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statementas of June 30, 2013 ofthe. NATIONWIDE LIFE AND 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...cvteeeieietie st | srieneieas 15,338,836,226 |......ccoovverririceincrinnines | veevienens 15,338,836,226 | ........... 13,184,534,010
2. Stocks:
2.0 Preferred SIOCKS. ... | cebensi sttt | sebneinei et | e 0 [
2.2 COMMON SEOCKS.......oeueiicecteieecie ettt e et st st es s s sesastesssenanans | eaesssssesesssaens 7,668,595 | ....oovveereveereeeeeeteienes | eeeererereieneans 7,668,595 | .....cocvvrene. 6,756,578
3. Mortgage loans on real estate:
O T 1 OO PSPPSRSO ISP 4,030,006,488 | .......oovvvrrrernerireerinernns | e 4,030,006,488 | ............ 3,402,069,926
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....17,717,320), cash equivalents ($..........
and short-term investments (3.....620,496,675)............oovrereeererereeeeereeeeeeeseeeeeieseeesesesesesessenes | ceeevsesssenenns 638,213,995 | ..o | e 638,213,995 | ....cccoevuue. 943,406,451
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vovvverieeceeieieteeevee st seessssnsenes | seesesessaesaneas 95,421,356 | ..ovovvererererinnn 24,340 | ...cooevee. 95,397,016 | ..covverren 84,567,853
7. DEIIVALIVES. ....oocverreeeeiiecese ettt eess sttt sesssesssns | rnsssnssssned 662,790,132 | ...oveoerereeerrerereenieeeenes | coeeeeeeennns 662,790,132 | ..cooovvvernne 803,455,034
8. OtheriNVESIEA @SSELS.......c.cviieieciciceeteeee et stesess | essssensesnnns 187,635,330 | .oovevveeerreerereiiereeeneeies | cveeresesnienans 187,635,330 | ..ccvvreeee. 163,248,480
9. ReCEIVADIES fOr SECUMLIES........cocvuiecvceieicise ettt ss et s s saesseses | evsesaesssssaesesssssena BA24 | oo | e BA24 | oo
10.  Securities lending reinvested collateral @SSEtS............ccvvverevevieveiieeeieee s | cevvevesesienas 155,965,857 [ ...cocvvrieerireriesiieeiens | i 155,965,857 | ...coccvvvrneee 92,693,730
11, Aggregate Write-ins fOr INVESLEA @SSELS..........ccvviviveereeeeee et esenees | evsisssesssanes 67,350,780 | ..oovireeerecesiad [ P 67,350,780 | ....ccovennne. 47,559,929
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevevcreeerierereeeeeseeeee et | cevveienens 21,183,893,183 21,183,868,843 | ........... 18,728,291,991
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14, Investment income due and @CCIUEM..........c.cucueviieeiniceeces e senns | eressssesesinns 169,214,915 | .o | s 169,214,915 | ..o 146,147,689
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cceeeees | evvverrveiennes 10,154,080 | ....ccocovvverrnne 7,461,388 | ...oocvevvrne. 2,692,692 | ....ccoovverrnne 3,103,416
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cccvvvveveeves | coveveveirerienas 35,925,550 [ ..oieiiieririeienieeiernens | e 35,925,550 | ..cevireinnen. 35,484,596
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from MEINSUMETS..........cccvceveveeeeeee e eeteteseeeeie e teseseessnessesenes | cvevessesesensesenen 2,819,607 | ..o | ceeeeverereienenas 2,819,607 | ..coveververrnnne 7,241,338
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinSUrance CONracts.............ceeveveevereveevsesierieiseees | cveveeisssesenienas 2,677,810 | .oooeeveereeecereeeieeeeeies | e 2,677,810 | .ocverrrre 1,994,881
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon............cccooevvcveeviees | coveveveieienas 26,660,182 | ...coovevreerereeeieeeieis | v 26,660,182 | ..cocvocvrercreeeieeian
18.2 Net defEITed X @SSEL.......c.uu vttt ssssns | cebsesbsesbnstsstesstnstnntnste | cebonebsnesenesenssnesnstnstnnies | coresseesness e (0 OO OO
19.  Guaranty funds receivable or 0N dePOSIt...........c.occveiiiriveieieieie et esens | eveeresaes e sesenans 629,363 | ..oovereeieeieeeeieeenes | e 629,363 | ..ocvoerirrernns 560,639
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........c..cccocevererrieieiesieceeeeeceeeens | e 42,812,545 | ..o | e 42,812,545 | oo 11,665,305
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than invested aSSets............cevevcueeeieiceieeeeceseeeeeeeeeieens | e 81,581,067 | .................. 63,117,938 | ..cccevvne 18,463,129 | ... 20,962,497
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 21,556,368,302 | ....cooccovnene 70,603,666 | ........... 21,485,764,636 | ........... 18,955,452,352
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccocvveres | wovvvvrnnans 1,658,852,979 | ..oocvereiereieeneveeeenins | s 1,658,852,979 | ............. 1,652,825,047
28.  Total (LINES 26 @NA 27)......couureerrmierererrieeieriseesisesssessisses s essssssssssssesssssesssssssesess | seesscsens 23,215,221,281 | oo 70,603,666 | ........... 23,144,617,615 | ........... 20,608,277,399
DETAILS OF WRITE-INS
1101. Other invested asSets reCEIVADIE............c.cciiieiiirieiee e | essessssessesesnes 2,645,987 | ..o | e 2,645,987 | ..covovirre 3,513,273
1102. Derivative collateral and reCeIVADIES.............ccvvriiriiiinisescsese s | cvinesinesiese 64,704,793 | ....iiiererrerrerrernennes | e 64,704,793 | ....ccooerris 44,046,656
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........uruerireriirueseresnssressessssnesssssssensss | eossressssessensd 67,350,780 | ..ocverirrrinnrinciin! [V I 67,350,780 | ...ovovrerrennee 47,559,929
2501. Accrued fees and Other @SSELS..........cvumrurrieeeerieeieeeseess et seseesssessssessssssssssssssssnnes | cesseessssssnnes 18,463,129 | ...veoeeeeceenrneeernsiinees | e 18,463,129 | .ooovvvvvrrerennn. 20,962,497
2502. Deferred SOftWAre COSES..........cireiiiiieieiceeeeecees ettt es sttt st ssssaessnantens | evensesssessesenns 53,357,756 | ..oovveverns 53,357,756 | oeoveveveeereeeeereend [0 U
2503. Disallowed interest MainteNANCE FESEIVE. ............c.vvcueveeeeeeeeeeeeeeeee e es s sssesssseesesanns | steseresssieassenes 9,760,182 | ..ovvverennd 9,760,182 | ooooeveeeeeeeereead [ T
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 DOVE)........crreerrresseerserersrneserssssnsssssssnnes | cessenessssessans 81,581,067 | ..ovvrvrrern 63,117,938 | ..o 18,463,129 | ..oovrrenenne. 20,962,497




Stementas ot une 0, 2016 rve. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....18,210,657,402 less $...... .
included in Line 6.3 (including $.....1,622,666,782 Modco Reserve)

2. Aggregate reserve for accident and health contracts (including $

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

4. Contract claims:
B0 LBt
4.2  Accident and health.

5. Policyholders' dividends §..........

6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including §..........

9. Contract liabilities not included elsewhere:

9.1 Surrender values 0N CANCEIEA CONMTACES............ccueviuieiecieisite ettt s b s s bbbt sessees | 2eesassesssssssestessssassesessssessessnsans | sbssestessesssessessssssssses st ansesansas

9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the PUblic HEAIth SEIVICE ACE............vuiirerieirereeercireies | reereeeee et sestenes | sreeseseseessestess s ssessesssssnssenes

9.3

94

10. Commissions to agents due or accrued - life and annuity contracts $.....5,208,630, accident and health §.......... 0

and deposit-type contract funds §.......... 0ttt s

11. Commissions and expense allowances payable 0N FEINSUTANCE ASSUMET..........v.rurrurerrurresrereeseesssssesessesssssssssessessessesssessessasssssessns | sssssssssssssessssssessessassasssnssassessns | ssessesssssessassassssssessessassssssnssnes

12.  General expenses due or accrued

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

allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)...........vurururrirrererieeerrie s esssessssssessssssssessessessssssssssssessns | sessessssssssssesessnns (130,057,141) | covovverereeenne (131,068,313)

14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccovuiveiriiueieeiceieereee et sssssns | seesssssssssesessssseseenas 5,367,773 | oo 3,668,407

15.1 Current federal and foreign income taxes, including §$.......... 0 on realized capital gains (losses)... ..47,626,923

15.2 Net deferred tax liability.

16, UNEAMEM INVESIMENT INCOME........oovieiecici ettt ettt bbbttt s bbb s s s s s st ns s s bt s sassssasannns | sessssessesssssssssessnsntas 165,372 | oo 153,828

17. Amounts withheld or retained by company as agent or trustee 2,645,987 3,513,273

18.  Amounts held for agents' account, including §.......... 0 agents' credit balances

19.  Remittances and iteMS NOt AlOCALEA...............eveviveieeicicecie ettt bbb nea

20. Net adjustment in assets and liabilities due to foreign exchange rates...

21.  Liability for benefits for employees and agents if not included above

22.  Borrowed money $.......... 0 and interest thereon §......... ettt ettt ettt rnes

23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:

24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies........... .
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.......... 0) FBINSUIETS......cvoevreerereeieresesesessesssssssnsens | vessseesissessessesenns 985,199,509 | ..ovovvevveererinnns 951,259,098
24.04 Payable to parent, subsidiaries and AffilIAtES...........ccciueirieiieeeeees ettt ebenes | erresetestes st en e raees 2,644,996 | ......ccoevirerriernn 9,484,855
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24,07 Funds Neld UNAET COINSUIANCE. ........vuiuiririiiieeseisieeseeeisesesse s ssse sttt bbbttt
24.08 Derivatives . . ..15,113,864
24,09 Payable fOr SBCUMLIES..........cvvveveerereieie ettt st sssse st s ssssessssssessessesssssssssssssssessessssessesssssnsesesssssssssenss | sveessnssssessessnenses [ TA0T,097 | ovoivireierieveren, 790,724,589
24.10 Payable for SECUMHES IBNTING........iviviviieeieiietese sttt bttt sttt s et s s s st s s s s s ssessesntans | sbessesssssesnsnneesens 155,790,885 | ..ccvvvcrererireie, 92,603,248
2411 Capital notes §.......... 0 and interest thereon $. ..

25, Aggregate Wrte-iNS fOr [IADIIHES. ..........c.cvcvrieieicisee ettt ettt a st bbb e st s st s st esse s bensns | sssessssistesssssssensasanes 7,065,701

26. Total liabilities excluding Separate Accounts BUSINESS (LINES 110 25)........c.cueieiicreieieiesiseseissees e sstess s ssssesesssssessssssesens | svessesssssinsans 20,190,827,296

27. From Separate Accounts statement. ol 1,658,852,979

28.  Total liabilities (LINES 26 @NU 27).........cvevueieiieiiecieieiesteie sttt b st s bbb s s s stessensentaes | tnssssssssensanees 21,849,680,275

29, COMMON CAPILAI SEOCK........couivcviectiieiicts ettt bbbt bbb bbb s bbb et s bbb bbbt s s s e s s s st esnseaesnes | saebessstessssssesasansesans 2,640,000
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds

32, SUIPIUS NOES......cuivevicteteieteie ettt ettt bbb bbbt s s b bbb b st b st b e st b A b b s b et s bbb s b bt a et bbb s e st b e et s s aeee
33.  Gross paid in and contributed surplus . .
34.  Aggregate write-ins for SPECIAl SUMPIUS fUNGAS...........ccceiieiiiceeiiee ettt bbbt ae bbbt s et bs b senans | sbebssebessssebesssteses s b bnsebens 0 [ e 0
35, UN@SSIGNEA fUNAS (SUMDIUS)........cveviieeieieieteietctet ettt b bbb st b s bbb bbbt b bbb bbb bbbt et es s st santebenannes | ebebsssesessnsesesanes (923,327,160) | ..ovvverrrerererrnns (728,694,742)
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbttt s s aens | ebnretesnaete st es st b st esssentes | sbetetntetaset et et st b et et st bnes
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0.ttt ettt nr s | Sresetentes et ent s bt ss bt ensensetns | sbsetntense s et st s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). . .1,292,297,340 | ... ..1,336,929,758
38, Totals Of LINES 29, 30 @NA 37......uimiiieiieieiieii ettt bbbttt | ehpsnisnesnenneas 1,294,937,340 | .o 1,339,569,758
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)...........riuiiuiiriiieisicie ettt sttt ententnnes | eetsesississsii 23144617615 | ....cccovvveneee. 20,608,277,399
DETAILS OF WRITE-INS
2501, RESEIVE fOr SCREAL FUNAS........cueveiiicieictce ettt s bbbttt s b ssensesns | fessebsssssensessnsnnsessa 4827977 | oo 5,308,907
2502. Tax credit commitment liabilities.. . . . .
2503, ottt e e s
2598. Summary of remaining write-ins for Line 25 from overflow page....
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... .. . . .
B0, bbb b bR SRR SRR R RS £ R £ R £ £ R £ Rt es | Sebiee b iRt b e b it ekttt entee | Sebbeebt ettt
3102. .
3103, bbbt

3198.
3199.

s for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).......ccuuivuiriiiiieieiistesiesstsissssssessstsstessssssssssessessssbsssssassesssssssessessnssssessesnssnss | sossessessssassessessssessesssssssassesand 0 ] oo 0
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stementas of e 30, 2018010 NATIONWIDE LIFE AND 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 annuity considerations for life and accident and health CONtracts...........cccccvvvevevevrereeeeeeesee s | cevvevneas 3,156,365,282 | ........... 2,769,037,278 | ........... 5,655,271,185
2. Considerations for supplementary contracts With life CONINGENCIES..........ccvvevevririeieereee s snns | seeee 402,501 | 606,946 | .....ccoevnee. 1,155,835
3. NEtiNVESIMENEINCOME. .......cviviici et bbb bbbt b bbb s s s snnetenanns | 2ueee .361,473,018 ...268,708,285 | ..... 582,676,499
4. Amortization of Interest Maintenance Reserve (IMR)............coccovvvinrnrinrininnennenns (1,769,389) ..(1,554,912) | . 3,203,621)
5. Separate Accounts net gain from operations excluding unrealized gains OF [OSSES..........cucvevriverrereieeee e seseeseses | eeversesessesssse s ssesennas SO
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn ..23,263,074 | ... 23,785,562 | . ...45,420,701
7. Reserve adjustments on reiNSUFANCE CEABM..........c.cvireievciieieiese ettt s et a s s sessessntanes | eevessessesas (194,442,380) | ............. (210,771,296) | ............. (545 998,525)
8. Miscellaneous Income:

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

rOM SEPATAIE ACCOUNLS.........cvveeiecvctes ettt ettt et s s s sttt b st s s b s ss s s st st nbesansantnens | evssessessnses 37,517,338 | oo 36,688,903 | ...ccvevrnn 74,068,813

8.2 Charges and fees for depOoSit-tyPe COMIACES..........ccoviiriricreieiieteees ettt s s st et essssns | srnsssessssssesses et esses e sanes SO U

8.3 Aggregate write-ins for miscellaneous income.. ..47,461,850 42,323,347 ...84,933,252
9. Totals (Lines 110 8.3)....c.coeererrerrerersrireirererennene ..3,430,271,294 2,928,824,113 ..5,894,324,139
10, DEALN DBNEFIS......vucvviececieie sttt sttt entnen | neeae ...55,187,868 .37,336,538 | .....
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)...........c.evereieverriseesieieesees s ssessessessses | sesesessessesessessenes 1,209 | oo 26,680 | v
12, ANNUILY DBNETIES. .....cvcvicte et bbb bbb bbb s bbb bbb s ettt nanaenenas | beee 39,316,690 | ................24,335,897 | .....
13. Disability benefits and benefits under accident and health contracts.. 148,081
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENETILS. ..........c.ccveiveieieiiieec et etssstesssteses | eevessesssesssssssssssssessessnses | eevessessssesssssssesssssssesess | oevessessssssssssssessssssesseses
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee. 205,298,469
16, GrOUD CONVETSIONS. ......oucveveieieetieeteteseset s et b se st s ssse b bt eb et s b b s st et s b s st et s s bbbt e b s e s e bbb e b s et e b b ensebessssebessssebebsssesessnans | nebebsssesesssssebesntesessnteses | stesssesessnsesessssesessssetesans | sesesessssssesssssesessnsesasanes
17. Interest and adjustments on contract or deposit-type contract funds.. 896,617
18. Payments on supplementary contracts with life CONINGENCIES..........ccvuiiriicieiiceiecc e bnes | seresesssesesnaens 712,766 | ..coovveeeen 718,068 | .o
19. Increase in aggregate reserves for life and accident and health contracts............cccoceveveeeiieiccveecce s | e .2,571,819,342 | ...........2,356,110,048 | ..... .4,843,747,793
20. Totals (LINES 1010 19)......cuiieieeiieiiie ettt bbbt IO ..2,873,381,042 | ...........2,539,505,922 | ..... ..5,248,410,876
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccceeveves | vervrreirennes 336,526,318
22. Commissions and expense allowances on reinSUranCe aSSUMEM...........curuiueireireiirieieisissesesessssessessssessssssessesssssssessessssens | sssesssssssesessssenss 23,984
23. General insurance expenses 134,426,207
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES..........cccueueiieriiireeiieesee e esereens | sbeseeaeaesinans 21,133,461 ,
25. Increase in loading on deferred and uncollected premiums (247,694) | ..o (40,544)
26. Net transfers to or (from) Separate Accounts net of reinsurance SO ...19,040,495 .31,278,225
27. Aggregate WIte-INS fOr AEAUCHIONS.........ccviuiiiiieiciicieie ettt bbbt et tensens | sesssassessenas 23,610,976 22,085,368
28, TOtalS (LINES 20 10 27).....ucvuieieiieieiieiisese ettt sttt bbbttt en s sensennaens | siasianta 3,407,894,789 | ........... 3,038,784,423
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccceuvere | covee ...22,376,505 | ... ..(109,960,310) ....(384,210,068)
30. Dividends t0 POHCYNOIABTS.............ovvurieieeeieicie ettt sttt ss st sassessssbn s saens | sssstssssssssssansans 396,024 | ..oooovererans 392,109 | .ooovrereirreas 758,513
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | coeeeerennee 21,980,481 | ............ (110,352,419) | ...oovvuve. (384,968,581)
32. Federal and foreign income taxes incurred (excluding tax on capital ains)..........ccceevvereieieinenieeneesesssessessessesesseens | covsesssesenas (32,692,771) | ccvovvvvrrnes (14,852,451) | ..ocvovrrrnnns 37,877,205
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105ses) (LiNE 31 MINUS LINE 32)........c.euiuieieieieieiieesie sttt b st st s s sssssssenes | sessassessesanes 54,673,252 | .ovverrene. (95,499,968) | ............. (422,845,786)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....1,580,246 (excluding taxes of $.....(266,988) transferred t0 the IMR)...........cc.coovorvieeiierieceeeeeeeeeeeeeeeeeeeeeeieees | eevieenssneaas 73,431,864 | ... 57,170,831 | ... 146,582,514
35. NetinCome (LINE 33 PIUS LINE 34)........cvuiieeeeieieesecieste ettt bbbt sssbss e siens | svessssansans 128,105,116 | ............... (38,329,137) | ............. (276,263,272)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEA..........cevevereeieeeieiieresies ettt st bes s s sse s saessessnsessnsans | sessessenes 1,339,569,758 | ...cccoeee. 968,248,010 | ..coveveee. 968,248,010
37, NELINCOME (LINE 35)...u.vuurirerireiieiisieiseisstsssee ettt s sttt s st n b stensnssnnns | stessssssessns 128,105,116 | ... ..(38,329,137) | ..... ...(276,263,272)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(60,023,786)..........ccceevrerrrrmrrererrernrnsesresnsenees | covee ..(227,455474)| ..................7,190,468 | ..... .265,312,364
39. Change in net unrealized foreign exchange capital gain (I0SS).........cccvvrveieriererieiieiessie s sesessssesessssessesssssssssssssnns | ereererssnrnnsenn2yD 18,990 | civivrivernnnnn(1,604,035) | ... ....(4,996,135)
40. Change in net deferred iNCOME taX.........ccveiiiereiseresce st sessess s sesssssssssssssessessssessessssessessssessssssssssssenes | sensesessenens(60,023,786) | vovevreviernnnn. 1,763,412 | ... 50,290,032
41, Change in NONAAMItEEd SSELS...........ceevivereierieeie ettt ssstesessssesssssssssssesssssssesnssssessessnssssenes | senerenerensne( 89310, 734) [ vovvrvvrvenrennnn(7,377,657) | ... 19,634,567)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............covevivriveieieieee e iees | eresseesss e seseesessnes 241,245
43. Change in reserve on account of change in valuation basis, (INCrEASE) OF AECIEASE............cevevrieeveiceeeeie e sesisseeseses | eesseesssessssessessssesesessenes | seesesssssessssssesessessessssanes e ——————
44, Change in asset valuation reserve.. (12,098,886) | .
45, ChaNng iNITBASUIY SEOCK. ........vueveevreviieicictese ettt sttt et bbb a sttt s sttt es s sss s s s st et sss st es s santessesansnes | sensesssssesssessesetensesinsanss | sesessassessnssstessssnsessesnss | sesmssssessnsssessssssensessnes
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus NOES.........cccvvevererveereiieeieeeee s

49.
50.

51.

Cumulative effect of changes in accounting principles

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA 10 SUMDIUS.........ccvivieereictcieiie ettt ettt b s bbbt s ettt bt s ae b s st et es st nas

Surplus adjustment:

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

51.3 Transferred from capital.............cccoeevirennnes

51.4 Change in surplus as a result of reinsurance

52. Dividends t0 STOCKNOIAETS.........ciuiieirciiieieiciise sttt bbbt en st en s snsans | ebsbessessbesses e bnsensessnsans v | e
53. Aggregate write-ins for gains and losses in surplus........ | ..(8,212,132) | . ..(16,424,264)
54. Net change in capital and surplus (LInes 37 through 53).........ccceiieieeinieisessse ettt ssessssessessesns | sossssssessenas (44,632,418) | ...covvrrennn 41,573,278 | oo 371,321,748
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccceurieieieiiesiesee ettt sessssnaas | ovesessenns 1,294,937,340 | ........... 1,009,821,288 | ........... 1,339,569,758
DETAILS OF WRITE-INS
08.301.  MiISCEIIANEOUS INCOME........ocvevieireiieiete sttt se bttt s e s b st s e s b s s b s s s e s s snbebessnsessssnsebensnnenens | evessssssesanns 47,461,850 | .......co.c.. 42,323,347 | .o 84,933,252
08.302.
08.303.
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIflOW PAGE...........ccveuiveieietieeie et ses st ssssssenes | erveveessssssssssssssssssesenad [0 U 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 42,323,347
2701.  Netinvestment earnings on funds withheld by ceding company. 22,085,368
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAGE.........c.ccvcvevevereirieeseiseeseeeeiessssessssssssesssssnsessnees | cevesessessesessinsssssssesesQ | covevesesseeess s
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........ciiueureriiirsierisssseiisssesssessssssssssssessessssssesssssssessassssssessanes | ssssssssssassans 23,610,976 | .ooovvernne 22,085,368 | ...ocooverenns 46,426,451
5301.  Adjustment to initial reinsurance, commission and expense allowance. (9,565,670 ... ..(8,212,132) | . ..(16,424,264)
D302, o RS R AR R RS E RS eE SRR R R R s R st n sttt | Hressensetins st ent et srentants | ersestensnsestessan e s ssentens | nestensante s s sttt st eneas
B30, RS R R R Rt
5398.  Summary of remaining write-ins for Line 53 from overflow page.. | .
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........cviuiririeriisiesssssssssssssesssessessessssssssessssssessessesssssassssssens | seessssssssseseas (9,565,670)] ..oovverarenes (8,212,132) | ovvevrerene, (16,424,264)
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statementas of June 30, 2013 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeieicee e ss s sss e ssssnnes | evseseesans 3,157,000,141 | ............ 2,770,610,298 | ............ 5,653,678,695
2. NEtINVESIMENTINCOME. .....ceuiiuieieeieieiiei ettt bbbttt enb s | freniesssnianes 343,954,162 | ....cccveenee. 262,318,598 | ......cceenve. 564,947,873
3. Miscellaneous income § 108,242,872 ....102,827,766 ...204,452,529
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 3,609,197,175 | ........... 3,135,756,662 | ............ 6,423,079,097
5. Benefit and 10SS related PAYMENLS...........ccovveieveiieee ettt st sse st s snaenes | sasssessssnsens 475,447,290 | ............... 404,988,126 | ............... 951,219,813
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccovvevvevcveerriecrcirereiies | covveereininns 18,029,323 | ...ccovvene 33,394,159 | oo 74,047,488
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccovevevicveievceeesee e estesierens | coevsesninnens 515,090,686 | ............... 468,336,150 | ............... 957,089,997
8. Dividends paid t0 POICYNOIAETS.........cuuvuieurerireiineire ittt ettt st sssentenen | frebtesssssnesessnes 397,763 | o 398,499 | ..o 779,575
9.  Federal and foreign income taxes paid (recovered) net of $.....2,655,243 tax on capital gains (I0SSES).......c..coverrverees | correrrrrerrians 42,907,592 |................ (21,851,229) | ... (26,894,175)
10. Total (Lines 5 through 9) .1,051,872,654 ....885,265,705 1,956,242,698
11. Net cash from operations (Line 4 MINUS LINE 10)........c.oerierireiriiereiesieeeeese st es st ses s sssssssenans | svevsesenas 2,557,324,521 | ............ 2,250,490,957 | ............ 4,466,836,399
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....otetiic RS RR Rttt | sbiensnnsnnes 413,152,608 | ............... 258,011,385 | .ooveene. 721,099,204
12,2 SHOCKS...veereceticttee bbbt n i | Hesbtb Rt b et ebes | etbtbe Rttt sttt bes | enbne sttt
12,3 MOMGAGE I0BNS......coceuieiecieireie ittt sttt stentnen | sesessestensnens 65,104,593 | ...coovvrrrnne. 31,335,689 | ..ooverennn 62,986,758
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS..........cvieieeiececteic ettt sttt s s s sansssnens | sensessesesnsenes 9,828,691 | ...ccevveeee 11,416,866 | ......ccoecne.. 18,602,393
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS..........ccoeevieieeiesieeeeeees | e (2,854,755) | covevrrerines 1,601,714 | oo 4,999,966
12.7  MISCEIIANEOUS PrOCEEAS.........coucveivieeiictei ettt bbbt bbb b bes s s b ssssessssenbessesans | avsesssssssessessssssessnssntessess | oebessessesanss 193,024,606 | ............... 456,782,852
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ceieiiiiiieieiseieie ettt sses st sssssssenss | ssessessssnssas 485,231,137 | ccovvvernnn 495,390,260 | ............ 1,264,471,173
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..2,592,226,110 .2,027,884,716 4,391,687,825
13,2 SHOCKS. . vuuririreitrietseis ettt s bRt n s tntens | Sbsessentensnsaentns 265,288 | oo 3,213,026 | covvererieinns 3,213,025
133 MOMGAGE I0BNS.......oouieeieitii ittt | cbnsineinesd 693,571,250 | ..covvvrinnee 352,210,836 | ............ 1,137,054,800
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Other INVESIEA @SSELS........rvuirircireiieiieiie ettt ssenins | ebtesstesseensens 31,179,580 | oo 26,488,281 | ....cooorennns 49,499,801
13.6  MiSCEllan€OouS @PPIICALIONS..........ccvireviiiecreiirceic ettt s b sae s s s snsesenns | sissessnsssenas 187,948,342 | ............... 148,857,667 | ............... 133,437,556
13.7 Total investments acquired (LINES 13.110 13.6).......curiuriuiiieisie ettt sse s sssssssssssssssesstns | sssssssesees 3,505,190,570 | ..oovvvnnes 2,558,654,526 | ............ 5,714,893,007
14.  Netincrease or (decrease) in contract loans and premium notes...... ...10,823,004 ....9,286,968 20,675,496
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........c.couiiieiinireieicece e ssiens | evieneins (3,030,782,437) | ........... (2,072,551,234) | ........... (4,471,097,330)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY STOCK..........ccvvivriierereie ettt ssssssessntenen | sesssesnsnnens 150,000,000 | ............... 100,000,000 | ......cocvuv 400,000,000
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other insurance abilities.............ccoevveeivicreeieeicceeeee e | v 140,531 | .ooevercrene (200,996) | ...cocvvvrererinee (370,531)
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... ...18,124,929 ..16,287,454 ...141,528,383
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccocovvnnenns 168,265,460 | ....oovvenven. 116,086,458 | ..ovovverenne 541,157,852
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).......cccccevveevee | covrvierennns (305,192,456) | .....coevnee. 294,026,181 | ............... 536,896,921
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt bbbttt | cbinebanesanees 943,406,451 | ..oovorvenne 406,509,530 | ...ccovrennes 406,509,530
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiieeereireiecseieieis sttt ssssssssessssssssssssessessesssssesss | sesesssssssenn 638,213,995 | ...cvvrrene. 700,535,711 | coovvvereenn 943,406,451
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond INVESIMENL............cccuiiiieiiec s | saessesssineas 296,660,876 | ...ocvvveve. 42,029,849 | ....cccoeene 107,136,969
20.0002  Tax credit COMMIMENT IADIIES.........c.uvveeciiriiierie ettt enis | eesestssbeeesb ettt ssessentanes | srbesbneiessesssstssssesentesinens | sestessnessessessees 957,724
20.0003  Capitalized interest on mortgage loans................. 1,255,565 ..521,502 | .... ..1,332,272
20.0004  Exchange of bond investment t0 €qUItY INVESIMENL. ........cviiiiieiiicieies st sseessesssessesssssssessssessenssssnssnses | sosessessssassessssansessessssessess | srassessssassessssassessssnsensenss | srsssessassessssans 4,267 412
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Sttementas ot une 30,2018 orve. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUIANCE. .....c..cveveeeieevriseeeie ettt st st s s sssasssesanas | seessssssessesssssessssanss 658,400,320 | .ccvvvevirerererieiae 609,982,017 | ..ocveviieieieine 1,272,908,838
3. Ordinary individual BNNUIIES.............eveeurrirreenerireeriereeeeisees s sesesssessssssssessssssses | cesseeesssssssesesssssnns 2,606,222,018 | ...coovvvvvrrrircrinn 2,270,703,570 | ..oeverrcrerrrrerrernnn 4,604,537,918
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
B GTOUD lf8 INSUTANCE. ... .o veeerreriaiieiseise ettt sttt st s bbb nts | £eseesesbeesessesbee b e b sessessesbneessestensans | eebietsnesessastaesebseeseebaebseesestenbenbnnss | Shsesseesantessessestens e b e s s es s st s s sents
6. GrOUD GNNUILIES.......ccveveeveciieeieeiesitese ettt sttt s b b s s s st ssesseses s s e sessnsas | sbessessesssssssssssnsessesnsas 1,004,119 | oo 701,007 | oo 915,634
T AGH = GrOUD .ottt bbbt b bbb enbnes | fiebiess st et e sttt n bbb beenea 25 | et ntns | ettt 50
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
0. ABH = ONBI ..ottt | Sesees Rt L 1,152,031 | e 505
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11 SUDLOTAL. ..ottt ettt sttt | eesseesss e nest s 3,265,626,638 | ....covvverrrrererennn 2,882,538,625 | ....oveoererrrirrinnans 5,878,362,945
12, DEPOSIt-YPE COMIACES. .. ...cviveiieiiiiie ittt ettt ettt bbb s s sss st s ssntens | £iesstessessntessessssansessessnssssensesansensess | stessnssnsessessnsassessessnsensessnsansessesnsass | eessossessesansessessnsassassessnsassessnsansassas
13, TOMAl et | eeeseess et 3,265,626,638 | ......coooorvrrerrerennne 2,882,538,625 | ......ovvverrrrrrerinnne 5,878,362,945
DETAILS OF WRITE-INS
00T, oottt R Rt eene | e e bRt | HeRE R R bbbttt | bR
0O [ DO P PO PUSPE USROS
1003, oottt SRRk R Rt ens | e e R Rt es | HeREeeE R bbbttt | bR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........ccoviveveireeieiieicieriens | ceeveiseieiesse e 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE).......cccuurverreererernemesersssnsssssesssnesees | seessessssessssssssssssssssssssssssssssseseens 0 | e 0 | e 0
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The accompanying statutory financial statements of Nationwide Life and Annuity Insurance Company (the Company) have been prepared in
conformity with accounting practices prescribed or permitted by the National Association of Insurance Commissioners (NAIC) and the State of
Ohio.

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the Department
for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its solvency under
the Ohio Insurance Law. The NAIC’s Accounting Practices and Procedures manual (NAIC SAP) has been adopted as a component of prescribed
or permitted practices by the State of Ohio. The Commissioner of Insurance has the right to permit other specific practices that deviate from
prescribed practices. The Company has no statutory accounting practices that differ from NAIC SAP.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and subsidiary of the Company, has
been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $56,000,000 as of June 30, 2018 and
December 31, 2017.

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

SSAP F/S F/S
# Page Line # 2018 2017

Net Income

Nationwide Life and Annuity Insurance Company state basis (Page 4, Line
35, Columns 1 & 3) XXX XXX XXX $ 128,105,116 $ (276,263,272)

State Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
NAIC SAP (1-2-3=4) XXX XXX XXX § 128,105,116  $ (276,263,272)

1
2
3
4

,_\,_\,_\,_\
= = —

Surplus

Nationwide Life and Annuity Insurance Company state basis (Page 3, Line
(5) 38, Columns 1 & 2) XXX XXX XXX $ 1,294,937,340 $ 1,339,569,758

(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP

Subsidiary valuation 20 2 8 56,000,000 56,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX ¢ 1,238,937,340 $  1,283,569,758

The amounts in this statement pertain to the entire Company business including, as appropriate, its Separate Account business.

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

Accounting Policies

No significant changes from prior year end.

(6) Loan-backed and structured securities (collectively, loan-backed securities) are stated at amortized cost or the lower of amortized cost or
fair value in accordance with the provisions of Statement of Statutory Accounting Principles (SSAP) No. 43-Revised and the Purposes and
Procedures Manual of the NAIC Securities Valuation Office. The retrospective adjustment method is used to value loan-backed securities
where the collection of all contractual cash flows is probable. For all other loan-backed securities, the Company uses the prospective
adjustment method. Refer to Note 5(D) for a discussion of the other-than-temporary impairment policy for loan-backed securities.

Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A.

Mortgage Loans

No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
Reverse Mortgages

Not applicable.
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

D. Loan-Backed Securities

1.

Prepayment assumptions are generally obtained using a model provided by a third-party vendor.

Not applicable.

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when
a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (18,742,133)
2. 12 Months or Longer $ (5,565,688)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $
2. 12 Months or Longer $

758,940,711
81,183,656

The Company reviews all loan-backed and structured securities in which the fair value of the given security is less than the amortized cost to
determine if a given security is other-than-temporarily impaired. The Company examines characteristics of the underlying collateral, such as
delinquency and default rates, the quality of the underlying borrower, the type of collateral in the pool, the vintage year of the collateral,
subordination levels within the structure of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected
to be received for the security.

If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment, then the Company will
evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the cash flows expected to be received
for the given security with the amortized cost basis of the security. If the present value of cash flows is greater than the amortized cost basis
of a security then the security is deemed not to be other-than-temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

No significant changes from prior year end.

3. Collateral Received

b. Not applicable.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in
the fair value of the collateral are considered negligible.

Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO YES
b. Tri-Party (YES/NO) NO NO
Original (Flow) & Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a.  Open - No Maturity $- $- $- $- $  $4,000,000 $44,444 $-
b. Overnight - - - - - - R R
c. 2Daysto1Week - - - - - - - R
d. >1Weekto 1 Month - - - - - - - R
e. > 1 Month to 3 Months - - - - - - - R
f. >3 Months to 1 Year - - - - - - - R
g. >1Year - - - - - - - R
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a.  Open - No Maturity $- $- $- $- $- $- $- $-
b. Overnight - - - - - - R R
c. 2Daysto1Week - - - - - - - R
d. >1Weekto 1 Month - - - - - - - R
e. > 1 Month to 3 Months - - - - - - - R
f. >3 Months to 1 Year - - - - - - - R
g. >1Year - - - - - - - R

4-6. Not applicable.
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Collateral Received - Secured Borrowing

a. Cash
b. Securities (FV)

a. Cash
b. Securities (FV)

8-11. Not Applicable.

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $- $- $- $- $4,300,000 $47,778 $-
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $- $- $- $- $- $- $-

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in
the fair value of the collateral are considered negligible.

For yield enhancement, the company has agreements to enter into repurchase agreements through its securities lending program with
collateral consisting of U.S. Government/Agency securities with investment grade counterparties. The collateral, which is marked to market
daily, must represent 102% of the amount loaned and is monitored by the plan’s manager in Bank of New York Mellon for changes in fair

value.

Type of Repo Trades Used

a. Bilateral (YES/NO)
b. Tri-Party (YES/NO)

Original (Flow) & Residual Maturity

Open - No Maturity
Overnight

2 Days to 1 Week

>1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year
>1 Year

@ ~o o0 o

Open - No Maturity
Overnight

2 Days to 1 Week

>1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year
>1 Year

@ ~o o0 o

Not applicable.

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
YES NO
YES YES
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$-  $65,000,000 $2,934,426 $- $- $- $- $-
75,333,445 120,757,601 96,136,106 119,037,214 60,047,445 171,979,750 110,373,454 155,965,857
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $- $- $- $- $- $- $-
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

5. Fair Value of Securities Acquired Under Repo - Secured Borrowing

First Quarter

Second Quarter

1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$76,840,114 $176,634,725 $101,576,533 $153,417,958  $61,248,394 $191,085,175 $113,580,923 $191,085,175
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $ $- $ $- $ $- $
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 $-  $191,085,175 $- $- $- $- $-  $191,085,175
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 - - - - - - - -
g. Total Assets - FV $-  $191,085,175 $- $- $- $- $-  $191,085,175
7. Collateral Pledged - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average
Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $75,333,445 $173,181,299 $99,070,533 $119,037,214 $60,047,445 $171,979,750 $110,373,454 $155,965,857
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
Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance 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

30 Days or Less
31 to 90 Days
> 90 Days

oo o

9-10. Not applicable.

Overnight and Continuous

| Amortized Cost |

Fair Value

$155,965,857

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.
Real Estate

Not applicable.

Low-Income Housing Tax Credits

Not applicable.
Restricted Assets

No significant changes from prio

r year end.
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities

No assets or liabilities are offset and reported net in accordance with a valid right to offset per SSAP No 64, Offsetting and Netting of Assets and
Liabilities.

O. Structured Notes

No significant changes from prior year end.
P. 5" Securities

No significant changes from prior year end.
Q. Short Sales

Not applicable.

R. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 7 -
(2) Aggregate Amount of Investment Income $ 2,125,307 $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 - Income Taxes

No significant changes from prior year end, except the following.

Effective January 1, 2018, the Tax Cuts and Jobs Act (“the Act”) reduced the corporate tax rate from 35% to 21%. As noted in the Company’s 2017
annual statement, the Company remeasured deferred tax assets and liabilities as of December 31, 2017. No significant adjustments were made during
the quarter related to the Act.

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

No significant changes from prior year end, except for the following.

During the six months ended June 30, 2018, the Company received capital contributions of $150,000,000 from Nationwide Life Insurance Company.
On July 25, 2018 and August 9, 2018, the Company received additional capital contributions of $100,000,000 and $50,000,000, respectively, from
Nationwide Life Insurance Company.

Note 11 - Debt
Not applicable.

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

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

No significant changes from prior year end.
Note 15 — Leases
No significant changes from prior year end.

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

No significant changes from prior year end.
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

A. Transfers of Receivables Reported as Sales
Not applicable.
B. Transfers and Servicing of Financial Assets
No significant changes from prior year end.
2. No servicing assets or liabilities were recognized during the period.
4. There were no assets securitized during the period.
C. Wash Sales

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

A.  Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between market
participants at the measurement date. Fair value measurements are based upon observable and unobservable inputs. Observable inputs reflect
market data obtained from independent sources while unobservable inputs reflect the Company’s view of market assumptions in the absence of
observable market information. The Company utilizes valuation techniques that maximize the use of observable inputs and minimize the use of
unobservable inputs. In determining fair value, the Company uses various methods including market, income and cost approaches.

The Company categorizes its financial instruments into a three-level hierarchy based on the priority of the inputs to the 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). If the inputs used to measure fair value fall within different levels of the hierarchy, the category level is based on the
lowest priority level input that is significant to the fair value measurement of the instrument in its entirety.

The Company categorizes assets and liabilities held at fair value in the statutory statements of assets and liabilities, surplus and other funds as follows:

Level 1. Unadjusted quoted prices accessible in active markets for identical assets or liabilities at the measurement date and mutual funds where the
value per share (unit) is determined and published daily and is the basis for current transactions.

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are observable or that are
derived principally from or corroborated by observable market data through correlation or other means. Primary inputs to this valuation technique may
include comparative trades, bid/asks, interest rate movements, U.S. Treasury rates, London Interbank Offered Rate, prime rates, cash flows, maturity
dates, call ability, estimated prepayments and/or underlying collateral values.

Level 3. Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value measurement. Inputs
reflect management’s best estimates of the assumptions market participants would use at the measurement date in pricing the asset or liability.
Consideration is given to the risk inherent in both the method of valuation and the valuation inputs. Primary inputs to this valuation technique include
broker quotes and comparative trades.

The Company reviews its fair value hierarchy classifications for assets and liabilities quarterly. Changes in observability of significant valuation inputs
identified during these reviews may trigger reclassifications. Reclassifications are reported as transfers at the beginning of the period in which the
change occurs.

Independent pricing services are most often utilized to determine the fair value of bonds and stocks for which market quotations or quotations on
comparable securities are available. For these bonds and stocks, the Company obtains the pricing services’ methodologies, pricing from additional
sources, inputs and assumptions and classifies the investments accordingly in the fair value hierarchy.

A corporate pricing matrix is used in valuing certain corporate bonds. The corporate pricing matrix was developed using publicly available spreads for
privately placed corporate securities with varying weighted average lives and credit quality ratings. The weighted average life and credit quality rating
of a particular bond to be priced using the corporate pricing matrix are important inputs into the model and are used to determine a corresponding
spread that is added to the appropriate U.S. Treasury yield to create an estimated market yield for that bond. The estimated market yield and other
relevant factors are then used to estimate the fair value of the particular bond.

Non-binding broker quotes are also utilized to determine the fair value of certain bonds when deemed appropriate or when quotes are not available
from independent pricing services or a corporate pricing matrix. These bonds are classified with the lowest priority in the fair value hierarchy as only
one broker quote is ordinarily obtained, the investment is not traded on an exchange, the pricing is not available to other entities and/or the transaction
volume in the same or similar investments has decreased. Inputs used in the development of prices are not provided to the Company by the brokers
as the brokers often do not provide the necessary transparency into their quotes and methodologies. At least annually, the Company performs reviews
and tests to ensure that quotes are a reasonable estimate of the investments’ fair value. Price movements of broker quotes are subject to validation
and require approval from the Company’s management. Management uses its knowledge of the investment and current market conditions to determine
if the price is indicative of the investment’s fair value.

The Company carries short-term investments at amortized cost, which approximates fair value.
The value of separate account liabilities is set to equal the fair value of separate account assets.

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

The following table summarizes assets held at fair value as of June 30, 2018:

Net Asset Value

(NAV) Included in

Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
Industrial and miscellaneous $ - 3 360,248 $ 172,050 $ 532,298 -
Total Bonds $ - 3 360,248 $ 172,050 $ 532,298 $ -
Common stocks 4,164,168 3,504,427 - 7,668,595 $ 3,504,427
Separate account assets 1,658,852,979 - - 1,658,852,979 -
Derivative assets - - 638,582,572 638,582,572 -
Total Assets at Fair Value $ 1,663,017,147 $ 3,864,675 $ 638,754,622 $ 2,305,636,444 $ 3,504,427
The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2018:
Total gains
Beginning and (losses) Total gains and
Balance at Transfers into | Transfers out of | included in Net | (losses) included Ending Balance at
3/31/2018 Level 3 Level 3 in Surplus Purchases | Issuances Sales Settlements 6/30/2018
Assets at Fair Value
Industrial and miscellaneous $176,329 $- $ $- $4,581 $- $- $(8,961) $101 $172,050
Total Bonds $176,329 $- $ $- $4,581 $- $- $(8.961) $101 $172,050
Derivative assets $569,932,750 $- $-  $27,107,971 $5,500,271 _ $79,067,811 $-  $(43,026,231) $- $638,582,572
Total Assets at Fair Value $570,109,079 $- $-  $27,107,971 $5,504,852  $79,067,811 $- $(43,035,192) $101 $638,754,622

B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as

of June 30, 2018:

Net Asset
Not Value
Practicable  (NAV)
Aggregate Fair (Carrying  Included
Value Admitted Assets Level 1 Level 2 Level 3 Value) in Level 2
Assets
Bonds $15,121,664,286 $15,338,303,928 $500,325,303 $14,522,602,803 $98,736,180 $- $-
Mortgage loans, net of allowance 3,869,985,524 4,030,006,488 - - 3,869,985,524 - -
Short-term investments 620,496,675 620,496,675 - 620,496,675 - - -
Derivative assets 15,543,738 24,207,560 - 15,543,738 - - -
Policy loans 95,397,016 95,397,016 - - 95,397,016 - -
Securities lending collateral
assets 155,965,857 155,965,857 155,965,857 - - - -
Total Assets $19,879,053,096 $20,264,377,524 $656,291,160 $15,158,643,216 $4,064,118,720 $- $-
Liabilities
Derivative liabilities $21,901,807 $9,100,160 $- $21,901,807 $- $- $-
Investment Contracts 14,364,888,442 13,370,113,360 - - 14,364,888,442 - -
Total Liabilities $14,386,790,249 $13,379,213,520 $- $21,901,807 $14,364,888,442 $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.
Note 21 - Other ltems

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 10, 2018 for the statutory statement issued on August 14, 2018.

There were no Type | material events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that

have not already been reflected as required.

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 10, 2018 for the statutory statement issued on August 14, 2018.

There were no Type |l material events occurring subsequent to the end of the period that merited disclosure in these statements that have not already

been disclosed as required.

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.

E. Risk Sharing Provisions of the Affordable Care Act

The Company does not have any accident and health insurance premiums that are subject to the Affordable Care Act risk sharing provisions.
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 25 - Changes in Incurred Lo and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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9.1

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[ ] NoJ ]
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] Nol ]
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[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, 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[X] NAT]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
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. 12/31/2016
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). 05/24/2018
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
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] Nol[ ]
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
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Columbus, OH NO NO NO YES
Nationwide Fund Advisors Columbus, OH NO NO NO YES
Nationwide Fund Distributors, LLC Columbus, OH NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Jefferson National Securities Corporation Louisville, KY NO NO NO YES
JNF Advisors, Inc. Louisville, KY NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]

Qo8

(@) 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
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9.11

9.2
9.21

9.3
9.31

10.1
10.2

1.1

11.2

12.
13.
14.1

15.1
15.2

16.
16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
©

If the response to 9.1 is No, please explain:

Accountability for adherence to the code.

Has the code of ethics for senior managers been amended? Yes[ ] No[X]
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]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 42,796,941
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 87,799,515
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 64,283,324 71,423,628
14.26 All Other 82,294,909 86,592,436
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 146,578,233 $ 158,016,064
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 155,965,857
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 155,965,857
Total payable for securities lending reported on the liability page: $ 155,790,885
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

securities").

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

1
Name of Firm or Individual

2

Affiliation

Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution

17.5097
manage more than 10% of the reporting entity's assets?

Q08.1

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")

Yes[ ] NoJ ]
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17.6

18.1
18.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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[ ] Nof[ ]
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?

If no, list exceptions:

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 orobligor 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*GI securities?

Q08.2

Yes[X]

Yes[X]

No[ ]

Nof[ ]
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3.1
3.2
3.3
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
T AT FAIM MOTIGAGES. ... cveiviecictei ettt ettt b bbb s s s s bt s b4 s s b2 s b a4 s b b8 s b s b et b s s A s s bbb s bbb bbbttt
1,12 RESIABNEAI MOTLGAGES. ... ..cecvveivireiiictsiete ettt bbbt s et se b s s st b s R b s s a4 s b b s bbb At b s h bbb bbb bbb bbb e b st bbb s st b st s
1.13  Commercial mortgages

...... 4,030,006,487

1.14  Total mortgages in good standing

4,030,006,487

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiiccce ettt bbb s e b a et a e G

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages....
1.32 Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

T S T 11030 0T3O OO TP
1.42  Residential mortgages
1.43  Commercial mortgages..

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ...oivoireieieecse ettt s B 4,030,006,487

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

1.62 Residential mortgages...
1.63  Commercial mortgages

1.64  Total mortgages foreclosed and tranSErred t0 FEAI ESEALE. ..ot s bbb en s 0

Operating Percentages:

2.0 AGH 0SS PEICENL......cvuiveiicisitsietc ettt ettt s s s st et s e b2 e b s s s s b b2 4 e s a4 b RS s e R R AR s SRR s e AR A AR bt et s bt ensebns febsststessesstentesetentensesnaans 83.0
2.2 ABH COSt CONTAINMENE PEICENL..........eviveieeiiciiies ettt ettt sttt s e b e s b s s s s b e s et et A et b s es s et s s b et s bbbt es s b e b s b e b s st s et et en st et s tes shssessstessssssssssssesssssnsansesntantenan
2.3 A&H expense percent eXcluding COSt CONtAINMENT EXPENSES...........cvueiiiiieiieieiitisie ettt ettt bbb bbb bbb bbb a s s s st bbbt en bt n b b aes febsetsstessesssssntanses et sntanses et 4.0
Do you act as a custodian for health savings acCouNts?...........cc.ccveevevererersesrerirenennns Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date G
Do you act as an administrator for hEalth SAVINGS GCCOUNES?............ceviieviiiieeieicteee ettt es e bbbt s et b s s bbb st s st et en s s bt n e sensans Yes[ 1] No[X]
If yes, please provide the balance of the funds administered as of the rePOrtiNg AAte............ev ettt G
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?............ccevvvevvicecccee s Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

Lo (=T =Yoo 13T 14 oSO Yes[ ] No[ ]

Qo9
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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




Stementas ot une 02016 rve. NATIONWIDE LIFE AND 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. AIBDAMA......oeiccc e AL|..... [V I 5,248,667 | ..oovververrerieniinnns | cereneineississieninns [ eevens 20,190,207 | ........... 25,438,874 | ..ooovveerrrinn.
2. AIBSKA. s AK] ...... (I PR 500,139 | coveeerrererirerirerinens e [ v 1,406,656 | ............. 1,906,795 | ...coovvrerreriinene
3o ATIZONA. ... AZ].... Lo s 8,593,742 | coovvreeh NT2,78T [ s [ 95,986,513 |......... 104,753,042
4. Arkansas. AR ]...... L] s 2,922,827 | oo | e [ oo 13,662,291 | .......... 16,585,118 |...
5. California LCA[|..... L] o, 125,137,780 [ ..o 211,411 [ | e 212,911,268 |.........338,260,459 | ...
6. Colorado..... COJ...... [N IO 9,479,586 | ..coovereneinrireeiens [ [ 65,972,437 | ..........75,452,023 | ...
7. Connecticut..... LCT . L] 10,532,018 | ovvvveeene 17,138 | s [ e 15,395,255 |...........25,944,411
8. Delaware............ .DE[...... Lo s 5,525,754 | ..o [ | i 4,752,894 | ... 10,278,648
9.  District of Columbia. .DC{...... L] e 1,024,517 [ oo [ e | e 4,399,315 | oo 5,423,832 |...
10.  Florida................. LFL) L] e 37,035,867 | ..ccceeerrnn05,246 | oo 124 ] 221,261,923 | ......... 258,363,160 |...
11.  Georgia... GAJ..... L] e 17,944.344 | oo | e [ e 91,859,975 109,804,319 | ...
12.  Hawaii. LHI L..]. 3,852,915 | i 252,054 | oo [ e 18,548,692 |..........22,653,661 |...
13. Idaho... .IDJ...... Levoe | e 738,280 [ oo [ erververnernennennenes | v 16,805,345 |..........17,543,625 |...
14.  llingis.. L] Lo | e 28 149,773 [ s [ e | e 144,191,674 |........168,341,447 | ...
15.  Indiana INT Levoe | erernen 1,330,482 [ oo [ e | e 81,805,347 | ...........89,135,829 | ...
18, JOWAL.eiieceecicee s IA]...... Lo ] eeeeeeei2,237,157 [ [ [ e 8,938,933 | ........... 11,176,084
17, KANSAS..cooicc KS]..... L.... 38,008,691 | ........... 42,899,209
18.  Kentucky. LKY L.... 36,331,477 | ..........42,431,425 | ...
19.  Louisiana. SLA[ L.... 36,372,865 | ...........39,743,745
20. Maine...... ME]...... Lo 885,398 [ oo 17,138 [ s [ e 7,059,314 | ............ 7,761,850
21, MarYIaNG.....cooieeeeie s MD{...... L.... 81,944,653 |......... 101,625,285
22, MaSSAChUSELES.........coeurerieriiiiieeiee ittt MA[...... L] e 12,337,155 | oo | e [ oo 76,088,520 | ........... 88,425,675
23.  Michigan...... M L] 34,207,419 | ... 135,044,094 |.........169,275,948 | ...
24.  Minnesota... MN...... Lo | oo 10,947,740 [ oo [ e | e 12,458,591 ...23,406,331 | ...
25.  Mississippi... .MS]|...... L] 2,911,005 [ oo e | e 8,527,033 ..11,438,038 |...
26, MISSOUI......oooierierieriercesceseetses sttt MO]...... Lo eieeeene 8377742 [ 25,486 | o | e 40,500,450 48,903,678
27, MONEANA.....oueeririii s MT{...... Levoo | 300,555 [ oo [ [ e 8,485,308 |............. 8,785,863
28, NEDIASKA.......ccvveeeeieeieeieesieeeesie sttt NE]..... Livoo | eereeeeni2,344,592 [ oo [ e | v 48,224,153 50,568,745
29. Nevada........ NV Levoe | 420,398 [ oo [ e | e 23,353,792 27,774,190
30.  New Hampshire.. NH] ... Levoo ] eieeeee 1,507,807 [ oo [ e | v 18,371,582 19,879,383
31, New Jersey..... NJ T L] 036,956,696 | .ooovvoereen 17,491 | oo | e 60,301,561 97,275,748
32.  New Mexico NM{...... Livoo | e 948,104 [ oo [ e | v 26,253,176 27,199,280
33. New York.... WNY . Nooo | 90,533 [ o [ e | e 11,305,207 11,795,740
34.  North Carolina. .NC{...... L... 148,438,204 179,577,515
35, North Dakota.........coccnveerreerneinnirsinsensersessessessesssisssssenseense e ND [ Lo | e 988,940 [ oo [ [ e 5,683,486 | ............ 6,672,426
36, ORNI0....eiersecseereeresressss s sssssssssssssssssssssssssssssnnens OH [ Lo 31,789,017 [ 191,339 [ |10 143,194,571 | ... 175,174,927 | oo
37, OKIAhOMA......oceieieininecneieeseseseseessissessessennsenene OK [ L... ...16,975,438 |...
38, OrBOON.....oiieeeeeieeieeieeiesiesies s sssssssssssssssssssssssssssnsssnss sl OR [ s L...
39, Pennsylvanian..........cooconenninninniineneeeeesessesnesesenee PA [ L...
40.  Rhode Island........ccc.cocvverrerrnrrsirereisisesssssesisssssssessssssssseenn Rl L...
41, South Caroling........ccccoeeerermeennienneennennensensesseissesssesseesssesese s G | conees L...
42, SoUth DaKOta........cccvereereerieeeseeseeseses s SO0 | L...
43, TENNESSEE.....cosieieeieereisiseeseeesseissesssssssesssssssssssssssssssssssssens TN | s L...
A4, TEXS...ieiierieessies s sssssssesssesssenses 1K | cenees L...
45, Utah.ccneesesesesesesessssssseneenen U T | s L...
48, VerMONt.....ccvcecrrcrcrcrnernersersensenensenssenisenssenssenssenssennenese VT | s L....
A7, VINGINIaL. .o VA | L...
48.  Washington. WA(...... L. .
49, WeSt VIFGINIa........ovoeereeiecee e WV ...... Lo 4,103,760 | coooieeeen46,245 [ s | e 8,526,337 | ...
50.  Wisconsin.... LW Lo e 7,196,453 | oo 84,608 | oo | s 38,234,267 |...
51.  Wyoming......... WY (... Levoe | errieeeaeB51,967 [ o [ | e 4,858,155 | ...
52.  American Samoa LAS) N...|.
53.  Guam............ GU[...... N...
54, PUEHO RICO.....ceiierieieieississ ettt eees PR]...... N...
55, US Virgin ISIands..........ccoeueeuneunrinerneineineeeineiseiseeeessseseese e VI|...... N...
56.  Northern Mariana Islands MP]...... N...|.
57. Canada.......ccccccoemrernnee. CAN|...... N...
58.  Aggregate Other Alien LOT [LXXX..
59.  Subtotal XXX
90. Reporting entity contributions for employee benefit plans.............. XXX [ coererinrieisiesinnnns | revssisenssesissesenn [ s | s
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........cvreererririee s XXX e 2T821T [ e | e | v
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ | o | e | o (1]
93.  Premium or annuity conside
or other CoNtract ProViSIONS...........cceuuereieirenieiesseeesesseeseeens XXX e 183,787 | .oveeeievveeiiens [ e | e [ v 183,787
94.  Aggregate other amounts not allocable by State XXX..
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX,
96. Plus Reinsurance Assumed.... 0.0, 0, O [ .
97.  Totals (All Business)............ XXX 660,461,346 | ...........2,041,655 | ..................... 182 | .2,605,184,483 | ...... 67,687,666 | ...
98. Less Reinsurance Ceded.........ccc.coovvervrrinnnnn. el XXX s 102,397,144 [ .o 3497 | |0 8,518,731 | 110,919,372 | ...
99. Totals (All Business) less Reinsurance Ceded............cccvevnrunnne. XXX 558,064,202 | ...........2,038,158 | .....................182 | .2,596,665,752 |...... 3,156,768,294
DETAILS OF WR|
58001. Foreign - Other AlIEN.........ccvruererrrereireeseisseseiseeesssseseesessssseseseesens .
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page.....| ..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... .
9401.
9402. ...
9403. .
9498. Summary of remaining write-ins for line 94 from overflow page..... | ..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above,)................ ..
(@)  Active Status Count

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

Q11

R - Registered - Non-domiciled RRGs

Q - Qualified - Qualified or accredited reinSUrer..............ccouveeveonnee.
N - None of the above - Not allowed to write business in the state
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NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Certificate (CASUALTY) oH (FIRE)
OH
Casualty
1A
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD.
13,642,432 Shares
|Common Stock: 120,000 Shares
Casualty-95.2%
Fire4.8% [Fire-100%
(seepage2y  OH BER
ALLIED HOLDINGS
ALLIED INSURANCE DEPOSITORS SCOTTSDALE THI HOLDINGS
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC.
d INSURANCE COMPANY
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) INS[:;:?;:;?;’:I;ANV (sI) (DEL“‘:_VI_‘:":)E% INC.
Comman Stack: 15,000 Shar ommon Stock:20,000 Shares Common Stock: 20 Shares [——1 Common Stock: 100 Shares CommonStock 850 Shares| |common Stock: 300,000 Shares| | Common Stock: 30,136 Shares Common Stock: 100 Shares
Ity-100%
Casualty-100% Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI- 100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH ‘ D%
CRESTBROOK INSURANCE| NATIONWIDE INSURANCE ALLIED PROPERTY NCE SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. VICTORIA NATIONAL HARLEYSVILLE GROUP INC. AND CASUALTY et SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) INSURANCE COMPANY (Hal) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
Common Stock: 90,000 Share: ) Common stock (ALLIED P& C)
mmon 28,000 Shares 1,615 Shares Common Stock: 1,000 Shares W mon Stack 300000 Shared Common Stock:12,500 Shares| Common Stock: 10,000 Shares Common Stock:4,319,951 Shares Common Stock: 1,500 Shares|
Casualty-100% AHDI-100% oo AGI-100% "
Casualty-100% Casualty-100% Casualty-100% [aGI-100% SIC-100% THI-100% THI-100%
oH e OH T on oH DE IA OH AZ ‘ ™ OH
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY NATIONWIDE REALTY AMCO PREMIER AGENCY, WESTERN
COMPANY NATIONWIDE INSURANCE| AGENT RISK PURCHASING T e HARLEYSVILLE SR Ay ST TITAN INSURANCE VICTORIA AUTOMOBILE|
COMPANY OF FLORIDA GROUP, LLC d INSURANCE COMPANY covpANY INSURANCE COMPANY
NQ) - OF NEW JERSEY — (AMco) -
Common Stock10,000 Shares Casualty-97% Common Siock: 300,000 Shares Common Stock100,000 Shares| Common Stock: 4,776,076 Shares| Common Stock: 3,000 Shares
mmon Stock: 100 Shares CommonStodk: 5000 Shares —
Tian100% Victoria Fire-100%
Casualty-100% Casualty-100% NWindemnity-3% HGI-100% AGI-100% AGH-100% SIC-100% ctoria Fire:
OH OH| Ii-100% OH OH NJ 1A 1A AZ Mmi OH|
[
NATIONWIDE MEMBER
N acnve ey Pl HARLEYSVILLE LAKE ALLIED SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY [TITAN AUTO INSURANCE VICTORIA SELECT
[ ) GENERAL AGENCY, INC. MANAGEMENT, LLC STATES INSURANCE COMPANY GENERAL AGENCY OF NEW MEXICO, INC. INSURANCE COMPANY
NATIONWIDE LLOYDS COMPANY lcormmon Stock: 20,000 Shares, INSURANCE COMPANY ,INC. ||
| Common Stock:300,000 Shares| | Common Stock: 1,000 Shares [~ CommonStock: 927,041 Common Stocke 5,000 Shares Common Stock: 292,000 Shares Common Stock: 1,000 Shares| Common Stock: 1,000 Shares
ATEXAS LLOYDS Shares Cormmon Stock lAGi-100%
Casualty-100% HGI-100% ANCO100% Sic-100% THI100% Victoria Fire-100%
INC-100% Casualty-100% -
GB. ™ ™ OH Mi A A OH NM OH
T —
NATIONWIDE VETERINARY PET
NATIONWIDE CASH
NATIONWIDE AFFINITY A caconre T COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLED TEXAS ADVANTAGE MORTGAGE R TITAN INSURANCE VICTORIA SPECIALTY
INSURANCE COMPANY INSUR A cOmPANY MUTUAL INSURANCE INSURANCE COMPANY AGENCY, INC. COMPANY (NAMC) SERVICES, INC. INSURANCE COMPANY
OF AMERICA COMPANY & 1005 ommon Stock: 333,837 ——Tcommon stock 6,935,
< < Common Stock:60,000 Shares Surplus Debentures: Common Stock: ares CommonStock 470000 —JCommon Stock: 1,000 Shares lohares — Shares CommonStock: 1 Share Common Stock: 1,000 Shares|
Assurance
- [AMCO -87.3% THI-100% Victoria Fire-100%
Casualty-100% Casualty-100% Lone Star HGI-100% lAMco-100%
ty- — [Allied P&C -8.47% SIC-100%
OH OH o Casualty-100% OH OH 1S b aome A OH oS OH|
I
NATIONWIDE REALTY
ON YOUR SIDE
NATIONWIDE SCOTTSDALE SERVICES, LTD, NATIONWIDE INSURANCE HARLEYSVILLE AGMC
AGRIBUSINESS INDEMNITY COMPANY AGENCY INC. INSURANCE COMPANY REINSURANCE, LTD. DVM INSURANCE
INSURANCE COMPANY Single Member Limited OF NEW YORK AGENCY
| Common Stock: 5,690 Shares Commontask 58334 Shares Habilty Company |Common Stock: 100 Shares Common Stock: 11,000 Shares|
‘Common Stock: 15,000 Shares. VPI-100%
- Casualty-100% Casualty-100% HGI-100% NAMC-100%
Casualty-100% A sty OH oy OH Casualty-100% OH OH Tec CA
HARLEYSVILLE LIFE NATIONWIDE SERVICES
HARLEYSVILLE
NATIONWIDE ASSURANCE INSURANCE COMPANY COMPANY, LLC WORCESTER HARLEYSVILLE
(NSC) INSURANCE COMPANY V.P1. SERVICES INC.
COMPANY 3 INSURANCE COMPANY P -
[« Stock: 1,750 Share 3 306,000 el T Common Stock:
emmonsted e Shares Single Member Limited Common Stock: 20,000 Share w0 VPI-100%
Liability Company Shares 5
Casualty-100% Casualty- HGI-100%
y-100% .
OH OH Casualty-100% OH HGl-100% OH OH CA
Subsidiary Companies  — Solid Line
Contractual Association = Double Line

(Casualty/Fire subsidiaries)

Limited Liability Company - Dotted Line

June 30,2018 Page 1
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NATIONWIDE®

NGV-99%

DE|

NW Corp.-100%.

NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)

100 Shares

DE

NATIONWIDE INVESTMENT
ADVISORS, LLC

NW Life-100%

OH|

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
<
CORP)
Common Stock: 13,642,432 Shares.
Casualty-95.2% OH
Fire-4.8% i
I 1
NATIONWIDE GLOBAL
HOLDINGS, INC.
Common Stock:
Common Stock 1 share
NW Corp.-100% OH EAGLE CAPTIVE
REINSURANCE, LLC
" OH NATIONWIDE LIFE NATIONWIDE FINANCIAL
NW Life-100% INSURANCE SERVICES CAPITAL TRUST
NWD INVESTMENT COMPANY (NW LIFE) R
MANAGEMENT, INC. NEWHOUSE CAPITAL Preferred Stock:
‘Commen Stock: 3,814779 Shar
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL 8779 Shares NFS-100%
Commen Stocks 958,750 Shares {———- NWD Invest -19% FINANCIAL CORP. NFS-100% OH DE
NW Corp 100% Casualty-70% (NFC)
Breferted Stock. 500,000 Shares Fire-10% NATIONWIDE LIFE AND
NW Corp 100% ANNUITY INSURANCE NATIONWIDE FUND
DE| DE| NW Life-100% DE COMPANY — ADVISORS
(NLAIC)
T NES-
NWD ASSET Common Stock: 66,000 Shares DELAWARE BUSINESS TRUST
NATIONWIDE EMERGING ml:’l:ﬁgsmmg JEFFERSON NATIONAL NW Life-100% OH DE|
MANAGERS, LLC , INC. JEFFERSON NATIONAL LIFE INSURANCE
777777 [ (NAMHI) SECURITIES. INF ADVISORS, INC. H
CORPORATION (UNLIC) REGISTERED INVESTMENT
NWD Invest-100% |Common tock: 20,000 Shares OLENTANGY ADVISORS SERVICES, INC.
" NWD Invest-100% DE | |'NFc-100% DE NFC-100% DE REINSURANCE, LLC —
DI ‘ NFC-100% LR Common Stocks 201,300 Shares
I NFS-100%
RIVERVIEW NLAIC - 100% VT TX
NATIONWIDE GLOBAL
+ INTERNATIONAL VENTURES, INC. JEFFERSON NATIONAL
GROUP, INC. e LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE BANK
f— [COMPANY OF NEW YORK] SERVICES CORPORATION
— CommonStock: 2,800,000 Shares
Common Stock: 100 Shares Common Stock: 5,000 Shares
NWD Invest - 100% ommontock 5/
DE NAMHI-100% DE INLIC-100% NY W Life-100% oK NFS-100% FED
H NATIONWIDE FINANCIAL
ASSIGNMENT
NEWHOUSE CAPITAL | COMPANY
PARTNERS I, LLC Common Stock: 100 Shares
NW Life-100% OH

NFS DISTRIBUTORS, INC.
(NFsDI)
Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100% DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%

DE
NATIONWIDE
SECURITIES, LLC
NFSDI - 100% DE

™| Common Stock:

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

1,000 Shares

NFSDI- 100%
PA

NATIONWIDE RETIREMENT
SOLUTIONS, INC.

