] ............ 1] 3,000,000 OR)| - o] = e | e 14,645 298,301 | ... 298,301 |....(147,820) | - oo | = i | = 59,463 002
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SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
DEUTSCHE 3.4145%(LIBO
IRS APRIL 2034 GLWB NAA.... [ BANK AG 7LTWFZYICNSX8D621K86..... | 03/28/2014( 04/01/2034] ............. 1. 2,000,000 R)| - - 8,639 [ ..o 147,648 | .| . 147,648 | .......(97,563) - R D 40,017 002.......cce.e.
DEUTSCHE 3.4275%(LIBO|
IRS APRIL 2044 GLWB. NA. . [ e BANK AG TLTWFZYICNSX8D621K86..... | 04/25/2014| 04/29/2044] ............. 1. 2,000,000 R)| - - 8,952 | ..ovvveren 217,161 || o 217,161 | .....(126,173) - SR [T 51,087 1 002......
DEUTSCHE 3.246%(LIBO
IRS JUNE 2044 GLWB. NAA........ [ BANK AG 7LTWFZYICNSX8D621K86..... | 05/29/2014 | 06/02/2044] ............. 1. 2,000,000 R)| - I 7,940 | oo 150,539 | .| oo 150,539 | .....(123,261) - R IS 51,178 002.........cc....
DEUTSCHE 3.378%(LIBO
IRS JUNE 2044 GLWB. N [ BANK AG 7LTWFZYICNSX8D621K86..... | 06/13/2014 | 06/17/2044] ............. 1] 1,000,000 R)| - L [ 4,252 99,456 99,456 (62,916) - = 25,609 002
WELLS FARGO 3.2255%(LIBO|
IRS JULY 2044 GLWB. NA. .. [ BANK NA KB1H1DSPRFMYMCUFXTO09. |07/23/2014|07/25/2044] ............. 11 .....1,000,000 R)| - - 3,963 71,791 || v 71,791 | .......(61,639) - LR 25,660 002
DEUTSCHE 3.1755%(LIBO
IRS AUGUST 2044 GLWB. NAA........ [ @, BANK AG 7LTWFZYICNSX8D621K86..... | 08/18/2014 | 08/20/2044] ............. I [ 1,000,000 R)| - - 3,876 62,878 62,878 | ........(61,191) - ER—— 25,694 002
DEUTSCHE 3.086%(LIBO
IRS AUGUST 2044 GLWB. NAA..... [ Qe BANK AG 7LTWFZYICNSX8D621K86..... | 08/27/2014 | 08/29/2044] ............. 1] 1,000,000 R)| - - 3,328 L A8,531 || 46,531 | .......(60,479) - ER 25,706 002
SACHS MITSUI
IRS SEPTEMBER 2019 GLWB NAA. .. [ MARINE X1H61UOUXUPKXR510V18.. | 09/16/2014(09/18/2019] ............. 11....3,000,000 | LIBOR(2%)..| - LR (1,887) 23914 23914 | ... 19,223 - R B 18,177 ] 002.......e.
WELLS FARGO 3.334%(LIBO
IRS SEPTEMBER 2044 GLWB. NAA........ | 2. BANK NA KB1H1DSPRFMYMCUFXTO09. [ 09/16/2014|09/18/2044] ............. 1] 1,500,000 R)| - - 6,212 | v 138,170 [ .| e 138,170 | .......(94,199) - LR [ 38,600 J002...............
WELLS FARGO 3.2175%(LIBO
IRS SEPTEMBER 2034 GLWB. NAA..... [ BANK NA KB1H1DSPRFMYMCUFXTO09. [ 09/16/2014|09/18/2034] ............. 1. 3,000,000 R)| - EE [ 11,551 | oo 148472 | .| oo 148,472 | .....(145,215) - R I 60,892 ] 002......e.
GOLDMAN
SACHS MITSUI 3.259%(LIBO
IRS SEPTEMBER 2044 GLWB NAA... [ Qe MARINE X1H61UOUXUPKXR510V18.. | 09/24/2014(09/26/2044] ............. 1] 1,000,000 R)| - - 3877 78,011 [ ] oo 78,011 (62,230) - ER 25,744 002
GOLDMAN
SACHS MITSUI 2.693%(LIBO|
IRS SEPTEMBER 2024 GLWB N/A.. . | MARINE X1HB61UOUXUPKXR510V18.. [ 09/24/2014| 09/26/2024] ............1 | wcccc 1,000,000 R)| - - 2,462 (2,148)] ... (2,148) (26,518) - -
GOLDMAN
SACHS MITSUI 2.946%(LIBO
IRS OCTOBER 2034, GLWB. NAA........ [ MARINE X1H61UOUXUPKXR510V18.. | 10/09/2014( 10/14/2034] ............. 1] 1,000,000 R)| - - 3,225 113,858 || 13,858 | .......(47,004) - ER— 20,341 002
GOLDMAN
SACHS MITSUI 2.337%(LIBO
IRS OCTOBER 2024. GLWB NAA... [ e MARINE X1H61UOUXUPKXR510V18.. | 10/14/2014( 10/16/2024] ............. 1. 2,000,000 R)| - - 3,405 | ..o (46,358) | ... [ -eevvvece (46,358) (50,975) - R 25,594 002.
SACHS MITSUI
IRS OCTOBER 2034. GLWB. NA. . [ Qe MARINE X1HB61UOUXUPKXR510V18.. [ 10/22/2014 10/24/2034] ............. 11 .....1,000,000 | 2.86%(LIBOR)| - - 3,048 2,647 2,647 | .......(46,498) - ER 20,358 002
GOLDMAN
SACHS MITSUI 3.053%(LIBO
IRS NOVEMBER 2044 GLWB. . | MARINE X1H61UOUXUPKXR510V18.. | 10/31/2014( 11/04/2044 .........1 | ..... 1,000,000 R)| - - 3,561 ...40,407 .40,407 .(60,355) - - 25,796 002
GOLDMAN
SACHS MITSUI 3.054%(LIBO
IRS NOVEMBER 2044 GLWB NAA..... [ MARINE X1H61UOUXUPKXR510V18.. | 11/10/2014( 11/12/2044] ............. 1] 1,000,000 R)| - - 3,584 80772 || 40,772 | .......(60,314) - EE— 25,806 002
SACHS MITSUI
IRS NOVEMBER 2019 GLWB NAA. . [ e MARINE X1H61UOUXUPKXR510V18.. | 11/10/2014( 11/12/2019] ............. 11 ....2,000,000 | LIBOR(2%)..| - - (827) 22,101 22,101 | oo 13,051 - LR B 12,725 002.......
GOLDMAN
SACHS MITSUI 2.984%(LIBO
IRS NOVEMBER 2044 GLWB. NAA........ [, MARINE X1H61UOUXUPKXR510V18.. | 11/24/2014( 11/26/2044] ............ 1] 1,000,000 R)| - - 3,356 27,763 27,763 (59,782) - ER— 25,825 002
GOLDMAN
SACHS MITSUI 2.928%(LIBO
IRS DECEMBER 2044, GLWB. . | MARINE X1H61UOUXUPKXR510V18.. | 12/05/2014( 12/09/2044 ..........1 | ...... 1,000,000 R)| - - 3,154 ..17,243 17,243 (59,334) - - 25,842 002
GOLDMAN
SACHS MITSUI 2.418%(LIBO
IRS DECEMBER 2024, GLWB. NAA. .. [ e MARINE X1H61UOUXUPKXR510V18.. | 12/05/2014( 12/09/2024] ............. 1] 1,000,000 R)| - LI [ 1,879 | oo (18,656) | ... [ -ovvvvecen (18,656) (25,989) - LR I 12,941 002.....
GOLDMAN
SACHS MITSUI 2.631%(LIBO|
IRS DECEMBER 2034, GLWB. NA. . [ e MARINE X1H61UOUXUPKXR510V18.. [ 12/12/2014| 12/16/2034] ............. (I 1,000,000 R)| - - 2,350 (27,962) | ... (27,962)| .......(45,397) - ER— 20,447 002
GOLDMAN
SACHS MITSUI 2.225%(LIBO
IRS DECEMBER 2024, GLWB. NAA........ [ @, MARINE X1H61UOUXUPKXR510V18.. | 12/12/2014( 12/16/2024] ............. 1. 2,000,000 R)| - - 2,669 (61,312) | ... [ oo (61,312) ] ........(50,925) - ER 25,919 002
GOLDMAN
SACHS MITSUI 2.624%(LIBO
IRS DECEMBER 2034, GLWB NA..... [, MARINE X1H61UOUXUPKXR510V18.. | 12/15/2014[12/17/2034] ............. 1] 1,000,000 R)I - - 2,367 (28,965) | ... (28,965)] ........(45,429) - = 20,449 002.
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Statement as of March 31, 2018 of the

Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
SACHS MITSUI
IRS DECEMBER 2034, GLWB. NAA. .. [ B MARINE X1H61UOUXUPKXR510V18.. | 12/23/2014( 12/29/2034] ............. 1. 2,000,000 | 2.7%(LIBOR).| - LRI [N 4,965 | ... (38,103) | ... [ covvevecen (38,103) | ........(91,982) - LR D 40,938 002.....
GOLDMAN
SACHS MITSUI 2.457%(LIBO|
IRS JANUARY 2045 GLWB NA. . [ e MARINE X1H61UOUXUPKXR510V18.. [ 01/06/2015| 01/08/2045] ............. 1] 9,000,000 R)| - L 17,957 | ooveeeend (RIS A AT I I (639,712)] ......(497,849) - ER— 232,935 002
GOLDMAN
SACHS MITSUI 2.378%(LIBO
IRS JANUARY 2035 GLWB. NAA........ [ MARINE X1H61UOUXUPKXR510V18.. | 01/06/2015(01/08/2035] ............. 1] 3,000,000 R)| - - 5393 | ......... (186,014) | ... | vovovee (186,014)] ......(132,384) - R IS 61,457 002.........cc....
SACHS MITSUI
IRS JANUARY 2020 GLWB. NAA. .. [ s MARINE X1H61UOUXUPKXR510V18.. | 01/06/2015(01/08/2020] ............. 1] 7,000,000 | LIBOR(2%) ..| - - 664 | ... 111,236 [ oo | v 111,236 | ......... 49,029 - LR D 46,635 002......
DEUTSCHE 2.447%(LIBO
IRS JANUARY 2045 GLWB. NA. o [ Qe BANK AG 7LTWFZYICNSX8D621K86..... | 01/07/2015( 01/09/2045] ............. 1. 2,000,000 R)| - - 3,959 | oo (145,892) | ... | v (145,892)] ......(110,479) - RIS [ 51,766 0020
GOLDMAN
SACHS MITSUI 2.381%(LIBO
IRS JANUARY 2035 GLWB. NAA....... [ MARINE X1H61UOUXUPKXR510V18.. | 01/07/2015(01/09/2035] ............. I [ 1,500,000 R)| - - 2,722 (92,418) | ... [ covvevree (92,418) | ........(66,243) - ER— 30,731 002
SACHS MITSUI 2.265%(LIBO
IRS JANUARY 2035 GLWB NAA... [ MARINE X1H61UOUXUPKXR510V18.. | 01/16/2015(01/20/2035] ............. 1. 2,000,000 R)| - - 3,089 | .......... (154,029) [ ... [ coovvvend (154,029)] ........(86,985) - LR D 41,011 002.....
GOLDMAN
SACHS MITSUI 2.356%(LIBO|
IRS JANUARY 2045 GLWB. NA. . [ Qe MARINE X1HB61UOUXUPKXR510V18.. [ 01/16/2015| 01/20/2045] ............. 11 .....1,500,000 R)| - - 2,658 | ... (134,702) | ... | vovevered (134,702)] ........(81,594) - R 38,846 002,
GOLDMAN
SACHS MITSUI 1.929%(LIBO|
IRS JANUARY 2025 GLWB. NAA........ [ MARINE X1H61UOUXUPKXR510V18.. | 01/16/2015(01/20/2025] ............. 1. 3,000,000 R)| - - 2,114 | . (148,447)| ... | wovoveee (148,447)] .......(74,483) - ER— 39,155 002
SACHS MITSUI
IRS JANUARY 2045 GLWB. N/A.. . | MARINE X1H61UOUXUPKXR510V18.. | 01/20/2015{ 01/22/2045( ...........1 | ...... 1,000,000 | LIBOR(2%)....| - - .(1,678) 96,034 96,034 ..54,060 - - 25,900 002.
GOLDMAN
SACHS MITSUI 1.903%(LIBO
IRS FEBRUARY 2025 GLWB NA. .. [ Qe MARINE X1H61UOUXUPKXR510V18.. | 01/29/2015(02/02/2025] ............. 11 .....2,000,000 R)| - R 1,353 | (102,498) | ... | weveveve (102,498)] ........(49,495) - R 26,171 002
DEUTSCHE 2.1745%(LIBO
IRS FEBRUARY 2045 GLWB. NA........ [, BANK AG TLTWFZYICNSX8D621K86..... | 02/02/2015( 02/04/2045] ............. 1. 2,000,000 R)| - - 2,729 | .o (247 4TT) | ..o | oo (247 ,477)] .....(105,393) - R [ 51,835 [002...............
DEUTSCHE 2.2295%(LIBO
IRS FEBRUARY 2035 GLWB. NAA.... [ BANK AG 7LTWFZYICNSX8D621K86..... | 02/03/2015( 02/05/2035] ............. 1. 2,000,000 R)| - - 3,004 | ... (163,462) | ... | .oooveee (163,462)| ........(86,368) - R IS 41,065 ] 002........
DEUTSCHE
IRS FEBRUARY 2035 GLWB . | BANKAG TLTWFZYICNSX8D621K86..... | 02/10/2015{ 02/12/2035 .. .....2,000,000 | LIBOR(2%) ..| - - (3,985)] ..........113,181 ...113,181 ..88,535 - - .41,088
DEUTSCHE
IRS MARCH 2035 GLWB. NA. . [ e BANK AG 7LTWFZYICNSX8D621K86..... | 03/09/2015| 03/11/2035] ............. 1] 2,000,000 | LIBOR(3%)..| - © s ....(4,832) 60,576 60,576 | ......... 91,230 - SR IS 41,178 1 002........
DEUTSCHE
IRS MARCH 2025 GLWB. NA........ | @ BANK AG 7LTWFZYICNSX8D621K86..... | 03/09/2015( 03/11/2025] ............. 1. 2,000,000 | LIBOR(2%) ..| - - (3,302) 52,591 52,591 | oo 52,499 - ER— 26,364 002
SACHS MITSUI
IRS MARCH 2020 GLWB N | Q. MARINE X1H61UOUXUPKXR510V18.. | 03/11/2015(03/13/2020] ............ 11....2,000,000 | LIBOR(2%)..| - - (562) 29,063 29,063 | ......... 16,107 - R B 13,976 ] 002........
DEUTSCHE 1.9895%(LIBO|
IRS MARCH 2025 GLWB. NAA........ [, BANK AG 7LTWFZYICNSX8D621K86..... | 03/19/2015( 03/23/2025] ............. 1] 1,000,000 R)| - - 748 | oo (CYATV) ) I (- (47,109) (25,424) - LR [ 13,213 002...............
DEUTSCHE 2.306%(LIBO
IRS MARCH 2035 GLWB. NAA...... [ BANK AG 7LTWFZYICNSX8D621K86..... | 03/19/2015( 03/23/2035] ............. 1. 3,000,000 R)| - E [ AB1T | e (217,258) | ... | wovevee (217,258)] ......(131,948) - R IS 61,827 002......ccce.
DEUTSCHE 2.0545%(LIBO
IRS MARCH 2025 GLWB. NAA. .. | B BANK AG 7LTWFZYICNSX8D621K86..... | 03/19/2015( 03/23/2025] ............. 1. 2,000,000 R)| - LRI [ 1,820 (85,987) (85,987) | ........(51,261) - ER 26,426 002.
GOLDMAN
SACHS MITSUI 2.312%(LIBO|
IRS MARCH 2045 GLWB. NA. . [ e MARINE X1H61UOUXUPKXR510V18.. | 03/25/2015( 03/27/2045] ............ 1] 2,000,000 R)| - - 3,052 | oo (197 147) | oo { e (197,147)] ......(108,448) - BT [p— 51,969 0020
DEUTSCHE 1.9885%(LIBO|
IRS MARCH 2025 GLWB. NAA........ [ BANK AG 7LTWFZYICNSX8D621K86..... | 03/25/2015( 03/27/2025] ............. 1] 1,000,000 - - YAV AN - (47,274) | ... [ oo (47,274) (25,490) - R I 13,224 002........cc....
SACHS MITSUI
IRS APRIL 2035 GLWB NAA. .. | B MARINE X1H61UOUXUPKXR510V18.. | 04/22/2015( 04/24/2035] ............. 1. 2,000,000 | 2.34%(LIBOR)| - - 3496 | ......... (135,601) | ... | woveveeed (135,601)] ........(88,406) - LR D 41,324 002.......cccc
GOLDMAN
SACHS MITSUI 2.343%(LIBO|
IRS APRIL 2035 GLWB NA. . | Qe MARINE X1HB61UOUXUPKXR510V18.. [ 04/22/2015| 04/24/2035] ............. 11 .....3,000,000 R)| - - 5,266 (202,187) | ... oo (202,187)] ......(132,662) - BT - 61,986 0020
GOLDMAN
SACHS MITSUI 2.419%(LIBO
IRS APRIL 2045 GLWB. NA........ [, MARINE X1H61UOUXUPKXR510V18.. | 04/22/2015( 04/24/2045] ............. 1] 6,000,000 R)| - LR [ 11,672 | ........n (469,293) | ... | wevvveeed (469,293)] ......(330,778) - LR 156,130 002...............
DEUTSCHE
IRS MAY 2035 GLWB. NA.... |, BANK AG 7LTWFZYICNSX8D621K86..... | 05/05/2015} 05/07/2035] ............. 1] 2,000,000 | LIBOR(3%) .| - EEIN S (4,958)] ..........61,020 | .| .cccccc..... 61,020 | ........ 91,585 - R D 41,367 002.......c.e.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9
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1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
SACHS MITSUI
IRS MAY 2045 GLWB. NAA. .. [ B MARINE X1H61UOUXUPKXR510V18.. | 05/07/2015( 05/11/2045] ............. 1. 2,000,000 | LIBOR(3%)..| - - (5,302) 57416 | .| oo 57,416 | ...... 114,951 | = e | = e | 7 52,088 002.
SACHS MITSUI
IRS MAY 2035 GLWB NA. . [ e MARINE X1H61UOUXUPKXR510V18.. [ 05/07/2015| 05/11/2035] ............. 1] 3,000,000 | LIBOR(3%) .| = oovevvrrmvermmeeee | = corrrrervrererrrnns ceerernennn(7,391) 95,376 | ... 95,376 | ...... 137,215 | = e | = e | 7 62,070 002
SACHS MITSUI
IRS MAY 2025 GLWB. NAA........ [ MARINE X1H61UOUXUPKXR510V18.. | 05/12/2015( 05/14/2025] ............. 1. 3,000,000 | LIBOR(2%) ..| - - (5,429) 73,520 [ .| oo 73,520 | ..oococn 80,176 | = oo | = i | 7 e | e 40,042 | ..cooovevveenen | 002......c
GOLDMAN
SACHS MITSUI 2.675%(LIBO
IRS MAY 2035 GLWB. NA... [ B MARINE X1H61UOUXUPKXR510V18.. | 05/18/2015( 05/20/2035] ............. 1. 2,000,000 R)| - - 5,250 | .oovvveeee (44,913) | oo [ oo (44,913) (92,382) | - - LR D 41410 | e | 0021
SACHS MITSUI
IRS JUNE 2020 GLWB. NA........ [ @, MARINE X1H61UOUXUPKXR510V18.. | 06/11/2015( 06/15/2020] ............. 1. 3,000,000 | LIBOR(2%) .| = oovvvvevmvermmeeee | = corrrrerererernrnns cevveereeend(139T) [ i 85,759 | | 45,759 28,370 | - - ER— 22,304 002
SACHS MITSUI
IRS JUNE 2045 GLWB. NAA.... [ MARINE X1H61UOUXUPKXR510V18.. | 06/11/2015( 06/15/2045] ............. 1. 3,000,000 | LIBOR(3%)..| - - (9,122) (37,269) | ... (37,269)]| ....... 178,903 | - oo | = e | 7 i | e 78,270 | .ccoccvvvccceeec | 002uccccce
GOLDMAN
SACHS MITSUI 2.918%(LIBO
IRS JUNE 2045 GLWB. NAA. .. [ MARINE X1H61UOUXUPKXR510V18.. | 06/22/12015( 06/24/2045] ............. 1. 3,000,000 R)| - - 9,350 [ .cccoec... 46,546 | o[ e 46,546 | ....(179971)] - oo | = e | = e [ i 78,305 | ..ooccccvceneeee | 0021
DEUTSCHE
IRS JULY 2035, GLWB. NA. . | Qe BANK AG 7LTWFZYICNSX8D621K86..... | 06/29/2015| 07/01/2035] ............. 1] 3,000,000 | LIBOR(3%)..| - - (8,654) 2,167 | ... 2,167 | ...... 142,543 | = e | = e | 7 e 62,323 002
DEUTSCHE
IRS JULY 2035. GLWB. NAA..... [ BANK AG 7LTWFZYICNSX8D621K86..... | 07/09/2015(07/13/2035] ............. 1. 2,000,000 | 2.78%(LIBOR)| - - 5,666 | ............ (17,592) | ... [ covvvveeen (17,592) | ... (94,444) | - v | = i | = e | i 41,588 | ....oooocvvennen | 002.....c
GOLDMAN
SACHS MITSUI 2.802%(LIBO
IRS JULY 2045. GLWB. NAA. .. [ Qs MARINE X1H61UOUXUPKXR510V18.. | 07/24/2015(07/28/2045] ............. 1] 1,000,000 R)| - - 2912 (5,882)] ... (5,882) | ...000re(58,837) | = oo | = e | 7 26,146 002.
GOLDMAN
SACHS MITSUI 2.717%(LIBO
IRS JULY 2035, GLWB NA...... [ @, MARINE X1H61UOUXUPKXR510V18.. [ 07/24/2015| 07/28/2035] ............. 11 .....1,000,000 R)| - - 2,700 | .......c.. (17,164) | ... [ covvvveeend (17,164) | ........(46,750) | = wooooocveve | = v | = s 20,819 002,
GOLDMAN
SACHS MITSUI 2.687%(LIBO
IRS AUGUST 2045. GLWB. NAA....... [ MARINE X1H61UOUXUPKXR510V18.. | 08/04/2015( 08/06/2045] ............. I [ 1,000,000 R)| - - 2,654 (27,647) | ... (27,647) | ..vvvrrs(BTT56) | = oo | = v | = i 26,158 002
GOLDMAN
SACHS MITSUI 2.612%(LIBO
IRS AUGUST 2035. GLWB. N/A.. . | MARINE X1H61UOUXUPKXR510V18.. | 08/04/2015( 08/06/2035 .............1 | ....... 2,000,000 R)| - - .4,932 (63,046) | ... (63,046) (92,209)| - - - .41,667
DEUTSCHE 2.292%(LIBO|
IRS AUGUST 2025. GLWB NA. .. | Qe BANK AG 7LTWFZYICNSX8D621K86..... | 08/04/2015| 08/06/2025] ............. 11 .....3,000,000 [33] [ I v 1,998 | (87,558) | ... [ cvvvvvece (87,558) | ........(81,166) | = oo | = e | = e | i 40,683 | ...coocvevvrnnen | 002...cv
DEUTSCHE
IRS AUGUST 2020. GLWB. NAA........ [, BANK AG 7LTWFZYICNSX8D621K86..... | 08/07/2015( 08/11/2020] ............. 1. 2,000,000 | LIBOR(2%) ..| - - (552) 39,159 | ... 39,159 | ........ 19438 | - o | = e | 7 i | s 15,385 | ..ooovvvvvvvrinns | 0020
DEUTSCHE 2.532%(LIBO
IRS AUGUST 2045. GLWB. NAA.... [ e BANK AG 7LTWFZYICNSX8D621K86..... | 08/24/2015( 08/26/2045| ............. 1] 1,000,000 R)| - - 2,266 (57,029) | ... (57,029) (56,386) | - - ER 26,184 002
WELLS FARGO 2.096%(LIBO|
IRS AUGUST 2025. GLWB NAA. .. [ BANK NA KB1H1DSPRFMYMCUFXTO09. |08/24/2015| 08/26/2025] ............. 11 .....2,000,000 R)| - - 2,272 (84,947) | ceo [ covvvrecend (84,947) | ........(63,080) | = eooovovieis | = v | s 27,223 002
GOLDMAN
SACHS MITSUI 2.5465%(LIBO|
IRS AUGUST 2035. GLWB NA. . [ e MARINE X1H61UOUXUPKXR510V18.. [ 08/25/2015| 08/27/2035] ............. 1] 2,000,000 [33] [ I w528 | (B81,178) | oo [ covvrvreen (CHIRIAY] IO (cL I:15T5) ) ISR N (R (B 41736 | oo | 002
DEUTSCHE
IRS SEPTEMBER 2035 GLWB. NAA...... [ BANK AG 7LTWFZYICNSX8D621K86..... | 09/01/2015( 09/03/2035] ............. 1. 2,000,000 | LIBOR(3%) .| = ooooeeeeeremeeccce | = v | v (4,680) [ .occoc... 72,877 | oo | v 72,677 | oo L7172 IR ICTI T I 41759 | oo | 002,
CREDIT SUISSE 2.1535%(LIBO
IRS SEPTEMBER 2025 GLWB. NAA. .. | B INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 09/25/2015|09/29/2025] ............. 1. 2,000,000 R)| - - 2,233 | oo (79,591) | cco [ covvvvecen (79,591) | 1100v0re(54,236) | = oo | = v | = e 27,394 002.
CREDIT SUISSE 2.444%(LIBO
IRS OCTOBER 2035, GLWB. NA. . [ e INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 09/29/2015] 10/01/2035] ............ (I 1,000,000 [33] [ I U I 1< T IS (55,468) | ... [ -vvvvveee (55,468) | ........(45,469) | = oo | = v | 7 s 20,926 002
WELLS FARGO 2.549%(LIBO
IRS OCTOBER 2045, GLWB. NAA........ [ BANK NA KB1H1DSPRFMYMCUFXTO09. |09/30/2015] 10/02/2045] ............. 1] 1,000,000 R)| - - 2,156 (54,404) | ... (54,404) (56,777) | - - ER— 26,233 002
CREDIT SUISSE 2.4935%(LIBO
IRS OCTOBER 2035. GLWB. NAA.... [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 10/05/2015 10/07/2035] ............. 1. 2,000,000 [33] [N EVIOISOIITY IOV ANT3 | e (97,200) | oo [ covvevecee (97,200) | .......(91,576) | = oo | = v | = e | i 41871 | e | 0021
WELLS FARGO
IRS OCTOBER 2045, GLWB. NA. . | Qe BANK NA KB1H1DSPRFMYMCUFXTO09. | 10/16/2015| 10/20/2045] ............. 11 .....1,000,000 | 2.54%(LIBOR)| - - 2232 (55,842) | ... (55,842) | ..00000e(56,706) | = ooovvvves | = v | 7 s 26,256 002
CREDIT SUISSE 2.0615%(LIBO
IRS OCTOBER 2025, GLWB. NA........ [, INTERNATIONAL  ES8DKGMJYYYJLN8C3868.... [ 10/23/2015 10/27/2025] ............. 1] 3,000,000 R)| - - 3231 | .o (138,110) | ... | voveveeed (138,110) | cccc(80,597) | - oo | = e | 7 i | 41,300 | .o | 002........c.e
WELLS FARGO 2.5055%(LIBO
IRS NOVEMBER 2035 GLWB. NAA....... |, BANK NA KB1H1DSPRFMYMCUFXTO09. | 10/29/2015] 11/02/2035] ............. 1] 2,000,000 RI - e o | 4,366 (93,615)] ... (93,615) | cecvvers(O1,701) | = i | = v | i | 41,956 | .ooovvvcvvrnnen | 002....cc
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Statement as of March 31, 2018 of the

Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

rwards Open as of Current Statement Date

Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
WELLS FARGO
IRS NOVEMBER 2020 GLWB NAA. .. [ B BANK NA KB1H1DSPRFMYMCUFXTO09. | 11/10/2015| 11/12/2020] ............. 1. 4,000,000 | LIBOR(2%) ..| - - (545) 94,118 [ .| oo 94,118 | ........c 42,478 - R 32,385 002
CREDIT SUISSE 2.6095%(LIBO|
IRS NOVEMBER 2045 GLWB NA. . [ e INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 11/24/2015] 11/27/2045( ............. (I 1,000,000 R)| - - 2422 | oo (42,410) | oo [ covvrvreen (42,410)| ........(57,353) - ER— 26,306 002
WELLS FARGO 2.693%(LIBO
IRS DECEMBER 2045, GLWB. NAA........ [ BANK NA KB1H1DSPRFMYMCUFXTO09. | 12/03/2015] 12/07/2045] ............. 1. 2,000,000 R)| - - 5,196 (53,078)| ... (53,078) | ......(116,337) - ER— 52,637 002
WELLS FARGO 2.0695%(LIBO
IRS JANUARY 2026 GLWB N [ BANK NA KB1H1DSPRFMYMCUFXT09. [01/07/2016|01/11/2026] ............. I [ 3,000,000 R)| - - 3,056 | .......... (141,454) | ... [ oo (141,454) (82,286) - T I 41,863 002......ccccc
CREDIT SUISSE 2.042%(LIBO|
IRS JANUARY 2026 GLWB NA. .. [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [01/11/2016]01/13/2026 ............. 11 .....3,000,000 R)| - - 2,964 | .......... (147,467 | ... | oo (147,167) (82,129) - LR D 41878 002......cuenen.
CREDIT SUISSE
IRS JANUARY 2036 GLWB. NAA........ [ @, INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [01/14/2016/01/19/2036] ............. 1. 2,000,000 | 2.34%(LIBOR)| - - 3407 | ... (141,262) | ... | woveveed (141,262)] ........(90,449) - LR IS 42,210 002...............
WELLS FARGO 2.3825%(LIBO
IRS JANUARY 2046 GLWB. NAA..... [ Qe BANK NA KB1H1DSPRFMYMCUFXTO09. [01/19/2016|01/21/2046] ............. 1. 2,000,000 R)| - - 3,656 | ......... (172,373) | oo | oo (172,373)] .....(110,854) - ER 52,754 002
CREDIT SUISSE 2.2725%(LIBO|
IRS JANUARY 2036 GLWB NA. . [ Qe INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [01/21/2016/01/25/2036] ............. 11 .....2,000,000 R)| - - 3,161 | oo (159,957) | ... | woveveeed (159,957)] ........(89,545) - R ISV 42,229 002......cuenen.
CREDIT SUISSE 1.899%(LIBO
IRS JANUARY 2026 GLWB NA. . [ e INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [01/21/2016] 01/25/2026] ............. 1] 3,000,000 R)| - s L1941 (177,325) | ... | woverered (177,325)] ........(80,546) - SR IS 41,966 1 002......
WELLS FARGO 2.308%(LIBO
IRS JANUARY 2036 GLWB. NAA..... [ Qe BANK NA KB1H1DSPRFMYMCUFXTO09. |01/22/2016|01/26/2036] ............. 1] 2,000,000 R)| - - 3329 | ... (150,091) [ oo [ covvevend (150,091)] ........(89,992) - R IS 42,232 002......ccc.
CREDIT SUISSE 2.3325%(LIBO
IRS FEBRUARY 2046 GLWB. NA... [ e INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 02/01/2016|02/03/2046] ............. 1. 2,000,000 - - 3532 | oo (191,544) | ... | oo (191,544)] ......(109,908) - S 52,788 002
CREDIT SUISSE
IRS FEBRUARY 2021 GLWB. N/A.. . | INTERNATIONAL  E58DKGMJYYYJLN8C3868.... |02/02/2016{02/04/2021] ............1 | ...... 4,000,000 | LIBOR(1%) ..| - - 3,652 149,446 ...149,446 .42,459 - - 33,776 002
CREDIT SUISSE 1.999%(LIBO|
IRS FEBRUARY 2036 GLWB. NAA........ [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 02/10/2016|02/12/2036] ............. 1. 2,000,000 R)| - E [ 1,892 | ..o (236,499) | ... | vovoveee (236,499)| ........(86,070) - R IS 42,287 [002.........
CREDIT SUISSE 1.604%(LIBO|
IRS FEBRUARY 2026 GLWB. NAA... [ e INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 02/10/2016|02/12/2026] ............. 1. 2,000,000 R)| - - ((C)) p— (160,154) | ... | wevvveee (160,154)] ........(51,636) - R 28,065 002.
CREDIT SUISSE 2.087%(LIBO|
IRS FEBRUARY 2046 GLWB. NA. . [ Qe INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 02/12/2016]02/16/2046 ............ 11 .....2,000,000 R)| - - 2,310 (285,641) [ oo [ cooveeend (285,641)] ......(105,234) - ER 52,822 002,
CREDIT SUISSE 1.6005%(LIBO|
IRS FEBRUARY 2026 GLWB. NAA........ [, INTERNATIONAL  E5S8DKGMJYYYJLN8C3868.... [ 02/12/2016|02/16/2026] ............. 1] 3,000,000 R)| - - (183)] .......... (241,457) | ... | coveveeed (241,457)] .......(77,648) - LR [ 42,127 J002...............
CREDIT SUISSE 2.009%(LIBO
IRS MARCH 2036 GLWB. . | INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 02/26/2016[03/01/2036] ............1 | ..... 3,000,000 R)| - - 2,649 (351,621)| ... ...(351,621)] ......(129,814) - - 63,518 002
WELLS FARGO
IRS MARCH 2021 GLWB NAA... [ BANK NA KB1H1DSPRFMYMCUFXTO09. |03/11/2016|03/15/2021] ............ 1. 5,000,000 | LIBOR(1%) .| - - 3397 | e 173,749 || e 173,749 | ......... 57,199 - R D 43,004 002.....
JP MORGAN 2.195%(LIBO
IRS APRIL 2046 GLWB NA. . [ e CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 03/30/2016| 04/01/2046] ............. 1] 2,000,000 R)| - - 2,542 | oo (245,712) | ... | vovererend (245,712)] ......(107,752) - ER— 52,936 002
CREDIT SUISSE 1.6445%(LIBO|
IRS APRIL 2026 GLWB. NAA........ [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 04/06/2016| 04/08/2026] ............. 1. 4,000,000 R)| - - (144)] ......... (316,509) | ... | woveveee (316,509)] ......(105,788) - R IS 56,665 ]002.......
JP MORGAN
IRS APRIL 2036 GLWB NAA. .. [ e CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 04/08/2016 | 04/12/2036] ............. 1. 3,000,000 | 2.02%(LIBOR)| - - 2,684 | ... (349,875) [ ..o [ cvvvend (349,875)] ......(130,676) - LR I 63,722 002.....
JP MORGAN 2.228%(LIBO|
IRS APRIL 2046 GLWB NA. . [ e CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 04/20/2016| 04/22/2046] ............. 1] 2,000,000 R)| - - 2,884 (232,513) [ oo [ crorveend (232,513)] ......(108,312) - ER— 52,990 002
CREDIT SUISSE
IRS MAY 2021 GLWB. NAA...... [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 05/11/2016|05/13/2021] ............. 1. 4,000,000 | LIBOR(1%)....| - E [N 4575 | ..ccccc 175934 | .| . 175934 | ......... 45,530 - ER— 35,330 002
JP MORGAN 2.1275%(LIBO
IRS MAY 2046 GLWB. N [ e CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 05/11/2016|05/13/2046] ............. 1] 1,000,000 R)I - LI [ 1,266 | .......... (135,538) | ... | weveved (135,538)] ........(53,140) - e 26,522 002.




statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9

€1'9030

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
CREDIT SUISSE 2.124%(LIBO
IRS MAY 2036 GLWB. NAA.... [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 05/18/2016|05/20/2036] ............. 1. 2,000,000 R)| - - 2,495 (203,976) | ... (203,976) | ........(88,330) | = oo | = e | 7 i | s 42,604 | .....ocooeeeee | 002.....ccoe
WELLS FARGO
IRS JUNE 2018 GLWB NA. . [ e BANK NA KB1H1DSPRFMYMCUFXTO09. [05/31/2016]06/02/2018 ............. 1] 9,000,000 | LIBOR(1%) .| = oovvvvvvmverrreeee | = o | cevrrrne 14,042 | ..o 16,981 || s 16,981 (6,701)] - - SR IS 18,695 | ..ocevvrevverrene | 00200criveveeenens
JP MORGAN 1.738%(LIBO|
IRS JUNE 2026 GLWB. NAA........ [ CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 06/01/2016 | 06/03/2026] ............. 1. 2,000,000 R)| - - Y (146,964) | ... | .ovcveee (146,964) (53,997) | - - ER— 28,602 002
JP MORGAN
IRS JUNE 2018 GLWB. NAA. .. [ s CHASE BANKNA  7HB6GLXDRUGQFU57RNEY7. | 06/06/2016 | 06/08/2018| ............. 1. 5,000,000 | LIBOR(1%) ..| - - 8,759 | oo 11,017 | | i 11,017 | e A1) | - e | = i | = i | e 10,870 | .ooovevrvvevrrnn | 0020
JP MORGAN
IRS JUNE 2021 GLWB. NA. o [ Qe CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 06/06/2016 06/08/2021] ............. 1] 4,000,000 | LIBOR(1%) .| = orvererererrrerne | = covvevermrmrannnnns Y1 7 A I 169,848 | .| ccoovee. 169,848 | ......... A7904 | - e | = e | 35,731 002
JP MORGAN 2.1155%(LIBO
IRS JUNE 2046 GLWB. NAA....... [ CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 06/06/2016 | 06/08/2046] ............. 1. 2,000,000 R)| - - 2,294 (276,375) | ... | vovovee (276,375) ] ......(108,302) | - coovvvvcvcnccs | = oo | 7 e 53,111 002
CREDIT SUISSE 1.7985%(LIBO|
IRS JUNE 2036 GLWB. N/A.. . | INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 06/16/2016|06/20/2036] .............1 | ...... 2,000,000 R)| - - 513 (298,073)] ... ..(298,073)| ........(84,743) - - .42,703
WELLS FARGO 1.514%(LIBO|
IRS JUNE 2026 GLWB NAA. .. [ BANK NA KB1H1DSPRFMYMCUFXTO09. |06/17/2016| 06/21/2026] ............. 1] .....5,000,000 R)| - - (2,407) | ......... (453,615) | ... | woveveeed (453,615) | ......(131,905) | = oovvvvvccvcnccs | = e | = e | s T2 | i 0021
JP MORGAN 1.7625%(LIBO|
IRS JULY 2046. GLWB. NAA........ | 2. CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. |07/05/2016(07/07/2046] ............. 1. 2,000,000 R)| - - 518 | oo (414,290) | ... | vovvveeed (414,290) (99,941) | - - ER— 53,186 002
CREDIT SUISSE 1.674%(LIBO|
IRS JULY 2036. GLWB. NAA..... [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 07/06/2016|07/08/2036] ............. 1. 3,000,000 R)| - - 13 (501,418) | ... | wovevee (501,418) ] ......(125,063) | - ooooocvcvvcncs | = o | 7 e | e 64,141 | oo | 002..ccc
JP MORGAN 1.3305%(LIBO|
IRS JULY 2026 GLWB. NAA... [ Qe CHASE BANKNA  7HB6GLXDRUGQFU57RNEY7. |07/08/2016(07/12/2026] ............. 1. 5,000,000 (23] [ IRV R (4,145) | .......... (524,273) | ... | woveveeed (524,273) | .. e(129,417) | = o | = e | = i | e 71971 [ oo 0021
JP MORGAN 1.755%(LIBO
IRS JULY 2046, GLWB. . | CHASE BANKNA  7HBGLXDRUGQFU57RNE97. | 07/11/2016{07/13/2046] ............1 | ...... 2,000,000 R)| - - 495 (417,130)| ... ..(417,130) (99,881)] - - - 53,202 002
JP MORGAN
IRS JULY 2021 GLWB. NAA....... [ CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. |07/27/2016(07/29/2021] ............. 1. 4,000,000 | LIBOR(1%) .| = oo | = coveverssscsscreine | v 4693 | ........ 190,245 | .| oo 190,245 | ......... 49,040 | - e | 7 i | 7 36,505 002
CREDIT SUISSE 1.726%(LIBO|
IRS AUGUST 2036. GLWB. NAA... [ B INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 08/01/2016| 08/03/2036] ............. 1. 4,000,000 R)| - - 999 | ..o (639,752) | ... | woveveee (639,752) | ... (167,921) | = oo | = e | = e 85,688 002.
WELLS FARGO 1.825%(LIBO
IRS AUGUST 2046. GLWB NA........ [ 8. BANK NA KB1H1DSPRFMYMCUFXT09. |08/01/2016| 08/03/2046] ............. 11 .....2,000,000 R)| - - 994 (389,943) [ ..o [ coorveen (389,943) ] ......(100,994) | - oo | = e | = 53,256 002,
WELLS FARGO 1.7415%(LIBO|
IRS AUGUST 2036. GLWB. . | BANKNA KB1H1DSPRFMYMCUFXTO09. |08/16/2016|08/18/2036] .............1 | ...... 2,000,000 R)| - - 583 (315,767)] ... ..(315,767)] ........(84,159) - - .42,892
JP MORGAN
IRS AUGUST 2018 GLWB. NAA... [ CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 08/19/2016(08/23/2018] ............. 11...10,000,000 [ LIBOR(1%) .| = ovovevmmmmmerene | = o | v 15,956 | ..ovovvrrrndB,977 [ | 46,977 214 | - - LR B 31,514 | oo 0021
WELLS FARGO 1.4775%(LIBO
IRS AUGUST 2026. GLWB NAA. . [ e BANK NA KB1H1DSPRFMYMCUFXTO09. |08/19/2016]|08/23/2026] ............. 11 .....4,000,000 [33] [N I RN | I & V3 | I (379,723) | ... | weveveeed (379,723) | ... (105,815) | = oo | = e | = e | e 57,975 | ccovccvcvvereenc | 0021
JP MORGAN 1.756%(LIBO|
IRS AUGUST 2046. GLWB. NAA........ [, CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 08/25/2016 | 08/29/2046] ............. 1. 2,000,000 R)| - - 205 | ..ococeen (416,871)| ... | weveveeed (416,871) (99,736) | - - ER— 53,322 002
WELLS FARGO
IRS SEPTEMBER 2021 GLWB. NAA... [ BANK NA KB1H1DSPRFMYMCUFXTO09. |08/30/2016|09/01/2021] ............. 1. 4,000,000 | LIBOR(1%) .| = oo | = vererevsssscreins | v 4418 | ... 188,172 | .| oo 188,172 | ......... 51,210 | = o | 7 i | 7 s | e 37,012 [ oo 0021
JP MORGAN 1.673%(LIBO|
IRS SEPTEMBER 2036 GLWB NA. . | CHASE BANKNA  7HB6GLXDRUGQFU57RNEY7. | 08/30/2016(09/01/2036] ............. 11 .....3,000,000 R)| - - 129 | e (504,159) | ... | weveveved (504,159) | ......(125,203) | = oovvvvvveceeees | = e | = e | e 64,405 | ....occccoeereeee | 002.cccccccceeee
WELLS FARGO 1.809%(LIBO|
IRS SEPTEMBER 2046 GLWB. NA. . [ e BANK NA KB1H1DSPRFMYMCUFXT09. [09/08/2016]09/12/2046( ............ 1] 3,000,000 [33] (RS IO [, 1,124 | ........nd (595,499) | ... | weveverend (595,499) | ......(151,002) | = oo | = e | = v | v 80,038 [ ..o | 0021
JP MORGAN 1.811%(LIBO|
IRS SEPTEMBER 2036 GLWB. NAA...... [ CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 09/09/2016(09/13/2036] ............. 1. 2,000,000 R)| - - 712 (297,194)[ ... (297,194) (85,185)| - - R IS 42,975 | oo | 002.....cc
WELLS FARGO
IRS SEPTEMBER 2021 GLWB. NAA. .. | B BANK NA KB1H1DSPRFMYMCUFXTO09. 09/13/2016|09/15/2021] ............ 1. 3,000,000 | LIBOR(1%) .| - - 3133 | e 138,087 | ...| oo 138,087 | ........ 39,182 | = o | 7 i | 7 27,914 002.
CREDIT SUISSE

IRS SEPTEMBER 2018 GLWB NA.....la.... INTERNATIONAL  E58DKGMJYYYJLN8C3868.... | 09/13/2016] 09/15/2018] ............. 1] 7,000,000 | LIBOR(1%) .| - ook = | e 11,082 | oo 39,617 ] 39,617 | o746 | - o | = i | = 23,745 002




statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9 10

719030

1 2 3 4 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of 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/AC.V. ) / Accretion Items Exposure Entity end (b)
WELLS FARGO 1.4825%(LIBO
IRS OCTOBER 2026. GLWB. NAA......... [@eee. BANK NA KB1H1DSPRFMYMCUFXTO09. |09/30/2016 | 10/04/2026 | ............. 1. 5,000,000 R)| - - (2,480) | .......... (481,974) | ... | wovvveeend (481,974) | .....(134,368) | - ..cccooceeee s LR IS 72,963 | .cooccvcvcciiees [ 0021
JP MORGAN 1.8215%(LIBO
IRS OCTOBER 2046. GLWB. N/A.....c. [ CHASE BANKNA  7H6GLXDRUGQFU57RNE97. |09/30/2016 | 10/04/2046 | ............. 1] 2,000,000 R)| - - 703 (393,442) | ... (393,442) | .....(101,392) | = vvvvrrne s ER 53,415 002
CREDIT SUISSE 2.5755%(LIBO!
IRS JANUARY 2047 GLWB. N/A. .. | INTERNATIONAL  E58DKGMJYYYJLN8C3868.... |01/04/2017 |01/06/2047 | ............. 1] 6,000,000 (23] (S IRV I 13,552 | .oocoveen (299,461) | ... | woveveved (299,461) | ......(349,108) | - .ccooovvrrcce. LR LR [ 160,966 | ... | 002uccceceeeecnee.
SACHS BANK
IRS JANUARY 2037 GLWB. N/A. ..o | USA KD3XUN7CBT14HNAYLUO2... [01/17/2017 [01/19/2037 | ............. I 9,000,000 | 2.48%(LIBOR)| = coovvvvvcriences | = o | ceveeeees 18,482 | .......... (483,143) | ... | wovvveeed (483,143) | .....(426,174) | - .ccoooveeccc. LR LR 195215 | ..oooovvevveerens | 0020cciciiecenees
TORONTO 2.844%(LIBO
IRS MARCH 2047 GLWB NAA. ..o | DOMINION BANK PT3QB789TSUIDF371261....... 03/10/2017|03/14/2047 | ............. 1 |.....8,000,000 R)| - - 23,395 26,190 | ... 26,190 |......(485,986) | - ....ccccoeoenr LR L [ 215,305 | ..ooccvccvcviers [ 0021
SACHS BANK
IRS JUNE 2045 GLWB. NAA. .o | USA KD3XUN7CBT14HNAYLUO2... |04/18/2017 |06/15/2045| ............. 1 |....3,000,000 | 2.9%(LIBOR) | ....... 318,635 | - 9,122 3543 |.. 3543 |...(173,375) | - oo (3,892) | = ooveveveriins | s 78,270 002
CREDIT SUISSE 2.5195%(LIBO
IRS MAY 2037 GLWB. NA. oo | INTERNATIONAL  E58DKGMJYYYJLN8C3868.... |05/16/2017 [05/18/2037 | ......cveve.. 1] 9,000,000 R)| - - 20,127 | oot (434,672) | ... | vovererend (434,672) | ......(431,129) | - oo ER R [ 196,899 | ...coovrevverrens | 00200crurevneenen.
CREDIT SUISSE 2.4045%(LIBO!
IRS JUNE 2047 GLWB. NAA...... [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... | 06/02/2017 |06/06/2047 | ............. 1] 6,000,000 (23] (S IR I 11,287 | ..o (500,474) | ... | wovvveee (500,474) | ......(339,892) [ - .ccooovrernn. s E [ 162,119 | ..o | 00200
CREDIT SUISSE 2.4955%(LIBO!
IRS AUGUST 2037. GLWB. N/A.... | INTERNATIONAL  E58DKGMJYYYJLN8C3868.... | 08/07/2017 |08/09/2037 | ............. 1] 7,000,000 (23] (S IRV 15,263 | .......... (366,934) | ... | wovvveee (366,934) | ......(336,091) [ - .cccooovvrcce. LR LR 154,050 | ....cvveernns | 002uiccicuiecenene
CREDIT SUISSE 2.3725%(LIBO!
IRS SEPTEMBER 2047 GLWB NAA. ..o | INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [09/05/2017 |09/07/2047 | ............. 1 |....6,000,000 (23] (S IRV IS 10,779 | wooveeeen (540,518) | ... | weveveeend (540,518) | ......(339,056) | - ..ovvvvrccee. LR LR 162,824 | ... | 00200cceceeneenen.
TORONTO 2.5135%(LIBO!
IRS NOVEMBER 2037 GLWB. NAA........ [@eee. DOMINION BANK  PT3QB789TSUIDF371261....... 11/07/2017|11/09/2037 | ............. 1] 7,000,000 (53] (Y IR [ 15,578 | .......... (351,858) | ... | weveveee (351,858) | ......(339,017) | - cocovvcvcce. LR R [ 155,049 | ... | 002..cccccecccnen.
CREDIT SUISSE
IRS DECEMBER 2047, GLWB. NA. oo [ INTERNATIONAL  E58DKGMJYYYJLNBC3868.... [ 12/22/2017 [12/28/2047 | ............. 1 1...17,000,000 | LIBOR(3%) «. | = weorvvvrsmsisrees | = coverereerrrrereees | wevererend (40,313) | woevevee 584,792 | .| v 584,792 |...1,015,646 | - ..o s R [ 463,732 | coovvvererveriens | 002
WELLS FARGO
IRS FEBRUARY 2048 GLWB. N/A.. . | BANKNA KB1H1DSPRFMYMCUFXT09. |01/30/2018 | 02/01/2048 .. .....4,000,000 | LIBOR(3%)..| - - (36,970) | ... (36,970) | ........(36,970) - - . 002..
TORONTO
IRS FEBRUARY 2048 GLWB. N/A. .. | DOMINION BANK  PT3QB789TSUIDF371261....... 02/02/2018|02/06/2048 ............. 1] 3,000,000 | LIBOR(3%) .. | = oooereeeemmmmceees | = eevevevivivvnsninns | evvivvenienns 7902 | oo (99,691) | oce | covvvveeend (99,691) | ........(99,691) | = eoovvvvrvrnnnns LR R IS 81,986 | ...occooovcreees [ 0021
WELLS FARGO
IRS FEBRUARY 2023 GLWB. NAA. .. | BANK NA KB1H1DSPRFMYMCUFXTO09. |02/08/2018 02/12/2023| ............. 1 {...20,000,000 | LIBOR(3%)..| - - (25,382) 23472 | ... 23472 | ... 23472 | - LR R 220,771 002
DEUTSCHE 4.272%(LIBO
IRS JANUARY 2031.....cccorrrsscrarsesrersssscrerassis EC4529235 DEUTSCHE BANK AG.........ccccee | Dl E- - BANK AG 7LTWFZYICNSX8D621K86..... |03/18/2013|01/10/2031] ............. 1 |....9,500,000 R)[ e 1,377,500 | = oo | e 49,394 | ........ 942,621 | ... [ v 942,621 |.....(412,224) | - oo e T8N | = s [ 169,868 | ......coovvevrees | 004uicecceeneenen.
SACHS MITSUI
IRS DECEMBER 2027........cccoovvvrvvrenenrenrensrnreneennens BOLI Separate Accounts Hedge....................c.eeeee NAA. ..o | MARINE X1H61UOUXUPKXR510V18.. | 12/23/2011|12/29/2027 | ............. 1 |....1,100,000 | LIBOR(3%)..| - - (2,408) | ..cc00cc.... 18,120 | oo | e 18,120 | ........ 36,617 | = e LR R IS ATATT | e | 00T
DEUTSCHE
IRS MARCH 2027... . | BOLI Separate Accounts Hedge. . | BANKAG TLTWFZYICNSX8D621K86..... |03/22/2012|03/24/2027 | .. ..500,000 | LIBOR(4%) .| - - (2,450) (35,121) | ... (35,121) | ... - - 7,494 001
TORONTO
IRS SEPTEMBER 2027..........cccoeeeeuecevevscvscscsiicrins BOLI Separate Accounts Hedge...................c..eeee NAA.....c. [ DOMINION BANK  PT3QB789TSUIDF371261....... 09/10/2012{09/12/2027 | ............. 1| 500,000 | LIBOR(3%) .. | = ovovevevmemvivens | = covererereeencscees | v (1,837) | covevere (15,007) | ... | covvvvreced (15,007) s s LR 7,688 001
TORONTO
IRS DECEMBER 2028.............ccovvvvvrrrcrerenrrricnrnniens BOLI Separate Accounts Hedge....................c...... NAA...... [ DOMINION BANK  PT3QB789TSUIDF371261....... 11/30/2012| 12/04/2028 | ............. 1| 500,000 | LIBOR(3%)..| - - R R (13,164) | ... | coovvereed (13,164) | ........ 15445 | - .. s ER— 8,173 001
SACHS MITSUI
IRS FEBRUARY 2028.............ocoommmmvererimnrivennnnnennns BOLI Separate Accounts Hedge....................c...... NAA........ [, MARINE X1H61UOUXUPKXR510V18.. | 12/13/2012|02/17/2028 | ............. 1| 200,000 | LIBOR(3%)..| - - - (8,085) | ... (8,085) 6,222 | - - ER— 3,145 001
DEUTSCHE
IRS DECEMBER 2028............coovvveverrrrrnrernrnrereenenns BOLI Separate Accounts Hedge.................c.eererens NA. o | e BANK AG 7LTWFZYICNSX8D621K86..... | 12/18/2012| 12/20/2028 ............. 1| 500,000 | LIBOR(3%)..| - - - (26,902) | ... (26,902) | ......... 15,669 | - oo ER ER 8,190 001
TORONTO
IRS JANUARY 2029.......ccvmmrerersserersesrererssarasassins BOLI Separate Accounts Hedge...................cererees NAA. oo | e DOMINION BANK PT3QB789TSUIDF371261....... 01/29/2013|01/31/2029 ............. 1| 500,000 | LIBOR(4%) .| - - - (34,940) | ceo [ covvrvrcend (34,940) | ......... 15,750 | - oo LR ER 8,234 001
TORONTO
IRS FEBRUARY 2029..........coommmevmmerirevimeriveienenennns BOLI Separate Accounts Hedge....................c...... N/A. ..o | DOMINION BANK  PT3QB789TSUIDF371261....... 02/19/2013|02/21/2029 ............. 1] 1,000,000 | LIBOR(4%)..| - - Y IO (75,378) | .c. | covvveecen (75,378) | ......... 31,536 | - e LR R B 16,511 | .ooovevveveern | 00T
TORONTO
IRS MARCH 2028 BOLI Separate Accounts Hedge...................c..ueee N/A.... | DOMINION BANK  PT3QB789TSUIDF371261....... 03/07/2013|03/11/2028 | ............. 1| 500,000 | LIBOR(4%)..| - - (405) (36,011) | ... (36,011) | ....cvce. 16,651 | - oo LR = 7,887 001
SACHS MITSUI
IRS MAY 2028 BOLI Separate Accounts Hedge...................c..eeee N/A.... | MARINE X1H61UOUXUPKXR510V18.. | 05/13/2013|05/15/2028 | ............. 1| 500,000 | LIBOR(4%)..| - - - (35,528) | ... (35,528) s s S 7,958 001
DEUTSCHE
IRS MAY 2028 BOLI Separate Accounts Hedge. . | BANKAG TLTWFZYICNSX8D621K86..... |05/17/2013|05/21/2028 | .. ..500,000 | LIBOR(4%) .| - - - (36,662) | ... (36,662) | ... - - 7,964 001
SACHS MITSUI
IRS MAY 2028 BOLI Separate Accounts Hedge.................ceeererees NA. oo | e MARINE X1H61UOUXUPKXR510V18.. | 05/28/2013|05/30/2028 | ........... 1| 500,000 | LIBOR(4%)..| - - Y DR (43,379) | oo | covverreend (43,379) ER ER ER— 7974 001
SACHS MITSUI
IRS JULY 2028, BOLI Separate Accounts Hedge................ccoccoccee NA. o [ e MARINE X1H61UOUXUPKXR510V18.. |07/05/2013|07/09/2028| ............. 1] 1,000,000 | LIBOR(4%)..| - - R (R (142,521) | ... | voveverend (142,521) 33,357 | - - R IS 16,033 | .ooeevvrvvvenrene | 00T
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Showing all Options, Caps, Floors, Collars, Swaps and Fo
5 6 7 8 9

1 2 4 10 13 16 17 18 19 20 21 22 23
Adjustment Hedge
Type(s) Strike Price, C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
of Date of Rate of Index 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or | Number of| ~ Notional Received Current Year d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Income e| FairValue (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
SACHS MITSUI
IRS AUGUST 2028 BOLI Separate Accounts Hedge...............ccouwerner E- I~ MARINE X1H61UOUXUPKXR510V18.. | 08/16/2013(08/20/2028| ............. I [ 1,000,000 | LIBOR(5%)..| - e (153,333)] .......... 33,423 ERR [ 16,122 001
DEUTSCHE 3.239%(LIBO|
IRS APRIL 2029 BOLI Separate Accounts Hedge.................cceererees F-I— BANK AG 7LTWFZYICNSX8D621K86..... | 04/07/2014| 04/09/2029] ............. ] 500,000 R) 1,980 | ovvrreerni21,042 | | o 21,042 | .......(19,231) R 8,304 001
DEUTSCHE 3.1255%(LIBO]
IRS MAY 2029 BOLI Separate Accounts Hedge....................co.ee.e E-Ro— BANK AG 7LTWFZYICNSX8D621K86..... | 05/01/2014 | 05/06/2029] ............. (I [ 500,000 [33] [ IS [P, 1,875 | 15,933 [ | 15,933 | .......(18,998) EERR [ 8,332 001
DEUTSCHE
IRS MAY 2019 BOLI Separate Accounts Hedge....................c...... E- I BANK AG 7LTWFZYICNSX8D621K86..... | 05/02/2014(05/07/2019] ............. 1] 1,000,000 | LIBOR(2%)..| - (329) 6,787 | .........4,360 R I 5,247 001
DEUTSCHE 3.0965%(LIBO|
IRS MAY 2029 BOLI Separate Accounts Hedge.................c.eererees - I BANK AG 7LTWFZYICNSX8D621K86..... | 05/02/2014| 05/07/2029] ............. ] 500,000 R) B4 |l 14851 ] 14,551 ...(18,945) T IR 8,333 001
WELLS FARGO 2.9885%(LIBO]
IRS MAY 2029 BOLI Separate Accounts Hedge....................c...... E-R— BANK NA KB1H1DSPRFMYMCUFXTO09. |05/15/2014|05/19/2029] ............. I [ 500,000 [33] [ IS [P, 1,704 | 9439 [ ] 9,439 | .......(18,760) R [ 8,345 001
DEUTSCHE
IRS JUNE 2029 BOLI Separate Accounts Hedge. . | BANKAG TLTWFZYICNSX8D621K86..... | 06/10/2014(06/12/2029 .. ..500,000 | LIBOR(3%) ..| - ..19,207 - 8,370 001
DEUTSCHE 2.956%(LIBO|
IRS JULY 2029.......ccovevevrrererrrrrerennenrensesserensnnnennenees | BOLI Separate Accounts Hedge.........veeuveveveverenens E-I— BANK AG 7LTWFZYICNSX8D621K86..... | 07/17/2014(07/21/2029] ............. I [ 500,000 R) ...1,631 7,744 | .......(18,918) RS I 8,409 001
SACHS MITSUI
IRS SEPTEMBER 2029..........ccccoeeeeecemevucvvcvccvccars BOLI Separate Accounts Hedge....................co..... E- R MARINE X1H61UOUXUPKXR510V18.. | 08/28/2014(09/02/2029] ............. I [ 1,000,000 | 2.81%(LIBOR)| - 2,880 | oo 1,284 | | e 1,284 | .......(37,417) ERRR [ 16,906 001
SACHS MITSUI
IRS SEPTEMBER 2019.. .| BOLI Separate Accounts Hedge. . | MARINE X1H61UOUXUPKXR510V18.. | 08/28/2014(09/02/2019 ...........1 | ..cc 1,000,000 | LIBOR(2%)..| - (292) 9,555 5,789 - 5,968 001
DEUTSCHE
IRS SEPTEMBER 2029..........ccemevecereserscrseresiersrne BOLI Separate Accounts Hedge...................crereer - I BANK AG 7LTWFZYICNSX8D621K86..... [ 09/09/2014| 09/11/2029] ............. ] 500,000 | LIBOR(3%) .. 20e(1,636) [ oo 7,836 [ o [ o (7,836) | ......... 19,036 R [ 8,462 001
GOLDMAN
SACHS MITSUI 2.867%(LIBO
IRS OCTOBER 2029............ccccooecceescscceccscccecccccee. | BOLI Separate Accounts Hedge............oocvvvevevenens E-R— MARINE X1H61UOUXUPKXR510V18.. | 10/02/2014( 10/06/2029] ............. I [ 500,000 [39] [ IR [P, 1494 | 3179 ] s 3,179 | .......(19,003) R [ 8,488 001
GOLDMAN
SACHS MITSUI 2.684%(LIBO
IRS OCTOBER 2029...........cccceeeeucesesesesesesccreeecccce. | BOLI Separate Accounts Hedge............couveveeerenens E- I MARINE X1H61UOUXUPKXR510V18.. | 10/14/2014( 10/16/2029] ............. 1] 500,000 [33] [ ISP [N 1,285 | oo BTN [ | e (5,731)| ........(18,595) ERR [ 8,498 001
SACHS MITSUI
IRS OCTOBER 2029.........ccccoeeseeeeseeseersssescesennnerce. | BOLI Separate Accounts Hedge............cveveveverenens E-— MARINE X1H61UOUXUPKXR510V18.. [ 10/15/2014| 10/17/2029] ............. ] 500,000 | 2.53%(LIBOR) 1,099 | cooieen(13,305) | oo | i (13,305) | ........(18,273) LR [ 8,499 001
DEUTSCHE
IRS OCTOBER 2034..............cc.coocooeeeuceesescccecececee. | BOLI Separate Accounts Hedge.............oocvvvevevenens E- - BANK AG 7LTWFZYICNSX8D621K86..... | 10/16/2014( 10/20/2034] ............. I [P 250,000 | LIBOR(3%)..| - (734) 624 | ........ 11,576 s | 5,088 001
GOLDMAN
SACHS MITSUI 2.103%(LIBO
IRS DECEMBER 2021........coovovrvvvvvenrrnvnvennnnienennnens BOLI Separate Accounts Hedge.....................eeee E- I MARINE X1H61UOUXUPKXR510V18.. | 12/08/2014( 12/10/2021] ............. I [ 500,000 R) 567 (9,937) (8,094) ERRRR [ ...4,808 001
WELLS FARGO 2.5935%(LIBO|
IRS DECEMBER 2029.........ccccvrvrvvrenrrrenrensnereneenenns BOLI Separate Accounts Hedge....................c...... E-— BANK NA KB1H1DSPRFMYMCUFXTO09. | 12/09/201412/11/2029] ............. 1] 500,000 R) w1181 | e (10,319) [ | e (10,319) | ........(18,520) R I 8,554 001
GOLDMAN
SACHS MITSUI 2.493%(LIBO|
IRS DECEMBER 2029........cccvovrrreerererernrersrnrereeneene BOLI Separate Accounts Hedge.................ceeererees F-J— MARINE X1H61UOUXUPKXR510V18.. | 12/12/2014(12/16/2029] ............ ] 300,000 R) 601 (9,245) | ........(10,992) T I 5,135 001
DEUTSCHE
IRS DECEMBER 2034..........c.oocvrvvvenrrrvvrnnrnerinnnnnens BOLI Separate Accounts Hedge...................c...e.. E- I BANK AG 7LTWFZYICNSX8D621K86..... | 12/15/2014( 12/17/2034] ............. 1] 200,000 | LIBOR(3%)..| - (476) 5,647 9,092 ERRR [ ...4,090 001
GOLDMAN
SACHS MITSUI 2.467%(LIBO
IRS DECEMBER 2029..........ccoorvrvrrennnrrnrenninsenseneens BOLI Separate Accounts Hedge....................c..ee.. I MARINE X1H61UOUXUPKXR510V18.. | 12/16/2014( 12/18/2029] ............. 1] 200,000 R) 395 (6,698)] .......... (7,322) N I 3424 001
DEUTSCHE
IRS DECEMBER 2029.........ccvovrrrrerererernrernenrereeneene BOLI Separate Accounts Hedge.................c.eerereee F-I— BANK AG TLTWFZYICNSX8D621K86..... | 12/24/2014| 12/30/2029] ............. I 400,000 | LIBOR(3%)..| - (927) 6,854 | ......... 14,990 R 6,858 001
GOLDMAN
SACHS MITSUI 2.215%(LIBO
IRS JANUARY 2030........cccoc0eeeeeseeesesesesesescccsenccccc. | BOLI Separate Accounts Hedge............oocvvvevevenens E-Bo— MARINE X1H61UOUXUPKXR510V18.. | 01/06/2015(01/08/2030] ............. I [ 400,000 R) 556 (23,624) | ........(14,266) ERRR [ 6,865 001
GOLDMAN
SACHS MITSUI 2.255%(LIBO
IRS JANUARY 2030........cccoceeeeseseeessscsssssesceseenccrce. | BOLI Separate Accounts Hedge............cocveveeerenees E- I MARINE X1H61UOUXUPKXR510V18.. | 01/06/2015(01/08/2030] ............. 1] 400,000 R) 596 (22,024) | ........(14,335) ERR [ 6,865 001
GOLDMAN
SACHS MITSUI 2.136%(LIBO|
IRS JANUARY 2030.......cccceessessssessssssssssssssesennnerces | BOLI Separate Accounts Hedge..........eeveveveverenens - I MARINE X1H61UOUXUPKXR510V18.. [ 01/14/2015| 01/16/2030] ............. 1] 300,000 R) 360 (20,086)| ........(10,602) ERR [ 5,154 001
DEUTSCHE
IRS JANUARY 2020..........c.cccc0ecseeesesescsescscccscncecce. | BOLI Separate Accounts Hedge............cocvvvevevenens E-B— BANK AG 7LTWFZYICNSX8D621K86..... | 01/16/2015( 01/20/2020] ............. I [ 400,000 | LIBOR(1%) .| - 240 7,944 2,637 ERR [ 2,689 001
GOLDMAN
SACHS MITSUI 1.888%(LIBO|
IRS JANUARY 2025............ccccesesecesescscscscsccseennece. | BOLI Separate Accounts Hedge............covveveeerenens E- I MARINE X1H61UOUXUPKXR510V18.. | 01/20/2015{01/22/2025] ............. 1] 300,000 R) 178 B [P (15,598) | .......... (7,399) ERRR [ 3917 001
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
DEUTSCHE 1.8895%(LIBO;
IRS FEBRUARY 2025..........ccooorvvmmmrevivimerivinnnnnennns BOLI Separate Accounts Hedge...................c..eee. NAA.... [ BANK AG 7LTWFZYICNSX8D621K86..... | 01/29/2015( 02/02/2025] ............. 1] 400,000 R)| - - 257 (20,835)] ... (20,835) (9,882)] - - R 5,234 001
GOLDMAN
SACHS MITSUI 2.098%(LIBO|
IRS MARCH 2025 BOLI Separate Accounts Hedge...................ceeeer NA........ [ 8. MARINE X1H61UOUXUPKXR510V18.. | 02/26/12015(03/02/2025] ............ I [ 400,000 R)| - - 440 | oo (15,775) | cee [ covvvveeen (15,775) | cvvrerre(10,214) | = oo | = v | = s 5,263 001
DEUTSCHE
IRS MARCH 2030 BOLI Separate Accounts Hedge....................co.ee.e NAA........ [ BANK AG 7LTWFZYICNSX8D621K86..... | 03/03/2015( 03/05/2030] ............. (I [ 400,000 | LIBOR(2%) ..| - - (803) [ ........... 14,242 | | 14242 | ........ 4741 | - i | = e | 7 6,910 001
GOLDMAN
SACHS MITSUI 2.253%(LIBO
IRS MARCH 2025 BOLI Separate Accounts Hedge...................c..ueee N [ MARINE X1H61UOUXUPKXR510V18.. | 03/10/2015(03/12/2025] ............. 1] 200,000 R)| - - 297 (5,973)] ... (5,973) (5,209)] - - LR 2,637 001
GOLDMAN
SACHS MITSUI 2.044%(LIBO|
IRS MARCH 2025 BOLI Separate Accounts Hedge................cooccccccc NA. .. [ MARINE X1H61UOUXUPKXR510V18.. | 03/19/2015(03/23/2025] ............. 1] 400,000 R)| - - 354 | e (17,463) | ... [ covvvvece (17,463) | ........(10,239) | = oo | = v | = v 5,285 001
GOLDMAN
SACHS MITSUI 1.481%(LIBO|
IRS APRIL 2020 BOLI Separate Accounts Hedge.................cwererees NA. . [ e MARINE X1H61UOUXUPKXR510V18.. | 04/17/2015(04/21/2020] ............. ] 400,000 R)| - - (170) (8,656)] ... (8,656) (3,136)] - - ER— 2,871 001
DEUTSCHE
IRS MAY 2030 BOLI Separate Accounts Hedge...................co.eeee NAA..... [ Qe BANK AG 7LTWFZYICNSX8D621K86..... | 05/12/12015( 05/14/2030] ............. 1] 400,000 | LIBOR(3%)..| - - (958) 9,119 |... 9,119 | e EVLCECT AR [V IO 6,965 001
DEUTSCHE
IRS JUNE 2030 BOLI Separate Accounts Hedge...............ccowcerner NAA. .. [ BANK AG 7LTWFZYICNSX8D621K86..... | 06/05/2015( 06/09/2030] ............ 1] 400,000 | LIBOR(3%) .| = ovevevemvemmeeene | = o cerveennnnn(1,099) 2526 | ... 2526 | oo 15443 | - e | = e | 7 6,986 001
DEUTSCHE
IRS JUNE 2030 BOLI Separate Accounts Hedge....................co..... NAA........ [ BANK AG 7LTWFZYICNSX8D621K86..... | 06/10/2015( 06/12/2030] ............. I [ 800,000 | LIBOR(3%)..| - - (2,341) (1,892) [ o | covvvesiece (1,892)] ........ 31196 | - oo | = i | 7 s | e 13976 | ..o | 001
GOLDMAN
SACHS MITSUI 1.929%(LIBO|
IRS JUNE 2020 BOLI Separate Accounts Hedge...................co.eeee NAA..... [ MARINE X1H61UOUXUPKXR510V18.. | 06/10/2015( 06/12/2020] ............. 1] 800,000 R)| - - 540 | oo (11,058) | ... [ covvvvece (11,058) | .......... (7,638) | - oo | = i | = i 5,937 001
GOLDMAN
SACHS MITSUI 1.891%(LIBO|
IRS JUNE 2020 BOLI Separate Accounts Hedge. .| NA.. . | MARINE X1H61UOUXUPKXR510V18.. | 06/11/2015{ 06/15/2020] .. ..800,000 R)| - - 414 (11,843)] ... - - 5,948 001
GOLDMAN
SACHS MITSUI 2.372%(LIBO
IRS JUNE 2025 BOLI Separate Accounts Hedge...................eererees NA. . [ e MARINE X1H61UOUXUPKXR510V18.. [ 06/19/2015| 06/23/2025] ............. I 400,000 R)| - - 682 (9,564)] ... (9,564) | .vvrrrrn(10,894) | = oo | = i | = s 5,380 001
GOLDMAN
SACHS MITSUI 2.4865%(LIBO
IRS AUGUST 2030. BOLI Separate Accounts Hedge....................c...... NAA....... [ MARINE X1H61UOUXUPKXR510V18.. | 08/07/2015( 08/11/2030] ............. I [ 700,000 [33] [ IO [, 1,515 | oo (34,102) | ... [ covvevree (34,102) | ...c0...B1770) | = e | = v | = e | i 12,311 | | 001
CREDIT SUISSE 2.069%(LIBO
IRS SEPTEMBER 2025...........ccooceeueeeserucrseresicrarn BOLI Separate Accounts Hedge....................c..c... NAA... [ B INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 09/28/2015|09/30/2025] ............. 1] 400,000 R)| - - 362 | e (18,206) | ... [ -oevvveccc (18,206) | ......(10,738) | = oooooccvevcce | = v | = e 5,480 001
CREDIT SUISSE 2.1075%(LIBO|
IRS JANUARY 2026..........coucesssseerssscssssssssesennnerns | BOLI Separate Accounts Hedge...........oeveveveverenens NA. . [ Qe INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 01/06/2016|01/08/2026] ............. ] 400,000 R)| - - 448 | ... (17,790) | cee [ covvvvveen (17,790) | cevvvrre(11,013) | = o | = v | = s 5,579 001
WELLS FARGO 1.9895%(LIBO|
IRS JANUARY 2026... . | BOLI Separate Accounts Hedge. . | BANKNA KB1H1DSPRFMYMCUFXTO09. [01/12/2016|01/14/2026] ............1 | ........400,000 R)| - - 333 (21,073) ] ... .(10,859) - - 5,585 001
WELLS FARGO 1.888%(LIBO|
IRS JANUARY 2026............cccceeesucesesesesescscccsencecce. | BOLI Separate Accounts Hedge............couvevvvenenens NAA..... [ BANK NA KB1H1DSPRFMYMCUFXTO09. |01/15/2016|01/19/2026] ............. I [P 300,000 R)| - - 172 | o (17,956) | ... [ covvvvvee (17,956) (8,049)| - - ER cevrereeeenn 192 | 00T
CREDIT SUISSE 1.9135%(LIBO
IRS FEBRUARY 2031.......ccoooummmemmiiveveniveniveisnnneenns BOLI Separate Accounts Hedge....................c...... NAA... [ INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 02/09/2016|02/11/2031] ............. 1] 200,000 R)| - - 146 | oo (19,381) | cco [ covvvercen (19,381) | .oveveved (U173 [T NN IR 3,588 001
JP MORGAN
IRS MAY 2031 BOLI Separate Accounts Hedge....................c...... NAA........ [, CHASE BANKNA  7H6GLXDRUGQFU57RNEY7. | 05/20/2016 | 05/24/2031] ............ I [P 300,000 | LIBOR(2%)..| - - (249) 27,670 | ... 27,670 | ......... 11,021 | - v | = e | 7 e 5,441 001
JP MORGAN 1.556%(LIBO|
IRS JUNE 2026 BOLI Separate Accounts Hedge. . | CHASE BANKNA 7H6GLXDRUGQFU57RNE97. |06/09/2016|06/13/2026] .............1 | .........400,000 R)| - - (113) (34,868) | ... .(34,868)| ... - - 5,730 001
CREDIT SUISSE
IRS AUGUST 2023 BOLI Separate Accounts Hedge...............ccuwcernes NA. . | INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 08/16/2016|08/18/2023] ............. 1] 800,000 | LIBOR(1%)..| - - 651 55,960 | ... 55,960 | ........ 16,522 | = oo | = e | 7 9,283 001
JP MORGAN 1.638%(LIBO|
IRS AUGUST 2031 BOLI Separate Accounts Hedge. NA..... 4. CHASE BANK NA 7H6GLXDRUGQFU57RNEQ7. [08/16/2016]08/18/2031] ............. (I 400,000 R) - - 13 (52,484) ] ... (52,484)] .......(14,186) | - - R 7,319 001
0919999, TOtal-SWaDS-HEAGING Ot NEr- OISt R, . L L s | s 1,696,135 0 ...535454 | ... (15,426,901) [XX] .....(15,426,901) | (11.489,951) 0 ... (11,773) 0] ...9,589557 XXX XXX
Swaps - Hedging Other - Foreign Exchange
WELLS FARGO
CURR SWAP JUNE 2024.. 13321LAK4 WELLS FARGO BANK NA.. . | BANKNA KB1H1DSPRFMYMCUFXTO09. | 09/04/2014|06/24/2024] ...........1 | ... 5,531,993 | 3.872%(4%)... (111,034)| - 141,447 ...T141,447 (86,999)| ....... 117,303 - ..69,085
JP MORGAN
CURR SWAP JUNE 2024.............ocovnrvvrvrenennnnne | 13321LAK4 JP MORGAN CHASE BANK NA...... [ D1........... C...cce.. | CHASE BANK NA  7HBGLXDRUGQFU57RNE97. | 09/08/2014] 06/24/2024 ............. 1] 9,144,111 | 3.876%(4%)... ...... (190,998) | = oooovevevvrivninns | e 6213 | ....... 1,156,956 | ...] ........1,156,956 |.....(142,815)] ...... 195,690 | ..o, 931 | - i | 114,195 | ... | 003.ccccccccccnens




statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9

.1'9030

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
JP MORGAN
CURR SWAP JUNE 2024.............cccrrrerencnnnnnes | 13321LAK4 JP MORGAN CHASE BANK NA...... [ D1........... C..oeee... | CHASE BANK NA  7HBGLXDRUGQFU57RNES7. | 09/12/2014| 06/24/2024 ............. 1. 5,417,607 |4.015%(4%)... | ...coccee (65,397) | = ooovevvermrinninns | i 4,930 | .......... 663,786 | ...| .ocovoend 663,786 | .......(84,269) | ...... 116,894 | . 1,797 | = i | 67,657 | ...coccccieeeeees | 003
TORONTO
CURR SWAP JUNE 2019........ccccrerrrrrerrrrrererenenenee | EC2126083 TORONTO DOMINION BANK.......... [0 J— C......... | DOMINION BANK PT3QB789TSUIDF371261.......|03/21/2012{06/14/2019] ............. 11....24,466,250 | 3.87%(6%).....] ....(4,411,265) | - (83,789) 235,660 | ... 235,660 | .......(38,937)] ......(599,705)] ....... 160,133 | = oo | e 134,313 | ovvevvrervenren | 00310
CREDIT SUISSE
CURR SWAP MARCH 2019........coocovimeniirrrrcsiacns EC1137453 CREDIT SUISSE INTERNATIONAL | D1........... C...cc... | INTERNATIONAL  E58DKGMJYYYJLNSC3868.... |02/26/2013]03/12/2019 ............ 1] 8,094,720 | 3.56%(5%)..... | ........ TR AT) ) ECTN [ (8,365) | ........... 168,767 | .| oo 168,767 | .......... (3,363) | ......(195,500) | ......... 33,385 | - e 39,406 003,
EH2984076 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP APRIL 2018........ccoooiiererierrercrreencnes MARINE [0 o~ Cecceeeeee. | MARINE X1H61UOUXUPKXR510V18.. | 12/06/2011(04/10/2018| ............. 1]...27477,120 | 5.29%(2%).....] ...... 3,917,074 | - oo cernn 274,808 | ... 2,811,109 | ...| ......2,811,109 | .......(32,700) | ......(906,090) | .....(173,581) | = .ooovvvvvercns 22,740 003,
EH2984076 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP APRIL 2018.. MARINE .. | MARINE X1H61UOUXUPKXR510V18.. | 12/06/2011{04/10/2018 ...........1 | ... 6,713,160 | 5.29%(2%)..... 957,012 | - ..686,805 ....686,805 7,989)] .....(221,374) ........(42,409) | - 5,556 003,
EH2984076 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP APRIL 2018.........coooomererirercrcnrrcnens MARINE [0 o Cecceeeeee. | MARINE X1H61UOUXUPKXR510V18.. | 12/06/2011(04/10/2018| ............. 1. 3,590,760 | 5.29%(2%)..... | «cvcvecn 511,890 | - 35912 367,361 | ... oo 367,361 | ......... (4,273)] .....(118,409) | ........ (22,684) ] - oo 2972 003,
EH2984076 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP APRIL 2018........ccoovvrererrerrerersrerers MARINE [0 J— Cuveveeeee. | MARINE X1H61UOUXUPKXR510V18.. | 12/06/2011(04/10/2018] ............. 1]....1,248,960 |5.29%(2%).....] «cooeee 178,049 | - oo | v 12491 | . 127,778 || e 127,778 | ccccccc..(1,486) | ........(41,186) | overeernn(7,890) | = oo cevvernenen 1,034 | e | 003
EH9181254 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP APRIL 2031........oovmiirrrricieresciesees MARINE D1 C...cee... | MARINE X1H61UOUXUPKXR510V18.. | 05/18/2012(04/17/2031] ............. 11...115817,000 | 4.47%(7%).....] ....(4,414,525) | - oooovrrrrrrvcrcccc| v (30,561) | .......(3,791,126) | ... | ... (3,791,126) | ......(210,400) | .....(648,891) | ......... 44718 | - s 285,745 003,
DEUTSCHE
CURR SWAP MARCH 2040..........ccoococrvuurcrcrrucne EI1916143 DEUTSCHE BANK AG...........cccoceceeee. | D1 Cuceeee.. | BANKAG 7LTWFZYICNSX8D621K86..... | 09/14/12012(03/23/2040] ............. 11...15,832,148 |4.872%(6%)...] ....(2,625,808) | = .ocovvvvrvvecrecnc | covvirce 14,893 | ......(3317,718)| ... | ....... (3,317,718) ] .....(336,592) | ......(593,123) | ......... 12,009 | - e | e 371,251 | oo [ 003
SACHS MITSUI
CURR SWAP APRIL 2032........ccoovvmererrersercrsssrerns EI6738104 GOLDMAN SACHS MITSUI MARINE | D1........... Cuveeeeeee. | MARINE X1HB61UOUXUPKXR510V18.. [ 10/02/2012| 04/16/2032] ............. 1]...15,894,945 | 4.492%(6%)...| .....(3,283,896) [ - .....ccocevcceec e 1,424 (2,220,245) | ... (2,220,245)] ......(251,861)| ......(611,131) | ........ 30,681 | = ceoveveveerins [ eevrinenn 297,949 | .ccoccvvvveeere | 003
DEUTSCHE
CURR SWAP FEBRUARY 2023...............ccccoueeee.. | TT3378615 DEUTSCHE BANK AG.....................  D1......cccce C......... | BANKAG 7LTWFZYICNSX8D621K86..... | 10/04/2012(02/06/2023] ............. 11..112,910,400 |3.541%(7%)...] ....(4,297,872) | - ooovvvrvvvvvcrcccc| v (69,562) | .......... (786,462) | ... | wcocveeed (786,462)] .......(70,383) [ ......(511,501) | ....... 104,908 | - oo | e 142,271 | oo | 0031
DEUTSCHE
CURR SWAP SEPTEMBER 2027...........c.ccccunenens EJ3523127 DEUTSCHE BANK AG........cccceoereccc Dl Cuoeee.. | BANKAG 7LTWFZYICNSX8D621K86..... | 10/04/2012(09/20/2027| ............. 11...15913,660 |4.58%(5%)..... ] ...cccn (855,359) | = .ooovuvururaniinns | e 20,025 | ........... 298,322 | .| oo 298,322 |.....(233,938) | .....(542,406) | ......... 13470 | - o | e 244981 | ..coccoccceeeeee | 003
DEUTSCHE
CURR SWAP DECEMBER 2025...........c.ccoeereroro. | EI4814659 DEUTSCHE BANK AG.......coovvccivirces | DT Cuveeeeeee | BANKAG 7LTWFZYICNSX8D621K86..... | 10/05/2012( 12/01/2025] ............. 11...22,687,000 |3.598%(5%)...] .....(4,578,010) | - ooovevevrvrrcvcccc | voverennn (37,088) | .......... (955,201) | ... | vovevered (955,201)] ......(204,989) | ......(848,534) | ......... 84,759 | = oo [ e 314,293 | .o | 003
DEUTSCHE
CURR SWAP MARCH 2026.........cccccocvsecrercrrrcre TT3217177 DEUTSCHE BANK AG.........cccccoveoeees [ DT C......... | BANKAG 7LTWFZYICNSX8D621K86..... | 10/17/2012( 03/25/2026] ............. 11...15,943,998 |4.528%(9%)...] ....(8,603,222) | - (95,428) (3,691,840) | ... | ....... (3,691,840) [ ......(127,766) | ......(729,454) | ....... 146,734 | - oo 225,328 003,
CREDIT SUISSE
CURR SWAP JUNE 2032...........ccccvvvvenrrrrerenennnnn. | EC4853908 CREDIT SUISSE INTERNATIONAL | D1........... Ceccceee.. | INTERNATIONAL  E58DKGMJYYYJLN8C3868.... | 10/17/2012] 06/07/2032] ............. 1. 9,934,095 | 4.13%(6%)..... | ... (2.219,476) [ = ooovvvvveererr | v (6,964) .......(1,542,564) | ... | ...... (1,542,564)| ......(139,063) | ......(386,202) | ......... 22,043 | - s [ s 187,155 | ..oooevvvvernnn | 0031
DEUTSCHE
CURR SWAP JULY 2032.......cooosvererreerercssresernnnnes | EJ2618761 DEUTSCHE BANK AG.....covvevevererenene [0 J— Cuoeeeeree | BANKAG 7LTWFZYICNSX8D621K86..... | 10/24/2012(07/05/2032] ............. 11..12,101,802 |4.052%(4%)...] ...ccen (657,491) ] = ooooverermrmnnnnns | e 15,856 | ..ocooeen (601,515) [ ... [ ovvveen (601,515)] ......(198,220) [ .....(417,199) | .00 6,272 | = o 228,609 003,
DEUTSCHE
CURR SWAP OCTOBER 2033.. .| ED1785341 DEUTSCHE BANK AG... . | BANKAG TLTWFZYICNSX8D621K86..... | 11/19/2012( 10/14/2033 ..........1 | ... 9,540,000 | 4.266%(6%)... ....(2,397,211) | - ...(2,050,972) | ... | .......(2,050,972) ] ......(134,628) | ......(385,536) | ... - ....188,102
CREDIT SUISSE
CURR SWAP JUNE 2029.............covvverrrrrerenennnenes | EC1355816 CREDIT SUISSE INTERNATIONAL | D1........... Cuceeeeee. | INTERNATIONAL - E58DKGMJYYYJLNBC3868.... | 11/19/2012] 06/07/2029 ............. 11....9,942,500 [4.102%(6%)...] .....(3,158,335) | - cocvevevvrrvcvcccc | vorerenn (24,633) ] ......(1,873,113) [ ... | covoen (1,873,113)] ......(103,554) | ......(414,069) | ......... AAT5 | - e | e 166,329 | ....occvvvvevren | 0031
CREDIT SUISSE
CURR SWAP JUNE 2029...........cocervererrrrrererennnenee | EC1355816 CREDIT SUISSE INTERNATIONAL | D1........... Cuooeeeee. | INTERNATIONAL  E58DKGMJYYYJLNBC3868.... | 11/20/2012] 06/07/2029 ............. 1. 9,943,750 | 4.093%(6%)... | -....(3,112,195) | = ovevevevevervrerne | ererennns (24,869) | .......(1,881,171) [ ... | covven (1,881,171)] ......(103,705) | ......(412,882) [ ......... ZIORTIIVN R I 166,350 | ..oceverereenrene | 003ucirivernnenens
DEUTSCHE
CURR SWAP OCTOBER 2033............cccccco.oo.oo.. | ED1785341 DEUTSCHE BANK AG..........coocuueers | DT Ce..cee.. | BANKAG 7LTWFZYICNSX8D621K86..... | 11/28/2012( 10/14/2033] ............. 1. 9,595,200 | 4.256%(6%)... | .....(2,422,020) | = ....ocvovvevuvrinns | e (12,348) | ......(1,997,726) | ... | ... (1,997,726) | .....(136,777)] ......(386,025) | ......... PTTCN ECT [ 189,190 | ..ocovvvvvvernn | 0031
DEUTSCHE
CURR SWAP JANUARY 2023..........cccccccoooorccerers | EI6737866 DEUTSCHE BANK AG......ccovvveciices | DT Cuceeeeee. | BANKAG 7LTWFZYICNSX8D621K86..... | 11/29/2012(01/17/2023] ............. 11...15,861,780 | 3.429%(5%)...] ....(2,902,547) | - ooovevevrvrvcrcccc | v (CTURKYA) — (93,186) | ... [ -vevvvece (93,186) | ........(93,303) | ......(583,642) | ......... TR\ VA I 173,807 | .ooovvvvevvenren | 0031
SACHS MITSUI
CURR SWAP JULY 2032........ccooccvevvurrrrricrcnnnnccne. | EJ2618761 GOLDMAN SACHS MITSUI MARINE| D1........... C...cee... | MARINE X1H61UOUXUPKXR510V18.. | 12/06/2012(07/05/2032] ............. 1] 7,632,300 | 4.01%(4%).....| ....... (446,413) | - 9,354 (395,758) | ... | vevevevend (395,758)] ......(123,402) | ......(263,453) | ... 4317 | - o | s 144,178 | ..oovvvvvvvn | 008..cccccc
DEUTSCHE
CURR SWAP DECEMBER 2025......................... | ED2426317 DEUTSCHE BANK AG..........ccccee. [ DT Cu..cee.. | BANKAG 7LTWFZYICNSX8D621K86..... | 01/11/2013( 12/04/2025] ............. 1. 9,833,200 | 3.781%(6%)... | .....(2,225,450) | = ..oovvvvvvvvvrinns | i (22,247) | ..ocoveen (660,241) | ... | wovvveee (660,241)] ........(89,820) | ......(376,351) | ......... ANTTT | - e | e 136,297 | ..o | 0031
DEUTSCHE
CURR SWAP DECEMBER 2030............c.cc.ec..... | EC3170643 DEUTSCHE BANK AG.........cccoucvuvrrs | DT Cuceeeeee. | BANKAG 7LTWFZYICNSX8D621K86..... | 01/28/2013( 12/19/2030] ............. 1].....7,859,500 |4.185%(6%)...] ....(2,053,294) | - coovovvvvvrvcvcccc | vovirenn (14,004) | .......(1,429,109) | ... | .oveens (1,429,109) .......(97,261) | ......(321,269) | ......... 24788 | - oo [ i 140,203 | ...cooevvvverren | 0031
DEUTSCHE
CURR SWAP DECEMBER 2030......................... | EC3170643 DEUTSCHE BANK AG................... [ D1........... C........ | BANKAG 7LTWFZYICNSX8D621K86..... | 01/28/2013( 12/19/2030] ............. 1. 7,859,500 | 4.185%(6%)... | .....(2,063,294) [ - .ovovvvveviicis | e (14,004) | .......(1,429,109) | ... | ...... (1,429,109) [ .......(97,261) | ......(321,269) | .......... 24788 | - oo | s 140,203 | ..o 003..cccccccccnens
EC3170643 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP DECEMBER 2030...............cc....... | MARINE [0 A Cecceeeeee. | MARINE X1H61UOUXUPKXR510V18.. | 01/29/2013( 12/19/2030] ............. 11...15,760,000 |4.16%(6%).....| ...(4,208,866) | - ...cocovvvvrvcrcccs | voverenc (28,563) | .......(2,853,267) [ ... | ..coen (2,853,267)] ......(193,304) | ......(645,167) | ......... 50,896 | - oovevveverins | eniinnns 281,138 | ..ccocccccceeeeee [ 003
DEUTSCHE
CURR SWAP SEPTEMBER 2024....................c... EJ3722562 DEUTSCHE BANK AG.........coccerevreee [0 J— Cuveeeeree | BANKAG 7LTWFZYICNSX8D621K86..... | 02/14/12013(09/25/2024] ............. I 5,971,350 | 3.632%(3%)... | «creveere 177,588 | = e | v 11,935 | . 247,622 | .| oo 247622 | .......(54,150)] .....(199,328) [ ......... (3,446) | - v | s 76,080 | ..ooccicvveriere | 0031
DEUTSCHE
CURR SWAP JUNE 2038...........coocvvvvenrrrrcrenennnnnee | EH8462572 DEUTSCHE BANK AG..........cocveeeee | DT C.......... | BANKAG 7LTWFZYICNSX8D621K86..... | 01/28/2013( 06/03/2038| ............. 1. 9,796,875 | 4.683%(6%)...| .....(3,540,885) | - ..(3722974)] ... | ...... (3,722,974)| ......(133,113) | ......(437,435) ER— 220,008 003,
DEUTSCHE
CURR SWAP JUNE 2038.. . | EH8462572 DEUTSCHE BANK AG... BANK AG TLTWFZYICNSX8D621K86..... |01/28/2013| 06/03/2038( ............1 | ..... 9,796,875 | 4.683%(6%)...| .....(3,540,885) | - .(3722974)] ... | ......(3,722,974)] .....(133,113) | ......(437 435) | ... - 220,098 003,
DEUTSCHE
CURR SWAP DECEMBER 2027..........c.cccoeeerero... | EC7876542 DEUTSCHE BANK AG......coocvvvrvrvrrs | DT Cuveeeeree | BANKAG 7LTWFZYICNSX8D621K86..... | 03/13/2013( 12/20/2027| ............. 11...15,847,000 |4.552%(6%)...] ...(3,064,017)| - ...(2,243303) ] ... [ ...c.. (2,243,303) | ......(177,135) | ......(642,852) ERRRR [ 247142 | oo | 003
EC3170643 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP DECEMBER 2030......................... | MARINE Dl Cucceeee. | MARINE X1H61UOUXUPKXR510V18.. | 01/30/2013( 12/19/2030] ............. 11...17,763,750 |4.242%(6%)...| ....(4,542,724) | - coovvvrrvvvvcvcccc| v (28,119)] ......(3,014,920) [ ... | ....... (3,014,920) [ ......(228,435) | ....(720,524) | ......... 54,800 | - oo [ s 316,882 | ...ccccoooeeeeere [ 003
EH7469180 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP MARCH 2031.......ccoooomeicmmnnrercrnncnen MARINE [0 o~ Cucceeeeee. | MARINE X1H61UOUXUPKXR510V18.. | 02/11/2013(03/11/2031] ............. 11...14,886,500 | 4.4%(7%)....... we8,827,321) | - e | e (40,834) | .......(4,269,157) | ... | ...cc. (4,269,157)] ......(160,924) | ......(664,483) [ ......... 63,781 | = s [ i 267,889 | ...coccccicceeeee | 003
DEUTSCHE
CURR SWAP MARCH 2031........coovvrererrerrerersrere EH7469180 DEUTSCHE BANK AG........cccovmerenee | D1 Cuveeeeree | BANKAG 7LTWFZYICNSX8D621K86..... | 04/19/2013[03/11/2031] ............. 11...13,963,950 |4.018%(7%)...] .....(6,800,583) | - oevevevrrrreveecc | vevereren (55,494) ] .......(5,009,424) | ... | ....... (5,009,424)] .......(97,951)| ......(672,795) | ......... 79,615 | = oo | i 251,287 | coocvccvvvveeienc | 003
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Statement as of March 31, 2018 of the

Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
5 6 7 8 9

1 2 3 4 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion ltems Exposure Entity end (b)
CREDIT SUISSE
CURR SWAP SEPTEMBER 2042..............ccccuene EJ3704008 CREDIT SUISSE INTERNATIONAL. | D1........... c. . | INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 05/27/2014(09/20/2042] ............. 11...16,812,000 | 4.76%(5%)..... | ....(1,065,556) | = cocvvvrvvvrvcrecnc | covvriee 29,257 | ..oooueen (719,300) | ... | woveveve (719,300) ] ......(473,969) | ......(560,227) | ...cc.... 7,937 | = oo | i 415,994 003
WELLS FARGO
CURR SWAP APRIL 2029........ccoovvrerererrrerersrerers EK1436725 WELLS FARGO BANK NA................ [0 J— c. . | BANK NA KB1H1DSPRFMYMCUFXTO09. [05/29/2014]04/04/2029 ........... 11...10,697,600 | 443%(5%).....| ........ (490,078)| - 20,127 530,964 530,964 | .....(179,141)| ......(351,710) | .cc000....5,789 | = cviviviciccs | v 177,554 003
CREDIT SUISSE
CURR SWAP SEPTEMBER 2026....................... EJ3740549 CREDIT SUISSE INTERNATIONAL. | D1........... c. INTERNATIONAL  E58DKGMJYYYJLN8C3868.... [ 08/27/2014| 09/30/2026] ............. 1] 8,294,000 | 3.6%(4%)....... | e (203,120) ] = oo | e 15,867 | .cococv. 650,173 [ .| wovvveend 650,173 | .......(96,307) | .....(269,719) | ..........3,545 | - ooorrrecvces | o 120,953 003.....ccccee.
DEUTSCHE
CURR SWAP JUNE 2025.............ccovcvevrnrrerencnnnnnes | EK3311017 DEUTSCHE BANK AG......coooooevevevenns | DT c. . | BANKAG 7LTWFZYICNSX8D621K86..... | 09/02/2014 | 06/19/2025] ............. 11...19,806,000 |3.95%(4%).....] ...c... (YRT1VZYY IO 42,202 | ....... 1,491,663 coee 1,491,663 | ......(224,462) | ......(651,897) | ....... 13225 | - 266,180 003,
JP MORGAN
CURR SWAP OCTOBER 2027.. .| EJ1007164 JP MORGAN CHASE BANK NA. . | CHASE BANKNA  7H6GLXDRUGQFU57RNE97. | 09/09/2014(10/05/2027 ...........1 | ..... 8,046,000 | 4.292%(4%)... (613,508)| - .153,135 ...153,135 | .....(107,727)| ......(281,517)| ... - ..124,131
WELLS FARGO
CURR SWAP OCTOBER 2027..............ccocccceceene. | EJ1007164 WELLS FARGO BANK NA................ [0 o c. . | BANKNA KB1H1DSPRFMYMCUFXTO09. |09/16/2014] 10/05/2027] ............. 11...11,352,600 |4.32%(4%)..... ] ...ccon (850,081) ] = .ooovevvreruvninns | e 19,059 | ........... 339,430 .| oo 339,430 | ......(155,555) | ......(393,831)| ........ 14,829 | - oo | e 175,144 003
CREDIT SUISSE
CURR SWAP SEPTEMBER 2026...................cc... EJ3740549 CREDIT SUISSE INTERNATIONAL. | D1........... c. . | INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 10/02/2014(09/30/2026] ............. 11....8,062,500 |3.652%(4%)...] ........ (212,044) | = oo | e 14,848 | .......... 435825 | ... | corvnnn 435825 |.......(89,852) | ......(270,054) | ..o 3,749 | = oo | 117,577 003
SACHS MITSUI
CURR SWAP JUNE 2026.............covvvverrrrrererennnenee | 3304323 GOLDMAN SACHS MITSUI MARINE.... [ D1........... c. . | MARINE X1H61UOUXUPKXR510V18.. | 02/27/2012( 06/05/2026] ............. 11...15,820,000 |4.17%(6%).....| ... (2,127 ATA) | - oo | v (12,424)] ......(1,005,005) | ... | ....... (1,005,005) | ......(168,826) | ......(579,075) | ......... 32,846 | - e 226,319 003,
JP MORGAN
CURR SWAP SEPTEMBER 2026........................ EJ3740549 JP MORGAN CHASE BANK NA....... [0 o c. . | CHASE BANKNA  7HBGLXDRUGQFU57RNEY7. | 10/02/2014(09/30/2026] ............. 1] 7,254,000 | 3.675%(4%)...] ........ (172,935) | = oooovevererininns | v 13,748 | .......... 402,172 | o[ e 402,172 | .......(81,500) | ......(242,556) | ..........3,030 | = ooocreeeeeees | o 105,787 003.....ccvcene
WELLS FARGO
CURR SWAP JUNE 2027..........ccoervvvrvrererrrrnrnnnnnns | EJ2182370 WELLS FARGO BANK NA................ [0 J— c. . | BANKNA KB1H1DSPRFMYMCUFXTO09. | 10/03/2014| 06/08/2027] ............ 11....9,895,200 | 4.024%(4%)...| ........ (CRRE1VC) Y TSI DN 19,016 292,065 292,065 | ......(120,821)| ......(339,705) | ..c00c...06,425 | = cvcvivccices | corree 150,023 003
WELLS FARGO
CURR SWAP JUNE 2027.........cccocrrvvvvrrvrrrvenrnnnnnee | EJ2182370 WELLS FARGO BANK NA................ D1 [ . | BANKNA KB1H1DSPRFMYMCUFXTO09. | 10/03/2014]|06/08/2027] ............. 1. 9,895,200 | 4.024%(4%)...| ........ (CIKR1VIC) Y ECTENONT [ 19,016 292,065 292,065 | .....(120,821)[ ......(339,705) | ........6425 | - cocccccciccs | v 150,023 008
TORONTO
CURR SWAP MARCH 2024...............ccccccccuueueeee.. | 3432451 TORONTO DOMINION BANK.......cccocoe. | DT c. . | DOMINION BANK  PT3QB789TSUIDF371261....... | 03/08/2012( 03/08/2024] ............. 11...15,800,000 |4.05%(6%).....| ....(2,262,402) | - .cocvcverrrrvcrcccc | vorirenn (20,949) | .....cecn (639,175) | ... | woveveee (639,175)] ......(126,199) | ......(577,024) | ......... 44455 | - i | e 192,580 003.....ccicene
TORONTO
CURR SWAP JULY 2026.........cooccvcrreercrcrrsererneenee | EI7411016 TORONTO DOMINION BANK........... | D.covvveeees c. . | DOMINION BANK  PT3QB789TSUIDF371261.......| 03/22/12012(07/17/2026] ............. 11...18,960,000 |4.29%(6%).....| ....(2,910,470) | = ooovevevrrvrcvcccc | voverennn (26,391)] .......(1,600,402) [ ... | ...... (1,600,402) | ......(205,608) | ......(704,388) | ......... R TETH I 273,139 003....oenene
EC9031872 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP MARCH 2027...........cccccouvvrvvvvernenee | MARINE Dl c. . | MARINE X1H61UOUXUPKXR510V18.. | 04/16/2012(03/25/2027| ............. 11...15,800,000 |4.448%(6%)...| ....(2,510,146) [ - oovvvrrrrrvcvcccs | i (9,500) | .......(1,364,123) | ... | ....... (1,364,123) | .....(180,641) | ......(590,360) | ......... KZRCK N AT [ 236,856 003.....ccccce
EC5735344 GOLDMAN SACHS MITSUI SACHS MITSUI
CURR SWAP JUNE 2027 MARINE [ c. MARINE X1H61UOUXUPKXR510V18.. | 05/11/2012{06/07/2027] ............. 1]...15664,350 [4.31%(6%)....] ....(3,03575N) | = oo f (24,433)] ......(1,565,558) | ... | ....... (1,565,558) | .....(178,017) | ......(590,402)| ........43,391 | - .o | nnnn 237,455 003,
0939999. Total-Swaps-Hedging Other-Foreign Exchange (101,634,778) 0 (109.465) | ....(48,353,533) [XX| ....(48,353,533) | ...(6,843,325) | (21,567,503)] ....1, .....9,049 528 XXX XXX
0969999. Total-Swaps-Hedging Other. ...(99,938,643) 0 425989 | .....(63,780,434) ..(63,780.434) | (18,333,.276) | (21,567,503) ....18.639,085 | XXX XXX
1159999, TOtAl-SWAPS-INTEIESE RALE. ..o Lt e | s 1,696,135 0f....733269 |...(15426901)|XX]....... (9,351,413) | (11,489,951) 0 ...10,015443 | XXX XXX
1179999. Total-Swaps-Foreign Exchange (102,791.097) | ..ovovevees 30,269 | ...... 2,767,913 | .....(67,563,936) [XX] ...(116,500,511) | ...(6,843,325) | (45,683523)] .... ..24151157 | XXX XXX
1209999. Total-Swap: (101,094,962) 501,182 | ....(82,990,837) |XX| ...(125,851,924) | (18,333,276) ] (45.683523)] .... ....34,166,600 [ XXX XXX
1399999. Total-Hedging Effective ...(1,156,319)] . 075,193 | .....(19.210.403) | XX] .....(62,071.490) 0 | (24,116,020) ..156527515 | XXX XXX
1409999. Total-Hedging Other (98,724,401) 425989 | ....(63.645,176) [XX] ....(63,645,176) | (18,295.280)] (21,567.503)] .... ...18.639,085 | XXX XXX
1449999. TOTAI 99,880,720 501,182 | ....(82,855,579) |XX] ...(125,716,666) | (18,295.280) | (45,683,523) ....34166,600 | XXX XXX

Code Description of Hedged Risk(s)

a Interest Rate

b Equity/Index

[4 Currency

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

001 This dynamic hedging program is an investment risk hedge program used to manage the potential variability in future interest payments on certain insurance and annuity products due to a change in credited interest rates and the related change in cash flows due to increased surrenders.

002 Derivatives used to hedge the liability of the GLWB product. While the hedge program is actively managed, it may not exactly offset changes in the GLWB liability due to, among other things, divergence between the performance of the underlying mutual funds and the hedge instruments, high levels of volatility
in the equity and interest rate markets, and differences between actual contract holder behavior and what is assumed.

003 Derivatives used as economic hedges to manage the foreign currency exchange rate risk associated with investments denominated in non-U.S. dollars. The Company uses cross-currency swaps to convert interest and principal payments on foreign denominated debt instruments into U.S. dollars.