Common Stock: 236,494 Shares
NFSDI-100%
DE

Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
June 30,2018 Page 2

(Nationwide Corp. subsidiaries)
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Statement as of June 30, 2018 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NAIC

Group

Code Group Name
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code
10127
42579
19100
29262
18961
42587
15821
13838
22209
23582
42900
10674
14516
64327
35696
26182
64017
15727
11991
26093
28223
10723
23760
10070
25453
10948
92657
66869
42110
23779
23787
37877
13999
15580
41297
10672
13242
36269
42285
10644
42889
10778
10105
10777
37150

State of

Domicile

OH
1A
1A

X

OH
1A

OH
1A

OH

OH
NJ

OH
Mi

OH

OH

OH

>

NY

OH

OH
1A

OH

OH

OH

OH

OH

OH

OH

X

OH

OH

OH

VT

OH

OH

AZ

X
Mi

OH

OH

OH

OH

OH

OH

AZ

Federal ID
Number

T 27-0114983

42-1201931
42-6054959
74-1061659
68-0066866
42-1207150
42-4523959
42-0618271
75-6013587
41-0417250
23-2253669
23-2864924
38-3198542
23-1580983
23-2384978
04-1989660
75-0300900
47-1180302
38-0865250
48-0470690
42-1015537
95-0639970
31-4425763
31-1399201
95-2130882
31-1613686
31-1000740
31-4156830
75-1780981
31-4177110
31-4177100
31-0970750
27-1712056
31-1117969
31-1024978
86-0835870
74-2286759
86-0619597
95-3750113
34-1785903
34-1394913
34-1842604
34-1777972
34-1842602
86-0561941

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Farmland Mutual Insurance Company

Freedom Specialty Insurance Company
Harleysville Insurance Company

Harleysville Insurance Company of New Jersey
Harleysville Insurance Company of New York
Harleysville Lake States Insurance Company
Harleysville Life Insurance Company

Harleysville Preferred Insurance Company
Harleysville Worcester Insurance Company
Jefferson National Life Insurance Company
Jefferson National Life Insurance Company of New York
National Casualty Company

Nationwide Affinity Insurance Company of America
Nationwide Agribusiness Insurance Company
Nationwide Assurance Company

Nationwide General Insurance Company
Nationwide Indemnity Company

Nationwide Insurance Company of America
Nationwide Insurance Company of Florida
Nationwide Life and Annuity Insurance Company
Nationwide Life Insurance Company

Nationwide Lloyds

Nationwide Mutual Fire Insurance Company
Nationwide Mutual Insurance Company
Nationwide Property & Casualty Insurance Company
Olentangy Reinsurance, LLC

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Indemnity Company

Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Automobile Insurance Company
Victoria Fire & Casualty Company

Victoria National Insurance Company

Victoria Select Insurance Company

Victoria Specialty Insurance Company

Western Heritage Insurance Company



Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11
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1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
az(rj:bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 [ Nationwide...........cocrevrerernes | ererirrennas 31-1486309.. | ....4595018 | ....cvevvvrererrenes o 10 W. Nationwide, LLC........cccoovvervrreereriririnnns OH............ NIA oo Nationwide Realty Investors, Ltd..........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 31-1486309.. | ....4810074 | ...cvovivererines [ v 1000 Yard Street, LLC........ocvevervrnerreircieninne OH............ NIA oo Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | eririrrnines 31-1486309.. | ... 4869474 | ....covvvvvven [ e 1015 Long Street, LLC......ccovvevervireireicieninns OH............ NIA oo Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide.........cccververrerees [ eovrrerrrins 31-1486309.. | ... 4810047 | ...ovvvvvvrererees | corerererreirireineiens 1050 Yard Street, LLC.....c.covvvvrieierciries OH...cocene. NIA ..o Nationwide Realty Investors, Ltd. .................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 [Nationwide...........coereererernes | erererrennas 31-1486309.. | ....4810038 | ....ccvvverrreres [ worrrreireririrneirinnns 1125 Rail Street, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide.........covvereerrerees [ eorererrrens 31-1733036.. | ....4594963 | ......ccovvvvrerrees | vrrrererreerierreeens 120 Acre Partners, LLC.... Nationwide Realty Investors, Ltd ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 [Nationwide...........coerevrermrnes | erererrninas 20-4939866.. | ....5217036 | .....covrevrererrns | e 1125 Yard Street, LLC......coovveveveirerrcrciinne NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide.........c.cvvereerreree [ eovrrerreens 26-2451988.. | ....4288132 | ...ovvvreerrrrens | cereeeereinnieeiins 1492 Capital, LLC.....c.evveeeeriercrceeiene Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........ccvvererrvvrees [ evrrerrris 31-1486309.. | ...5113932 | ...ovvererreree | e 111 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........covvereereerees [ eovirerreens 31-1486309.. | ....4810083 | ....ccovvvevrerrees | rrrrererreereerreenens 155 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........cocvereereerees [ v 31-1486309.. | ...5113923 | ..o | e 161 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........covvereerverens [ eovererreens 31-1580283.. | ...5042171 | .o | v 170 Marconi, LLC........oovvvvecrcecrceeens NWD Investments, LLC.........ccoovrevrenrerrienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........cccovereereerees [ v 31-1580283.. | ....4960960 | .......crvverrerreen | rrerererreereerneenens 245 Parks Edge Place, LLC........ccccoovcvvivinnee NWD Investments, LLC.........ccooerevrvnrernienen. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........covvereererrees [ eovirerreens 31-1486309.. | ....4810092 | ....covvrvevrerrees | vrrrererreerererreenens 275 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide.........c.ccvereerveerees [ eoreerrees 31-1486309.. | ....5092952 | ......covievrerree | rverererreinereereeens 343 N. Front, LLC.....coeveeiiirerrcrceenne Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........c.ccvereereerees [ eovererreens 31-1580283.. | ....4590835 |....coevrevererrees | rrerererreincrereiene 400 West Nationwide Boulevard, LLC............... (O] NIA .o NWD Investments, LLC.........cccoerivrernrrernienene ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide...........ccovereerrerees [ v 31-1580283.. | ... 4591140 | ..o | e 425 West Nationwide Boulevard, LLC............... OH..coeenee. NIA oo NWD Investments, LLC.........cccovrivrvrrernienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........c.ccveeereerens [ v 31-1486309.. | ....4595009 | ....covvrvevrrerrees | rrrrererreinererreiens 44 Chestnut, LLC........coevivriercicnccrce Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide 31-1486309.. | ....4890843 75 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4590750 | .. . | 775 Yard Street, LLC... . . .. INRI Equity Land Investments, LLC... . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....5280151 777 Swan Street, LLC......covvveviecccee NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4810104 780 Yard Street, LLC......c.ccvvevverivrreirienenne NRI Equity Land Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4671583 |.. . | 795 Rail Street, LLC..... . . . . ..|NRI Equity Land Investments, LLC... . | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4590602 800 Bobcat Avenue, LLC........ccccovvvviriivinnenne NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4671499 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |20-4939866.. | ....4671789 |.. . 1800 Yard Street, LLC....... ..|NRI Equity Land Investments, LLC... .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4590778 805 Bobcat Avenue, LLC GVY Residential, LLC..........ccccoovirierriirinnnns ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccocvverrrreies | crrrireinnns 20-4939866.. | ....4890834 |.......cccovreens | v 808 Yard Street, LLC GVY Residential, LLC..........ccccoovvriverriirnnne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovverevrrees | errriernnns 20-4939866.. | ....4869465 |.......cccocvrveens | e 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruerrvrieins | errriernnns 20-4939866.. | ...5042612 | .....ccevvrrienns | v 825 Junction Way, LLC.......ccccovrvevrrirrrireinis GVY Residential, LLC..........ccccoovurierriirrninnne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
828 at the Yard Condominimums Home

................................................................... 37-1865892.. | N/a....cccvvees | cerereereirerninees | cverreersnnenenenn.. | OWNETS Association OH............ |OTH............. | Other non-Nationwide...........cccccovvererervnirnecnees [N [ ceveircinennens | Other non-Nationwide..........coeevcevcrervinccncens [ Nt | 21,
0140 | Nationwide..........cccocovervreies | errrireinnns 20-4939866.. | ....5012286 |.......cccocrrreerns | cvrirerrirrieirnins 828 Bobcat Avenue, LLC.........cccooovevieicie, OH...cco. NIA...ccooon NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruerrvrreins | eovrvireinnns 20-4939866.. | ....4890759 | .....cccovvvieens | e 840 Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvervreies | crrriennnns 20-4939866.. | ....4590611 | ...covvererrieeins | corrireieireieieines 845 Yard Street, LLC GVY Residential, LLC..........ccccoovvrierriirnnae ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruervreins | evvirennnns 20-4939866.. | ....4590787 | ....ccovvvieens | crrierereenis 850 Goodale BIvd., LLC.........ccoevvvrreiirriiinenn. OH.....cc.... NIA..ccoonne NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE Y

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

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

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccorvervreies | errrireinnns 20-4939866.. | ....4903921 | ...ccoeerieens | v 860 Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 20-4939866.. | ....4903912 | ...covvevrieens | v 880 Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 20-4939866.. | ....4869438 | .......cccovvveens | e 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 20-4939866.. | ....5143069 950 Dorchester Way, LLC.........cccccovvereirirennnn. GVY Residential, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 131-1486309.. | ....5092943 | .. . | 960 Bobcat Avenue, LLC. .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4810029 975 Rail Street, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....5082001 995 Yard Street, LLC......c.ccoeveveerieierieieinns Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1680808.. | ....4594833 | .. . |AD Investments, LLC... .. | Nationwide Realty Investors, Ltd... ...[ownership.......... | ..... 60.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4590992 ADTV, LLC...oooteiieeeissee e NWD Investments, LLC..........ccoevvvrverrerninnnn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 52-2227314.. | ...A287247 AGMC Reinsurance, Ltd............cccoveneininienianes Nationwide Advantage Mortgage Company.... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |42-1011300.. | ....4287229 | .. . | ALLIED General Agency Company.. . | AMCO Insurance Company..............cccceeeven ownership... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 42-0958695.. | ....1677548 ALLIED Group, INC......couevevivniiiveeririniineirerninns Allied Holdings (Delaware), Inc ownership ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide...........ccoverererens [ eovrerreins 46-4628790.. | ... 4613462 | ...cooovvevverens | v Allied Holdings (Delaware), InC.........c.ccocreueninne Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... | (FTVINR PR
0140 | Nationwide...........couvvrercnnee. 10127... [ 27-0114983.. | ....4288169 | .....ccvvvvvrens | v ALLIED Insurance Company of America........... OH.....c...... A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nevoore e
ALLIED Property and Casualty Insurance
0140 | Nationwide..........cccovrrrirernnnes 42579... |42-1201931.. | ... 4287144 | ..coovievies | e Company A A, ALLIED Group, Inc. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvervreins | eovrvireinnns 42-1527863.. | ... 4287238 | .....covvvveens | v ALLIED Texas Agency, INC.........ccovvverririreinnns [, S A AMCO Insurance Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........c..cccrvverrerrrnn. 19100... [42-6054959.. | ....4287153 | ..covvvrrvrerens | cerererireresiinnens AMCO Insurance COMPaNY..........coeverrvererennns A A ALLIED Group, INC.....coovvvirnrerernrereiininnnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 59-1031596.. | ....4288011 | ..covviriirrries | e American Marine Underwriters, Inc................... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 81-4532504.. | ....5082029 |.....cccoovvvrvives | vererrreiriririeins American Tax Credit Fund 2017-A, LLC........... Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 82-2001573.. | ...5167113 American Tax Credit Fund 2017-B, LLC........... Nationwide Life Insurance Company .............. ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |82-4591498.. | ....5215292 | .. . | American Tax Credit Fund 2018-A, LLC.. .. | Nationwide Life Insurance Company ... .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 83-0606592.. | ....5278943 American Tax Credit Fund 2018-B, LLC........... Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 83-0620232.. | ....5278934 American Tax Credit Fund 2018-C, LLC........... Nationwide Life Insurance Company .............. ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591177 Arena District CA I, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
Arena District Garage Condominium
........ 36-4857239.. | Na....cccovis | e [ evrinercrnsnnen.. | ASSOCIaLION OH............ |OTH............. | Other non-Nationwide . | Other non-Nationwide N [ 20
........ 90-0280710.. | N/a....cccvvvier | ceverrererrereinees [ cveireirenennenenne.. | Arena District Owners Association.................... | OH............ | OTH............. | Other non-Nationwide . | Other non-Nationwide N [ 20
................................................................... 35-2582728.. | Nfa....cccvcvi | corerreirerieiinies [ covereirerennenen.. | Arena District Swim Club Association............... |OH............ |OTH............. | Other non-Nationwide Other non-Nationwide...........cccocvevrerernenerens | ceedNevoiis [ 20
0140 [Nationwide...........coererrermrnes | eririrrinas 31-1486309.. | ....5012277 | .oovvorirererenes [ v Ballantrae Woods, LLC........ccccccovvnerervirnrinnnnns OH............ NIA oo Nationwide Realty Investors, Ltd............cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 | Nationwide.........ccovervrrrerees [ evrreirris 26-4083207.. | ... 4889447 | ...covvvrvrvrens | cererrerisneneiniens Berkshire Crossing Development, LLC............. DE.....cc.... NIA...coine NorthStar Commercial Development, LLC...... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevrerernes | eririrennas 31-1555487.. | ....4593658 | ....ccvvvrrerenes v Broad Street Retail, LLC.........cccoovvvvvririircrninne DE.....cco... NIA oo Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... | w.... 60.000 | Nationwide Mutual Insurance Company.......... | ..... Neooonee T
0140 [Nationwide...........coerevrerernes | eririrreinas 20-3624379.. | ....4595531 | ...coooveerirvins | e Brooke School Investment Fund, LLC............... DE.....cc.e. NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooie | e
Limited partner

0140 | Nationwide 26-0899413.. | ....3730540 | .....ovrerernins | e CHP New Markets Investment Fund, LLC......... OH............ OTH....ccon... Nationwide Mutual Insurance Company.......... Inocontrol | ... 50.000 |other non-Nationwide............c.coeeeverrererrerernns [ venee Neooonee
0140 | Nationwide 20-1618232.. | ....4595241 CNRI-Cannonsport Condominium, LLC CNRI-Cannonsport, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N.ooo
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0140 | Nationwide..........cccorvervreies | errrireinnns 20-1618232.. | ....4595045 | .....coccovvvveens | v CNRI- Cannonsport, LLC.........ccccovvivevriirnirinns Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
................................................................... Na.oee [N [ | ceevcveecvcscesen. | CO-Investment Fund, LLC Other non-Nationwide. rereseseeenennnn. | Other non-Nationwide
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 31-1579973.. | ....2998688 |......ccovvvrvrrrene | e COLHOC Limited Partnership. NRI Arena, LLC ownership.......... | ... 30.757 |Other non-Nationwide
0140 | Nationwide...........ccoeverrerernen. 29262... |74-1061659.. | ....4288057 Colonial County Mutual Insurance Company.... | TX............. Other non-Nationwide contract............. . | Other non-Nationwide
............. |, | 45-4901238.. [ n/a.............. . | Columbus Arena Management, LLC . . | Other non-Nationwide........ .. |nfa...... .... | Other non-Nationwide..................
0140 | Nationwide...........cccerrireennnns 18961... |68-0066866.. | ....4288178 Crestbrook Insurance Company..............cc........ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1486309.. | ....4590255 Crewville, Ltd Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide . |42-1207150.. | ....4287162 Depositors Insurance Company ALLIED Group, Inc ownership ...100.000 |Nationwide Mutual Insurance Company.
Discover Affordable Housing Investment Fund |
................................................................... 46-4104813.. [Nfa...cocvies | cerreirereisinens | cvereriniseneeenens. [ LLC OH............ |OTH............. | Other non-Nationwide............ccccovvererervncrnecnees [N@eeiiiiiniincncnns v | Other non-Nationwide..........coevceverervcnccncns [ veedNeviiit | 21
0140 | Nationwide.........cccorurervreine | evrireinnns 33-0096671.. | ... 4287694 | .....ccoovvrvres | v DVM Insurance AQeNCY.........couvverreririmernnnenenns CA...c..c.. NIA..ccoon Veterinary Pet Insurance Company................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccoeverrernnne. 15821... [47-4523959.. | .... 4890825 | .....cccoevvrerens | coerreirirsieireienins Eagle Captive Reinsurance, LLC...................... OH............ A Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccoruervreine | evvirernnns 20-1945276.. | ....4590590 | .....cocvirvrrvunns | vererrrerrririreinns East of Madison, LLC 120 Acre Partners, Ltd.........cccocovrivrcnnnenen ownership.......... | ... 24.910 | Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide..........ccererreren [ eerverrens 20-1945276.. | ....4590590 | ....cccoevrrerrerrene | cereerrerrnienierieienne East of Madison, LLC ND La Quinta Partners, LLC...........cccoevreinnne ownership.......... | ... 75.090 |Nationwide Mutual Insurance Company.......... | ..... N....... T
................................................................... 30-0951639.. [N/a.....coccvries | corerrerresirariens | ceverrersesnieneennnn. | ERN-4 Property Owners Association, Inc.......... [OH............ |OTH............. | Other non-Nationwide...........c.cccoeevvrverrecvicas [N | ceveireieennnnn. | Other non-Nationwide..........cooveveveereneinnins | coedNeviiii | 20
0140 | Nationwide..........cccovrrrirernnnes 13838... [42-0618271.. | ...A569372 | ...ooovvvrieins | v Farmland Mutual Insurance Company.............. A OTH.oveee Other non-Nationwide...........cccerevrrreierreinnnans debt.ii [ Other non-NationWide.............covrrreeerinnns | conne N....... 2
0140 | Nationwide...........cccorrrirerrnnes 22209... | 75-6013587.. | ... 4287676 |....ccovvevvires [ orrriririeiersicinnns Freedom Specialty Insurance Company........... OH....oc0.... A Scottsdale Insurance Company ............cc....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
................................................................... 46-4736379.. [Nfa...ccccoriers | cevrivreseieiens | vesriereiseienenen. | GPN-=1 Property Owners Association, Inc......... |OH............ |OTH............. | Other non-Nationwide.............cccceoveerivrerreinns [Maeiciiieiciens [covriereiennn. | Other non-Nationwide..........ocvvevvenevvinneinnens [ eeeelNuciiis [ 21
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 20-4939866.. | ....4590808 |.......cccovvrrrrns | vererrreiriririeins Grandview Yard Hotel Holdings, LLC................ OH...ccc0.c.. NIA...cooine NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........ccovrvrrrerren [ ervrrerrenns 20-4939866.. | ....4590826 | .....cccoecvrivriins | crrereiriierieirninnins Grandview Yard Hotel, LLC........cccccocevvierrnnnns Grandview Yard Hotel Holdings, LLC.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........cccovrerrrerees [ ervrrerrrns 20-4939866.. | ....5036200 GVY Residential, LLC..........cocovvrrrererriniennes NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1486309.. | ....5280142 | .. . | Harlem Road Developers, LLC . . .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 51-0241172.. | ....3582909 Harleysville Group INC........ccocvvvivereiirinienns Allied Holdings (Delaware), Inc............ccocuune.. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide........c..cccrvverrerrnne. 23582... |41-0417250.. | ....4442260 |......ccocovvvvrres | corerreirirereriinnens Harleysville Insurance Company............cccceven.. OH...coocvoe. A Harleysville Group, INC.......ccccevevirrieiiiriininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide..........cccrvvvrrerrnne. 42900... |23-2253669.. | ... 4442158 | ....cocovvivveens v Harleysville Insurance Company of New Jersey | NJ............. A Harleysville Group, INC.......ccccvvevivriniiiriinnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.......c.ccccrverrrerrenn. 10674... [23-2864924.. | ... 4442242 | .....ooovvrvvvns | e Harleysville Insurance Company of New York... |OH............ A Harleysville Group, INC.......cccvvevivrieiririininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide.........cccrvvrrrerrnne. 14516... [38-3198542.. | ....4442251 | ...ooovvvrvrvrens | e Harleysville Lake States Insurance Company... |Ml............. A Harleysville Group, INC.......ccccevevivriniiiriinnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide........c.cccrvvrrrerrenn. 64327... | 23-1580983.. | ....4440659 |.......cccrvvrvrres | corerrerirerrriinnens Harleysville Life Insurance Company................ OH..ccoevne. A i Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 [ Nationwide..........ccocrvrrrvrrnnee 35696... | 23-2384978.. | ....4442288 | ..o e Harleysville Preferred Insurance Company....... OH............ (A, Harleysville Group, INC.........ccceevererniiererinen. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 | Nationwide.......c.ccocrvvrrrerrnne. 26182... |04-1989660.. | ...4442372 | ....cocvvvrvvrnns v Harleysville Worcester Insurance Company...... OH..ccoeveee. A Harleysville Group, INC.......cccvvevvrriniririinnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevrerernes | eririrennas 32-0051216.. | ....4596903 | ....covvvrrrrrnnes [ cerrireirerinineiiinns Hideaway Properties Corporation................... CA.covvvn. NIA oo Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... | ve... 50.000 | Nationwide Mutual Insurance Company.......... | ..... Neooonee T
0140 [Nationwide...........coerevrerernes | eririrreinas 31-0871532.. | ....4288020 | ....covvverervnes [ rerrirerrerieinniriines Insurance Intermediaries, INC...........ccocvvvnieneen. OH............ (A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooie | e
0140 [Nationwide...........coererrerernes | ererirreines 20-3289512.. | ....3848436 |.....ocvevernrns | e Jefferson National Financial Corp..........ccc...... DE.....cco... NIA oo Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... A GRS IO
0140 [ Nationwide..........ccocovvrrrnenee 64017... | 75-0300900.. | ....3332887 |.....cocvvrererinns [ e Jefferson National Life Insurance Company...... TXeriei (A Jefferson National Financial Corporation........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | oo
Jefferson National Life Insurance Company of

0140 | Nationwide.......c.coereerrrerrrene. 15727... |47-1180302.. | ....5111899 | ...ovvvvrvrvrens | v New York NY.orrinne A Jefferson National Life Insurance Company.... | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR R
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0140 | Nationwide..........cccorvervreies | errrireinnns 61-1340595.. | ...5113503 | ...ocoviervree | e Jefferson National Securities Corporation......... DE...... NIA...ccooone Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 31-1486309.. | ....4097802 | .....cccoverrrrrnns | e Jerome Village Company, LLC..........ccccoovvnnnn OH.....cc0.... NIA..ccoonee Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
Jerome Village Master Property Owners
................................................................... 46-2974590.. [N/a....coveieres | e | ceeveeeeeieeeneeeeeen. | ASSOCIALION, InC. OH............ |OTH............. | Other non-Nationwide..............cocoevvvvrvrvvvrcrceees [N | cveeienenn. | Other non-Nationwide............ocoveveveveeeveeevceeenes | ceedNuveiiis [ 20
0140 | Nationwide.........cccoruervrveins | evrrireinnns 20-8945345.. | ...5111938 | ...coooevvieens | v INF AQVISOTS, INC...vovvviiieieniesscee e DE........... NIA..ccoonee Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
Jerome Village Residential Property Owners
................................................................... 46-2956640.. [N/a......cocoeves | ceererereieieiiieien | ceeeeiereeeeeneeeeeeen.. | ASSOCAtiON, InC. OH............ |OTH............. | Other non-NationWide............c.cocevvvrvrvrvicrveceees [N | cveeeennn. | Other non-Nationwide............ocoveeeveveeeeeevceeenes | ceedNuveiiis [ 20
0140 | Nationwide.........cccovurerviene | evvireinnns 31-1486309.. | ....4590312 | ...ccovvierrins | e JV Developers, LLC.......ccoovevieveeirinieiiens OH...c.co.... OTH..ovvevee Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide.........cccoruervreine | evrrirennnns 74-1395229.. | ....4613350 | ...ocorrirervinns | e Lone Star General Agency, INC..........ccccccueunnne [, S A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccccvrrrireinnnes 11991... [ 38-0865250.. | ....4288187 | ....covvvirevns | crriersieirnis National Casualty Company.............cccerrurenn. OH....oc0.... A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide...........coererrrerren [ ererrerrenn AC000920.... | ... 4614900 |...cccoorrrrrerrens | crrerrerrierreireininns National Casualty Company of America, Ltd..... |GBR.......... A National Casualty Company...........ccceueunne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide...........ccoerererens [ eovrerriis 42-1154244.. | ...2889795 | ..o | e Nationwide Advantage Mortgage Company...... A NIA .o AMCO Insurance Company.............oceeeevens ownership.......... | ... 87.300 | Nationwide Mutual Insurance Company.......... | ..... Yo T
ALLIED Property & Casualty Insurance
0140 | Nationwide.........cccoruerrvreins | evrrireinnns 42-1154244.. | ...2889795 | .....cccoovvievns | v Nationwide Advantage Mortgage Company...... A NIA..ccooi Company ownership.......... | v 8.470 | Nationwide Mutual Insurance Company.......... | ..... Yoo T
0140 | Nationwide...........ccerereerens v 42-1154244.. | ...2889795 | ..o | v Nationwide Advantage Mortgage Company...... A NIA ..o Depositors Insurance Company...........c..c...... ownership.......... | v..... 4.230 |Nationwide Mutual Insurance Company.......... | ..... Y. T
Nationwide Affinity Insurance Company of
0140 | Nationwide..........ccccorrrirernnnes 26093... |48-0470690.. | ....4288196 |.....ccoovvevvires [ orrerrrireierricinnns America OH...coco.e. A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccovrvrirernnnes 28223... |42-1015537.. | ....4288208 | ......cccovvevvivires [ ovrrirrireisirieinins Nationwide Agribusiness Insurance Company.. |lA.............. A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorverrrreins | evrireinnns 31-1578869.. | ....4288075 |....ccocovvrvrvins | oo Nationwide Arena, LLC.........cccovvrerrirriercrrnnns OH...coc0... NIA..ccooi NRIArena, LLC......cooovevivieierieiereseeiens ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccorurvrvieins | evrirernnns 20-8670712.. | ...4288114 | ...oovvevvievns | v Nationwide Asset Management, LLC................ OH...cooevee. NIA..ccooi Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide........c..cccvvverrerrene. 10723... [95-0639970.. | ....4288217 | ..oovvvrvrvrens | cerereirirsrereinnens Nationwide Assurance Company............ccc.c..... OH...cooceee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.........cccorurvrvivens | evrireinnns 31-1592130.. | ....2729677 | ..cvvrirerrrriens | oo Nationwide Bank...........ccoeovrevniiinniciicnns OH...cooeeoee. OTH.oveee Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide 31-1036287.. | ...4288123 | ....ccoovvrereren | e Nationwide Cash Management Company......... OH...coocenee. NIA ..o Nationwide Mutual Insurance Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N......
0140 | Nationwide . 131-4416546.. | ....3828081 . | Nationwide Corporation .. | Nationwide Mutual Insurance Company ownership... Nationwide Mutual Insurance Company.......... | ... Y.
0140 | Nationwide 31-4416546.. | ....3828081 Nationwide Corporation Nationwide Mutual Fire Insurance Company... | ownership Nationwide Mutual Insurance Company.......... | ... Y.
0140 | Nationwide.........cocvrerrrerees [ evrrerrris 04-3679407.. | ...4286839 | ....ccoevrrvrrerree | cerrrererreirireireeeens Nationwide Emerging Managers, LLC............... DE.....cc.... NIA...coene NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide..........ccovrerrerees [ rovrrerreis 05-0630007.. | ....4288048 |......cccooovrrvrrns | corrrrrerrririreireinns Group, LLC OH...cooeeoe. NIA...coone Insurance Intermediaries, INC.........cccocvvrevrenns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........ccvvrerrrerees [ evrrrrrrins 31-1667326.. | ...4286932 | ...cccovvvrerrerree | cerrrereirnirireineiens Nationwide Financial Assignment Company..... OH..coevee. NIA...coene Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevrernrnes | erererreinas 23-2412039.. | ... 4287087 |....oovverererns | e Nationwide Financial General Agency, Inc........ PA....ccce.. NIA oo NFS Distributors, INC.........ccoveuevvinirreieiniinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coerevernrnes | erirrrreinas 31-6554353.. | ....4286978 | ....covvvereiines e Nationwide Financial Services Capital Trust..... DE.....cc.c. NIA oo Nationwide Financial Services, Inc. ................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 [Nationwide...........coereererernes | eririrrninas 31-1486870.. | ....3828063 | .....ccvvvrerrrrrres [ worrrrerreririneiriinns Nationwide Financial Services, Inc.................. DE.....cco... NIA oo Nationwide Corporation ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coererrermrnes | eririrreinas 52-6969857.. | ....4286996 | ......ovvererires [ e Nationwide Fund AdViSOrs...........cocvevernirinnee DE.....cce. NIA oo Nationwide Financial Services, Inc. ...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........cocrerrernrnes | erererrninas 31-1748721.. | ... 4287050 | ..o [ Nationwide Fund Distributors LLC.................... DE.....cco... NIA oo NFS Distributors, INC.........ccovevevninerreieiniinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [ Nationwide...........cocrevverernes | eririrrrinne 31-0900518.. | ....4287041 | ...ovoevreiin [ Nationwide Fund Management LLC.................. DE........... NIA oo NFS Distributors, INC.........cccoeuevnineireicininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide..........ccoevvrrvvrrnnee 23760... | 31-4425763.. | ... 4287957 | .covvvervrerines | v Nationwide General Insurance Company.......... OH............ (A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
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0140 | Nationwide..........cccorvervreies | errrireinnns 31-1570938.. | ....4286398 |.....cccooovrvrrrens | e Nationwide Global Holdings, InC..........cccccevneee. OH...cco.. NIA...ccooone Nationwide Corporation.............cccecvuevevrirrennns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 04-3732385.. | ... 4286857 | ....ccocvverrrrrens | vererrieirieirieinns Nationwide Global Ventures, Inc............c.cc....... DE........... NIA..ccoonee NWD Asset Management Holdings, Inc.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide . 131-1399201... | ....2839398 | .....covvieerrs | v Nationwide Indemnity Company OH....co.. A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 195-2130882.. | ....4287180 Nationwide Insurance Company of America...... OH.....c..... A ALLIED Group, INC. ..c.ovveverirereiireieireieniee ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide . [31-1613686.. | ....4287966 | .. . | Nationwide Insurance Company of Florida........ . | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 41-2206199. | ....4286950 Nationwide Investment Advisors, LLC............... Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide.........cccocrurervrveins | evrirennnns 73-0988442.. | ...4286923 |.....ccoovvrrvies | e Nationwide Investment Services Corporation.... | OK............ NIA...cooin Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
Nationwide Life and Annuity Insurance
0140 | Nationwide........c..ccrvverrerrnen. 92657... | 31-1000740.. | ....2995098 |......ccecverrrvrres | corerrerrirerenrirnnens Company OH...cooco.e.. RE....ccouenne Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide...........cccorrereennnes 66869... | 31-4156830.. | ....2819288 | .....ccovvevvires [ vreirrireeirieienns Nationwide Life Insurance Company................. OH......c..... UDP............. Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide.........cccvrerreren [ ererierrins 13-4212969.. | ... 4596127 | ..cooovvrrerericens e LLC OH...coco... NIA....ccoonne Nationwide Life Insurance Company............... Other..ooevreies | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide..........ccovrerrerens [ ervrrerrins 01-0749754.. | ... 4595960 | ......ccorvrrrerrre | cerrrrrerrrinirerreenne LLC OH...coce... NIA...cooine Nationwide Life Insurance Company............... Other..coeereiies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide........cccvvrvrrerens [ ervrrerrenns 54-2113175.. | ... 4596127 | .oooveeeeieieiree | cereereisrieieieine LLC OH..ccooeene. NIA...cooine Nationwide Life Insurance Company............... Other..oveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccoererreren [ ererverrenns 58-2672725.. | ... 4596163 | ....ccevvererrene | cerrerrerrrieirerieinne LLC OH.....cc0... NIA...ccene Nationwide Life Insurance Company. N 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... | IO
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide........cccvrvrrerens [ ererrerreins 20-0382144.. | ... 4596707 | ...ovvvrreererrnes | cerrrirerreinirersneenns LLC OH...coco.e. NIA ..o Nationwide Life Insurance Company............... Other..cveereres | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide........cccvvererreren [ ernrrerrenns 20-0745944.. | ....4596211 | .ooovevirrrerens | cererereieneissininns LLC OH...coeveee. NIA...cooene Nationwide Life Insurance Company............... Other..cveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... | IO
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccovrerrrerees [ eovrrerrris 20-0745965.. | ....4596239 | ...c.cevrrvrvrens | cererreriisrieireiniens LLC OH...cooceoe. NIA...cooene Nationwide Life Insurance Company............... Other...oevrenes | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide.........ccvvrvrrrerees [ evrrrireis 20-1128408.. | ....4596332 | ...coovvrvrvreireins | cererreireinsieininiens LLC OH...coevee. NIA...coene Nationwide Life Insurance Company............... Other...covevrvres | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2004-E,
0140 [Nationwide..........coerevrermrnes | eririrrennas 20-1128472... | ... 4596350 | ......ccrvvervins | e LLC OH............ NIA oo Nationwide Life Insurance Company . 0.010 |Nationwide Mutual Insurance Company.......... | ... Neooone LIS
Nationwide Life Tax Credit Partners 2004-F,
0140 | NationWide.........covvervrrrerrees [ ervrreirres 20-1918935.. | ....3318117 | oo | e LLC OH..ccoeene. NIA...coene Nationwide Life Insurance Company............... Other...covevreres | cevnne 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-A,
0140 | NationWide.........covververrerees [ evrrerrris 20-2303694.. | ....4596369 | .....cccovvrierens | cererreiriinneneinnens LLC OH..coeveee. NIA...coene Nationwide Life Insurance Company............... Other..cvevrvres | cevnne 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-B,
0140 [Nationwide...........coerevrermrnes | eririrrrenas 20-2303602.. | ....4596378 | ......ccvevereins | e LLC OH............ NIA oo Nationwide Life Insurance Company............... Other. e | e 0.010 |Nationwide Mutual Insurance Company.......... | ... Neooee T
Nationwide Life Tax Credit Partners 2005-C,
0140 [Nationwide...........coerevrervrnes | erererrinas 20-2450960.. | ....4596387 |.....cccrevereins | cerererreirerienineins LLC OH............ NIA oo Nationwide Life Insurance Company............... Other. . | e 0.010 |Nationwide Mutual Insurance Company.......... | ... Neooone T

Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide...........cocrevvermrnes | ceririrrnenns 20-2451052.. | ....4596396 | ........cocvererns | corrrerreirenierineis LLC OH........... NIA oo Nationwide Life Insurance Company............... Other. ..o | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... Neooe T




G'€lL0

Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
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1 2 3 4 5 6 7 12 13 14 15 16
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Securities Control
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Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........cccocrverevreies | errriernnns 20-2774223.. | ... A596408 | .......ccoovreens | v LLC OH...cooe. NIA...ccoonnee Nationwide Life Insurance Company B 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide.........cccovuerrvrreins | errrireinnns 21-1288836.. | ...4596426 |.......cccocvireerns | crrieineneenins LLC OH..coeeve. NIA...ccoonee Nationwide Life Insurance Company............... Other....ccoveves | ceveae 0.010 |Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccoevrevrerren [ ererrerrenns 26-3427373.. | ....4596435 | ...cocvvirvrerrens | e LLC OH.....cc..... NIA...ccoone Nationwide Life Insurance Company............... Other....cveeveies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide..........ccoevrerrerren [ ererrerrenns 26-3427435.. | ... 4596444 | .......cooveveeis | e LLC OH.....c..... NIA...ccoone Nationwide Life Insurance Company............... Other....oveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........ccovrrerreien [ ererverrenns 26-3427479.. | ...4596499 | .....cccovvvrrerer | cererrerreienieeinne LLC OH...coco.e. NIA....ccoonne Nationwide Life Insurance Company............... Other..oeeereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... | PO
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccovrerrrerens [ ererrerrenns 26-3427525.. | ... 4596510 | ...ovvvvveerrerrens | e LLC OH...cooc0.c. NIA...cooine Nationwide Life Insurance Company. N 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide.........cccvrerreren [ eerierrnnns 26-4737055.. | ...4596529 | ....cccoevrvrerree | erreirerrrieirerieinne LLC OH....cc0.... NIA....ccooinne Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos [ e
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide..........cceererrerien [ ererrerrens 26-4737157.. | ... 4596547 | ...ovvevverereiree | e LLC OH....ooce.c.. NIA....ccoonne Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos [ e
Nationwide Life Tax Credit Partners 2009-1,
0140 | Nationwide..........ccoererrerens [ ererrerrenns 27-1362364.. | ... 4596622 |......cccovvrerrre | ereeirerrnieiieireinne LLC OH...coco.c.. NIA...cooine Nationwide Life Insurance Company............... Other..cveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........ccovrvrreren [ ervrrerreins 45-0469525.. | ....3779811 | .oovevirirerens | e Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA...cooene Nationwide Life Insurance Company............... [Other......cccoevees | covnes 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... | IO
0140 | Nationwide...........cccorrirerrnnes 42110... |75-1780981.. | ....4287984 | .....ccoovvvvves | e Nationwide LIOydS.........ccoevvvirireriinrnicins [, S A, N@eeiieieirisreenreieessesesesessessessssessessssessenes | COMTACH cviiviiiis | v Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide........cccuvrvrrrenrens [ ervrrerrenns 42-1373380.. | ....4287210 | .ocovoerrvrererens | cererreereieneisninnens Nationwide Member Solutions Agency Inc........ A NIA...cooene ALLIED Group, INC......ovvvirnrereiniereiininnnns ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide.........covverrrrerees [ evrrerrnins 75-3191025.. | ...4597094 | ....coovvvvvrerees | o Nationwide Mutual Capital I, LLC.........c.ccc........ DE.....cc.... NIA ..o Nationwide Mutual Capital, LLC ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide.........ccovrvrrreren [ ervrrerreins 75-3191025.. | ...4595269 | .....ccovvvrrerrees | cerrrrrerrririerreenns Nationwide Mutual Capital, LLC........ccccccrvvrnee. OH...cooceoee. NIA...cooine Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.......c.cccrverrrerrenn. 23779... |31-4177110.. | ....3828090 | ....cccovvrrvrrrnns [ cvrrerreiriereinnnns Nationwide Mutual Fire Insurance Company..... |OH............ OTH.oveee Other non-Nationwide .| Other non-Nationwide............cccoererrerrrenins | oeee N...... 2
0140 | Nationwide........c..cccrvverrerrnne. 23787... | 31-4177100.. | ....3828072 | ...covererrrrrres | corerreirirereriinnens Nationwide Mutual Insurance Company............ OH...coeeoe. UIP..covveinne Other non-Nationwide . .... | Other non-Nationwide............cccoerevrrerrerinnns | e N...... 2
0140 [Nationwide...........coerevrervines | ererirreenns 34-2012765.. | ....4288084 | ......ocvvrvvrvres [ Nationwide Private Equity Fund, LLC................ OH............ NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoooe | e
Nationwide Property and Casualty Insurance
0140 | Nationwide.......c.cccrverrrerrene. 37877... | 31-0970750.. | ....4287993 |....ccoovvrerrerrns | corerreirireneiriinnens Company OH...coeeeee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | NationWide.........covvervrrrerrees [ ervrreirres 31-1486309.. | ....4288105 |...ccovvrrvrrerreee | corrvererreirirerreeens Nationwide Realty Investors, Ltd............cccovunne OH..ccoeene. NIA...coene Nationwide Mutual Insurance Company.......... ownership.......... | ... 97.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 [Nationwide...........coerevermrnes | ererirrennes 31-1486309.. | ....4288105 | ....covvvervrvres [ corrireererieineinninns Nationwide Realty Investors, Ltd..........c.cccouence. OH............ NIA oo Nationwide Indemnity Company............c....... ownership.......c.. | v 3.000 |Nationwide Mutual Insurance Company.......... | ... Neoooee T
0140 [Nationwide...........coereerernicnes | erererrrinns 31-1486309.. | ....4590264 | .......ocvervvrvnes v Nationwide Realty Management, LLC............... OH............ NIA oo Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coereverernes | ererirreinas Nfa.... 288066 | ... e Nationwide Realty Services, Ltd...........ccccveneee. OH............ NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 [Nationwide...........coerererernes | eririrrninas 73-0948330.. | ... 4287096 | ....ccovvvrererrrnes | worrrrerrerininnirinnns Nationwide Retirement Solutions, Inc............... DE.....cco... NIA oo NFS Distributors, INC.........ccoveuervinerreieininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoee | e
0140 [Nationwide...........coerevrermrnes | ererrrreinas 36-2434406.. | ....4287078 | ...coovvverereres v Nationwide Securities, LLC..........coccvvviirerninne OH............ NIA oo NFS Distributors, INC.........ccveuervinirriiciniinne ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 [ Nationwide...........coerevrerernes | erererrennas 31-4177100.. | ....4288093 | ....coovvvererrenes e Nationwide Services Company, LLC................. OH............ NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoooe | e
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0140 | Nationwide..........cccorvervreies | errrireinnns 27-0743545.. | ...A564041 | ...coovveeieens | v Nationwide Tax Credit Partners 2009-G, LLC... Nationwide Mutual Insurance Company.......... Other.....coooeves | ceveae 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........cccovuervrrens | errrireinnns 27-0768791.. | ...4596891 | .....coevrieens | vt Nationwide Tax Credit Partners 2009-H, LLC... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 46-1952215.. | ... 4596556 | ......ccccevieeins | crrieirieeiees Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company............... Other.....cooeveies | vevnas 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........cccoruervrvens | evrrieinnns 46-1971926.. | ....4596592 Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company............... Other.....ccoovevenes | ceveae 0.010 | Nationwide Mutual Insurance Company.......... | ..... N......
0140 | Nationwide .120-5976272.. | ....4595410 | .. . | Nationwide Ventures, LLC... .. | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide 11-3651828.. | ....4588168 ND La Quinta Partners, LLC Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company.......... | ..... N......
0140 | Nationwide 20-0585594.. | ....4286866 Newhouse Capital Partners II, LLC................... DE.......... NIA...cooin Nationwide Global Ventures, Inc.................... ownership. Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide .[13-4110716.. | ....4286679 | .. . | Newhouse Capital Partners, LLC. .. |NWD Investment Management, Inc... .. | ownership... Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC Nationwide Mutual Insurance Company.......... ownership Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC............c......... Nationwide Mutual Fire Insurance Company... | ownership Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide .131-1630871.. | ....4287032 | .. . |NFS Distributors, Inc........ . . .. | Nationwide Financial Services, Inc. ...... ..| ownership... Nationwide Mutual Insurance Company.......... | ..... |\ O
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC.........cccoocvverrennee Nationwide Life Insurance Company. ownership Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide.........cccorurvrvreine | evvireinnns 14-1892640.. | .... 4596677 |..cooovvvrirvires [ orreiririrereisieinens NHT XII Tax Credit Fund, LLC Nationwide Assurance Company ................. ownership Nationwide Mutual Insurance Company.......... | ..... N....oo. T
0140 | Nationwide.........cccorverrvrens | eovrvireinnns 14-1892640.. | .... 4596677 |...ocovvvierrires [ erreirrieeisieieens NHT XII Tax Credit Fund, LLC Nationwide Mutual Insurance Company.......... ownership Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide..........ccovrerreien [ ererverrens 82-5195340.. | ...5280160 |...ccccevrrererrree | correrrerrriererrienns NLIC REO Holdings, LLC........cccovvrerririrerrennes Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide..........ccovrerrerens [ evrrerrinns 82-5194959.. | ...5280179 | ...covvvvrrererrne | cerrirerrerieiseine NMIC REO Holdings, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccoruerrvirens | evrireinnns 46-3762545.. | ...AT50442 | ......cooovvvieins | e NNOVS, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvervrene | evrrireinnns 20-4939866.. | ....4590817 | ....ccovvierrrrrnns | e North of Third, LLC......ccooverrrieereeereien, NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
Northstar Master Property Owners Association,
................................................................... 61-1753500.. | N/a....cccvvees | cerreiriirerreeines | eeveireirenecsnnenee | INC. OH............ |OTH............. | Other non-Nationwide...........cccccovvererervvirnecnens [N [ covirenenens | Other non-Nationwide..........coovvvenvrvcnecncns [Nt | 21
0140 | Nationwide 26-4083354.. | ....4594909 Northstar Residential Development, LLC.......... OH...cooce.e. NIA...cooene Nationwide Realty Investors, Ltd ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1486309.. | ....4594794 | .. . INRI Arena, LLC.... .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4594815 NRI Brooksedge, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4595027 NRI Builders, LLC.........cccovvivrrvereereireireiennns Nationwide Realty Investors, Ltd ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .1 31-1486309.. | ....4590246 | .. . | NRI Communities/Harris Blvd., LLC. . . .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....5217027 NRI Corporate Housing, LLC..........cccocvvernnee. Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4590282 NRI Cramer Creek, LLC.......ccocvvvrririerninns Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4590460 | .. . |NRI Equity Land Investments, LLC.. .. |Nationwide Realty Investors, Ltd... ..|ownership.......... | ..... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 26-0212217.. | ....459039%4 NRI Equity Tampa, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 [Nationwide...........coererermrnes | ererrrreinas 31-1486309.. | ....4590376 | ....ccvvverernres [ corrirerrerinineiriinns NRI Maxtown, LLC.........ccovverimrrererernrinnienne Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | erererennas 31-1486309.. | .... 4590406 | .......oovvrvrvres [ worrrreirerniineirinnns NRI Office Ventures, Ltd.........cccovererrivrininnes Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 31-1580283.. | ....4596912 | ....ovoviverernnes v NRI Telecom, LLC.......ocovveenririreicreirriciene NWD Investments, LLC..........ccccoureirernrniins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooie | e
0140 [Nationwide...........coerevrerernes | ererirrninas 31-1486309.. | ....4590349 | ....ccovvvrrrrvrvnes [ v NRI-Rivulon, LLC.......coovierieineereeirereeeninn Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooe | e
0140 | NationWide.........ccccvervrrverees [ evrrerrris 26-4083354.. | ....4869456 | ......ccovvrivreins | v NS Developers, LLC........ccovvevivierininrninnens Northstar Residential Development, LLC........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 [Nationwide...........coererrermrnes | erererreinas 45-3123274.. | ... 4595438 | ......cocvcvirvins | e NTCIF-2011 Georgia State Investor, LLC......... OH............ NIA oo Nationwide Property and Casualty Company.. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... [\ ISR IR
0140 | Nationwide.........ccvvereerrvrees [ eovrrerrees 90-0729552.. | ...4596695 |......evvverererreen | rrerererreineeineenens NTCIF-2011, LLC....vrrererereeeerees (O] NIA .o Nationwide Mutual Insurance Company.......... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
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0140 | Nationwide..........cccorvervreies | errrireinnns 90-0729552.. | ....4596695 | ......ccoovvrrvrene | vererriereirrieins NTCIF-2011, LLC....ovieeeeeereeeeee e Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide...........ccoevrerrerren [ eerrerrenns 27-4700627.. | ... 4596716 | ...cooevrrererrers | crrerreiriresieiseisinns NTCP 2011-A, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 46-0741029.. | ... 4484703 | ...coovoevieens | e NTCP 2012-A, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N...... -
0140 | Nationwide 46-3309896.. | ....4586164 NTCP 2013-C, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |46-4111078.. | ....4596743 |.. . |NTCP 2014-A, LLC.. . | Nationwide Life Insurance Company. . Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-1404116.. | ....4802734 NTCP 2014-B, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-1413242.. | ....4809948 NTCP 2014-C, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |47-3909345.. | ....4869483 | .. . |NTCP 2015-A, LLC.. . | Nationwide Life Insurance Company. . Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-4148470.. | ....4890807 NTCP 2015-B, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-3836925.. | ....5048678 NTCP 2016-A, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |82--2015065. | ....5167122 |.. . |NTCP 2017-A, LLC.. .. | Nationwide Life Insurance Company. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-0936428.. | ....4966663 NW Private Debt, LLC Nationwide Mutual Insurance Company.......... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccorurvrvreine | evvireinnns 26-1903919.. | ....5012295 | .....ccovvvvvies | e NWREL LLC...ooovieiceee s Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
0140 | Nationwide..........ccevrerrrerens [ ervrrerrenns 81-2326191.. | ...5011609 | ...ccovvvrrrrerrre | cerrerrerrririrerreinne NW-442 Ocean, LLC.......cccccovviereriiieiriinnnns NW REI (NLIC), LLC.....oevevieieierieecinas ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccocrurvrvreine | evrireinnns 46-3654078.. | ...4593621 | ...coovevrieenns | e NW-Amesbury, LLC........ccovrirrreierrieieeiinins NW-REL LLC....vvereieieieieeeeie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorverrvreins | eovrvireinnns 81-1263284.. | ....4960979 | ....cccooviivries | e NW-Amesbury II, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruerrvirens | evrireinnns 81-1246932.. | ....4958855 | ......ccccovvrvies | vererrriirrrieins NW-Baseline, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccoovrerreren [ ervrrerrinns 81-1869861.. | ....4984911 | ..oovivvreieren | e NW-Beech, LLC......ccoovrerieieesieessieieiins NW REI, (NMFIC), LLC....c.vvvvvererreieireieirnes ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide..........cccorurvrviens | evrrireinnns 47-4999493.. | ... 4902223 | .....cccoovvievns | v NW-Belleview, LLC NW REL LLC...oooverrieieceeie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvrervirens | evrireinnns 83-0553339.. [ .vovirririeinins [ | e NW-Buena Vista, LLC Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........ccccevrerrcerens [ ervrrerrrns 81-1211881.. | ...49621571 | ..oevvvvrereiree | errererserieieiene NW-Castle Rock, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.........ccevrerrrnrees [ ervrrerrnis 46-3674167... | ....4595090 | ...coovvrvrrreerens | cererreereisnieirninnens NW-Cedar Springs, LLC.......cccocoverrrrierriirinns OH...coevee. NIA..ccoene NW REL LLC...oooverreeiereeseeseeeiins ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........ccccvrvrreerrens [ errrrerrrnns 82-2957977.. | ...5167131 | .o | e NW-Civita, LLC....vveverrrieiereeseseeeinins OH...cooceeee. NIA...cooene Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos [ e
Nationwide Life and Annuity Insurance
0140 | Nationwide . |82-2958440.. | ...5167140 | .. . | NW-Civita NLAIC, LLC. .. | Company ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-1285433.. | ....4961024 NW-College Park, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591038 NWD 205 Vine, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591261 |.. . |NWD 225 Nationwide, LLC.. .. INWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591056 NWD 230 West, LLC.......ocovvererreeerririeieens NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 [Nationwide...........coererermrnes | ererrrreinas 31-1580283.. | ....4590545 | ......oovvervrvnes | corrireirernineinninns NWD 240 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | erererennas 31-1580283.. | ....4590273 | ...evovvrrreienes e NWD 250 Brodbelt, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 31-1580283.. | ....4981134 | ..o [ NWD 250 West, LLC......ccvvvvrrirrrerernirernins NWD Investments, LLC..........ccccoureirernrniins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooie | e
0140 [Nationwide...........coerevrerernes | ererirrninas 31-1580283.. | ....4590554 | ......vvvirvrvnes e NWD 265 Neil, LLC.......coovvvvererernrrereieieninne NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooe | e
0140 | NationWide.........ccccvervrrverees [ evrrerrris 31-1580283.. | ...4590518 | ....ovvvvrvevreiree | e NWD 275 Marconi, LLC........cocovvevrvriercininns NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 [Nationwide...........coererrermrnes | erererreinas 31-1580283.. | .... 4590509 | ....ccvvverrrvres [ worrireirernineiriinns NWD 300 Neil, LLC.....ooveerrerereirereieiinne NWD Investments, LLC.........ccccovvvererviniinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... [\ ISR IR
0140 | Nationwide.........ccvvereerrvrees [ eovrrerrees 31-1580283.. | ...4590572 | ...ovvvreerereirees | vvrrererreincerreenens NWD 300 Spring, LLC.....ccovverrreirieeircirnns NWD Investments, LLC.........ccoovrivrerrernienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
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0140 | Nationwide..........cccorvervreies | errrireinnns 31-1580283.. | ....4590527 | ...ccovvireirvree | e NWD 355 McConnell, LLC.........cccovrverrriinininns NWD Investments, LLC.........cccovvieniriennnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 31-1580283.. | ....4590581 | ....ccovrireirrries | e NWD 425 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 31-1580283.. | ....4590536 | .....cooverrrrrens | vererrreieieirieins NWD 500 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 31-1580283.. | ....4591298 NWD Arena Crossing, LLC NWD Investments, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591083 | .. . |NWD Arena District I, LLC... .. INWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591300 NWD Arena District Il, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591113 NWD Arena District MM, LLC............cccovernnnen. NWD Investments, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591319 | .. . | NWD Arena District PW, LLC.. . .. [NWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591131 NWD Arena District V, LLC........ccocvvvrrererinnn. NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 04-3679396.. | ....4286848 NWD Asset Management Holdings, Inc............ | DE............ NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591328 | .. . | NWD Athletic Club, LLC . ..|[NWD Investments, LLC............. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 30-0876022.. | ....4810010 NWD Franklinton, LLC........cccccovvierririeieienns Nationwide Realty Investors, Ltd..................... ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccorurvrvreine | evvireinnns 31-1636299.. | ....4286594 | ......ccoovvrviies | e NWD Investment Management, Inc. DE............ NIA..ccoonn Nationwide Corporation ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
0140 | Nationwide.........cccorverrvrens | eovrvireinnns 31-1580283.. | ....4587965 |....ccoovvrvrrinns | e NWD Investments, LLC Nationwide Realty Investors, Ltd ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccocrurvrvreine | evrireinnns 47-4036460.. | ....4869492 | ......ccooovivevns | v NW-Deerfield, LLC......c.ccvvvrererriereireireiennn, Nationwide Mutual Insurance Company.......... ownership.......... | ... 74.030 |Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccovrerrrerens [ ervrrerrins 47-4036460.. | .... 4869492 |.....cecvvvrivrens | ceerrerieriesniias NW-Deerfield, LLC........ccvvvrereriereeireiennne OH....oc0.... NIA...cooinne Company ownership.......... | ... 25.970 | Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccorurvrvirens | evrireinnns 81-2327221.. | ...5013443 | ...oooviiries | e NW-Deerfield I, LLC......cvvvvrrererrirereieirriennne NW REL LLC...oooveirieieerie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 81-4401901.. | ....5082010 | ...cocorrirerrrrins | oo NW-Grapevine Bluffs, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 46-4330384.. | ... AT50443 | .....cooovvvievns | v NW-Hudnall, LLC NW REL LLC...oooveirieieerie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 82-1881115.. | ....5143078 NW-Ironhorse, LLC Nationwide Mutual Insurance Company.......... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |47-2482818.. | ....4810122 |.. . |NW-Jasper WAG, LLC. . ..INWREI, LLC. .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-1497429.. | ....4809957 NW-Jefferson, LLC........cccoervvivvriirreieirnins NW REL LLC...oooveirieieeiecseeseeieias ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-1232565.. | ....4961042 NW-Lenexa, LLC NW REI (NLAIC), LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .|181-1671648.. | ...4981116 |.. . |NW-Lenexa ll, LLC... ..[NW REI (NLAIC), LLC... .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-5146596.. | ....5092961 NW-Logan, LLC NW REL LLC...oooverrieieierie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 82-4777464.. | ...5217054 NW-Mayo, LLC......c.corerrrreireirieieisisiensinnens NW REL LLC...oooverrieieierieeseeseeeiens ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |81-5146266.. | ....5092989 | .. . | NW-Millenia, LLC..... ..INWREI, LLC. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 46-2457568.. | ....4591467 NW-Montrose, LLC NW REL LLC...oooverrieeereeseeseeieiins ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 [Nationwide...........coererermrnes | ererrrreinas 46-3888719.. | ....4593603 |......ccccvevererns | e NW-Park 288, LLC NW REL LLC.....oooieierrenrerceeseieene ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | erererennas 83-0849392.. | ..oucvrerrerrris | cerirrireieieeenes | eeerireieneseiein NW-Park Place, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 47-1740812.. | ... 4809966 |.......oocorerevrns | corerereirerierineinns NW-Peachtree, LLC.........ccoovurervrnineircreinnins NW REL LLC.....oooieirrenrercreesieee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooie | e
0140 [Nationwide...........coerevrerernes | ererirrninas 46-2469044.. | ...4591494 | .....oovivirins | e NW-Portales, LLC..........coevvrrerirerniireirereninns NW REL LLC.....ooirerrieneserceeeseienne ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooe | e
0140 | NationWide.........ccccvervrrverees [ evrrerrris 47-2449044.. | ... 4810113 | oo | e NW-Promenade at Madison, LLC..................... OH...coeeeee. NIA ..o NW REL LLC...oooveeieeierieesee e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 [Nationwide...........coererrermrnes | erererreinas 82-5083560.. | ....52170683 | ....ccovvrrrrerrnnes [ worerrerreririnnirinnns NW-Twin Lakes, LLC........ccoovvvrrerereineirernins OH............ NIA oo NW REI (NMFIC), LLC.....ovverierrirerririinee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... [\ ISR IR
0140 | Nationwide.........c.ovvereervnrees [ eovirerreens 82-4876417.. | ...5217072 | .oooveeeeeieree | v NW Village Park, LLC.......cocovrerrererirriieens (O] NIA .o NW REL LLC...ooviirieirieereeeseseiea ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
Nationwide Life and Annuity Insurance
0140 | NationWide.........covvereervnrees [ evrerrenns 81-1603024.. | ....4981086 |.....cevvevrrerrees | crrrrererreerererneenens NW REI (NLAIC), LLC.....oooverrerereirceieines OH...coeeee. NIA. .o Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
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0140 | Nationwide..........cccorvervreies | errrireinnns 81-1619428.. | ...4981107 | ..cocovievvies | e NW REI (NLIC), LLC.....cevviierriieerieiciiies Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide...........ccoevrerrerren [ eerrerrenns 81-1861190.. | ....4984902 | ......cccoverereer | errrrerrriererreinne NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 82-4016536.. [ ...ovvvveerrerenes e | e NW-Santa Cruz, LLC.........ccooevvvivrrieireinens NW REL LLC....cooviiieeieeeeseeeeeess ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 46-1100378.. | ....4591524 NW-Triangle, LLC.......ccoovveireiieereeiecenns NW REL LLC...oooverieieiceie e ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 46-5764783.. | ....4809939 |.. . |NW-Tysons, LLC...... . . . . ..INWREI, LLC................. .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-0947092.. | ....4590479 OCH Company, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-0947092.. | ....4590442 Ohio Center Hotel Company Limited................ Nationwide Realty Investors, Ltd. ... ownership. Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 131-0947092.. | ....4590442 | .. . | Ohio Center Hotel Company Limited....... ..|OCH Company, LLC.. .. | ownership... Nationwide Mutual Insurance Company.......... | ..... N
0140 |Nationwide 26-0263012.. [n/a.............. Old Track Street Owners Association, Inc......... Other non-Nationwide.... Other non-Nationwide...............ccoevvvevvvevenerenes | vone N

Nationwide Life and Annuity Insurance

0140 | Nationwide..........cccovrrrireinnnes 13999... [27-1712056.. | ....4286914 | .....coovvvievns | v Olentangy Reinsurance, LLC.........c.ccccvvvivinnne VT A Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
On Your Side Nationwide Insurance Agency,
0140 | Nationwide . .. |47-1923444.. | ....4809975 |.. . | Inc. .. |Nationwide Mutual Insurance Company.......... |ownership... ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide Na.nn. ....4596462 OYS Fund LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
Investor member
0140 | Nationwide..........ccovrerrerren [ ervrrerrinns Na s 8596480 | e Park 288 Industrial, LLC.........cccooovrrererrirnrnnnn. [ S OTH..ovvevee Nationwide Mutual Insurance Company.......... /nocontrol | ... 95.000 | other non-NationWide...........covvrevrveeieireirians | v N....... 2
Parks Edge Condominium Home Owners
................................................................... 32-0516252.. | Na....ccocvovie | e | erineirernisenen.. | ASSOCIatION Other non-NationWide............coceeviererriiriniines seenereeeeneenens | Other non-Nationwide..........coevveneerceivinene [ eedNeoiis [ 20
0140 | Nationwide 31-1486309.. | ....4590358 Perimeter A, Ltd Nationwide Realty Investors, Ltd.................... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide ..|20-1169305.. | ....4564032 |.. . | Polyphony Fund LLC .. | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 39-1907217.. | ....4287201 Premier Agency, Inc ALLIED Group, INC......cvvvveierireieisreieireininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 75-2938844.. | ....4287005 Registered Investment Advisors Services, Inc.. Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |82-0549218.. | ....4288244 | .. . | Retention Alternatives Ltd . | Nationwide Mutual Fire Insurance Company... | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC Nationwide Mutual Insurance Company.......... OWNErship.....ooo. [ cvveerevrrenns Nationwide Mutual Insurance Company.......... | ... N
0140 | Nationwide..........ccovrerrerens [ eovrrerreis 20-2726014... | ... 4595278 | ...covvvvrvrerens | cererreireierieisniniens Riverview Diversified Opportunities, LLC.......... Nationwide Mutual Fire Insurance Company... | ownership.......... . | Nationwide Mutual Insurance Company.......... | ..... N...... 2
0140 | Nationwide.........covvervrrrerees [ evrrerreis 20-2726014.. | ... 4595278 | ...covvvvrvreereins | cererreireinnieireiniens Riverview Diversified Opportunities, LLC.......... Nationwide Life Insurance Company............... ownership.......... .... | Nationwide Mutual Insurance Company.......... | ..... N...... 2
0140 | Nationwide..........ccovrerrerees [ rovrrerreis 22-3655264.. | ....4286530 | ...covvirrrierens | e Riverview International Group, Inc.................... NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........cccververrerees [ evrrerreis 26-0384865.. | ....4595287 | ...coovvvrrvreereins | v Riverview Multi Series Fund, LL - Class Event.. | DE............ NIA...cooene Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coererrerernes | erirerrnnnas 20-8027258.. | ....4595335 | ......ccccvevrervins | e Riverview Multi Series Fund, LL - Class N........ DE.....cco... NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide L 131-1117969.. | ...4288002 | ....ocvvvvvrerriens [ coveireieieieiiins Scottsdale Indemnity Company.............ccovenne OH..ccoeveee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide .131-1024978.. | ....3091988 | ......ccerererens e Scottsdale Insurance Company............ccceuvevene OH............ (A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide .| 86-0835870.. | ....4287649 | ......cocverrerens e Scottsdale Surplus Lines Insurance Company.. [AZ............. (A, Scottsdale Insurance Company............c..c..... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neooone
0140 | Nationwide 91-2158214.. The Hideaway Club Other non-Nationwide........ .| Other non-Nationwide............cccoevreererirernnins | oeee N......
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0140 | Nationwide...........ccoverereerens [ eovrrerreins 20-3541511.. [ Nfa.ceiirii | e | e The Madison Club..........cccvvenenieeirinienes Other non-Nationwide.............ccreuveriireininns L1 IR IR Other non-Nationwide.............ccerevreerenenis | v N....... 2
0140 | Nationwide.........cccovuervrrens | errrireinnns 31-1610040.. | ....2989882 | .....cccovrvrrrvrens | vererrrerriririeinnns The Waterfront Partners, LLC Nationwide Realty Investors, Ltd..................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 52-2031677.. | ... 4287751 | ..oooiieevies | e THI Holdings (Delaware), Inc Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... | (UST P
0140 | Nationwide 74-2825853.. | ....4287863 Titan Auto Insurance of New Mexico, Inc.......... THI Holdings (Delaware), InC..........cccooevenen. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . | 74-2286759.. | ....4287797 | .. . | Titan Indemnity Company.... . | THI Holdings (Delaware), Inc. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |86-0619597.. | ....4287845 Titan Insurance Company. Titan Indemnity Company...........ccccccuerevnnen. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 75-1284530.. | ....4287890 | ...ccovivrvrvins | e Titan Insurance Services, INC.........cccccvevevnnn. THI Holdings (Delaware), InC..........cc.ccoevenee. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 181-1456923.. | ....4975937 | .. . |US Regional Logistics Program, L.P . .. |Nationwide Mutual Insurance Company .. | ownership.......... | ..... 23.330 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P................. Nationwide Life Insurance Company............... ownership.......... | ... 13.330 | Nationwide Mutual Insurance Company.......... | ..... N

Nationwide Life and Annuity Insurance

0140 | Nationwide.........cccorurervreine | evrireinnns 81-1456923.. | ... 4975937 | ..ccocviriirviies | e US Regional Logistics Program, L.P................. DE............ NIA..ccoon Company ownership.......... | v 6.660 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccorurerviceine | eovrrirennnns 81-1456923.. | ... 4975937 | ...ocovviivvins | e US Regional Logistics Program, L.P................. DE............ NIA...ccoiee Nationwide Mutual Fire Insurance Company... |ownership.......... | ....... 6.660 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccoruervreine | evvirernnns 33-0160222.. | ....4853196 | ....cccorirerrrvenns | vererrrereiririeinns V.P.I. Services, INC........ccoevrvrierrerieereenn, CA......... NIA..ccooi Veterinary Pet Insurance Company................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccccvrrireinnnes 42285... |95-3750113.. | ....4287685 | ...ccovvrevvenns | rererrreiriririreinns Veterinary Pet Insurance Company.................. OH.....cc0.... A Scottsdale Insurance Company. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
0140 | Nationwide...........cccerrerernnnes 10644... | 34-1785903.. | ... 4287911 | .coovvvevrieins | e Victoria Automobile Insurance Company.......... OH....oco.c.. A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.......c..cccrvverrerrrnn. 42889... |34-1394913.. | ... 4287827 | ..ccovcvrvrvevrens v Victoria Fire & Casualty Company OH...cooceoe. A THI Holdings (Delaware), INC........c..cccovrvrenn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide...........cccorrrirerrnnes 10778... | 34-1842604.. | ....4287920 | ......ccoovvirevns | v Victoria National Insurance Company. OH....oc0.... A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........c..cccrvverrerrrnn. 10105... [34-1777972.. | ... 4287939 | ..ovvvvrvrvrerens | e Victoria Select Insurance Company.................. OH...cooeeoe. A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide........c..cccrvverrerrnne. 10777... [ 34-1842602.. | .... 4287948 | ...covvvvvrerens | coererieiesiinnens Victoria Specialty Insurance Company.............. OH...ccc0.c.. A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 31-1486309.. | ....5080696 |.......cccovrrrrens | vererrrerriririreinns Wellington Park, LLC.......cccccovvvrereivieiericninns OH..ccooevne. NIA..ccooin Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........c..ccccrvverrerrnne. 37150... | 86-0561941.. | ... 4287667 |....ccccovrvrrvrrres | corerreirirereiriinnens Western Heritage Insurance Company............. AL A Scottsdale Insurance Company............ccc....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
limited member /
0140 | Nationwide.........cccvvrerrerrens [ ervrrerrrins Na s BB13323 [ [ Zais Zephyr Ad, LLC......ccovvvvvivreerrnireireinns DE........... OTH..oveee Nationwide Life Insurance Company............... nocontrol | .. 60.000 | other non-NationWide..........ccveerrevreeerervirnans | voee N...... 2

Aster Explanation

1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.

2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




stementas of e 30, 2018010 NATIONWIDE LIFE AND 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.

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? YES

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

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

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

N o ok oo

Bar Code:

* 9 2 6 57 2 0184900000 2 = * 9 2 6 57 2 0184470000 2 =
* 92 6 57 2 018 3650000 2 = * 9 2 6 57 2 018 4480000 2 =
* 9 2 6 57 2 0184450000 2 =

Q14



Sttementas o une %0, 201601« NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



stementas of e 30, 201801 NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcveveeeeeeieiseeeitese ettt es s bes s ssssans | sevestsssesssssssssssssesssssses st astes e sasbnes 0 [
2. Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition \
3. Current year change in eNCUMDIANCES...........cccocvevereererreereiiesrieseeseresessee e e
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

10. Deduct total nonadmitted amounts.............cccceuercvrerierrerninennns
11. Statement value at end of current period (Line 9 MINUS LINE 10).........cciviuiieiriiriisrnseiissssssseesessssesssssssssssssssssssssssessssessess | sssssssessesssssssesssssssessessessssssessnsnees [0 OO 0
SCHEDULE B - VERIFICATION
Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEaI..........c.orurrererieneerririecreieeneeneies | cereeeneeneeeesseeseeseeeees 3,415790,478 | ..o 2,340,390,164
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviuivuiiieicccce ettt bnans | saebsessssessesssestes s ensenes 671,429,516 | ..oovvereeiecra 1,109,577,000
2.2 Additional investment made after @CQUISIHION. ...........ccceiiiciiiicece e seae b besens | ebesssansessssesessssesesesaetenes 22141734 | oo 27,477,800
3. Capitalized deferred INtErESt ANA OB ...........ccviveieccic ettt bbb ss s bantes | sbessesesssessesssssssessesssanee 1,255,565 | coocvvverereeeeeee 1,332,272
4. ACCTUAL OF QISCOUNL.......cveieiriicieictsiet ettt st s b8t n bbb n s b s ensessess | sbsesontessessstessassesansassessesentessesantensesans | ebsessssessessesantes et s besse s e s et s s e st entenses
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts reCIVEA ON QISPOSAIS..........ccviiuerririieiriiieieiere ettt se sttt se s s b s s es s sessasesassnsens | sssesessssesessnsesesnsesesnsees 65,104,593 | ...oooviieeeee 62,986,758
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES............cuieiiieiiiccee et | vt s s ssense | esesastesessstes e s s sss s s en s s st ensenas
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covoorvrerresinsesnernnens 4,045,512,700 | oo 3,415,790,478
12, T0tal VaAlUGLON GIOWANCE. ........oocvuiiiiiieiieieie ettt bbb s bbb s bbb bbb s s s et st enaes | ensessesantessesntensansnsanans (15,506,214) | ..ovoveererieerereicsisiienans (13,720,554)
13, SUbLOAl (LINE 11 PIUS LINE 12).....vvereirriieierieisiiesissise sttt et sttt st st essasssssessessensnssnss | sesssssssssssssssanssssssssans 4,030,006,486 | ....ooorerrerriinierinnis 3,402,069,924
14, Deduct total NONAAMILIEA BMOUNLS.........c.ccuiiieeireiiisiee ettt bbb st b st s bt s s s b s s s sessesnse | oebsessssessessesasses et entessessbessassessnsansese | etsststessessstessessessnsasses s st en st sntensenas
15.  Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiuoiiiiuiiieeeisietce et sssssaesassesssssesens | evsessssssesssssssssessseans 4,030,006,486 | ......coocererieriieinans 3,402,069,924
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIO YEAI..........cccviviveieieeciee sttt ssb s sessesessssssanss | evestssessessssssssssesssanees 163,248,482 | .....ocvvveeeee, 129,792,798
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION..........c..cveviiireiicicisce et ae s s bt ensssens | oebesessssssesssesesssnsessnaetenas 6,981,800 | ..coooveverecrecee 16,450,703
2.2 Additional investment made after aCUISIION............c.ccueieiiiiciccse ettt senns | sbessesssesses s s b es s s enaen 24197780 | oo 34,006,822
3. Capitalized deferred INtEreSt AN OLNET.............cceiiieicece e b bbb seaenas | nbssbebsssesessssssesesssaesessnsesesstesesnnsenans | o
4. ACCTUAL OF QISCOUNL.......ce.veiietiteictctei ettt ettt s bbb s bbb s bbb s s st b ss st nsens | absebassensesse s s b enses bt s s b b s s st b ans st
5. Unrealized valuation increase (decrease). ..2,991,030 ...3,923,521
6. Total gain (loss) on disposals............ ..44.931
7. Deduct amounts received on disposals............. ..9,828,691 .18,602,393
8. Deduct amortization of premium @nd AEPIECIAtION. .........c.rvu ittt sttt se et et bs st nes | Hreesesseesseesessees et e ss e st s s st ensensaren ..2,322,969
9. Total foreign exchange change in book/adjusted carrying value...
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10)........cccccererrinierinieenessesesenens | coreesssssesiessssesesessssens 187,635,332 | .ovoveveieiereiseieine 163,248,482
12. Deduct total NONAAMItIEA AMOUNES............cciiiveieeiireieice ettt et bbbt s bbb bbb b s s ssessssnes | oebsssssssssessssssses et sntessebsbessesssssnsansesss | esisssstessessssessesssssnsessesses st ensstsntensenas
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....cciiiiiiiiisieiiissieseississesssssssessessssssssssesssssssesssssssessess | srsessssassesessssesassessssans 187,635,332 | oo 163,248,482
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 PHOr YEA..........cccvueveveveieiciieseeesete et sessesesens | eveesssess s seenns 13,191,290,587 | ..coovvvervrceeeeeinns 9,503,445,600
2. Cost of bonds and StOCKS BCQUITED..........cciueieiiiieiieieieceis ettt s st ssenses | sbessessssensessesansessesaees 2,889,152,273 | ..o 4,506,305,223
3. ACCIUAN OF QISCOUNL........covicvieic ettt ettt s e bbbt s st s st st s bbb ssessssssansesans | sbessesssssssessesssssssessesnsante 3,681,393 | oo 7,842,948
4. Unrealized valuation INCrEASE (ECIEASE)........ccvuvivieerriiiiisieietsetese sttt bbb s bbbt s st es s sbensesnsnss | sessessesssessesesentes e s sessesanes 637,399 | .o 1,695,829
5. Total gain (I0SS) ON QISPOSAIS.........cvurererrirririerririeiiesissise ittt ettt sttt en st sntnes | Sressanssnssessassanssnsestensnens (1,784,870) | ..o (3,958,649)
6. Deduct consideration for bonds and StockS diSPOSEA OF..........c.cueieiiiiiiciiiiiecse ettt sstns | sressessssess et benes 712,201,762 | oo 832,503,585
7. Deduct amortization Of PrEMIUM.........c.crieiireieicieee ettt et st et sa e st bt s s bas s st s s saesnsnaes | saessessnsassesssssessesessanaans 10,473,784 | oo 21,769,150
8. Total foreign exchange change in book/adjusted Carrying VAIUE............ccouucviiiveiecieieiecetee et snaes | evsessssesses s senans (16,184,695) | ....oocvvrrrririeisinn 32,142,703
9. Deduct current year's other-than-temporary impairment FECOGNIZE.............cceiieiiiieieiec et sseae s | eeesesessesessssssessssetes s s ssssssesessssesasans | sbsssesessssesessssesessssesessnsnans 1,910,332
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........coeerieierieeierieies | csierieiissiecss e 2,388,278 | ..o
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cccceveerrrrrrerierisieseiesesseseseesinss | cvevessssesiessssesessnns 15,346,504,819 | ...ooverreererren, 13,191,290,587
12, Deduct total NONAAMILIEA BMOUNLS............cciiiveiiicieiei ettt bbb st b st bt s s b s s s s s s nee | ebsetsssesseesesesses et sntes et sbessesssssnsansense | febsstsstessessntessessessnsesses et snten et sntansesas
13. Statement value at end of current period (Line 11 MINUS LINE 12)..........ccouiiieiiiiiieiiiesicsieseseessssressesessssssesesssessssssesens | sreressssesesssesessnsesens 15,346,504,819 | ....cocvvvevieriien 13,191,290,587
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND 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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (8)-ererereeirerieeerereeesiesessess st ssssssesssssssessssssens | sessssesssesesssssnn 6,924,168,590 | .....ovvrvrrrirerirns 596,842,242 | ....covvovvrreriinnn 235,011,004 | ...ooovvorcrienne (55,735,337) | ..oceerrrrrrinens 6,924,168,590 | ....oocverrrrrrenne 7,230,264,497 | ...ovooeereeerieeeeeeieeneeeines | seeereesneeneenenns 6,378,393,689
2. 6,428,458,135 968,192,763 | ....ovvvrrrrvrerirnnns 187,255,991 85,839,177 6,428,458,135 ....7,295,234,084 6,050,904,424
3. NAIC 3 (@) eeurermerereererieierieese sttt | ettt 725,718,045 | ...oovvorvvcriciins 70,239,182 | oo 48,669,842 | .....ovvverrriciienns (84,690,171) | ..ovvevrrererirerinne 725,718,045 | oooovvervrriciin 862,597,214 | ....oovverirriercenrieeeineninnies | e 587,206,145
4. NAIC 4 ().t nnes | oesstesns et 120,747,244 | ..o 8,399,842 | ...overrrrierrierii 191,208 | oo 7,635,370 | ..ocvoricrireiin 120,747,244 | oo, 136,591,248 | ...vvoocvicrierieeinerieenisesiens | e 155,614,339
5. INAIC 5 (8).eourermeeirriierieiee i sess sttt | aeesseenisenes e seseenes 5,388,582 | ...vvrurririierinniennieesineniees [ e 133,008 | ..o 8,533,368 | ...ooverrirerireiiienens 5,388,582 | ...ovverrirrerirriiins 13,788,942 | ..o | oeerieeseseni s 11,981,870
B INAIC B (@)...vevorerecerarireeieresresisis st sest st ent e | sestsenss s snne s 377,388 | ovoieiiriesiisinineeiisenissessnenens | seereeses s 19,095 | oo 1,956 | oo 377,388 | .o 360,249 | .o | e 433,546
7. T0tal BONGS.....ovoieiriiiienisssreenis e sssssensssens s ssnessnsses | eonesssnessesenes 14,204,857,984 | ...ooooovvriniinenens 1,643,674,029 | ...ooooovirieninininns 471,280,148 | ..o (38,415,637) | ..vvovvrerriienes 14,204,857,984 | ... 15,338,836,228 | .....coiorienirirnrsni i 0 | e 13,184,534,013
PREFERRED STOCK

8. INAIC Tttt | Seeb RS | 48R R R | £h iR Rttt | ees Rt | Heres bRttt | ettt 0 [ v rnsienes | e e
9. INAIC 21| Sees bR | 48R R R | £E iR R R s Rt | ees Rt | bRt | ettt 0 [ i rnsienes | e e
10, NAIC 3.ttt | feebeseee st s bRtk eee | SR e s R RSk R e | kiR RS R Rt R e | 4t | HEee bRt | st 0 [ vt rnsienes | e e
1.

12.

13.

14.

15.  Total Bonds and Preferred StOCK..........vwrieiiniiniisiisnisnieniesisnssnssssns | cvesenessnesnsenens 14,204,857,984 | ...ovoovviirinnnens 1,643,674,029 | ..o 471,280,148 | oo (38,415,637) | ovvovrerrrernes 14,204,857,984 | ...oooovvvrnniinns 15,338,836,228 | .....rvvrresrrisrnisnenni s [\ [P 13,184,534,013

(@)  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:

NAIC1S.......... 0; NAIC2S....... 0; NAIC3S...... 0; NAIC4S.......

0;

NAIC5S..........

0;

NAIC6S.......... 0.




statementas of June 30, 2013 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ctiriieireeees | s 620,496,675 |......ccocovvnnnee. XXX ettt [ e 620,496,675 | ..o 1,296,750 | ..coveeieiiricreieieceseeeie
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHO YT .........vuviererrireereiserieieeesiesessesessesssssssessssssssssssssessesssssssssessasses | sssssssssessassssssessassasssesseses 936,515,147 | oo 388,123,241
2. Cost of short-term investments acquired ....7,335,215,372 11,882,931,268
3. ACCTUAN OF GISCOUNL. ...ttt | HebeeE bR e R e b b e bbbttt bttt etnt | sebbesb e bbbttt
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS..........cvvvieriiiteiiesieteies ettt b st s s s s e s bbbt es b b s s ss s s s s s sssssssessesas | Hessesssbasssssessssssesses et asses et s sessesansensanes | essessssssessessssessessessssssessss st esses et ensenas
6. Deduct consideration reCeived ON AISPOSAIS............ccuivuruiuiiriiiiiieiieicteie ettt bbbttt entenas | evsesssesses s s es st enans 7,651,233,844 | ...ooovveee 11,334,539,362
7. Deduct amOrtization Of PIEMIUM.........ccocuiiciiiccieice ettt b b s bbb s st es s b s s ssaebessstens | s2ebsssesessssesessssesebassebes s e sebessebesessnsesanas | ebsmsesesssesesssses et s seb e s s e b e s s et et en s et s eee
8. Total foreign exchange change in DOOK/AdJUSIE CATYING VAIUE...........curiuiureeireiiecire ettt sse st sseses | eeesessessssssebsesess s st b b ses st st snes | sesstsessess st s s e sestee bbb es st ss st s
9. Deduct current year's other-than-temporary impairment TECOGNIZEM.............ccveueueiieiiiceeseee e esaeaes | cresitstesseseresssssebsssebessssssebessesesessnsesans | ebessesesissesessssssessssstesesseaesssnsebensesessanes
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-9).......ccoorruririnienrniininensisesensineens | et 620,496,675 | ...covvrrereeeieeeies 936,515,147
11. Deduct total NONAAMItIEd @MOUNLS............ciiiiiiiii bbb | SE0E LR E bbbttt | ehbb bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).... v i seesssssssssssnssnssnssssssnsenss | snsssessesssnsssssssssssasssssssesns 620,496,675 | ..o 936,515,147

QsI03




statementas of June 30, 2013 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

10.

1.

3.1

3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior Yar (LINE 9, PHOM YEAI)..........vvererurrirreriresesiessssie st sssssssssssss s ssessssssessessessssssessasssssssssssessessassssssessessnsssssessnsanes
Cost paid/(consideration reCeiVE) ON AUUIIONS..............cveiriiiieireiiiiisieie ettt s bbb s bbbt s s s s bbbttt

Unrealized valuation increase/(decrease)

Total gain (108S) ON tErMINGHION FECOGNMIZED. ........c.vvieeirieiiteicicte ettt ettt s bbbt s st et b bbb s e s bbbt bbbt b st

Considerations received/(paid) on terminations

AMOTHZALION. ..ottt ettt s s b s s b s b4 s s b4 s s bbb s s s s AR s E 4288 b b s b bR AR Rt A bbb s bbbttt

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in bOOK/AdJUSIEA CAMYING VAIUE..........c..vururiueieeieireeteteie sttt sttt f e E bbbt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7+ 8)....ocieiieiciceeieeeeesee ettt sttt s st s s asa s e
DEAUCE NONAAMILEEA @SSES..........ucveieieiiieeeictte ettt bbb s bt b e s b et s b b4 b bbb s e s bbb s bbb a bbb e s st s b

Statement value at end of current period (LINe 9 MINUS LINE 10).........ccciuiueiiiiiiicteeetes ettt bbb bbbt s st a bbbt s s b b st s st b e

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior Yar (LINE B, PHOT YEAI).........c.cveieuireirerseiirisieseisssesessstesse st st sse st et ssb st bbb s s b ns s bt s e b snsassesaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cc.vveierriririenrinrinineneseeseseeeeeeeseeseseens

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

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

3.12 Section 1, Column 15, PriOr YEa........covveererrereirerinrieeeessesseseesensens 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cc.uc..... (13,749,634)
3.14 Section 1, Column 18, Prior YEAr...........coverrverrereeereeereeereeeseeeseeeeeeens 10,263,608 (24,013,242) (24,013,242)

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEAr..........cccuvvveverrieeireiereeies e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccceevueee. (13,749,634)
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies 10,263,608 (24,013,242) (24,013,242)

SUDEOAL (LINE 3.1 MINUS LINE 3.2)......eeeeerieeceeeeiseese ettt ee £ s8££ 8428528584218 E 42884284 s 2S£ bbb bbb st

Cumulative variation margin on terminated contracts during the year..........c.cccccocvveceveecscceeecee s 19,138,318

Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns
4.22  AMOUNt reCOGNIZEM.........ocueiieriiercteiriee e 19,138,318 19,138,318

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oevuitiieieiieiitieiseississie ettt ss e s sttt b s a2 s8££ a 883 s8R 8 R bR AR bbbttt nn

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..ciueieiiiiieiieicisie ettt bbbttt bbb bbb st b st

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAT............oveririirrirrirircereese ettt
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2)....ciuieieiieie ettt
DEdUCE NONAAMIIEEA @SSELS........c.vvivivieceeirieie sttt ettt a s s b s s s s b s s s a s b2 AR e s b b e s b s s bbb se R A s s b bR bbb b e sttt e a b s bt es et et naen

Statement value at end of current Period (LINE B MINUS LINE 7)........c..cuiuiieeiiiiieieiessies ettt bbbttt bt sttt bbb ns

Qsl04

788,341,163

141,736,309

(204,827,185)

(1,290,656)

89,027,905

18,758,245

653,689,971

653,689,971

20,748,316

7,084,356

27,832,672

27,832,672
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Statement as of June 30, 2018 of the NAT'ONW'DE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value |  Fair Value Date Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value

NONE
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Statement as of June 30, 2018 of the NATIONW'DE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic
Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions
Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value

Beginning INVENTOMY........coiuiiieieirieieseeiesssseississieisssnies | seresesssiesssssiesesssssnss | sossesessssssesssssssessssssssssesssssssesses | soenssessesssssssenssssesnld | svvesernsiessessessessssssensessnsnnsens0 | oevnsrensesssnsensernesns0 | srrennsinsiesnssisneensmeennnen0 | ceveieeenssenesn0 | aesiensenesensenen0 | e 0
Add: Opened or acquired tranSaCtioNS............cocurrerereerrerees | cerereerernensisnesnennenes [ errnenneneeseesssesssnessssessnssssssnssnsses | enessessnssensssessssessensnnes | eerneerere RO I I BB - | oo | reerssenseeesssssssnnensees | setssesesestess s ssss st st ens s essessants | essessasseesssesseneeens 0 [ e 0
Add: Increases in replication (synthetic asset)

transactions statement value..............ccccooveverercrninions | creveinns 2.9,9, CORNININR INRRRTROYRIRTROTRRIOROTUROVPURRE DROVRTIND 0.0, CHIOURIRTIR IOPTROTORRPOOTTRRURPOOTIOTURPURPIOTIORY IYOTPUIPIDD 0,0, CHRIOTIORII EOPORTROORTOTROTSURTTRTURUROURTOTIOR POURTIRIDY 0,0, CHURIRTTTIE BT OO OPIROTOTRIOTOTIN OO XXX etrtirerers | v 0
Less: Closed or diSPOSEA Of trANSACHONS...........crirrerrerrieins | rrireiriscinsireesireeines | seeessesssseessesssssssssssssesssssssssesss | sessessssessassssssessessasssne | sessessssssessessessassssssessessasssnssessosss | sesmssessassssnssnssessansns | sessesssssssssessasssssessassasssnssnssessanss | sesessasssssssssessessnnssnsns | eesssssessessasssnsssssessassnssessessansanss | sessesssssssssessessnssnes [0 TR 0
Less: Positions disposed of for

failing EffECHVENESS CIILEIIA. ........ceiiceereierieiriceieiies e | s sesesessssbess | ersssssesessssesssssssesssses | sestesessssesessssssessssesessssssesessssesesss | stesissesssissesesssessssssets | seessssssesesssssessssesessssssesessssesessns | sessesessssssesessesessssneses | sessssssesessssessssssesessssssessssssesessnse | seesessssssessssssesesnsess 0 [ e 0
Less: Decreases in replication (synthetic

asset) transactions statement value.........c.ccocovniniines [ coniininns XXX iorirninis | e ssssnsssessnenss | cesseeees XXX iirierrinnis | e | cesseseens XXX rerinrennes [ rreseessessssnssse s ssnssnesees | sesseennes XXX eetirerieies Lt sseiesisnies | orveraenas XXX eoreveereen | et 0
ENdiNG INVENIOTY......ccoiiviiiiiieeiicceccecicesciessese s | cererisisiesiseiessneienad 0 | e [ 0 | o [ 0 | oo (0 0 | oo {0 0 [ e 0




stementas of e 30, 2018010 NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECtON 1, COIUMN 4.......ooiiieieerireieie sttt 653,689,971

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens 27,832,672

3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 681,522,643
4. PartD, SECHON 1, COIUMN 5.ttt 690,622,803

5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (9,100,160)

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.t bbb bbb 632,224,504

8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb 1,283,169

9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 633,507,673
10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 655,411,130

11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt (21,903,457)

12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......oiviiiiciceiciete ettt b bbb bbbttt 11,230,198
14, Part B, SECHON 1, COIUMN 20.........ccuiiiieiieiciiieie ettt bbbttt s bttt 27,832,672
15, Part D, SECHON 1, COIUMN 11 .ottt bbb bbb sttt 39,062,870

16. Total (Line 13 plus Line 14 minus Line 15)

Qsio7



Stementas ot une 0, 2016 rve. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAI.........cvevirireiierireieiesissie st sessessssssssssestes | sessessessessssssessessessssssessessessssssessesssssnsseses 0 [
2. Cost of cash eqQUIVAIENTS ACQUITE............ccevruivrieeieictese ettt sttt st s s s s sssssssnns | essesssssssessessssssessesssssssseesans 178,850,672 | w.ooveeevevereeevee e 82,000,000
3. ACCIUAL Of BISCOUNL......cveeeierereriisiscsi ettt | ehesiesss e s st 149,328 | oo
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cviereeiceieeie ettt sse sttt s b es s st ssssessns | sessessssssssssessssssassessesassessesssssssasssssssessessnsns | oetastessesessssssssssssssssessesessesses s senseseessssnssanes
5. Total Gain (I0SS) ON GISPOSAIS........c.vuvervicviieeseiieres ettt s e ses st seesss s ses st tessss s ssssssssssssssasses | stessesssssssessesiesasses e sessaseesssssssassessnsestessnsants | sessssassessssssses st sssesses et s seseesenssssessesnsensesen
6. Deduct consideration received 0N ISPOSAIS...........cccvvueveiiriieiicicece et s s ssssebens | sesissesessseses et s s s ees 179,000,000 | ..ooveeerereeeeeee e 82,000,000
7. Deduct amOrtiZation Of PIEMIUM.........c.c.cciiiiieirice ettt bbb bbbt ss st sasbetenss | nbsebebessesessssssesebssbebessssebesssebes s esebsnsetesnsns | Hebebessssesasssebesssesessssebe b s s e b e s s e b bnse bt s eee
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cceierieiieriiiiiieieiiinns | coereisisseesssese st 0 | o 0
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).....c.iueiiiiiiiiieiiiiiteiiesisissiesessssssssssenssssssssnss | seressssssssssesssssssessessssessesssssssessesssssssessnsans 0 ] oo 0

QsSI08
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND 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 Actual Cost at Time of Acquisition]  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./A.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 June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102834. ... | ATLANTA . | 06/22/2018.... 4.140 .5,000,000 7,412,233
00-1102838.... ... | BOUND BROOK 05/01/2018.... 3.960 19,000,000
00-1102852.... ... | BALACYNWYD 04/06/2018.... 3.970 15,000,000
00-1102856.... vve | CAMBRIDGE.........coovivierirrircriniis 05/23/2018.... 4.120 12,000,000
00-1102857.... ... |INEW YORK 04/12/2018.... 4.230 37,000,000
00-1102858 ... | INDIANAPOLIS 04/25/2018.... 4.100 16,000,000
00-1102860.... ... | BELL 04/12/2018.... 3.810 40,000,000
00-1102861.... ... | TAMPA 04/05/2018.... 4.200 .9,100,000
00-1102866.... ... |NORWALK 05/10/2018.... 4.150 15,000,000
00-1102867.... ... | SEATTLE...... 04/11/2018.... 4.270 .8,500,000
00-1102872 ... | CHICAGO. 04/13/2018.... 4.810 10,000,000
00-1102873.... ... | LONG BEACH 05/14/2018.... 4.010 30,000,000
00-1102874.... ... |HOLLAND 05/15/2018.... 4.130 .9,000,000
00-1102875.... ... | BURLINGTON 06/11/2018.... 4.330 12,450,000
00-1102876.... ... | GOLETA........ 05/17/2018.... 4.100 21,000,000
00-1102877 ... | SHORT HILLS... 06/13/2018.... 4.230 .3,500,000
00-1102879.... ... |MARLTON 06/26/2018.... 4.200 20,000,000
00-1102880.... ... |NORTH HOLLYWOOD 06/22/2018.... 4.190 .7,700,000
00-1102883.... ... |DALLAS.............. 05/29/2018.... 4.140 10,950,000
00-1102887.... ... | COLORADO SPRINGS 06/29/2018.... 4.110 27,600,000
00-1102888.... ... | WARMINSTER 06/25/2018.... 4.250 15,000,000 cereenennnn 25,255,385
00-1102897.....ouveerierierieniereeeierssresi s CHICAGO........coevirriieniierienes LSOOI DO 06/29/2018.... 4.540 12,000,000 | ..vororeenienierriieieni st | et 19,951,000
00-1102892.......cvvrveeriersseriseissers s SALT LAKE CITY. [V ORI [T 06/26/2018.... 4.290 35,000,000 | 1.orvuieeensseis st eers e 46,819,182
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All QT . ... ittt ess et sebne | absessessssssessans s st assentansessansasssensansanes | sessane XXX XXX 390,800,000 | ..vvovvririrriiiinins 0 .630,570,453
Mortgages in Good Standing - Mezzanine Loans
99-0000059........c0uemrrririrerririirrieeereeiseierceeieneene DENVER ...t bbb (010 SRR IR 12/23/2016.... 10.500 | 1veiiieceerie e T427,832 | o 32,633,623
99-0000081.......vvuvrerrrrerrrerereeeseeserienesessessseens PHILADELPHIA........cooonrvrcririreinne PA e | e 05/15/2017.... 11500 | 1oereeeeeierieri e 5,888,488 | ......couuireieiiieeie e 34,115,151
99-0000065.... ... |DALLAS.............. TX et | e 12/20/2017.... T1.000 | oo | e 868,409 ....55,477,941
99-0000069.... voe | HACKENSACK.......corererrrerierireenne [\ SRR IO 02/26/2018.... 11.000 . 1,968,410 ceeeenens.89,800,000
99-0000070......00cruerrirrinnierreriienee s CHANDLER ..ottt ssssseeses Ao [, 04/05/2018.... 10.000 .2,066,812 1,263,198 | oo 90,067,921
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS. ..ottt ettt ettt es st et e s et eteesee et ensee e b e et eesessesenses et anes | fessessessstassessesassensessessnsansesnsansessesnssnss | cosean XXX....... XXX .2,066,812 11,396,316 .302,094,636
0899999. Total - MOrtgages in GOOU STANGING. . ... vuuieuiisereeiesetes sttt ss et sees et es 88888888k E bbb eebbeebees ettt ettt nntenss | nnins XXX....... XXX 392,866,812 11,396,316 .932,665,089
3399999, TOAl MOMGAYES. ........vvrrereereeeeeesesieets e ees ettt ees | Aebbeebenes b ettt nienes | enins XXX....... XXX 392,866,812 11,396,316 .932,665,089
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1102103.... .|PHOENIX......... [V AT B 11/26/2013.... | 05/31/2018.... | .... .10,810,951 I [ 10,762,455 ..10,762,455 0
99-0000041 HARRISON N v 03/02/2016.... | 06/27/2018.... | ...... 7,203,454 386,551 386,551 Y 7,590,005 | ...........7,590,005 0
0199999. Total - Mortgages Closed by REPAYMENL. ... ...uiruurieriieririiiesseisess s sees s eesssssssess sttt | eesenssenesnesas 18,014,405 | ..o 0 0 0 386,551 386,551 [V 18,352,460 | ......... 18,352,460 0 0 0
Mortgages With Partial Repayments
00-1001237 DALLAS.....ovveriririseesseiserisesiesseseseeens L. ST B 11/20/2002.... | ..oveorvrrrenn | s 2,370,228 | oo v | e | s |0 [ | . 135,178 | oo 135,178 0
00-1100109 MILFORD OH..ovviviies e 09/23/2008.... 71,226 23,741 | ... 23,741 0
00-1100141..ccomverirerin GRAND RAPIDS.......ccovvereririrnne Mo [ 10/30/2003.... 348,241 0
00-1100265.... ... |ALTAMONTE SPRINGS Fluiroiieiiens | oo 12/18/2003.... 670,539 0
00-1100375.... .. | ALGONQUIN. Il [ 09/15/2004.... 323,547 0
00-1100406 EDISON....coitriirtireiieiie et snisees N [ 05/18/2004.... | covovcverevirneianne | e 1,777,960 0
00-1100421.....o.voevrrcrirerirs PORT ORANGE FLuoiiriines [ 09/16/2004.... 316,909 0
00-1100497 KENT WA e | e 08/23/2004.... 341,029 0
00-1100600.... ... | FARMERS BRANCH L. ST B 12/16/2004.... 660,064 0
00-1100669.... ... | BATTLE CREEK. Mioiieieres | e 11/29/2004.... 440,059 0
00-1100719.... ... | FARMERS BRANCH L. ST B 12/16/2004.... 131,278 0
00-1100729.... ... |PHOENIX......... JA VAR IR 03/30/2005.... 685,561 0
00-1100844..........coovrvrererinn ORLAND PARK.......... | PRSP RPN 07/22/2005.... | cooooevervinrienns | o 2,266,179 0
00-1101147 oo SOUTH HAVEN Mlioiierenes | e 04/20/2006.... 747,210 0
00-1101525 AUSTIN L. ST B 07/18/2007..... | covoreverevernerenns | v 2,183,952 0
00-1101660........coorererecrennn BUFFALO GROVE........ccorsreeirerieeiienienes 1L [ 06/08/2009.... | covooeverrererranns | e 1,931,866 0
00-1101702 CLINTON. ..ottt UTeiins [ 10/08/2010.... | cvvvererrervirines | vvere 2,872,383 0
00-1101713..coeieri SAN DIEGO CA s | 10/05/2010.... [ .oovvervrererinenns | s 5,156,019 0
00-1101715.... ... |LYNDHURST............... N [ 12/01/2010.... | cevvererirerviins | vver 7,797,787 0
00-1101727.... cee [WEST BABYLON.....ccoouirriiiierierieseesissensseisense s NY oo [ 02/15/2011.... 743,904 0
00-1101780....ccuveeierierinn MINNEAPOLIS MN.civvins [ 09/20/2011.... | covoveverrineienns [ v 8,928,886 0
00-1101800 CHICAGO......eoeieierieeieeisie et Il [ /3072011 [ o | s 8,954,242 0
00-1101813 RALEIGH [OOSR 03/28/12012... | ovovevrrirrirernns | e 3,186,436 0
00-1101817 OAKLAND CA | 06/27/2012.... | v | e 9,368,119 0
00-1101864.........oovercrciiene SUNSET VALLEY, L, RN IR 071712012, | overevereererinns | e 7,420,131 0
00-11018686.... ... | BUFFALO GROVE | IO U 08/09/2012.... | covoreververerianes | e 3,608,276 . 0
00-1101867.... ... | BUFFALO GROVE | ESURRRSRORRN IR 08/09/2012... | vorevrrerrirerinns | e 3,608,276 .45,232 0
00-1101897.... ... |PHOENIX......... 12/21/2012.... 2,767,291 .125,640 0
00-1101908 ... | OCEANSIDE .| 11/28/2012.... | ... .10,328,456 77,435 0
00-1101911.... ... | GRAND LEDGE....... 1212712012 [ oo | s 3,786,962 29,559 0
00-1101919. v BLOOMINGTON N e 12/05/2012.... | oo | v 8,832,078 .107,834 0
00-1101927 BRICK [\ VSRR R 1211212012, [ oo | e 18,083,994 .108,502 0
00-1101979 SEATTLE WA i | e 08/01/2013.... | .... 112,629,257 .150,265 0
00-1102007.... .. | LAKEWOOD OH .| 06/28/2013.... 14,022,427 .188,969 0
00-1102009 AVON.....oiiiiiiiens s (0] USRI IO 08/22/2013.... | .... .14,551,385 ..93,360 0
00-1102015 BOSTON MA. s [ 07/30/2013.... | covorevereeerneriens | e 12,385,489 102,029 0
00-1102026 KNOXVILLE L1\ TSSO D 10/15/2013.... | oo | s 4,931,357 52,715 | ...... 52,715 0
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

00-1102029.... v | BROKEN ARROW......covvvvmiiriirirniiniiss i ssesssissisessienes (0] B 10/10/2013.... [ oo | i 11,653,840 154,147 ...154,147 0
00-1102037 ... | INDEPENDENCE TWP. M .109/05/2013.... 9,571,750 .61,073 0
00-1102051.... ... | GAINESVILLE..... FLuworiirriines v 11/01/2013.... | oo | v 2,843,517 13,818 0
00-1102054.... ... |COLUMBUS.........ovvverrirrrnnns OH..ovvveves | v 05/1412014.... | covocveeenreeens | e 12,763,357 58,489 0
00-1102080.... .| GAINESVILLE..... FLuworiirriines v 1211212013, | oo | v 6,336,581 46,784 0
00-1102081 GAINESVILLE..... RN IR 1211212013 | oo | s 1,267,316 [ ..o [ ceveeivrineieniesines | ceveeeesnseissnnenenins | e | senenssnensenseen0 | e | e 9,307 [, 9,357 0
00-1102082 TORRANCE (07 U Do 10/28/2013.... | oo | v 4,972,923 0
00-1102096 BALTIMORE MD..oovvir [ i 11212013 [ o | s 5,799,572 0
00-1102098.... ... | WILMINGTON NC.ooierres | e 12/06/2013.... | oo | v 10,550,000 0
00-1102099.... vee | BEAVERTON. ...ttt ssassnsensenes (O] PN B 12110/2013.... [ oo | s 9,076,020 0
00-1102147.... ... | WALNUT CREEK...... (07 U Do 09/29/2014.... | covoeveeeneianne | e 14,668,272 0
00-1102153.... .| SANTA ANA | CA | e 05/28/2014.... | covooeverevenerenns | v 1,969,017 0
00-1102157 EXTON oottt PA. oo 05/07/2015.... | covorcrereeerneerinne | e 12,141,047 0
00-1102176.... ... |PORTLAND ORooeri | e 07/01/2014.... | .... .13,119,540 0
00-1102210.... .|COLUMBUS.........ccoovvvmrrrnn (0] VSN DO 08/20/2015.... | .... 112,231,296 0
00-1102216 BELLEVUE.......cooomrerineieniieniienns WA i | v 10/116/2014... [ oo | s 9,875,170 0
00-1102219.....cvvvierierinn NASHVILLE...... L1\ SO D 09/29/2014.... | covoeveerseianne | e 5,240,085 0
00-1102237.....cvvvrieerierins SHERIDAN.......ccovvvmrrrernrinrinnrinninenienisnesensessnsssennene. | COnnrvnniines | cvvreens 10/07/2014.... | oo | s 9,699,275 0
00-1102245.... vee |BEAVERTON......covvrrrieireinerinnnineeieniseisenssssesnsssessesennees | ORuveinciiinies [ 10M16/2014... | oo | s 4,034,408 0
00-1102249.... we | JERICHO . c...viricririnrennisninerrenieresneisnnssniensenensees | NY v v 1211972014 ... [ oo | e 11,343,381 0
00-1102254.......ccovveerierinn LONGMONT......cooverimrimrereninrisernncrinseneesssnssssesessssssnsssinee | COhiinrinnciins | cvvviens 11/06/2014.... [ oo | s 7,387,967 0
00-1102255. ZEELAND M | e 12/18/12014.... | oo | v 2,609,638 0
00-1102264..........covererrerinne CHARLOTTESVILLE.......cooverveereeieeeeseess e VA i | e 01/12/2015.... | covoeveevneieene | e 3,967,168 0
00-1102276........covvercrreiriens STRONGSVILLE........oiveieieieieieieceie e OH..oovvvves | v 12/2312014.... | oo | s 14,826,080 0
00-1102278 DENVER [0 U D 01/16/2015.... | covoreverrirneranns | v 5,567,859 0
00-1102280 BOULDER CO.ovveres | v 02/02/2015.... | covovevererernrienns | v 8,831,777 0
00-1102289.......courvrerrerinnn SCOTTSDALE.......ccccnvverenne JA VAN IS 04/2912015.... | covorevereeernerrinns | e 10,000,000 0
00-1102303........covvviererirenes HENDERSON.........ooviiiiireiiieienisissiesiessessse e ssssesessnes NV [ 01/29/2015.... | ovovevrrirrirernns | e 7,771,901 0
00-1102304 ORLANDO FL .102/17/2015.... .13,782,845 0
00-1102305. SEATTLE WA e e 03/10/2015.... | ... .16,284,109 0
00-1102309.... ... | JACKSONVILLE | TN IR 01/29/2015.... | .... .14,903,205 0
00-1102310.... ... | JACKSON HEIGHTS 03/31/2015.... | ... .19,568,022 0
00-1102315.... ... |ROCKVILLE... 06/01/2015.... 4,913,234 35,719 0
00-1102319.... . | BIRMINGHAM .| 05/07/2015.... | ... .13,285,736 .130,033 0
00-1102331 FREMONT 10/01/2015... [ oo | s 4,578,554 0
00-1102333.... ... INASHVILLE...... 09/04/2015.... | covocveerieeianne | e 13,201,622 0
00-1102335.... .| SCOTTSDALE........ccconmurrnnns 03/31/2015.... | covorevererirnerenns | v 6,631,061 0
00-1102350 MELVILLE 04/2912015.... | covoeveerneinnne | e 17,082,305 0
00-1102354 ... | SAN ANTONIO...... .| 05/18/2015.... 7,870,269 0
00-1102356.... ...| SAN JUAN CAPISTRANO, 04/16/2015.... [ ..cooevervceirnes | e 10,928,042 0
00-1102365.... ... | STRONGSVILLE 05/1412015.... | covooevererirnerinns | e 17,801,714 .124,530 0
00-1102366.... .| WILMINGTON 06/18/2015.... | coooocverrinrienns | v 7,633,038 ..40,248 0
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00-1102368 TORRANCE 10/23/2015... [ oo | s 8,578,343 | ..o [ e [ e | e |0 | | 53,956 | ..covoviiin 53,956 0
00-1102370 CHICAGO .| 06/10/2015.... | ... .12,484,096 89,487 | ... 89,487 0
00-1102371...coiiierinnn NORTH LAS VEGAS 05/20/2015.... 8,560,204 | ...oovvriirrirniineins | e | e | e |0 | | 46,572 | oo 46,572 0
00-11023%.... co [ANN ARBOR.......coouvvmrimrirnineeiasisisseseseesessesssseessesesesens 07/3112015.... | covoreverrernereens | e 18,842,000 .131,662 ...131,662 0
00-1102399.... .| WEST FARGO 09/11/2015.... | covoeveerneianns [ e 8,176,770 0
00-1102402 LEHL........ 08/17/2015.... | covoreverevernerenns | v 4,425,758 0
00-1102412 MADISON 09/29/2015.... | covoocverrinrienns [ v 8,022,166 0
00-1102413.....ovvoririerin KANSAS CITY. 08/2712015.... | covoreverevenerenns | v 7,102,801 0
00-1102420.... ...|COLUMBUS 1972015, [ oo | 7,020,823 0
00-1102421.... .| COLUMBUS 111972015, [ oo | s 1,422,025 0
00-1102423 MOORE 11/18/2015.... | .... .19,000,000 0
00-1102425 DALLAS 04/04/2016.... | .... .12,388,798 0
00-1102426 DALLAS 11/25/2015... [ oo | e 14,766,880 0
00-1102427 FOLSOM 10/23/2015.... | .... .11,452,869 113,524 0
00-1102428.........oovvererrrrinne COLUMBUS.......ocomvrvrirnnne 11/05/2015.... | .... .15,582,852 .147,808 0
00-1102434.... .. | VANCOUVER 10/13/2015... [ oo | e 18,126,613 123,484 0
00-1102435.... 10/09/2015.... [ coovverviriieeins | s 5,038,495 0
00-1102440.......ccoovvvririrerinn AMERICAN FORK 10/08/2015.... | oo | s 7,661,588 0
00-1102441.... ... | SOMERVILLE 12/18/2015... [ oo | e 16,252,765 0
00-1102442.... ... | SAN DIEGO . 10/19/2015.... [ oo | s 3,795,876 | oo | v | e | e | oernnnnnnen0 | | 25,892 | 0
00-1102448.........oovverrrrcrinn BELLINGHAM. ...ttt ssessssessessssssnsnenes 10/01/2015... [ oo | e 11,706,401 0
00-1102449. SALEM 03/07/2016.... | .verevrrvrrirerrnns | e 8,923,986 0
00-1102451 MADISON 1211172015, [ oo | e 11,000,000 0
00-1102454..........ooovvirrinine GRANDVIEW HEIGHTS 12/01/2015.... | covovevrrerierneen | s 20,700,471 0
00-1102476 BOULDER 02/08/2016.... | ccvoreverrererrnes | o 7,544,329 0
00-1102477 MILPITAS 12/14/2015.... | .... .19,250,000 0
00-1102478 MILPITAS 12/14/2015.... | ... .15,750,000 0
00-1102479 MURRAY 12/10/2015.... | cevevevriverivinn | vver 5,193,569 0
00-1102481 ... | CABIN JOHN . 102/10/2016.... | ovvevrerierins | e 9,824,093 0
00-1102483.... .| SALT LAKE CITY 01/14/12016.... | ovovevrrvrrirernns | e 4,977,485 46,416 0
00-1102488 MALDEN 04/01/2016.... | .... 37,771,191 192,614 0
00-1102489........ocovvvrirriirienn ST CHARLES 08/17/2016.... | ... 14,636,129 ..75,327 0
00-1102490 LOUISVILLE 03/09/2016.... | .... .17,303,456 .109,981 0
00-1102491 MERIDIAN .102/01/2016.... | ... 11,482,426 0
00-1102493.......ccovvvrerirerins RANCHO CUCAMONGA 02/01/2016.... | cevorererevernerianns | e 6,211,605 0
00-1102496.... ... |PHOENIX......... 01/2112016.... | covoeveevnrienns [ v 5,256,889 0
00-1102504.... ... |PORTLAND 01/20/2016.... | covorevereverreriens | e 21,671,430 0
00-1102511.... ... | WINSTON-SALEM.... 02/01/2016.... | cooovrverieriaees | v 22,478,080 0
00-1102513 ... | OCEANSIDE .1 03/28/2016.... 3,782,596 0
00-1102520.... ... |MCCANDLESS 04/2912016.... | coooocvererinricnns | e 70,000,000 0
00-1102534........covvvrerierinns SAN DIEGO 04/07/2016.... | ccvoreververrerenns | v 6,901,945 0
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00-1102541.....covvricrierinnn GARDEN GROVE........ooiiiririineieeiieesiesssissssssiesiiens (07 U B 03/29/2016.... | covoerererirnrianns | e 8,026,504 0
00-1102545 WESTERVILLE OH | 03/17/2016.... | v | e 7,188,724 0
00-1102551 BENTONVILLE......vvuiiiirciiiseieeieisesesssiseisessnens AR | s 04/2112016.... | covooevererieeienns | v 29,837,627 0
00-1102552 BOSTON MA. e [ 04/05/2016.... | covoreverererrrrienns | woverirerireenns 30,500,000 0
00-1102553.......ccomvirirerinnn LEXINGTON....... (SO D 09/01/2016.... | covovererrirarienns | e 5,425,202 0
00-1102557.... ... | ROWLAND HEIGHTS (67 U B 06/30/2016.... | ..cooverrrirerires | evireee 25,047,134 0
00-1102559.... .|ORANGE....... (07 U Do 06/30/2016.... | covoocrerrereiranne | e 2,772,207 0
00-1102560 ANAHEIM.......cvvvrrrnirnnee (67 U D 06/30/2016.... | ccvovererrererinns | v 5,738,955 0
00-1102562.... woo [WESTMINSTER. ...t (07 U Do 06/30/2016.... | .... .14,882,375 0
00-1102564.... ... | COSTA MESA [O7. U B 06/30/2016.... | .... .14,444,658 0
00-1102567.... o [LAGUNAHILLS......ooviiiciriisssieseccssiis (07 U Do 06/30/2016.... | ccvoocrerrerneiranns | e 7,684,363 0
00-1102569.... .| SHEPHERDSVILLE 1S ZOTST DU 04/19/2016.... | cevoreverrerrvrieens | e 12,303,058 0
00-1102570 EVERETT WA e | e 05/03/2016.... | covorcverrirerrnes | orerrerireenns 17,359,614 0
00-1102572 SEATTLE WA e | v 08/29/2016.... | .... .12,294,999 0
00-1102578.......ccomvererierins LYNDHURST............... N [ 04/25/2016.... | .... .14,169,153 . 0
00-1102599.......covvvvrierirns OCONOMOWOC 06/01/2016.... | covovcverrirrrrenns | v 8,250,655 ..43,190 0
00-1102612 EDISON 08/04/2016.... | c.voocverrirrerranne | e 14,825,859 .139,807 0
00-1102614 ROGERS 09/01/2016.... | covorerererererenens | evrie 23,748,176 | oo | rerisniseiesieseeees | e | v | e (V1 TOOPOTTTONRTOTE PPN 219,026 | ....cocoonee. 219,026 0
00-1102617....convvrirerrcrins CONCORD 06/23/2016.... | cvvorcrererirrerrinns | e 12,265,238 0
00-1102630 EVERETT 09/15/2016.... | covoreverrernrrenns | e 3,759,908 0
00-1102631.....o.vverercrierinns GASTONIA........coeven. 11/22/2016.... | coovvererincn | s 7,500,000 0
00-1102634. WALKER ..ottt Ml [ 04/05/2017 ... [ overerrvrveririrines | cevrerenieinen 20,268,562 0
00-1102635.......ccouvererrerinn WESTPORT............ [0 ISR D 09/26/2016.... | covorcvererirerranne | v 14,367,099 0
00-1102636.... ... |OVIEDO.......c.ovvne. FLuoiiiiiies [ 08/08/2016.... | ..eeoevrrvverirrres | correreriinines 13,161,942 0
00-1102641.... | SAN ANTONIO ...t L. ST D 08/08/2016.... | ccvovvercererrnes | o 9,387,561 0
00-1102643.........cvvverirerinn HILLSBORO. OR.eevs | v 11/07/2016.... [ oo | e 10,715,834 0
00-1102649 BEXLEY. (0] SV I 11/23/2016.... | oo | s 6,658,390 0
00-1102653.... ...|CERRITOS. (07 U B 09/23/12016.... | .ovorevrrvrririrnns | e 6,777,581 0
00-1102655 ... |MOUNTAIN VIEW.. .| 11/14/2016.... 17,654,557 0
00-1102656.... ... | EL SEGUNDO 12/15/2016.... | .... 11,721,276 0
00-1102660.... ... | WILDOMAR (67 U D 05/23/2017..... | .... 12,179,678 0
00-1102665.... .. | GLASTONBURY, [OF PRUIRIIIN R 10/20/2016.... | .... .18,768,286 0
00-1102679.......vvurerrierirns ANN ARBOR........oeverrmerierinisensnsssssnensensssessssnssssnenens | Ml [ 12/09/2016.... 4,917,439 0
00-1102683 CHAPEL HILL .101/30/2017.... 54,247,537 0
00-1102689 MACON.......oiriririnniisisnessnisssssssssssssisnsnss | G | e 02/06/2017.... | .... .11,110,500 0
00-1102693.........ovverrrrerinnn WEST CHESTER PA o [ 03/06/2017..... | covoocverrinrienns | e 37,000,000 0
00-1102704 SEATTLE WA e | e 04/06/2017..... | covoreverevernerienns | e 4,695,180 0
00-1102712 VALENCIA [O7.SOURN IR 05/15/2017.... 3,767,281 . 16,780 0
00-1102719 KENT WA .| 04/13/2017.... | ... .10,005,711 129,585 129,585 0
00-1102720 BILLERICA. ..ottt ssiesisees MA i [ 05/01/2017.... 3,060,658 ..18,222 18,222 0
00-1102721.... ... |BROOKLYN NY oo [ 06/01/2017.... | .... 13,775,113 .115,456 ...115,456 0
00-1102727.... .| CHARLESTON SO P 05/22/12017.... | ... 17,462,971 .147,305 ...147,305 0
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00-1102740 MEMPHIS ...ttt ssissnses L1\ TP B 08/16/2017..... | covorevereeirseiinns | v 14,898,717 .103,274 ...103,274 0
00-1102754.... ... | SAN DIEGO .|CA .107/18/2017.... 9,942,487 44,087 0
00-1102757.... ... | BALTIMORE MD..ovvivii [ v 08/08/2017.... [ ..cerevvrvviririres | eveererieines 10,449,090 52,043 0
00-1102761.... ... | RICHMOND VA o | e 07/19/2017.... | .... .13,152,885 59,621 0
00-1102764.... ... |MYRTLE BEACH (SO D 07/07/2017..... | .... .16,307,669 0
00-1102767.... | KALAMAZQO........coomvvemirerirerirnrenseinernenienissesssesesssnesseens | Ml | v 0712012017 ... | covoreverevenerenns | v 7,407,354 0
00-1102772......ccccevvvrerrerrnee [NORTHBROOK......ccvonieiiricrieeiseisenisseisessenieniseesenes | I [ 08/10/2017 ... | covorcrereeireirenee | e 24,789,751 0
00-1102773.....ovvvverrereerinee | IRMOcicieiciseiessiseeeniseisesissssesssenssssssenssenens | SCuiiiirinenns [ wvveinns 07/2612017..... | covorevereeernernnns | e 10,566,008 | ....coovvvuvemrirerernenns [ eererereeinsineiieniens | serirerseesnsissnsenin | e | s 0
00-1102774 VERNON (07 U Do 06/30/2017.... [ ..coreverrceririres | e 15,382,130 0
00-1102779 FAIRFAX VA e | e 08/25/2017..... | covoreververnerenns | v 7,955,280 0
00-1102786 MARYSVILLE.......cooivireveeereeeieeeeseeseseee s essiessieesenes WA o | v 01/10/2018.... | ... 0
00-1102789.......vovvverierirns EAST RUTHERFORD N [ 09/18/2017.... | .... . 0
00-1102792.....ccvveirerierins WOODSTOCK........cererrrrinnes [C7. VRN PR 10M12/2017 . [ oo | e 21,972,724 0
00-1102794 TULSA. .ot [0 I 10/30/2017.... | ... .11,966,950 .100,776 0
00-1102797...coevveierrerins REDMOND WA e | e 09/08/2017.... | .... .11,110,006 .137,586 0
00-1102799.....c.cveurvrrrirerirs EUGENE.......... ORovevis | v 10/26/2017... | oo | s 4,743,168 20,840 0
00-1102800 FORT MILL (SO B 0912212017 ... | covoeveevseianne | e 8,963,127 | oo | eveinsiieniesineinnes | e | cevesesensinssssenns | esseessnsensessneen0 | e | e 56,241 0
00-1102803.........cvvvvrrierinn NASHVILLE...... TN | v 2712017 [ o | i 14,000,000 | ...vooveenrienerierinnins [ e | e | e |0 [ | oo 86,593 0
00-1102825 NAPLES FLuiriirriiies [ 12/05/2017.... | ... 10,000,000 | covooeenreerererirenins | e | e | cerenesessssssnensne | oesesesesssnsssseen0 | o | e 59,357 0
00-1102827 BURIEN. ...ttt sessesssiens WA o | e 12/18/2017.... | ... .10,980,000 93,841 0
00-1102828 MODESTO, (67 WU B 02/01/2018.... | .... 0
00-1102829 MODESTO (07, SO IR 02/01/2018.... | ... 0
00-1102830.......cvurernrrerinnne SAN DIEGO CA s | 02/23/2018.... 0
00-1102832.... ...|MONRCE....... . WA e e 01/04/2018.... | ... 0
00-1102833.... vee |BEAVERTON.......covvrierrieinerinninerieniseissenssssssssssensnnennees | ORuveinceinnnes v 03/05/2018.... | .... 0
00-1102839.... ... | JACKSONVILLE RN IR 01/09/2018.... | .... 0
00-1102840.... voo | TONAWANDAL.......ovomivmerieriesiseiseeissssse st NY oo [ 02/07/2018.... | .... 0
00-1102852.... ... | BALA CYNWYD, PA. oo [ 04/06/2018.... | ... 0
00-1102855.... .| SAN DIEGO .|CA .1 03/09/2018.... 0
00-1102872 CHICAGO......oivieierieerisssie s I [ 04/13/2018.... | ... ..24,867 0
99-0000089.......cooevvrsreerinnn HACKENSACK.......ivvnirnrinniissenenisnnissnssnssenssesssssssssssnens | N [ oo 02/26/2018.... 195,393 195,393 | oo | e 195,393 0
0299999. Total - Mortgages With Partial Repayments.................. 1,936,125,114 | oo 0 0 195,393 195,393 0 14,450,089 0 0 0
0599999, TOLAl MOMGAGES.........vvveeereeeeerierseetseeeseeseeseees ettt ebreees e e s s s et s et enasesnseenianinns | covesiresens 1,954,139,519 | ..o 0 0 581,944 581,944 (V) 32,802,549 32,802,549 0 0 0
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NAIC Date
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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 Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P. Wilmington.... . | Ares Private Credit SOIUHONS............cccoviviviiiieeiicceee e 06/23/2017.... | coveveceieei | e | e 542,213 .14,639,859
GSO Capital Opportunities Fund IIl LP Wilmington.... .| GSO Capital Partners LP 06/03/2016.... | covcvvviverinn2 | o | e 19,950 11,315,088
TCW Direct Lending VII, LLC Los Angeles .| TCW Asset Management 05/1412018.... | o3 | e LABTB5T | e | e seisssenenes | veeeeseeeeenees 8,512,143
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco CA....| Vista Credit Opportunities Managment.... 06/01/2016.... | covcvvriverinn2 | eovierieriricsniseiesienins | v 110,053 | oo | e 2,046,562
Vista Credit Opportunities Fund Il, L.P.. e Wilmington DE.... | Vista Credit Opportunities Managment.... 05/10/2017.... | .... .. LY S (SR 1,386,510
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.. 1,487,857 | ..o, 1,139,433 0 .37,900,163
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Clearlake Capital Partners V. .. | Santa Monica . | Clearlake Capital Group. . ... | 12/05/2017.... 151,086 | .ovovieiciiriciiesinies | e [ s 3,119,938
Dyal Capital Partners Il New York . |NB Dyal Associates Ill, LP................... 09/30/12016.... | .cvvvvvrvrened | e | ceriees 274,051 .13,196,433
Dyal Capital Partners Il Co-Invest MoONNiSe LP...........covvuerriinieeieciniceiseierieis New York.. . | NB Dyal Associates Ill, LP... 07/25/12017.... | coveveveeced | e 5,648
Dyal Capital Partners IV New York.. . . | NB Dyal Associates lI, LP 06/11/2018.... 300,000 | .oeveenieieeeene .10,925,000
Yukon Capital Partners I, LP.........ocoiiiiiniisisi s Minneapoli . |MN... | Yukon Partners 07/18/2017.... | .... 2 | e | e 338,326 .16,792,161
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........c.coooiriiiininiiiinis v, 451,086 | ........ 618,025 0 44,033,532
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Crow Holdings Realty Partners VII, LP..........ccocivirnieinineeinsessesiessssseesenes WIIMINGtON. ..o DE.... | Crow Holdings Capital Partners, LLC 05/01/2015.... | covovevirerires | cereeererrenisisssiseissssesenes | coves 27,707 | coveeeveineneieisssesennns | v 1,238,215
DivcoWest Fund V, L.P Dover. DE.... | DivcoWest Fund V GP, L.P 06/23/2017.... | .... 3BA578 | oo | e, 9,468,058
Exeter Industrial Value Fund IV, L.P........ Dover. DE.... | Exeter Property Group IV, L.P 10/24/2016.... ....1,000,000 .14,000,000
GEM Realty Fund VI, LP WilMINGLON. ... DE.... | GEM Capital, LP.......cooiieueieeiiiieciseeiesiseisse st ssssssssesssssssanes | esesnessssens 04/15/2016.... | .... . 282,075 11,163,075
Helios Infraco LLC...... DCooeersisiesse s DC.... [ S0l SYStEMS LLC.......cvuireireririerissies s 1202212017 ... | oo [ v [ s 867,947 .24,792,341
HSREP VI Co-Investment 3, L.P........ccccoocnvrvnnirncrnenns Dover. DE....|HSRE GP VI, LLC........coceoren. 05/02/2018.... |. 2,800,000 | covouerrrereirerieeerenieens
PCCP Credit IX; LP......ovveririireiieiereiieinne Dover. DE.... [PCCP Credit IX GP, LLC......ccovvvrreirirrrains 0312812017 ... | ovvrevrvrrrrires | vererrseirerssissensisnsnneens | v 1,019,607 .26,179,271
PCCP Equity VII, LP......coovierieircierieeieeieeienne Dover. DE.... | PCCP, LP. 05/10/2016.... | ceverevererereees | eevrerinneeserisesnsesesisesens | eoseessersneines 1A72,015 [ o | e 1,310,889
US Regional Logistics Program II, L.P. vee | DOVE s DE.... [USRLP GP, LLC.......... 01/12/2018.... |. 550,000 | ...vvovvvrrreererirerrernienns .17,300,000
US Regional Logistics Program, L.P.........ccccorrrrnrnenieeeseisee e sseeeeees DOVE ... DE...|USRLPGP, LLC.......... 10/18/2016.... | .cveveeeereevies | e | v 600,000 | .oovevreceereieeeeieeeieees | e 8,476,735
Walton Street Real Estate Fund VIII. LP. . | Walton Street Capital, LLC........ccvvueviirieisissinseissseesssssssssssssssssssessssssssensns. | senseessnssnns 05/18/2016.... | .... 1,527,029 | .ovooveevereiersnieieiennins | cevreeieienienns 8,523,326
Waterton Residential Property Venture XIlI, L.P.. . . | Waterton Venture XIll GP, LLC........ccooovvrrincnicirnnas 11/03/2017.... | .... .. R (26,175) .13,362,828
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........ccoiiiiriiiiniiniiiiins v 3,350,000 | ...cccoueueeen 7,104,783 0 135,814,738
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NW REI(NLAIC), LLC....coiiiiiiiiiieiiiisti i ColumbUS. ..o | OH... | Nationwide Life and Annuity Insurance Company. s 02/29/2016.... | cooovvrvvriiens | e | s 3,366,039 | ..o e | e 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ..o e { ] 3,366,039 0 0 ... XXX
4499999, SUDLOAl = UNGTAIIALEM. ........vvvooeeveeeee e eeeeeeeeeeeeeeeeeeeeeeeeeeeseseeeeseesaeseseeseeeeseeasseseeseeaeseesesses . 5,288,943 | ... 8,862,241 0 217,748,433 | ....... XXX......
4599999. Subtotal - Affiliated........ccovreiiiierisiis s . 0].. 3,366,039 0 0 [ XXX
4699999, TOMAIS..........ooeveieeieeieieeteeete sttt ne | ehiseee ekttt ee | eieeis et 5,288,943 | .....cccoevrnnne 12,228,280 0 217,748,433 | ....... XXX.......
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | 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 Fixed Income - Unaffiliated

GSO Capital Opportunities Fund Il LP...........c.cccc....... Wilmington.........cccceceeuee. DE.. | Distribution. 06/03/2016 | 05/29/2018 0. 28,254 | .......... 28,254 0

Guggenheim Private Debt Fund 2.0-I, LLC.. Wilmington.. .. | DE.. | Distribution 06/03/2016 | 06/28/2018 0. 1,758,165 | ..... 1,758,165 0

Newstone Capital Partners Ill, LP Wilmington.. .. | DE.. | Distribution 09/20/2016 | 04/12/2018 0 ... cnn.826,261 | L 826,261 0

Vista Credit Opportunities Fund Il - B, L.P................... San Francisco.................. CA.. | Distribution 06/01/2016 | 05/02/2018 (1 [STRR IE 262,527 262,527 0

Vista Credit Opportunities Fund Il, L.P............ccccoceeueue Wilmington.........ccccocueuee. DE.. | Distribution. 05/10/2017 | 05/04/2018 0. . 68,233 | ......... 68,233 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........ocoerrriniiinis s 0 0 (L] (U (L] - 0 .2,943440 | ... 2,943,440 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Clearlake Capital Partners V. .. | Santa Monica.. .. | CA.. | Distribution 12/05/2017 | 06/15/2018 0. 482 ...482 0

Dyal Capital Partners IIl Co-Invest Moonrise LP. . | New York.... .. |NY.. | Distribution 07/25/2017 | 05/04/2018 0 ... 11,056 | .........11,056 0

Fundamental Partners Il L.P........ccoovvrivivieninenn Wilmington.........coveevieens DE.. | Distribution 05/18/2017 | 06/26/2018 0 | oeeverereneee | ereeeenenn 70,105 | i 70,105 0

Yukon Capital Partners Ill, LP...........ccccoovivirinnnnnn. Minneapolis...................... MN. | Distribution. 07/18/2017 |04/20/2018 0]... ...32,144 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cocoovenininiinicnni 0 0 (L] 0 | s (L] 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Bell Institutional Fund V, LLC ..| Greensboro. .. |INC.. | Distribution 05/28/2015 | 05/08/2018 | ..........330,294 | ...coovvvevvrvernns [ corverririnrivenns | e | ceveenessrneninens | eovnenniennenn0 [ 0

Crow Holdings Realty Partners VII, LP . | Wilmington.. .. | DE.. | Distribution 05/01/2015 [ 06/27/2018 | ........384,457 | ..ocooivoiirvins v | e | e | o0 | e 0

PCCP Credit IX, LP.. Dover.. .. | DE.. | Distribution, 03/28/2017 | 06/22/2018 0

PCCP Equity VII, LP. .| Dover.. .. | DE.. | Distribution, 05/10/2016 | 04/13/2018 0

Waterton Residential Property Venture XIII, L.P.. Dover.. .. | DE.. | Distribution 11/03/2017 | 05/08/2018 1,478 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............coorireioiiiioiiiescesc s 0 0 0 e [0 [0 [l .834673 | L. 834,673 0 0 0 0
4499999. Subtotal - Unaffiliated 3,891,900 0 0 0 .....3,891,900 0 0 0 0
4699999. Totals 3,891,900 0 0 0 |0 [0 013,891,900 | .o 3,891,900 0 0 0 0
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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1 2 3 4 5 6 7 8 9 10
NAIC Designation 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
13063D GD 4 | California St GO Txbl-Ref 4.500% 04/01....... 04/18/2018........ JP MOrgan SECUMHIES LLC.........c.uevuiiiereiiiiriieieiseieie et senssseniens. | evssessnessssessssssssessessssesessssssesesssesanes | sorssesssessessessessssssessessanes 25,847,010
13063D  GE 2 | California St GO Txbl-Ref 4.600% 04/01....... 04/18/2018. JP Morgan Securities LLC.........cciiiiiiiiiiiniiiiiisnssnssi e ..7,371,840
1799999. Total - Bonds - U.S. States, Territories & Possession: 33,218,850
Bonds - U.S. Special R and Special A
3140Q8 3K 9 | FNMA Pool #CA1701 4.000% 05/25/48...........ccovmveerreirirniriiniines 06/29/2018. Barclays Capital INC..........cc.evuiireriicieeeieieeiess et esesssnins | soesiseesiss s sss e nineres | ceresieni e 25,324,130 2,758 |1
31418C  RD 8 | FNMA Pool #MA3183 4.000% 11/25/47.........cocovvrverirmririiiricniianns 06/06/2018. Credit SUISSE SECUMHES LLC.......cuuiiririiirierieicieieisiseiesesissisesis s | soesieesesssiess s sbssres | sosesssssssessessesssssesssens 23,970,209 15,720 [
31418C XN 9 | FNMA Pool #MA3384 4.000% 06/25/48.............ccocrmvrrervririrrerrrinnir 05/18/2018. NOMUra SECUNLIES INHLLC........coiieieeicieiieeericeeie s | coesieesesiss s sireses | coressesssnssessesssnsessesisnenes 25,333,984 55,556 |1
45174X  AA 0 | IHC Health Services Inc Sec Nt 4.131% 06/26/2018. JP Morgan Securities LLC 27,100,000 12
59447T KN 2 | Michigan St Fin Auth Rev Txbl Ref Ser C- SRRSO 06/26/2018. Bank of AMEriCa BISD DEAIET...........c..cvuiuercieriiirerieirieeiesseissiesesissiesiesine | coesieesessssnesesssessss s ssessssses | cosesssssnssessessessessessnsenes 12,167,250 71,448 | 1FE .o
899154  BC 1 |Tulare Co Pensn Txbl Txbl Rev Bd 4.159........ccccccrvivviivrinirniniinas 06/01/2018. Raymond James USA Ltd 4,355,000 1FE
899154  BF 4 |Tulare Co Pensn Txbl Txbl Rev Bd 4.309 . 06/01/2018. Raymond James USA Ltd 5,500,000 5,500,000 1FE
914245  BR 5 | Univ of Deleware DE Txbl 4.221% 11/01/....ccviviiniriiniiiniiescisnies 04/05/2018. Barclays Capital INC.......ccocrivivinnenes 8,000,000 8,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS. .. .....cciuiiirireeiirateierieiniaies oetsssseserssesssesssssassssesserssesssanssssessssessesssesssessessesanes L A31,750,573 | e 130,854,645 145,482 XXX
Bonds - Industrial and Miscell
000000 00 O |Ministry Brands LLC Delayed Draw TL Nt 1 SRS SRRRRRUST IR 06/22/2018........ DIFECE. .o 191,665 3FE
000000 00 0 |Ministry Brands LLC Incremental Term Ln..........c..cccoovvirrunne 05/02/2018. Direct.... 2,137,330 3FE
000000 00 O |Ministry Brands LLC Incremental Term Ln........c.cccvvrvirnninns . . 04/26/2018. Direct.... 6,304,723 3FE
000000 00 O [Axalta Coating Systems New Term Ln B Nt............. 05/08/2018. VAHOUS. ...ttt 6,319,524 3FE
000000 00 O |Yum Brands New Term LnNt1 3.751% 03/........ 04/03/2018. Tax Free Exchange 2,992,443 3FE.
00122@ 9 | AES Southland Sr Sec Nt 4.500% 02/29/4 05/31/2018. MUFG Securities Inc.... 3,379,723 2FE.
00184@ AA 4 |Amazon.com Inc. Euclid BTS Lease Backed..........covvvrerireinirnirneieinninesesisnisssenins | sesverensnninnns 04/25/2018. Suntrust Robinson Humprey Inc 5,531,075 5,531,075 2Z
00225# 3 | Amazon.com Inc Grand Rapids Secured Nt S........ 06/15/2018. Suntrust Robinson Humprey Inc ..4,402,298 ..4,402,298 27
002824  BF 6 |Abbott Labs SrNt 3.750% 11/30/26 06/05/2018. RBC Capital Markets LLC
002824  BH 2 |Abbott Labs Sr Nt 4.900% 11/30/46 06/05/2018. HSBC Securities USA Inc "
01882Y  AB 2 |Alliant Energy Finance SrNt 4.250% 0B..........ccccorevvrmieirineieerineienes 06/20/2018. VMIOUS. ..o ,160 28,500,000 1,181
023135  BC 9 |Amazon.com Inc SrNt 3.150% 08/22/27.........cocovvuervrrnvenerircienienne 06/08/2018. TaX FIEE EXCRANGE......c.ovverieiicieiseie ettt ssnes | essessssssessssssss s sses s essensessentenssnns | sessesssssssssssssessansnssessanes 47,919,956 | . 48,000,000 | coeuerrrrierrnieiereeeenis 445,200 | 1FE...
023135  BJ 4 |Amazon.com Inc SrNt 4.050% 08/22/47.........cccccouvrmrenivnireneiiinirnenns 06/08/2018........ TaX FIEE EXCNANGE........vvviieeiieiiiesiieiie sttt sssssens | sosesssessssssssesssess s ssssssssssssenss | sosssssssssenssesssessssessssessns 32,937,002 | .o 33,000,000 | ..oovvieiiiieinieieiin 393,525 [1FE.....cccovvviieiini
032654 AN 5 | Analog Devices Inc Sr Nt 3.500% 12/05/. 04/16/2018. Morgan Stanley & Co LLC 24187,760 | oo 25,000,000 321,125 | 2FE
038522 AQ 1 |Aramark Services Inc Sr Nt 5.000% 02/0 . . 04/03/2018. JP Morgan SECUMtIES LLC........vuevririireirieiersissiesseisssie s ..4,887,500 5,000,000 53,472 | 3FE ..o
04317@ BD 9 |Arthur J Gallagher & Co Sr Nt Series DD.........c.cccvverevenn 06/13/2018........ Bank of AMEriCa BISD DEAIET...........cc.cvuiierireiiiiiierieiriesieiseissiesssisseesiesine | soesisesesisise s ses s ssess e sinenes | teressessssssessessessessesissenes 20,000,000 | ..oovvvnvererieririrerieieieenn 20,000,000 2z
045054  AF 0 |Ashtead Capital Inc 2nd Lien Nt 4.375%.........ccovmrimrinminriniiiciiennnnississsinseies | e 05/18/2018. JP Morgan SECUMtIES LLC........vuivireireriricersissiesssisesssie s 5,000,000 58,941 | 3FE ..o
06406R  AH 0 |Bank of NY Mellon Corp Sr MTN  3.850% 0. 04/23/2018. RBC Capital Markets LLC..........ccocviiririeeeinrieeeeieesienesssisesessssssessenies | svernssssiesssssseessssssnssessesonsssnsesonsss | seseerensenssesenssesenseneense: 90,418,970 | viiiinns 36,500,000 1FE
06540T  AD 2 |BANK CMBS Ser 2018-BN11 A3 4.046% 03/1.......ccovvvvvrrrrvrninnns 04/13/2018........ Morgan Stanley & CO LLC........cuiiiniinieneeineesssssssseissssenns | e | soennensssennessene 1,449,805 | i 15,000,000 | ..ovoerreireririeierieneiens 42,146 [1FE.....ccccovrvrvirinrnn
06541W  AX 0 | BANK CMBS Ser 2017-BNK5 CI A5 3.390% 0......ccovvvvvererenrincenes 04/19/2018. Wells Fargo Securities LLC 2,800,000 5,801 [1FM
07086*  AA 0 |Bath County Energy LLC Sr Nt 4.590% 05.......... 05/03/2018. Morgan Stanley & Co LLC.........cccveimiiiinninciinsssissivenssissinnins | s | e 11,000,000 | i 11,000,000 27
07274N  AA 1 |Bayer US Finance Il LLC Sr Nt 3.500% 0........ocovvueereriniriinrirerneineieresissiesseeeniens | ceeresesinennns 06/19/2018........ VIIOUS. ..o 2,000,000
07274N AL 7 |Bayer US Finance Il LLC SrNt 4.375% 1.... .. | 06/20/2018. VTHOUS. ...t 40,729,653 41,000,000
075887  CE 7 |Becton Dickinson & Co SrNt 6.700% 12!.... . ..| 05/01/2018. Tax Free Exchange ..1,551,222 21,500,000 | oo 34,058
08161H  AF 7 |Benchmark Mortgage Trust CMBS 2018-B4 Cl..........cccoovuniiivnrivciinciireniinns 06/28/2018........ DeUtSChE Bank Capital...........c.eveiiiireiirieiieiieiseiis e sesessssssnsns | sosssseessessssssessssesss s sssssssnes | ersesssssessesssss st 8,857,357 8,600,000 11,814
08161H  AH 3 | Benchmark Mortgage Trust CMBS 2018-B4 Cl.........c.ccccovrmvviriverernircirninns 06/28/2018. DeutsSChe Bank Capital............c.cvruieriieiieieieineieieiisseseseessssesesissiessenis | seesnsssssesesssssse s sesssssessenessns | seesessesisesessesssesensenes 8,857,972 8,600,000 12,358
12189L  AS 0 |Burlington Northern Santa Fe SrNt 4.9.........coviiiiniicsceeeseeeee 05/30/2018. Barclays Capital INC..........cuuvuiuierciiiicieeiicisi s | soenitesess st | eeresin st 11,416,707 | oo 10,343,000 | .oooviveeieeeieeeeee e 84,468
126520 AU 3 | CSAIL Commercial Mtg Tr CMBS Ser 2018-CX 04/03/2018........ Credit Suisse SecUrities LLC..........covvirrieirsieiescee e 5,000,000 9,523 | 1FE
134429  BG 3 | Campbell Soup Co SrNt 4.150% 03/15/28.........ccccovevirmrinirirriccrinniienns 04/10/2018. VIIOUS. .vv.vevvveieise sttt ssesss e ssesssnnnss | oevsessssssesssssssssnsessssssssessesssssesssnsenss | seesiessssesssssiesesssssiessees 1 1,983,820 | eoviviivisiesieeiesiesiessenine 18,000,000 | ..ovvuvvrvreriieierieeereienis 51,875 | 2FE....oioiiiivine
14913Q 2L 2 |Caterpillar Finl Service STMTN  3.450%......c.cvevererrereireereereeeieineens 05/22/2018. Goldman Sachs & Company. . 500,000 383 [1FE
150190  AA 4 | Cedar Fair/Can/Magnum/MI SrNt 5.375%.............. 04/23/2018........ VBIIOUS. ..ottt | erbnb ettt nbnes | entesb st 6,096,339 | ..o 6,129,000 [ ..ovovvrireiniiereeei 128,595 | 3FE.....coviviviriviine
150190  AB 2 | Cedar Fair/Can/Magnum/MI SrNt 5.375%.............. 06/27/2018........ TaX FIEE EXChANGE.......couiiuiieiiiiciici et sines | esissanes st ssennes | sonesessesssss e eesanes 14,078,070 | oo 13,989,000 | ..o 150,382 | 3FE....cccovvvviiiine
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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)
21036P  AY 4 |Constellation Brands Inc Sr Nt 3.600% 06/28/2018........ VATIOUS. ...t bbbt b bt asebebensetans | eesbsebetesesset et e e bbb e et en bbb ensetenenes | eteseieterenes ettt 29,410,879 | coovvvrrererrrereriseins 31,000,000 | .ovovrrrrieirrieiernieriie 360,700 [2FE.......ccoovrirniirnnnne
21036P  AZ 1 |Constellation Brands Inc Sr Nt 4.100% 05/22/2018........ VBIHOUS. ...ttt | ceseeesees bbbttt | eeseeb et 15,088,220 | .ooveuvrrrrierieeneeieinne 17,000,000 205,797 |2FE
212015  AS 0 |Continental Resources INC St Nt 4.375%......c.cccvverieeunieierieiereieianns 05/25/2018. TaX FIEE EXCRANGE......coouiiuiiriiiciei et | esbsbsss bbbt bnes | bnesessess st ees 11,409,377 11,690,000 | oo 237,250 | 2FE.....cccooverierinn
21872#  AA 5 | Core Civic of Kansas LLC Sr Secured Nt 06/01/2018. JP MOrgan SECUMLIES LLC........c.oveeeiirieicireieireeiseeeiseieeseesesessesseseesessssessene | eeseesesssesssessseessssessessssssessessesassessesns | sesesessessssnsssssessessnsessessnses 1,798,044 1Z
233851 DJ 0 |Daimler Fin NA LLC SrNt Prvt Pl 3.350.......cccccnivvivnnee 04/30/2018........ Goldman SAChS & COMPANY.........curiuivririirererieiersiseesssisssess st sessns | rssssse st enies | ersesssssessessssesensessaees 5,993,040 1FE
256746  AH 1 |Dollar Tree Inc Sr Nt 4.200% 05/15/28 04/05/2018. JP MOFGan SECUMHES LLC........uuevvrrereeiiiaeiierieniseesseissssesiessssesssesssssssnsens. | coseessesssssssessessesssssesssssssssessenssenes | sosesssssssesssssssssssesssssssas 16,955,120 17,000,000 2FE
278865 BA 7 |EcolabInc SrNt 3.950% 12/01/47 04/18/2018. TaX FIEE EXCRANGE..... oottt | erssbssses bbbt ensenbnes | crestessess et st 9,948,089 10,000,000 | .oovoeverrriieeeeeeeeeae 154,708 | 2FE.....ooveeererenene
278865 BD 1 |EcolabInc SrNt 3.250% 12/01/27 04/18/2018. TaX FIEE EXCNANGE........vvvicveevieiiiciieiie st ssssssnss | sosesssessssssssessssssses s sssssssssesssanns | sosessssssssassaesssesssesssessens 23,361,997 23,400,000 | cooovenrerrrieereeieeseeieni 297,862 | 2FE......c.oovverrrrerin
29278N  AE 3 |Energy Transfer Partners Sr Nt Ser 30Y. .. | 06/05/2018. MUFG Securities Inc ......11,868,000 12,000,000 2FE
29278N  AF 0 |Energy Transfer Partners Sr Nt Ser 10Y.... .| 06/05/2018. MUFG SECURHIES INC.....eveeeciieieeis et es e es et ssessees | coessesssesesesssesessssassessenssesssesesassassesnes | sesesssssssessessesessssessesnenes 27,450,225 27,500,000 2FE
29364D AV 2 | Entergy Arkansas InC 15t Mtg Bd  4.000%..........ccoverermremiereriniiniieeniinsiesiersesseeennns | cereeninennns 05/16/2018. Barclays Capital INC..........cuivueiuiiriiiiiiceeiicesisieessi st | eesseseesisss ettt es | ereesb et 3,681,130 3,700,000 2,878 |1FE
369550 BC 1 |General Dynamics Corp SrNt 3.750% 05/....... 05/08/2018. Bank of America BISD Dealer. .....13,921,320 14,000,000 1FE
370334 CG 7 |General Mills Inc St Nt 4.200% 04/17/2.......coevverrieieieierireeiesessesesesiesseesnisnies | ceenieseinsenns 04/03/2018. GoldmMan SACHS & COMPANY..........cuuiurireiiiiririerieiserisisises et ssesiee | soesisesessesi s seres | coresbesbee bt 19,959,600 20,000,000 2FE
382550 BG 5 |Goodyear Tire & Rubber Co Sr Nt 4.875%.. 05/16/2018. Nomura Securities Intl LLC 1,845,000 2,000,000 17,063 [3FE......coovvrerrerirs
41242 BJ 0 |Hardwood Funding LLC Sr Sec Nt Ser GG .| 06/07/2018. Bank of AMErica BISD DEAIET...........c..everrereiiererieriseseseesssisssssesssesisseesssians . 6,000,000 6,000,000 1FE
446413 AL 0 |Huntington Ingalls Industries Sr Nt 3, .| 06/14/2018. TaX FTEE EXCRANGE. ..ot tnns | esseesesesises st n st ssessessenas | eaeesesessessesses st essenseeesanes 31,046,891 31,000,000 38,990 | 2FE
465685 AP 0 |ITC Holdings Corp SrNt 3.350% 11/15/2 06/22/2018. TAX FIEE EXCNANGER........oveocveevieeieeeeecee et see s ssssesess | cosesssessissssssssessssesssessassssssseesssesssenns | sosesssesssaessaies s ssesssessens 19,987,117 20,000,000 68,861 |2FE......ccocoviririniinne
46591A  BA 2 | JPMDB Commercial Mtge Securit CMBS Ser 2 05/23/2018. JP Morgan Securities LLC ...24,925,985 24,200,000 39,626 | 1FE
485134  BQ 2 |Kansas City Power and Light SrNt 4.20 05/22/2018. VIHOUS.....o.vvvoceeeeee s essass s esssnnenas | soiesssossssssessssssssesssessaesssssseesssesssenss | sosessssssaessaes s sses s 11,624,370 12,000,000 221,317 | 2FE
49326E EG 4 |KeyCorp SrMTN 4.100% 04/30/28. 04/23/2018. KBYCOMD..... oot nons | srsss e | s 44,923,050 45,000,000 2FE
49327M  2W 3 |Key Bank NA SrNt 3.350% 06/15/21........ 06/06/2018. KEYCOM.... ottt nnbins | ettt | s ,999,720 1FE
53621@ AG 1 |Lion Industrial Properties LP Gtd Sr Nt 06/28/2018. Seaport Global Securities LLC ..9,842,800 134,550 |2
55336V AR 1 [MPLXLP SrNt 4.000% 03/15/28 04/30/2018. Credit SUISSE SECUMHES LLC........vuuieueirrcrircireiseeissisesiessssissesssssssessseesssesssaes | setsesssesssesssessssssssssssssssess s sssssssssanss | sessasssssssssssssssssssssssansssnns 5,779,560 | ovoevvvrvrrrcrrreinerrierrnnrnnn8,000,000 | oo 56,000 |2FE......ccoomiemirrinninne
55354G  AF 7 |MSCl Inc SrNt 5.375% 05/15/27. . | 05/15/2018. JP Morgan Securities LLC 20,005,000 3FE
559080  AF 3 |Magellan Midstream Partn Sr Nt 4.200%. 06/29/2018. Suntrust RODINSON HUMPIEY INC........vuiviiiriiirieiriscieieieiecssieissieiesisssesees | ceessessesssessesseisssessessssssessessesessessessees | sesessessssssssssesssenssessessnsseas 1,805,540 | .ovovevirrrnreeinrieneeennnnn2,000,000 | oo 7,350 |2FE......oooiieirnnnn
56081#  BP 4 |Major League Baseball Tr SrSec Nt 4.0......cccccovvrrirvrinrieinninrreieninns 06/11/2018. Bank of America BISD DEAIET...........c..eurerrierrireierieiseiesssissisessseisssessssenses 7,000,000 12
58013M  EU 4 |McDonalds Corp Sr Nt MTN  3.375% 05/261........ 04/10/2018. Bank of AMErica BISD DEAIET...........c..ererrerrieimerierieeeseessessessessesssssessssnns . 6,935,460 7,000,000 89,250 |2FE
59217G  BY 4 |Met Life Global Funding | St Nt 3.450%........ccccvvverremmriirirerneiinenes 06/14/2018........ GoldMan SAChS & COMPANY.........cuuuvirrerriririiisiie et esessesssssens | sebiesseses s essisesies | oesiserssessssssessesseestenes 10,679,220 | coooveervrierierieinine 11,000,000 | ovoovereieiieriereeeeeeiene 135,700 |1FE.....ovvvverrerirens
59217G  CK 3 |Met Life Global Funding | Secured Nt 3... 06/13/2018. GOlAMAN SACNS & COMPANY.........crvuurrrrirrereeseeesesiesieseseesssssess st esssssesssesans | sebssesssesssseesssssss s ss st ssssessssssssnies | oesssssssessssssssessanssins 2,327,150 2,500,000 17,917 |1FE...
59524Q  AA 3 |Mid-Atlantic Interstate Sr Nt 4.100% O.......ovvvevrernriernirneireieniseeesessissesesssssensee | oersessenenns 06/08/2018. VTIOUS. ...ttt ettt st s et as b s s s esss st esesssssssssnsssesassnsans | eeesssesesessssssssssnsesassssesssssssesansssessnns | seesisissesesssesanssesesssesanas 44,687,251 | oo 44,700,000 [ ..oovreririnicreinceees 33,939
609207 AM 7 |Mondelez International Sr Nt 4.125% 05.......... 06/05/2018........ VBIHOUS ...ttt | cbsees e bbbttt | eeseeb e 57,577,760 | ..vooevrerircererisnienis 58,000,000 | c.ooovvrrvrrereereniseirerienies 71,615
609207 AP 0 |Mondelez International Sr Nt 4.625% 05.......... 05/03/2018. JP MOrgan SECUMLES LLC.........cureviierireriiiniesieisissiessssssiess s esssssssessens | ressssssssessssssssssssessessssssesssssssssessessnss | sonssesssesssssessessassessessnes 21,642,060 22,000,000
615369 AM 7 |Moodys Corp SrNt 3.250% 01/15/28........ 04/19/2018. TaX FrEE EXCRANGE........vvviieriiiieiieeieiseise ettt | coseesssssss st es st enssees | eesessssssse et ensssenas 33,363,878 33,800,000 286,831
65473Q BG 7 |NiSource Finance Corp SrNt 3.950% 03/.... 04/12/2018........ CHIGIOUD. .1ttt | sebseebse s b e s bbb bbbt ess st et | eessnsbsseb s st 7,974,190 8,500,000 14,922
654894  AF 1 |Noble Energy Inc SrNt 8.000% 04/01/27.... 06/13/2018. JP MOrgan SECUNMtIES LLC..........c..evuvrveirisereesrieeiesissssssses s sesseens 8,512,210 7,000,000 | vonverrereereieierieneeens 115,111
655044  AJ 4 |Noble Energy Inc SrNt 5.050% 11/15/44.......... 05/21/2018. JP Morgan Securities LLC.........cc.coouuiiniiniieiieiisnsiesesessnissssiiens 9,827,470 9,500,000 106,050
655044 AP 0 |Noble Energy Inc SrNt 3.850% 01/15/28.......... 05/21/2018........ VBIHOUS. ...ttt | 2bsees e bbbttt | eeseeb e 16,033,980 | coouvvurrrerierieeereeieinne 16,500,000 | ovovvvreeernerrerieeereerenineenne 183,410
69351U AV 5 | PPL Electric Utilities 15t Mg BA  4.15.......coviiiierieescesse e 06/11/2018. Morgan Stanley & CO LLC.........vviiieiiiieiiiiseieses e sssissensenns | onssseessesssssessssesss s sssssssnes | ersesssssessesssssess s 8,961,443 ..9,012,000 1FE
74340X  BH 3 |Prologis LP Sr Nt 3.875% 09/15/28 06/11/2018. CHIGTOUD. .+ttt | sebbses s eee e bbb s ntes | oebtsesss et 13,904,800 14,000,000 1FE
74340X  BJ 9 |Prologis LP SrNt 4.375% 09/15/48 06/13/2018........ VBIIOUS. 1ottt | ebbeb et nns | bner st 16,372,752 | oo 16,512,000 1FE
744448  CP 4 |Public Svc Co CO Sr Nt 1st Mtg 3.700% 06/14/2018. Barclays Capital INC..........c.uuevumrereemeiiseiriesieeissiseesesssse st ssesssessensns | sesssesssesssssessssssssssessesssessseessssssssses | oesssesssessssssssesssssins 6,984,950 7,000,000 1FE
78409V AN 4 | S&P Global Inc SrNt 4.500% 05/15/48. 05/17/2018. VBIIOUS. ..ot bbbt | bbb | bener st 43,435,040 | oo 44,000,000 2,000 | 2FE
827048 AU 3 |Silgan Holdings Inc Sr Nt 4.750% 03/15 04/10/2018........ BarClays CaPItal INC..........cuuuevumeercemriiiieiieeieisesssesssess st essssessenins. | sesssesssessssees bbb s nies | esssesssess s s ses st enes 970,000 | oo 1,000,000 3,563 | 3FE.
85253#  AG 6 | STAG Industrial Sr Nt Series B 4.100%.........ccervrirerriiiririerisisnsierssssssesesssssenss | seeersssenens 06/13/2018. Bank of AMEriCa BISD DEAIET...........ccueviiriirciiiieiserisisiesiessesssiessssssiessesins | sesiessessssssessse s sss e ssesissnes | soresssssssessessssssssesssenes 10,000,000 | ..ooovrrererrierenieienis 10,000,000 2z
89236T EU 5 | Toyota Motor Credit Corp SrNEtMTN 2.9 04/10/2018. JP MOrgan SECUMLIES LLC..........cviiiieieieiriecei e rsessssssseesssses | evsessssseesessssessessesssessseessssessesassesses | sresessessessensssssessesnes 2,998,800 3,000,000 1FE
90276F AW 4 |UBSCM 2018-C10 A4 CMBS Ser 2018-C10 CI A 05/23/2018........ UBS FINANCial SEIVICES INC.....couvvvvuiiiiireiiiicieriisiesieisss s essssissssessens | soesisssesssiss s bbb nsesissnes | sosesssssssessessssssssesssenes 17,818,912 | oo 17,300,000 | ovvoovvrrireierienieeiseeieand 62,185 | 1FE...coiiirviiviiiniine
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