004 Interest rate swap agreements are used to convert the interest rate on certain debt securities from a floating rate to a fixed rate. These derivatives are primarily structured to hedge interest rate risk inherent in the assumptions used to price certain liabilities.
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change In
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDZS.... | cccooneee. 1 (1,000,000 |FUTURES Dynamic Hedging...........ccc...... N/A......... F- I 12/17/2018 | CME..........oovvvrirnnee 9 1212712017 ...... 97.8500 | ...... 97.5050 (38)
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDZ0....{ ..cceeeee. 111,000,000 | FUTURES Dynamic Hedging............ccc.... N/A......... [ I 12/14/2020| CME.........c.oovvrvvnn 9 1212712017 ...... 97.6100 | ...... 97.1650 12
5 YEAR PRIMARY FIXED
CFPM8...| .covonee 52 | 5,200,000 | RATE Dynamic Hedging... ... |06/15/2018 ... 549300EX04Q2QBFQTQ27 [03/14/2018| ...... 96.1563 | ...... 96.5156 3,250
CNPM8.. | ......... 28 | 2,800,000 | 10 PRIMARY FIXED RATE..... | Dynamic Hedging... . |06/15/2018 . 549300EX04Q2QBFQTQ27 |03/14/2018] ...... 94.0781 | ...... 94.9063 | ............ 4,813
5 YEAR PRIMARY FIXED
CFPM8...| ......... 26 | 2,600,000 |RATE Dynamic Hedging .106/15/2018 . 549300EX04Q2QBFQTQ27 |03/14/2018
CNPM8.. 2,800,000 |10 PRIMARY FIXED RATE..... | Dynamic Hedging 06/15/2018 549300EX04Q2QBFQTQ27 |03/14/2018
CNPMS.. ...200,000 | 10 PRIMARY FIXED RATE..... Dynamic Hedging... . 106/15/2018 . 549300EX04Q2QBFQTQ27 |03/29/2018
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDMO... 1,000,000 |FUTURES Dynamic Hedging... . 06/15/2020| CME 9 1212712017
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDMO... | ccvvreees 1 (1,000,000 |FUTURES Dynamic Hedging.............c...... N/A......... F- I 06/15/2020| CME........cccovvrenncer 9 1212712017 ...... 97.6500 | ...... 97.2000 | -
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDHI... | cvevenee. 111,000,000 | FUTURES Dynamic Hedging............ccc.... N/A......... [ I 03/15/2019| CME........c.cocvierec. 9 1212712017 ...... 97.7900 | ...... 97.4100 (38)
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDHY... | ccovoreee. 1 (1,000,000 |FUTURES Dynamic Hedging...........ccc...... N/A......... a 03/15/2019| CME 9 1212712017 ... 97.7900 | ...... 97.4100 (38)
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDUO... | oo 111,000,000 | FUTURES Dynamic Hedging........c.ceceevece N/A......... f- I 09/14/2020 | CME........cocoovcrenece. 9 12/27/2017] ...... 97.6350 | ...... 97.1900 12 | | e | | o | sl ,112) | v (B113) | i [RISE) ) I 002 | .ovcrrenne 2,500
12829999, T0tal-LONG FUIUIES-HEAGING OtNBT. ..ottt i ettt ettt ettt s ettt b s et st es b et et b s et st es s e s s ee s b s s e s eesee s e s e s ants  fiesessessesossessessee oot eesee e h s ee s oL s E e E o0 s eE 1o h A eeE L8 E e E e b et e b s e s h s s s bbb bt st s sessebensensessessnsensennss | ersbinsas 14,755 0 0 0 01].....67152 | .........67,150 | ...... (136,010) XXX XXX
1329999, TOAI-LONG FUBUES. ... ert1tertressers e seee e teessrs st 110 ettt sese et E 108484840810 €0 1EEE L84 E 188 E L8888ttt sntentes | ersriins 14,755 0 0 0 0]....67152|......67,150 | ... (136,010) XXX XXX
Short Futures
Hedging Other
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDZ9.... | coovoreee. 2 |2,000,000 |FUTURES Dynamic Hedging...........ccc...... N/A......... F- I 12/16/2019| CME..........oovvvvrrnnee 9 09/13/2017] ...... 98.1400 | ...... 97.2150 25 | e [ e | s | s | s 4,625 | .o 4,625 | .o [CC0[0) ) IR 002 | oo 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDZ9....{ ..coeeeee. 111,000,000 | FUTURES Dynamic Hedging...........cccc.... N/A........ [ I 12/16/2019| CME.........ccovvvrvrnns 9 09/13/2017] ...... 98.1350 | ...... 97.2150 13 2,300 2,300 | v (1010} I 002 | oo 2,500
30 YEAR PRIMARY FIXED
CBPMS.. | ......... 25 | 2,500,000 | RATE Dynamic Hedging...........coc...u. N/A......... F- I 06/15/2018| CBOT........cocvvureneee 549300EX04Q2QBFQTQ27 (03/14/2018| ...... 90.0781 | ...... 92.1563 | ......... (13,281) | oo | eerrrerireneneenines | everireneneenennns | erverinsrnneeinnns | everenene(51,953) | oviiennnn(51,953) | e (90,000) | .vvvvvvevnnd 002 | oo 1,000
30 YEAR PRIMARY FIXED
CBPMS.. | ........ 29 | 2,900,000 | RATE Dynamic Hedging...........coc...e.. N/A......... F- I 06/15/2018| CBOT.......coconervneee 549300EX04Q2QBFQTQ27 (03/14/2018| ...... 90.0781 | ...... 92.1563 | ......... (15,808) | ...cvvvecerreerreinerins | eerierineesnsninnns [ evereneersnninneens | evvseersennssnnenes | eeereeees(60,268) [ 1ovevne(60,268) | ... (RLOZ0[0) ) I 002 | oo 1,000
S&P MID 400 EMINI SNZ20JLFK8MNNCLQOF3
FAMS..... | ......... 30 | 5,864,850 | FUTURES GLWB.... b........... |06/15/2018 .9 03/12/2018]..1,954.9500 | ..1,883.1000 (225,000) 001 100
SNZ20JLFK8MNNCLQOF3
Hittt#H##H#] S&P 500 EMINI FUTURES..... GLWB.... b 06/15/2018 9 03/12/2018]..2,788.9000 |..2,643.0000 | ....... (161,525) | cvvveverreerrineriens | crvererneensninnins | veveneesesissinens | reeenensssssnennes | aereend 663,845 | ..........663,845 | ....... (527,800) 001 50
. 1,594,840 | MSCI MINI INDEX... .. |GLWB | b |06/15/2018 .... 5493004R83R1LVX2IL36.... |03/12/2018 ..1,226.8000 |..1,187.8000 | . (31,980) ..50,700 . (67,600) | ..o 001 | oo 50
MFSM8.. | ......... 55 | 5,599,275 | MSCI EMINI INDEX. .| GLWB.... b.....cc..... |06/15/2018 . 5493004R83R1LVX2IL36.... |03/12/2018]..2,036.1000 |..2,000.6000 ....(53,075) 97,625 | ..........97,625 | ..... (247,500) 001 50
RUSSELL 2000 MINI
RTYMS...| ......... 50 | 4,003,250 | FUTURES [ T N/A......... o 06/15/2018| NYF......ovvvriiririnne 5493004R83R1LVX2IL36.... |03/12/2018..1,601.3000 |..1,531.2000 | ......... (B4,500) [ ..ocvvveerriveiiniis | e [ | e | e 175,250 | wovvveneee 175,250 | ...... (175,000) 001 50
30 YEAR PRIMARY FIXED
CBPMS.. | ......... 20 |2,000,000 |RATE Dynamic Hedging............cc...... N/A......... F- I 06/15/2018| CBOT........ccoceuveneee 549300EX04Q2QBFQTQ27 (03/14/2018| ...... 90.1250 | ...... 92.1563 | ......... (10,625) | .oovvoverereirreineies | ervrerierirnseinns | e | ceveeiseesnssnnnins | eveeeens (40,625) | ........... (40,625) | ......... (72,000) | .coooeeernend 002 | oovvrines 1,000
30 YEAR PRIMARY FIXED
CBPMS8.. | ..ccoonee. 1..100,000 |RATE Dynamic Hedging.............c...... N/A......... F- I 06/15/2018| CBOT........cocvoereneee 549300EX04Q2QBFQTQ27 (03/20/2018| ...... 89.1563 | ...... 92.1563 (531) | eververnrenermerirens | ereereneeneninnins | eeveeeerneessninnes | v | e (3,000) | ..oovvreven (3,000) | ..ovvvees (3,600) [ ..oovereernes 002 | oo 1,000
S&P MID 400 EMINI SNZ20JLFK8MNNCLQOF3
FAMS..... | .ovvvee 1..192,450 |FUTURES GLWB...oovviereeieeienieineeians N/A......... Do, 06/15/2018| CME........cccovvrennce 9 03/15/2018]..1,924.5000 | ..1,883.1000 (2,690) [ ..ooverrrreinerierin [ rererneernsninenies [ e | e | e 4,140 | o 4,140 | oo (7,500) [ ..ovvrnernens 001 | oo 100
SNZ20JLFK8MNNCLQOF3
...688,250 | S&P 500 EMINI FUTURES..... GLWB.....coovrireririreierineieenns N/A......... T 06/15/2018 9 03/15/2018 ..2,753.0000 | ..2,643.0000 (8,875) 27,500 27,500 | .ovvene (29,000) | ...voveerncnd 001 | oo 50
..... 60,740 | MSCI MINI INDEX... . b.....co.... |06/15/2018 ... 5493004R83R1LVX2IL36.... |03/15/2018|..1,214.8000 |..1,187.8000 | ...........(1,230) . 1,350 (2,600) 001 50
...405,480 | MSCI EMINI INDEX. b............ |06/15/2018 . 5493004R83R1LVX2IL36.... |03/14/2018|..2,027.4000 | ..2,000.6000 (3,860) | ..oovverrreierriienes | cevvinriieneiienns [ e [ e | 8,360 | 5,360 | ......... (18,000) | ...oovvvrncnd 001 | oo 50
RUSSELL 2000 MINI
RTYM8...| .cooveuvee 2 ]..158,740 | FUTURES GLWB.....ooovviieiieieierineinenns N/A........ T 06/15/2018| NYF......cocvrvrerrrnnee 5493004R83R1LVX2IL36.... |03/14/2018 ..1,587.4000 |..1,531.2000 | ........... (1,380) 5,620 5620 | ........... [0[0) ) I 001 | o 50
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change In
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
30 YEAR PRIMARY FIXED
CBPMS.. | ..ccceeue. 2 |..200,000 |RATE Dynamic Hedging............cc...... N/A......... F- I 06/15/2018| CBOT......ccoverervne 549300EX04Q2QBFQTQ27 (03/20/2018| ...... 89.1563 | ...... 92.1563 | ........... (1,0B3) [ oo e [ e | e | s (6,000) [ ..o (6,000) | ...oouven [20[0) | - 002 | oo 1,000
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDMB... | ....oouce. 1 (1,000,000 |FUTURES Dynamic Hedging...........ccc...... N/A......... F- I 06/15/2018| CME........cccocvevvrnce 9 04/25/2017| ...... 98.2950 | ...... 97.7000 38 | s [ | e | e | e, 1,488 | oo 1,488 | .o [CC0[0) 1 IR 002 | covvverenne 2,500
S&P MID 400 EMINI SNZ20JLFK8MNNCLQOF3
FAMS..... | coverrnes 4 |..768,480 | FUTURES (€ N/A......... b 06/15/2018| CME 9 03/19/2018]..1,921.2000 |..1,883.1000 | ......... (10,760) | .ovvvveereerreirernns | rerrereneerssninnes [ eerereneessenissis | ceevneenessssinenes | cenneenns 15,240 | coovvverne 15,240 | ......... (30,000 | .vvvvvennad 001 | oo 100
SNZ20JLFK8MNNCLQOF3
1ESMS... | ..cvoee. 12 11,631,100 | S&P 500 EMINI FUTURES..... GLWB....ovoinrieiierisriniins N/A......... [ 06/15/2018 9 03/19/2018]..2,718.5000 | ..2,643.0000 (69,600) | ......oouevnd 001 | oo 50
MESM8.. | ........... 41..239,780 |MSCI MINI INDEX... b........... |06/15/2018 .... 5493004R83R1LVX2IL36.... [03/19/2018 | ..1,198.9000 |..1,187.8000 (10,400) 001 50
MFSM8.. | ......... 10 | 1,003,650 |MSCI EMINI INDEX. b.....coe... |06/15/2018 . 5493004R83R1LVX2IL36.... |03/19/2018]..2,007.3000 | ..2,000.6000 (45,000 | ..ooovvenennd 001 | oo 50
RUSSELL 2000 MINI
RTYM8...| oo 7 |..551,740 | FUTURES GLWB.....ooovviieieieierineieenns N/A......... T 06/15/2018| NYF......cocvvvrcrrnnes 5493004R83R1LVX2IL36.... |03/19/2018 | ..1,576.4000 |..1,531.2000 | ...ocooveee(4,830) | ovrrrrcvrvirrirernnns [ v | v [ rnnnsinnieennns | cveeenes 15,820 | .oooveneee 15,820 | ......... (24,500) | ..o (00 A 50
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDMB... | ..coonnce. 1 (1,000,000 |FUTURES Dynamic Hedging...........ccc...... N/A......... a 06/15/2018| CME 9 09/13/2017] ...... 98.4500 | ...... 97.7000 38 | s [ e | e | e | e 1,875 | oo 1,875 | v [CC0[0) ) IR 002 | oo 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDMB... | ........... 2| 2,000,000 |FUTURES Dynamic Hedging............cc...... N/A......... f- I 06/15/2018| CME........ccccovvrvnecr 9 03/15/2018 ...... 97.6900 | ...... 97.7000 75 (50) (0) ) [ (1,600) [ ..oovvveernes 002 | coverrrenne 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDM8 3,000,000 |FUTURES Dynamic Hedging... a. . 106/15/2018 .9 03/15/2018 ...... 97.6900 | ...... 97.7000 113 (75) (75) (2,400) 002
S&P MID 400 EMINI SNZ20JLFK8MNNCLQOF3
FAMS..... | oo 9 | 1,693,440 | FUTURES GLWB.....ooririeieciniiniians N/A......... b. 06/15/2018| CME 9 03/22/2018|..1,881.6000 |..1,883.1000 | ......... (24,210) [ oo | cverirerirenineennns [ everrenineenenns [ e | servnenene(1,350) | e (1,350) | ovevncs (67,500) | ..vovvvennnd 001 | oo 100
SNZ20JLFK8MNNCLQOF3
1ESMS... | ...oeee 31 14,098,200 | S&P 500 EMINI FUTURES..... ... |06/15/2018 e 9 03/22/2018| ..2,644.0000 | ..2,643.0000 ...(55,025) vevernenennen 1,850 | (179,800 | ..eovvvnveenad 001 | oo 50
MFSM8.. | ......... 20 | 1,969,800 | MSCI EMINI INDEX. . 106/15/2018 . 5493004R83R1LVX2IL36.... |03/22/2018|..1,969.8000 | ..2,000.6000 ...(19,300) (30,800)| ... . (90,000) 001 50
RUSSELL 2000 MIN
RTYMS...| ......... 17 | 1,314,185 |FUTURES 06/15/2018| NYF......ovvvrirririnne 5493004R83R1LVX2IL36.... |03/22/2018 ..1,546.1000 |..1,531.2000 | ......... (11,730) [ oo e [ | s | i 12,665 | .ovvernee 12,665 | ......... (59,500) 001 50
S&P MID 400 EMINI SNZ20JLFK8MNNCLQOF3
FAMS..... | .ccevee 5 |..921,350 |FUTURES 06/15/2018| CME..........ccoevvnne 9 03/23/2018]..1,842.7000 |..1,883.1000 | ......... (13,450) (20,200) (20,200) | ......... (37,500) | ...oovvvennd 001 | oo 100
SNZ20JLFK8MNNCLQOF3
1,193,063 | S&P 500 EMINI FUTURES..... 06/15/2018 9 03/23/2018] ..2,651.2500 | ..2,643.0000 ...(15,975) 3,713 3,713 |.
...352,950 | MSCI MINI INDEX... ... |06/15/2018 .... 5493004R83R1LVX2IL36.... |03/22/2018 | ..1,176.5000 |..1,187.8000 . (3,390) | .
...394,840 | MSCI EMINI INDEX. . 106/15/2018 . 5493004R83R1LVX2IL36.... [03/23/2018 | ..1,974.2000 |..2,000.6000 (5,280) .
RUSSELL 2000 MINI
RTYM8...| .cvevvne 8 | ...606,480 | FUTURES GLWB....ovemrverrieeierireeneeinns N/A......... o 06/15/2018| NYF......ovvvrirririnne 5493004R83R1LVX2IL36.... |03/23/2018..1,516.2000 |..1,531.2000 | ....c.0eee(5,520) | ..ovvenverrirererncennes | cevrvriverirerirenes | vvreverinerineneinee | eovvernernnennnenne | eeverereens(6,000) | oo (6,000) | ......... (28,000) 001 50
S&P MID 400 EMINI SNZ20JLFK8MNNCLQOF3
FAMS..... | .ooevrne 3 |...563,130 |FUTURES (€1 T N/A......... o 06/15/2018| CME........ccccovvrvnncer 9 03/23/2018]..1,877.1000 |..1,883.1000 | ....ccc0es(8,070) [ covererncernrinerreris | rerireeirneinnneinnns [ ernrineninnninneins | eevneensnnneinnenen | oeveneeene(1,800) [ oo, (1,800) | .......c. [P2:10[0) ) I 001 | oo 100
SNZ20JLFK8MNNCLQOF3
...658,313 | S&P 500 EMINI FUTURES..... GLWB T 06/15/2018 9 03/23/2018..2,633.2500 |..2,643.0000 | ...eveeeriel8,875) [ oovrerrieivirnrirens [vervnverernnienns | cervvnrnnrernnneins | v | overernn(2,438) | o (2,438) | ......... 29,000)
...176,400 | MSCI MINI INDEX... ... |GLWB.... b.....c..... |06/15/2018 .... 5493004R83R1LVX2IL36.... |03/22/2018 | ..1,176.0000 |..1,187.8000 (1,770)| . ..(7,800) | ...
...393,220 | MSCI EMINI INDEX. . |GLWB.... b.... . 106/15/2018 . 5493004R83R1LVX2IL36.... [03/23/2018 | ..1,966.1000 |..2,000.6000 .(6,900) | . (18,000) | ...
RUSSELL 2000 MINI
RTYM8...| ..oevevee 4 1..309,420 |FUTURES GLWB o 06/15/2018| NYF......ovvererrrinne 5493004R83R1LVX2IL36.... |03/23/2018| ..1,547.1000 |..1,531.2000 3,180 3,180 | oo (14,000) 001 50
S&P MID 400 EMINI SNZ20JLFK8MNNCLQOF3
FAMS..... | .ovevenee 2 |..372,940 |FUTURES GLWB o 06/15/2018| CME........cccomvrvnec 9 03/23/2018]..1,864.7000 |..1,883.1000 | ....ccc0es(5,380) [ coverernrermriueinerins | oererererneeinnnines [ e | ceeneessseinssinenen | ceeerneens (3,680) | ..oovvveenn (3,680) | ......... (15,000 | ..evvvvennnd 001 | oo 100
SNZ20JLFK8MNNCLQOF3
1ESMS... | ..cooee. 15 | 1,945,125 | S&P 500 EMINI FUTURES..... GLWB.... b...cc...... |06/15/2018 e 9 03/23/2018 ..2,593.5000 | ..2,643.0000 (37,125) ...........(37,125) | . (87,000) | ...oovernend (00 A 50
MESM8.. | ........... 3 |...173,160 | MSCI MINI INDEX.................. GLWB.... b.....co.... |06/15/2018 . 5493004R83R1LVX2IL36.... |03/23/2018..1,154.4000 |..1,187.8000 | ....c.cceeB,690) | ..ovvuvrerrerverirrns | crverrerrrerienienes | oveerneriserinsenee [ v | e (5,010) [ ..oovvveeen (5,010 | . ..(7,800) 001 50
MFSM8.. | ......... 10 | ...973,800 |MSCI EMINIINDEX................ GLWB [ 06/15/2018 5493004R83R1LVX2IL36.... |03/23/2018 ..1,947.6000 | ..2,000.6000 (26,500) (26,500) | ......... 45,000) | oovrvvvernand 001 [ oo 50
RUSSELL 2000 MINI
RTYM8...| ..ceveve 4 1..307,040 | FUTURES GLWB....oviririerierirrieii N/A......... [ 06/15/2018 | NYF......ovvvrvriiriene 5493004R83R1LVX2IL36.... |03/23/2018| ..1,535.2000 |..1,531.2000 (2,760) 800 800 | ..ccoouue (14,000) 001 50
S&P MID 400 EMINI SNZ20JLFK8MNNCLQOF3
FAMS..... | .ovevee 3 |...556,200 | FUTURES GLWB.....irieienisninins N/A......... b 06/15/2018| CME 9 03/27/2018| ..1,854.0000 |..1,883.1000 | .......... (8,070) [ covuerreveerrerirerins | rererneerenineines [ e | e | e (C K1) ] [P— (8,730) [ ...cone [P2:10(0) ) I 001 | oo 100
SNZ20JLFK8MNNCLQOF3
1,046,900 |S&P 500 EMINI FUTURES..... GLWB.... b............ |06/15/2018 .9 03/27/2018]..2,617.2500 |..2,643.0000 | ......... (14,200) ..(10,300) | . 001 | oo 50
...117,750 | MSCI MINI INDEX... 06/15/2018 5493004R83R1LVX2IL36.... |03/23/2018|..1,177.5000 |..1,187.8000 (2,460) (1,030 | . 001 50
...787,400 | MSCI EMINI INDEX. . |06/15/2018 . 5493004R83R1LVX2IL36.... |03/27/2018| ..1,968.5000 {..2,000.6000 | ........... (7,720) ..(12,840) | . 001 | oo 50
RUSSELL 2000 MINI
RTYM8...| oo 4 |..303,760 |FUTURES GLWB.....coovvirieieieieriseiseins N/A........ T 06/15/2018| NYF......cooovrvrerrrnnee 5493004R83R1LVX2IL36.... |03/27/2018 | ..1,518.8000 |..1,531.2000 (2,760) | cvoveereiersnineirens e | e | e | e (2,480) | ..o (2,480) 001 | o 50




statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

2,030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change In
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
SNZ20JLFK8MNNCLQOF3
1ESMB... | .....ucc 41..520,800 | S&P 500 EMINI FUTURES..... GLWB.. .106/15/2018| CME. .9 03/28/2018|..2,604.0000 |..2,643.0000 | ........... (7,100) 001 | oo 50
MESM8.. .2{...116,910 | MSCI MINI INDEX. GLWB.. 06/15/2018 | NYF.. .. 5493004R83R1LVX2IL36.... |03/23/2018|..1,169.1000 |..1,187.8000 (2,460) 001 50
MESM8.. A 57,745 | MSCI MINI INDEX GLWB.. 06/15/2018| NYF.. .. 5493004R83R1LVX2IL36.... |03/23/2018|..1,154.9000 |..1,187.8000 | ........... (1,230) 001 50
MESM8.. .2 {...117,020 | MSCI MINI INDEX. GLWB.. 06/15/2018 | NYF.. .. 5493004R83R1LVX2IL36.... |03/27/2018|..1,170.2000 |..1,187.8000 (2,460) 001 50
MESMS.. | ........... 2 |...116,030 | MSCI MINI INDEX... ... |GLWB.. o] Do |06/15/2018 | NYF.. .. 5493004R83R1LVX2IL36.... |03/28/2018|..1,160.3000 |..1,187.8000 (2,460) 001 50
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
2EDHO... | oo 111,000,000 | FUTURES Dynamic Hedging.............cc..... N/A........ - I 03/15/2020| CME..........cocnvunec. 9 09/13/2017] ...... 98.1050 | ...... 97.2050 12 002 | coovrerne 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
2EDHO... | .overeee. 1 (1,000,000 |FUTURES Dynamic Hedging.............c...... N/A......... F- I 03/15/2020| CME........ccccvevernc 9 09/13/2017] ...... 98.0900 | ...... 97.2050 12 2,213 2213 | s (365) | vvvrrirennd 002 | cvvrerenne 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDUS... | cccovneee. 1 (1,000,000 |FUTURES Dynamic Hedging...........c.ccc.... N/A......... a 09/21/2018| CME 9 09/17/2015] ...... 97.9200 | ...... 97.6250 25 738 738 | e [CC0[0) ) IR 002 | oo 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDUS... | ..ovveeee. 111,000,000 | FUTURES Dynamic Hedging.............cc..... N/A......... EE I 09/21/2018| CME.........covrverec. 9 12/16/2015] ...... 97.9850 | ...... 97.6250 25 900 900 | .oovvernenne [C:0[0) ) - 002 | oo 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDUS... | ..coonnee. 22,000,000 |FUTURES Dynamic Hedging.............c...... N/A......... a 09/21/2018| CME 9 04/25/2017| ...... 98.1950 | ...... 97.6250 50 2,850 2,850 | covveennn [GICL0) ) E—— (1072 I 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDUS... | ccovnece. 1 (1,000,000 |FUTURES Dynamic Hedging...........c.ccc.... N/A......... a 09/21/2018| CME 9 04/25/2017| ...... 98.1950 | ...... 97.6250 25 [ v | e | e | s | e 1,425 | oo 1,425 | . [CC0[0) ) IR 002 | .ovvrrnne 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDUI... | cverenee. 111,000,000 | FUTURES Dynamic Hedging.............cc..... N/A........ EE I 09/16/2019| CME..........cocvvenec. 9 04/25/2017| ...... 97.9050 | ...... 97.2750 13 | s e | e | e | e 1,575 | v 1,575 | s [C0[0) I 002 | oo 2,500
EUROS$ INTEREST RATE SNZ20JLFK8MNNCLQOF3
1EDUY... | oo 111,000,000 | FUTURES Dynamic Hedging.................... N/A......... a 09/16/2019| CME 9 04/25/2017] ..... 97.9050 | ...... 97.2750 | oo 83 | [ | v | | o 1,575 | oo 1,575 | v [C10[0) ) I 002 | oocreene 2,500
13429999. Total-Short Futures-Hedging Other........ 0 0 0 0. 1,009,175 | ....... 1,009,175 (2,749,730) XXX XXX
1389999. Total-Short Futures 0 0 0 0 ... 1,009,175 .1,009,175 | ....(2,749,730) XXX XXX
1409999. Total-Hedging Other. SSSTSPTPOTUTOPPISPSPPPOOOON 0 0 0 0].... 1,076,327 | ......1,076,325 | ....(2,885,740) XXX XXX
1449999. TOTAL 0 0 0 0. 1,076,327 | ....... 1,076,325 (2,885,740) XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Wells Fargo Bank NA LN 3,213,610
Total Net Cash Deposits (1A 3,213,610
(a) Code Description of Hedged Risk(s)
a Interest Rate
b Equity/Index
c Currency
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
001 Derivatives used to hedge the liability of the GLWB product. While the hedge program is actively managed, it may not exactly offset changes in the GMWB liability due to, among other things, divergence between the performance of the underlying mutual funds and the hedge instruments, high levels of volatility in the equity and interest rate markets, and differences betwe
and what is assumed.
002 This dynamic hedging program is an investment risk hedge program used to manage the potential variability in future interest payments on certain insurance and annuity products due to a change in credited interest rates and the related change in cash flows due to increased surrenders.
003 Interest rate futures are used to manage the interest rate risks of forecasted acquisitions of fixed rate maturity investments.
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

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
0199999. Aggregate Sum of Exchange Traded XXX XXX XXX e 3,213,610 | ....... 3,213,610 | .o, 15,346 | ..o (755,025) ‘ 15,346 ....(2,885,740) ‘ .................... (2,885,740) |
NAIC 1 Designation
Credit Suisse INErNAtioNAL............coiieiiiiiic e E58DKGMJYYYJLN8C3868. Y 8,162,071 (6,016,147) | ..o 2,145,924 ...5,149,140 ..(6,016,147) 11,995,351 ,995,351
Deutsche Bank AG TLTWFZYICNSX8D621K86.. Y 5,941,811 (31,962,785) (1 O 11,500,999 .(31,962,785) 4,786,748
Goldman Sachs Mitsui Marine.............cocevneerernivcernnnenns X1H61UOUXUPKXR510V18 ] Y .9,201,525 ..(20,693,342) 0 .5,272,693 2) R .3,448,670
JP Morgan Chase Bank NA TH6GLXDRUGQFUS57RNE97 Y 8,019,771 ...(26,402,755) 0 ..3,458,723 . ) [ (VI .8,060,901
Toronto Dominion Bank . PT3QB789TSUIDF371261.... Y o | e | e 232,198 .(2,695,299) 0 [ e 232,198 (2 695 ,299) 0
Wells Fargo Bank NA. ._KB1H1DSPRFMYMCUFXT09 Y. .. 11,690,098 ..(22,197,161) 0 ..4,294,531 ) RPN 0
0299999, TOtal NAIC 1 DESIGNEHON. .....ereeerieiesie et 0 43,247 474 .(109,967,489) [ ...vvovverirrennes 2,145,924 | ..o 29,908,284 . (139 489 391) 0
0899999. Aggregate Sum of Central Clearinghouse.. XXX XXX XXX 5,272,662 (21,408,212) 0 ..5,272,662 .(21,408,212) 0. .8,656,128
0999999. Gross Totals.........corererrrerersrnnianee 0 51,733,746 | ... (131,375,701 [ oo 5,359,534 | ....cooovvrinnens 35,196,292 ...(161,652,628) 15,346 1,280,856
1. Offset per SSAP No. 64..............
2. Net after right of offset per SSAP No. 64 ...51,733,746 .(131,375,701)
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

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
Credit Suisse International E58DKGMJYYYJLNBC3868... | Cash SNttt bbbttt b e a et s s st bbbt s ettt s bt s bbb enaetenaniens | eberesaetennaeaas 1,730,000
Wells Fargo Securities LLC VYVVCKR63DVZZN70PB21... | Cash Cash.... ..28,965,526
Wells Fargo Bank NA KB1H1DSPRFMYMCUFXTO9. | Cash Cash.... ..29,250,000
Goldman Sachs Mitsui Marine............ccocoveneierercrncirennes X1H61UOUXUPKXR510V18.. | Cash Cash.... ..16,980,000 ....16,980,000
Toronto Dominion Bank PT3QB789TSUIDF371261...... Cash Cash 22,900,000 | - s [ 2,900,000
Deutsche Bank AG...........ccueererrierieineesssisssiesienes 7LTWFZYICNSX8D621K86.... | Cash Cash.... ..22,800,000 ....22,800,000
JP Morgan Chase Bank NA THBGLXDRUGQFU57RNEY7. | Cash Cash.... ..43,580,000 ....43,580,000 | ...
Wells Fargo Bank NA KB1H1DSPRFMYMCUFXTO9. | Treasury. 912796 PG 8 | US TIEASUIY Bill......vuveeeerceieeieiiecieciceieiie ettt ssnsenes | erssesssesssesssesens 174,653 174,653 | 05/17/2018. | ..
Wells Fargo Bank NA, KB1H1DSPRFMYMCUFXTO9. | Treasury 912796 PG 8 |US TrEaSUIY Bill.........cooivriiecreiiriieiseicie et ssenaas | esssssessesssessnes 159,683 159,683 | 05/17/2018. | ..
Wells Fargo Bank NA KB1H1DSPRFMYMCUFXT09. | Treasury.. 912796 PG 8 |US Treasury Bill .....2,879,275 ......2,879,275 | 05/17/2018.
0199999. Totals. 149,419,137 149,419,137 XXX




statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

nd not included on Schedules A, B, BA, D, DB and E)

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page a
2

1 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Cash Equivalents (Schedule E Part 2 Type)
CITI Dttt RR .22,027,334 ..22,027,334 | 04/02/2018.
RBCD.......... RR .22,027,334 ..22,027,334 | 04/02/2018.
BINP Dottt .22,027,334 ..22,027,334 | 04/02/2018.
T Db ..4,830,489 4,830,489 |04/02/2018.
DEUTSCHE J ...3,542,563 3,542,563 | 04/02/2018.......
HSBC D . . .18,284,861 ..18,284,861 | 04/02/2018.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 92,739,915 | ... 92,739,915 XXX
9999999, TORAIS..... ieeuiieiiiiii b eesb et | i 92,739,915 | oo 92,739,915 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....92,739,915  Book/Adjusted Carrying Value $.....92,739,915
2. Average balance for the year:  Fair Value $.....60,106,681  Book/Adjusted Carrying Value $.....60,106,681
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....92,739,915 NAIC 2: §

QE10



statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1

Line 10 of the Assets page)
5

2 3 4 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value $........
Average balance for the year:  Fair Value $

NONE

QE11




statement as of March 31, 2018 of e Great-West Life & Annuity Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank Of New York Mellon ..............cccccoovcvevcneneicscrcscnens New York, NY. 24,901 o 104,233,064 | .............. 23,819,569 | ............. 11,661,367 | XXX
Bank of Montreal Winnipeg, Manitoba. (376,170) (551,528) (702,404) | XXX
US Bank DENVET, CO....ooovviiiiiimiiimimimimimimsmsmmmmssmsssmsssssssssssssssssssssssns | sssssssssssssssssssess | svsssssssssssssssnsess | sossssssssssssssssssssssssssseess | sossissssssssssssssssssssssssin | cvvveveseneed (17,486,965) (29,219,906) (33,687,157) | XXX
Wells Fargo. San Fransisco, CA 1,928,949 1,092,261 5,849,815 | XXX
0199999. Total OPen DEPOSIOMIES..........vuveeeeeeeeieeeieiiieiiiiiiiisesssss e XXX XXX 24,901 0 88,298,878 (4,859,604) (16,878,379) | XXX
0399999. Total Cash on Deposit. XXX XXX 24,901 0 88,298,878 (4,859,604) (16,878,379) | XXX
0599999. Total Cash XXX XXX 24,901 0 88,298,878 (4,859,604) | ............ (16,878,379) | XXX

QE12
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statement as of March 31, 2018 ofthe  Great-West Life & Annuity Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 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
U.S. Government Bonds - Issuer Obligations
[UNITED STATES OF AMERICA TREASURY BILLS........ooooossosesececccoeeeeessssssssescsssseeeessssssessssseeess s esess e sssesese et essse e s eresesssssssseeeees s essseeeee s ssseseeeeessssseesssseeeerss [ [03/29/2018......] .ccooooocer 1.550 [ 04/05/2018....... 910 110
0199999. U.S. Government Bonds - ISSUET ODIGAtIONS. .........c.cueviiueiiieeteteeeitetetiit et tetttetetetetetessesetesssetesesesaesseesesesssesessssesetesassetesassesetesssetesssesetessssetesnseaetessnsetassnsstesnsnae e ettt eueteteeeteseeeietebesesesisiesetetossetosossetetotostetatsietetasastetannsetetanaes 910 0 110
0599999, TOtal = U.S. GOVEIMMENT BOMAS. ... v.veuieterersitisesesssesssssses s esssseesssssssesesssesess 8808688088108 8 6884088081408 404 1481808640840 E 8408484084608 1808884008084 E 840040808400 80E o0 b o0 #041eE8oEEoeE o0 E o0 L eE 1 o0 L E 4000808408080 b8 1080840810 E o0 b eeE o0 E o0 408eEeE 1oL L0 E 4081080 E 08 E bbb bbb 910 0 110
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
EASTMAN CHEMICAL CO COMMERCIAL PAPER.........ccoccnrieneirneiinnns 03/09/2018 04/09/2018... 17,599
MDU RESOURCES GROUP INC COMMERCIAL PAPER.........cctuiriiieriessieesesissssessessssessessssesssssssssessesssesssssssssanes 03/09/2018. 04/03/2018. 9,614
MOLEX ELECTRONICS TECH COMMERCIAL PAPER............icuutiteieesesiesssssesseessess st s 88186148888kt 03/09/2018 04/02/2018... 28,109
3299999. Industrial & Miscellaneous (Unaffiliated) = ISSUBT OBIIGALONS. ..........ciuiiiiete ettt ettt sttt ettt s et st sesbs st st esses s s essesses s esesses st eseebses e s sesessessssensebsesnsseses | e4oesessesssssssessessesassossessesseseeses et oeseetessesseesesesses et ensessessesss | e4ebsessesssossessnssesessee oot ees st e b s et ess et et et entessessnssssensessnsentessesssssnsensens | emiessssnssssensessnsares 39,991,806 0 55,322
3899999. Total - Industrial & MISCEIANEOUS (UNGFIIALEA)............ciie ettt ettt ettt ettt etetet et etetessctetessesetesessesesenesetesessesessssesetesesesetetessesetesseseeesessesetassssesessesete  sieietetsssssesassssesossssssessssesesssssesesassesesesssesesassssesassesetassses | oesesessssssestsssssesassssesessssesesssesesesssesessssesetesssetesssetetessntetansssetesnnas 39,991,806 0 55,322
Total Bonds
T e T T oo YO0t — 39,992,716 | 0 55432 |
[ 8399999, SUDLOTAIS - BOMMS........oovsecceeereeseeeeeeeesseeeeereseeeeeereseeeee e e e e £ LI et Cree LI E LT et 39,992,716 | 0 55,432 |
Exempt Money Market Mutual Funds as Identified by the SVO
092480 71 8 |BLACKROCK FUNDS LIQUIDITY FUNDS T FUND P.....coovoomiimiimiierieeiieesssise s ssesssse st ssssssssssssssss s ‘03/29/2018 ‘ .129,000,000 30,063 112,210
262006 20 8 | DREYFUS GOVERNMENT CASH MGMT GOVT CASH M. ..ottt sttt 03/20/2018 . 19,441,563 9,956 23,432
8599999. Total - Exempt Money Market Mutual FUNAS as [AENHfIEA DY the SVO........ciiiiciei ettt ettt ettt tessstetesetesesssssesessssesessssesesassesesessssesessseaessssesehes | o4etassssesssssesessssssesassssesessssesesasesesesssesesasseaesessssesesasseseses | fesesissesesossssesossssesessssssesassesesesssssesasesesesssesesansesesesssssasnsssesssnneses | oretossssasnsssesnsese 148,441,563 40,019 135,642
Other Cash Equivalents
[DAIWA CAP MARKETS AMERICA INC TRI PARTY REPURCHASE.........oooosssoesseecccseeeesssssssssosseseeeesssssssessssseseeess s essssesees s essseseeeesssssssse_ evesssssossseseeesssssssesessseseessessssssseseeeesssssseessseeeeerss [03/29/2018.......] .cccooooeee 1.750 [04/02/2018....co. [ oo 15,900,000 2,319
8799999, TOtal - ONEI CASN EQUIVAIBNS..........ooeveoieseeiseesteessessiesse st bse st essesees s ss st eesseesteees s bseesssees e et eeE 4oL e b see s s eeEteeLee Lo et ee s eeEteeEdee L oL s seeseeeteeedeebeetseess  f4eeiseessosssoessoessoeeteeseoessoeetseestoeeteeseee et oo s L ee st oeeteesseestens  oee4seebsesssemssoestoeeseesseestees s eeet oL s e b bt et et d et es et ees st snseas ...15,900,000 2,319 0
8899999. Total- Cash Equivalents LR f R R eHEeLE et .204,334,279 42,338 191,074