SCHEDULE D - PART 3

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)
90276R  BE 7 | UBS Commercial Mtg Tr CMBS Ser 2017-C4 C.......covvrvriirnrniirernissssssnseisssennnins | snveressnsnnns 04/19/2018........ UBS FINANGIAl SEIVICES INC.......vovveeescvceeevseeeseeeeesee e ieneesiss s esesessssenssssssns | sevsiesesssssssesssssssssssesesssssesessssssssssssanes | soossisssssssssossessssenesses 3,654,448 3,701,000 8,059 [1FM

906548  CN 0 |Union Elec Co 1st Mtg Bd  4.000% 04/01/.......cververevenermeriererenireenne 04/03/2018........ MUFG SECUMHIES INC.....vevvvrrircireeieiseriesiesiseeseessesssesssess st ssessssssenss | sesssesssessssesssssssessse st sesssssssssseniaes | sesssessssesssssssessssssesssenes 11,053,393 | oo 11,100,000 1FE

90932N  AA 1 | United Airlines LBASS PTC Ser2018-1 Cl........c.ccoovurirrrieieiereseieiseeeseie s 05/09/2018. Credit Suisse Securities LLC 13,000,000 | cooveovrererrieeecies 13,000,000 2FE

911312 BN 5 |United Parcel Service St Nt 3.750% 11/....ccevvveeriererneerieiseierreeienes 06/18/2018. Citigroup. ..4,666,767 5,019,000 18,298 [1FE. ...
91838  AA 5 | VA Springfield CTL Ls Fin Tr  3.880% 06 06/14/2018........ CTL SECUMHES LLC......oeveiveiiirniieiseise sttt sssnsse | aebsessesssessseses s bbbt eessnssens | sessassssssssessses s sssssnsssns 8,600,000 8,600,000 1Z

931142 EE 9 |Wal-Mart Stores Inc St Nt  3.700% 06/26..........c..ervrmeverirerermrresenieriesiseeseessssenens | erverserinenes 06/20/2018. JP MOFGaN SECUMHES LLC........ooviriermeieeiirieriseeesseesesssessessesssseessssssssentens | seseesssessssssessesssssssssssss s ssesssssssnes | sesssessssssssssesssessssesns 3,987,760 4,000,000 1FE

95001  AX 5 |Wells Fargo Comm Mtg Tr CMBS 2018-C44 A5..........ccccoovveerinnn. 04/30/2018. WEllS Fargo SECUMHES LLC.........vuiiiiiiiiiiiicisiiieisceesiisesie s ssnies | esssssssessessss e ssssssssenssssssssessessnes | bonssesssesssssessessassesssssanes 16,891,016 | coovvverecieieceiine 16,400,000 | ovoovvnireiierienieeiseeiaaa 30,701 [1FE e
95001N  AY 4 | Wells Fargo Comm Mtg Tr CMBS Ser 2018-C4.........coovevvvvneriverrncrienes 06/28/2018. Wells Fargo SECUMHES LLC..........cuurimeririeieeieineieriesieesesisssssessessssssseesns | soerssnessssssssssessessesssessssssssssessenes | sonneenenssssssssssonssnesenssns 18y 182,978 | vovtevirieernseisersenieseenns 12,800,000 23,802 |1FE

136385 AL 5 | Canadian Natural Resources Sr Nt 6.250 A 04/05/2018. JP Morgan Securities LLC 8,000,000 33,333 | 2FE

136385  AX 9 | Canadian Natural Resources SrNt 3.850.........ccccoevriereencnns A 06/13/2018. Barclays Capital INC..........cwururirureieieineinieeeresee e esssssssesessnanns | cesssesssesssssssssesssssssesssssessssesesssssssesees | sesesesseessssnessessesessesseenesss000 0,972 | tuvvueeeensenesneseereusnseseennenns 6,750,000 | ovoeoreeeree s 49,729 | 2FE...

136385 AY 7 |Canadian Natural Resources Sr Nt 4.950...........cccocoomurvinnnnens A 04/25/2018. Goldman Sachs & COMPANY..........c..rriirriirrieneiieseies s 2,500,000 50,188

13645R  AY 0 |Canadian Pacific Railway Sr Nt 4.000%.. A 05/14/2018. Morgan Stanley & Co LLC 25,000,000

448055  AD 5 |Husky Energy Inc SrNt 6.800% 09/15/37 04/06/2018. JP Morgan Securities LLC.........cc.coovuiiiniiiniiiciiricsnissseiesssississniens 6,000,000

67077M  AD 0 |Nutrien Ltd Sr Nt 3.000% 04/01/25. A 04/10/2018. Tax Free Exchange 2,500,000

67077M  AG 3 |Nutrien Ltd Sr Nt 5.625% 12/01/40. A 04/10/2018. Tax Free Exchange ..8,100,000 .

67077M  AH 1 |Nutrien Ltd Sr Nt 6.750% 01/15/19, A 04/10/2018. Tax Free Exchange ..8,758,696 8,635,000 137,620 .

867224  AB 3 | Suncor Energy Inc SrNt 4.000% 11/15/4 A 04/30/2018. VHHOUS.....o.vovoeeoeee v s s sssessase s esssnnesas | soiesssossiesssesssessssesssesssesssssseesssesssenss | soiessssssasssaiesssessses s 17,283,040 18,000,000 324,556 |1FE

00973R  AC 7 |AKER BP ASA SrNt 5.875% 03/31/25. .|D 05/30/2018. Deutsche Bank Capital 10,310,000 10,000,000 ..108,361

225401 AF 5 |Credit Suisse Group SrNt 3.869% 01/12.......ocveeernveenerrerineireeieenns D.... 04/11/2018. VIHOUS.....o.vvvoceeeeee s essass s esssnnenas | soiesssossssssessssssssesssessaesssssseesssesssenss | sosessssssaessaes s sses s 16,498,920 17,000,000 ..162,928

902674 XN 5 |UBS AG London BRH SrNt 4.500% 06/26/4...........c.ccocoorevemnnne D.... 06/21/2018. VIIOUS. .ve. vt b s s s ss s ses e s s s essessnnsne | oevsessssssessssesssessssensses e seesssssesssssnns | enssessssessses s snes 19,943,725 20,000,000 1FE
92857TW  BK 5 | Vodafone Group PLC SrNt 4.375% 05/30/........ D 06/04/2018. Various 38,069,610 38,500,000 3,646 | 2FE

G1591# BB 7 |Britvic Plc SrNt Ser H (EUR) 0.383% 0.......oveovvevrvenericrirens B 06/05/2018. Bank of AMEriCa BISD DEAIET...........c..evrrereiiieiiiesiereseesssisesiesieseesessnesens | seriesisesesstsssssesssssessesssesessssssssssies | sessserssessssnssssssssensssenes 21,092,400 21,092,400 2z

G1591# BD 3 |Britvic Plc St Nt SerJ (GBP) 1.817% 0...cevuevueerieeiierieeiseeseeiseee s B 06/05/2018. Bank of AMerica BISD DEAIET...........c..cwerrereireinerieriseeeseesssssssssessesisseesssinns ..9,375,100 ..9,375,100 2z

G3076*  AD 8 |Envol Investments Ltd Sr Sec Nt 2.780%.... B 06/29/2018. RBS Securities Inc... 21,031,200 21,031,200 2FE
G7334@ AB 9 |RRPF Engine Leasing Ltd. SrNt Sec 4.1.....cccovvvcrineencensineriineieens [ 06/13/2018. CHIGTOUD. .1ttt | 4ebbes b b s bbbt ntes | oebbsesss s bbbt 13,000,000 13,000,000 1Z

N7591#  AA 9 | Rotterdam World Gateway BV Sr Sec Nt 2. B 04/06/2018. SG Americas Securities LLC 20,877,700 | ........... 20,877,700 2Z

Q3080# AA 3 |DWPF Finance Pty Ltd Sr Nt Ser A 4.140 [0 05/22/2018. National Australia Bank....... . 3,000,000 1Z

Q3080# AB 1 |DWPF Finance Pty Ltd St Nt 4.190% 05/2...........ovvumrumivierinirieriereeissisesiesenes D2 05/22/2018........ National Australia Bank....... 3,000,000 1Z

Q6518# AG 5 |NSW Ports Fin Co Pty Ltd Sr Sec Nt Ser B [0 04/11/2018. Bank of AMerica BISD DEAIET........vruereiiierirssiisssrssenssssessesssssssssssenssnsssessssens 4,000,000 2FE

3899999. Total - Bonds - Industrial and Miscellaneous 1,478,704,606 1,481,313,225 5,945,213 XXX
83099997, TOAl - BONGS = PAIM 3.t trtssis ettt ££1 8RR 1,643,674,029 | .o 1,643,667,870 6,090,695 XXX
8399999, TOAl = BONMAS........cuiviiriieieiieiieieiieie ettt b ettt b ek b st e et et et esebabee  fekebebsesetettsehe b et et et et h ek ek sttt s et ettt n e nebenan 1,643,674,029 | ..o 1,643,667,870 6,090,695 XXX

Common Stocks - Industrial and Mi

69120# 10 6 | Owl Rock Capital Corp Com | 06/27/2018........ DITECL. ...ttt n sttt nesetenesetessnnenenes | eresisietereserenen et enenenetenas 17,115.360 [ oo 265,288 XXX L

9099999. Total - Common Stocks - Industrial and MisSCEllanEoUS...........ouriiiiiiiiiirersisee s ..265,288 XXX

9799997. Total - Common Stocks - Part 3 ..265,288 XXX

9799999, TOtAl - COMMION SHOCKS. ..ot teerssrsstesees s ees st ees et ee et eef s ehs et e e eeE e eef ekt eeEehfeEEoEEeEEEEE e feEE s R eEEoEE R fEEEoEEEEf o EeEEf£EE R E 8L E R EEoEEEEf£EE oL £EEEEE £ Ef4EE L E e 8 £ EE oL E R b E LS8 E o0 EHEE L E e E R eEEsEE eLbeeE e eeEseE e bbbttt s | eebseebenbsen et 265,288 XXX

9899999.  Total - Preferred aNA COMIMON SOCKS............c.ieviereiiieeieiteiisiesietesisssesssssssssessesssssssesssssessssasies  ssessesassessesssssssessessesassessesssssssessessnsassessesssessessessesassessesassessessessssessessesassessessessssessessesassessessesessessessnsassessessnsessessesanses | fessessessssessessnssssessessesassessesnssssessesnses | tetessessessessssessessesonsessessesnsan 265,288 XXX

9999999. Total - Bonds, Preferred and Common Stocks 1,643,939,317 XXX 6,090,695 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
362090M YH 1 |GNMAPTC #476012 6.500% 05/15/28.. | .. | 06/01/2018. | Paydown 1,259 | oo 1,259 | oo 1,249 | s 1,250 LS OO PP L O 1,259 |.... 0 34 |05/15/2028. [ 1................
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [Cl1 .. | 06/01/2018. | Paydown 8,900 | .. 8,900 | ..o 9,150 | oo, 9,021 (121) (121) | e 8,900 |.... 0 255 | 06/15/2028. | 1.......c.....c.
0599999. Total - BONAS = U.S. GOVEIMMENL. .......ieiieieriissiiseiiisseiiss i eissesess st | nnnesnns 10,159 | oo 10,159 | oo 10,399 ...10,271 0 (112) 0 (112)] ...... (O [P 10,159 | .o 0 0 0 289 XXX XXX
Bonds - U.S. Special R and Special A it
3128H6 DC 5 |FHLMC Pool #£98199 3.500% 08/15/18.. | .. | 06/01/2018. | Paydown.........cccccouveviinricnrivciinnns [ rverivnrienicnnicnciins | cvvenrennn8,050 | 8,050 | oo 7377 | s 7,981 69 8,050 |.... 0 [ 117 | 08/15/2018. [ 1.......cccnuc..
3128H6 SG 0 |FHLMC Pool #E98619 3.500% 08/15/18.. | .. | 06/01/2018. | Paydown..........cccovvvvmrverimviinniiiians | corvvverevennivsnniies | ceveeeennn 11,140 | 11,140 | 10,211 ..11,041 99 (U I 163 | 08/15/2018.
3128H7 CB 6 |FHLMC Pool #£99066 3.500% 09/15/18.. | .. | 06/01/2018. | Paydown L A8,007 | 16,584 ..17,923 174 18,097 |.... 0 263 |09/15/2018.
3128H7 JS 2 |FHLMC Pool #E99273 3.500% 10/15/18.. | .. | 06/01/2018. | Paydown 8,114 | .. 8114 | 7,630 | oo 8,049 65 8,114 |.... (U I 119 [ 10/15/2018. [ 1.........ccc....
3128H7 MX 7 |FHLMC Pool #£99374 3.500% 10/15/18.. | .. | 06/01/2018. | PAYAOWN........cooourvvermieieriiiieniiiens | cevevirereeienssisneiins | cerevienens 17,510 | o 17,510 | oo 16,016 ..17,338 172 [ [ 172 i [ s 17,510 | ... 0 254 [ 10/15/2018. [ 1...oovvvrenes
FHLMC Gold Pool #G08792 3.500%
3128MJ  3A 6 |12/15/4 .. | 06/01/2018. | Paydown 421,225 | .o | e (12,237) | v [ erireeeed(12,287) | i | s 408,988 | .... 0 | e 6,034 | 12/15/2047.
312884 BP 1 |FHLMC Pool #1Q0046 3.600% 03/15/36. |.. | 06/01/2018. | Paydown 527 1 528 |.... 0 8 |03/15/2036.
FHLMC REMIC Ser 1060-X 7.250%
312905 KJ 0 |03/15/21 .. [ 06/01/2018. | PaydOWN............covorieriieniienins [ e | v T | T | 788 7 (5) ((5)) m ... 0 23 | 03/15/2021. 1.
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |12/15/2 .. | 06/01/2018. | Paydown 8,451 (82) [(C72 ) I 8,451 |.... 0 254 1 12/15/2022. | 1......cccoeeene
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .. | 06/01/2018. | Paydown 1,878 (20) (20) 1,878 |.... 0 56 | 05/15/2023.
FHLMC Gold PC Pool #E01479  3.500%
31294K  UC 7 |091 .. | 06/01/2018. | Paydown . 29,311 | ... 29,311 | oo 27,534 ...29,108 202 202 | 29,311 |.... (U I 426 | 09/15/2018. | 1....ccocoovvnve
FHLMC REMIC Ser 1643-E  6.500%
313372 YE 4 |05/15/23 .. | 06/01/2018. | Paydown 9,419 | .. 9,419 | oo 9,615 | oo 9,489 (70) (V)] [ 9,419 |.... 0 235 | 05/15/2023. | 1......cccoeeeeee
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .. | 06/01/2018. | Paydown 4422 | oo 4422 | o 4,559 | .. 4,482 (60) ({0 I 4422 | ... 0 [ 122 | 04/15/2026. [ 1................
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 .. | 06/01/2018. [ PAYAOWN......ovvvririreieirerieieirenes | veresesseensssisssnnies | cvsveeisnneenns 614 | i 614 | oo 630 623 9) ()] 614 |.... 0 15 1 06/15/2028. [ 1.....ovvuvnnee
FHLMC REMIC Ser 2136-A  6.000%
3133TK 58 5031529 | 0101/2018. | PaYOWN.....cccvvvrvrsecvscersvens [ eosievsnsssnnsinss | oo 998 | oo 998 | overrrrre 935 984 14 0 25 | 03/15/2029.
31340y DB 2 [111519 .. | 05/15/2018. | Paydown 10 10 10 10 0 11/15/2019.
31340Y QS 1 |09/15/20 .. | 06/15/2018. | Paydown 35 35 32 34 0 1| 09/15/2020.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .. [ 06/01/2018. | PaydOwN.........covoevviririiieiinniinens [ e | e 938 | oo 938 | o 916 930 9 | e | e 9 | o 938 |.... 0 32 07/25/2020. ...
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .. [ 08/01/2018. | PAYAOWN. ... [ covieeniinesiieesiiinns | ceveiireeeninns 972 | o 972 | oo 934 960 12 12 | e 972 | ... 0 32 [07/25/2021. [ 1...ccvvornvene
FNMA REMIC Ser 1991-113 ZE  7.500%
31358) HU 8 |0972 .. [ 06/01/2018. | Paydown..........ccovvvvnrinriiniiiniiinns [ e | e 457 | s 457 | s 470 460 (3) (<) ] I— 457 |.... 0 14 109/25/2021. | 1o
FNMA REMIC Ser 1992-123 Z  7.500%
31358N  4F 6 |07/25 .. | 06/01/2018. | Paydown 3,077 | .. 3077 | v 3,090 | oo 3,074 K2 (RO IO 3| 3,077 |... 0 92 [07/25/2022. [ 1.......ceeveen.
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/2511 .. [ 06/01/2018. | PaYAOWN..........corveerriiriieriiienies [ o | cereiieneiiens 357 | e 357 | e 356 355 2 | | e 2 [ 357 |.... 0 14 (10/25/2019. | 1..covvveos
FNMA REMIC Ser 1988-15A 9.000%
313602 DV 3 |06/25/1 .. | 06/01/2018. | Paydown 134 1 134 |.. 0 5 | 06/25/2018.
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FNMA REMIC Ser 1989-62G 8.600%
313602 W4 2 |10/2511 .. [ 06/01/2018. | PaYAOWN...........ocvoerireeeniiienins [ e | cereviecenind 419 | 419 | 403 415 A | e | e 4| 419 | ... 0 15 [10/25/2019. | 1...ccvvvvenev
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .. [ 06/01/2018. | PaydOWN............cvveririiieriiienis [ e, | covevieneiiinns 171 | s 171 | s 171 171 LI [ P L I 171 ... 0 6 [ 11/25/2019. [1....coooonven.
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/2511 .. | 06/01/2018. | Paydown (1) ()] R 119 ... 0 4 112/25/2019. | 1.....ccccooeeee
31371H  FZ 6 | FNMA Pool #252284 6.500% 01/25/29.... | .. | 06/01/2018. | Paydown 33 33 | 6,492 |.... (U I 168 |01/25/2029. [ 1....oovveen.
31371L D9 7 |FNMA Pool #254928 3.500% 08/25/18.... | .. | 06/01/2018. | Paydown 21 3,262 |.... 0 48 | 08/25/2018.
31381M V2 8 | FNMA Pool #465133 6.040% 05/25/28.... | .. | 06/01/2018. | PAYdOWN..........ccccoeomrvememvemnninennes [ eevvnrerrennirnnniinnns | ceveneenn 1145 L1145 | 12,642 | 12,214 | i | e (1,070) [ oo [ ererireneeee(1,070) [ i | e 11,145 | ... 0 281 |05/25/2028.
FNMA DUS Pool #465115 6.470%
31381M VG 7 |05/25/28 .. | 06/01/2018. | Paydown 4,449 | ..o 4,449 | oo 5435 | e 5,189 (739) [CESLS) 1 4,449 | ... (U I 120 |05/25/2028. [ 1..........c.....
FNMA DUS Pool #465568 4.900%
3138IN  FH 1 |11/25/25 .. | 06/01/2018. | Paydown 4,626 | ..cocc. 4,626 | e (VA1) 4,626 11/25/2025. | 1...covvvvo
31381IN X9 9 |FNMA Pool #466104 6.340% 10/25/28.... | .. | 06/01/2018. | PAYdOWN........coorvvemiiiiriiiiniiiins | o | covviienens 12,011 ...(1,592) 10/25/2028.
31381R  QF 4 |FNMA Pool #468554 6.935% 07/25/29.... |.. | 06/01/2018. | Paydown 9,004 (1,528) | .. 07/25/2029.
31381R QU 1 |FNMA Pool #468567 6.935% 07/25/29.... |.. | 06/01/2018. | Paydown 9,004 ...(1,528) 07/25/2029.
31381R VU 5 |FNMA Pool #468727 7.040% 07/25/26.... | .. | 06/01/2018. | Paydown 5,631 (898) 07/25/2026.
3138L7 PE 0 |FNMA Pool #AM6720 4.150% 10/25/44... | .. | 06/01/2018. | PaydOWN.........ccccooiirvvnmriiiriiinnis [ coviinniiessiiinniiinns | v 76,456 ..82,238 (5,267) 10/25/2044.
3138WH F6 4 |FNMA Pool #AS7388 3.500% 06/25/46.... | .. | 06/01/2018. | PAYAOWN..........couourveemrvieriiieriins | eorerevienneieeniienenes | oo 4,553,907 | ....... 4,553,907 | ....... 4,622,902 (67,832) 06/25/2046.
3138WJ RD 2 |FNMA Pool #AS8583 3.500% 01/25/47.... | .. | 06/01/2018. | Paydown ,865,075 | ....... 1,865,075 1,895,528 (29,870) 01/25/2047.
FHLMC SPC Ser T-45 CI A5 6.280%
31392R  SJ 1 [10/27/ .. [ 05/01/2018. | PaydOwn...........ccoooirvviirriinniiiinis [ e | 3,247,694 | ....... 3,247,694 | ....... 3,341,066 3,288,559 | ..o | e (40,865) | ...oovvvvris [ s (40,865) | .....oooovvvrries | e 3,247,694 | ... 0 ... 84,901 [10/27/2031. | 1...ccovvvvnnv
FHLMC Struc PTC Ser T50 CI A7 5.048%
31392V XT 4 |1 .. [ 05/01/2018. | PaydOwn...........ccocovmviiriiinniiiinis [ o | e 3,397,456 | ....... 3,397,456 3,356,050 3,373,395 | ..o | v 24,061 | .ooovvceniins [ e 24,061 | .oovvireiienns | i 3,397,456 | ... 0 ... 71,245 [10/27/2031. | 1...ccvvvvvnnv
FNMA REMIC Ser 2003-34 CI ME
31393C CQ 4 |5.500% 05 .. [ 06/01/2018. | PaydOwWN...........cocvvvrvirriiiriiienins [ e, | o 238,223 | .......... 238,223 | .......... 249,092 242254 | ..o [ s (4,031) | oo [ (G 03 D O 238,223 (U I 5,146 | 05/25/2033. | 1....cccooones
FNMA REMIC Ser 2003-W10 Cl 1A4
313930 TX 9 [4.505% .. | 06/01/2018. | Paydown 9,729 | .. 9,729 | oo 9,729 | oo 9,707 23 23 | oo 9,729 |.... 0 | 185 | 06/25/2043. [ 1......ccconue..
FNMA REMIC Ser 2003-W12 Cl 1A8
31393E  LF 4 |4.550% .. | 06/01/2018. | Paydown . 21,432 | oo 21,432 | v 21,003 ..21,288 144 144 | i 21,432 | ... (V1 I 408 [06/25/2043. | 1.....ccovvnec.
FNMA REMIC Ser 2005-43 Cl GC
31394D VB 3 |5.500% 05 .. | 06/01/2018. [ PAYAOWN......oocvrrvririrriciinieiieis | vevererensserisssssiennns | cvrvevenns 560,452 | .......... 560,452 | .......... 589,876 571,032 | .ooovvvvrerinins | v (10,580) [ ..ovvvvererieins | veererins (10,580) [ .voverrrcverrs | e 560,452 |.... 0 [ 12,087 | 05/25/2035. | 1....c.ocvvverne
FNMA REMIC Ser 2005-61 CILH  5.500%
31394E LC 0 |07 .. | 06/01/2018. | Paydown v 352,638 | e 352,638 | .......... 370,270 360,371 [ oo [ e (7,733) | oo [ v (LK) | T I 352,638 0 8,296 | 07/25/2035. | 1....cvvvvnuvs
FHLMC REMIC Ser 2672 CI XB  5.500%
31394H 7z 7 |09 .. | 06/01/2018. | Paydown 9,419 | .. 9,419 | v 9,678 | oo 9,523 (104) (104) | oo 9,419 |.... 0 205 | 09/15/2023. | 1...oovvvvernnee
FHLMC REMIC Ser 2926 CIEW 5.000%
31395K 72 2 |011 .. [ 06/01/2018. | PaydOown.........covvuiviiiinrineiieis [ v | e 19,135 | e 19,135 | v 18,887 ...19,038 97 97 | e | e 19,135 | ... 0 396 | 01/15/2025. | 1....covvvvvnnce
FHLMC REMIC Ser 3068 CI Z 5.500%
31396F G3 1 |11/15 .. | 06/01/2018. | Paydown.........ccooveveirinrinciiinniienis [ e | v 203,271 | .......... 203,271 | .......... 210,538 207,430 | oo | e (4,159) [ oo [ (4,159) | ..o | e 203,271 0 [ e 4,582 [ 11/15/2035. [ 1.....ooovveene
FNMA REMIC Ser 2007-36 Cl PH
31396V RY 6 |5.500% 04 .. | 06/01/2018. | Paydown . 21,701 | e 21,701 | e 22,732 ...22,086 (384) (384) | oo 21,701 |.... (O I 499 | 04/25/2037. | 1...covvvvrs
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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FNMA REMIC Ser 2007-88 Cl AE  6.000%
31396X UC 6 |09 .. | 06/01/2018. | PAYAOWN.......coourvrrrrrrircrierierenees [ e | eovverns 120,062 | ..coooee. 120,062 | ..ccovneee 123,383 120,934 (872) (G147 RN ISR 120,062 0 | e 3,431 | 09/25/2037. | 1..ucvorvernens
31402Q NH 0 |FNMA Pool #734892 3.500% 08/25/18.... | .. | 06/01/2018. | Paydown 6,469 BT | 6,402 67 67 6,469 0 87 |08/25/2018.
31403B 3K 7 |FNMA Pool #744302 3.500% 09/25/18.... |.. | 06/01/2018. | Paydown 23,462 ..22,083 23,280 182 182 23,462 0 331 [09/25/2018.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... | .. | 06/01/2018. | PaydOWN..........cccoovrivciimiiiciiiniiinns [ coiniinsiiciiesinnies | v 11,069 | oo 11,089 | coovvvrne 11,319 ..11,289 (220) [22220) RO ISR 11,069 0 232 | 07/25/2035.
31409K Y3 5 |FNMA Pool #873830 5.940% 07/25/24.... |.. | 06/01/2018. | Paydown 2,043 2,043 | e 2,332 | s 2,223 (181) (181) 2,043 0 51 | 07/25/2024.
3140GP  JZ 2 |FNMA Pool #BH1179 4.000% 06/25/47... |.. | 06/01/2018. | PaydOWN...........ccoeiiniiiiiiniinniins | coviveiienisniicniiinnies | v 829,354 | .......... 829,354 | .......... 874,386 874,001 | oo | s (44,736) | oovverreeciens [ e (44,736) | oo | v 829,354 0. 13,656 | 06/25/2047.
31418C GD 0 |FNMA Pool #MA2895 3.000% 02/25/47... | .. | 06/01/2018. | PaYdOWN.........ovvrreverreririrerieriinens [ e | ceveeres 505,946 | ......... 505,946 | ......... 509,899 509,868 | ....covererrernins | e (3,922) [ oo [ e (3,922) 0 | e 6,423 | 02/25/2047.
31418C P5 7 |FNMA Pool #MA3143 3.000% 09/25/47... | .. | 06/01/2018. | Paydown 68,164 | ............ 68,164 | ........... 68,697 ...68,692 (528) (528) 0 824 |09/25/2047.
31418C S4 7 |FNMA Pool #MA3238 3.500% 12/01/47... | .. | 06/01/2018. | PaYdOWN........ccvvumrvrierriririrernerirenes [ everirerereesseinennes | vveens 1,669,891 | ....... 1,669,891 | ....... 1,714,052 | ........... 1,714,040 [ .o | s (44,149) | oo [ e (44,149) | .o | i 1,669,891 0. 24,888 | 12/01/2047.
31418C S5 4 |FNMA Pool #MA3239 4.000% 01/25/48... | .. | 06/01/2018. | PAYAOWN.........ovvrevrrieirereeriinens [ eorneiriesinsiseriieninns | coeeeies 504,121 | .......... 504,121 | .......... 519,323 15,202) (15,202) | vvvvveieiis | e 504,121 0 | e 5,074 | 01/25/2048.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 06/01/2018. | Paydown 97,122 | v 97,122 | v 98,419 .(1,297) .(1,297) 97,122 0 324 | 06/25/2048.
lowa Student Ln Lig Corp Rev LBASS AMT
462590 JL 5 |S .1 06/01/2018. | Call  100.0000..........ccremrrrererener [ eorrrerrrisirrerirerires | eevveres 700,000 | ......... 700,000 | ......... 700,000 700,000 [ ooovveerierirenes | cerrrerienieeenee | v | e (0 ITOOPPORIRTON ISR 700,000 0| 19,250 | 12/01/2025. | 1FE............
626207 YM 0 |Municipal Elec Auth GA Rev Bld Amer Bd.. |.. | 04/01/2018. | Call ~ 100.0000........c.ccocvrrevernenne 9,000 9,000 | covvvrrnnne 9,366 | oo 9,355 (1) () [ SR 9,355 | ovvoeereinenns | cerrieinne [RI15) ) I (R1315) ) I 299 |04/01/2057. [ 1FE............
Ohio St Econ Development Rev Txbl Ohio
677555 XD 1 |E .. [ 06/01/2018. [ Call  100.0000........cevreimmenmnrianes [ eornrinemiinnissiisnines | eossneans 160,000 | ..coooeees 160,000 | ..ocoeeees 160,000 160,000 | .o v | e | e i | 160,000 0 | 4,432 | 12/01/2021. [ 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. o | eeens 19,883,895 | ... 19,883,895 | ... 20,235,482 | ........ 19,543,049 | ..o | (276,535) | ..oovvvven0 | e n(276,535) | o0 | i 19,884,250 (355) | ..o (358) | oo 376,354 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 O |Ministry Brands LLC Incremental Term Ln.. | .. | 06/29/2018. | Redemption  100.0000 5411 5411 27 27 5411 0 52 | 12/02/2022.
000000 00 O |Ministry Brands LLC Incremental Term Ln.. | .. | 06/29/2018. | Redemption ~ 100.0000...........cccce. | veveremrvremmmmnerirenes | voveriveenne 15,762 | cooovrrrne 15,762 79 AT TR IR 15,762 0 218 | 12/02/2022.
000000 00 O |Axalta Coating Systems New Term Ln B Nt|.. | 06/29/2018. | Redemption ~ 100.0000..........ccccce | vorerrvrrmemmrrerrenes | covevrriinae 15,799 | coovvrnee 15,799 (123) (%) ) RN ISR 15,799 0 [ v 117 | 06/01/2024.
Yum Brands New Term Ln Nt 1 3.751%
000000 00 0 |03/ . | 06/29/2018. | Redemption  100.0000. 7481 | e, 7481 | e 7,537 (55) () - 7,481 0 58 | 03/29/2025. | 3FE............
000759 CR 9 |American Business Fin Svcs Inc RMBS Ser| .. | 06/01/2018. [ PaydOWN............cvurreriineiivnriinniins | vereneinsnsissineiiienes | ovevnniiens 13,907 | oo 43,166 | ............ 43,156 w3125 | | [ | [V EPOUPPORPORPON IDVROR 43,125 [ [ s (29,219) | ........ (29,219) | cvvouvenes 727 |07/15/2033. | 4FM...........
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. [ 06/01/2018. | PaydOWN.............covvimmmnnenvevecviininins [ connrvniviviiiissssninnis | s 72,751 | v 81,512 | o 70,680 wl0,680 [ .o | e | v | e 0 [ e | e 70,680 | oo | cereine 2,071 | e 2,071 | . 1,018 [09/15/2033. | 5FM...........
00253C HH 3 |65 .| 06/01/2018. | Paydown 9,416 | .o 9,416 | oo 9,413 | s 9,482 (66) [(G10) - 9,416 0 291 |04/25/2031. [ 1FM...........
Aames Mtg Tr RMBS Ser 2001-4 CI M1
00253C HK 6 |7.1 . [ 06/01/2018. | PAYAOWN. ..o [ cererinerinesienineins | cevveniens 16,016 | covvrrneee 17,947 | e 17,938 ...18,251 (10) (RL0) | I I 18,241 | v 01/25/2032. | 4FM...........
Aames Mtg Tr RMBS Ser 2002-1 CI M1
00253C HS 9 |55 o+ | 0411712018, | PAYAOWN.......covnverrircirerieiiesiinees [ eorneerseinsiiesieninns | sevesseessssssnsenins | oevessesssssnes 193 66 66 FSRPTRTORRRRRPON - < B ISR 06/25/2032.
018522 F@ 6 |Allete Inc 1stMtg 1.830% 04/15/18.......... .. | 04/15/2018. | MAtUFity.......cooovvvrrvrriciienieriiei [ e | e 15,000,000 | ..... 15,000,000 | ..... 15,000,000 | ......... 15,000,000 ..15,000,000 04/15/2018.
02007M AC 4 |Ally Auto Receivables Trust LBASS Ser 20 | .. | 06/15/2018. | PAYAOWN..........ccvvemrererreeemnenennns | veverneesesssersneneenes | cevee 4,319,816 | ....... 4,319,816 | ....... 4,319,816 e [ | e 4,319,816 02/15/2019.
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown 90,959 | ..coouee. 137,803 | .......... 117,127 115,126 2,001 2,001 { oo | e 17127 | o 03/25/2037.
023135 BA 3 |Amazon.com Inc SrNt 3.150% 08/22/27.. | .. | 06/08/2018. | Tax Free EXChange..........cccvvvuneens | ovrvrmermeeeeeerncennnns | veens 47,919,956 | ..... 48,000,000 | ..... 47,914,080 | ......... 47,916,723 3,233 | oo | eeeneennen3,233 | e | e 47,919,956 0 |..1,201,200 | 08/22/2027.
023135 BG 0 |Amazon.com Inc SrNt 4.050% 08/22/47.. | .. | 06/08/2018. | Tax Free Exchange...........cccccuevee | ovvvmnrivevirmninnienns | e 32,937,002 | ..... 33,000,000 | ..... 32,935,582 | ......... 32,936,455 547 32,937,002 0 |..1,061,775 | 08/22/2047.
023771 S4 1 | American Airlines Inc LBASS PTC Ser 16-3| .. | 04/15/2018. | Redemption ~ 100.0000 ..397,726 .397,726 397,726 ..397,726 0 10/15/2025.
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 .. | 06/01/2018. | Paydown 25,036 ...24,848 187 25,036 0 398 |09/25/2035.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. | .. | 06/15/2018. | Redemption  100.0000. 27,863 ...27,863 27,863 (VI I 737 |02/15/2025.
Argent Securities Inc RMBS Ser 2003-WD
040104 BW 0 |C .| 06/01/2018. | Paydown 87,701 | oovvvnne. 87,701 | oovvrnee. 87,663 ...87,510 192 {172 [T IS 87,701 0| e 1,801 | 10/25/2033. | 1FM...........
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Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 . [ 06/01/2018. | PaydOWN............vveeeceieriiienins [ o | ceveenenens 13,833 | . 13,833 | oo 14,374 ..13,795 38 K TN ISP 13,833 (U I 435 | 03/21/2029. | 1FM...........
BMW Vehicle Lease Trust LBASS Ser
05584P AA 5 |2017-2 . [ 05/21/2018. | PaydOWN. ..o [ e | e 2,249,189 | ....... 2,249,189 | ....... 2,249,189 2,249,189 2,249,189 0. 11,272 | 10/22/2018.
Bway Mortgage Trust CMBS Ser 2013-
05604F AA 3 |1515C .. [ 06/01/2018. | PaydOWN............ccoverieiciiariiinis [ o | v 371,269 | .......... 371,269 375,830 | .ooovvirriiinns [ s (4,5671) | oo [ e (4,561) 371,269 0 4,348 | 03/10/2033.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 06/01/2018. | Paydown 22,911 | ..... 22,911 | o 21,851 ...22,804 107 107 22,911 06/25/2019.
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200] .. | 06/01/2018. | Paydown 29,819 | oo 38,407 | ..o 37,804 237,804 [ [ [ | (U OO ISP 37,804 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 06/01/2018. | Paydown 33,370 | oo 42,980 | ..o 41,810 21810 [ [ [ | e 0 ...41,810 03/25/2035.
07386H QG 9 |Bear Stearns Alt- A Tr RMBS Ser 2005-1 C | .. | 06/25/2018. | PaydOWN...........oovvveriviireiiiniiiinns | covveeeseiissniisnniins | cvvvines 151,731 | ........151,731 148,072 3,659 3,659 161,731 01/25/2035.
075887 CD 9 |Becton Dickinson & Co SrNt 6.700% 12/. | .. | 05/01/2018. | Tax Free EXChange..........ccccccvurves | covemmevirmnniirnnniinnns | v 1,651,222 | ....... 1,500,000 | ....... 1,552,820 | ..coooouee 1,652,781 | oo [ s (1,559) | oo [ v (1,559) [ coooevverriieens [ e 1,551,222 12/01/2026.
105667 AB 5 |Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl| .. | 06/25/2018. | PaydOWN...........ccocvuiriirimiiiiniiiinns | covviesneiisseiisnniins | cevvenes 165,490 | ......... 165,490 | ............ 94,033 294,033 [ [ e T1A57 | | s TAAET | e [ s 165,490 07/25/2036.
C-BASS Tr RMBS Ser 2005-CB6 Cl A4
12489W NP 5 |3.76 .| 06/01/2018. | Paydown 27455 | ............ 27455 | ........... 27,454 ...27,389 66 66 | ..o 27,455 (U I 405 | 07/25/2035. | 1FM...........
CED Alamo 7 LLC Sr Sec Nt 4.210%
12519@ AA 5 |06/30 .. | 06/30/2018. | Redemption ~ 100.0000..........ccoco. | coveremrremmmiiinriiiinns | ot 967,415 | .......... 967,415 | .......... 967,415 967,415 | ..o o | s | e LU OO I 967,415 0 ... 20,364 |06/30/2041. |2................
12644@ CA 1 |CTL Cap TrCTL Ser 2004-17 Texas Instr.. |.. | 06/15/2018. | Redemption ~ 100.0000..........ccccc. | vorrvvermrrremmmeernnenes | v 139,272 | .. 139,272 | oo 139,272 139,272 | covveeevinrinns | e [ e | e (U ORI 139,272 (U I 3,172 | 01/15/2026. | 1......cooonvve
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 (7.8 .| 06/10/2018. | Redemption  100.0000. 58,085 | ...coooouuu 58,085 | ....ooo...u 58,085 258,085 [ oo [ e [ s | e (U 58,085 (U I 1,904 | 10/10/2031. | 2.....ccocoueuece
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .| 06/10/2018. | Redemption  100.0000. 25478 | oo 25478 | .o 32,386 232,782 | [ e (7,305) | ..o [ e QAL | —— 25,478 0 956 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
126650 AA 2 |011 .. | 06/10/2018. | Redemption  100.0000. 39,680 039,880 [ oo [ [ s | e 0 [ e [ e 39,680 (U I 778 | 01/10/2036.
12667F 4S 1 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown 97,074 90,192 [ | e 6,882 | .o [ e 6,882 | ..o 97,074 0 2,285 | 04/25/2035.
12667F TA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | PaydOWN...........ovveerviieriieniiiiens | covevienerieeeeieneiins | oeeevienenenns 125 125 [ o [ [ e | e 0 125 0 2 | 08/25/2034.
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown 23,079 ...23,091 (12) (12) 23,079 0 526 | 05/25/2035.
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |5.5 .| 06/01/2018. | Paydown 35,602 ...35,406 637 637 05/25/2036.
CWHL Inc RMBS Ser 2006-OA4 CI A1
126694 E9 5 2518 .. | 06/01/2018. | Paydown 63,128 | ... 63,128 | oovrnee 37,117 37,117 26,011 26,011 ....63,128 0 566 | 04/25/2046.
13975W AA 1 |Capital Auto Rec Asset Tr LBASS Ser 2017| .. | 04/20/2018. | PaydOWN............cooovrveeemiemeniiinni [ coviireriienieiiineiiinns | e 1,568,387 | ....... 1,568,387 | ....... 1,568,387 | ........... 1,568,387 [ ..ooocviccriines [ e | e | e 0 ,568,387 (U I 7,380 | 11/20/2018.
Carmax Auto Owner Tr LBASS Ser 2017-4
14314R  AA 0 (CI . | 06/15/2018. | Paydown 0. 21,699 | 11/15/2018.
CBA Small Balance Comm Mtg Tr LBASS
149837 AA 4 |Fmnc .. [ 06/25/2018. | PaydOwN...........ccoovrvererrireniiennns [ e | e 12,271 | i 18,113 | oo 7198 | TA98 | oo [ v | cevveneirnneeeen0 | oo | v 1,198 06/25/2038.
150054 AA 7 |CED Upton County Solar LLC SrSec Nt 4/ .. | 06/30/2018. | Redemption  100.0000. v 226,838 226,838 o . 06/30/2042.
150190 AA 4 | Cedar Fair/Can/Magnum/MI Sr Nt 5.375%/| .. | 06/27/2018. | Tax Free Exchange...........ccccccoueee | corvvvenevvsnnivnnnnnns | ... 14,078,070 | ... 13,989,000 | ... 14,089,501 6,829,616 | ....cccovvvercres | e (6,547) | oo [ e (7 ) O 14,078,070 04/15/2027.
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 |2001 .| 06/01/2018. | Paydown 9,458 9,458 | ..covveennn 9,458 | .o 9,440 18 18 | oo 9,458 0 249 | 07/25/2032. | 4FM...........
Centex Home Equity Loan Tr RMBS Ser
152314  FZ 8 |2002 . | 04/01/2018. | Paydown ....180,901 ....180,901 180,296 606 606 0 11/25/2028.
Chevy Chase Mtg Funding Corp RMBS
16678R DU 8 |Ser20 . | 06/25/2018. | Paydown 55,680 | ............ 55,680 | ....oo...... 54,567 ...54,834 846 846 | ....ocoovins 55,680 0 [ 419 | 07/25/2036. | 1FM...........
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16725 AB 6 |Chicago Bridge and Iron Co SrNt SerB.....| .. [ 05/10/2018. | Call  101.0878........ccccoovmmviimneis [ coviemeiieneiieneiiinns | 14,080,519 | ..... 13,929,000 | ..... 13,929,000 213,929,000 [ ..o | e [ | s 0 | oo | v 13,929,000 0 .. 500,445 |12/27/2019. | 2FE............
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 06/01/2018. | Paydown 9,520 9,520 | ..coovvuennn 9,520 | .coccoovrinn 9,510 10 10 9,520 (U I 179 | 04/25/2034. | 1FM..
17307G MC 9 |H . [ 06/25/2018. | PAYAOWN..........ooveerriorrierrienies [ cevieeeninnsrisessinns | eeverenenens 12,295 | oo 12,295 | oo 12,309 ..12,305 (10) (1) T ISR 12,295 (U I 111 [ 12/25/2034. | 1FM...........
Citigroup Comm Mtg Tr CMBS Ser 2008-
17313K AH 4 |C7C .. | 06/01/2018. | Paydown 57,843 | ..o 57,843 | ..o 52,125 W BTBA3 | e s [ | s (U 57,843 0 [ 1,648 | 12/10/2049. | 1FM...........
212015 AR 2 |Continental Resources Inc Sr Nt 4.375%. | .. | 05/25/2018. | Tax Free Exchange.........cccccccouvves | covmmmrvmseevinciiiinns | o 11,409,377 | ..... 11,690,000 | ... 11,403,375 6,002 | ..o | 8,002 | | s 11,409,377 0 ... 237,250 |01/15/2028.
22357@ AA 9 |Cox Tower Il PTC CTL 5.409% 01/02/40. | .. | 06/02/2018. | Redemption  100.0000. 28,229 | ..... 28,229 | oo 28,229 ..28,229 28,229 (VI IO 637 | 01/02/2040.
22530G  AA 5 | Credit Accept Auto Loan Tr LBASS Ser 201 .. | 06/15/2018. | PaydOwN...........cc.couvvviimiiinmiiinni [ covviieiienciiinniiinns | e 3,955,254 | ....... 3,955,254 3,964,679 3,963,190 | ..ovvvoiviiinnis | e (7,936) | ..oovvveveniins [ erveenneeae(7,986) | o | v 3,955,254 0. 38,928 |02/15/2023.
22534M  AA 8 | Credit Accept Auto Loan Tr LBASS Ser 201| .. | 06/15/2018. | Paydown.........cccocurivciiiniiiciiiiiies | onvisnieciiiesisnienns | e 131,919 | e 131,919 | e 132,635 132,362 (443) 131,919 0| e 1,59 | 11/15/2023.
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2 |20 .1 06/01/2018. | Paydown ....18,670 L8670 | 18,308 ...18,563 107 0 339 | 07/25/2035. | 1FM..
CSOLAR IV West. LLC Sr Sec Nt  3.850%
22964 AC 2|0 .| 06/30/2018. | Redemption  100.0000..........cccoce | covssssssrrvrnvecnnmssnns | covvnnnnns 169,824 | .......... 169,824 | .......... 169,824 169,824 0 03/31/2041.
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 {199 . | 04/01/2018. | Paydown 1,021 | s 1,021 | s 1,021 | e 1,019 3 [ | s K 1,021 0 13 | 08/15/2030. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS . [ 06/01/2018. | PaYAOWN..........corvierriirrieriiienies [ eevieeeiineeeieseiieens | cevienenens 11,485 | ..ccccoeen. 11,485 | ..o 11,483 11,469 16 LT OO ISV 11,485 0 286 | 09/25/2033. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .. [ 08/01/2018. | PaydOWN...........ccvveerveervireriienis [ e | e 5,411 | 48,654 | e 45,649 WA5,849 | [ i [ 0 e | s 45,649 | ..oovveecinens [ e (V1) — (238) | ......... 1,054 | 09/25/2035. | 1FM..
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. [ 06/01/2018. | Paydown............c.ccoocvuvmmviinniiinnis [ eovvnnniisnciiinniiinns | ceverennn 26,083 | 1.iii0. 26,083 | oo 26,076 ...26,514 (431) 26,083 0 569 | 12/25/2033. | 1FM..
Deutsche Mtg Sec Inc RMBS Ser 2005-
25157F AK 0 |WF1C .. [ 06/01/2018. | PaydOwn...........ccooovrvvimriiiriiinis [ covienniisneiiineiienns | o 152,428 | ... 152,428 149,097 3,332 0 2,913 | 06/26/2035.
256746 AB 4 |Dollar Tree Inc SrNt 5.750% 03/01/23..... | .. | 05/05/2018. | Call  104.3130.......ccccvvmmmviimmnns [ corrmmmrrniiriinniiinns | o 13,560,690 | ... 13,000,000 | .....13,700,303 | ......... 13,444,469 | ..o | e (53,985) | ..oovveerriies [ errreenrre(53,985) | e | 013,390,484 | ..(390,484) | ...... (390,484) | ..1,067,329 | 03/01/2023.
EMC Mtg Loan Tr RMBS Ser 2006-A Cl A
268668 FD 7 |2 .. | 06/25/2018. | Paydown 32,879 | oo 32,879 | oo 26,064 ...26,064 6,815 | covvvvvveriiens | eernrreennnd8,815 | s [ i 32,879 0 321 [ 12/25/2042.
278865 AZ 3 |EcolabInc SrNt 3.950% 12/01/47 .. | 04/18/2018. | Tax Free EXChange.........ccoucvnveres [ corimvevineerinnnniiens | e 9,948,089 | ..... 10,000,000 | ....... 9,947,700 9,947,787 302 [ oo [ rerrenniennnnn302 i | i 9,948,089 0. 154,708 | 12/01/2047.
278865 BB 5 |EcolabInc SrNt 3.250% 12/01/27 ...| .. | 04/18/2018. | Tax Free EXchange.........ccccccvueees [ covemmeeimneiiiinciiines | 23,361,997 | ... 23,400,000 | ..... 23,360,644 | ......... 23,360,940 | ...ooovvvierrins | s 1,057 | v [ v 1,057 | i | e 23,361,997 0 ... 297,862 | 12/01/2027.
29250R AN 6 |Enbridge Energy Partners LP SrNt 6.50.. | .. | 04/15/2018. | MatUrity.........cccoovvurniurmrinrireirenins [ rverirerisiiiniisnines | oo 2,000,000 | ....... 2,000,000 | ....... 2,457,280 2,025,628 | ...ovvvrriieiies | e (25,628) | ....vvvrrvriane 2,000,000 0. 65,000 |04/15/2018.
Equity One ABS Inc RMBS Ser 2002-1 CI
204754 AS 5 |M1 .1 06/01/2018. | PaydOWN..........cvvuriiiciiniiiciiens [ e | e 16,170 | oo 16,170 | oo 16,170 ...16,149 21 21 [ | s 16,170 0 228 |08/25/2032. [ 1FM...........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 |199 .. | 06/01/2018. | Paydown 9,009 9,009 | .o 9,209 | oo 4,279 | oo 4,719 10 0 229 | 12/10/2024.
341099 CK 3 |Florida Power Corp 1st Mtg Bd 5.650% 0. | .. [ 06/15/2018. | MatUrity...........cccocemreeirriemmriiinnins [ covreneireniiiinciiinns | e 5,000,000 | ....... 5,000,000 | ....... 5,327,200 5,019,857 | ovevvvrverrerines | v (19,857) | voovvvierii 0. 141,250 | 06/15/2018.
34531D AA 6 |Ford Credit Auto Lease Tr LBASS Ser 2017| .. | 06/15/2018. | Paydown.........cc.ccouuviuirivnriniiiinis [ vverirenisriiniisiines | oo 6,517,129 | ....... 6,517,129 | ....... 6,517,129 6,517,129 0 [ 34,080 | 11/15/2018.
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl
36226M AE 3 |A5 .. [ 06/01/2018. | PaydOown.........ccoovvuriviiiiirinciieis [ e | e 12,828 | .o 12,828 | oo 12,828 ..12,828 0 390 | 07/20/2031. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 |200 .. [ 06/01/2018. | PaydOown.........ccovvviriviiiiirinciieis [ e | e 14,278 | oo 14,278 | oo 14,277 ...14,226 52 0 322 | 04/25/2034. | 1FM...........
38119# AA 2 |Golden Spread Elec Cooperative 1st Mtg B | .. | 05/06/2018. | Redemption ~ 100.0000. 83,133 | oo 83,133 | oo 83,133 ...83,133 0 2,370 | 05/06/2025. | 1FE............
38218Q AA 8 |Goodgreen Trust LBASS Ser 2017-2A Cl A | .. | 06/15/2018. | PaydOown.........cccoovviuiirivnriniivnis [ wvevirerinniiniiisiines | oo 1,062,610 | ....... 1,062,610 | ....... 1,062,497 | ..coooonee 1,062,497 13 0. 14,803 | 10/15/2053.
404122 AX 1 |HCAlInc Term LnB-10Nt 1 4.102% 03/13|.. | 06/29/2018. | Redemption ~ 100.0000...........ccoc. | wvervveremmreinmirinnies | e 12,805 | ............ 12,805 | ............ 12,805 0 | 137 | 03/13/2025.
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41283D AB 9 |Harley-Davidson Inc Co Gtd Nt 6.800% 0 | .. | 06/15/2018. | Maturity............ccccoverumreniiinniicniiins | onvinerivenienisnienns | e 10,500,000 | ..... 10,500,000 | ..... 11,911,725 | ......... 10,608,709 | ...cvvorvivrines | o (108,709) | oo | v (108,709) | ...ooovvvevieriin | i 10,500,000 | .... 0 ... 357,000 |06/15/2018. | 1FE.
431282 AF 9 |Highwoods Realty Ltd Sr Nt 7.500% 04/1. | .. | 04/15/2018. | MatUFitY...........cocovvveremriririiinniiins | eoeemiiecerieeneiiinnnes | oo 1,000,000 | ....... 1,000,000 | .......... 996,390 999,903 97 97 | o | e 1,000,000 |.... 0| 37,500 |04/15/2018. | 2FE.
446413 AK 2 |Huntington Ingalls Industries SrNt 3....... .. | 06/14/2018. | Tax Free Exchange..........ccccocovuve [ covnrinniicnniveiiennns | e 31,046,891 | ..... 31,000,000 | ..... 31,049,163 | ......... 31,048,802 | ...ccoveviviiinns | e (1,911) | o .(1,911) 0. 578,855 | 12/01/2027. | 2FE.
44919*  AC 2 |1595 Express LLC SrNt 3.310% 12/31/31 | .. | 06/30/2018. | Redemption  100.0000 . 153,592 ....153,592 153,592 0 2,542 | 12/31/2031. | 1FE.
44969C BF 6 |Quintiles IMS New Term Ln BNt 1 4.308. |.. | 06/11/2018. |Redemption ~ 100.0000..........ccocce | vorvrrrvremricniriverirenns | 21,215,662 | ... 1,215,662 1,227,819 [ | e [ e (12,157) | v 0. 16,113 | 03/06/2024.
IMPAC CMB Tr RMBS Ser 2003-11 Cl 2A1
45254N GA 9 |2 .. | 06/25/2018. | Paydown 2,037 | .. 2,037 | v 2,006 | ..o 2,018 18 18 | o 2,037 |.... 0 22 10/25/2033. | 1FM...........
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 |25 .. | 06/25/2018. | Paydown . 26,044 | ........... 26,044 | .......... 25,495 ...25,495 549 549 | .o 26,044 | ... 0 239 | 08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T PM 0 |Ser .. | 06/01/2018. | Paydown . 20,108 | ..covveneee 20,108 | ..covvenee 20,108 ...20,058 50 50 | e 20,108 |.... 0 332 | 08/25/2034. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T PY 4 |Ser .. | 06/25/2018. | Paydown . 20,123 | oo 20,123 | oo 20,177 ...20,143 (20) [V20) | I 20,123 |.... 0 241 | 11/25/2034. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T TN 4 |Ser .. | 06/25/2018. | Paydown v 49,361 | ..49,361 ...49,361 0 503 | 05/25/2036.
465685 AN 5 |ITC Holdings Corp SrNt 3.350% 11/15/2. | .. | 06/22/2018. | Tax Free Exchange.............ccocecees | wovervvvienniesnciiannis | e 19,987,117 | ..... 20,000,000 | .....19,986,400 | ......... 19,986,555 562 0 .. 405,722 | 11/15/2027.
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl
466247 MU 4 |2A3 .. [ 06/01/2018. | Paydown............coocourvvinrriinriiinis [ e | e 13,849 | .....cc..... 13,849 | .....cc..... 13,964 ..13,879 (31) ((CH) T R IS 13,849 | ... 0 318 | 01/25/2035. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640 AS 6 |Ser2 .. [ 06/01/2018. | PaydOwWN...........cocovvrvirriinriiinnins [ e, | o 110,905 | .......... 110,905 | .......... 114,588 112,465 | .o | v (1,560) | ..o [ e (R0 O I 110,905 |.... (U I 1,560 | 01/15/2046. | 1FM...........
50026 AA 3 |Kohls Corp CTL Shelby M 7.600% 12/15/|.. | 06/15/2018. | Redemption ~ 100.0000...........cccc. | vorrevermrmrermmeiirenenes | e 17,010 | oo 17,010 | oo 17,970 ..17,295 (285) (285) | covverreveereiies | e 17,010 | ... 0 539 | 12/15/2022. | 2..............c.
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AC 4 |CIA  ~  |.|06/11/2018.|Paydown ...63,523 7 04/15/2041.
52467@ BC 8 |Cl .. | 06/15/2018. | Redemption  100.0000, ...62,740 (411) 11/15/2018.
Lehman Structured Sec Corp RMBS Ser
52518R CD 6 |2005 .. | 06/26/2018. [ PAYOWN........ovvrrvririrnrieinninniens | veverrsninenisnneneninns | cervnnneenn 16,400 | 016,419 | 08,030 | v 8,030 | oo [ [ |0 | [ 8,030 | 8,370 09/26/2045. | 1FM....
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | Paydown ..55,713 (87) 01/25/2035. | 4FM....
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | Paydown ...84,888 (591) 03/25/2035. | 1FM....
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. [ 05/01/2018. | PaydOWN...........cccooucvvververeneiienn [ covrmrerrenerrenniinnns | cevvvennnenne LA52 | il 7452 | i 1,327 | 7,375 78 04/25/2035. | 2FM....
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. [ PaydowWN...........ccvvereermrrinnninnnens | erverernerenirnrneninns | oervnrerennn8,612 | 8,612 | 8,612 | 8,612 08/25/2034.
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | Paydown 12,202 09/25/2034.
57643M UM 7 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | Paydown 379,707 | 379,707 | .......... 372,587 377,946 (/N 10,742 | 12/25/2034.
585055 AN 6 |Medtronic Inc SrNt 5.600% 03/15/19....... .. [ 04/27/2018. | Call  102.5720.........cccveremvrverirs [ o | e 5,128,600 | ....... 5,000,000 | ....... 5,161,900 5,024,366 | ......cccoocvmnrrs | cerreeenc(8,314) | o [ reeeeeen(8,314) | i | 000005,018,052 | e | (18,052) | ........ (18,052) | .....301,267 |03/15/2019.
585055 AS 5 | Medtronic Inc Sr Nt 4.450% 03/15/20....... .. | 04/27/2018. | Call  103.3690.........ccourvrvmrrrers [ rverirerinriiriicsnines | oo 4,031,391 | ....... 3,900,000 | ....... 4,477,080 | ........... 4,091,367 | ..oovvvrrirrins ..(164,244) | ...... (164,244) | .....238,414 | 03/15/2020.
MBALT 2018-A A1 LBASS Ser 2018-A CI
58772Q AA 4 |A1 .. | 06/15/2018. | PaydOwn.........ccovrriiieiiiinrisciieis [ rverienisnieniisnines | e 6,651,978 | ....... 6,651,978 | ....... 6,651,978 | ooociieirirriniiiies e [ e | e | e 0 [ | e 6,651,978 | .... 0. 36,687 |02/15/2019.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/01/2018. | Paydown . 36,974 | ... 36,974 | ..coooeouu 36,959 22 | s [ 22 | e | e 36,848 | ..o [ e 126 | oo 126 | ......... 1,056 | 09/25/2032.
59549W AB 9 |Mid State Tr LBASS Ser 11 CI M1 5.598%| .. | 05/15/2018. | Paydown 9,350 | .. 9,350 | oo 9,350 9,350 |.... 0 201 | 07/15/2038. s
615369 AL 9 |Moodys Corp SrNt 3.250% 01/15/28....... .. | 04/19/2018. | Tax Free Exchange..........cccccccvueees | covievevimnceiscciiinns | e 33,363,878 | ..... 33,800,000 | ..... 33,351,294 L24,708,573 | oo | s 6,865 | ...cooovviviris | crrreeeren8,865 [ i | e 33,363,878 |.... 0. 763,714 | 01/15/2028. | 2FE............
NARA Caves Lease Tr CTL  5.300%
63080# AA 5 |09/15/2 .. | 06/15/2018. | Call ~ 100.0000...........coocervverenes . 82,004 | ...oooeouu 82,004 | ...ooo.o.c 82,004 282,004 [ [ [ s | e (U O 82,004 |.... (U I 1,812 | 09/15/2028. | 1................
63651P  AA 2 |National Inst Health Twinbrook CTL B BId.. | .. | 06/15/2018. | Redemption  100.0000 . 35,660 | ............ 35,660 | ............ 35,660 235,660 [ ..o | e [ | s (U 35,660 |.... 0 867 | 01/15/2019. | 1...ovvvveennce
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .. | 06/01/2018. | Paydown . 22,361 | ... 22,361 | ..ccooouee. 22,356 ...22,288 74 L3 O 22,361 |.... (U I 455 | 11/25/2033. | 1FM...........
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New Century Home Equity Ln Tr RMBS
64352V KU 4 |Ser2 .. | 06/25/2018. | PAYAOWN.......coovverercrrrrieierinens [ reverireeerneessninernes | vveens 1,342,844 | ....... 1,342,844 | .......... 992,826 | ........... 1,248,347 | .o | v 96,497 | oo | s 96,497 | .ooocverviriiens | e 1,342,844 0. 13,683 | 06/25/2035. | 1FM...........
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23 | .. | 06/15/2018. | Redemption ~ 100.0000 39,403 | ... 39,403 | ........... 39,402 ...39,402 I OO SO I 39,403 0 999 |05/15/2023. [ 1.......cvvvenee
Nissan Auto Rec Owners Tr LBASS Ser
65478D AA 5 2018 .1 06/15/2018. | PaydOwn..........coovriniicciinniiciiinns [ e | s 1,129,359 | ....... 1,129,359 | ....... 1,129,359 [ ..o | crerinniiinniinns [ [ | 0 { oo [ e 1,129,359 (U I 4,523 |03/15/2019. [ 1FE............
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .1 06/01/2018. | Paydown 2,289 2,289 | .o 2,289 | .o 2,288 I OO SO L I 2,289 0 47 |03/25/2034. [ 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 .1 06/01/2018. | Paydown 8,652 8,652 54 54 8,652 0 07/25/2034.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 .. | 06/01/2018. | Paydown 2,535 | . 2,535 9 2,535 0 51 | 10/25/2034.
68389X AC 9 |Oracle Corp SrNt 5.750% 04/15/18......... .. | 04/15/2018. | MALUIILY.......cvvrverercvieieerierienins [ eoerieeesseeiseisnrnes | veeene 7,000,000 | ....... 7,000,000 | .......7,282,980 | ..o, 7,011,072 | oo | s (11,072) | oo 7,000,000 0. 201,250 |04/15/2018.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 | .. | 04/02/2018. | Redemption ~ 100.0000. 22,282 | ... 22,282 94 22,282 (V] I 459 | 06/30/2020. | 4................
718172 AA 7 |Philip Morris Intl Inc Sr Nt 5.650% O05....... .. | 05/16/2018. | MALUFItY.......vvvorerrreeveerireriereirenes [ e | e 11,875,000 | ..... 11,875,000 | .....12,898,156 | ....... 11,927,768 | ......ccoovrvvres | wrinene (52,768) | ..ovvrevercrie [ e (52,768) | ..vovevercrrcrinn | v 11,875,000 0. 335,469 |05/16/2018. | 1FE............
Yum Brands New Term Ln BNt 1 4.088%
72584D AD 6 |0 .. | 04/03/2018. | Tax Free EXchange...........ccocvvees [ wovevireveneevnncnirnes | 003,014,625 | ... 2,992,443 (262) (/2573 RN IS 3,014,625 0 | e 7,740 | 06/16/2023.
73019# AD 4 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 05/15/2018. |[Redemption ~ 100.0000..........cccoun | verererrrrrrersnnrirenes ....133,339 133,339 11/15/2027.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 06/22/2018. | Paydown ....397,066 289,607 | ..covvverrerrenes | s 107,458 | .....ccovovrrin 03/22/2038.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| .. | 06/22/2018. | Paydown 9,573 | ovvierenn 9,574 | i 9,573 12/22/2035. [4AM...........
74042) AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 06/22/2018. | Redemption ~ 100.0000 v 191,035 191,035 03/22/2038.
74922P  AC 8 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2018. | PAydOWN..........cccnervmremernennininnee | eommernernerineineens | eevenernen33,227 | civviiins 33,221 | oo 22,229 ..22,229 02/25/2037.
Residential Asset Secs Corp RMBS Ser
75405W AE 2 |200 .. | 06/25/2018. | PAYAOWN.......coorvvrercrrririseirerinees | erverieeessensssnisennes | vveens 1,409,853 | ....... 1,409,853 | ....... 1,253,007 | cooooveenne 1,354,969 5,594 5,594 | oo | v 1,360,563 | ...coouveerrrnnes | s 49,290 | ......... 49,290 | ....... 13,427 | 11/25/2035. | 1FM...........
760985 US 8 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/01/2018. | PaydOWN............cvurrerrieneiiverinnine | veverseesseissrnesienes | ovevsenendd 40,283 | ............ 40,283 | ............ 37,130 ...34,492 5,791 5,791 | oo | s 40,283 0 927 |03/25/2033. [ 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W MC 7 |200 .| 06/01/2018. | Paydown 20,228 | ..o 20,228 | ..o 20,224 ...20,151 78 78 | o 20,228 0 551 |09/25/2031. [ 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W MF 0 |200 .. | 06/01/2018. | Paydown ..35,919 ..19,095 ....1,681 1,681 ....19,095 I (19,095) | ........ (19,095) 09/25/2031. | 6FM...
76112B SN 1 |Residential Asset Mtg Products RMBS Ser | .. | 06/01/2018. | Paydown 140 140 24,538 0 09/25/2034. | 1FM...
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2018. | Paydown 2,772 2,987 | oo 2,721 | s 2,721 | o e [ e | e (V10 IR 2,721 52 52 83 |05/25/2037. [ 4FM...........
RACERS Tr ABS Ser 1998-CCE-1 CI A1
76126C DE 9 [6.6 . | 05/15/2018. | Redemption  100.0000. ....132,076 131,911 165 165 ..132,076 0 05/15/2018. | 1
SC Commercial Mtg Pass Through CTL
78402C AA 1 [Ser2 .| 06/01/2018. | Redemption  100.0000. 25,348 | ... 25,348 | ..o 26,505 ...25,767 (419) [C1S) ) IR 25,348 (U I 728 | 11/01/2026. | 2................
805564 PB 1 | Saxon Asset Securities Tr RMBS Ser 2003-| .. | 06/01/2018. | Paydown 7573 | v 1573 | i 1573 | s T573 | oo [ [ e | eovvernriinnnn0 s 7,573 (U I 154 | 12/25/2033.
81441P  BZ 3 | Security Natl Mtg Loan Tr RMBS Ser 2004-| .. | 06/01/2018. | Paydown 24,862 ...24,862 24,862 0 575 | 11/25/2034.
863579 CD 8 |2004 .. | 06/01/2018. | PAYAOWN.......courvrrrrerirrireirciieins [ erverienerseesseinsines | eoerereeens 17,118 ..17,091 4 17,095 23 23 261 | 10/25/2034.
86359B ZG 9 |2004- o .. | 06/01/2018. | Paydown 8,448 | .o 8,448 | i 8,446 | 8,420 28 8,448 (U IO 155 | 09/25/2034.
86350 FQ 5 |2005- .. | 06/01/2018. | Paydown ..43,668 43,788 (120) (120) ....43,668 0 997 |06/25/2035.
86359D GQ 4 |2005- .1 06/01/2018. | Paydown .12,238 12,236 | oo | v | e | e 0 ...12,236 2 2 292 | 12/25/2034.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
87264A AL 9 |T-Mobile USA Inc SrNt 6.625% 04/01/23 |.. | 04/01/2018. [Call  103.3130.......cccocvrievvrivmriines | corirerinriiniicnniieis | e 15,496,950 | ..... 15,000,000 | ..... 16,000,750 | ......... 15,624,577 | ..oovvvvervnricnns | e (127,627) | ccoooevvrnee. B 15,496,950 | ......ccoevvnnee. ....(496,950) | ...... (496,950) | .....993,825 | 04/01/2023.
88031R  AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 06/30/2018. | Redemption  100.0000 39,355 | ... 39,355 | ... 39,355 ...39,355 39,355 (U I 1,205 | 03/30/2023.
90933) AA 9 |United Airlines LBASS Ser 2016-2 B PTT... | .. | 04/07/2018. | Redemption ~ 100.0000..........ccccoe. | orvvrmrvrerirmnirnrianns | coviienns 599,537 | .......... 599,537 | .......... 599,537 599,537 | .o e [ | s 0 [ oo | s 599,537 0 [ 9,179 | 10/07/2025. | 2FE............
United States Govt SS Ls FinTr CTL GSA
91737# AA 3 |G .. | 06/15/2018. | Redemption ~ 100.0000..........cccco. [ corrrurmircmiirniivenirns | v 118,975 118,938 38 | s [ 38 | | s 118,975 0 2,333 [ 11/15/2018. | 1..ocovvves
91740# AA 8 |United States of America BIA-2 CTL Alber. | .. | 06/15/2018. | Redemption ~ 100.0000...........cccc. | wervvvermmrermmmrrinnnes | e 14,344 SIABAA | e s [0 i | e 14,344 0 344 110/15/2025. | 1........cooconc.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. | .. | 06/15/2018. | Redemption  100.0000. 57,612 ...57,612 57,612 0 | e 1,297 |12/15/2026. | 1....
91847 AA 4 |VAEvansville IN CTL Ls Fin Tr 4.950%... | .. | 06/14/2018. | Redemption ~ 100.0000...........ccc. | covsrvveremmrermmmieannnes | covreienas 111,345 111,345 111,345 0 2,298 | 10/14/2031.|1....
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .| 06/01/2018. | Paydown 22,068 ...21,981 87 87 22,068 0 324 {10/25/2033.
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .| 06/01/2018. | Paydown 5561 | .ooccovenene. 6,199 | .ccooviennn 6,249 | ..o 8,227 | .oooevvicniiinns [ e | | e LU OO IS 68,227 | oo | e (666) | ............. (666) | ............ 131 [ 10/25/2035. | 3FM...........
Wells Fargo Bank Northwest NA CTL
94978# AU 1 IMWRAL .. | 06/15/2018. | Redemption ~ 100.0000..........cevv. | corvrmrrermnririnnriinns | cevereniens 10,482 .10,482 ..10,975 ..10,775 (293) (293) 10,482 0 323 |05/15/2032. [ 1....
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 06/01/2018. | Redemption  100.0000 22,892 ..22,892 ..22,892 ..22,892 22,892 0 11/01/2022. | 2....
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949838 AM 1 |2 . [ 06/01/2018. | PaydOWN..........coveerriiriieriiienies [ eevieeeiineeiinneiiiens | e 219,912 | . 219,912 | .o 209,054 217,928 | ..o | e 1,985 | ..o [ s 1,985 | .o | e 219,912 (U I 5,105 | 04/25/2036. | 1FM...........
Westlake Auto Receivables Tr LBASS Ser
96042N  AA 5 |2 . [ 06/15/2018. | PAYAOWN..........cocveorreriiereiienies [ ceviereiieneiiseeiieens | e 6,831,877 | ...... 6,831,877 | ....... 8,831,877 | v | e | e | e | e 0 [ oo | e 6,831,877 0 36,535 |02/15/2019. | 1FE............
WETT Holdings LLC Sr Sec Nt 4.310%
96188# AA 6 |12/ .. | 06/30/2018. | Redemption ~ 100.0000..........ccocv. | covermerermmrrirerniiriens | cevieeniens 66,667 | ........... 66,667 | ........... 66,667 BB,6B7 [ oo [ s [ s | e 0 [ oo [ e 66,667 (U I 1,437 | 12/18/2024.
96928# AC 7 |William Blair CTL CTL PTC Ser2004-1 7. .. | 06/25/2018. | Redemption  100.0000 23179 | oo 23179 | oo 26,577 ...23,812 23,179 (U IR 740 | 01/25/2023.
008916 AH 1 |Agrium Inc SrNt 6.750% 01/15/19........... .. | 04/10/2018. | Tax Free EXchange..........ccccecveeves [ covemreeimniiinnciiines | e 8,758,696 | .......8,635,000 | .......9,756,871 8,802,022 8,758,696 0 ... 429,052 | 01/15/2019.
73755L  AK 3 |Potash Corp Saskatchewan Inc SrNt 5.6.|A |04/10/2018. | Tax Free Exchange.........cccccccouvves | covimnniiinniiiinniianns | o 8,741,939 | ....... 8,100,000 | ....... 8,802,696 8,746,090 | ...ooovvvevnrins | ool 15 [ | (B151) [ | 8,741,939 0 ... 163,266 | 12/01/2040.
73755L  AM 9 |Potash Corp Saskatchewan Inc SrNt 3.0.|A | 04/10/2018. | Tax Free Exchange.........ccccccourves | covermmeriinciivinciiinns | v 2,372,410 | ....... 2,500,000 2,332,825 2,368,106 . 2,372,410 0 39,375 | 04/01/2025.
500472 AF 2 |Koninklijke Philips Electronic SrNt 3........ C|04/26/2018. | Call  102.5150........ccrvrrrrrrvrrrres | e | e 15,377,250 | ... 15,000,000 | ..... 15,132,150 | ......... 15,061,421 | .cooivinee B 15,057,125 | .o [ e (57,125) | ........ (57,125) | ..... 722,563 | 03/15/2022.
767201 AQ 9 |Rio Tinto Finance USA Ltd Co Gtd Nt 3... | C|04/19/2018. | Call = 102.7891........ccovvevemvicrernns [ eorrmmerrerieienniiiens | e 10,278,907 | ..... 10,000,000 | ....... 9,978,920 9,991,261 | .oocvvernciens | w854 [ s [ i858 || 9,991,915 | covvovvreeiieins | e 8,086 | ........... 8,086 | ... 496,615 | 09/20/2021.
87927V AU 2 |Telecom ltalia Cap Gtd Nt 6.999% 06/04. | C | 06/04/2018. | MatUrity.........ccooviveiieriiniiinnniinnicnnns | covnnissiiieniisninniis | s 3,000,000 | ....... 3,000,000 3,050,100 3,002,861 (2,861) J) I 3,000,000 0 ... 104,985 | 06/04/2018.
3899999. Total - Bonds - Industrial and MISCElIANEOUS.............riuiiiiiiiiiis oo ....432,373,729 |...430,521,064 | ....436,700,258 | ....... 381,000,410 | ..........6,400 | ...... (168,015) 431,385,736 | ......ccc....... 0 |.(1,137,314) | ...(1,137,314) | 12,004,041 XXX
8399997. TOtal - BONAS = PAIT 4. e et sth et ....452,267,783 |....450,415,118 |....456,946,139 | ....... 400,553,730 | ..........6,400 | ...... (444,662) 451,280,145 |....ccccoeenn 0 |.(1,137,669)] ...(1,137,669) | 12,380,684 XXX
8399999. Total - Bonds .|...452,267,783 |....450,415,118 |....456,946,139 | ....... 400,553,730 | .........6,400 | ...... (444,662) | .. 451,280,145 .(1,137,669) | ...(1,137,669) | 12,380,684 XXX
9999999. Total - Bonds, Preferred and Common Stocks............ ....452,267,783 XXX ....456,946,139 | ....... 400,553,730 | .........6,400 | ...... (444,662) | .. 451,280,145 .(1,137,669) | ...(1,137,669) | 12,380,684 XXX

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeccecsesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/16/2015|07/09/2018 | ...29,232 | ...... 7,132,895 | ......244.0100 | ......... 292,027 620,226 620,226 | ..... (260,548) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...............vurcrrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |07/16/2015(07/09/2018 ...... 5486 | ... 1,379,924 | .......251.5300 39,665 ceverrenn 15,170 e 15,170 ] ........(49,329) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccccecccesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE97. |07/16/2015|07/09/2018 | ....40,895 | ....10,090,962 | ......246.7500 | ......... 364,379 | oo [ e | i 755,708 |...| corcveeen 755,708 | ..... (365,452) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...............veecrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |07/16/2015(07/09/2018 ...... 8,480 | ... 2,108,320 | ......248.6100 69,709 | oo | cevereeiieesnnnnens | ceveneeinns 140,946 | ... | .o 140,946 | .......(75,937) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceeuccccesscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/16/2015|07/09/2018 | ....18,216 | ...... 4,423,692 | ......242.8400 | ......... 190,909 | coovvevvrvrveerenreeeens [ ovessiisisisssissnninns | s 407,806 | ... | .ooveren 407,806 |...... (162,199) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...............ccoeunerrveveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. |07/16/2015(07/09/2018 ...... 5901 | ... 1,478,906 | .......250.6200 | ......... 44,434 86,221 86,221 (52,982) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/04/2015|07/31/2018 | ....65,621 | ....15,810,036 | .......240.9300 ,592,431 1,592,431 | ... (582,909) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccereseccsens VAGLB Hedge - Fixed Indexed Annuiy................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. (08/04/2015(07/31/2018 ...13,910 | ...... 3,545,039 | ......254.8600 82,902 | .ooovvvveevmvenennnnnins | eevesrssssesssssessieens | ceveneeeees 144187 | .| v 144,187 |...... (126,276) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsucceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |08/04/2015|07/31/2018 | ..124,414 | ....30,289,767 | ......243.4600 | ...... 1,226,719 | .oooovvvvvevvnvvininnnns | covesvvssesssssssssiiis | cvvess 2,704,954 | .| ... 2,704,954 |..(1,107,635) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptoNS............uceseseccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/04/2015|07/31/2018 | ....15,647 | ...... 3,923,079 | ......250.7200 | ......... 112,660 226,799 226,799 | ... (140,553) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........ccccccceeucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/04/2015|07/31/2018 | ....19,608 | ...... 4,914,871 | .......250.6600 | ......... 141,568 285,378 285,378 | ... (176,109) 003,
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNS...........crececesessccses VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNE97. |08/04/2015|07/31/2018 | ..101,914 | ....25,264,498 | ......247.9000 | ........ 831,619 | oo [ v | i 1,764,077 1764077 (911,561) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccccecccccccccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/04/2015|07/31/2018| ....... 2,655 | ... 639,406 | .......240.7900 29,183 64,811 e 84,811 | .......(23,586) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........cccccceececcresuccrrc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/25/2015|08/21/2018 | ....21,136 | ...... 5,275,898 | ......249.6200 | ......... 116,458 329,210 329,210 | ...... (189,536) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccccccvcsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/25/2015|08/21/2018 | ..143,768 | ....34,305,846 | ......238.6200 | ...... 1,314,037 | cooooevvevcvvvcvevinnnns | v | v 3,816,074 | .| ....... 3,816,074 |..(1,273,761) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs..........ccccceeeucceressccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/25/2015|08/21/2018 | ....40,798 | ....10,062,389 | .......246.6400 WSS (N T VOO (TN 756,659 | ... | coreeen 756,659 | ...... (364,263) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c.cvevcrerereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. (08/25/2015(08/21/2018 ....18,133 | ...... 4447912 | .....245.3000 | ......... 122,757 | covvveveevrveeerereeeees | ormmmssnmmmssssnmnnenns | cosesrens 360,522 | ... | corrreren 360,522 | ...... (161,645) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNEY7. |08/25/2015|08/21/2018 | ..154,124 | ....37,538,444 | ......243.5600 | ...... 1,131,270 3,331,788 .3,331,788 |...(1,371,503) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c.cvmmerrreveeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |08/25/2015(08/21/2018 ....84,169 | ...20,110,401 | .......238.9300 | ......... 758,359 2,208,098 2,208,098 |...... (745,916) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs...........ccccceeccccsescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNES7. |09/08/2015|08/31/2018 | ....74,863 | ....17,468,483 | ......233.3400 | ........ 821,245 | oo [ i | i 2,379,590 | ... | ..o 2,379,590 |...... (660,154) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c.coveecrrreveeenns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFU57RNES7. (09/08/2015(08/31/2018 ....10,883 | ...... 2,652,985 | ......243.7800 | ........... 75,526 232,709 232,709 | ........(96,830) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........cccccceeeuceescscccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/08/2015|08/31/2018 | ..112,391 | ....26,246,768 | ......233.5300 | ...... 1,222,819 3,551,197 | .. | ... 3,551,197 | ... (991,241) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/08/2015(08/31/2018 ..116,162 | ....28,057,772 | .......241.5400 893,286 | ..o | v [ i 2,743,205 | .| ...coon 2,743,205 |...(1,031,368) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [09/08/2015) 08/31/2018] ....15,263 | ...... 3,661,184 | ......239.8700 | ......... 126,532 385,844 |...| .........385,844 | ...... (135,319) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/08/2015(08/31/2018 ..132,285 | ....31,489,169 | .......238.0400 ,585,302 .3,585,302 | ...(1,170,996) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/08/2015( 08/31/2018| ...... 1218 | ........284,387 | ......233.5600 | ........... 13,236 38,436 | ... 38,436 | .......(10,739) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNE7. |09/28/2015(09/24/2018] ......... 684 | .......160,014 | .....234.0100 | ............ 7,870 21254 |..] oeinnnnn21,254 | ..........(6,030) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. [09/28/2015)| 09/24/2018| ..105,803 | ....24,643,565 | .......232.9200 403,370 .3,403,370 | ..... (932,199) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/28/2015(09/24/2018| ....33,286 | ...... 8,116,830 | ......243.8500 | .......... 251311 [ o | i [ i 708,639 |...| ..........708,639 | ..... (296,094) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/28/2015(09/24/2018 ..184,720 | ....43,071,256 | ......233.1700 | ...... 2,200,020 5,895,965 | ... 5,895,965 | ...(1,627,846) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 09/28/2015(09/24/2018| ....86,259 | ....20,805,557 | .......241.2000 ..733,198 ,063,855 .2,063,855 | ...... (765,274) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/28/2015(09/24/2018] ....35,739 | ...... 8,572,002 | ......239.8500 322,008 903,123 |...| ........903,123 | ...... (316,686) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/28/2015(09/24/2018 ..234,030 | ....55,631,362 | ......237.7100 | ...... 2,312,220 | oo | v | e 6,412,388 | ... [ ........ 6,412,388 |...(2,069,979) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE97. |10/14/2015(10/12/2018| ......1,284 ..301,465 | .......234.7600 ...15,525 38911 | ... 38911 | ......(11,325) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/14/2015(10/12/2018| ..164,448 | ....38,582,888 | ......234.6200 | ...... 1,999,693 | ..ooovvvvvevvvvvvrnnnens [ v | v 5,005,929 |...[ ... 5,005,929 |...(1,450,061) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/14/2015(10/12/2018] ....37,067 | ...... 9,094,352 | ......245.3500 | ......... LIV A Y VN [ 733,077 |...| e 733,077 | ...ce. (330,154) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/14/2015] 10/12/2018] ..248,268 | ....58,256,128 | .......234.6500 | ...... 3,013,976 ,550,058 7,550,058 |...(2,189,214) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/14/2015(10/12/2018] ....37,764 | ...... 9,164,285 | ......242.6700 328,550 | ..ovvvvcesrsininennnes | cevesssssienrennsesens | e 847,383 |...| .........847,383 | ..... (335,357) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/14/2015(10/12/2018] ....70,492 | ....16,999,052 | ......241.1500 | ........ (ST [N [SPSSSRRRORY 1688224 | .| ....... 1,688,224 | ..... (625,042) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/14/2015(10/12/2018 ..224,899 | ....53,816,144 | ......239.2900 | ...... 2,260,238 5,801,989 .5,801,989 | ...(1,990,782) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 11/05/2015) 10/30/2018] ..154,362 | ....36,350,656 | .......235.4900 | ...... 1,643,953 | oovevvvvverrrnrerennnes [ covesrrsresssesesesiiens | evvnes 4,561,222 | ... | vovevens 4,561,222 | ..(1,361,462) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/05/2015( 10/30/2018] ....34,352 | ...... 8,463,206 | .......246.3700 226,377 | coovvverereesssssnes [ everneevesssssiinnens | cevesrind 644,278 | .| .........644,278 | ... (306,206) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/05/2015( 10/30/2018 ..217,248 | ....51,159,654 | ......235.4900 | ...... 2,313,688 | .ooovoveerrrrereerrerees | everrrenenneenenennnens | eevenend 6,419,431 | .| ooeeend 6,419,431 |...(1,916,112) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 11/05/2015 10/30/2018] ....62,615 | ....15,256,734 | ......243.6600 | ......... 467,733 | oo | i | i 1342324 | .| ...... 1,342,324 | ..... (556,421) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 11/05/2015 10/30/2018] ....57,736 | ....13,987,237 | ......242.2600 | ......... 459,582 | oooooiocicrrcrcneees | i [ i 1317919 | .| 1,317,919 | ..... (512,314) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c..cmmrrverrrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [11/05/2015] 10/30/2018] ..235,520 | ....56,595,403 | .......240.3000 | ...... 2,044,312 5,834,303 | .| ........ 5,834,303 | ...(2,085,854) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. |11/05/2015( 10/30/2018| ......2,860 .672,840 | ......235.2200 ....30,807 85,291 | ... 85,291 (25,224) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/16/2015( 11/12/2018] ...... 1,287 | ........299,763 | ......232.9900 | .......... LT T OO N o 41181 ] 41,181 | (11,322) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015( 11/12/2018] ...... 1473 | .......343,498 | ......233.2200 | .......... 17,380 | oo [ i corriennnn 86,807 | | 46,807 | ........(12,963) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/16/2015( 11/12/2018] ...... 1,620 ..378,405 | .......233.5500 ...18,876 50,960 .50,960 | ........(14,263) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............ccocccvcvvvererer VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 11/16/2015) 11/12/2018] ......... 921 | .........224,406 | ......243.7000 6,952 19,692 [ 0] ... 19,692 (8,180) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/16/2015( 11/12/2018 ..137,838 | ....32,186,435 | ......233.5100 | ...... 1,607,185 | oovvvvvevevrvererennens [ rererererininininnnnns 8,340,742 | .| ....... 4,340,742 | ..(1,213,436) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/16/2015( 11/12/2018 ....21,452 | ...... 5,238,203 | .......244.1800

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

448,561 448,561 | ...... (190,674) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoouncrvvvveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/16/2015] 11/12/2018] .....3,731 | .........869,820 | .......233.1600 | ........... 44133 [ oo | e | s 118,778 | ... | ........ 118,778 | .......(32,833) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevevererrrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 11/16/2015) 11/12/2018] ...... 1,955 | ........472,563 | ......241.7300 | ........... LT TUT ST IR cornnn45,620 [ | e 45,620 | ......(17,332) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THBGLXDRUGQFU57RNES7. |11/16/2015(11/12/2018| ..192,378 | ....44,943,302 | ......233.6200 | ......2,233,506

,037,309 16,037,309 |...(1,693,719) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/16/2015( 11/12/2018 ....31,689 | ...... 7,661,646 | .......241.7800 260,479 | ..ooooevveerreenmninnnns [ e | e 737912 | .| e 737,912 | (280,961) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccccoueerrvuveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/16/2015] 11/12/2018] ....54,093 [ ...12,993,076 | .......240.2000 | ......... Y(CRSIY (N PRI ISR I 1,344,375 | .| ... 1,344,375 | ...... (478,879) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/16/2015] 11/12/2018] ...... 7,656 | ...... 1,831,815 | .......239.2500 ....70,287 ..197,503 197,503 | .......(67,724) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/16/2015(11/12/2018| ..220,817 | ....52,627,342 | ......238.3300 | ...... 2,108,803 5,897,663 |...| ....... 5,897,663 |...(1,951,599) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015( 11/19/2018| ...... 1,439 | .......337,355 | .......234.4600 | ......... LIS RO [N corrrennnn43938 | | 43,938 | ........(12,674) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. |11/24/2015(11/19/2018| ......4,168 .975,120 | ......233.9600 ..48,431 ..129,340 129,340 (36,699) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/24/2015(11/19/2018| ...... 1,975 | ........462,277 | .......234.0100 22915 61,205 | ... .ccccoeeere.61,205 | ........(17,395) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNE97. |11/24/2015(11/19/2018] ......... 300 | .. 73,353 | ......244.6000 2,210 6,144 | ... 6,144 (2,666) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/24/2015(11/19/2018] ....84,412 | ....19,761,672 | ......234.1100 | ........ 974,958 | ..o | cererererererererennnene [ eevenees 2,606,946 | ... [ ..oooon 2,606,946 | ...... (743,345) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/24/2015[11/19/2018] .....9,914 | ...... 2,424,956 | ......244.6100 | ........... 73,063 203,018 | ... 203,018 (88,135) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015(11/19/2018| ...... 5431 | ..... 1,270,885 | .......234.0200 62,941 | oo | i [ e 168,204 cierenn 168,204 | ........(47,820) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/24/2015(11/19/2018| ....... 3438 | .........832,905 | ......242.2300 28,161 crvrreennnnnn 18,508 revrrennnn 18,508 (30,495) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015(11/19/2018 ..139,856 | ....32,743,185 | ......234.1200 | ..... 1,615,342 ,317,886 4,317,886 | ...(1,231,609) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 11/24/2015(11/19/2018] ......8,222 | ...... 1,986,638 | .......241.6300 (ST Y ISR [T 192,607 v 192,607 | .......(72,875) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/24/2015(11/19/2018] ....38,872 | ...... 9,411,778 | ......242.1200 | ........ 319,920 891,773 e 891,773 | (344,715) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015(11/19/2018 ....47,096 | ....11,327,530 | .......240.5200 .415,858 ,155,088 1,155,088 | ...... (416,996) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015(11/19/2018 ....16,671 | ...... 4,005,621 | ......240.2800 | ......... EERIGICT O [OTOORIITY I 412,834 e 8412,834 | (147,572) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/24/2015(11/19/2018 ..144,030 | ....34,392,816 | ......238.7900 | ...... 1371161 | oo [ i crerenn:3,779,541 3,779,541 | ..(1,273,260) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015( 11/30/2018| ...... 1,328 ..312,014 | ......234.8900 39,966 39,966 | ......(11,701) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015( 11/30/2018] ......5,420 | ...... 1,271,492 | .......234.6000 G170 [T SO [P 164,624 v 164,624 | ......(47,733) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015( 11/30/2018| ...... 7,158 | ..... 1,678,702 | .......234.5300 | ........... 70,862 [ ..ooovvevevvvemvmnnnnens [ cevesrsesssssissssscsens | e 217,909 cierennnn:217,909 | ........(63,035) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/04/2015(11/30/2018| .....4,775 | ...... 1,170,888 | .......245.1900 29,226 95,018 95,018 | ........(42,457) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015( 11/30/2018 ....97,428 | ....22,846,840 | .......234.5000 965,510 2,968,976 |...| ... 2,968,976 | ...... (857,985) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015( 11/30/2018] ....21,420 | ...... 5,253,573 | ......245.2700 | ......... 130,859 | covvvevvevenceneenneeens [ ovvineiinimssisisininns | o 424,504 ciereeennn 424504 | (190,452) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015( 11/30/2018 ....29,716 | ...... 6,972,338 | .......234.6300 293,003 901,733 901,733 | ..... (261,719) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015( 11/30/2018| ......4,880 | ...... 1,183,595 | .......242.5200 KX 7 (IR [N ISV 109,956 100 109,956 | ........(43,281) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015( 11/30/2018| ..115,022 | ....26,973,800 | ......234.5100 | ..... 1,139,868 3,503,990 3,503,990 |...(1,012,933) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015( 11/30/2018 ....12,971 | ...... 3,137,786 | .......241.9000 92,746 300,199 300,199 | ... (114,964) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/04/2015(11/30/2018] ....33,334 | ...... 8,086,490 | .......242.5900 PRVIKITH Y RN [, 748,714 v 148714 | . (295,632) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015( 11/30/2018| ....24,306 | ...... 5,860,400 | ......241.1100 | ......... 180,107 581,511 ciereenn581.511 | (215,259) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/04/2015(11/30/2018 ....20,444 | ...... 4,918,047 | ......240.5600 | ......... 155,171 500,249 500,249 | ..... (180,966) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/04/2015[ 11/30/2018] ..170,279 | ...40,739,349 | ......239.2500 | ...... EICTL570 LRI R I 4,387,467 | .| ........ 4,387,467 | ...(1,505,475) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/15/2015( 12/10/2018| ...... 1,201 | .......278,446 | ......231.8200 | .......... 13,465 39,775 | ... 39,775 | .......(10,554) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/15/2015(12/10/2018| .....8,736 | ....... 2,028,239 | .......232.1800 96,529 286,159 | ... 286,159 | ........(76,782) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/15/2015(12/10/2018] ....15,629 | ...... 3,624,069 | .......231.8800 516,618 |..] ........516,618 | ..... (137,341) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/15/2015( 12/10/2018| ...... 3,708 | .........898,024 | ......242.1700 26,477 84,798 | ... 84,798 (32,868) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNE7. |12/15/2015(12/10/2018] ....84,784 | ....19,681,834 | ......232.1400 | ....... CTAVATSTH Y [STRPPRRRRPON I 2,780,700 | ... | w.ocoee 2,780,700 | ...... (745,190) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/15/2015(12/10/2018] .....9,929 | ....... 2,416,101 | .......243.3400 ..87,119 ..215,589 215,589 | ........(88,099) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015( 12/10/2018] ....29,180 | ...... 6,769,674 | ......232.0000 | ......... 324,769 961,062 |...| .........961,062 | ..... (256,439) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/15/2015(12/10/2018| ......6,807 | ...... 1,639,113 | .......240.7900 | ........... CYRE0KC T [FURRORIOIPIROTIOIOY IR ISV 164,947 | .| ...........164,947 | ........(60,259) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015(12/10/2018| ..117,480 | ....27,257,659 | ......232.0200 | ...... 1,306,375 3,866,991 .3,866,991 | ...(1,032,465) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/15/2015(12/10/2018] ....16,800 | ......: 4,019,947 | ......239.2800 | ......... ERIVAKT O UUOIITY I 432,185 | ...| ..........432,185 | ... (148,516) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015( 12/10/2018] ....20,293 | ...... 4,887,900 | ......240.8700 | ......... 163,819 | oo [ ovenniiimiinniiiinninns | v 490,111 | ... 490,111 | (179,646) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/15/2015(12/10/2018] ....28,285 | ...... 6,753,037 | .......238.7500 235,897 .T42471 742471 | ... (249,927) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015(12/10/2018] ....55,251 | ....13,175,266 | ......238.4600 | ........ IR TET [N [SSRSSRORONY [ 1,466,196 | .| ....... 1,466,196 | ...... (488,082) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/15/2015(12/10/2018 ..152,663 | ....36,217,756 | ......237.2400 | ...... 1,360,227 | ..ooovvvevevrnrrerennnns [ cevesvrsrersseseresiiens | v 4235614 | .| ..ocoon 4,235,614 |..(1,347,203) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015] 12/28/2018] ...... 1,507 ..350,139 | .......232.3400 ..17,105 ....49,065 .49,085 | .......(13,243) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNE97. |12/29/2015( 12/28/2018] ......... 544 | ......126,224 | ......232.1100 6,227 e 17,829 || 17,829 | .. (4,778) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015( 12/28/2018 ...17,782 | ...... 4,130,234 232.2700 202,360 580,179 | ... 580,179 | ..... (156,249) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2015( 12/28/2018| ....39,626 | ...... 9,200,309 | .......232.1800 452,526 ,296,408 1,296,408 | ...... (348,165) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/29/2015( 12/28/2018] ....11,202 | ....... 2,716,980 | .......242.5500 | ........... 81,773 251,703 |...| <errrernnn251,703 | ........(99,251) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNE9Y7. | 12/29/2015( 12/28/2018| ....84,445 | ....19,599,731 | ......232.1000 | ........ 967,742 | oo | i [ i 2,769,419 | ...| oo 2,769,419 | ..... (741,919) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/29/2015( 12/28/2018 ....12,983 | ...... 3,151,160 | ......242.7100 | ........... 94,128 289,691 | ... 289,691 | ..... (115,050) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015 12/28/2018| ..108,741 | ....25,258,408 | ......232.2800 | ...... 1,236,388 | ....ooovvvervvvverennnns oo | v 3,546,850 | ... ........ 3,546,850 | ...... (955,506) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/29/2015( 12/28/2018] ....31,016 | ...... 7,447,473 | ......240.1200 L7 /A NN ISR (DS 771,205 coereeenenn 171,205 | i (274,246) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/29/2015( 12/28/2018 ..163,139 | ....37,858,127 | ......232.0600 | ...... 1,872,840 | .oovvvvvvverrrrverernees [ covesrrsrersseseresiiens | v 5,356,688 | ... [ ........ 5,356,688 |...(1,433,268) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNE7. | 12/29/2015 12/28/2018| ....67,043 | ....16,063,532 239.6000 559,140 701,450 1,701,450 | ...... (592,546) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. |12/29/2015 12/28/2018| ....45,690 | ....10,977,073 | ......240.2500 | ......... KY(V0 [N Y ISTSTROORIRORIORY SO 1,130,227 | .| voene 1,130,227 | ..... (404,046) 003
Equity/l | JPMorgan Chase
ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015( 12/28/2018] ....35,312 | ...... 8,423,033 | .......238.5300 | ......... 308,629 933,496 933,49 | ...... (311,818) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/29/2015( 12/28/2018 ..156,048 | ....37,176,904 | .......238.2400 ,169,931 4,169,931 |...(1,377,618) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015( 12/28/2018| ..196,036 | ...46,417,418 | ......236.7800 | ...... 1,848,620 5521458 |..| ... 5,521,458 |...(1,728,567) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019 ...... 1,599 | .......371,168 | .......232.1700 | .......... 18,801 52273 52,273 | .......(14,044) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/20/2016(01/14/2019] .. 68,282 232.5600 3,400 9,487 9,487 (2,580) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019] ....14,610 | ...... 3,394,110 | ......232.3100 | ......... 170,940 | coovvevveveveeeeerneeens [ ovineevimnmnnisnsnninns | v 475,697 ceeenn A75,697 | ... (128,359) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019] ....26,999 | ...... 6,272,948 | ......232.3400 | ......... CHETCZ2 N Y ISR [BOR 878,263 cierennnn 878,263 | ... (237,205) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019] ....14,117 | ...... 3,426,972 | .......242.7500 .105,315 ..314,275 314,275 | ..... (125,028) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 01/20/2016(01/14/2019] ....33,473 | ...... 7,775,504 | ......232.2900 | ......... KICHINCT 2 Y [SSRRRRRRNY [ 1,090,522 |...| ... 1,090,522 | ...... (294,075) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019] .....8,074 | ...... 1,961,897 | .......243.0000 59,584 | ..ooovoeveuvveveninnnins | cermrrrrsneesiseennieins | e 177,755 oo 177,755 | ...l (71,515) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019| ..110,088 | ....25,572,311 | ......232.2900 | ...... 1,289,129 ,586,542 .3,586,542 | ..... (967,162) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019] ....34,986 | ...... 8,409,604 | .......240.3700 | ......... 290,734 860,676 +0e...860,676 | ...... (309,301) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/20/2016(01/14/2019] ....71,124 | ....16,522,200 232.3000 SRV ETCHN [T [SPSRSSRORRORY OSS 2,316,452 | .| ..ocoe 2,316,452 | ...... (624,858) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019] ....72,402 | ....17,355,558 | .......239.7100 .619,040 828,210 1,828,210 | ..... (639,752) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/20/2016(01/14/2019] ....10,534 | ....... 2,534,427 | ......240.6000 | .......... 86,588 256,751 256,751 | .......(93,143) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/20/2016(01/14/2019] ....16,059 | ...... 3,836,215 | ......238.8800 | ......... 142,445 | .cooovvvvvvvrvrveecees [ i | v 418,647 e 418,647 | (141,806) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/20/2016{01/14/2019| ..135,151 | ....32,222,716 | ......238.4200 | ...... 1,223,117 3,584,591 | ... | .coove 3,584,591 |...(1,192,970) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. |01/20/2016|01/14/2019] ...91,122 | ....21,595,072 | ......236.9900 | ........ 877,508 | ..o | v | i 2,545452 | .| ... 2545452 | ...... (803,414) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/03/2016(01/29/2019] ...... 1,570 | .........367,045 | .......233.7600 22,658 e 48,828 | ] .. 48,828 | ........(13,806) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [02/03/2016)01/29/2019] ....20,515 | ...... 4,805,289 | .......234.2300 290,906 628,441 | ... 628441 | ..... (180,452) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 02/03/2016(01/29/2019] ....18,467 | ...... 4,316,002 | .......233.7100 ..267,038 ..575,188 575,188 | ..... (162,376) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 02/03/2016(01/29/2019] .....9,559 | ....... 2,337,364 | .......244.5300 89,946 [ ...oovvvvvevvevenrnnnens [ v | e 196,100 | ...| ...........196,100 [ ........(84,656) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 02/03/2016(01/29/2019] ....10,887 | ....... 2,542,691 | ......233.5600 | ......... 168,292 | coovvevervvecererreenens [ oviiiiiiisinniiiinninns | v 340,691 |...] .........340,691 | ........(95,711) 003

Equity/l | JPMorgan Chase
ndex |&Co THBGLXDRUGQFU57RNEY7. | 02/03/2016(01/29/2019 ..... 1,979

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

.482,032 | ......243.5600 ...19,395 ...42,469 42,469 | ......(17,622) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. |02/03/2016(01/29/2019] ....81,469 | ....19,051,514 | ......233.8500 | ...... 1,172,338 2,526,189 | ... 2,526,189 | ...... (716,398) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/03/2016(01/29/2019] ....27,553 | ...... 6,669,037 | .......242.0400 | ......... 287,658 632,174 | ... 632,174 | ...... (243,750) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. |02/03/2016(01/29/2019] ....31,516 | ...... 7,356,572 | .......233.4200

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..460,771 990,642 |... 990,642 | ... (277,053) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoouncrvvvveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 02/03/2016]01/29/2019] ....71,037 | ...17,161,824 | ......241.5900 | ......... WLV RN ISR e 1,661,155 | ] ... 1,661,155 | ...... (628,248) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016(01/29/2019] .....2,554 | ........615,531 | .......241.0500 27,757 61,065 | ... 61,065 (22,576) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/03/2016(01/29/2019] .....9,320 | ...... 2,239,594 | .......240.3000

..104,384 229,742 | ... 229,742 (82,353) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. |02/03/2016(01/29/2019| ..167,502 | ....40,247,457 | ......240.2800 | ...... 1,877,701 | oo [ v | v 4,132,298 | .| ..ocvcns 4,132,298 | ...(1,480,054) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccccoueerrvuveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/03/2016]01/29/2019] ....35,710 | ...... 8,518,511 | ......238.5500 | ......... 428,872 | oo | v | e 941,737 || e 941,737 | (315,127) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/11/2019] ...... 5268 | ... 1,254,981 | .......238.2100 ...714,126 ..140,600 140,600 | ........(46,465) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |02/16/2016(02/11/2019] ......... 557 | ........134,644 | ......241.9300 6,795 12,822 [ ] 12,822 | .........(4,920) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNE7. |02/16/2016(02/11/2019] ......... 587 | .......152,919 | ......260.6200 3,204 3,967 | ... 3,967 | ..........(4,664) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019] ....14,387 | ...... 3,444,857 | ......239.4400 ..193,363 366,565 | ... 366,565 | ...... (126,998) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 02/16/2016(02/11/2019] ....24,417 | ...... 5,875,848 | .......240.6500 | ......... 313,265 593,119 | ... 593,119 | ..... (215,699) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019] ....12,360 | ...... 3,090,623 | .......250.0500 | ......... 108,521 | coovvevevevvcererreeeees [ ovviviiissinnisinnninns | v 188,971 | .| ..........188,971 | ...... (108,757) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019] ....15,125 | ...... 3,642,463 | ......240.8200 | ......... 192,847 364,89 |...| .........364,898 | ..... (133,633) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevveeerererens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016]02/11/2019] ...... 1249 | .......318,923 255.3100 8,707 cornnnn 13,363 | i 13,363 | ......(10,689) 003
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/11/2019] ....80,553 | ...19,358,418 | .......240.3200 | ...... 1,047,185 | v [ v [ v 1,982,814 | .| ..cccce 1,982,814 | ...... (711,465) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. | 02/16/2016(02/11/2019] ....28,022 | ...... 6,974,361 | ......248.8900 | ......... PiSTCII 720 Y INSROIRY (DS 458,499 |...| .........458,499 | ..... (247,183) 003

Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/11/2019] ...... 8,189 [ ...... 2,079,091 253.9000 60,841 97,234

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

.97,234 | .......(70,831) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 02/16/2016(02/11/2019] ......6,753 | ...... 1,619,601 | .......239.8300 LIS I I [URURPURRRRPOROIRPPIOIOY (NN ISV 169,475 | ... | ...........169,475 | ........(59,627) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNE97. |02/16/2016(02/11/2019] ....64,302 | ....15,934,567 | ......247.8100 | ........ (RIS TC A TS ISP I 1,117,252 | .| e 1,117,252 | ..... (568,087) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/16/2016(02/11/2019] ....... 5769 | ..... 1,428,476 | .......247.6300 56,071 .101,211 101,211 (50,974) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............ccocccvcvvvererer VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016(02/11/2019] ...... 1,001 | ........248,172 | .......247.8200 9,654 crrrrernne 17,390 || 17,390 (8,848) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 02/16/2016(02/11/2019] ...... 1,595 | .........388,477 | ......243.5000 | ........... 18,315 34316 |...| 34,316 | .....(14,114) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019| ..123,255 | ....30,409,375 | ......246.7200 | ...... 1,243,639 2,268,962 | ... 2,268,962 |...(1,089,954) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 02/16/2016(02/11/2019] .....6,562 | ..... 1,601,802 | .......244.0900 | ........... FRX:7, I [T IR ISV 137,398 | ...| ..........137,398 | ........(58,060) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNE7. |03/03/2016(02/28/2019] ......... 182 | oo 44377 | ......243.1900 2,215 3978 |.. 3978 | .......(1,612) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNE97. |03/03/2016(02/28/2019] ......2,183 .531,782 | .......243.5600 26,135 ceenn(19,290) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016(02/28/2019 ...... 1,341 | ........326,558 | .......243.6000 | ........... 16,020 28,691 | ... 28,691 | .......(11,844) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019] .....6,189 | ...... 1,597,953 | .......258.1800 39,983 53,050 | ... 53,050 | ........(50,854) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 03/03/2016]02/28/2019] ....27,053 | ...... 6,579,126 | ......243.1900 328,429 589,736 | ... 589,736 | ..... (239,019) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019] ....15,512 | ...... 3,768,662 | ......242.9500 | ......... 190,178 | coovveeeevevcererveeeees [ oveivisissmssissnnninns | oo 341,754 | .| .......341,754 | ... (137,045) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/201602/28/2019] ....10,930 | ....... 2,774,507 | .......253.8400 85,5683 [ ..oovvvevevnvenmmnnnnnns [ e | e 131,078 | ... | ..........131,078 | ........(94,048) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019] ....37,894 | ...... 9,225,947 | ......243.4700 455,102 815,773 815,773 | ..... (334,802) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [03/03/2016)| 02/28/2019 ....16,174 | ...... 4,112,832 | ......254.2800 | ......... 124,220 | coovveveeveveeeeereeeees [ ermrnennmnmnnnsnmnnenns | v 188,011 | ... | ...........188,011 | ...... (138,715) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE97. |03/03/2016(02/28/2019] ....56,208 | ....13,664,128 | ......243.1000 | ........ 684,612 | oo | v [ i 1,230,171 | .| e 1,230,171 | ..... (496,594) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019] ....24,758 | ...... 6,221,420 | ......251.2900 | .......... 216,384 351,666 |...| .........351,666 | ... (216,099) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |03/03/201602/28/2019] ....49,780 | ....12,609,261 253.3000 399,235 | .oovvvevermrernnnnnnenns | e | e 619,766 | ...| .........619,766 | ..... (429,910) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019] .....5,298 | ...... 1,286,937 | .......242.9200 65,004 | ... | i [ i 116,872 |...| ..........116,872 | ........(46,804) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [03/03/2016)02/28/2019) ...64,978 | ....16,278,286 | .......250.5200 586,751 967,824 |...| .........967,824 | ...... (568,832) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019] ....45,220 | ....11,372,817 | ......251.5000 ..391,605 633,873 |... 633,873 | ..... (394,343) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. (03/03/2016)02/28/2019 ......... 723 | .......181,875 | ......251.4000 6,294 covnrenenn 10,205 || eeeeeeen 10,205 (6,312) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 03/03/201602/28/2019] .....2,708 | ........672,858 | ......248.5100 26,588 coirieennen88,315 | ] 45,315 | ........(23,831) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. [03/03/2016]02/28/2019| ..163,624 | ...40,776,837 | .......249.2100 | ...... 1,560,977 2,632,576 | ... 2,632,576 | ..(1,437,925) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/03/201602/28/2019] ....10,588 | ....... 2,624,115 | ......247.8400 | ......... RLUCRX.2 O (TSRO I 183,819 |...| ..........183,819 | .......(93,298) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/22/2016(03/15/2019 ...... 1,153 | .......279,893 | .......242.7900 | .......... 13,880 25568 | ... 25,568 | .......(10,174) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/22/2016(03/15/2019] .. .118,263 | ......242.7000 5,886 [ [0X:71¢} ..10,849 ..(4,301) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/22/2016]03/15/2019] ......6,829 | ...... 1,657,274 | .......242.6800 L7 SIK I [FUROORNIOIN RN ISV 152,183 |...| ..........152,183 | ........(60,270) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016(03/15/2019] .....5,483 | ...... 1,409,086 | .......256.9800 36,299 52,379 | ... 52,379 | ........(45,493) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/22/2016(03/15/2019] ....24,607 | ...... 5,958,766 | .......242.1600 303,647 560,737 |...| ..........560,737 | ..... (217,156) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016(03/15/2019] .....5,079 | ...... 1,233,222 | ......242.8100 | ........... (OH IR TV/VJN NN VSOOI (BSOSO 112,545 | .| ........112,545 | ........(44,824) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/22/2016(03/15/2019] .....6,019 | ...... 1,525,183 | ......253.3800 | ........... LAV N IO covvveeeeenn T4 8TA | ] i TA8T4 | ... (51,714) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/22/2016]03/15/2019] ...56,428 | ....13,673,553 | .......242.3200 ..691,803 277,127 1,277,127 | ... (497,987) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/22/2016(03/15/2019] ....20,182 | ...... 5,108,387 | ......253.1200 | ......... 158,628 255477 | ... 255477 | ...... (173,698) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/22/2016(03/15/2019] ....24,343 | ...... 5,915,609 | .......243.0100 290,413 534,716 |..| .........534,716 | ..... (214,842) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/22/2016(03/15/2019] ...... 5870 | ..... 1,471,304 | .......250.6400 ...51,364 87,007 .87,007 | .......(51,191) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [03/22/2016)|03/15/2019) ....63,682 | ....16,036,434 | .......251.8200 529,199 | ..ooovvevrmrmenmmnnnnnns [ ceverrrrrersssresessenns | e 877476 | .| oo BTTATE | ... (552,339) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/22/2016(03/15/2019] ....10,486 | ....... 2,622,858 | .......250.1400 93,636 [ ..oovvvvvvvevevnnnnnnens [ eeveresrsesesrsssnsieens | e 160,119 | ...| ...........160,119 [ .......(91,613) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |03/22/2016(03/15/2019] ....80,786 | ....20,227,109 | ......250.3800 | ........ YATS VLT Y ISR I 1,216,201 | .| oo 1,216,201 | ..... (705,207) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE97. |03/22/2016|03/15/2019] ....77,025 | ....19,179,305 | ......249.0000 | ........ T20727 | oo | i | 1,256,015 | ... | ....... 1,256,015 | ... (675,365) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. |03/22/2016(03/15/2019] ......... 901 | .........223,651 | ......248.1400 8,752 v 16412 | ] 15,412 | e (7,918) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/04/2016)03/29/2019 ......... 208 | .eoorveenns 50,505 | .......243.0600 2,550 4553 | .| oo 4,553 | ..........(1,832) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] .....8,645 | ....... 2,100,971 | .......243.0400 ..189,581 ciennn(76,212) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] .....4,883 | ...... 1,259,343 | .......257.9200 32,109 covvrernnenn 83,650 || ceeenn. 43,650 (39,754) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/201603/29/2019] ....16,818 | ...... 4,085,526 | ......242.9200 | ......... LTI TN Y ISR [ 370,780 |...| ..........370,780 | ..... (148,277) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019 ...... 1,715 417,422 | ......243.4500 20,722 36,927 ..36,927 | .......(15,115) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016(03/29/2019 ...... 1,406 | .......357,219 | .......254.0100 | .......... LRRVL072 O [N crrreennnn 16,833 | ] 16,833 | ........(11,969) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] ....82,395 | ....20,023,669 | ......243.0200 | ...... 1,012,521 | coovevvvevevrevverennens [ oo e0errn1,808,566 | ...] ........1,808,566 | ...... (726,412) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2016(03/29/2019] ....18,910 | ...... 4,804,556 | .......254.0800 .147 484 225245 | ... 225245 | ..... (160,854) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] ....11,506 | ....... 2,795,419 | ......242.9500 | ......... 141,776 253334 | ... 253,334 | ..... (101,441) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] ......... 330 | e 82,887 | ......251.2800 2,902 4714 | .. 4,714 (2,859) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] ....57,575 | ....14,541,715 | .......252.5700 LAT9,346 | s | e | e 758,608 [ ] ... 758,608 | ...... (495,265) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016(03/29/2019] .....4,377 | ...... 1,097,330 | .......250.7100 39,438 64,750 | ...| ...........64,750 | .......(38,032) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] ....95,656 | ....24,042,282 | .......251.3400 839,280 | ..oovvvvvrrrvecsrnnns [ weverreeeessssninnnens | v 1,362,039 | ... | covcene 1,362,039 | ...... (828,696) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/04/2016]03/29/2019] ....24,583 | ...... 6,129,568 | .......249.3400 393,843 | ... 393,843 | ...... (214,745) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/20/2016(04/12/2019 ...... 1,022 | .......249,163 | ......243.8300 | .......... 13,356 21,633 | ... 21,633 (8,996) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/20/2016(04/12/2019] .....6,278 | ...... 1,631,625 | .......243.9600 | ........... L NCH G [FRSURSSSSRSSOSOSIOIOY NN ISR 132,132 | .| .......... 132,132 | ........(55,263) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/20/2016(04/12/2019] ......8,295 | ....... 2,145,717 | ......258.6700 59,062 cevvieennnnnn 10,456 ..70,456 (66,353) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 04/20/2016(04/12/2019] ....17,959 | ...... 4,380,181 | .......243.9000 | .......... PRZN /([ Y ISR (B 37899 |...| .........378,995 | ...... (158,087) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016(04/12/2019] ......... 412 | .......100,401 | ......243.6100 5432 8,812 |.. 8,812 (3,628) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/20/2016(04/12/2019] ......... i3I (- 65,926 | .......255.1600 2,142 2869 | .. 2,869 (2,165) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/20/2016|04/12/2019] ..114,150 | ....27,845,844 | ......243.9400 | ..... 1,485,006 | .....oovovevvvvverennnns oo | v 2,404,613 | .| ........ 2,404,613 |...(1,004,807) 003
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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) | BJ/AC.V. | )/Accretion ltems Exposure Entity | end (b

019030

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/20/2016]04/12/2019] ....22,656 | ...... 5,779,836 | ......255.1100 | ......... 188,273 252,455 | ... 252,455 | ..... (189,972) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/20/2016(04/12/2019] ......2,506 | ........611,131 | .......243.8700 32,703 52,956 | ... 52,956 (22,060) 003

Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 04/20/2016]04/12/2019] ...... 2,451

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

.618,074 | ......252.1300 23,068 33,332 | ... 33,332 | .......(21,064) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/20/2016|04/12/2019] ....74,076 | ....18,777,563 | ......253.4900 | ......... 658,537 922,513 | ... 922,513 | ..... (630,356) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016(04/12/2019] ......2,655 | ........667,387 | ......251.4000 25,750 37,764 | ... 37,764 (22,910) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/20/2016(04/12/2019| ..105,077 | ....26,492,940 | .......252.1300 988,770

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

428,742 1,428,742 | ..... (902,884) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016(04/12/2019] .....7,598 | ...... 1,901,324 | ......250.2500 | ........... A <I T [FRRURRRIRRNOINY NN IS 115,744 | .| .........115,744 (65,943) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/09/2016(05/03/2019] ........ 690 | .........168,526 | ......244.3900 6,799 14,232 ] 14,232 (6,055) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/09/201605/03/2019] ...... 9,242 | ...... 2,258,501 | .......244.3800 ciennn(81,148) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/09/2016(05/03/2019] .....8,018 | ....... 2,079,711 | ......259.3800 | ........... 36,803 65,278 | ... 65,278 | .......(62,788) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/09/201605/03/2019] ....36,989 | ...... 9,040,839 | .......244.4200 | ......... 364,341 | oo | i [ i 762,369 |...| ..........762,369 | ..... (324,768) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/09/201605/03/2019] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

....48,449 | ......244.8300 21,912 4,002 4,002 .(1,737) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............ococccvvvvvererrs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/09/2016)05/03/2019 ...... 1,200 | .........306,636 | .......255.5000 6,805 13,125 ] 13,125 (9,947) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccccoueerrvuveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/09/2016]05/03/2019] ..174,360 | ...42,613,626 | .......244.4000 | ...... 1,719,191 3,596,976 | ... 3,596,976 | ...(1,530,945) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/09/2016]05/03/2019] ....38,864 9,930,156 255.5100 220,359 [ oo [ e | 424,732 || e 424,732 | (322,074) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |05/09/2016(05/03/2019] ......... AV(V [ 41,605 | ......244.8100 | ... 1,643 3,440 | .. 3,440 | ........(1,492) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFU57RNE97. |05/09/2016(05/03/2019] ..102,952 | ....26,152,884 | ......254.0300 | ........ RIS T [SPSSRRRRY 1245276 | .| ....... 1,245,276 | ... (866,274) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE97. |05/09/2016(05/03/2019] ........433 ..109,336 | .......252.4800 2,880 5790 | ... 5,790 (3,690) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/09/2016 | 05/03/2019| ..154,286 | ....38,992,587 | ......252.7300 | ...... (ORI USRI [ I 2,030,520 | ...| veveven 2,030,520 |...(1,312,451) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE97. |05/09/2016(05/03/2019] ......2,020 | ........505,851 | ......250.4100 | .......... 14,908 30,589 | ... 30,589 | .......(17,437) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/02/2016)05/31/2019 ...... 1,305 | .........318,015 | .......243.6600 | .......... 13,704 27,838 | ... 27,838 | .......(11,436) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/02/2016{05/31/2019] ....11,562 | ....... 2,816,205 | ......243.5700 | ......... 121,866 | ..oovovevvvvcccvcveccens | i | v 247,590 | .. .........247,590 | ..... (101,324) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2019] ....11,589 | ....... 2,992,841 | .......258.2500 58,872 | ..oovvvvevvvveveninnnnns [ eeverressssesesesnsieens | e 105,154 | ...| ..........105,154 | ........(91,506) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/02/2016|05/31/2019] ....48,890 | ....11,900,388 | ......243.4100 | ........ GAETVATSTN [ IS 1,054,288 |..| .o 1,054,288 | ...... (428,529) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2019| ..190,437 | ....46,369,403 | ......243.4900 | ...... 2,014,819 ,092,297 4,092,297 | ...(1,669,037) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 06/02/2016)05/31/2019) ...59,308 | ....15,110,607 | .......254.7800 362,968 689,171 |...| ..........689,171 | ... (490,842) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNE97. | 06/02/2016(05/31/2019] ..144,170 | ....36,500,875 | ......253.1800 | ......... 957,287 | cooveveecrcrescrcrcseees | v [ i 1,858,451 | .| ....... 1,858,451 |...(1,212,029) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/02/2016|05/31/2019 ..150,807 | ....37,976,251 | ......251.8200 | ...... 1,073,747 113,168 .2,113,168 | ...(1,281,617) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNE97. | 06/22/2016(06/14/2019] ......... 332 | s 81,787 | ......246.7100 3497 6,138 | ... 6,138 (2,881) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/22/2016(06/14/2019] ....... 5702 | ..... 1,410,422 | ......247.3400 | .......... 58,508 [ ..oovvvvvevevevennnnnens [ eeverrsrssenssssessisnns | e 102,337 | ..o 102,337 | ........(49,451) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016(06/14/2019] .....8,914 | ....... 2,334,616 | ......261.9100 60,935 | ... 60,935 (65,080) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/22/2016(06/14/2019] ....33,192 | ...... 8,192,464 | .......246.8200 | ......... KCZIE A Y VIR [OOSR 611,271 | .| e 611271 | (288,337) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016(06/14/2019| ..104,478 | ....25,795,710 | ......246.9000 | ...... ILSPR-ZE S U [ I 1916522 | .| ...... 1,916,522 | ... (907,366) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/22/2016(06/14/2019] ....27,500 | ...... 7,105,876 | .......258.4000 .164,722 ..248,863 248,863 | ...... (215,448) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016(06/14/2019] ....97,536 | ....25,050,250 | .......256.8300 633,011 990,003 |...| ..........990,003 | ..... (783,005) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/22/2016(06/14/2019] ....92,871 | ....23,697,051 | ......255.1600 656,600 | ...cooocrcrrreccrcnnees | v [ i 1,057,724 | .| ... 1,057,724 | ..... (761,839) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THE6GLXDRUGQFU57RNES7. | 07/11/201607/06/2018| .. ..128,960 | .......249.2600 8,263 | ... 8,263 | ..........(4,636) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018| ...... 1,726 | ........427,666 | .......247.7800 | ......... 15,741 30,120 |...] .erirrrnnn30,120 | ........(15,440) 003

Equity/I | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS57RNE7. |07/11/2016(07/05/2019] ......... 546 | .........135,671 | ......248.6100 6,068 9,196 | ... 9,196 | ..........(4,690) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/11/2016(07/05/2019] .....8,604 | ....... 2,138,849 | .......248.5800 95,852 coiee 145,218 145218 | .......(73,951) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/11/2016(07/05/2019] .....9,002 | ....... 2,372,716 | ......263.5900 | ........... 48,518 54,401 |...] .eo.r.....54,401 | ........(62,492) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/05/2019] ....26,506 | ...... 6,583,521 | .......248.3800 | .......... 297,667 | oo | e | i 452,003 |...| ..........452,003 | ..... (228,026) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/05/2019| ..136,171 | ....33,816,768 | ......248.3400 | ...... 1,531,927 2,326,912 | ... 2,326,912 |...(1,171,679) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |07/11/2016{07/05/2019] ....32,423 | ...... 8,416,977 | ......259.6000 | .......... 214,964 271,588 |...| .........271,588 | ...... (246,658) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNE97. |07/11/2016(07/05/2019] ..108,907 | ....28,136,028 | ......258.3500 | ......... YCTAVAY/ Y [T I 1,001,837 | .| .cccce 1,001,837 | ... (847,426) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |07/11/2016|07/05/2019] ..109,530 | ....28,110,751 | ......256.6500 | ......... 840,001 | coovoverererrrrrererrees | rererererererererennnene [ eevenens 1,137,326 | .| e 1,137,326 | ..... (875,167) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018| ...... 1,112 ..276,010 | .......248.3200 9,837 ..18,797 .18,797 (9,949) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |07/11/2016(07/06/2018] ......... 574 | .......149,842 | ......260.8400 2,281 2529 |.. 2,529 (5,380) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018| ...... 1,862 | .......461,862 | .......248.0300 | .......... 16,740 32,030 | ... 32,030 | .......(16,662) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/11/2016{07/06/2018| .. .116,790 | ......259.4700 .1,967 259% | ... 2,596 ..(4,170) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018| .....4,220 | ...... 1,046,781 | .......248.0300 37,941 coivieeneeen0 2593 | ] i 72,593 | ........(37,765) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018] .....9,683 | ...... 2,495,737 | ......257.7500 | ........... LYK N IR covvreeennnnn 12885 | ] i 72,485 | ........(88,746) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018 ....19,823 | ...... 5,082,689 | .......256.4000 175,144 175,144 | ... (180,546) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018| ....26,846 | ...... 6,862,203 | .......255.6100 | ......... 152,219 258,392 | ... 258,392 | ..... (243,782) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNE7. |07/26/2016(07/20/2018] ..........88 | ........... 21,817 | ......249.2000 662 1402 || 1,402 | (785) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE97. |07/26/2016|07/20/2018| ......1,627 .423,692 | ......260.4100 5,825 7,988 | ... 7,988 |.......(15,118) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016(07/20/2018| ...... 7,389 | ... 1,842,129 | .......249.3100 55,491 | oo [ o | e 117,554 | .| ........117,554 | .......(66,212) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/20/2018| ...... 1,765 | .......457,148 | .......258.9900 | ............ 7,008 | coooueveveemmevemmmnnens | eevereeeseressscseieeens corrreennnn 11,066 || 11,066 | .......(16,309) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/26/2016|07/20/2018] ...... 7457 | ... 1,927,336 | .......258.4600 30,723 50,622 | ... 50,622 | ........(68,718) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/20/2018] ....11,615 | ....... 2,990,140 | .......257.4400 | ........... 51,454 90,556 |...| ..ccc.r...90,556 | ...... (106,490) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016(07/20/2018 ...29,358 | ...... 7,532,423 | ......256.5700 | ......... 137,983 254286 |...| ........254,286 | ..... (268,076) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. |07/26/2016(07/19/2019] .........332 ...89,547 | ......269.7200 1,144 1,144 ..(1,869) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE7. |07/26/2016(07/19/2019] ........ LY — 44275 | ......257.9800 | ...oovoverens 1,121 1,635 | .| o 1,635 | ........(1,337) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/19/2019] .....6,141 | ...... 1,531,629 | .......249.4100 60,612 99,390 | ... 99,390 (52,402) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/19/2019] ...... 1,073 | ........284,047 | ......264.7400 | ............ 4,893 5953 | .. 5,953 | ... (7,177) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |07/26/2016|07/20/2018] ......... 274 | ......... 68,397 | ......249.3600 2,054 4350 |... 4,350 (2,458) 003
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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) | BJ/AC.V. | )/Accretion ltems Exposure Entity | end (b
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/19/2019] ...... 7,607 | ...... 2,012,778 | ......264.6000 | ........... 34,992 | ..oovoveeeiviiiiiiiniens [ e e 82734 | ] 42,734 | .......(51,087) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/26/2016(07/19/2019] ....24,599 | ...... 6,133,321 | ......249.3300 | ......... 243,532 399,822 | ... 399,822 | ... (210,001) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/26/2016{07/19/2019] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

.157,757 | ......256.5600 .4,550 6,941 | ... 6,941 ...(4,982) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/19/2019| ..105,542 | ....26,316,776 | ......249.3500 | ...... 1,043,806 | ..covvvvevererrverernees [ coverrrererssereresiiers | v 1,713,600 | .| e 1,713,600 | ...... (900,894) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/19/2019] .....8,408 | ....... 2,134,806 | .......253.8900 YART:X T Y NPT [ 105,193 | ...| ...........105,193 (69,210) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/26/2016(07/19/2019] ....24,065 | ...... 6,275,982 | .......260.7900 .135,728 .185,714 185,714 | ...... (177,802) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016(07/19/2019] .....5,247 | ...... 1,370,393 | .......261.1800 29,016 39,264 | ... 39,264 (38,439) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |07/26/2016(07/19/2019] ....60,538 | ....15,688,467 | ......259.1500 | ......... 372,310 529,463 | ... 529,463 | ..... (462,115) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016(07/19/2019] .....6,510 | ...... 1,682,519 | .......258.4400 ...41,536 59,985 | ... 59,985 | ........(50,330) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |07/26/2016(07/19/2019] ....77,007 | ....19,851,635 | ......257.7900 | ....... (SIUZA TGN Y IV [ 743408 |...| ..........743,408 | ..... (601,839) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNES7. |07/26/2016(07/20/2018] ......... 174 | e 46,631 | ......267.3500 366 85 |.. 85 | .......(1,378) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/20/2018| .. .8,973 | ......249.0400 275 583 | ... 583 (323) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016(07/20/2018| ...... 1653 | ......411,232 | .....248.7700 | .......... 12,828 27,191 | ... 27,191 | ......(14,802) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |07/26/2016(07/20/2018] ..........58 | weocvcveecs 15,392 263.9300 160 118 | ... 118 (530) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THE6GLXDRUGQFU57RNES7. | 07/26/201607/20/2018| .. ...57,878 | .......261.7500 719 818 | ... 818 (2,056) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/20/2018| ...... 1,628 | ........406,087 | .......249.4100 | ....... 12,146 25741 | ... 25,741 | .......(14,592) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016(07/20/2018| ...... 1,465 | ........381,577 | .......260.4600 5,230 7124 |.. 7,124 | ......(13,615) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| ...... 1,101 .273,173 | ......248.1500 9,819 ...18,768 .18,768 (9,848) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| ...... 1825 | .......474,362 | .......259.9500 | ............. A ( L (FSURRRRRRRRRRROITY P corrrenenn 10,097 || e 10,097 | .......(16,691) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| ...... 1,402 | .........363,865 259.5700 6,070 8229 |.. 8,229 | .....(12,833) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018( ......2,200 | ........570,147 | .......259.1600 9,812 cerrreene13728 | | 13,728 (20,152) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016{08/10/2018] .....4,088 | ...... 1,014,191 | .......248.1200 36,501 69,810 | ... 69,810 | ........(36,566) 003
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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
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Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJ/AC.V. | )/Accretion ltems Exposure Entity | end (b

719030

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 08/15/2016]08/10/2018] ...... 1,713 | ........445,203 | ......259.8300 | ............. 7,299 9,662 | ... 9,662 | .......(15,677) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| ...... 1620 | .......418,292 | .......258.2700 | ............. VT4 (RN IR cevrreeenen 11,440 || 11,440 | .......(14,832) 003

Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 08/15/2016]08/10/2018] ....11,886 | ...... 3,060,391 | ......257.4700 59,432 92,980 | ... 92,980 | ...... (108,710) 003

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018] ....13,080 | ...... 3,355,559 | .......256.5500 (TS K T Y ISR [T 113928 | .| ... 113,928 | ... (119,349) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............ccocccvcvvverrrens VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 08/15/2016)08/10/2018] ...... 1,451 | .........360,041 | .......248.0900 | .......... 12,989 24829 |..| ............24,829 | .......(12,982) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018] ....37,397 | ...... 9,558,384 | .......255.5900 ..212,043 ..360,859 360,859 | ...... (340,280) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNE97. | 08/15/2016(08/10/2018] ......... 257 | e 63,828 | .......248.3300 2,270 4336 |... 4,336 (2,300) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| ...... 1,294 | ........331,308 | ......256.0400 | .coooooeecc 7,117 | oo [ e cevrreeenen 11915 | ] 11,915 | L(11,790) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018 .. ....87,585 | ......253.0200 2,309 4221 |... 4,221 (3,126) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ......... 752 | .........186,504 | ......248.0900 8,532 covrrennnen 13,085 || eennnnn 13,055 (6,434) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ......... 208 | .......... 53,516 | .....257.2500 | ............. 1,546 2,108 | ... 2,108 | .........(1,628) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] .. ...26,109 | .......268.9400 390 375 | ... 375 (561) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ...... 3,080 | ........792,776 | ......257.4200 22,697 30,839 | ... 30,839 | .......(24,042) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ......6,533 | ...... 1,620,440 | .......248.0300 | ........... LN [FRURRIPITIRINOINY IR IOV 113,800 |...| ...........113,800 [........(55,933) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. | 08/15/2016]08/09/2019] ...... 1,908 ..503,874 | .......264.0600 ...10,018 ..11,493 11,493 | .......(12,920) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ....23,052 | ...... 6,074,133 | ......263.5000 | ......... 124479 | oo [ i | v 145532 | .| ..........145532 | ...... (158,453) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/201608/09/2019] ....17,260 | ...... 4,281,909 | ......248.0900 | ......... 195,895 299,734 | ... 299,734 | ..... (147,720) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| ...... 1,043 ..278,091 | .......266.6800 2,680 1,218 | ... 1,218 (8,207) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........c..ccvmrvveerrreeennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016]08/09/2019] ...... 3,261 825,896 253.2700 29,316 82,624 || e 42,624 (26,855) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ....10,628 | ....... 2,708,928 | .......254.8800 88,533 | ..oovvvvvvvmvevnnnnnnnns [ cevesrsrsesesrsennsieens | e 125,827 |...| ..........125,827 (85,969) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |08/15/2016|08/09/2019] .....2,540 | .........668,022 | ......262.9500 | .......... 14125 | oo [ ermrenenmnnineinnns crrrrenenn 16,784 || i 16,784 | . (17,714) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/201608/09/2019] ..156,622 | ....38,875,134 | ......248.2100 | ..... 1,768,262 | ....coovvvevevvverennnns | v | v 2,703,601 |...| ...ccc. 2,703,601 |...(1,339,666) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 08/15/2016(08/09/2019] ....55,581 | ....14,087,507 | ......253.4600 | ......... LISICT2 X Y IV [ 718261 |..| ........718,261 | ...... (456,840) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/15/2016) 08/09/2019] .....4,605 | ...... 1,190,770 | .......258.6100 32,001 e 82818 | ] e 42,418 | .......(35,236) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ....42,152 | ....10,950,782 | .......259.7900 ..276,098 356,348 | ... 356,348 | ..... (315,540) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. | 08/15/2016]| 08/09/2019] ....44,607 | ...11,624,532 | ......260.6000 | ........ 280,131 354,821 | .. ..........354,821 | ..... (328,450) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ....81,946 | ....21,137,260 | .......257.9400 588,375 | ...ooovvvvevvvvvnninnnns [ cevesrsrsesesssssnsisens | e 791,523 | .| 791,523 | ... (634,352) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/15/2016]08/09/2019] ....34,321 | ...... 8,846,328 | ......257.7500 335,930 | ... 335,930 | ...... (266,517) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNE7. | 08/15/2016(08/10/2018] ......... 473 | ... 117,514 | ......248.2700 | ............. 4,194 8,013 |.. 8,013 | .........(4,235) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016|08/09/2019] ....86,728 | ....22,258,803 | ......256.6500 | ......... (ST Y IV [BSRN 915,048 |...| .........915,048 | ... (685,057) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018 .. ....248.1300 6,662 12,734 12,734 (6,673) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/15/2016]08/10/2018] ......... 138 36,291 262.3300 492 497 | ... 497 | ........(1,242) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |08/15/2016(08/10/2018] ..........45 | .......... 11,816 | .......260.8400 180 216 | ... AL [ (413) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNE97. |08/15/2016|08/10/2018| ......1,340 ..332,815 | ......248.3100 22,637 | ... 22,637 | ......(11,994) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018] ......... 529 | .......137,979 | ......260.8700 2,095 2,510 | ... 2,510 | ........(4,817) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 09/02/2016(08/31/2018] ......... 330 | o 82,340 | .......249.8400 2,462 5,058 | ... 5,058 (2,957) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 09/02/2016]08/31/2018] ...... 7504 | ...... 1,949,202 | .......259.7700 29,189 ....(67,539) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/31/2018| ...... 1,244 | .......322,719 | ......259.5000 | ............. 4,925 7,621 |.. 7,621 |......(11,213) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/02/2016(08/31/2018 ....10,722 | ....... 2,770,188 | ......258.3600 | ........... LIRCIST T Y IS ciriiennnnnnn06,353 | | e 76,353 | ........(97,147) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/31/2018 .. ..236,175 | .......256.9600 7,720 | ... 7,720 (8,344) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/31/2018| ....... 3504 | .......874,143 | ......249.4800 26,769 55,032 | ... 55,032 | ......(31,411) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/31/2018| ...... 3,348 | ........858,831 | ......256.5000 | .......... 16,340 29,567 | ... 29,567 (30,397) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/02/2016|08/31/2018| ......2,699 | .........687,310 | ......254.7000 | ......... 14,842 28481 | ... 28,481 | ........(24,446) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/201608/30/2019] ...... 1,697 | .......423,154 | ......249.3000 | .......... 17,160 27,781 | ... 27,781 | .......(14,367) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE97. |09/02/2016|08/30/2019] ......2,263 | ........584,038 | ......258.1200 | .......... 15,001 21,820 v 21,820 | .......(17,342) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [09/02/2016) 08/30/2019] ......8,499 | ...... 2,192,606 | ......257.9700 56,776 82,814 82,814 | .......(65,310) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/31/2018 .. ...76,519 | ......248.8500 2,438 5,022 5,022 (2,754) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/02/2016(08/30/2019] ......... 451 | ... 112,393 | ......249.2700 | ...oovoveren 4,568 7,391 7,391 (3,817) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019] ....18,288 | ...... 4,832,848 | .......264.2600 87,966 [ ...oooovvvvvvevvvvinnens [ ceveresesssesesssnsieens | e 110,657 ..110,657 | ...... (122,302) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019 ...... 3,153 ..785,902 | .......249.2600 ....31,939 51,711 51,711 (26,695) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016(08/30/2019] ....18,993 | ...... 4,816,374 | ......253.5900 | ......... 157,450 | coovvevevevvcerveveeeens [ oviriiiiisinniiiinninns | v 244,956 ....244956 | ...... (154,995) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019] .....8,487 | ....... 2,172,942 | .......256.0300 62,465 94,090 ....94,090 | ........(67,195) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019] ....28,582 | ...... 7,525,974 | ......263.3100 ..144,626 186,948 | ...... (196,075) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 09/02/2016|08/30/2019] ....43,261 | ....10,780,316 | ......249.1900 | ......... ISR ISR Y IV [ 712,086 ...7112,086 | ...... (366,446) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016(08/30/2019] ....45,126 | ....11,463,404 | .......254.0300 365,973 | .oooveveveviveninninnnns [ e | e 566,843 ....566,843 | ...... (366,462) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019] ....32,098 | ...... 8,313,693 259.0100 203,501 290,856 290,856 | ... (242,154) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 09/02/201608/30/2019] ....13,892 | ...... 3,620,599 | .......260.6300 80,989 [ ..ooovevvemevenrmnnnnens [ e | e 111,889 ..111,889 | ... (101,494) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 09/02/2016(08/31/2018] ......... 435 | .......108,430 | .......249.3800 3,339 6,872 6,872 (3,897) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016(08/30/2019] ....29,694 | ...... 7,771,438 | ......261.7200 220,193 220,193 | ..... (211,784) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019] ....12,739 | ...... 3,300,222 | .......259.0600 | ........... 80,512 [ .oooovveeevvvevennnnnnns [ v | e 115,028 ...115,028 | ........(96,018) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. |09/02/2016|08/30/2019] ....53,043 | ....13,720,092 | ......258.6600 | ......... KTV VYR Y ISR [ 492,661 ..492,661 | ... (402,725) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019] ....47,030 | ....12,126,323 | .......257.8400 ..316,515 ..462,336 462,336 | ...... (362,173) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. (09/02/2016)08/31/2018] ......... 730 | .........182,001 | ......249.3100 5,628 covrreennn 11,589 coovere 11,589 (6,543) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/31/2018| .....2,879 | ........752,586 | ......261.3700 9,963 correeen 13,317 coovenenen 13,317 (25,516) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [09/02/2016) 08/31/2018] ......6,339 | ...... 1,652,469 | ......260.6800 23,074 32,702 32,702 | .......(56,623) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. |09/02/201608/31/2018] .....2,390 | ........622,990 | .......260.7100 8,674 12,271 e 12,271 ... (21,338) 003
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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) | BJ/AC.V. | )/Accretion ltems Exposure Entity | end (b
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016]08/31/2018] ......... 930 | .........242,430 | .......260.6300 3,395 4835 |.. 4,835 (8,313) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/31/2018| ...... 1422 | .......354,842 | .......249.4900 | ........... 10,852 22324 | ... 22,324 | ......(12,751) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/201609/28/2018 ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

.157,003 | ......248.6700 5,360 corrieenn 10,415 .10,415 (5,651) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/04/2016(09/28/2018] ....19,259 | ...... 4,989,526 | .......259.0800 | ........... LLZIRCIK I [FURRISROINY IR ISV 129,704 | .| 129,704 | ... (170,687) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevveeeverreens VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016(09/28/2018| ...... 1,156 | .......299,414 259.0600 5074 7,803 | ... 7,803 | .......(10,245) 003

Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/28/2018| ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..206,271 | ......251.2900 5,968

11421 ..(7,376) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevveeerererens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 10/04/2016)09/28/2018] ...... 1744 1 .......449,955 | ......257.9500 8,268 covnnnn 13405 [ ] e 13,405 | .......(15,582) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/28/2018] ......... 901 | .........223,079 | ......247.5800 8,145 cornnn 15,837 [ o] v 15,837 (8,051) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/28/2018| ......6,753 | ...... 1,676,582 | .......248.2600 58,754 ....(60,406) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 10/04/2016(09/28/2018] ......... 666 | .........170,707 | ......256.3200 3516 6,079 | ... 6,079 (5,987) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016(09/28/2018| .....4,846 | ...... 1,227,833 | ......253.3500 | ........... 31,017 57,738 | ...| weverennin. 57,738 | ........(43,645) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNE97. |10/04/2016|09/28/2018| ......3,605 .913,354 253.3400 23,110 ...42,986 .42,986 | .......(32,468) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] ......... 583 | .......144,333 | ......247.3700 6,727 cirrieennn 10,547 | ] i 10,547 | .........(4,966) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/28/2018| ...... 1,684 | .......417,456 | .......247.9000 | .......... 14,954 29,063 | ... 29,063 | ........(15,055) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. | 10/04/2016]09/30/2019] ...... 4476 | ...... 1,157,876 | .......258.6900 30,436 ..42,193 .42,193 | .......(33,638) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] ....11,568 | ....... 2,973,961 | .......257.0800 85,142 | ..ooovvvvvcrrsrccrrens [ v | ceveiriis 121,396 | .| ...........121,396 (89,342) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/04/2016(09/30/2019] ....46,381 | ....12,194,406 262.9200 253,702 321,441 | .. ] .. 321441 | (318,275) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THEGLXDRUGQFU57RNES7. | 10/04/2016(09/30/2019 ..

..582 .144,014 | ......247.4300 6,693 cornrennn 10,491 .10,491 ..(4,952) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] ...47,321 | ....11,971,623 | ......252.9900 | ........ 423,992 637,382 |...| ...........637,382 | ..... (385,548) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019 ...... 3474 886,020 255.0800 28,170 e 81,348 | ] 41,348 | ........(27,610) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] ....52,950 | ....13,905,750 | ......262.6200 | ......... 294,402 | oo | ceverrrrrrrerererenenees | eevnnnenens 375,541 | ... | .........375,541 | ...... (366,065) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016{09/30/2019] .....7,788 | ...... 1,935,749 | .......248.5400 85,362 | ...oovvvvvvvvervirinnins | e | e 132,994 | ... ..........132,994 (65,845) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] ....19,403 | ...... 4,926,197 | ......253.8900 | ......... 166,671 | coovveeereeececerreeeees [ oveiiiiimimsnisssnninns | v 248,050 | ... ..........248,050 | ..... (156,515) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |10/04/2016|09/30/2019] ....96,204 | ....24,833,084 | ......258.1300 | ......... (YT Y ISR [ 941916 |...| .........941916 | ..... (730,197) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/28/2018 .. 113,427 | ......247.3700 8,155 | ... 8,155 ...(4,096) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] .....7,788 | ....... 2,031,422 | .......260.8500 | ........... 47,427 63,041 |... 63,041 | .......(56,076) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] ......9,256 | ....... 2,415,633 | .......260.9800 55,999 coirieeneeen 14,220 | ] 74,220 | .......(66,462) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] ....4,007 | ...... 1,032,570 | .......257.6800 28,651 ...40,428 .40,428 | .......(30,648) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2016(09/30/2019] ....22,425 | ...... 5,782,369 | ......257.8500 | ......... 158,996 223,710 | ... 223,710 | ..... (171,026) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019] ....18,678 | ...... 4,787,460 | .......256.3200 | ......... 142,697 205,809 | ... 205,809 | ..... (145,929) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. |10/04/2016(09/28/2018| ..........60 .. 14,715 | ......246.8200 563 1,093 | ... 1,093 (532) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/04/2016(09/28/2018| ......6,375 | ...... 1,659,010 | .......260.2300 25,756 37,106 | ... 37,106 (55,840) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016(09/28/2018] ....10,738 | ....... 2,794,064 | .......260.2000 | ........... 43,489 62,748 | ... 62,748 | .......(94,089) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNE97. |10/04/2016(09/28/2018| ........598 .154,507 | .......258.2600 2,776 4439 | .. 4,439 (5,334) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016(09/28/2018] ......... 290 | e 74,772 | .....257.8700 | ............. 1,380 2,248 | ... 2,248 (2,592) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 10/04/2016(09/28/2018] ......... 551 | ........136,615 | .....247.9500 | ............. 4876 9482 | .. 9,482 | ..........(4,926) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016] 10/31/2018] ...... 1,899 473,101 | .......249.1500 30,425 | .. 30,425 | .......(16,976) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018] ....16,230 | ...... 4,214,923 | ......259.7000 62,972 | oo | i [ v 106,203 | ...| ...........106,203 | ...... (139,621) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016( 10/31/2018] ......... 121 | s 31,445 | ......259.0800 493 852 |... 852 | ........(1,062) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016( 10/31/2018| ...... 3,301 ..856,032 | ......259.3400 ..13,170 22,506 | ... 22,506 | ........(28,526) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018| .....2,597 | .........663,337 | ......251.5600 | ......... 17,401 35552 | ... 35,552 (23,251) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018| ...... 5404 | ..... 1,402,680 | .......259.5600 | ........... 21,184 35,936 | ... 35936 | ........(46,575) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018] ......... 936 | .........233,159 | ......249.0800 | ............. Y.V (N IR cevrrenenn 15,062 | .| eenennnn 15,062 (8,369) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevveeerererens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNES7. | 11/04/2016] 10/31/2018] .....4,944 | ...... 1,231,754 | ......249.1300 38417 cornnnnn 19,316 [ ] 79,316 | .......(44,202) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018| ...... 5153 | ..... 1,329,711 | .......258.0700 22,465 ...40,329 v 80,329 | .......(45,126) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018] ......... BTV JN [ 27,935 | .......256.5900 526 988 988 (963) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018| .....4,396 | ...... 1,131,293 | .......257.3600 20,133 36,993 36,993 (38,719) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018| ...... 1,529 | .........380,149 | .......248.6600 | .......... 12,215 25228 25228 | .......(13,661) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7H6GLXDRUGQFU57RNE97. | 11/04/2016(10/31/2018 3,369 859,146 255.0400 | ........... 18,056 35173 35,173 | .......(30,022) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018| .. .179,854 | .......255.2900 3,713 7,198 7,198 (6,273) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016(10/31/2019] .....4,244 | ...... 1,097,911 | .......258.6900 27,247 ...40,641 v 40,641 ...(31,599) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2019] ......... 459 | .......113,997 | ......248.5700 | ...........4,779 7,845 7,845 (3,854) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016( 10/31/2019] ...... 1,748 .436,011 | ......249.4800 LAT4TT 28,578 28,578 | .......(14,591) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2019] ......5,245 | ...... 1,351,901 | .......257.7700 35,296 53,345 53,345 | ......(39,685) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016( 10/31/2019] ...... 1290 | ........321,897 | .......249.5000 | .......... 12,889 21,076 coiverenn 21,076 | .......(10,769) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2019] ....22,358 | ...... 5,908,205 | .......264.2500 .107,097 ..143471 143471 | ...... (146,863) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016(10/31/2019] ....28,861 | ...... 7,321,150 | ......253.6700 | ......... VATV Y ISR [ 376,843 |..| .........376,843 | ..... (231,527) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2019] ....30,867 | ...... 8,128,874 | ......263.3500 | ......... 155,262 | cooovcvvrvevcereenneeens [ ovniienisinssisinnninns | o 212,235 | .| 212,235 | (207,610) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016( 10/31/2018 .. 9,441 | .......249.5600 286 591 591 (338) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2019] ....23,783 | ...... 5,935,383 | .......249.5600 | .......... 237,120 387,342 | ...| .........387,342 | ..... (198,436) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNE7. | 11/04/2016( 10/31/2019] ......... 716 | .........181,880 | ......253.9900 5,800 9,180 9,180 (5,722) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2019] ....38,962 | ....10,090,820 | .......258.9900 ..246,631 365,700 365,700 | ...... (288,484) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. [ 11/04/2016] 10/31/2019] ...88,427 | ....22,882,374 | ......258.7700 565,936 [ ..oovveeernrnennnnnennes [ cevmsrsrsnsesssssssnenns | e 842,276 | ...| ..........842,276 | ... (657,409) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2019] ....20,062 | ...... 5,218,553 | ......260.1200 | ......... 19,771 | oo [ ieiisiisiissininns | v 174,346 | .| ... 174,346 | ... (145,303) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. | 11/04/2016(10/31/2019] ....21,007 | ....... 5,480,210 | .......260.8800 | ......... 120,578 | covvvevevveveeerrrreeees [ ermmmeenmnmnnnmnmnnenns | v 173,094 | .| .........173,094 | ...... (149,740) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016f10/31/2019] ....17,056 | ...... 4,475,539 | .......262.4000 90,227 | ..oovvveeevnvevvnninnins | eereressssscscscscsceens | e 125914 | .| .......125914 | ...... (117,448) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE97. |11/04/201610/31/2019] ......2,830 | ........731,107 | ......258.3800 | ........... 18,449 27,657 27,657 | .......(21,186) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 11/04/2016] 10/31/2019) ....65,328 | ....16,661,840 | ......255.0500 503,024 | ..ooovveerermennnnnnnnns [ ceverrsrsesesssesessenns | v 786,898 rrerernrnnn 786,898 | ...... (515,078) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018 .. ...17,995 | ......249.3400 554 1,143 1,143 (645) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |11/04/2016(10/31/2018] ......... 700 | ........174,251 | ......248.9400 5,502 correeennn 11,359 cooverenn 11,359 (6,257) 003
Equity/l | JPMorgan Chase
ndex |[&Co TH6GLXDRUGQFU57RNE97. | 11/04/2016( 10/31/2018] ......... 284 | .......... 70,872 | ......249.5400 2,153 4,442 4,442 (2,541) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018] .....6,233 | ...... 1,626,792 | .......261.0100 22,001 34,839 34,839 (52,552) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016(10/31/2018 ....17,291 | ...... 4,504,974 | .......260.5400 (K213 Y IV [ 102,422 crerenn 102,422 | (146,939) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018] ......... 209 | .oooeeeenn 54,487 | ......260.7300 754 1,209 covvrneennnnn1,209 (1,771) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016 11/30/2018 .. ....248.9700 2,564 2,564 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE97. |12/02/2016( 11/30/2018] ......... 830 | .........206,668 | ......248.8900 8,735 ..13,524 ..13524 | .......(7,401) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016( 11/30/2018| ...... 7276 | ..... 1,905,811 | .......261.9200 35,072 38,437 38,437 |.......(58,907) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNE97. |12/02/201611/30/2018| ......1,802 .449,619 | ......249.4500 28,383 28,383 | ........(16,066) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016( 11/30/2018] ......... 325 | 85,485 | ......263.0700 | ............. 1,449 1,487 1,487 (2,560) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/02/2016(11/30/2018 ....11,946 | ...... 3,102,919 | ......259.7400 | .......... 66,421 80,945 ...80,945 | ...... (100,669) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNE7. | 12/02/2016( 11/30/2018| ........177 ...45,980 | ......259.6400 992 1,213 1,213 ..(1,494) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE97. |12/02/2016( 11/30/2018] ........ 658 | .......171,820 | ......261.2000 3,329 3,785 3,785 (5,405) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016( 11/30/2018] .....8,944 | ...... 2,316,044 | .......258.9500 52,322 ...65,858 ...65,858 | .......(76,211) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/02/201611/30/2018] ....10,500 | ....... 2,697,225 | ......256.8700 94,657 ..94,657 | ........(91,453) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |12/02/2016( 11/30/2018] ......... 558 | .........143,048 256.5700 3,786 5,165 5,165 | ..........(4,868) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016( 11/30/2018| ...... 1,354 | .......341,594 | ......252.2200 | .......... 11,864 | .ooooorevvevcerrrveenens [ s .A7,776 LAT776 L (12,047) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/02/2016(11/29/2019 ...... 1484 | .......388,268 | .......261.6500 | .......... ORGS0 OO N ..11,796 11,796 | ....(10,314) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016f 11/29/2019] .....2,815 | ........702,130 | .......249.3900 35,192 ...46,422 ..46,422 (23,386) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/02/2016(11/29/2019] ....10,663 | ....... 2,674,829 | ......250.8500 | ......... EPRIC TSI OO [RROHIITY I 163,316 | ...| ...........163,316 | ........(87,486) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/02/2016(11/29/2019] ....14,660 | ...... 3,895,253 | .......265.7100 | ........... 86,200 86,159 | ... 86,159 | .......(91,723) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/201611/29/2019] ....80,190 | ....20,156,440 | .......251.3600 922,981 ,196,019 21,196,019 | ..... (654,784) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/02/2016(11/29/2019] ......7,556 | ...... 1,981,274 262.2200 52,890 57,682 |...| errnnrn.57,682 | ........(51,827) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNE97. | 12/02/2016 11/29/2019] ..106,989 | ....27,859,995 | ......260.4000 | ........ 817,398 927,417 | ... 927,417 | ..... (764,055) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/02/2016(11/29/2019] ....46,842 | ...12,232,296 | .......261.1400 ..345,693 ..385,893 385893 | ...... (329,277) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016( 11/29/2019] ......7,440 | ...... 1,942,098 | .......261.0400 55,129 61,718 | ... 61,718 (52,413) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/02/2016(11/29/2019] ....18,660 | ...... 4,739,893 | ......254.0100 | ......... 191,454 | oo [ eiiiininsiinnnninns | v 240,845 |...| ..........240,845 | ... (148,002) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016( 11/30/2018| ...... 1,363 341,715 | ......250.6200 ....13,062 ....19,946 19,946 | .......(12,150) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/02/2016(11/29/2019] ....30,601 | ...... 7,956,071 | .......259.9900 | .......... 238,691 272,729 | .| 272,729 | ...... (220,381) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016( 11/29/2019| ..191,973 | ...49,319,786 | ......256.9100 | ..... AN X 6T [ORT [ I 2,086,875 | ... | weooue 2,086,875 |...(1,461,453) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 12/02/2016 11/29/2019] ....40,532 | ....10,513,580 259.3900 325,066 ..375,995 | ... 375,995 (295,378) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016 11/30/2018| ...... 3,034 | .......760,923 | ......250.8300 28,728 oo A3TTA | | e 43,774 | .......(27,029) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |12/02/2016( 11/30/2018] ......... 123 | e 32,285 | ......261.5200 611 684 | .. 684 | ........(1,008) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/02/2016| 11/30/2018] ...... 4336 | ... 1,133,294 | .......261.3600 24487 | ... 24,487 (35,518) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |12/02/2016( 11/30/2018] ......... AT [— 40,489 | ......251.9400 | ... 1,430 2,151 | ... 2,151 | ........(1,430) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNE7. |12/02/2016( 11/30/2018] ......... 272 | 68,837 | ......253.1600 2,260 3333 |.. 3,333 (2,414) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/02/2016(11/30/2018| ......6,827 | ...... 1,770,627 259.3600 38913 ....(57,850) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |12/29/2016 12/28/2018] ......... 903 | .........231,563 | ......256.4600 | ............. 7,097 8,59 |.. 8,5% | ........(7,790) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016( 12/28/2018| ...... 7,706 | ..... 2,032,462 | .......263.7400 38,609 34,495 | ... 34,495 (58,433) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/29/2016( 12/28/2018| ......8,873 | ....... 2,310,490 | .......260.4000 55,012 58,076 | ... 58,076 | ........(72,668) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016 12/28/2018] ....11,345 | ....... 2,992,238 | .......263.7400 56,841 50,784 | ... 50,784 | ........(86,027) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2016( 12/28/2018] ....31,316 | ...... 8,169,927 | .......260.8900 | ......... 188,520 | covvvcvevvevcecerreeeens [ oveiviiiniinniiinininns | v 194,594 | .| .........194,594 | ...... (254,125) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/29/2016( 12/28/2018| ...... 1,311 | .........346,398 | .......264.1700 6,386 5564 | ... 5,564 (9,819) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. |12/29/2016 | 12/28/2018| ......3,366 .879,357 | ......261.2500 ..19,792 20,116 | ... 20,116 | ......(27,119) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/29/2016( 12/28/2018] .....9,125 | ....... 2,380,952 | .......260.9400 | .......... 54,747 56,39 | ... 56,396 | .......(73,973) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016( 12/27/2019] .....3,293 | ........841,422 | .......255.5200 35,004 39,292 | ... 39,292 (25,417) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/29/2016( 12/27/2019] .....9,191 | ....... 2,355,026 | .......256.2200 105,255 | .......(70,211) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016 12/27/2019] ....55,926 | ....14,328,923 | ......256.2100 | ........ 576,602 | ..o | v [ i 640,817 |...| .........640,817 | ... (427,272) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |12/29/2016 12/28/2018] ......... 434 1 .......109,999 | ......253.1800 | ............4,106 5358 | ... 5,358 | ..........(3,826) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016( 12/27/2019] ....28,397 | ...... 7,490,613 | .......263.7800 ..207,016 197,628 | ...... (186,053) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE7. | 12/29/2016( 12/27/2019] ....73,839 | ....19,418,185 262.9800 558,961 | ..oovvvvvevrvevvnnnnnnns [ ceverrersrserrrressinnns | v 544313 |..| .........544,313 | ..... (493,619) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016( 12/27/2019| ..187,284 | ...47,929,719 | ......255.9200 | ...... 1,955,245 | ...oovvvvevvvvvevennnns [ v | v 2,183,019 | ... weooue 2,183,019 |...(1,437,086) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. | 12/29/2016(12/27/2019| ..174,025 | ...45476,281 | ......261.3200 | ......1,425,267 440,137 11,440,137 |...(1,209,273) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016( 12/27/2019| ..285,393 | ....74,442,033 | ......260.8400 | ...... 2,388,743 | cooooeoeererveecereenees | v, | ennines 2,439,809 | .| ...coc. 2,439,809 |...(2,003,954) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. |12/29/2016(12/28/2018| ......2,241 | ........572,302 | ......255.4100 | .......... 18,710 23281 | ... 23,281 | .......(19,495) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/29/2016| 12/28/2018| .. ..77,619 | .......256.0400 2,440 2,990 | ... 2,990 (2,625) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016( 12/28/2018| ...... 1,603 | .......410,107 | .......255.8900 | ........... 13,014 | oo [ s corrreneenn 16,007 || 16,007 | .......(13,893) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNE7. | 12/29/2016( 12/28/2018] ......... 562 | ........148,174 | ......263.5100 2,862 2,589 | .. 2,589 | ........(4,291) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/29/2016( 12/28/2018| ...... 1,128 ..285,872 | ......253.4600 ...10,501 ..13,627 .13,627 (9,921) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/29/2016( 12/28/2018| ...... 1478 | .......379,101 | .......256.5200 | ........... LAY 72 (SOOI R crrrreeenn 13993 || 13,993 | ......(12,744) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNE97. | 12/29/2016 12/28/2018] ......... 282 | 61,457 253.6500 2,231 2,886 | ... 2,886 (2,130) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNES7. [01/17/2017(01/11/2019] ...cvvve B2 | o 10,759 255.5600 380 435 | ... 435 (364) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/17/2017{01/11/2019] .....4,651 | ...... 1,215,546 | .......261.3600 29,951 28,032 | ... 28,032 | .......(37,063) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/17/2017(01/11/2019] .....5,834 | ...... 1,523,943 | .......261.2300 37,861 35,650 | ... 35,650 | ........(46,617) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |01/17/2017{01/11/2019] .....5,779 | ...... 1,508,601 | .......261.0700 | .......... 37,849 35914 | ... 35914 | ........(46,328) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/17/2017{01/11/2019] .. ....261.7200 5,134 4733 | .. 4,733 (6,455) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |01/17/2017(01/10/2020] ......... 308 [ ........... 78,701 | ......255.8300 3458 3621 |.. 3,621 (2,356) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNES7. | 01/17/2017(01/10/2020] ......4,806 | ...... 1,231,186 | .......256.1700 53,252 55,465 | ... 55,465 | ........(36,611) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. [01/17/2017) 01/10/2020] ....30,483 | ...... 7,808,205 | .......256.1500 ..338,056 352,197 | ... 352,197 (232,278) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/17/2017{01/10/2020] ....12,077 | ...... 3,182,754 | .......263.5400 96,132 86,388 | ... 86,388 | .......(79,336) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNES7. | 01/17/2017(01/10/2020] ....18,464 | ...... 4,740,706 | .......256.7500 | ......... 199,414 205,897 | ... 205,897 | ...... (139,386) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017(01/10/2020] ....34,339 | ...... 9,037,959 | .......263.2000 ..277,800 251,633 251,633 | ..... (227,509) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNES7. [01/17/2017(01/11/2019] ..........83 | oo 21,279 | ......256.0300 731 827 | ... 827 | oo (715) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNES7. |01/17/2017(01/10/2020] ....66,927 | ....17,133,217 | ......256.0000 | ......... FLIHETI N Y ISP (SO 780,084 |..| .........780,084 | ..... (511,135) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/17/2017{01/10/2020] ....87,062 | ....22,851,931 | .......262.4800 ..728,706 ..671,000 671,000 | ...... (586,985) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. |01/17/2017(01/10/2020] ....59,784 | ....15,350,858 | ......256.7700 | ........ (GZINCT /2 Y SOOI [BOS 665,868 |...| ...........665,868 | ...... (451,167) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNES7. |01/17/2017|01/10/2020] ....40,829 | ....10,719,254 | ......262.5400 | ....... 340,514 | oo | i | i 313,368 |...| ..........313,368 | ..... (274,884) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/17/2017]01/10/2020] ..163,883 | ....42,803,056 | .......261.1800 | ...... 1,455,284 ,380,330 11,380,330 |...(1,138,143) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017{01/10/2020| ..120,204 | ....31,441,768 | ......261.5700 | ..... 1,048,179 | .oooovevvevvevrieinnnns [ e | e 986,137 | ...| ..........986,137 | ... (827,626) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFU57RNES7. |01/17/2017(01/11/2019] ......... 274 | . 70,000 | .......255.5600 2,473 2,831 |.. 2,831 (2,367) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017{01/11/2019] .. 117,574 | ......256.1700 4513 | .. 4,513 (3,946) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |01/17/2017(01/11/2019] ......... 460 | .......122,142 | .......265.3300 2,302 1,745 | ... 1,745 (3,292) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/17/2017(01/11/2019] ...... 5028 | ..... 1,285,777 | ......255.7000 | ........... 45,055 51,388 |...] ..cce.e....51,388 | ........(43,408) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/17/2017(01/11/2019] ...... 1,731 | ........ 444,389 | .......256.7400 | ........... LT SR corrreeennn 16,225 || 16,225 | .......(14,800) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccceeeuvsiscsasrie. VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [01/17/2017]01/11/2019] .....2,720 | ........710,502 | .......261.2600 | ........... L7272 (SO cornnnnn 16,566 | .| oo 16,566 | ......(21,718) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. |01/17/2017(01/11/2019] ......... 988 | .........260,825 | ......264.0600 5,363 4382 .| 4,382 | ........(7,354) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [02/13/2017)02/08/2019 ...... 1,319 | ........339,229 | .......257.2200 | ........... LTCISIC T SRR N corrrenenen 12,087 || e 12,087 | .......(11,076) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE7. |02/13/2017(02/07/2020] ....60,497 | ....15,562,912 | .......257.2500 661,570 661,570 | ...... (449,836) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |02/13/2017[02/07/2020| ..122,240 | ....32,210,337 | ......263.5000 | ...... 1,168,618 893989 |...| .........893989 | ..... (798,458) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. |02/13/2017 | 02/07/2020 ..222,502 | ....57,249,770 | ......257.3000 | ...... 2,765,700 | .coovevcvrerrcccerreeces | v | oveines 2425972 | .| oo 2,425,972 |..(1,653,065) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/13/2017|02/07/2020| ..119,898 | ....31,535,682 | ......263.0200 | ...... 1,170,209 906,464 906,464 | ...... (792,498) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. |02/13/2017 | 02/07/2020| ..408,028 | ..106,976,718 | ......262.1800 | ...... 4,129,241 3,266,275 | ... | oo 3,266,275 |...(2,751,297) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. |02/13/2017(02/08/2019] ......2,954 | ........759,675 | ......257.1700 30,072 27,186 | ... 27,186 | .......(24,824) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 02/13/2017(02/08/2019] ...... 1,605 .413,523 | ......257.7000 ciennnnr(13,396) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |02/13/2017(02/08/2019] .....1,337 | ........353,872 | ......264.7100 8,903 5820 |... 5,820 (9,598) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/13/2017(02/08/2019] ......8,936 | ....... 2,342,636 | .......262.1700 69,072 51474 | .| ...........51,474 | ........(68,786) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/13/2017[02/08/2019] ....13,087 | ...... 3,424,651 | ......261.6900 ..104,039 ...79,220 79,220 | ... (101,867) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 02/13/2017(02/08/2019] ....12,240 | ...... 3,198,955 | ......261.3500 99,145 cirrieennnen 16,697 || e 76,697 | .......(95,994) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |02/13/2017(02/08/2019] ......... 315 | s 82,950 | ......263.7200 2221 1533 | ... 1,533 (2,325) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. |02/13/2017]02/07/2020] ....16,560 | ...... 4,261,473 | ......257.3400 ..205,506 ..180,124 180,124 | ..... (122,947) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/02/2017 [ 02/28/2020] ....31,048 | ...... 8,310,388 | .......267.6600 | .......... LTI TN RN IV (DS 170,737 | ... | .. 170,737 | ... (179,716) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. |03/02/2017(02/28/2020] ....59,998 | ....15,661,794 | .......261.0400 685,773 523,844 | ... 523,844 | ... (412,899) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/02/2017 | 02/28/2020] ....35,574 | ...... 9,505,148 | .......267.1900 ..311,633 202,645 | ... 202,645 | ..... (208,899) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/02/2017 | 02/28/2020] ....89,652 | ....23,857,304 | ......266.1100 | ........ 824,799 552,982 | ... 552,982 | ..... (543,470) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |03/02/2017(02/28/2019] ..........61 | wecccceec 21,267 | .......347.8900 727 998 |... 998 | oo (117) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/02/2017 [ 02/28/2019 ...... 1,157 | ........398,127 | .......344.0700 | .......... 16,038 22,734 | ... 22,734 | ........(1,940) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............ococccvcvvverrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [03/02/2017]02/28/2019] ......2,735 | .........948,339 | ......346.6900 | .......... K7 (170 (RN S o bT,863 | ] . 47,463 (5,008) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/02/2017 [ 02/28/2019 ...... 1511 | .......517,709 | ......342.7200 22,055 31,516 | ... 31,516 (2,413) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [03/02/2017)02/28/2019 ...... 1,773 | ........616,989 | .......348.0600 20,935 28,698 | ... 28,698 (3,386) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/02/2017 | 02/28/2019] ......6,425 | ...... 2,230,374 | ......347.1200 ...18,904 ..109,125 109,125 | .......(11,925) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/02/2017 [ 02/28/2019] .....5,926 | ....... 2,032,249 | .......342.9100 LI 7 [T SR S 122,625 |...| ...........122,625 (9,534) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 03/02/2017 [ 02/28/2019] ....10,537 | ...... 3,660,941 | ......347.4400 | ......... VLV OO (RO I 176,088 | ...| ...........176,088 | .......(19,752) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE97. |03/02/2017|02/28/2019] .........389 .138,374 | .......355.8900 3,270 3972 |.. 3972 (884) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. |03/02/2017|02/28/2019] ....28,415 | ....10,048,442 | ......353.6300 | ........ 264,545 335,533 | ... 335,533 (62,303) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/02/2017(02/28/2019 ...... 1,489 | .......531,042 | .......356.6700 | ... (LS VI OO N e 14,434 L] 14,434 (3,420) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/2017 | 02/28/2019] ....2,803 | ...... 1,003,457 | .......357.9800 24814 | .. 24,814 (6,522) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/02/2017 | 02/28/2019] ....20,006 | ...... 7,055,319 | .......352.6600 | ......... 194,458 250,612 | ... 250,612 | .......(43,022) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |03/02/2017 | 02/28/2019] ....17,390 | ...... 6,129,538 | ......352.4700 | ......... 170,424 220,333 | ... 220,333 | .......(37,246) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNE97. |03/02/2017|02/28/2019] ......1,810 642,282 | ......354.7600 ....16,041 ...19,910 19,910 ...(4,050) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 03/02/2017(02/28/2019] .....4,217 | ...... 1,489,290 | .......353.1700 | ........... 40,061 51221 | .. 51,221 (9,163) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |03/02/2017(02/28/2019] ......... 764 | .......199,211 | ......260.8700 6,995 5137 | ... 5,137 (5,986) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 03/02/2017]02/28/2019] ...... 9,904 | ...... 3,515,980 355.0100 86,758 107,179 107,179 (22,240) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/02/2017[02/28/2019] ....12,343 | ...... 4,345,180 | .......352.0300 | ......... 123,309 | coovveeeenevcenrneeeeens [ eveiiiiisininiiinininns | e 160,514 |...| ...........160,514 (26,182) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. |03/02/2017|02/28/2020] ....29,722 | ....10,301,939 | ......346.6100 | ......... 465,149 567,919 | ... 567,919 (50,572) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. |03/02/2017 | 02/28/2020] ....52,598 | ....18,255,146 | .......347.0700 ..811,585 987,474 987,474 (89,897) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 03/02/2017|02/28/2020] ....66,832 | ....23,697,970 | .......354.5900 | ......... (VTR IC R Y IR (BN 918,963 | ...| ... 918,963 | ...... (119,639) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE7. |03/02/2017 | 02/28/2020] ....81,570 | ....28,225,577 | ......346.0300 | ...... 1,299,406 | ...ocovvvvevvrvverennnns [ covervverersccsereieiens | v 1,593,256 |...| ....... 1,593,256 | ...... (137,977) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |03/02/2017 | 02/28/2020] ....63,236 | ....22,400,170 | ......354.2300 | ........ 775,276 883,4% |...| ..........883,496 | ..... (113,093) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. |03/02/2017[02/28/2020| ..174,049 | ....61,435,989 | .......352.9800 2,222,612 | covvvereeerereeeerrenees | eevnnveeeninnennnnnnnens | v 2,568,008 |...] ........ 2,568,008 | ...... (309,918) 003
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeucscscscssrs VAGLB Hedge - Fixed Indexed Annuity.............. N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/02/2017 [ 02/28/2019 ...... 1652 | .......431,613 | .....261.2700 | ......... 14,802 | coooovveecereiiiinns | e rrerreenn 10,694 || 10,694 | ........(12,840) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/02/2017(02/28/2019] .....2,373 | .........630,395 | ......265.7000 | .......... 16,537 9,597 | ... 9,597 | .......(16,319) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/201702/28/2019] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..248,530 | ......265.2400 6,709 3,99 | .. 3,995 (6,545) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/02/2017(02/28/2019] ......5,962 | ...... 1,583,455 | .......265.6100 | ........... 41,791 24366 |...| .oooovrrrnn.24,366 | ........(41,129) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 03/02/2017 [ 02/28/2020] ......4,630 | ...... 1,210,699 | ......261.4800 | ........... 51,997 39,291 | ... 39,291 | .......(31,560) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/02/2017 [ 02/28/2020] ....13,178 | ...... 3,442,364 | .......261.2300 .149,433 ...(90,315) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |03/27/2017|03/22/2019] .....2,263 | ........793,445 | ......350.5900 | .......... 21,002 32,320 | ... 32,320 | ..........(4,583) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/27/2017(03/22/2019] ....21,070 | ...... 7,438,437 | ......353.0300 | ......... 175,094 261,960 |...| ..........261,960 | ........(44,900) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/27/2017 [ 03/22/2019] ....10,040 | ...... 3,605,604 | .......359.1100 62,351 84,287 | ... 84,287 (22,952) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |03/27/2017(03/23/2020] ...41,571 | ....14,461,304 | ......347.8700 | ........ (STCIT LT Y IV [ 761,108 |...| ..ccee....761,108 | ........(71,219) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 03/27/2017(03/23/2020] ....50,565 | ....17,581,287 | .......347.7000 692,734 931,845 |...| .........931,845 | .......(86,505) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. |03/27/2017 | 03/23/2020| ..108,008 | ....38,408,565 | ......355.6100 | ......1,132,999 /434,166 1,434,166 | ...... (191,909) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 03/27/2017 | 03/23/2020 ..153,055 | ....53,198,850 | ......347.5800 | ...... 2,104,506 | ..ooovvvrerieecercneces | v | e 2,833,647 | .| oo 2,833,647 | ...... (261,582) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. |03/27/2017|03/23/2020] ....89,469 | ....31,765,823 | ......355.0500 | ....... 957,314 | oo | i [ i 1,217,848 | .| ....... 1,217,848 | ..... (158,855) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/27/2017]03/23/2020 ..247,826 | ....87,705,452 | .......353.9000 ,546,978 .3,546,978 | ...... (438,947) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/27/2017(03/22/2019 ...... 1,494 | .......519,902 | .......348.0700 | ......... 15,474 24,356 | ... 24,356 (2,837) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/27/2017(03/22/2019] ...... 1,781 | ........618,828 | .......347.5100 | .......... 18,894 29,865 | ... 29,865 (3,329) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/27/2017 | 03/22/2019] .. ..251,837 | .......356.7600 .4,920 6,955 | ... 6,955 | .........(1,587) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 03/27/2017(03/22/2019] ......6,923 | ....... 2,407,068 | .......347.6900 | ........... 72,900 [ coovovveerernenemnnenens [ ceverrsessssssssssssenns | e 115,068 | ...| ...........115,068 | ........(13,008) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvivenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/27/2017]03/22/2019] ......... 768 | ........278,511 | .......362.4700 | ...........: 4,026 5,031 |.. 5,031 | .......(1,757) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |03/27/2017|03/22/2019] ....44,156 | ....15,613,127 | ......353.5900 | ........ 357,222 531,009 |[...| .........531,009 | ........(95,037) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. |03/27/2017[03/22/2019] ....15,886 | ...... 5,633,161 | ......354.6000 | ........ 122,640 | cooovevevvvvceneevecnees | i | v 179,653 | ...| ..........179,653 | ........(34,753) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/27/2017(03/22/2019] ...... 1,157 | ........414,095 | ......358.0000 | ............ 7,588 | oooevevvevnvvvemnnninns [ eereresnseressscscnisens e 10,488 covverenen 10,488 (2,627) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/04/2017(03/29/2019] ......... LRI [— 50,401 | ......261.1200 | ......ccc.... 1,438 1,309 cerrrrerennne 1,309 | oeinin(1,484) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/31/2020] ....15,740 | ...... 4,179,567 | .......265.5300 ..103,699 103,699 | ........(96,379) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/31/2020] ....45,357 | ....12,007,430 | ......264.7300 | ........ KYLTCZVIH Y DU 315,843 ciereennnnn315,843 | ..o (283,761) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFU57RNE7. |04/04/2017(03/29/2019] .......c..31 | o 10,609 | .......346.8100 388 532 532 (56) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2017|03/29/2019] ......2,256 ..785,264 | .......348.0100 27,280 36,995 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2017(03/29/2019] ......... 353 | .......122,815 | ......347.8400 | ............. 4,301 5,838 5,838 (665) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/29/2019] ......... 293 | ........105,328 | .......359.7400 2,111 2,372 2,372 (665) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2017[03/29/2019] .....5,842 | ....... 2,036,608 | .......348.6400 68,872 92,766 92,766 | .......(11,238) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/29/2019] ....32,428 | ....11,504,870 | .......354.7800 293,799 364,678 cierennnnn364,678 | ........(70,698) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2017 [ 03/29/2019] ......6,686 | ....... 2,369,315 | .......354.3500 | ........... (SIS Y IR [ o1} cooverenenen11,195 | .......(14,486) 003
Equity/l | JPMorgan Chase
ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 04/04/2017 [ 03/29/2019 .. ...67,379 | ......358.3400 1,448 1,679 1,679 .(425) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2017(03/29/2019] ..........57 | wovvvvveccs 15,277 | .......267.6400 284 196 196 (361) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/29/2019 ...... 7,118 | ..... 2,514,501 | .......353.2600 68,902 87,710 coererene81,710 ] .......(15,151) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2017(03/31/2020] ....11,484 | ...... 3,998,377 | .......348.1800 174,437 208,149 208,149 | .......(19,691) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/31/2020] ....16,512 | ...... 5,752,511 | ......348.3900 | ........ 249,162 296,864 ...296,864 | ........(28,358) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNE7. | 04/04/2017|03/31/2020] ....55,677 | ....19,842,280 | ......356.3800 | ........ LYY Y ISR [ 716,837 ....7116,837 | ........(98,666) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/31/2020] ....52,017 | ....18,121,721 | .......348.3800 ..784,938 935,579 935,579 (89,329) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNE97. [ 04/04/2017]03/31/2020] ...43,239 | ....15,384,712 | .......355.8100 | ......... AP/ Y SN [ 571,050 ...571,050 | ........(76,608) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/31/2020| ..114,757 | ...40,693,831 | ......354.6100 | ..... 147,244 | oo [ v | e 1,597,716 | .| ....... 1,597,716 | ... (203,016) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/04/2017(03/29/2019] ......... 492 | .......130,570 | .......265.1500 2,876 2,238 2,238 (3,401) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2017[03/29/2019] ........ 641 | .........170,655 | ......266.2900 3,480 2,572 2,572 | ........(4,261) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 04/04/2017(03/29/2019] ......... 786 | .........209,063 | ......265.9500 | ............. 4,363 3276 | ... 3,276 (5,288) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. [ 04/04/2017)03/31/2020] .....4,100 | ...... 1,069,011 | .......260.7400 | ........... 40,999 37,080 | ... 37,080 (28,188) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2017(03/31/2020] ....11,841 | ..... 3,079,717 | .......260.0800 ..111,566 111,566 | ........(82,527) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/04/2017(03/31/2020] ....18,280 | ...... 4,869,685 | .......266.4000 | ......... 141484 | oo [ rneinmrnnnninnnninns | v 13,254 | ..| o 113,254 | (109,227) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNES7. | 04/04/2017 [ 03/31/2020] ....20,066 | ....... 5,218,098 | ......260.0500 | ......... LV Y IR [ 189,402 | ... | ...........189,402 | ...... (139,930) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017[04/12/2019] ......8,785 | ...... 3,065,564 | .......348.9500 93,298 v 138,051 138,051 | ........(16,946) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/18/2017[04/12/2019] ....12,146 | ...... 4,308,394 | .......354.7200 99,839 [ ..ooovvvvverveivnnnnnins [ v | e 138,574 |...| ........... 138,574 (26,149) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017[04/12/2019] ......3,387 | ...... 1,219,853 | ......360.1500 | .......... 21474 27,135 | ... 27,135 | .........(7,590) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. |04/18/2017 | 04/13/2020] ......2,374

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..829,652 | ......349.4800 32,262 e 41,041 .41,041 ..(4,096) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoouncrvvvveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/18/2017]04/13/2020] ....26,273 | ...... 9,172,286 | ......349.1100 | ......... 361,521 | oo | e | s 460,838 |...| ..........460,838 | .......(45,227) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/18/2017[04/13/2020] ...27,912 | ...... 9,745,642 | ......349.1600 | ......... KISCRTUICN Y ISR (DO 488,620 |...| ..........488,620 | .......(48,063) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/18/2017 [ 04/13/2020] ....11,654 | ...... 4,162,676 | .......357.1800 .122,253 ..145,615 145,615 (20,542) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/18/2017|04/13/2020] ....46,445 | ....16,563,198 | ......356.6200 | ......... 496,497 595,001 | ... 595,001 | .......(81,897) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE7. | 04/18/2017|04/13/2020] ....51,291 | ....18,284,223 | ......356.4800 | ........ 551,378 661,303 |...| .........661,303 | .......(90,446) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/18/2017]04/13/2020] ..184,871 | ....65,701,290 | .......355.3900 | ...... 2,063,160 2,501,115 2,501,115 | ...... (325,889) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 04/18/2017|04/12/2019] ......... AKZ — 46,709 | ......348.0800 | ............. 1479 2203 |.. 2,203 (253) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/18/2017(04/12/2019] .....4,770 | ...... 1,662,823 | .......348.5900 | .......... 51422 | oo | e cirniennnnn 16,338 || eeee..nn 76,338 (9,121) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/18/2017 | 04/12/2019] .. ...38,679 | ......359.7400 696 886 |... 886 (241) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017(04/12/2019 ...... 7,357 | ...... 2,568,949 | .......349.1800 | ..oovovves L7 T [T [N [ 114,260 | ... | ..........114,260 | ........(14,270) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017[04/12/2019] ....27,438 | ...... 9,746,103 355.2100 220,324 303,866 |...| ..........303,866 (59,445) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/18/2017(04/12/2019 ...... 1,143 | ........405,907 | .......355.2300 9,176 cerrrenene 12,639 || 12,639 (2,477) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017[04/12/2019] .....5,181 | ...... 1,838,175 | .......354.7600 | ......... 42,488 58,973 | ... 58,973 | ......(11,162) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017|04/12/2019] ......... 561 | .........201,820 359.9100 3,600 4568 | .| ..............4,568 | .........(1,256) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |04/27/2017[04/26/2019] ..........69 | wooevev 24,077 | .......349.2000 899 1,076 | .| o 1,076 | e (133) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/27/2017 | 04/26/2019] .....4,128 | ...... 1,466,638 | .......355.3100 ...41,856 ...45,940 (8,849) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/27/2017 | 04/26/2019 ...... 1214 | .......435,352 | ......358.4800 | ......... 10,724 | oo [ v e 11,074 ] 11,074 (2,670) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 04/27/2017 [ 04/24/2020] ...... 7,834 | ...... 2,740,803 | .......349.8600 | ......... 124,326 | oo [ s | s 133,803 | ... ..........133,803 | .......(13,517) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/27/2017 | 04/24/2020] ....15,628 | ...... 5,460,890 | .......349.4200 ..251,462 271,569 | ... 271,569 (26,896) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/27/2017 | 04/24/2020] ....41,672 | ....14,580,525 | ......349.8900 | ........ (SICIURR TN Y VPR [ 710907 |...] -errreie.710,907 | ........(71,912) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/27/2017 [ 04/24/2020] ...... 5176 | ..... 1,857,085 | .......358.7800 | ........... 61,803 60,442 | ... 60,442 (9,059) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/27/2017 [ 04/24/2020] ....95,871 | ....33,553,073 | ......349.9800 | ...... 1,516,686 629,753 11,629,753 | ..... (165,526) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/27/2017 | 04/24/2020] ....62,253 | ....22,238,142 | ......357.2200 | ....... L7V Y VSRR [ 780,334 |...| ..........780,334 | ..... (109,281) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/27/2017 | 04/24/2020] ....58,996 | ....21,066,778 | ......357.0900 | ....... ULV Y IR [, 743818 |..| .......743,818 | ..... (103,577) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/27/2017 [ 04/24/2020| ..160,598 | ....57,166,461 | ......355.9600 | ......2,103,834 128,743 12,128,743 (282,103) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/27/2017 [ 04/26/2019] ....6,293 | ....... 2,205,088 | .......350.3900 | ........... 78,288 92,346 | ... 92,346 | .......(12,461) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE7. | 04/27/2017 | 04/26/2019] ........ 669 | .........233,552 | ......349.0700 8,772 cerrreeeen 10,507 [ ] 10,507 | c.....s(1,287) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/27/2017|04/26/2019] ...... 5478 | ...... 1,918,803 | .......350.3000 68,415 80,756 | ... 80,756 | ........(10,826) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/27/2017 | 04/26/2019 ...... 7,001 | ..... 2,457,110 | .......350.9500 85,136 99,744 | ... 99,744 | .......(14,021) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNE7. | 04/27/2017 | 04/26/2019] ....29,224 | ....10,388,020 | ......355.4600 | ......... 294,580 322,325 | ... 322,325 | .......(62,755) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. |04/27/2017 | 04/26/2019] .........100 ....35,656 | .......357.3500 926 979 | ... 979 (218) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [04/27/2017)| 04/26/2019] ....10,634 | ...... 3,788,880 | .......356.3000 | ......... 103,362 | cvvvvevvrrrveeererreeees [ cermnmennmnmnnnmnmnnenns | cvvvsrenen MAT7 || e 111,417 (23,030) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/27/2017 | 04/26/2019] ........ 695 | .........249,492 | ......358.8000 6,050 6,209 | ... 6,209 | .........(1,530) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c.vvenerrreveeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE97. | 05/08/2017]05/03/2019] ...... 2,989 | ... 1,053,445 | .......352.4900 | ........... 34877 39,314 | ... 39,314 (6,128) 003,
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/08/201705/03/2019] ....10,500 | ...... 3,760,022 | .......358.1100 96,492 98,779 | ... 98,779 (22,890) 003
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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) | BJ/AC.V. | )/Accretion ltems Exposure Entity | end (b
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 05/08/2017|05/04/2020] ...... 3298 | ... 1,163,664 | ......352.8200 | .......... 48,549 50,163 | ... 50,163 (5,746) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c..cmmrrverrrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/08/2017]05/04/2020 ....15,074 | ....... 5,314,196 | ......352.5300 | ........ 224,006 232,021 | ... 232,021 (26,242) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017|05/04/2020] ....28,818 | ....10,162,907 | .......352.6600

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

.441,193 441,193 (50,187) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/08/2017 | 05/04/2020] ......... AV — 62,796 | .......360.9400 | .......ocoon. 1,966 1847 | ... 1,847 (301) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............ccocccvcvvverrrens VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7H6GLXDRUGQFU57RNE97. [ 05/08/2017|05/04/2020] ......3,224 | ...... 1,137,468 | .......352.8500 | ........... LY VI Y IO cornnnn 48,969 [ ] ..., 48,969 (5,617) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/08/2017 [ 05/04/2020] ....12,049 | ...... 4,346,326 | .......360.7200 .137,238 .129,243 129,243 | .......(20,849) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017 [ 05/04/2020] ....70,540 | ....24,873,868 | ......352.6200 | ...... LT (VU OPRRRPPRRRPROT [ I 1,081,726 |..| ....... 1,081,726 | ...... (122,833) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE7. | 05/08/2017 | 05/04/2020] ....47,187 | ...17,013,219 | ......360.5500 | ......... TI0J2: IS Y IV [BSRON 510,221 |...| .........510,221 | .......(81,715) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/08/2017 | 05/04/2020] ....34,754 | ....12,509,735 | .......359.9500 ..406,275 386,507 <iernr:(60,340) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. |05/08/2017(05/03/2019] ......... T - 54,198 | ......352.3900 | .............1,803 2,034 |.. 2,034 (315) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/08/2017 [ 05/04/2020] ...... 9,914 | ... 3,563,041 | .......359.3800 | ......... 118,081 | oo [ ovviviiimiinnisiiininns | v 113,216 | ... | ..........113,216 | .......(17,250) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7THBGLXDRUGQFU57RNE97. | 05/08/2017 [ 05/04/2020| ..106,016 | ....38,069,131 | ......359.0900 | ......1,275,367 226,916 1,226,916 | ..... (184,630) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/08/2017[05/03/2019] ...... 1634 | .......576,048 | ......352.5300 | .......... 19,037 21448 | .. 21,448 (3,353) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/08/2017 [ 05/03/2019 ....... 5688 | ... 2,006,567 | .......352.7900 65,579 covereeeenen 13,887 || e 73,587 | ...eei(11,719) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THE6GLXDRUGQFU57RNES7. | 05/08/201705/03/2019] ..

..314,593 | ......359.7400 ..7,468 7391 |.. 7,391 -(1,917) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeuncrrrvvivnnes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017]05/03/2019] ....18,319 | ...... 6,570,005 | ......358.6500 | ......... 164,319 | oo | v | i 166,416 |...| ...........166,416 | ........(40,034) 003

Equity/I | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFU57RNE7. |05/08/2017(05/03/2019] ......... 679 | .........243,713 | ......358.8500 6,038 6,090 | ... 6,090 | ..........(1485) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/08/2017 [ 05/03/2019 ....... 5517 | ..... 1,976,356 | .......358.2400 50,424 51,469 cieren(12,035) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/08/2017(05/03/2019] ........ 647 | ........235,341 | ......363.7300 | ............. 4,600 41024 | 4124 ] (1,402) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/18/2017 [ 04/13/2020] ....73,357 | ....25,608,234 | ......349.0900 | ...... 1,010,127 | oo [ oo | v 1,287,698 |..| ...... 1,287,698 | ...... (126,261) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........c..cmvrrveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |05/23/2017]05/17/2019] ......... 192 | e 67,976 | ......353.7100 2,335 2382 |.. 2,382 (398) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE97. |05/23/2017[05/17/2019] ....32,309 | ....11,617,164 | ......359.5600 | ......... 306,939 280,734 | ... 280,734 (69,850) 003
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 05/23/2017]05/17/2019] ...... 3,002 | ...... 1,079,905 | .......359.7200 28,340 25812 | ... 25,812 (6,492) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. | 05/23/2017(05/17/2019] ....16,538 | ....... 5,940,101 | ......359.1700 | ..ooocc. 159,761 | covvveveevereeererneeees [ ermmmeenmnmnnnmnmnnenns | v 147,399 |...| ... 147,399 (35,727) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/23/2017(05/17/2019] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

...51,087 | ......364.1000 ..1,087 890 | ... 890 (299) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/23/2017(05/17/2019] ....10,913 | ...... 3,921,798 | ......359.3700 | ......... 104,546 96,006 | ... 96,006 (23,585) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccceeeuvssicscsrie. VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017)05/17/2019 ...... 1,957 | ........711,906 | ......363.7500 | ......... 15,422 | coovevvveveveeerereneens [ ovmimnmiininnns o 12733 ] 12,733 | e (4,179) 003

Equity/l | JPMorgan Chase
ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 05/23/2017 | 05/18/2020] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..150,102 | ......352.8900 6,708 6,481 | .. 6,481

.(738) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 05/23/2017(05/18/2020] ....15,210 | ...... 5,372,869 | ......353.2400 | ......... 237,432 228,455 | ... 228,455 (26,421) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2017[05/18/2020] ....25,105 | ...... 8,882,170 | .......353.8000 385,112 368,434 | ... 368,434 | ........(43,657) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/23/2017(05/18/2020] ....29,747 | ...10,515,327 | .......353.4900 ..460,784 ...(51,701) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. |05/23/2017(05/17/2019] ......... 226 | oo 80,265 | .......354.8900 2,619 2621 |.. 2,621 | oo (475) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/23/2017[05/18/2020] ...... 7919 | ..... 2,866,250 | .......361.9300 93,607 80,865 | ... 80,865 | .......(13,537) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/23/2017[05/18/2020] ....22,860 | ...... 8,075,066 353.2400 356,845 ..343,352 343,352 | .......(39,710) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/23/2017(05/18/2020] ....25,973 | ...... 9,391,757 | ......361.6000 | ......... 310,375 269,407 | ... 269,407 | .......(44,483) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2017 | 05/18/2020| ..110,599 | ....39,119,990 | ......353.7100 | ..... 1,701,013 | oo [ v | v 1,629,197 | .| oo 1,629,197 | ..... (192,300) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/23/2017|05/18/2020] ....54,095 | ....19,556,792 | .......361.5300 ..648,052 562,970 | ... 562,970 | ........(92,683) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |05/23/2017|05/18/2020] ....52,740 | ....19,049,533 | ......361.2000 | ......... 638,676 557,497 | ... .........557,497 | ........(90,527) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNE7. |05/23/2017(05/18/2020] ......... 489 | ......175,972 | ......359.9200 6,175 5486 | .. 5,486 (845) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2017(05/18/2020] ....33,987 | ....12,253,897 | .......360.5500 .420,415 370,383 370,383 (58,529) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2017 | 05/18/2020| ..169,085 | ....60,853,864 | ......359.9000 | ...... VRTINSO [STSTISITSIT B 1,899,083 | .| vcoone 1,899,083 (292,021) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2017(05/17/2019] ......8,442 | ...... 2,986,972 | ......353.8400 | ......... 101,974 | oo [ ieiiiininisinnninns | v 103,873 | ...| ...........103,873 | ........(17,490) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017(05/17/2019] ........ 685 | .........243,001 | ......354.8600 | ............ 7937 7,949 | ... 7,949 | ..........(1,437) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevveeerererens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017] 05/17/2019] ......6,085 | ...... 2,151,605 | ......353.5800 | ........... L1V [T SN e 18,979 [ | i 75,979 | .......(12,564) 003
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/23/2017]05/17/2019] ......... 601 | ........218,398 | .......363.5300 | ...........: 4,782 3971 | .. 3,971 | ..cc....(1,285) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/23/2017(05/17/2019] .....8,460 | ....... 2,989,175 | .......353.3500 | ......... 104,221 | oo [ ermmmeenmnmnenmnmnneens | v 106,987 | ...| ...........106,987 | .......(17,412) 003

Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 05/23/2017]05/17/2019] ...... 6,581 [ ...... 2,374,219 | ......360.7600 59,296 52,798 | ... 52,798 | .......(14,232) 003

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |05/23/2017(05/17/2019] ......... 59 | .........219,391 | ......367.8400 33877 2839 |.. 2,839 | .......(1,212) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............ccocccvcvvverrrens VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |05/31/2017)05/30/2019 ......... 913 | .........323,660 | .......354.5600 | ........... 11,328 | cooveerveveveerrereeeens [ ovmmmnmssiiniinnns corrnnnn 10,878 [ o] 1 10,878 | .........(1,890) 003

Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/31/2017[05/30/2019] .....5,675 | ....... 2,051,039 | .......361.4000 52,950 ceverennnn 44,301

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

.44,301 | .......(12,108) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNE7. |05/31/2017(05/30/2019] ......... 576 | .........209,988 | ......364.4300 | ............. 4,702 3,640 | ... 3,640 | ........(1,208) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/31/2017 [ 05/29/2020] ...... 1,829 | .......649,749 | .......355.1800 28,099 25437 | ... 25437 (3,175) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/31/2017 [ 05/29/2020] ....10,010 | ....... 3,560,894 | .......355.7500 ..151,044 ..135,851 135,851 | .......(17,373) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |05/31/2017 | 05/29/2020] ....29,248 | ....10,390,965 | ......355.2700 | ......... LY £:T T Y VI [ 405,149 | ...| ..........405,149 (50,767) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/31/2017 [ 05/29/2020] ...... 8,565 | ...... 3,042,366 | ......355.2000 | ......... 131476 | oo [ i | v 118,999 | .| .........118,999 | .......(14,867) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THEGLXDRUGQFU57RNEY7. | 05/31/2017(05/29/2020] ....10,021 | ...... 3,664,285 | .......364.6500

113,542 90,291 90,291 | .......(16,710) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/31/2017(05/29/2020] ....43,409 | ....15,440,581 | .......355.7000 655,910 590,412 | ... 590,412 | .......(75,346) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccccoueerrvuveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/31/2017]05/29/2020] ....28,551 | ....10,387,314 | .......363.8100 332,625 268,075 | ... 268,075 | ........(47,948) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/31/2017]05/29/2020] ....56,398 | ....20,044,959 | .......355.4200 859,505 176,277 776,277 | .......(97,894) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/31/2017(05/30/2019 ...... 1,19 | .......425,022 | ......355.3100 | .......... 14414 | oo [ s corrreenn 13,656 | .| ...e...e..i13,656 (2,496) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/31/2017(05/29/2020] ...47,246 | ...17,175,724 | .......363.5400 555,610 [ ..oovevvvevnvermmnnninns [ e | e 449,465 | .| .........449,465 | ......(79,514) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/31/2017 [ 05/29/2020] ....20,961 | ...... 7,613,180 | .......363.2000 ..249,231 202,724 | ... 202,724 (35,369) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |05/31/2017|05/29/2020] ....39,418 | ....14,285,586 | ......362.4100 | ......... 481,297 395,957 | ... 395,957 | ........(66,885) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/31/2017 | 05/29/2020] ....92,032 | ....33,318,247 | ......362.0300 | ...... AT VN [UIIIINIITN NN IOV 941315 | .| .........941,315 | ... (156,543) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [05/31/2017)05/30/2019 ...... 1,379 | ........489,530 | .......355.0100 | ........... LERTVIS T SOOI N covrrenen 16,016 || eeeennnn 16,016 (2,869) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |05/31/2017[05/30/2019] .....4,719 | ...... 1,680,521 | .......356.1400 | .......... 54,973 51,325 | ... 51,325 (9,919) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE97. |05/31/2017(05/30/2019] ......... 896 | .......319,484 | ......356.6500 | .......... 10,221 9,453 9,453 | .........(1,890) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [05/31/2017) 05/30/2019] ....10,207 | ...... 3,703,385 | .......362.8400 89,410 [— A ) coererenn 12,189 | ......(21,649) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/31/2017[05/30/2019] ....18,991 | ...... 6,875,187 | .......362.0200 ...(40,437) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/31/2017[05/30/2019] .....8,759 | ...... 3,170,940 | ......362.0100 | ........... 79,622 65,604 65,604 | .......(18,651) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 05/31/2017[05/30/2019] ....10,802 | ...... 3,898,899 | ......360.9300 | ......... 102,839 87,017 ceiverenen 87,017 .......(23,070) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017|06/13/2019] .........756 ..270,549 | .......358.0300 9,121 7,426 7,426 ..(1,588) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/14/2017(06/13/2019] ....12,413 | ...... 4,519,862 | ......364.1200 | ......... 116,187 81,860 81,860 (25,754) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017(06/13/2019] ......... LT — 71,159 | ......367.1000 .1,591 1,029 1,029 (389) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. |06/14/2017|06/13/2019] ......2,148 ....364.3700 ...19,892 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017(06/13/2019] ......... 365 | ........134,217 | ......367.8900 2,889 1,824 1824 | oo (723) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/14/2017 | 06/12/2020] ......8,379 | ...... 3,004,487 | ......358.5700 | ......... 126,524 | ooovevvvveveerveveenees [ i | v 101,197 ..101,197 | .......(14,407) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017|06/12/2020] ....31,562 | ....11,301,614 | .......358.0800 483,841 ..389,526 389,526 | ........(54,345) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/14/2017[06/12/2020] ....27,678 | ...... 9,908,667 | .......358.0000 | ......... 425,408 | ... | e [ i 342,797 ..342,797 | .......(47,667) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017[06/12/2020] .....4,956 | ...... 1,773,483 | ......357.8600 | .......... 76,468 61,757 61,757 (8,538) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/14/2017[06/12/2020] ....21,500 | ...... 7,891,433 | .......367.0400 247,682 .173,616 173,616 | ........(34,800) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 06/14/2017|06/12/2020] ....52,333 | ....18,746,878 | ......358.2200 | ....... FELTTUL N Y IV [ 641,912 ...641,912 | .......(90,078) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/14/2017(06/13/2019] ...... 1,941 | ........695,783 | .......358.4200 23,062 crrrieen. 18,629 ...18,629 | ..........(4,085) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017(06/12/2020] ....61,015 | ....22,355,911 | .......366.4000 718,147 508,880 508,880 | ........(99,455) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017|06/12/2020] ....38,061 | ....13,632,301 | ......358.1700 | ......... (SICHIRC1;20 Y ISR (DS 467,880 ...467,880 | ........(65,520) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/14/2017|06/12/2020] ....72,268 | ....26,454,567 | .......366.0600 859,994 | .o | e | i 613,091 ..613,091 | ... (118,221) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 06/14/2017)| 06/12/2020] ....13,496 | ...... 4,936,632 | .......365.7900 | ......... 162,085 | .oovvevvvvevererrrreeees [ eermnmeenmnmnnnmnmnneens | v 116,044 ...116,044 (22,138) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/14/2017[06/12/2020] ..111,972 | ...40,830,521 | ......364.6500 | ...... 1,395,169 | ...ooovvvvervvvrerennnns [ v | v 1018492 | .| ....... 1,018,492 | ..... (185,681) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 06/14/2017|06/12/2020] ....49,020 | ....17,870,332 | ......364.5500 | ......... SAVIVEK N Y VT [ 448,071 | ...| .........448,071 | ......(81,362) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017(06/13/2019] ......2,739 [ ........981,140 | .......358.1600 32,873 26,709 | ... 26,709 (5,760) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017(06/13/2019] .....3,898 | ...... 1,395,679 | .......358.0400 38,285 | ... 38,285 (8,193) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/14/2017(06/13/2019] ........ed5 | oo 16,752 | .......369.3900 335 202 | ... 202 (87) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 06/14/2017(06/13/2019] ........ 670 | .........239,557 | ......357.5100 8,255 6,795 | ... 6,795 | .........(1,405) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/14/2017[06/13/2019] ....22,782 | ...... 8,318,683 | .......365.1500 203,895 ciernnn(46,813) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............ccocccvcvvvererer VAGLB Hedge - Fixed Indexed Annuity............... N/A........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/14/2017)06/13/2019) ....11,486 | ...... 4,185,661 | .......364.4300 | ......... 106,126 | cvvveevevvevreereerreees [ ormmenmsmsmnnnninnnnnns o 74,103 [ ] 74,103 (23,766) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017[06/13/2019] ....16,388 | ...... 5,973,375 | ......364.5000 | ......... ETURSK . (OO [SROIRROROIITY I 105,209 | ...| ..........105,209 [.........(33,889) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/28/2017 [ 06/27/2019] ....3,599 | ...... 1,286,898 | .......357.5500 36,843 | ... 36,843 ..(7,464) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 06/28/2017|06/27/2019] ......1,627 | ........594,033 | ......365.1900 | .......... 12,281 | oo [ s w1054 || eeeiin 10,154 (3,299) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNE7. | 06/28/2017(06/27/2019] ......... 651 | .........236,205 | ......363.0800 5,406 4697 | .| o497 | ..........(1,343) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/28/2017 | 06/26/2020] .....5,599 | ....... 2,004,326 | .......357.9800 69,847 |... 69,847 (9,597) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/28/2017 | 06/26/2020] ....23,922 | ...... 8,545,524 | ......357.2300 | ......... 334,424 308,270 | ... 308,270 | .......(41,073) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. | 06/28/2017 | 06/26/2020] ....29,541 | ....10,548,348 | ......357.0700 | ........ 415,352 383,316 | ... 383,316 | .......(50,738) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/28/2017|06/26/2020] ...... 1,677 ..599,294 | .......357.4500 23,288 21,402 | .. 21,402 (2,877) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/28/2017 | 06/26/2020] ....23,814 | ...... 8,715,382 | ......365.9800 | .......... 249,569 204,868 | ... 204,868 (38,779) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/28/2017 [ 06/26/2020] ....84,272 | ....30,097,659 | ......357.1500 | ...... 1,181,490 | oo [ v | v 1,089,723 | .| e 1,089,723 | ..... (144,717) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/28/2017 | 06/26/2020| ....67,825 | ....24,779,328 | .......365.3400 ..727,088 602,142 | ... 602,142 | ..... (111,157) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........c..ccvmrvveerrreeennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/28/2017|06/26/2020] ....20,698 | ...... 7,390,589 | .......357.0600 | ........ 291,020 268,689 | ... 268,689 (35,551) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/28/2017 [ 06/27/2019 ...... 1,198 | .......428,256 | .......357.6100 | ......... (VKT T N 12215 | ] 12,215 (2,484) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/28/2017| 06/26/2020] ....58,409 | ....21,324,502 | .......365.0900 | ........ 631,400 524913 |...] .........524,913 | ........(95,952) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/28/2017 | 06/26/2020] ......7,653 | ...... 2,792,051 | .......364.8100 83,499 69,723 | ... 69,723 | .......(12,606) 003
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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) | BJ/AC.V. | )/Accretion ltems Exposure Entity | end (b
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/28/2017]06/26/2020 ..161,060 | ...58,593,803 | .......363.8000 | ...... IR E T A< T [T (BRI I 1,540,390 | .| oo 1,540,390 | ...... (267,591) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c..cmmrrverrrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |06/28/2017]06/26/2020] ....38,601 | ....14,043,080 | .......363.8000 | ......... 435,806 369,183 | ... 369,183 | ........(64,133) 003

Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 06/28/2017]06/27/2019] ...... 6,279 | ...... 2,245,394 | ......357.6100 66,242 64,046

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

64,046 | .......(13,024) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/28/2017[06/27/2019] ....12,368 | ...... 4425468 | ......357.8200 | ......... 129,368 | .oovvevvvveveerrrrneeees [ ermnnennmnmnnnnnnnnenes | v 124594 | .| .......... 124,594 (25,677) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNE97. | 06/28/2017(06/27/2019] ......... 518 | .........185,002 | ......357.2500 5,546 5395 |... 5395 | ........(1,073) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/28/2017[06/27/2019] ....14,278 | ...... 5,198,803 | .......364.1100 96,101 ..96,101 | ........(29,255) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............ccocccvcvvvererer VAGLB Hedge - Fixed Indexed Annuity............... N/A........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/28/2017)|06/27/2019] ......3,088 | ...... 1,122,463 | .......363.4400 25,263 21,762 [ .| 21,762 | .........(6,360) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/28/2017(06/27/2019] ....11,939 | ...... 4,336,603 | .......363.2200 98,619 85,390 | ... 85,390 | ........(24,624) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/28/2017 | 06/27/2019] ....20,335 | ...... 7,387,938 | .......363.3100 ..167,358 ..(41,914) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. |07/10/2017(07/05/2019] ........ 322 | ......113,850 353.5700 3,220 4142 | .. 4,142 (643) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/10/2017(07/05/2019] ...... 1,759 | .......627,483 | .......356.6400 | ........ LTIV O [N 19,108 | eeeeinn 19,108 (3,610) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. |07/10/2017(07/07/2020] .....5,233 | ...... 1,838,795 | .......351.4100 ....14,094 85,886 | ... 85,886 (8,931) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/10/2017(07/07/2020] ....14,585 | ...... 5,128,615 | ......351.6300 | ......... 205,069 237,360 | ... 237,360 | ........(24,907) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. |07/10/2017(07/07/2020] ....24,418 | ...... 8,594,572 | ......351.9700 339,661 392,145 | ... 392,145 | .......(41,735) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/10/2017]07/07/2020] ...... 2,198 771,545 | .......351.0200 ...31,519 36,625 | ... 36,625 (3,747) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. |07/10/2017(07/07/2020] ......... 562 | ........201,392 358.6300 6,273 6,845 | ... 6,845 (957) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/10/2017(07/07/2020] ....19,442 | ...... 6,994,904 | .......359.7900 | ......... 208,609 225,143 | ... 225,143 (32,983) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. |07/10/2017(07/07/2020] ....50,237 | ....17,629,997 | .......350.9400 ..721,899 839,668 | ... 839,668 (85,620) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [07/10/2017)07/07/2020] ....60,632 | ....21,772,442 | ......359.0900 | ......... (GISTICTISTH [N ISR (B 724255 | .| v 724,255 | ..... (103,159) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/10/2017(07/07/2020] .....4,950 | ...... 1,740,877 | ......351.7200 69,394 80,268 | ... 80,268 (8,454) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |07/10/2017[07/05/2019] ....cvvre39 | v 13,610 | .......351.2300 428 562 |... 562 (75) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. |07/10/2017[07/07/2020] ....44,980 | ....16,143,225 | ......358.9000 | ......... 497476 | e | e | i 541,792 | ...| .........541,792 | ........(76,581) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/10/2017(07/07/2020] ...... 1,155 | .......414,880 | ......359.1600 | ......... 12,672 | oo [ s correeeenen 18,756 [ ] i 13,756 | .........(1,965) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE7. |07/10/2017(07/07/2020] ........ 691 | .........246,729 | ......356.8600 8,193 9,095 |... 9,005 | .........(1,184) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. |07/10/2017|07/07/2020| ..108,981 | ....38,958,474 | ......357.4800 | ...... 1,265,268 ,396,154 11,396,154 | ...... (186,323) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/10/2017(07/07/2020] ....10,085 | ...... 3,600,493 | .......357.0200 | ......... 118,900 | covvvevevvereerrerreeees [ ovmrmesnmmmnnnnnsnnenes | v 131,763 | ... | ..........131,763 | ........(17,258) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 07/10/2017(07/05/2019] ......2,828 | .......993,749 | ......351.4200 30,965 crrreenn 80,643 | | ........40,643 (5,499) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNES7. | 07/10/2017(07/05/2019] .....4,044 | ...... 1,420,935 | .......351.4000 58,176 | ... 58,176 ..(7,861) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. |07/10/2017(07/05/2019] ......... 393 | ........138,061 | .....351.2300 | ............. 4,340 5704 |.. 5704 | oo (762) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/10/2017|07/05/2019 ....... 5990 | ...... 2,146,161 | ......358.2900 | ........... 48,519 59,082 | ... 59,082 | .......(12,377) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/10/2017(07/05/2019 ...... 1,808 .648,971 | ......358.9300 (3,741) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/10/2017[07/05/2019] .....3,336 | ...... 1,190,419 | ......356.8200 28,891 35,861 | ... 35,861 (6,851) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/10/2017(07/05/2019] ....10,741 | ...... 3,830,738 | .......356.6300 93,773 | oooeeeeevvnveveminnnnns [ cevesissscscscsssescsens | v 116,725 | ...| ... 116,725 (22,036) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. |07/12/2017|07/06/2018 ..253,607 | ....66,214,199 | ......261.0900 | ......1,176,736 ,053,720 11,053,720 | ...(2,043,952) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |07/12/2017(07/06/2018] ................. covvsisissiiiiiin | i 281.6700 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. |07/12/2017|07/06/2018] ....59,243 | ....14,726,558 | ......248.5800 | ........ VARV Y IV [ 986,451 |...| .........986,451 | ... (488,843) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/12/2017]07/06/2018] .. <0...285.2000 (0) 003
Equity/l

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 07/19/2017{07/13/2018] .....9,161 | ....22,528,438 | ...2,459.2700 | ...... 1,008,752 | ..coovvvevevrrnverennens [ cevervrerersseseresiien | v 2,197,806 | ...[ ...cco. 2,197,806 | ....... 377,266 003
Equity/l

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA...... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 07/19/2017|07/13/2018] ................ covviisisnns | 2:2,729.7900 (0) 003
Equity/l

S&P500 Index CALL Spread (SPX) Options........ | VAGLB Hedge - Indexed Universal Life. ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 07/19/2017|07/13/2018| .....4,959 [ ....12,194,807 | ....2,459.2700 ,024,492 1,024,492 | ....... 183,658 003
Equity/I

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. |07/19/2017|07/13/2018] ................. covvsrsssinenn | 0.2,680.6000 (0) 003
Equity/l | Goldman Sachs

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Group FOR8UP27PHTHYVLBNG30.. | 07/18/2017|07/13/2018 ...18,060,199 | ...2,459.2700 | ........ 675,271 2,278,133 .| ... 2,278,133 | ...... 461,581 003
Equity/l | Goldman Sachs

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Group FORBUP27PHTHYVLBNG30.. [ 07/18/2017| 07/13/2018 | ########] ....33,751,073 | ....2,459.2700 | ...... 1,113,448 3,880,970 |...| ..o 3,880,970 | ...... 795,814 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFUS7RNE97. |07/24/2017[07/19/2019] ..........89 | ........... 31,061 | ......349.7900 | ............. 1,234 1,390 || v 1,390 | (168) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/19/2019 ...... 3524 | ..... 1,268,050 | .......359.8000 32,424 32,149 | ... 32,149 | .......(7,216) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [07/24/2017)07/19/2019 ......... 579 208,171 359.6100 5372 5342 | .. 5342 | .........(1,185) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/24/2017(07/19/2019] ...... 7125 | ...... 2,555,460 | .......358.6500 68,901 69,628 | ... 69,628 | .......(14,575) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/19/2019] ...... 7,736 | ...... 2,778,294 | ......359.1300 | .ooovvvee TRV (R DR covvreeenenn BAT3 | | e 73473 | ........(15,836) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNE97. |07/24/2017(07/19/2019] ......... 781 | .........282,879 | ......362.2100 6,451 6,130 | ... 6,130 | .........(1,590) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/19/2019] .. .130,773 | .......359.8300 3,340 3,309 | .. 3,309 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNE7. |07/24/2017(07/19/2019] ........ 618 | .........222,536 | ......360.1600 5,592 5514 | .. 5514 | ........(1,265) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ...... 1,548 | ........543,900 | .......351.4000 25,152 25515 | ... 25515 (2,633) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/24/2017(07/21/2020] ......6,092 | ....... 2,152,036 353.2700 93,509 93,342 | ... 93,342 | .......(10,398) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ....18,414 | ...... 6,509,735 | .......353.5300 | .......... 280,438 279,241 | .| 279,241 | .......(31,438) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNE7. |07/24/2017(07/19/2019] ......... 471 | ........165,769 | .......352.1000 5979 6,582 | ... 6,582 (917) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ......7,532 | ....... 2,753,105 | .......365.5100 67,453 67453 | ......(12,210) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017(07/21/2020] ...24,771 | ...... 8,760,600 | .......353.6600 | ......... KYEIZ: IV Y [SSRRTY (DO 373712 | .| e 373,712 | ........(42,296) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ....24,633 | ...... 8,680,201 | .......352.3800 | ......... 388,710 390,921 | ... 390,921 | .......(41,993) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS57RNEY7. | 07/24/2017]07/21/2020] .........534 ..188,645 352.9700 8,279 8,287 | ... 8,287 (912) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ....23,982 | ...... 8,474,787 | ......353.3800 | ......... 366,926 365,868 |...| ..........365,868 | ........(40,939) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017(07/21/2020] ....25,664 | ...... 9,299,101 | .......362.3400 | ......... 294,366 266,784 | ... 266,784 | .......(42,711) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ....25,135 | ...... 9,112,410 | .......362.5400 ..286,287 258,891 | ... 258,891 | .......(41,773) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 07/24/2017(07/21/2020] ....16,701 | ...... 6,041,267 | ......361.7300 | ......... 195,402 | covvvevvvveveneeerreeees [ ermmmeenmnmnsnmnanneens | cvvvsrenn 178519 |...| ..........178,519 | ........(27,906) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE7. | 07/24/2017(07/21/2020] ....69,335 | ....24,508,702 | ......353.4800 | ...... IS RCICITN PR Y I 1,053,571 | .| .ccccc 1,053,571 | ..... (118,372) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ....77,988 | ....28,151,426 | .......360.9700 935,859 862,771 | ... 862,771 | ..... (130,897) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/24/2017{07/19/2019] .....2,518 | ........892,439 | .......354.3900 29,161 31,262 | ... 31,262 (5,031) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ......6,393 | ....... 2,262,564 353.9000 96,282 95,529 95,529 | .......(10,918) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE7. |07/24/2017(07/21/2020] ....63,325 | ....22,850,103 | ......360.8400 | ........ FLRTKTN Y SN [, 704,653 creveennnnn 104,653 | ..... (106,361) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/24/2017|07/21/2020] .. ..343,287 | ......359.9000 ....11,856 ...11,068 ..11,068 ..(1,609) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. |07/24/2017(07/21/2020] ....48,910 | ....17,644,200 | ......360.7500 | ......... GUICHISTH Y R [ 546,449 crrrnnn 546,449 (82,190) 003
Equity/l | JPMorgan Chase
ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 07/24/2017|07/21/2020| ..157,871 | ....56,748,180 | ......359.4600 | ...... ECLEIUNZICI PRI Y I 1,867,676 |...| ....... 1,867,676 | ...... (266,934) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/21/2020] ....10,583 | ...... 3,796,685 | .......358.7600 .136,518 .129,084 129,084 | .......(17,943) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNE7. |07/24/2017(07/19/2019] ..........98 | ........... 35,969 | ......367.7400 624 527 CYT0 (188) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/19/2019] ...... 3,092 | ..... 1,090,438 | ......352.6700 | ........... RISKCTA TN [FRURRIORIRINOIN DO ..41,993 ...41,993 (6,068) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017(07/19/2019] .. ..100,282 | .......350.3900 3,887 4,354 4,354 (544) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/24/2017(07/19/2019] ......5,804 | ....... 2,046,077 | .......352.5100 | ....ocooeee 72496 | ..ooovevevenvvennnnniens [ e ...19.478 ..19478 | ......(11,368) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/24/2017(07/19/2019] .....6,873 | ....... 2,484,882 | ......361.5300 | .......... 58,560 56,333 56,333 | .......(14,028) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/24/2017(07/19/2019] ....10,033 | ...... 3,609,994 359.8300 92,199 91,350 91,350 (20,541) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/02/2019] ......... M2 | s 39,649 | .....354.8300 | ............. 1,401 1,366 1,366 (223) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/02/2019] ....10,509 | ....... 3,804,784 | ......362.0600 | .......... 97,521 84,566 ...84,566 | .......(21,164) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/02/2019] .....9,551 | ...... 3,454,561 | .......361.6800 90,070 ..78,710 78,710 | .......(19,266) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/02/2019] ......6,371 | ....... 2,299,516 | .......360.9100 62,122 55,059 55,059 | ......(12,883) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/07/2017 | 08/02/2019] ...... 3244 | ... 1,170,662 | .......360.8200 | .......... 31,763 28,192 28,192 (6,561) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/02/2019 ...... 1,020 ..371,420 | ......363.9800 8,694 7,261 7,261 (2,031) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |08/07/2017|08/02/2019] ......... 508 | .........185,298 | ......364.7100 | ............. 4,192 3,445 3,445 | .........(1,005) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ....2,982 | ...... 1,060,284 | .......355.5400 | .......... LT ATET Y O ..41,901 v 41,901 (5,071) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 08/07/2017| 08/04/2020] ....15,803 | ...... 5,616,793 | ......355.4300 | ......... 244,944 223,035 223,035 (26,876) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/04/2020] ....23,788 | ...... 8,454,585 | .......355.4100 368,956 336,013 336,013 | ........(40,458) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ....20,017 | ...... 7,353,280 | .......367.3600 | .......... PATVRTSN Y IV [ 165423 | .| ..........165,423 | ........(31,656) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |08/07/2017)08/02/2019 ...... 1823 | .......647,559 | .......355.1500 22,573 21,920 | ... 21,920 (3,634) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ....13,508 | ...... 4,798,479 | ......355.2300 ..210,726 192,208 (22,978) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ....11,970 | ...... 4,251,923 | ......355.2200 | ........ 186,729 | covvveververeerrerneeees [ evmnnesnmnmnnnnnnnnenes | v 170,390 | ...| ...........170,390 [........(20,360) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNE7. | 08/07/2017 | 08/04/2020] ....52,529 | ....18,666,677 | ......355.3600 | ......... EH[CTA LT Y IV [ 743,49 | .| ........743,494 (89,342) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/04/2020] ....39,678 | ....14,460,618 | .......364.4500 461,454 .377,041 377,041 | .......(64,634) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ....16,519 | ...... 6,005,664 | .......363.5700 | ......... 197,728 | oo [ i | v 163,547 | ...| ...........163,547 | .......(27,107) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 08/07/2017 | 08/04/2020] ....31,597 | ....11,485,622 | ......363.5000 | ......... YL TTITH Y DU [ 313853 |...| .........313,853 | ........(51,882) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ....50,864 | ....18,062,223 | .......355.1100 ..796,526 ..727,285 727,285 | .......(86,526) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/04/2020] ....46,202 | ....16,782,807 | .......363.2500 559,042 | ..ovvvvvcrrsirieennnes | cevesssssinrernnesess | o 464,251 | ...| .........464,251 | .......(76,010) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ....24,236 | ...... 8,786,668 | .......362.5400 | ........ 300,047 251,598 |...| ..........251,598 | ........(40,083) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 08/07/2017 [ 08/04/2020] ....89,464 | ....32,435,032 | ......362.5500 | ......1,107,559 928,297 | ... 928,297 | ..... (147,947) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/02/2019] ...... 1,049 | .......372,609 | .......355.1300 | .......... LI RVLVIV R SO [N e 12,627 | | 12,627 (2,091) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020 ..108,290 | ....39,181,661 | ......361.8200 | ...... EIRTEN VT [N DR B 1,161,498 |..| ...... 1,161,498 | ..... (179,965) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/07/2017|08/02/2019] ...... 2,022 ..718,848 | .......355.4800 ..24711 23,883 | .. 23,883 | ..........(4,039) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeuncrrrvvivnnes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 08/07/2017]08/02/2019] ......... 685 | .........243,119 | .......354.8200 8,599 8,384 | ... 8,384 | .........(1,362) 003

Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............ccccccwcveverrrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [08/07/2017)08/02/2019] ......6,453 | ...... 2,290,610 | .......354.9600 80,535 corirnenn18,372 [ | i 78,372 | ... (12,841) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/02/2019] .....8,945 | ...... 3,243,085 | .......362.5600 69,747 | ... 69,747 | .......(17,970) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |08/07/2017|08/02/2019] ......... LG [— 60,998 | .......367.3900 | ...ovvvverens 1,210 937 | ... 937 (318) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/02/2019 ...... 3578 | ... 1,313,278 | .......367.0200 26,550 20,731 | ... 20,731 (6,893) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNEY7. [08/08/2017]08/07/2018( ..159,009 | ...41,297,864 | .......259.7200 955,645 906,215 | ...| ...........906,215 | ...... (924,494) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 08/08/2017 | 08/07/2018] ........vvovveeee cevvsvnrssssssssn | 0 276.1900 (0) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 08/08/2017|08/07/2018] ....55,684 | ....13,894,174 | ......249.5200 | ........ 726,671 873,448 |...| ........873,448 | ... (383,200) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [08/08/2017]08/07/2018( ................. wevverrennnnnsnneenns | 2 279.7800 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/16/2017 | 08/15/2019] .. .125,789 | ......355.8900 4,425 4,118 4,118 (701) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/16/2017[08/14/2020] ....19,694 | ...... 7,010,143 | ......355.9500 309,986 273,072 | ... 273,072 (33,384) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017 | 08/14/2020] ....15,413 | ...... 5,671,984 | ......367.9900 | ......... 164,769 | cooovevevvvececvcveceens [ i | v 124,374 | .| ... 124,374 | .......(24,115) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. |08/16/2017 | 08/14/2020 863 308,147 356.9000 ....13,201 ..11,512 11,512 ..(1,461) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/16/2017 [ 08/14/2020] ....64,519 | ....22,959,147 | ......355.8500 | ...... 1,018,758 898,263 | ... 898,263 | ...... (109,384) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017|08/14/2020] ....54,994 | ....20,084,847 | ......365.2200 | ........ 645,078 507,046 |...| ..........507,046 | ........(88,651) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 08/16/2017 [ 08/14/2020] .. ....62,632 | ......364.6900 2,051 1623 | ... 1,623 (279) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 08/16/2017 | 08/14/2020] ....40,063 | ....14,601,394 | ......364.4600 | ......... 481,959 382,790 | ... 382,790 | ........(65,035) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 08/16/2017 | 08/14/2020] .....9,347 | ...... 3,330,041 | ......356.2700 | ......... 145,719 | oo [ i | v 127,911 | .. | ... 127,911 | ......(15,836) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/16/2017|08/14/2020] ....9,823 | ...... 3,579,294 | .......364.3800 ..118,465 94,206 94,206 | ........(15,957) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/16/2017 | 08/14/2020] ......... 750 | ........273,756 | ......364.9400 8,882 7,008 | ... 7,008 | ........(1,213) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017[08/15/2019] ...... 1,028 | .........365,398 | .......355.4800 | ......... ETOLISTN OO N e 12,240 | ] 12,240 (2,036) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/16/2017]08/14/2020] ..104,383 | ...37,939,154 | .......363.4600 | ...... 1,297,484 ,044,613 1,044,613 | ...... (170,873) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017 | 08/14/2020] ....9,482 | ...... 3,444,114 | ......363.2200 | ......... 118,812 95,943 | ... 95,943 | .......(15,551) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/16/2017(08/15/2019] ......2,246 | ........799,706 | .......356.0500 27,941 25941 | ... 25,941 | .........(4,464) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/16/2017[08/15/2019 ...... 7,187 | ..... 2,610,996 | .......363.2700 66,197 54,365 .54,365 | ........(14,232) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/16/2017)08/15/2019 ...... 5752 | ...... 2,086,193 | .......362.6900 | ........... 7RSI [FRRRIIT (SN covvreeennn88,126 | | 45,126 | .......(11,431) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017|08/15/2019] ....11,665 | ...... 4,229,462 | ......362.5700 | ......... 110,703 92,207 | ... 92,207 (23,196) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/16/2017)08/15/2019 ......... 559 | .........203,446 | .....364.2400 | ............. 4,932 3970 |... 3970 | ..........(1,098) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017[08/14/2020] ....3,998 | ...... 1,425,601 | ......356.5500 | .......... 61,814 54,088 | ... 54,088 (6,771) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017|08/14/2020] ....16,936 | ...... 6,030,264 | .......356.0600 265,727 233774 | ... 233,774 (28,704) 003
Equity/I | Bank of America

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Corp B4TYDEB6GKMZO031MB27.. | 08/16/2017 | 08/15/2018 ...25,394,665 | ...2,464.6100 | ...... 1,027,722 | coovevvvvverervvenennnes [ cevesrreresssssesesisens | v 3,159,137 [ .| e 3,159,137 | ...... 700,443 003
Equity/l | Bank of America

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life. ndex | Corp B4TYDEB6GKMZO031MB27.. | 08/16/2017 | 08/15/2018 ...38,954,492 | ...2,464.6100 | ...... 1,398,077 460,788 4,460,788 | ...1,018,224 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |08/29/2017 | 08/28/2019] ........ 545 | .......194,244 | ......356.2600 6,586 6,280 | ... 6,280 | ..........(1,076) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 08/29/2017 [ 08/28/2020] ......4,556 | ...... 1,619,558 | .......355.5000 | ........... 71,661 64,660 |...[ ............64,660 | .........(7,697) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. [08/29/2017)08/28/2020] ....22,750 | ...... 8,098,211 | ......355.9600 ..352,858 ..316,945 316,945 | .......(38,414) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/29/2017 [ 08/28/2020] ....26,196 | ...... 9,315,599 | .......355.6100 | ......... 410,493 [ oo | i [ i 370,158 |...| ..........370,158 | ........(44,256) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/29/2017 [ 08/28/2020] ....22,938 | ...... 8,434,462 | ......367.7100 | ......... PZICTRT(VIN Y VI [ 189,504 | ...| ...........189,504 (35,839) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE7. |08/29/2017 | 08/28/2020 83 29,460 355.0700 1,322 1,198 1,198 .(140) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/29/2017 [ 08/28/2020] ....66,186 | ....23,547,577 | ......355.7800 | ......1,031,836 928,816 | ... 928,816 | ...... (111,789) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNE7. | 08/29/2017 | 08/28/2020] ....67,234 | ....24,521,468 | ......364.7200 | ........ 788,651 | s | v [ i 640,044 |...| .........640,044 | ... (108,374) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNE97. |08/29/2017 | 08/28/2020] ......1,013 ..370,741 | ......365.9400 .. 11,418 9,109 | ... 9,109 ..(1,614) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/29/2017 | 08/28/2020] ....54,563 | ....19,875,046 | ......364.2600 | ........ 649,843 530,585 | ... 530,585 (88,311) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/29/2017 | 08/28/2020] ...... 1,866 | .........661,502 | .......354.5500 | ........... 30,188 27,506 | ... 27,506 (3,156) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. | 08/29/2017|08/28/2019] ...... 2,253 ..799,698 355.0000 28,609 27,732 | ... 27,732 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |08/29/2017 | 08/28/2020] ......... 446 | .......162,744 | ......364.5300 5273 4288 | .| oo 4,288 | e (721) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNE7. |08/29/2017 | 08/28/2020] ......... 547 | .......198,183 | ......362.2500 6,959 5828 |.. 5,828 (900) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/29/2017 | 08/28/2020 ..160,713 | ....58,350,051 | ......363.0700 | ...... 1,991,233 650,118 11,650,118 (262,651) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 08/29/2017)08/28/2020] ......2,981 | ...... 1,078,998 | .......361.9500 38,307 32,187 | ... 32,187 | .........(4,911) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |08/29/2017(08/28/2019] ..........46 | ..ccccveecs 17,033 | ......370.7700 293 213 | .. 213 (81) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 08/29/2017)08/28/2019) .....4,428 | ...... 1,576,883 | .......356.1500 53,707 51,301 | ... 51,301 (8,730) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 08/29/2017|08/28/2019] ......... 931 | .........330,000 | ......354.5300 | .......... LPZVCISTN T N v LT | ] T4 | (1,817) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/29/2017 [ 08/28/2019] ......8,584 | ...... 3,115,932 | ......362.9900 | ........... 78,115 67,044 | .| ...........67,044 | .......(16,860) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. (08/29/2017)08/28/2019 ......... LTI [— 57,661 | ......366.0100 | ............ 1,252 1,014 | ... 1,014 (301) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/29/2017 | 08/28/2019] ....11,188 | ...... 4,056,145 | .......362.5400 89,844 | ... 89,844 (22,033) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/29/2017 [ 08/28/2019] ....13,490 | ...... 4,888,182 | .......362.3600 | ......... 126,265 | coovvevvvveveeeerrneeees [ evmnnesnmnmnnnsnsnnenes | oo 109,530 |...| .ere....109,530 (26,591) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 09/12/2017(09/11/2019] ...... 1,399 | .......503,964 | ......360.2600 | .......... LTSI O [N cirneenn 13,038 || eeeeinnn 13,038 (2,750) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/12/2017(09/11/2019] .. ..110,296 | .......369.6000 2,202 1,537 | ... 1,537 (536) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. |09/12/2017(09/11/2019] ......... 425 | .......157,436 | ......370.7600 2,968 2,015 | .. 2,015 | o (747) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/12/2017(09/11/2020] ......... 59 | .........214,610 | ......360.0000 8,662 7,057 |... 7,057 (989) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/12/2017(09/11/2020] ...... 1,386 497,434 359.0000 20,756 (2,309) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |09/12/2017[09/11/2020] ......1,256 | ........452,361 | ......360.1400 | ........... RECK TR OO N cerrrenenen 14,780 || 14,780 (2,082) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/12/2017(09/11/2020] ....12,643 | ...... 4,552,994 | ......360.1300 | ......... 182,939 | oo [ i | s 148,825 | .| ...........148,825 | .......(20,960) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 09/12/2017(09/11/2020] ....29,743 | ....10,700,302 | .......359.7600 435,436 355,715 | ... 355,715 | .......(49,403) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNES7. |09/12/2017(09/11/2020] ....31,661 | ....11,759,286 | ......371.4100 | ....... 316,612 220,147 | ... 220,147 | .......(46,864) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/12/2017(09/11/2020] ...... 1,151 | .......435,195 | ......377.9800 9,130 5,663 | ... 5,663 | ..........(1,514) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/12/2017]09/11/2020] ...... 1,901 ..684,386 | .......360.0400 27,581 22,463 | ... 22,463 (3,153) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/12/2017(09/11/2019] ...... 1,333 | .........480,004 | .......360.0900 | ........... LR VI OO N e 12,546 | | e 12,546 (2,621) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/12/2017(09/11/2020] ......6,118 | ....... 2,261,364 | .......369.6000 65,100 crrniennn46,559 || ............46,559 (9,293) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE7. | 09/12/2017[09/11/2020] ....58,435 | ....21,027,139 359.8400 853,146 696,475 696,475 | .......(97,022) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. 09/12/2017)09/11/2020] ....63,352 | ....23,371,853 | .......368.9200 689,904 | ... | cerrrrrrrerererernnenees | eevennenens 498,426 |..| .........498,426 | .......(97,081) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/12/2017(09/11/2020] .....4,796 | ...... 1,770,742 | ......369.1800 | ........... 51,753 37,260 |..| .ooerrrnnn37,260 | ..........(7,325) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 09/12/2017(09/11/2020] ....56,483 | ....20,797,778 | .......368.2100 G724 A Y ISR [BOSSROY 459,966 |...| ..........459,966 | .......(87,328) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 09/12/2017{09/11/2020] ....15,156 | ...... 5,571,715 | ......367.6200 | ......... 172,326 | oo | i | v 126,975 | .| ..........126,975 (23,598) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase 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.JA.C.V. | )/Accretion ltems Exposure Entity end (b)
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options............ccccccccccvevecene VAGLB Hedge - Fixed Indexed Annuity.............. NA....... ndex |&Co TH6GLXDRUGQFUS7RNEY7. |09/12/2017 |09/11/2020| .147,370 | ...54,114,389 | ...... 367.2000 | ..... 1,699,180 | .oovovvvevcvervvevennns [ covvererevesesninsennns 21,259,650 || oo 1,259,650 | ... (230,559) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options................rccens VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. [09/12/2017 |09/11/2019) ....... AT2 | e 170,000 | ...... 360.0700 5,278 | ooovevevvvmveennnnenes | wevvenvnsnennnsnnnnnens | eevmeeseseens 4449 | | s 4,449 (928) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options............ccccccceccvevecene VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. (09/12/2017 [09/11/2019 | .....6,465 | ..... 2,324,451 | ...... 359.5500 | .......... 73,829 62,750 | ... 62,750 | ...... (12,720) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL Options................cccvcvecene VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. [09/12/2017 [09/11/2019| ...16,033 | ..... 5,882,585 | ...... 366.9000 | ...... LIV 1 A PR IR I 99,143 | .. | oo 99,143 (30,026) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c..comererveenees VAGLB Hedge - Fixed Indexed Annuity.............. N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. [09/12/2017{09/11/2019] .....1,334 | ........ 492,016 | ...... 368.8000 | .......... 10,219 | oo | e | e 7,259 | .| v 7,259 | ........(2,431) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............cccceccrevevene VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [09/12/2017 [09/11/2019 .....8,921 | ..... 3272445 | ...... 366.8200 | .......... 74,670 55457 | ... 55457 | ...... (16,724) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c..ccemerervvenees VAGLB Hedge - Fixed Indexed Annuity.............. N/A......... ndex |&Co THBGLXDRUGQFUS7RNEY7. [09/12/2017{09/11/2019| ....... 395 | ... 144,849 | ... 366.6500 3,334 2483 | .. 2483 | v (743) 003.

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............ccccceccvevevene VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [09/12/2017 [09/11/2019| ..11,716 | ..... 4,277,662 | ... 365.1200 | ....... 105,793 | covvveveeeenscenereeees | cevreeenenensseseseeess | v 81,315 [ | v 81,315 (22,388) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.ccemerevvvenees VAGLB Hedge - Fixed Indexed Annuity.............. N/A......... ndex |&Co THBGLXDRUGQFUS7RNEY7. [09/21/2017{09/20/2019| ........ 155 | 55,233 | ... 355.2900 | cocoooerne 1,719 [ i | i w1910 [ | v 1,910 (301) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccccreveven. VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. [09/21/2017 [09/20/2019 | ....5,221 | ..... 1,892,618 | ...... 3625100 | .......... L. 1T TS [N I 42,986 | .| oo 42,986 | ....... (10,114) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex |&Co THBGLXDRUGQFUS7RNEY7. [09/21/2017{09/20/2019] .....2,438 | ........ 889,482 | ...... 364.8200 7,701 . A7.427 17,427 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options............ccccccccccvcveven. VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [09/21/2017 |09/18/2020 ........ 810 | ... 287912 | ... 3555300 | .......... LRI T£< T OO ISR I 11,565 | ..o | oo 11,565 | ......... (1,360) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ceeeerernenens VAGLB Hedge - Fixed Indexed Annuity.............. N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. [09/21/2017{09/18/2020| .....3,768 | ....1,340,964 | ...... 355.9200 52,746 52971 |... 52,971 | ........(6,327) 003.
Equity/l | JPMorgan Chase

Mozaic Index CALL Options............ccccccccccvevecen. VAGLB Hedge - Fixed Indexed Annuity.............. NA....... ndex |&Co TH6GLXDRUGQFU57RNEY7. (09/21/2017 |09/18/2020 | .....6,068 | ..... 2,161,429 | ... 356.2100 | .......... 84,167 | ooooeeeeevvveinminnnns [ comvmmmimnissnnnininnns | v 84,323 | .| oo 84,323 | ...... (10,184) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................ccn. VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. [09/21/2017 |09/18/2020 | ...18,366 | ..... 6,551,575 | ... 356.7300 | ... W 25T VX107 A NS RN ISR 249,910 |...| woooeee 249910 | ...... (30,786) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex |&Co TH6GLXDRUGQFU57RNEY7. (09/21/201709/18/2020 ...11,213 | ..... 4,129,415 | ...... 368.2700 | ....... 103,720 | .ccoooiiiicsiciiciccins | e | 91,492 | | 91,492 | L (17,285) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c..erenen. VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. [09/21/2017 |09/18/2020 | .....6,706 | ..... 2,511,143 | ... 3744700 | .......... ZISC1STC I TS RN IO 40,086 | ...| weoooveeenns 40,086 | ......... (9,421) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options............ccccccccccvcvecene VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. (09/21/2017 |09/18/2020| ...13,893 | ..... 4,954,116 | ...... 356.5800 | ........ LECIU: Y4 R SRR TR IO 190,208 |...| oo 190,208 | ... (23,298) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c..enen. VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. [09/21/2017 |09/18/2020| ...15,935 | ..... 5,827,728 | ...... 365.7100 | ....... LG 1L OIS VRS I 146,744 | .| e 146,744 (25,272) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options............cc.covevvrevenens VAGLB Hedge - Fixed Indexed Annuity.............. N/A......... ndex |&Co TH6GLXDRUGQFUS7RNE97. |09/21/2017 |09/20/2019] ....1,109 | ........ 394,278 | ... 355.6800 | .......... 12,081 | oo [ v | v 13,352 | | v 13,352 | ......... (2,150) 003.
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c.crcvecen. VAGLB Hedge - Fixed Indexed Annuity.............. NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/21/2017 |09/18/2020 | ...48,818 | ...17,402,787 | ...... 356.4800 | ........ (oY A T NS IO ISR 671,061 | ... | oo 671,061 | ...... (81,881) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options............cc..covevvrevenens VAGLB Hedge - Fixed Indexed Annuity.............. N/A......... ndex |&Co TH6GLXDRUGQFUS57RNEY7.|09/21/2017{09/18/2020| ...35,210 | ...12,882,114 | ...... 365.8700 | ......... 314,069 | coooooeceereeris [ e | v 321,833 | .| e 321,833 (55,749) 003,

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. |09/21/2017|09/18/2020 | ...16,059 | ..... 5,854,582 | ...... 364.5700

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity...

168,939 155,848 ..155,848 (25,744) 003
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SCHEDULE DB - PART A - SECTION 1

Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Equity Basket Options CALL - Rainbow Options.

Equity Basket Options CALL - Rainbow Options.

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Indexed Universal Life...............

VAGLB Hedge - Indexed Universal Life.

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. |09/21/2017(09/18/2020] ....28,224 | ....10,297,388 | ......364.8500 | ......... 294,090 270,419 ciereennn 270,419 | ........(45,130) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. |09/21/2017(09/18/2020] ....25,325 | ...... 9,212,320 | ......363.7600 | .......... 274,019 254,981 crerernnnnn254,981 | ........(40,884) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/21/2017(09/18/2020] ....76,478 | ....27,841,153 | .......364.0400 ..819,847 ..760,315 760,315 | ... (123,173) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/21/2017(09/20/2019] ......... 968 | .........345,513 | .......357.0900 9,918 RN [1X: 7.} v 10,823 | ........(1,887) 003
Equity/l | JPMorgan Chase
ndex |[&Co TH6GLXDRUGQFU57RNE97. |09/21/2017(09/20/2019] ......... 269 | ........ 95,528 | .......355.4000 2,959 3,285 3,285 (520) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/21/2017(09/20/2019 ...... 1,508 ..536,160 | .......355.5600 ....16,482 ..18,275 (2,924) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. |09/21/2017|09/20/2019] ......2,323 | ........828,602 | ......356.7300 | .......... 24,180 26,482 26,482 | .........(4,526) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |09/21/2017(09/20/2019] ....15,064 | ...... 5,468,775 | ......363.0300 | ......... ERERISTAN O RO I 120,214 coern 120,214 (29,091) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE7. |09/21/2017|09/20/2019] ......2,099 ..767,229 | ......365.5300 (3,968) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/21/2017(09/20/2019] ......6,922 | ....... 2,508,816 | .......362.4200 56,141 57,303 57,303 | .......(13,416) 003
Equity/l | Goldman Sachs
ndex | Group FOR8UP27PHTHYVLBNG30.. [ 09/18/2017| 09/14/2018 | ########] ....30,293,962 | ....2,500.2300 | ...... 1,167,529 | oovovvvvvevvvvvevinnnns [ v | v 3,647,729 | .| ..ocven 3,647,729 926,701 003
Equity/l | Goldman Sachs
ndex | Group FOR8UP27PHTHYVLBNG30.. | 09/18/2017| 09/14/2018 ...45,147,060 | ....2,500.2300 | ......1,540,869 ,988,671 4,988,671 | ....1,264,223 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2017( 10/03/2019] ......... 890 | .........314,999 | ......354.1300 | .......... LRRVCICIN OSR [N covreen 11,670 coverene11,870 | il (1,697) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE97. |10/04/2017[10/03/2019] ......... 381 | .........139,691 | ......366.4700 2,775 2,493 2493 | oo (707) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/04/2017 [ 10/03/2019] ....... 3311 | ... 1,197,278 | ......361.5700 30,100 29,168 29,168 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2017(10/03/2019] ....11,370 | ...... 4,109,786 | ......361.4600 | ......... 103,808 | .ovvcveevevcereereeeens [ ovniviiisimsnisininines | v 100,790 ...100,790 | .......(21,939) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/04/2017(10/03/2019] .....4,068 | ...... 1,466,727 | .......360.5700 | .......... 38,603 37,942 137,942 | .........(7,872) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2017 | 10/02/2020] .. ...54,389 | ......355.4600 2,292 2,202 2,202 (256) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 10/04/2017[10/02/2020] ....13,341 | ...... 4,732,999 | ......354.7600 | ......... L0737 [ Y ISR [ 197,325 ...197,325 (22,364) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2017 [ 10/02/2020] ...... 7,316 | ...... 2,595,488 | ......354.7900 | ......... ERRIRISITN OO [OTTTRRIROIRIOTOIOT I 108,073 ...108,073 | .......(12,263) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. | 10/04/2017[10/02/2020] ....21,216 | ...... 7,522,515 | .......354.5600 KYL AT/ (NI [N [T 316,259 ...316,259 (35,573) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/201710/02/2020] ....10,878 | ...... 3,987,941 | ......366.6000 | ......... 113,351 96,951 96,951 ..(17,018) 003
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeucscscscssrs VAGLB Hedge - Fixed Indexed Annuity.............. N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2017 [ 10/02/2020] ...... 8,976 | ... 3,340,302 | ......372.1200 | ..cooce 77,107 61,256 | .| .............61,256 | .......(13,062) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c..cmmrrverrrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |10/04/2017]10/03/2019] .......... 295 | ........104,489 | .......354.5600 3,595 3,785 | .. 3,785 (564) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2017]10/02/2020] ....36,320 | ....12,883,723 | .......354.7300 556,419 537,814 | ... 537,814 | .......(60,886) 003

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |10/04/2017 [ 10/02/2020] ....33,045 | ....12,030,577 | ......364.0700 | ........ 375,388 330,640 | ... 330,640 (52,974) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNES7. |10/04/2017 [ 10/02/2020] ....37,614 | ....13,337,176 | ......354.5800 | ........ 578,880 560,248 | ... 560,248 (63,065) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THBGLXDRUGQFU57RNES7. | 10/04/2017(10/02/2020] ....33,095 | ....12,039,361 | .......363.7800

..379,602 335479 | ... 335,479 (53,185) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/04/2017 [ 10/02/2020] ....24,007 | ...... 8,723,987 | ......363.3900 | ......... LTI Y ISR [ 247,627 | ...| .........247,627 (38,704) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |10/04/2017 [ 10/02/2020] ....39,629 | ....14,382,509 | ......362.9300 | ......... LICT AV TN Y VSOOI [ 417,183 | ... | v 417,183 | ........(64,119) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/04/2017 [ 10/02/2020] ....70,700 | ....25,606,862 | .......362.1900 ..854,764 ..768,884 768,884 | ..... (115,013) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2017 [ 10/02/2020] ....78,802 | ....28,523,136 | .......361.9600 SIS0 Y IV [P 865,640 |...] .........865,640 | ..... (128,397) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNE7. | 10/04/2017(10/03/2019] ......... 198 | oo 70,058 | ......354.5100 2415 2,544 | .. 2,544 (378) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2017]10/03/2019] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..305,619 | ......354.3200

..(1,648) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2017(10/03/2019] ...... 1,890 | .......671,239 | .......355.1400 22,530 23,577 | ... 23,577 (3,630) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceeeiesscscciccs VAGLB Hedge - Fixed Indexed Annuiy................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2017(10/03/2019 ...... 3432 | ... 1,216,639 | .......354.5100 | ........... 41,938 [ oo | e e 44,184 ] 44,184 (6,566) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2017 [ 10/03/2019] ...... 1,858

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..657,851 | .......354.0600 23,132 24460 | ... 24,460 (3,545) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeuncrrrvvivnnes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2017]10/03/2019] ....12,105 | ...... 4377,701 | ......361.6500 | ......... 109,669 | ..oooovvnrnrriiienes | e | i 106,132 | ...| ...........106,132 (23,339) 003

Equity/I | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/04/201710/03/2019] ......8,759 | ...... 3,182,010 | ......363.2900 | ........... 73,750 69,724 | ... 69,724 | .......(16,734) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THEGLXDRUGQFU57RNES7. | 10/05/2017 [ 04/26/2019 ..

.115,872 | ......262.3800 3,922 2,751 | .. 2,751 (3,255) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/05/2017 | 04/26/2019] ......... 928 | ........244,312 | ......263.2500 | ............. 7,824 5329 | .. 5,329 (6,688) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccrcsesscss. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE97. |10/05/2017(07/31/2019] ......... LT [ 44,681 | .......264.1500 | ...ccooooees 1,448 1,002 | .| 1,002 | ........(1,146) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/05/2017(07/31/2019] ....19,900 | ....... 5,278,345 | ......265.2500 | ......... SIS KT SRR SO I 107,046 | ...| ...........107,046 | ...... (130,594) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevveeerererens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 10/05/2017]07/31/2019] ....13,804 | ...... 3,658,339 | .......265.0200 | ......... LRV ICITN Y (O v 15,782 || i 75,782 | .......(91,215) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017(07/31/2019] .....8,421 | ....... 2,224,931 | ......264.2100 | ..oocooees 71,832 | coooveeeeemmevveninniens [ v v 89,610 || eeeeeen 49,610 (56,956) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |10/05/2017[07/31/2019] .....2,455 | ........654,214 | ......266.4400 | .......... 18,391 | coovvevvevererererereens [ ermrermrmnmninenininnns cerrreeenen 11,862 || e 11,862 | ......(15,525) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE7. | 10/05/2017|07/31/2020] .. ..247,698 | ......257.1300 ..11,233 (6,909) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/05/2017(07/31/2019] .....9,528 | ...... 2,477,948 | ......260.0600 | ......... 101,954 | coovvvvvvveveeeveveneens [ orermemnermnsninininnns corrnnnenn T8AT3 ] i T8 ATS | . (71,173) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017(07/31/2019] .....4,560 | ...... 1,183,512 | .......259.5200 50,210 39,100 | ... 39,109 | .......(34,427) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. [ 10/05/2017)07/31/2020] .. ....50,653 | .......259.9200 2,559 1,950 ..(1,328) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. |10/05/2017(07/31/2020] ......... 298 | .......... 78,842 | ......264.5100 3,234 2268 |.. 2,268 | ..........(1,833) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNE7. |10/05/2017(07/31/2019] ......... ARV I— 34,194 | ......259.3000 | .............1,469 1,149 | | 1,149 | ..(1,000) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/05/2017 [ 08/30/2019] ......9,657 | ....... 2,572,529 | .......266.4000

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

....14,260 .48,636 | ........(60,589) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/05/2017]08/30/2019] ....32,464 | ...... 8,705,313 | .......268.1500 LI/ Y IV [ 139,546 | ... ...........139,546 | ...... (192,032) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/05/2017 | 08/30/2019] ......6,041 | ...... 1,633,145 | .......270.3600 36,667 21,021 | ... 21,021 (32,868) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/05/2017 | 08/30/2019] ....4,196 | ...... 1,095,129 | .......260.9700 32,949 | ... 32,949 | .......(30,436) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017 | 08/30/2019] ....11,015 | ....... 2,879,948 | ......261.4500 | ........ 111,475 83,3% | .. 83,394 | .......(79,050) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. |10/05/2017(07/31/2020] ......... 851 | ........225,290 | ......264.7600 9,139 6,375 | ... 6,375 (5,200) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 10/05/2017|08/30/2019] ...... 4382 | ... 1,146,043 | .......261.5600 32,894 | ... 32,894 | .......(31,365) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |10/05/2017|08/30/2019] ......... 778 | ........202,959 | ......260.8700 8,115 6,155 | ... 6,155 (5,655) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFU57RNE7. |10/05/2017(07/31/2019] ......... 169 | oo 43,799 | ......259.7800 | ............. 1,831 1418 || e 1,418 | ..l (1,266) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/05/2017 [ 06/30/2020] ......6,396 | ...... 1,707,551 | .......266.9800 ...40,686 .40,686 | .......(37,017) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017 [ 04/28/2020] ......2,617 | ........675,906 | .......258.2900 35,563 27,747 | ... 27,747 | .......(18,754) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvivenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/05/2017|04/28/2020] ....18,116 | ...... 4,768,388 | ......263.2200 | ......... 199,453 | ..ooocrrerviiie | i | i 141,985 | .| ... 141,985 | ... (117,053) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |10/05/2017 | 05/29/2020] ......... 496 | .......128,642 | ......259.1300 6,588 5073 | ... 5,073 (3479) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 10/05/2017|05/30/2019] ......... 146 | ........... 38,629 | ......264.1500 | ............. 1,198 806 | ... 806 | ..........(1,013) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...
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Equity Basket Options CALL - Rainbow Options.
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.| VAGLB Hedge - Fixed Indexed Annuity..
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VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................
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Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017 04/28/2020] .....2,834 | ........748,750 | .......264.2400 29,809 20,770 20,770 | .......(17,853) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017 | 04/28/2020] ......2,126 | ........561,429 | .......264.0600 22,558 covvreennn 18,772 coereren18,772 | .......(13,456) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE97. |10/05/2017 | 05/29/2020] ......2,136 ..554,823 | ......259.7500 27,640 21,051 ..21,051 ..(14,791) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/05/2017 [ 04/28/2020] ....10,214 | ....... 2,646,293 | .......259.0900 | ......... 134,311 | oo [ ovmmnesnmnmnnninnnnenes | v 103,361 ceerennnn 103,361 .(72,123) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017 [ 04/28/2020] ......6,086 | ...... 1,577,647 | ......259.2200 | ........... 79,607 61,120 coirerenen 81,120 ] .......(42,869) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017 [ 05/29/2020] .. ..158,905 | .......265.5500 6,026 4,100 4,100 (3,621) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/05/2017  05/29/2020] ...... 1,999 ....530,823 | .......265.4900 20,194 [ K £} v 13,753 ] .......(12,120) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017 06/30/2020] ...... 1,003 ....268,484 | ......267.5500 9,383 6,142 6,142 (5,714) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/05/2017 [ 06/28/2019] .. ..140,577 | .......266.8500 3,751 2,335 2,335 (3,320) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE97. |10/05/2017|06/28/2019] ......1,346 ....358,809 | .......266.6100 9,730 6,107 6,107 (8,549) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/05/2017(06/28/2019] ......... 748 ...199,831 | .......267.0900 5,252 3,240 3,240 | ..........(4,675) 003
Equity/l | JPMorgan Chase
ndex |&Co THBGLXDRUGQFU57RNEY7. | 10/05/2017 [ 06/28/2019] .. ...28,847 | ......261.9400 761 761 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/05/2017(06/28/2019] ......... M8 | e 30,990 | ......262.0900 | ............ 1,114 807 807 (855) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE97. |10/05/2017 [ 05/29/2020] ......2,499 ....662,500 | .......265.1200 25,663 covreeenn 17,616 v 17,616 ........(15,298) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/05/2017 | 06/28/2019] .. ...13,831 | ......258.1400 624 499 499 .(419) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/05/2017 | 05/29/2020] ......6,572 | ...... 1,738,759 | .......264.5700 69,138 correeen 48,038 v 48,038 | .......(40,811) 003
Equity/I | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/05/2017 | 08/30/2019] ....20,075 | ...... 5,364,744 | ......267.2300 | ......... 147,153 93,880 93,880 | ...... (122,582) 003
Equity/l | Goldman Sachs
ndex | Group FOR8UP27PHTHYVLBNG30.. [ 10/17/2017| 10/15/2018 ...44,865,474 | ...2,553.1700 ,348,148 4,348,148 | ...1,260,112 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |10/18/2017(10/17/2019] ........ 615 | .........219,493 | ......356.7600 | ............. 7,697 7,123 7,123 | ..........(1,180) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020] ...... 1,268 | .......453,790 | ......357.9800 | .......... LI AR I RN covrieenn 16,570 JO XY (1] (2,101) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. | 10/18/2017(10/16/2020] ....10,125 | ...... 3,624,101 | ......357.9200 | ......... 153,502 | covvvevverereerrerneeees [ cermnnennmnmnenmnmnneens | v 132,678 crerennnnn 132,678 | ........(16,784) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/18/2017[10/16/2020] .....3,324 | ...... 1,187,835 | ......357.3200 | ........... 51,327 | oo | v e 44,632 covverenen 44,632 (5,521) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020] ....26,298 | ...... 9,400,601 | .......357.4600 | ......... 404,468 351,088 |...| ..........351,088 | ........(43,663) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020] ......6,124 | ....... 2,263,059 369.5400 63,812 corrrennnen 87,939 || e 47,939 (9,210) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020] ....18,994 | ...... 7,124,102 | ......375.0700 ..163,159 ..112,883 112,883 | ........(26,209) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020] ....62,247 | ....22,258,447 | .......357.5800 953,631 826,991 |... 826,991 | ... (103,307) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNES7. |10/18/2017 | 10/16/2020] ....45,986 | ....16,892,659 | ......367.3400 | ........ 515,968 399,477 | ... 399,477 |......(71,054) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020] ....17,997 | ...... 6,428,092 | ......357.1700 ..279,138 ..243,095 243,095 (29,909) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/18/2017(10/16/2020] ....15,928 | ...... 5,843,249 | ......366.8500 | ......... 181,581 | oo [ i | v 141,551 | .| ..........141,551 | ........(24,746) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/18/2017(10/17/2019] ...... 1,044 | .......375,001 | .......359.1000 | ........... 11,894 | oo [ s corrrennn 10,683 || eeeeennnn 10,683 (2,008) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/18/2017(10/16/2020] ....50,419 | ....18,464,118 | .......366.2100 587,387 ...(78,865) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020] ....10,015 | ...... 3,672,360 | .......366.6900 | ......... 114,771 89,662 | ... 89,662 | .......(15,586) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020| ..113,713 | ....41,514,181 | ......365.0800 | ...... STV i T0 [OOSR [ I 1,095,753 | .| e 1,095,753 | ... (179,871) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/18/2017(10/16/2020] ....39,086 | ....14,261,813 | .......364.8800 475,680 ..380,055 380,055 | ........(61,943) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 10/18/2017(10/17/2019] .....4,162 | ...... 1,489,797 | ......357.9100 | ........... A9.742 | oo | i v 45,385 | | ............45,385 (8,000) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/18/2017(10/17/2019] ....11,666 | ...... 4,252,432 | ......364.5200 | ......... 105,693 87,494 | .| ..........87,494 | ........(21,868) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 10/18/2017]10/17/2019] ...... 7239 | ... 2,649,993 | .......366.0500 ...49,433 49,433 | .......(13,365) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/18/2017(10/17/2019 ...... 3175 | ..... 1,160,502 365.5700 27,459 22331 | ... 22331 (5,891) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 10/18/2017(10/17/2019] ...12,147 | ...... 4,422,249 | ......364.0700 | ......... 112,236 93,600 | ... 93,600 (22,856) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/18/2017(10/17/2019] ...... 1,700 617,748 | ......363.4600 ..16,112 .13,581 (3,213) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |10/18/2017(10/17/2019] ......... RTOUI [~ 36,943 | .......365.0500 896 735 | .. YR I (189) 003
Equity/l | Goldman Sachs

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Group FOR8UP27PHTHYVLBNG30.. [ 10/17/2017| 10/15/2018 ...23,396,730 | ...2,553.1700 | ........ 921,527 | oo | v [ i 2,544,769 | .| ........ 2,544,769 | ... 770,673 003
Equity/I

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. |10/23/2017|10/15/2018( ......4,855 | ....12,396,662 | ....2,553.1700 529,141 | ooooeeeeeerveennnnnnnns [ e | e 783,858 |...| .........783,858 | ........ 74,035 003
Equity/l

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA...... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 10/23/2017] 10/15/2018[ ................. cnennersssssnsnnnnes | 200.2,182.9600 0) 003
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Description of ltem(s) Hedged, Used for Income
Generation or Replicated
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Zebra Index CALL Options.
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Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

. | VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Indexed Universal Life...............

VAGLB Hedge - Indexed Universal Life..............

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l
ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 10/23/2017(10/15/2018] .....9,968 | ....25448,748 | ...2,553.1700 | ..... (VAL X07£ T [T R I 1,823,043 |..| ....... 1,823,043 | ....... 149,188 003
Equity/I
ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 10/23/2017|10/15/2018] ................. .| ...2,834.0200 (0) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 10/25/2017| 10/24/2019] . ...40,764 | ......276.7600 794 813 813 (286) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 10/25/2017 [ 10/23/2020] .....4,706 | ...... 1,290,115 | ......274.1600 | ........ 40,563 39,617 39,617 (9,549) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 10/25/2017 [ 10/23/2020] ....22,080 | ...... 6,021,761 | ......272.7200 | ......... 203,802 201,052 crereennnn201,062 | ........(45,973) 003
Equity/l
ndex . BFM8T61CT2L1QCEMIK5O..... [ 10/25/2017| 10/24/2019] .. ...91,695 | .......276.5800 .1,807 1,855 1,855 (648) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 10/25/2017 [ 10/24/2019 ...... 1,673 ...456,219 | .....272.6400 | .......... LR KT IO [N ..12,470 ..12,470 (3,596) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 10/25/2017  10/24/2019 ...... 1,078 ....294 475 | ......273.2900 7,198 7,675 7,675 (2,299) 003
Equity/I
ndex . BFM8T61CT2L1QCEMIK50..... [ 10/25/2017| 10/23/2020] ...... 1,071 ..297,769 | ......277.9800 7,257 7,257 ..(1,997) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 10/25/2017 | 10/23/2020] ......1,013 ....268,672 | ......265.2900 | .......... LVASTE TR IS BN ...13,386 ...13,386 (2,359) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIK50..... | 10/25/2017 [ 10/23/2020] ...... 1,409 | .......375,252 | ......266.3100 | ......... 17,289 | oo [ s .. 17,754 ..17,754 (3,234) 003
Equity/l
ndex . BFM8T61CT2L1QCEMIK50..... | 10/25/201710/23/2020] ......7,373 | ...... 1,966,067 | .......266.6700 89,062 91,310 .91,310 | ........(16,836) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 10/25/2017  10/23/2020] .....6,475 | ...... 1,776,804 | ......274.3900 55,236 53,831 53,831 | .......(13,081) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE97. |11/02/2017[10/31/2019] ........ 812 | .........291,180 | ......358.7600 | .......... 10,827 8,541 8,541 | .........(1,547) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/02/2017 [ 10/31/2019] .. ..244,459 | ......367.3100 6,269 4,271 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE97. |11/02/2017(10/31/2019] ......... 991 | .........363,498 | ......366.7700 9,554 6,578 6,578 | .........(1,798) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNE7. |11/02/2017(10/31/2019] ......... 205 | ... 75,558 | ......369.2600 | ............. 1,770 1,159 1,159 (359) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/02/2017 [ 10/30/2020] ...... 1,141 ..408,955 | ......358.3300 .. 14,787 14,787 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/02/2017 [ 10/30/2020] ......9,801 | ...... 3,518,021 | ......358.9400 | ........ 161,131 | oo [ evmmneenmnmnnnmnmnneens | v 123,869 crerernnnn 123,869 | ........(16,118) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. |11/02/2017 10/30/2020] ......... 192 69,000 358.9100 3,164 2433 2,433 (316) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. |11/02/2017 [ 10/30/2020] ....29,824 | ....10,708,857 | ......359.0700 | ........ ISR ET Y ISR (B 374915 crerennnnn:374,915 | ........(49,015) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/02/2017[10/30/2020] .....2,944 | ...... 1,090,718 | .......370.5200 33677 22,203 22,203 | .........(4,351) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/02/2017 [ 10/30/2020] ....14,223 | ...... 5,355,026 | ......376.5100 | ......... 132,841 | oo [ s coveieennnnnn 19,458 covverennnen 19,458 | ........(19,046) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. |11/02/2017[10/30/2020] ...47,762 | ...17,148,321 | ......359.0400 | ........ 782,812 601,150 crerernnnn801,150 | ........(78,506) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/02/2017(10/31/2019] ...... 1817 654,004 359.9600 23,129 ..17,925 17,925 (3,459) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. |11/02/2017 | 10/30/2020] ....53,333 | ....19,652,736 | ......368.4900 | ........ (G571 15 Y RSO (DO 443,035 crerennnnn 443,035 | .......(80,960) 003
Equity/l | JPMorgan Chase
ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 11/02/2017 [ 10/30/2020] ......2,286 | ........820,764 | ......359.1100 37,392 28,684 28,684 (3,756) 003
Equity/l | JPMorgan Chase
ndex |&Co THBGLXDRUGQFU57RNEY7. | 11/02/2017 [ 10/30/2020] ....... 3897 | ... 1,433,385 | .......367.8600 ...48,629 33,335 33,335 (5,960) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. |11/02/2017 | 10/30/2020] ....52,091 | ....19,159,191 | ......367.8000 | ........ 851,142 | oo | i [ i 446,889 crerennn 446,889 | ........(79,731) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNE7. |11/02/201710/30/2020] ......... 938 | .........344,166 | ......366.9300 | .......... 12,062 8,377 8,377 | .vvvvereni(1,450) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/02/2017 [ 10/30/2020| ..124,183 | ....45,520,696 | ......366.5600 | ...... 1,615,627 ,128,028 1,128,028 | ...... (192,729) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/02/2017 [ 10/30/2020] ....16,492 | ...... 6,028,827 | .......365.5700 | ......... 72 I/ Y IV [ 156,688 crrvnnnn 156,688 (25,856) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/02/2017(10/31/2019] .....3,471 | ...... 1,246,355 | .......359.0600 | .......... 45,750 35,948 35,948 (6,618) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/02/2017(10/31/2019] .. ....83,687 | ......373.9200 .1,569 925 925 (358) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. |11/02/2017(10/31/2019] ......... 842 | ........301,922 | ......358.5000 | .......... 11,344 8,985 8,985 | ..........(1,606) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/02/2017(10/31/2019] ....13,027 | ...... 4,763,656 | .......365.6700 | ......... 131,575 92,506 92,506 (23,933) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/02/2017(10/31/2019] ....15,558 | ...... 5,725,302 | .......367.9900 .142,203 95,642 95,642 | .......(27,782) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/02/2017(10/31/2019] ....22,320 | ...... 8,167,345 365.9200 222,977 | oo [ everneecesssssiinnens | cevesriis 156,097 ...156,097 | ........(40,896) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/02/2017(10/31/2019] ...... 1,710 | ........624,348 | ......365.1500 | .......... LTI TN S [N crerrenn 12,530 ....12,530 (3,158) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/14/2017 [ 11/13/2019] .. ..304,941 | ......363.2500 8,051 6,968 6,968 ..(1,562) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/14/2017(11/13/2020] ....21,588 | ...... 8,197,801 | ......379.7400 | ......... 156,944 | ooovovvvvvvererereeeees [ ermrmeenmnmnnnmnmnnenns | v 103,101 ....103,101 (26,998) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/14/2017(11/13/2020] ....48,557 | ....17,606,609 | .......362.6000 636,577 529,601 529,601 ..(77,801) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |11/14/2017|11/13/2020] ....60,401 | ....22,461,186 | ......371.8700 | ........ (IHIGIT N RN ISR [BSSORY 431,174 L A31,174 ] .......(87,216) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/14/2017[11/13/2020] ....61,401 | ....22,802,653 | ......371.3700 | ........ 601,734 | oo | i | i 449,064 ....449,064 (89,320) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/14/2017[11/13/2020| ..144,778 | ....53,518,469 | ......369.6600 | ...... 1,504,239 | ...ooovvevevvrvrerennnns [ v | v 1,148931 | .| ....... 1,148,931 | ..... (215,669) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/14/2017(11/13/2019] ...... 1,328 | ........478,371 | ......360.1300 | ........... 14,519 | coovvervvvvrerererereens [ e 13,114 ] 13,114 (2,508) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/14/2017(11/13/2019] .....3,221 | ...... 1,165,415 | .......361.8100 32,823 29,003 | ... 29,003 (6,044) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. | 11/14/2017(11/13/2019] ....10,353 | ....... 3,819,558 | .......368.9300 | ........... 77,130 60,959 |...[ .............60,959 | .......(18,093) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFUS7RNES7. | 11/14/2017(11/13/2019] .....5,936 | ....... 2,202,631 | ......371.0400 | ........... 40,071 30,482 | ... 30,482 | .......(10,013) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/14/2017(11/13/2019] ....12,016 | ...... 4,433,383 | ......368.9600 89,398 (20,990 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. |11/14/2017(11/13/2020] ......... 312 | .......113,548 363.5400 3973 3271 |.. 3271 | e (497) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/14/2017[11/13/2020] ....12,396 | ...... 4,492,281 | ......362.4000 | ......... 163,626 | .oovvevevveveecrerreeees [ eovnineinmimnsisnsnninns | v 136,364 | .. ...........136,364 | .......(19,891) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/14/2017(11/13/2020] ...17,122 | ...... 6,199,512 | .......362.0800 228,235 coree. 190,943 190,943 | .......(27,538) 003
Equity/l

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 11/16/2017| 11/15/2018 |#######| ...25,903,434 | ....2,564.6200 | .....1,258,907 | .cooovovvvvvsvervcecaes | covevrrrrerernrerinnnnns crerenn2 467,665 | ... ] ........2,467,665 | ... 711,685 003
Equity/I

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NAA........ ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 11/16/2017 | 11/15/2018 |#######4#] ... 46,886,913 | ...2,564.6200 | ...... 2,008,495 | .coovvvvvverrcccereeiees | v | eviinns 3917,379 | ... oo 3,917,379 | ...1,080,984 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE97. |11/29/2017[11/27/2019] .....1,749 .632,242 | ......361.5600 20,582 ....16,144 .16,144 (3,258) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/29/2017 [ 11/27/2020] ...... 7597 | ..... 2,740,863 | ......360.7700 | ......... 116,770 90,084 | ... 90,084 | .......(12,280) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNE97. |11/29/2017 | 11/27/2020] ....33,860 | ....12,180,018 | ......359.7200 | ....... XTAOIETH Y VI [ 419213 | .| ........419,213 | .......(55,063) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/29/2017]11/27/2020] ....19,327 | ...... 7,309,089 | ......378.1800 ..167,952 .101,627 101,627 | .......(24,902) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE7. | 11/29/2017 | 11/27/2020] ....77,092 | ....27,785,398 | ......360.4200 | ...... 1,197,234 927,432 | ... 927432 | ...... (124,872) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. |11/29/2017 | 11/27/2020] ....69,201 | ....25,603,008 | ......369.9800 | ....... VLT VIV Y ISR [ 546,116 | ...| .........546,116 | ..... (102,257) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/29/2017(11/27/2020] ....48,532 | ....17,923,176 | ......369.3100 ..570,245 395,193 | ... 395,193 | .......(72,348) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/29/2017(11/27/2020( ..166,032 | ....61,132,813 | .......368.2000 2,022,264 | ..ovvvvveresiiivernnns | ceverssssiinrnrnnssess | e 1423211 | .| e 1423211 | ... (250,938) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNE7. |11/29/2017( 11/27/2019] ......... 896 | .........324,752 | ......362.4300 | .......... 10,188 7,885 | ... 7,885 | .........(1,662) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/29/2017 [ 11/27/2019] ...... 3245 | ..... 1,171,795 | .......361.1400 38,839 30,649 | ... 30,649 (6,057) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/29/2017[11/27/2019] ...... 1,834 | .......688,378 | .......375.4200 | ......... 11,772 7,145 | ... 7,145 (2,796) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Zebra Index CALL Options.

Zebra Index CALL Options.........c.vveeervvveererernn

Zebra Index CALL Options..........ccceeeerveemererernees

Zebra Index CALL Options.

Zebra Index CALL Options..........cc.vevvverernriorens

Zebra Index CALL OptionS.........ovvevevrreemererernn

Zebra Index CALL Options.

Zebra Index CALL OptionS.........cvveeervrreererrrersne

Zebra Index CALL Options..........ccoeevveerereneierens

Zebra Index CALL Options.

Zebra Index CALL Options..........cccvevveererneierens

Zebra Index CALL OptionS.........cevveeemvrveemrerernn

Zebra Index CALL Options.

Zebra Index CALL Options.............ceerrreveeerennns

Zebra Index CALL Options..........ccvevvrerereneirnens

Zebra Index CALL Options..............ceerreveeerennns

Zebra Index CALL Options.........ccveveevererrrirenens

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity...

. | VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/29/2017(11/27/2019] ...17,811 | ..... 6,554,870 | ......368.0200 | ......... 160,123 | oo [ ovmiseiimiinnisisnninns | v 112,933 | .| .........112,933 | .......(31,284) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/29/2017(11/27/2019] ....17,569 | ...... 6,484,633 | ......369.1000 | ........ 150,564 | .ovvvevevvrrerererreeees [ eermnmnenmnmnnnmnmnnenes | v 104,152 | ...| ..oo..... 104,152 (30,377) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/29/2017 [ 11/27/2019] .. ..57,777 | ......367.5400 1,443 1,027 1,027 (277) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. | 11/29/2017(11/27/2019] ....16,584 | ...... 6,094,053 | .......367.4700 | ......... 152,737 | covvvevevveveeneerneeees | ormmnessmmmnnnansnnenes | v 108,760 | ...| ...........108,760 (29,343) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNE7. |11/29/2017 [ 11/27/2020] ......... 834 | .........299,084 | ......358.4500 | ... 13,751 | covverreeveveeeeereeeees [ ovmmmnmnsinninnns crrreeenn 10,875 cerennnnn 10,875 | .ceee..nn(1,366) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK5O..... [ 11/28/2017] 09/27/2019] ... ..211,054 | .......260.6500 ...13,939 ...12,200 .12,200 (2,052) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 11/28/2017 09/29/2020] ...... 7461 | ... 1,952,516 | ......261.6900 | ......... 139,388 | .oovevvvvvererervecrens [ v | v 115,866 |..| ..........115,866 | .......(16,617) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 11/28/2017 09/29/2020] ...... 1,897 | .......511,493 269.5700 26,230 20,339 20,339 (3,807) 003
Equity/I
ndex . BFM8T61CT2L1QCEMIK50..... | 11/28/2017]09/29/2020] ....11,289 | ...... 3,047,014 | ......269.9100 ..153,911 118,921 (22,527) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 11/28/2017[09/29/2020] ....19,434 | ...... 5,206,843 | ......267.9200 | ......... 287,039 226,328 226,328 | .......(39,919) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 11/28/2017(09/27/2019] ......... 682 | .........178,978 | .....262.4200 | .......... 10,877 9,365 9,365 L(1711) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 11/28/2017|09/27/2019] ......1,545 .419,981 | ......271.7900 ....15,650 11,939 (3,456) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 11/28/2017[09/27/2019] ...... 1,510 | ........404,699 | .......267.9700 | ........ 18,599 | oovvvvvvvevcerevvcneens [ s ...15,015 ...15,015 (3,592) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 11/28/2017[09/27/2019 ...... 1,640 | .......439,997 | .......268.3400 | .......... 19,827 | coovvvevevrecnenneeneens [ s ...15,926 ...15,926 (3,884) 003
Equity/l
ndex | UBSAG. . BFM8T61CT2L1QCEMIKS0..... [ 11/28/2017]09/27/2019] ...... 1,335 ..360,097 | .......269.7500 ...15,035 ...11,840 .11,840 (3,098) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 11/28/2017 09/29/2020] ....10,817 | ....... 2,964,277 | ......274.0400 | ......... 123,927 91,404 ...91,404 | .......(20,082) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 11/28/2017 | 09/29/2020] ......2,335 | ........611,477 | ......261.8700 | .......... 43,341 35,980 35,980 (5,189) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 11/28/201709/29/2020] ......2,028 .531,735 262.2200 37,167 30,773 30,773 ..(4,487) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 11/30/2017 [ 08/30/2019] ........ 62 | wovvveve 15,872 | ......257.7800 | ccocoevn. 1425 1,066 1,066 | e (155) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 11/30/2017 08/31/2020] ...... 1,045 ....283,067 | ......270.9400 | .......... LR I RN ...10,285 ....10,285 (2,084) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 11/30/2017 | 08/31/2020] ......2,552 ...661,175 | ......259.0700 | .......... (SR IRE:7 N Y R ...44,028 ..44,028 (5,876) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 11/30/2017| 08/31/2020] ......2,510 652,137 259.8600 58,670 ..41,881 ...41,881 (5,736) 003
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Descrption

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

Zebra Index CALL Options.........ccvevvnsrereneirnnens

Zebra Index CALL Options.............ceeerrreveeerennns

Zebra Index CALL Options.

Zebra Index CALL Options.............cveueneerveveeerennns

Zebra Index CALL Options.........ccvevereererreirenens

Zebra Index CALL Options.

Zebra Index CALL Options.........c.vveeervvveererernn

Zebra Index CALL Options..........ccceeeerveemererernees

Zebra Index CALL Options.

Zebra Index CALL Options..........cc.vevvverernriorens

Zebra Index CALL OptionS.........ovvevevrreemererernn

Zebra Index CALL Options.

Zebra Index CALL OptionS.........cvveeervrreererrrersne

Zebra Index CALL Options..........ccoeevveerereneierens

Zebra Index CALL Options.

Zebra Index CALL Options..........cccvevveererneierens

Zebra Index CALL OptionS.........cevveeemvrveemrerernn

Zebra Index CALL Options.

Zebra Index CALL Options.............ceerrreveeerennns

Zebra Index CALL Options..........ccvevvrerereneirnens

Zebra Index CALL Options..............ceerreveeerennns

Zebra Index CALL Options.........ccveveevererrrirenens

. | VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity...

. | VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 11/30/2017 08/31/2020] ....... 5261 | ..... 1,365,033 | ......259.4400 | ......... 124,666 89,375 89,375 | .......(12,074) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 11/30/2017 | 08/31/2020] ......... 754 | ........202,107 | ......268.1000 | ......... 13,274 8,605 8,605 | ..........(1,563) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 11/30/2017 08/31/2020] ....10,823 | ...... 2,878,215 | .......265.9400 .137,336 (23,112) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 11/30/2017 | 08/31/2020] ....... 3,036 | .........789,717 | ......260.1500 | ......... 70,309 50,040 50,040 (6,921) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIK50..... | 11/30/2017 | 08/31/2020] ......... 358 [ oo 95,449 | ......266.8400 6,594 4,346 OO 7.1 3 S (754) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 11/30/2017] 08/31/2020] ....10,392 | ...... 2,780,065 | .......267.5200 122,114 122,114 (21,717) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 11/30/2017 [ 08/31/2020] ....18,406 | ...... 4,884,675 | .......265.3800 | ......... 357,438 239,848 239,848 (39,632) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 11/30/2017 | 08/30/2019] ......... 440 | ........113,993 259.3000 9,628 7,066 7,066 | ..........(1,103) 003
Equity/I
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 11/30/2017] 08/31/2020] .. ....33,880 | .......265.1000 2,506 1,687 1,687 (276) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 11/30/2017 | 08/31/2020] ......2,481 | ........656,737 | ......264.7600 | .......... 49,227 33278 33,278 (5,383) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 11/30/2017 | 08/30/2019] ......... 192 | e 49,552 | ......258.0700 | ............. 4,399 3278 K2 — (483) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK5O..... [ 11/30/2017] 08/30/2019] .. ..12,231 | ......267.4600 718 463 463 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 11/30/2017 | 08/30/2019] ......... 356 | ... 95,122 | ......267.1000 5,684 3,690 3,690 (854) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 11/30/2017 08/30/2019 ...... 1,306 | .........349,760 | .......267.8100 20,197 ..12,933 ...12,933 (3,108) 003
Equity/l
ndex | UBSAG. . BFM8T61CT2L1QCEMIKS0..... [ 11/30/2017 08/30/2019] ...... 7652 | ...... 2,024,390 | .......264.5400 .136,314 92,605 92,605 | .......(18,773) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 11/30/2017 08/30/2019 ...... 1,390 | .........370,818 | .......266.7200 22,563 ..14,751 ..14,751 (3,346) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 11/30/2017 | 08/31/2020] ......... 125 | s 32,380 | .......260.0600 2,892 2,060 2,060 (284) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/05/2017| 06/28/2019] .. ...96,651 | ......256.4700 8,545 6,862 6,862 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/05/2017 [ 06/30/2020] ...... 1,139 | ........294,342 | .......258.4400 26,180 20,039 20,039 (2,811) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 [ 06/30/2020] ......4,637 | ...... 1,231,265 265.5300 83,062 59,042 59,042 | .......(10,724) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/05/2017 | 06/30/2020] ......... 352 | s 90,672 | ......257.3500 8,393 6,489 6,489 (873) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 [ 06/30/2020] ......8,058 | ....... 2,076,804 | ......257.7400 | ......... 189,525 | .oovvvvvvvvcervrveenens | i | v 146,009 crerennn 146,009 | .......(19,944) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l

Zebra Index CALL Options...........cccooccvcreucrcrencrenes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/05/2017 [ 06/30/2020] .....4,465 | ...... 1,151,372 | .......257.8500 | ......... 104,651 80,542 | ... 80,542 | .......(11,049) 003
Equity/I

Zebra Index CALL OPHiONS...........coovereresrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... [ 12/05/2017) 06/30/2020] .....4,497 | ...... 1,189,166 | .......264.4300 83,906 60,401 |... 60,401 | .......(10,549) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/05/2017 06/30/2020] ...... 1,071 ..283,105 | .......264.3400 20,048 .. 14,447 (2,515) 003
Equity/l

Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/05/2017 [ 06/30/2020] ......4,941 | ...... 1,314,772 | ......266.1100 86,594 61,131 | .| 61,131 | . (11,333) 003
Equity/I

Zebra Index CALL Options..........c.cccocvcvcscrercscrenes VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/05/2017 [ 06/30/2020] ....13,884 | ...... 3,659,448 | .......263.5700 | ......... LT 42TV Y ISR [ 194,264 | .| ..........194,264 | ......(32,894) 003
Equity/I

Zebra Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex | UBS AG. . BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 | 06/30/2020] .....7,570 | ...... 1,991,400 | ......263.0800 ..108,373 108,373 | ........(18,029) 003
Equity/I

Zebra Index CALL Options.............cccocvcvcvcrcrcrcreres VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/05/2017(07/31/2019] ......... 206 | .......... 52,886 | ......256.3900 | ............. 4,726 3792 |.. 3,792 (533) 003
Equity/l

Zebra Index CALL Options...........cccoevcrcveuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/05/2017[07/31/2019] ......... 312 [ 83,599 | .......267.6800 | ............4,463 3,058 | ... 3,058 | oo (764) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/05/2017] 07/31/2019] .. ....259.4300 6,689 5191 | .. 5,191 (844) 003
Equity/l

Zebra Index CALL Options...........cccoevercrsuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/05/2017[07/31/2019] ...........85 | wooccce 22,69 | ......268.0100 | ...........1,191 811 | ... 811 (206) 003
Equity/I

Zebra Index CALL Options...........cccccocvcvevcrcrircreres VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 | 07/31/2019] ......... 694 | .........182,366 | ......262.7000 | .......... 12,401 9,217 | ... 9,217 | .........(1,769) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/05/2017| 07/31/2019] ......2,085 ..551,043 | .......264.2400 ...34,859 25324 | ... 25,324 (5,265) 003
Equity/I

Zebra Index CALL Options...........c.cccocvvvcvciercieieree VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 | 07/31/2019] ......2,504 | ........857,721 | ......262.6900 | .......... 44,746 33,261 | ... 33,261 | ..........(6,380) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcrescneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/05/2017 | 07/31/2020] ......3,417 | ........925,098 | ......270.7000 | ........... 50,678 33,740 | ... 33,740 (6,974) 003
Equity/l

Zebra Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex | UBS AG. . BFM8T61CT2L1QCEMIKS0..... | 12/05/2017| 07/31/2020] .. ....257.3100 20,970 (2,039) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcreseneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/05/2017 [ 07/31/2020] .........95 | ....ccc... 24,629 | ......257.9500 2,245 1724 | ... 1,724 (222) 003
Equity/l

Zebra Index CALL Options..........cococvcrcvcvcicrciereree VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 [ 07/31/2020] .....5,948 | ...... 1,630,712 | .......257.3300 | ......... LYY SRR (SN I 110,152 | ... | .........110,152 | .......(13,877) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/05/2017 07/31/2020] ......8,486 | ...... 2,239,132 | .......263.8600 ..163,140 ..118,265 118,265 | ........(18,759) 003
Equity/I

Zebra Index CALL OpHtioNS...........ccovevererrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/05/2017|07/31/2020] ......8,244 | ...... 2,181,121 | ......264.5800 | ......... 154,421 | oo [ ermnnemnmnmennsnmnnenns | v 111,044 | .| ..........111,044 | ........(18,106) 003
Equity/l

Zebra Index CALL Options...........cccoovcrcvevcrcrcrerere VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 | 07/31/2020] ....15,667 | ...... 4,126,303 263.3800 306,388 223,273 | ... 223273 | ......(34,791) 003
Equity/l

Zebra Index CALL OpHtioNS...........cccveverersrerersrereree VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/05/2017 | 06/28/2019] .....3,212 | .........830,676 | ......258.6100 | .......... 67,104 52,652 | ... 52,652 (8,531) 003
Equity/l

Zebra Index CALL Options...........cccccccrcvcvercrcrereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/05/2017[06/28/2019] ..........27 | wocvvveves 7,169 | .......265.6200 418 297 | .. 297 (70) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l

Zebra Index CALL Options...........cccooccvcreucrcrencrenes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/05/2017 | 06/28/2019] ......... 470 | .......124,242 | .......264.4000 | .......... 7,694 5573 | ... 5573 | ........(1,223) 003
Equity/I

Zebra Index CALL OPHiONS...........coovereresrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/05/2017 [ 06/28/2019 ..... 1,741 | ........458,652 | .......263.3900 29,821 21,949 .. ] 21,949 | ..........(4,562) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/05/2017| 06/28/2019] .. ..137,020 | .......266.2800 5421 |.. 5421 .(1,318) 003
Equity/I

Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/05/2017 | 06/28/2019] ......... 476 | .......125,170 | .......262.8400 8,354 6,200 | ... 6,200 | .........(1,251) 003
Equity/I

Zebra Index CALL Options..........c.cccocvcvcscrercscrenes VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/05/2017 | 06/28/2019] ......... 445 | ....... 117,660 | ......264.3400 | .......... 7,308 5299 |.. 5299 | ........(1,159) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK5O..... [ 12/05/2017] 06/30/2020] .. ....22,966 | .......258.3900 2,046 1,567 | ... 1,567 (219) 003
Equity/I

Zebra Index CALL Options...............cocemsssisvvrenen VAGLB Hedge - Fixed Indexed Annuity............... N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS50..... [ 12/05/2017) 06/30/2020 ...... 1,009 | ........260,198 | ......257.9100 23,598 18,152 [ ] e 18,152 (2,496) 003
Equity/l

Zebra Index CALL Options...........cccoevcrcveuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/05/2017 | 07/31/2020] ......3,212 | ........829,043 | ......258.1000 | .......... 75,157 57,640 |...| .ceeve.e...57,640 | ..........(7,454) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/05/201707/31/2020] ......5,236 | ...... 1,351,226 | .......258.0700 94,073 we(12,154) 003
Equity/l

Zebra Index CALL Options...........cccoevercrsuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/05/2017(07/31/2020] ......2,884 | ........764,611 | ......265.1300 52,950 37,836 | ... 37,836 (6,303) 003
Equity/I

Zebra Index CALL Options...........cccccocvcvevcrcrircreres VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 | 07/31/2020] ......... 162 | oo 41,827 | ......257.9500 3,812 2,928 | .. 2,928 (377) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK5O0..... [ 12/05/2017| 07/31/2020] ......1,702 .453972 | ......266.7300 29,448 20,643 | ... 20,643 (3,662) 003
Equity/I

Zebra Index CALL Options...........c.cccocvvvcvciercieieree VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/05/2017 | 07/31/2020] ...... 1,875 | ........500,347 | .......266.8700 32,269 22,582 | ... 22,582 | .........(4,028) 003
Equity/l

Zebra Index CALL OptONs..............ccvrrmsccciiiivrene VAGLB Hedge - Fixed Indexed Annuity.............. NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... [ 12/05/2017) 07/31/2020] ......5,590 | ...... 1,478,138 | ......264.4400 | ......... L[V T O I e 1BT9T || e TBT9T | .ein(12,292) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THE6GLXDRUGQFU57RNES7. | 12/06/2017(09/30/2019] .. ...18,354 | .......264.5400 733 423 | ... 423 ..(456) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/06/2017[09/30/2019] ....34,558 | ...... 9,316,227 | .......269.5800 | .......... V(12 Y VN [ 136,112 | ... | ....c..... 136,112 | ... (192,724) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNE7. | 12/06/2017|09/30/2020] ......... 387 | .........102,349 | ......264.2300 5,078 3,097 | .. 3,097 (2,374) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/06/2017 [ 09/30/2020] .. ...34,269 | ......269.5800 725 | .. 725 (674) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/06/2017 [ 10/30/2019 ...... 3,682 | .......991,421 | ......269.2300 30,785 cevrreeenn 15,611 || e 15,611 | ........(20,683) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/06/2017 [ 10/30/2019] .....4,775 | ...... 1,273,997 | ......266.8000 | .......... 45,554 24939 | ... 24,939 (29,117) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/06/2017 [ 10/30/2019 ....... 5728 | ... 1,537,362 | .......268.3900 50,178 26,137 | ... 26,137 (33,141) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/06/2017[10/30/2019] ....15,923 | ...... 4,246,303 | .......266.6800 | ......... 153,018 83,992 | ... 83,992 | .......(97,462) 003
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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) | BJ/AC.V. | )/Accretion ltems Exposure Entity | end (b
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/06/2017]10/30/2019] ....21,900 | ...... 5,978,719 | ......273.0000 | ......... 147,387 65,453 | ... 65453 | ...... (105,917) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/06/2017[10/30/2019] ....16,072 | ...... 4,446,762 | ......276.6800 | ........... 86,306 33,105 | ... 33,105 | ........(65,385) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/06/201710/30/2019] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..281 ...76,518 | ......272.2100

906 | ... 906 | ..........(1,406) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |12/06/2017[09/30/2019] ......... 594 | ........157,029 | ......264.1500 6,408 3,740 | ... 3,740 (3,951) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 12/06/2017 [ 10/30/2019] ....29,811 | ...... 8,126,227 | ......272.5900 | ......... 205,399 92,693 | ... 92,693 | ..... (146,739) 003

Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/06/2017 [ 10/30/2019] ....65,245 | ....17,787,690 | .......272.6300

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

448,884 202,090 | ... 202,090 | ...... (320,607) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevveeerererens VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/06/2017 [ 10/30/2020] ......... 512 | ........138,133 269.5800 5457 2,985 | ... 2,985 (2,707) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |12/06/2017 [ 11/29/2019] ......... 209 | .oooeeeenn 56,595 | ......271.4400 | ...........1,572 756 | ... 756 | .........(1,073) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/06/2017 | 11/29/2019] .. ....270.8100 2,107 1,034 ..(1,420) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |12/06/2017[11/29/2019] ....2,919 | ........792,929 | ......271.6300 | .......... VAT Y S corrrennnnn 10,407 || e 10,407 | .......(14,902) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/06/2017 [ 11/29/2019] ....... 2,971 | .......836,724 | ......281.6000 | ........... 12,004 3,862 | .. 3,862 (9,296) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/06/2017 [ 11/29/2019] ....13,337 | ..... 3,615,835 | ......271.1100 .102,563 ...49,829 .49,829 (69,484) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/06/2017 [ 11/29/2019] ....31,279 | ...... 8,464,103 | ......270.6000 | ......... LYY/ Y ISR [ 122,285 | .| .........122,285 | ...... (166,170) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceeeiesscscciccs VAGLB Hedge - Fixed Indexed Annuiy................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/06/2017 [ 11/29/2019 ...... 8,031 | ... 2,248,018 | ......279.9200 | ......... 36,219 [ coooeeeeveeivieneinniens [ e 12,559 | ] 12,559 | .....(27,653) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/06/2017]09/30/2019] ...... 1,010

..265,975 | .......263.2300 .. 11,428 6,836 | ... 6,836 | ..........(6,880) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeuncrrrvvivnnes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/06/2017]11/29/2019] ...31,138 | ...... 8,691,620 | ......279.1300 | ......... 147,595 53,011 | ... 53,011 | ...... (111,948) 003

Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............ccccccwcveverrrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [12/06/2017| 11/29/2019] ....33,949 | ...... 9,406,461 | .......277.0800 | ......... LK</ [ D covnnnnnnn V1,587 [ o] s 71,587 | (135,759) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/06/2017 [ 11/29/2019] ....77,469 | ...21472,188 | ......277.1700 416,011 .161,863 | ... | ...........161,863 | ... (308,405) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |12/06/2017 | 11/30/2020] ......... 528 | ........145,233 | .....275.1100 | ............ 4,487 2,169 | ... 2,169 (2,322) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 12/06/2017(09/30/2019] ......... 202 | oo 55,563 | ......274.8200 | ............. 1,181 474 | ... 474 (901) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/06/2017[09/30/2019 ...... 7,338 | ..... 1,932,797 | .......263.4100 82,181 covrreernnn 88,950 | | i 48,950 | .......(49,729) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/06/2017[09/30/2019] .....9,599 | ....... 2,526,814 | ......263.2400 | ......... 108,468 64,893 |... 64,893 (65,338) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Zebra Index CALL Options.............cveueneerveveeerennns

Zebra Index CALL Options.........ccvevereererreirenens

Zebra Index CALL Options.

Zebra Index CALL Options.........c.vveeervvveererernn

Zebra Index CALL Options..........ccceeeerveemererernees

Zebra Index CALL Options.

Zebra Index CALL Options..........cc.vevvverernriorens

Zebra Index CALL OptionS.........ovvevevrreemererernn

Zebra Index CALL Options.

Zebra Index CALL OptionS.........cvveeervrreererrrersne

Zebra Index CALL Options..........ccoeevveerereneierens

Zebra Index CALL Options.

Zebra Index CALL Options..........cccvevveererneierens

Zebra Index CALL OptionS.........cevveeemvrveemrerernn

Zebra Index CALL Options.

Zebra Index CALL Options.............ceerrreveeerennns

Zebra Index CALL Options..........ccvevvrerereneirnens

Zebra Index CALL Options..............ceerreveeerennns

Zebra Index CALL Options.........ccveveevererrrirenens

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity...

. | VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/06/2017[09/30/2019] ....18,535 | ...... 4,977,058 | .......268.5200 | ......... 157,734 80,425 80,425 | ..... (107 444) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 12/06/2017)09/30/2019] ......9,020 | ...... 2,460,014 | .......272.7300 59,983 26,225 26,225 | .......(44,242) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/06/2017[09/30/2019] ....20,383 | ...... 5,492,523 | ......269.4700 81,101 [...| ... 81,101 | ..o (114,138) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017(01/31/2019] ......... 552 | .........136,358 | ......247.0700 | .......... KL AL N BN ..14,922 14,922 | ... (1,253) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 12/07/2017(01/31/2019] ......... 39 [ oo 98,390 | ......248.5600 | ........... LRI VKT SOOI ..10,124 10,124 (911) 003
Equity/I
ndex |UBSAG. . BFM8T61CT2L1QCEMIK5O..... [ 12/07/2017| 01/31/2019] ... .132,075 | .......248.3500 ...15,520 .A371 3,711 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/07/2017(01/31/2020] ......... 282 | . 68,258 | ......242.3500 | ........... 10,101 8,768 8,768 (650) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/07/2017[01/31/2020] ...... 1,396 ....337,449 | ......241.8000 50,751 ...44,159 coeeen84,159 (3,218) 003
Equity/I
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/07/2017] 01/31/2020] .. ..181,839 | ......241.5400 27,557 24,004 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 01/31/2020] ......2,021 ...499,090 | ......246.9800 | .......... 64,029 54,318 54,318 ...(4,707) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 12/07/2017( 02/28/2019] ......... T [ 37,490 | ......243.2200 5,266 4747 4,747 (340) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/07/2017] 02/28/2019] .. 220,835 252.6600 22,098 (2,066) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 | 02/28/2019] ......... 449 ...113,589 | ......252.9600 | .......... 11,230 9,589 9,589 ..(1,064) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 02/28/2019] ......... LV TN — 44,035 | ......246.2400 5,593 4,979 PO 7 {* I I (402) 003
Equity/l
ndex | UBSAG. . BFM8T61CT2L1QCEMIKS0..... [ 12/07/2017] 02/28/2019] .. ..136,855 | .......259.5300 ...10,154 8,099 8,099 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 02/28/2020] ......... 515 ...128,351 | ......249.3800 | .......... LET2(CTN (O N ..12,733 ceererenen 12,733 .(1,192) 003
Equity/l
ndex |UBSAG.........co.... BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 | 02/28/2020] ......... 433 ....108,060 | ......249.3600 | ........... (P2 (VIN OSSN crrrrnennn10,728 weernennnn 10,728 ...(1,003) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/07/2017| 02/28/2020] ...... 3,897 ..958,908 | .......246.0700 ..126,988 ..107,900 107,900 (8,957) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 02/28/2020] ...... 1,136 ....287,689 | ......253.3300 29,898 24,234 24,234 (2,645) 003
Equity/l
ndex |UBSAG........ccoccc. BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 02/28/2020] ...... 3,567 | .........003,338 | ......253.2700 | ..o (7 N07£ T (RN DR corinnnnnn 16,292 coernennnnn 16,202 (8,306) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 02/28/2020] ....4,907 | ...... 1,229,814 | ......250.6300 | ......... 140,361 | coovvevrevereeererneeees [ ermnmeenmnmnnnsnmnneens | v 116,030 crerernnn 116,030 | ........(11,390) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017[03/29/2019] ...... 1,439 362,944 252.2900 37,036 31,619 31,619 (3,330) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l

Zebra Index CALL Options...........cccooccvcreucrcrencrenes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 03/29/2019] ......... AVCTN 43,801 | ......249.9500 | ............. 4,887 4241 | .. 4,241 (399) 003
Equity/I

Zebra Index CALL OPHiONS...........coovereresrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017[03/29/2019] ........ 624 | .......158,179 | ......253.4600 | .......... 15,407 | covvvvvveveveeererereens [ ormmmnmnmnmnnneninnnnns crrrreeenen 13,032 [ ] 13,082 | oeoeee(1,456) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/07/2017] 03/29/2019] .. ..231,164 | ......256.7400 ...19,626 ....16,094 (2,150) 003
Equity/l

Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 03/29/2019] ......2,018 | .........520,298 | ......257.8400 | .......... 42,083 34,088 |..| .oeerrnrnnn34,088 | ..........(4,859) 003
Equity/I

Zebra Index CALL Options..........c.cccocvcvcscrercscrenes VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 03/29/2019 ...... 1,257 | ........322,015 | .......256.2100 27974 23,068 | ... 23,068 (2,988) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIKS0.....| 12/07/2017(03/29/2019] ......3,418 ..887,235 259.5400 66,411 52,685 | ... 52,685 (8,315) 003
Equity/I

Zebra Index CALL Options.............cccocvcvcvcrcrcrcreres VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/07/2017( 03/31/2020] ......... 917 | ........230,531 | ......251.3200 25,819 21,210 | ... 21,210 (2,094) 003
Equity/l

Zebra Index CALL Options...........cccoevcrcveuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/07/2017| 03/31/2020] ......3,686 | ........921,484 | ......250.0100 | ........ 107,850 89,380 | ... 89,380 (8,395) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/07/201703/31/2020] ....10,505 | ...... 2,624,229 | ......249.8100 309,182 256,565 | ... 256,565 | ........(23,916) 003
Equity/l

Zebra Index CALL Options...........cccoevercrsuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 03/31/2020] ......5,034 | ...... 1,296,361 | .......257.5400 | ......... 116,191 90,785 |...| .ccc......90,785 | ........(11,488) 003
Equity/I

Zebra Index CALL Options...............cocerssssiirvvreren VAGLB Hedge - Fixed Indexed Annuity............... NAA........ ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... [ 12/07/2017) 03/31/2020] ......3,994 | ...... 1,027,467 | .......257.2500 93,101 72,939 [ ] 72,939 (9,123) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/07/2017 03/31/2020] ....16,272 | ...... 4,151,719 | ......255.1500 .406,499 324,344 324,344 | .......(37,292) 003
Equity/I

Zebra Index CALL Options...............coeemsvssiivvvrere VAGLB Hedge - Fixed Indexed Annuity............... NA........ ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... [ 12/07/2017)| 04/26/2019] ......2,748 | .........705,758 | ......256.8400 60,077 48,854 | ... 48,854 (6,619) 003
Equity/l

Zebra Index CALL OptONs..............ccvrrmsccciiiivrene VAGLB Hedge - Fixed Indexed Annuity.............. NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS50..... [ 12/07/2017)| 04/26/2019 ......... 687 | .........176,182 | ......256.4100 | ..o 15,276 | covveeveeveveeeeereeeees [ vermsesiinns o 12878 | ] i 12,478 | .......(1,652) 003
Equity/l

Zebra Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK5O0..... | 12/07/2017| 04/26/2019] .. ....260.3000 5,570 4,345 4,345 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcreseneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 04/26/2019] ..........69 | woovvcveccs 17,715 | ......254.9300 | ............ 1,634 1,354 || 1,354 | (166) 003
Equity/l

Zebra Index CALL Options..........cococvcrcvcvcicrciereree VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 | 04/26/2019] ......... 415 1 .......108,092 | ......260.6700 | ............ 7,746 6,011 |... 6,011 | ..overnrn(1,013) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/07/2017| 04/28/2020 .. ..224,999 | ......251.8800 20,226 | ... 20,226 (2,122) 003
Equity/I

Zebra Index CALL OpHtioNS...........ccovevererrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 04/28/2020] ......2,575 | .........643,524 | ......249.9200 | ......... 75,820 62,591 |... 62,591 (6,138) 003
Equity/l

Zebra Index CALL Options..............ccocemsccisvvrene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... [ 12/07/2017)| 04/28/2020 ......... 790 | ........197,761 | .......250.3400 22979 18,918 [ ] o 18,918 | ........(1,881) 003
Equity/l

Zebra Index CALL OpHtioNS...........cccveverersrerersrereree VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 04/28/2020] .....4,659 | ...... 1,165,338 | .......250.1000 | ......... 136,488 | .oovvevevvvveeererreeees [ ermnmnenmnmnnnmnmnneens | v 112,544 | .| ........ 112,544 | .......(11,103) 003
Equity/l

Zebra Index CALL Options...........cccccccrcvcvercrcrereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 04/28/2020] ......2,843 | ........731,171 [ ......257.1900 | .......... 66,800 52,151 | ... 52,151 (6,657) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l

Zebra Index CALL Options...........cccooccvcreucrcrencrenes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 04/28/2020] .....6,322 | ..... 1,629,717 | ......257.7900 | ......... 145,594 | .oooovvrvivcerrrveccens [ i | v 113,085 | ...| ..........113,055 | .......(14,761) 003
Equity/I

Zebra Index CALL OPHiONS...........coovereresrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 04/28/2020] .....2,165 | ........557,412 | .......257.4200 50,491 39,339 | ... 39,339 (5,065) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/07/2017| 04/28/2020] ....15,899 | ...... 4,052,494 | .......254.8900 320,559 | ... 320,559 | .......(37,477) 003
Equity/l

Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017| 05/31/2019] ......... 289 [ .. 73,001 | ......252.3200 | ....cccceeeee 7,519 6,320 | ... (72 — (713) 003
Equity/I

Zebra Index CALL Options..........c.cccocvcvcscrercscrenes VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017( 05/31/2019] ......... 785 | ........200,732 | ......255.8200 | .cooccors 17,987 | covvvvevvcvrnrneeees | covesiiiineneeesees e 14,662 [ | 14,662 | ........(1,962) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK5O..... [ 12/07/2017] 05/31/2019] ... ....80,762 | ......254.5300 6,294 |... 6,294 003
Equity/I

Zebra Index CALL Options.............cccocvcvcvcrcrcrcreres VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 | 05/31/2019] ......... 492 | .......129,543 | .......263.3100 8,288 6,149 | ... 6,149 | .........(1,239) 003
Equity/l

Zebra Index CALL Options...........cccoevcrcveuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 05/31/2019 ...... 1,732 | ........448,886 | .......259.1900 | ........... 34,803 27,341 | ... 27,341 | .........(4,374) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/07/2017] 05/31/2019] .. ...31917 258.9600 2,500 1,969 | ... 1,969 (311) 003
Equity/l

Zebra Index CALL Options...........cccoevercrsuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 05/31/2019] ......1,085 | .........278,296 | ......263.8900 | .......... LIV TN OO N e 12720 [ ] 12,721 (2,650) 003
Equity/I

Zebra Index CALL Options...........cccccocvcvevcrcrircreres VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 [ 05/31/2019] ...... 1,329 | ........343,209 | .......258.2500 27,736 22,033 | ... 22,033 (3,349) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE97. |12/12/2017[12/11/2019] ......2,702 ..976,029 | ......361.2900 33,337 25592 | ... 25,592 | ..........(4,998) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [12/12/2017)12/11/2020] ...... 1502 | ........542,525 | ......361.3100 23,334 cnnn 17,516 [ ] e 17,516 (2,410) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/12/2017(12/11/2020] ....10,016 | ...... 3,619,141 | ......361.3500 | ......... 155,442 | .oovovvrvrvcererveeeees [ iiieiiinnnininininns | o 116,644 | .| ..........116,644 | .......(16,070) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/12/2017]12/11/2020] ....28,672 | ....10,354,961 | .......361.1500 447 860 336,699 | ... 336,699 | ........(46,066) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/12/2017(12/11/2020] ....16,527 | ...... 6,266,273 | ......379.1500 | ......... 143,456 83,739 | ... 83,739 | .......(20,822) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/12/2017(12/11/2020] ....39,021 | ....14,115,821 | .......361.7500 CISTCRCICH IR [FRSROOIRROOOOROOIOY NN ISR 446,949 | .| .........446,949 | .......(62,439) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/12/2017(12/11/2020] ....54,860 | ....20,368,603 | .......371.2800 .622,667 .411,140 411,140 | .......(79,326) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |12/12/2017(12/11/2020] ....48,304 | ....17,884,003 | ......370.2400 | ........ 567,570 380,153 |...| ..........380,153 | ........(70,867) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/12/2017 [ 12/11/2020| ..163,710 | ....60,423,643 | ......369.0900 | ...... 1,997,259 | .ooovvvvvevvnvrerennnns [ v | v 1,358,997 |..| ....... 1,358,997 | ... (243,818) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/12/2017(12/11/2019] ...... 1430 | ........516,765 | .......361.4700 | .......... LAY KT ST e 13412 [ ] 13,412 (2,644) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFUS7RNE7. |12/12/2017[12/11/2019] ......... 110 | s 39,737 | ......360.8200 | ............ 1,384 1,070 | ... 1,070 (204) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeucscscscssrs VAGLB Hedge - Fixed Indexed Annuity............... N/A........ ndex |&Co 7H6GLXDRUGQFU57RNEST. [12/12/2017]12/11/2019] .....4,011 | ..... 1,450,297 | ......361.5600 | ... 48,977 37450 |..| 37,450 | .........(7,413) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |12/12/2017(12/11/2019] ......... 603 | .........225,867 | ......374.7400 | ............ 4177 2521 |.. 2,521 (928) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/12/2017(12/11/2019] .....6,326 | ....... 2,333,394 | .......368.8600 57,060 38,734 | ... 38,734 | .......(10,892) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 12/12/2017(12/11/2019] ....14,841 | ...... 5,484,774 | ......369.5700 | ........ 129,858 86,956 | ... 86,956 (25,277) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNES7. |12/12/2017(12/11/2019] ......... JET 2N [ 58,465 | ......370.7100 | ............. 1,312 860 | ... 860 (264) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNES7. | 12/12/2017(12/11/2019] ....10,029 | ...... 3,693,167 | .......368.2400 92,971 63,789 | ... 63,789 | ......(17,422) 003
Equity/I

Zebra Index CALL Options...............cocemsssisvvrenen VAGLB Hedge - Fixed Indexed Annuity............... N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... [ 12/07/2017) 05/31/2019] ......3,083 | .........806,299 | .......261.5000 56,250 2,870 [ | e 42,870 | ........ (7,795) 003
Equity/l

Zebra Index CALL Options...........cccoevcrcveuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 05/29/2020 93 23,749 255.6400 2,310 1,830 | ... 1,830 (214) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex . BFM8T61CT2L1QCEMIK50..... [ 12/07/2017 05/29/2020] ......2,933 ..744,763 | ......253.9400 61,790 | ... 61,790 (6,747) 003
Equity/l

Zebra Index CALL Options...........cccoevercrsuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 05/29/2020] ......1,953 | .........505,801 | ......259.0000 | .......... 43478 33,429 | .. 33,429 | .........(4,458) 003
Equity/I

Zebra Index CALL Options...........cccccocvcvevcrcrircreres VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 | 05/29/2020] ......2,823 | ........716,190 | ......253.7000 | .......... 74,598 60,028 | ... 60,028 (6,494) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/07/2017| 05/29/2020] ......2,474 .625,632 | ......252.9000 54,228 ...(5,687) 003
Equity/I

Zebra Index CALL Options...........c.cccocvvvcvciercieieree VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 | 05/29/2020] ......... 223 | . 57,890 | ......259.6200 | ............. 4,860 3715 |.. 3,715 (507) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcrescneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 [ 05/29/2020] ......6,644 | ...... 1,682,015 | ......253.1500 | ......... EEETISIE TN OO [SRTTIRROOIITY I 144,280 | ...| ...........144,280 |.......(15,278) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex | UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/07/2017 05/29/2020] .....4,699 | ...... 1,229,585 | .......261.6500 95,413 ..T1,476 71476 | .......(10,557) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcreseneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 05/29/2020] ......3,711 | ........963,797 | ......259.7100 | .......... 80,640 61,587 | ... 61,587 (8,442) 003
Equity/I

Zebra Index CALL Options..........cococvcrcvcvcicrciereree VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 | 05/29/2020] .....3,971 | ...... 1,041,226 | .......262.2200 | ........... 78,993 58,822 | ... 58,822 (8,878) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/07/2017 05/29/2020] ......6,754 | ...... 1,764,087 | ......261.2100 139,277 ..104,810 ...(15,218) 003
Equity/l

Zebra Index CALL OpHtioNS...........ccovevererrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/07/2017 | 05/29/2020] ...... 1,657 | ........426,944 | .......257.6500 | .......... 38,600 30,050 | ... 30,050 (3,801) 003
Equity/l

Zebra Index CALL Options...........cccoovcrcvevcrcrcrerere VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/07/2017 [ 05/29/2020] ....16,932 | ...... 4,379,719 | ......258.6600 | ......... 381,331 294,124 | ... 294,124 (38,713) 003
Equity/l

Zebra Index CALL OpHtioNS...........cccveverersrerersrereree VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 11/27/2019] ......... 378 | ........101,921 | ......269.8100 5277 3454 | .. 3454 (874) 003
Equity/l

Zebra Index CALL Options...........cccccccrcvcvercrcrereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017[11/27/2019] ...... 1,550 | ........427,964 | .......276.0700 | ........ 16,015 9,260 | ... 9,260 (3,139) 003
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Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 11/27/2019] .....4,133 | ...... 1,140,242 | ......275.9000 | ........... 43,068 24,995 24,995 (8,405) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/14/2017 [ 11/27/2019] ...... 1,210 | .........334,642 | .......276.6000 | ........... 12,164 6,950 6,950 (2,416) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/14/2017| 11/27/2020] .. ...13,639 269.5400 833 552 552 .(103) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/14/2017 [ 11/27/2020] ...... 1,506 | .........424,267 | ......281.8000 | ........... 15,063 8,370 8,370 (2,314) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 11/27/2020] ......... 387 | .........103,979 | .......269.0200 6,483 4,330 cevrnnnnrnsihy330 [ o (790) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/14/2017| 11/27/2020] ......2,195 .591,478 | .......269.5200 23,986 23,986 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 | 11/27/2020] ....10,921 | ....... 2,945,845 | ......269.7500 | ......... 178,301 | oo [ i | v 118,003 rrrenen 118,003 (22,078) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/14/2017 | 11/27/2020] ....10,621 | ....... 2,946,011 | ......277.3700 | .....ccc. (VLTSI Y N cevvreeennnnn 16,595 covverennnnn 16,595 | .......(18,376) 003
Equity/I
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/14/2017 11/27/2020] .....8,518 | ..... 2,373,284 | ......278.6300 ..97,737 57,174 ..(14,272) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 12/14/2017 [ 11/27/2019] ......... 236 | oo 63,629 | ......269.1700 3,399 2,250 2,250 (552) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 11/27/2020] ....20,909 | ...... 5,774,169 | ......276.1600 LRI Y ISR [ 161,300 e 161,300 | ........(37,264) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 12/14/2017[12/13/2019] .........184 ...50,783 | .......275.5300 1,979 1,158 1,158 (998) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017( 12/13/2019] ......... 157 | e 45,084 | ......287.2700 879 376 376 (216) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/14/2017 [ 12/13/2019] ......... AVCTN — 49,806 | ......284.6200 | ............. 1,148 532 532 (271) 003
Equity/I
ndex | UBSAG. . BFM8T61CT2L1QCEMIKS0..... [ 12/14/2017] 12/11/2020] .. ..21,781 | ......277.1800 965 578 578 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 12/14/2017 [ 12/11/2020] ......... 541 | .......156,633 | ......289.7500 3,777 1,819 1,819 (644) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 12/11/2020] ......... 886 | .........244,886 | ......276.5200 | .......... 11,168 6,754 6,754 ....(1,600) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 12/14/2017] 12/11/2020] ......2,191 .605,211 | .......276.2400 27,945 ....16,967 ..16,967 (3,982) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/14/2017 [ 12/11/2020] ....... 3675 | ..... 1,018,520 | .......277.1400 | ........... 45,184 27,080 27,080 (6,543) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 | 12/11/2020] ....... 5249 | ..... 1,497,146 | ......285.2500 | ........... 45,351 23,795 23,795 ...(7,395) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 11/27/2019] ......... 572 | .......154,012 | ......269.2700 8,187 5411 5411 ...(1,333) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017[12/11/2020] ......3,133 | ........891,996 | .......284.7100 27,748 ..14,705 ...14,705 ....(4,490) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l

Zebra Index CALL Options...........cccooccvcreucrcrencrenes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 12/11/2020] ....14,461 | ...... 4,094,714 | ......283.1600 | ......... LETARZ T Y N covvreeeeeenn 14,828 | ] i 74,828 | ........(21,687) 003
Equity/I

Zebra Index CALL OPHiONS...........coovereresrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/14/2017 [ 11/27/2019] ......... 450 | .......125,123 | ......277.7800 | ..covveveren 4,259 2368 | ... 2,368 (870) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex . BFM8T61CT2L1QCEMIK50..... [ 12/14/2017| 11/27/2019] .. ...92,762 | ......269.5000 3210 |... 3,210 (800) 003
Equity/I

Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 12/14/2017 [ 11/27/2019] ......2,769 | ........771,280 | .......278.5600 25117 cornen13,710 ] v 13,710 (5,216) 003
Equity/I

Zebra Index CALL Options..........c.cccocvcvcscrercscrenes VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 11/27/2019] ..........82 | cooeec 22,817 | ......278.2200 758 47 | ... T | (156) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex . BFM8T61CT2L1QCEMIK5O0..... | 12/14/2017| 11/27/2019] ...... 1,544 .430,301 | .......278.7500 7532 |.. 7,532 (2,891) 003
Equity/I

Zebra Index CALL Options.............cccocvcvcvcrcrcrcreres VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 12/14/2017 [ 11/27/2019] ......... 545 | .......150,184 | ......275.7600 5716 3328 |... 3328 | ......(1,112) 003
Equity/l

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 12/18/2017 | 12/14/2018 |########] ....51,407,670 | ...2,675.8100 | ...... 07X TSIV OO N 2475262 | .| ... 2,475,262 852,308 003
Equity/l | Morgan Stanley &

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life. ndex | Co Intl Ltd 4PQUHN3JPFGFNF3BB653... | 12/18/2017| 12/14/2018 | #t######| ...29,844,112 | ....2,564.6200 667,649 11,667,649 | ...... 606,477 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |12/28/2017[12/27/2019] ......1,666 | .........607,149 | ......364.3300 | ........... 19,981 | oovvevvvvvvcrerrveneens [ e connn 13,538 [ ] e 13,538 (2,997) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/28/2017 | 12/24/2020] ....14,008 | ...... 5,343,114 | .......381.4200 | ......... 122,014 63,809 | ... 63,809 | .......(16,778) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE97. | 12/28/2017 | 12/24/2020] ...67,725 | ....24,637,805 | ......363.7900 | ......1,047,034 ..716,113 716,113 | ..... (106,341) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/28/2017 | 12/24/2020] ....72,970 | ....27,248,390 | ......373.4200 | ........ 834,045 | oo | e [ i 498,346 |...| ..........498,346 | ... (101,842) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 12/28/2017 | 12/24/2020] ....55,107 | ....20,560,035 | .......373.0900 636,491 382,382 | ... 382,382 | .......(77,315) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/28/2017| 12/24/2020] ..175,557 | ...65,180,714 | .......371.2800 | ...... 2,150,570 ,327,532 1,327,532 | ...... (253,084) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNE97. |12/28/2017(12/27/2019] ......... 733 | .........267,560 365.0600 8,539 5714 |.. 5,714 | ........(1,310) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/28/2017 [ 12/27/2019] ...... 3,057 | ..... 1,113,361 | .......364.1600 36,902 25,074 | ... 25,074 (5,507) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/28/2017(12/27/2019] ....13,264 | ...... 4,925,673 | ......371.3700 ..118,841 ...(21,735) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 12/28/2017(12/27/2019] ....14,114 | ..... 5,263,709 | ......372.9400 | ........ 117,994 68,161 | ... 68,161 (22,446) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/28/2017(12/27/2019] ...13,717 | ..... 5,081,355 | ......370.4300 | ......... 127,984 | ..cooovvvvvvcvrvvvecenns [ s covvveenneen 11708 || 77,708 (22,849) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |12/28/2017 [ 12/24/2020] ... 73 | v 26,628 | ......363.3700 | ..oovveverens 1,148 789 | ... 789 | e (116) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/28/2017[12/24/2020] ...17,719 | ...... 6,446,346 | ......363.8100 | ......... 273,758 | oo | e | i 187,197 | .| .......187,197 | ......(27,817) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/28/2017 [ 12/24/2020] ....34,342 | ....12,488,312 | .......363.6500 532,981 365,289 | ... 365,289 (53,986) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. [ 06/04/2018)| 04/26/2019] ....36,220 | ...... 9,733,073 | ......268.7200 | .oooovevevvmerevevrnenes | ovrenene LT (7 [T I 109,781 | ... | ..........109,781 | ........(87,981) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/04/201804/26/2019 .. ....287.0500 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/04/2018(04/26/2019| ..101,679 | ....27,184,884 | ......267.3600 | ...cccvvvvrvevrrrrrrrcns [ wrvverend 643,628 | ..o | e 371,524 |..| .........371,524 | ...... (272,104) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 06/04/2018(04/26/2019] ..........cvveene covvvvivnissinissinii | 0.290.0100 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 06/04/2018)| 04/26/2019) ...29,403 | ...... 7,881,891 | ......268.0600 ceennnn(77,857) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/04/2018(04/26/2019] ..........cvveene covvsvivisssinissinii | 0. 291.5200 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 06/04/2018(05/30/2019 ..156,730 | ...42,263,939 | ......269.6600 | .....cccvvvvevrrrrrcccns [ covveren 872,989 [ oo | e 477,766 |...| ..o 477,766 | ...... (395,223) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |06/04/2018(05/30/2019 293.0600 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/04/2018(05/30/2019] ....56,563 | ....15,339,834 | .......271.2000 256,230 [ cooooreeeeerrrerresriens | e 134,154 | .| e 134,154 | (122,076) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/04/2018(05/30/2019] ........cocvveeee w0 287.1900 0) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/04/2018 12/27/2019] .. ..151,606 | ......273.4500 6,104 1,747 1,747 ...(4,357) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/04/2018( 12/27/2019] ....21,883 | ...... 6,098,906 | ......278.7000 | ....ooovevevcrevernrenes | s EZVCIC I v 81516 | ] 41,516 | (142,523) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 01/04/2018 12/27/2019] ......... 568 | .........158,549 | ......278.9200 | .....cooooooimimmuiuics | rorrrrrrrnrn L 2 v 1,054 | L 1,054 (3,670) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/04/2018]12/27/2019] ...90,301 | ....25,155,038 | .......278.5700 173,598 | .| ... 173,598 | ...... (591,248) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/04/2018( 12/27/2019 ...... 1,262 | ........345,796 | ......273.9000 | ...coooooirmcrmmmmurucnc | e 13,597 3818 |.. 3,818 (9,779) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 01/04/2018( 12/27/2019] .....2,813 | ........763,783 | ......271.5200 33,981 cioneenn 10,537 || i 10,537 (23,444) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/04/2018 12/27/2019] .. ..278,169 | ......281.6100 1,381 | .. 1,381 (5,701) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/04/2018( 12/27/2019 ...... 7,154 | ... 1,948,433 | ......272.3500 [ cooorerevrccrerrecrerns | corverenee 83,060 [ ..ooovverererererirenens crrrrenenn 24,903 | . 24,903 (58,157) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/04/2018 12/27/2019] ....33,877 | ...... 9,215,088 | ......272.0200 399,404 | oo | e 121,432 | .| 121,432 | (277,972) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNES7. | 01/04/2018( 12/27/2019] ....10,623 | ....... 2,988,234 | ......281.2900 | ..oooveveermmrevrmnnnnns | e 77,550 [ oo crrrreeenen 18,369 || e 15,369 | .......(62,181) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccccevveeerererens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNES7. |01/04/2018] 12/27/2019] ....25,793 | ...... 7,233,706 | .......280.4500 | .....cvvvevccrecrers | cecrene 197,318 | covvvevesririviren cornnn 40,806 [ ... ] ........... 40,806 | ... (156,512) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

SCHEDULE DB - PART A - SECTION 1

Descrption

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

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Equity Basket Options CALL - Rainbow Options.

Equity Basket Options CALL - Rainbow Options.

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options.

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Indexed Universal Life...............

VAGLB Hedge - Indexed Universal Life..............

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE7. |01/04/2018(12/27/2019] ..........36 | covvvcvec 10,135 | .......278.5000 309 70 70 (239) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/10/2018(01/09/2020] .....2,009 [ ........735,040 | .......365.8700 26,740 covveeenn 15,144 coere 15,144 | ....(11,596) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/10/2018(01/08/2021] ....16,483 | ...... 6,342,352 | .......384.7800 63,706 63,706 (85,466) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/10/2018(01/08/2021| ....46,149 | ...16,909,744 | ......366.4200 | ....ccovvvrvrvrvrrrcenns [ wrvrernn FLCR Y R 439,027 ..439,027 | ...... (310,425) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFU57RNES7. | 01/10/2018(01/08/2021| ....53,157 | ....20,005,675 | ......376.3500 | ....ccovvvvvervrrrrrcncs [ crvrenc (RICR: 70 [N IOV 318,394 ..318,394 | ...... (318,428) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/10/2018(01/08/2021| ....40,838 | ....15,346,689 | .......375.7900 ..497,821 ..251,460 251,460 | ...... (246,361) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/10/2018(01/08/2021| ..124,477 | ...46,610,469 | ......374.4500 | ........cocvvrcrrnens 001,583,349 | s | s 818,220 ..818,220 | ... (765,129) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/10/2018(01/09/2020] ......... 936 | .........343,385 | ......366.9900 | ......coooommrmrrurmuuec | correrene 11,930 6,614 6,614 (5,316) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/10/2018(01/09/2020] ...... 1,761 .644,578 | ......365.9900 23,336 ...(10,151) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/10/2018(01/09/2020] ......4,650 | ...... 1,741,576 | ......374.5300 [ oo | o 43,757 20,631 20,631 (23,126) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/10/2018(01/09/2020] ...... 7,988 | ..... 3,006,211 | .......376.3400 69,576 31418 31,418 (38,158) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/10/2018(01/09/2020] .....9,220 | ...... 3,451,611 | ......374.3800 ..41310 .41,310 | ........(45,999) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. |01/10/2018(01/08/2021] ..........59 | ........... 21,861 | .......368.7800 898 508 508 (390) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/10/2018(01/08/2021] ....15,791 | ...... 5,784,310 | ......366.3100 | ..oooooevevuvreviveninns | ovrneens PAYIVX Y [ DN 150,946 ciereennn 150,946 | ... (106,285) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/10/2018(01/08/2021] ....34,286 | ....12,564,334 | .......366.4600 556,114 325,602 325,602 | ...... (230,512) 003
Equity/l
ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... |01/17/2018|01/15/2019 ...57,892,240 | ....2,786.2400 2,262,784 | .oovvvverrecccscins [ e 1,014,197 | .| o 1,014,197 |...(1,248,587) 003
Equity/l
ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... |01/17/2018|01/15/2019 ...27,568,019 | ....2,786.2400 [ ...ccccooooevrrcvevene .....1,259,858 555,158 555,158 | ...... (704,701) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/19/2018(08/31/2018| ....46,895 | ....12,262,065 | .......261.4800 650,432 ..212,499 212,499 | ..... (437,933) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. | 01/19/2018(08/31/2018 .....vevvveveeeee ....279.4400 (0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/19/2018(09/28/2018| ....55,191 | ....14,574,911 | ......264.0800 | .....ccovrvvcrrrvrrcrrcs [ covrunc 646,842 | ... | e 176,882 cierenn 176,882 | e (469,960) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/19/2018(09/28/2018 ......cvvveveeeee ....280.0700 (0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/19/2018f 10/31/2018] ....16,074 | ...... 4,287,898 | ......266.7600 | ..o | s 157,525 | ..oovvvevevernririnnnns cirreennnnnn 37,037 v 31,037 | (120,488) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Descrption

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

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options.................

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options..........c......

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co THBGLXDRUGQFUS7RNES7. | 01/19/2018[10/31/2018 ....ovvvovveveves [ ovvrvviiiriiiiiririnens ....280.9700 0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. | 01/19/201811/30/2018 ....44,475 | ...12,047,068 | ......270.8700 | ..oovvvvvvrvrvrerrrrenns | wrvrerens 378,931 58,574 58,574 |..... (320,357) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNE97. |01/19/201811/30/2018 285.9500 (0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/19/2018 12/28/2018 ....99,511 | ...27,123,664 | ......272.5700 | ..oovvvvvvrrevrrrrrrrnns [ wrvrenns 912,514 [ oo | e 117,535 crereennen 117,535 | e (794,979) 003
Equity/l | JPMorgan Chase
ndex |[&Co THEGLXDRUGQFUS7RNES7. | 01/19/2018( 12/28/2018 .....cvvovveveves [ ovirvviriviiiiiririnens ....294.2100 0) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE97. 01/19/2018) 11/30/2018| ...96,922 | ....34,953,965 | .......360.6400 .....1,263,863 583,213 583,213 | ..... (680,650) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/19/2018[ 11/30/2018 ....cvvvovveveves [ ovirviiviriiiriririnens ....386.9100 0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/19/2018 11/30/2018| ....... 5836 | ...... 2,127,364 | ......364.5100 | ..ooovvveeemmrevrvininns | v 45231 | oo corrreennnn 19,960 covernennnn 19,960 (25,271) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/19/2018 11/30/2018 .. ....377.3800 0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/19/2018 12/28/2018| ..120,912 | ....43,838,955 | ......362.5700 | ......ccocvvrrvererrnene ceee1456,986 | oo [ e 643,297 ..643297 | ... (813,689) 003
Equity/l | JPMorgan Chase
ndex |&Co THEGLXDRUGQFUS7RNES7. | 01/19/2018( 12/28/2018 ......voovoeveves [ ovvrviiiiriviriririnnns ....388.2200 0) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/19/2018(01/17/2019] ....47,568 | ...17,523,524 | ......368.3900 | ....ccovvvvervrerrvcrnns [ 169,019 | o | 100000 153,062 [ | <. 153,062 | ... (315,957) 003
Equity/l | JPMorgan Chase
ndex |&Co THEGLXDRUGQFUS7RNES7. | 01/19/2018[01/17/2019 ...ooovvovveveves [ i ....397.5800 0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. | 01/19/2018(09/28/2018| ....30,097 | ....10,677,342 | ......354.7700 | ..ooovvvvrrmcrrrrrrccnns [ cvvrennn 434594 | .ooovorvivieeens [ i 271,352 211,352 | ... (163,242) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/19/2018(09/28/2018 .. ....376.0200 0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/19/2018(10/31/2018] ....79,431 | ....28,437,078 | ......358.0100 | .....cccvvvvvrrvrerrnens 01,025,454 | oo | s 557,677 ..557 877 | ... (467,777) 003
Equity/I | JPMorgan Chase
ndex |&Co THEGLXDRUGQFUS7RNES7. | 01/19/2018( 10/31/2018 ....ovvvvvvvveves [ overvririririiirirenens ....379.1000 0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/19/2018( 11/30/2018 ....24,512 | ...... 8,899,748 | .......363.0800 | ... | 00000 246,589 | oo [ 109,621 L | 109,521 ] (137,068) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNES7. | 01/19/2018 11/30/2018 ....vvvvvvvveeene ....381.5000 (0) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNE97. |01/23/2018(01/22/2020] ......... 246 | ........... 91,186 | ......370.7800 3,441 1,408 1,408 (2,033) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/23/2018(01/22/2021| ...... 1,538 | ........569,101 | .......370.0700 26,989 covrreennn 12,535 coererennn 12,535 | .......(14,454) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 01/23/2018{01/22/2021] ...... 8,506 | ...... 3,158,787 | ......371.3800 | ..o | s 143,744 65,293 65,293 | .......(78,451) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/23/2018(01/22/2021] ....10,122 | ...... 3,748,504 | ......370.3400 | ... | orrienne 176,220 | cooovvvevevevnrerinnnnns corrreennnn 81,498 | ] 81,498 | ........(94,722) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. (01/23/2018) 01/22/2021 ...... 3,968 | ..... 1,539,936 | .......388.0800 [ ...oooruccrerrrsrerss | cerrereres 40,117 | cevevevererererererneens rrrrreeee 12999 || 12,999 | ........(27,118) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/23/2018(01/22/2021] ....10,898 | ...... 4,245,273 | .......389.5300 32,905 | ... 32,905 | .......(72,047) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/23/2018(01/22/2021] ....10,615 | ...... 3,948,849 | ......371.9900 | ..ooovevevemmrevrvrnenns | wovrenens AVCR.ET — cevrreeneenn 19,218 || e 79,218 | ........(97,105) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 01/23/2018(01/22/2021] ....10,882 | ...... 4,029,946 | ......370.3300 | ...ooooovveevrevrirninns | s 189,565 | ..ocovvvvevevnrerinnnens correennnnn 87,660 [ .| ... 87,660 | ... (101,905) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/23/2018(01/22/2021 ....14,285 | ...... 5,434,412 | .......380.4300 ...184,418 ....710,519 70,519 | ...... (113,899) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |01/23/2018(01/22/2021| ....38,772 | ...14,421,036 | ......371.9400 | ..ooovvvvvvvcrrrrrrcrnns [ covrenc (ZIT N [ IOV 290,015 | ... 290,015 (355,159) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |01/23/2018(01/22/2021] ....39,803 | ...15,177,126 | ......381.3100 | ..oovvvvrrrrerrrrrrcenns [ crvrernn 499,921 | .ooovvevviveenereeennns | i 187,759 | ...| v 187,759 | ..o (312,162) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/23/2018(01/22/2020] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

67 ....24,964 | ......371.1600 928 376 | ... 376 (552) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoouncrvvvveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/23/2018]01/22/2021] .....9,819 | ...... 3,728,886 | ......379.7600 | ...cccoocrrvrvevrcricens [ covras 129,415 | i cereennn50,165 | ... 50,165 ] .......(79,250) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |01/23/2018(01/22/2021| ....33,068 | ....12,587,589 | ......380.6600 | ......ccovvvervvrvvrercs [ crvrenen VKRS T [ 161,322 |...| ..........161,322 (262,607) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/23/2018(01/22/2021| ....34,920 | ....13,199,866 | .......378.0000 ...485,741 ..194,987 194,987 | ...... (290,754) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 01/23/2018(01/22/2021] ....90,637 | ....34,395,926 | ......379.4900 | .......cocvvervvrcrrnens 001,204,569 | oo [ v 469,468 |...| .........469,468 | ..... (735,101) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |01/23/2018(01/22/2020] ......... VLI - 47,455 | ......370.4200 | ..oooovovvvennncrrrcnnns | oviiiiininns 1817 750 | ... 750 | .........(1,067) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 01/23/2018(01/22/2020] ....... 2,508 ..933,124 | ......372.0100 33,536 (20,222) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/23/2018(01/22/2020] ...... 7,787 | ...... 2,954,279 | ......379.3700 | ..oooveveuuuvmvvemnninns | s 77,951 25448 | ... 25,448 | .......(52,503) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFU57RNE7. |01/23/2018(01/22/2020] ......... 497 | .......188,412 | ......379.1300 5,024 1,651 | ... 1,651 (3,373) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 01/23/2018(01/22/2020] ....12,280 | ...... 4,653,312 | .......378.9200 ...41,405 (83,856) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/23/2018(01/22/2020] ....12,851 | ...... 4,886,241 | .......380.2200 | ..ooovevevemerevrmnnenes | onrenens 124,270 39,567 | ... 39,567 | .......(84,703) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNE97. |01/23/2018(01/22/2021] ......... 555 | .........205,927 | ......371.1600 9,437 4303 |... 4,303 (5,134) 003
Equity/I

Zebra Index CALL OpHtioNS...........cccveverersrerersrereree VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 01/17/2018(01/16/2020] ......... 876 | ........244,451 | .....279.2100 | .cooooovrvrvrrerrcrriene | correveree STR(CIe I 17 I 4,352 (5,818) 003
Equity/l

Zebra Index CALL Options..........cococvcvvveverrrrsrre. VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |UBSAG...... BFM8T61CT2L1QCEMIKS0..... | 01/17/2018|01/16/2020] ......... 379 | ........108,962 | ......287.7200 2,834 934 | ... 934 | .........(1,900) 003,
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Descrption

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

Zebra Index CALL Options.........ccvevvnsrereneirnnens

Zebra Index CALL Options.............ceeerrreveeerennns

Zebra Index CALL Options.

Zebra Index CALL Options.............cveueneerveveeerennns

Zebra Index CALL Options.........ccvevereererreirenens

Zebra Index CALL Options.

Zebra Index CALL Options.........c.vveeervvveererernn

Zebra Index CALL Options..........ccceeeerveemererernees

Zebra Index CALL Options.

Zebra Index CALL Options..........cc.vevvverernriorens

Zebra Index CALL OptionS.........ovvevevrreemererernn

Zebra Index CALL Options.

Zebra Index CALL OptionS.........cvveeervrreererrrersne

Zebra Index CALL Options..........ccoeevveerereneierens

Zebra Index CALL Options.

Zebra Index CALL Options..........cccvevveererneierens

Zebra Index CALL OptionS.........cevveeemvrveemrerernn

Zebra Index CALL Options.

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

. | VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity...

. | VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 01/17/2018(01/16/2020] ......... 331 | 92,831 | ......280.5500 3,602 1,484 1,484 (2,117) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 01/17/2018( 01/16/2020] ...... 1,183 | .........338,698 | .......286.2100 9,619 3,331 3,331 (6,288) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50.....[01/17/2018| 01/16/2020] .. ..130,934 | .......290.7000 2,846 845 845 (2,001) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 01/17/2018( 01/16/2020] ....... 3,307 | ........951,070 | ......287.5800 | ..ooovrrrrmrrrerrrrrrns | ervrererens 24,941 8,255 8,255 | ........(16,686) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 01/17/2018(01/16/2020] .....4,217 | ...... 1,213,849 | .......287.8200 | ...coocooomucvuvmcmiccnc | correrens 31,385 [ oo .....10,304 ...10,304 | .......(21,082) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 01/17/2018| 01/15/2021] ...... 1,603 .466,193 | ......290.8400 13,770 5,144 5,144 (8,626) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 01/17/2018( 01/15/2021 ...... 1,225 | .......340,516 | ......277.9000 | ..coocooimicruimunicccc | correreres 18,035 8,748 8,748 (9,287) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 01/17/2018( 01/15/2021 ...... 1,656 | .........461,605 | ......278.7300 23,614 11,283 ..11,283 | .......(12,331) 003
Equity/I
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 01/17/2018| 01/15/2021] .. ...32,389 | .......290.9500 952 355 355 (597) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 01/17/2018(01/15/2021] ......... 775 | 217,351 | ... 2805500 | ..o | o 10,290 | wovevvveverernrerenenens 8,756 4,756 (5,534) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 01/17/2018(01/15/2021 ....10,979 | ...... 3,061,754 | .......278.8800 | ......cooovmevevrvrrenns | e RN . 74,164 . T4164 | ......(81,477) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50.....|01/17/2018| 01/15/2021] ....11,596 | ...... 3,320,867 | .......286.3900 ..121,152 ...49,893 .49,893 | ......(71,259) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 01/17/2018( 01/15/2021 ....... 2,732 | .......786,244 | .......287.8200 26,834 ....10,715 ..10,715 | .......(16,119) 003
Equity/l
ndex |UBSAG............... BFM8T61CT2L1QCEMIK50..... | 01/17/2018(01/15/2021 ....12,403 | ...... 3,559,666 | .......286.9900 | ....oovvrercrrerrierns [ cerrere 126,299 | covvvvvesrsririnenes ...51,344 51,344 | .......(74,955) 003
Equity/I
ndex | UBSAG. . BFM8T61CT2L1QCEMIK50..... | 01/17/2018| 01/15/2021] ....24,866 | ...... 7,088,573 | ......285.0700 .116,311 116,311 | ... (158,435) 003
Equity/l
ndex |UBSAG........coo... BFM8T61CT2L1QCEMIK50..... | 01/17/2018( 01/15/2021 ...... 1,234 | .........356,456 | ......288.7500 | .......covrvccecrriis [ worrercce N7V J— 1) covvirrnresih555 | ... (7,087) 003
Equity/l
ndex |UBSAG.........co.... BFM8T61CT2L1QCEMIKS0..... | 01/17/2018( 01/15/2021| ....... 2973 | .......852,914 | .......286.8500 30,460 coenennnn 12,420 e 12,420 | ........(18,039) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 01/17/2018| 01/15/2021] ...... 1,502 ..421,366 | .......280.5500 9,220 9,220 | .......(10,729) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. (01/31/2018) 01/30/2020] ......... 103 | oveveeee 28,791 | ......279.6300 889 191 191 (698) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. |01/31/2018(01/30/2020] ....80,219 | ....22,860,060 | ......284.9700 | .....coovvvvcrrmvrrrnres [ covren 515,809 85,083 85,083 | ..... (430,726) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. (01/31/2018) 01/30/2020 ...... 3445 1 ........962,908 | ......279.5000 29,938 6,478 6,478 (23,460) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. |01/31/2018{01/30/2020] ......2,650 | ........772,827 | ......291.5900 | .....ccovvvverrvvrrrvcnc | wovririre 11,423 | oo cevvrrnnnn1,303 covrnnnnnn 1,303 | ...v....(10,120) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/31/2018(01/30/2020] ...... 3,730 | ..... 1,041,156 | .......279.1100 33,087 7291 | ... 7,291 (25,796) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [01/31/2018) 01/30/2020] ....13,935 | ...... 3,880,156 | ......278.4500 | ..ooovevevrmereveernenes | ovrenene 127,922 29,059 | ... 29,059 | .......(98,863) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/31/2018(01/30/2020] ....18,493 | ...... 5,312,299 | .......287.2600 ...104,116 (88,942) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/31/2018(01/30/2020] ....26,191 | ...... 7,507,383 | ......286.6400 | ...oovoveveevrevrenninns [ ovrinnns 152,955 23,060 | ... 23,060 | ...... (129,895) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNES7. | 01/31/2018(01/30/2020] ....42,399 | ...12,096,415 | ......285.3000 | .....ccvvvvverrvvrvrcrcs [ crvvene PLTHKT A coireennnnn83,363 | | 43,363 | ... (224,174) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. |01/31/2018(01/30/2020] .........591 .167,703 | .......283.5500 4,128 732 | ... 732 (3,396) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNES7. |02/01/2018(01/31/2019] ....57,237 | ....15,911,842 | ......278.0000 | ....cccvvvvverrrvrvrrrcs [ crvrere 372,039 | oo e 31,627 || i 31,627 | e (340,412) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [02/01/2018) 01/31/2019 302.3700 0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex |&Co TH6GLXDRUGQFU57RNEY7. |02/01/2018(01/31/2019] ....10,420 | ....... 2,904,714 | ......278.7700 63,248 4,955 ciernnn(58,293) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THBGLXDRUGQFU57RNES7. |02/01/2018(01/31/2019] .....vvvvvvvveene covvsversssssnssseniii | e 301.3300 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. |02/01/2018(01/31/2019] ....33,551 | ...... 9,424,837 | ......280.9100 | ...oooovvevvererrirrinns | s LGV cirreenn 10,281 [ ] 10,281 | (155,126) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7THBGLXDRUGQFU57RNEY7. |02/01/2018(01/31/2019] .. ....298.9200 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. |02/05/2018(01/31/2020] ......... 585 | .......219,153 | ....374.7800 | ...cocoooovviiiiriniiiss | o 4,403 2,637 | ... 2,637 | ........(1,766) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. |02/05/2018(02/02/2021] ....52,223 | ...19,476,613 | ......372.9500 | ...cccovvrvmcrrrrrrcccns [ covrenn 594,299 [ oo | e 375,549 |..| .........375,549 | ..... (218,750) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/05/2018]02/02/2021] ....78,403 | ...30,034,591 | .......383.0800 ....631,144 ..340,990 340,990 | ...... (290,154) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 02/05/201802/02/2021| ....38,576 | ....14,689,210 | ......380.7900 RRIIH [T S 188,936 |..| ...........188,936 | ... (147,829) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/05/2018(02/02/2021| ..118,132 | ....45,003,525 | .......380.9600 | ........ocovevvvrcrenene 201,024,203 | s | s 573568 |..| .......573,568 | ... (450,635) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/05/2018(01/31/2020] ...... 3,041 | ... 1,131,178 | .......372.0100 25,907 ...16,323 .16,323 (9,584) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/05/2018)01/31/2020] ...... 3779 | ...... 1,435,359 | .......379.8300 22,485 crvrrenenen 12,155 || 12,155 | .......(10,330) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 02/05/2018(01/31/2020] ....14,364 | ...... 5,459,390 | .......380.0700 | ....coooeeemvrevemnninns | v 84,461 | ..ccocovcvcccvcrnens v 85,439 | | e......45,439 (39,022) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c.vvenerrreveeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/05/2018]01/31/2020] ....12,065 | ...... 4,600,669 | ......381.3100 66,842 34983 [ .| oo 34,983 | ........(31,859) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |02/05/201802/02/2021] ......... 413 | ... 154,212 | ......373.4400 | ..oovovvvvvcrrcrcnnnc | i 4,625 2,902 | ... 2902 | ........(1,723) 003
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Descrption

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

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Mozaic Index CALL Options...

Mozaic Index CALL Options..........

Mozaic Index CALL Options..........

Equity Basket Options CALL - Rainbow Options.

Equity Basket Options CALL - Rainbow Options.

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options.

Mozaic Index CALL SPREAD Options.

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Indexed Universal Life.

VAGLB Hedge - Indexed Universal Life..............

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/05/2018(02/02/2021| ...... 9,935 | ... 3,709,020 | .......373.3200 | ..ooovevvveverivrinninns | v ERRECTV — At} cooverenene10,218 | .......(41,454) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [02/05/2018)| 02/02/2021] ....13,258 | ...... 5,177,627 | ......390.5300 | ..ooovevevvmvvevmmrnenns | v 81,139 38,374 38,374 | ........(42,765) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/05/2018(02/02/2021] ....25,511 | ...... 9,532,958 | .......373.6800 283,427 77272 || e 177,272 | (106,155) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/15/2018(02/14/2020] ......2,198 | ........787,616 358.3100 25,367 25273 25273 (94) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |02/15/2018(02/12/2021 ...20,641 | ...... 7,386,637 | .......357.8700 306,100 282,851 282,851 (23,249) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 02/15/2018(02/12/2021| ....48,195 | ....17,248,616 | .......357.8900 ....114,254 659,946 659,946 | .......(54,308) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/15/2018(02/12/2021] ....55,795 | ....20,466,234 | ......366.8100 | ....ccovvvvvcrvvvvrccrcs [ cvvrenc 621,558 [ ..o | e 531,735 531,735 (89,823) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/15/2018(02/12/2021| ...43,012 | ...15,744,722 | ......366.0500 | ....ccovvvrverrvrrrcrcns | crvrernns 491,633 | oo | i 423,484 ceereennnn 423,484 | ........(68,149) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 02/15/2018(02/12/2021| ..126,304 | ....46,138,734 | .......365.3000 ...1479,016 ,283,755 11,283,755 | ...... (195,261) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 02/15/2018(02/14/2020] .....3,061 | ...... 1,095,444 | .......357.8700 35,936 35,944 35,944 8 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 02/15/2018(02/14/2020] ......6,410 | ....... 2,340,141 | .......365.0800 55,510 52,136 52,136 (3,374) 003
Equity/l | JPMorgan Chase
ndex |&Co THBGLXDRUGQFU57RNEY7. | 02/15/2018(02/14/2020] .. ..168,504 | .......367.7600 3,519 3212 3,212 (307) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 02/15/2018(02/14/2020] ....18,394 | ...... 6,709,701 | .......364.7800 | ...oooovvvevcrerrrnrenes | e 161,498 | .ooooveevvevneevinnnnnns | v 152,055 cierennnn 152,055 (9,443) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/15/2018(02/14/2020] ....15,897 | ...... 5,810,734 | .......365.5200 | ....cooooveumrevvvininns | e 135,126 | cooovveevevvvveviiininns | v 126,242 cierennnn 126,242 (8,884) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 02/15/2018(02/12/2021| .. ..224,039 | ......358.7200 9,025 8,283 8,283 .(742) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/15/2018(02/12/2021| ...... 6,430 | ...... 2,301,608 | .......357.9500 95,164 87,845 v 87,845 | ... (7,319) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/15/2018(02/12/2021 ...11,761 | ...... 4,409,083 | .......374.9000 99,143 covviiennnnnn 11,686 w1 1,686 | .......(21,457) 003
Equity/l | Morgan Stanley &
ndex | Co Intl Ltd 4PQUHN3JPFGFNF3BB653... | 02/20/2018| 02/15/2019 ...29,754,837 | ...2,731.2000 ....1,449,061 ..931,066 931,066 | ...... (517,995) 003
Equity/l | Morgan Stanley &
ndex | Co Intl Ltd 4PQUHN3JPFGFNF3BB653... | 02/20/2018] 02/15/2019 ..67,778,816 | ...2,731.2000 [ ..ooovverermverererennns 00003,022,935 [ e | e 1,849,612 | .| e 1,849,612 |..(1,173,323) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. |02/22/2018(02/20/2019] ....50,520 | ....18,059,302 | ......357.4700 | ...oocovvrvvcrrmvrrrerns [ crvrenen 470,844 | .ooovevrrvcreciens | i 449,040 cierennn 449,040 | ........(21,804) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. |02/22/2018] 02/20/2019 390.9400 0) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. |02/22/201802/20/2019] ....16,470 | ...... 5,918,874 | ......359.3800 | ... | s 126,981 | ..ooovevvvvvvreeiiirnnns | v 118,669 cierennn 118,669 (8,312) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [02/22/2018)| 02/20/2019] .......cvvvvvee cevesnrsssssssssn | 0:382.5300 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |02/22/2018(02/20/2019] ....51,240 | ...18,437,747 | ......359.8300 | ..oovvvvrvrrrvrrrrrrenns [ wrvrerens 416,070 | covvvveevvrreererereeens | cevverenens 381483 |..| ..........381,483 | ........(34,587) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE97. |02/22/201802/20/2019 390.9600 0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/22/2018(02/01/2019] .....4,547 | ...... 1,669,667 | .......367.1800 23,418 cornenn 17,551 ] v 17,551 (5,867) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [02/22/2018)| 02/01/2019] ......ccvvvvee covvsvnrnssssssn | 2 402.8400 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 02/22/2018(02/01/2019] ....26,857 | ...... 9,980,632 | .......371.6200 64,922 (35,792) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. [02/22/2018)| 02/01/2019] ......ccvvvvvee covvsvnrnsssssssn | 0 402.8400 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/22/2018(02/01/2019] ....37,975 | ...14,206,332 | ......374.1000 | ...ocovvvrrvcvrvrrrrenns [ wrvrernns 117,722 68,873 | ... 68,873 | .......(48,849) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 02/22/2018(02/01/2019] .. .....402.8400 0) 003
Equity/l

Zebra Index CALL Options...........cccoevercrsuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 02/21/2018(01/31/2020] ......... 498 | .......141,746 | ......284.3800 2,811 1,669 .| corveerrnennn 1,669 | ooveernnn(1,141) 003
Equity/I

Zebra Index CALL Options...........cccccocvcvevcrcrircreres VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |UBSAG......... BFM8T61CT2L1QCEMIKS0..... | 02/21/2018(01/31/2020] .........34 | ..cocvcvc 9,750 | .......284.9300 186 109 | ... 109 (77) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 02/21/2018| 01/31/2020] ......1,937 ....283.7600 11,347 6,830 | ... 6,830 003
Equity/I

Zebra Index CALL Options...........c.cccocvvvcvciercieieree VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 02/21/2018(01/31/2020] ....4,622 | ...... 1,356,931 | ......293.6000 | .....ccoooomcrmcmmmiccnc | correrene 14,132 6,746 | ... 6,746 | .........(7,387) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcrescneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 02/21/2018(01/31/2020] ......... VIKT - 80,278 | ......293.6300 834 398 | ... KIT I (436) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex | UBSAG. . BFM8T61CT2L1QCEMIK50..... | 02/21/2018 01/31/2020] ...... 4443 | ... 1,294,979 | ......291.4400 7,967 | ... 7,967 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcreseneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 02/21/2018(01/31/2020] ......... 141 | 41,708 | ......295.8200 367 166 | ... 166 (202) 003
Equity/l

Zebra Index CALL Options..........cococvcrcvcvcicrciereree VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 02/21/2018( 02/02/2021 ...... 1,006 | ........298,723 | ......297.0800 | ...ccooooommciivmmmicrec | corrrrrrrn 4,140 2,102 | .. 2,102 (2,038) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... [ 02/21/2018] 02/02/2021] ...... 1,408 ..400,192 | .......284.2800 6,954 | ... 6,954 003
Equity/I

Zebra Index CALL OpHtioNS...........ccovevererrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 02/21/2018 02/02/2021 ....... 2,189 | ...622,931 | ......284.6200 | ..oooveveermnrrermrnnnns | e WAV LI —— corrrenn10,588 || eeeennn. 10,588 (6,502) 003
Equity/l

Zebra Index CALL Options..............ccocemsccisvvrene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS50..... [ 02/21/2018) 02/02/2021 ...... 6,317 | ... 1,795,264 | ......284.2100 50,294 31,340 | .| 31,340 | ........(18,954) 003
Equity/l

Zebra Index CALL OpHtioNS...........cccveverersrerersrereree VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 02/21/2018( 02/02/2021 ....11,459 | ...... 3,341,350 | .......291.5900 63,285 35,308 | ... 35,308 | .......(27,977) 003
Equity/l

Zebra Index CALL Options...........cccccccrcvcvercrcrereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 02/21/2018{ 02/02/2021] ...... 6,647 | ... 1,950,171 | .......293.4000 33,388 e 18,076 | ] ... 18,076 | .......(15,312) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l

Zebra Index CALL Options...........cococvevevererrnesene. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG. 02/21/2018]02/02/2021] ....15,386 | ...... 4,478,827 | ......291.1000 | .oooovverrrercrnriens | eervire 87,151 [ oo 89,012 | ] 49,012 (38,139) 003
Equity/l

Zebra Index CALL Options.............ceeerrreveeerennns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG. 02/21/2018]02/20/2020] ......... 294 | s 80,599 | .......273.9500 3,036 2,181 | ... 2,181 (856) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. 02/21/2018 02/20/2020 ...... 2,839 ....282.4500 (6,893) 003
Equity/l

Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG 02/21/201802/20/2020] ......... 536 | .........150,280 | ......280.1700 3,964 2583 |.. 2,583 | .........(1,381) 003
Equity/I

Zebra Index CALL Options..........c.cccocvcvcscrercscrenes VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex | UBSAG 02/21/2018(02/20/2020] ......... 589 | .........166,636 | ......282.7600 3,749 2,330 | ... 2,330 | .cocees(1,419) 003
Equity/I

Zebra Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. 02/21/201802/20/2020 .. 132,816 | .......279.8900 3,562 2333 |... 2,333 003
Equity/I

Zebra Index CALL Options.............cccocvcvcvcrcrcrcreres VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG 02/21/2018(02/20/2020] ......... 141 | s 39,721 | ......281.0300 994 638 | .. 638 (356) 003
Equity/l

Zebra Index CALL Options...........cccoevcrcveuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG 02/21/201802/20/2020] ....... 3,136 | .........884,206 | ......281.9400 20,932 cerrreeene 13213 [ ] 13,213 | e (7,719) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. 02/21/201802/20/2020 .. ..150,078 | ......280.4100 3,901 2,532 | .. 2,532 003
Equity/l

Zebra Index CALL Options...........cccoevercrsuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG 02/21/2018(02/19/2021] ......... 832 | .........236,143 | ......283.7000 6,869 4330 |... 4,330 (2,539) 003
Equity/I

Zebra Index CALL Options...........cccccocvcvevcrcrircreres VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex | UBSAG. 02/21/2018(02/19/2021| ...... 1,018 | ........278,399 | ......273.4600 | .....cccoooocrrvmmmicccc | crrrerene 13,117 9,344 | ... 9,344 (3,774) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. 02/21/2018(02/19/2021| .....9,447 | ...... 2,588,219 | ......273.9700 ..119,222 ...(34,753) 003
Equity/I

Zebra Index CALL Options...........c.cccocvvvcvciercieieree VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |UBSAG 02/21/2018(02/19/2021| ...... 1,062 | ........291,708 | .....274.7400 | ...ccoooovvvcvivnnccsc | o 12,983 9123 | ... 9,123 (3,860) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcrescneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG 02/21/2018(02/19/2021| ...... 1,274 | .......362,262 | ......284.4100 | ..ccoooooirvcrmvmnecnc | e 10,168 6,347 | ... 6,347 | ..........(3,820) 003
Equity/l

Zebra Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex |UBSAG. 02/21/2018)02/19/2021] ...... 8,711 | ....... 2,445,262 | ......280.7100 82,398 54,039 | ... 54,039 (28,359) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcreseneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex | UBSAG 02/21/2018(02/19/2021| ....... 3,699 | ... 1,016,358 | .....274.7500 | ..cooooovrccrecrmncccns | cocrercnc 45214 | oo corrreeeennn:31,768 | ] 31,768 | ........(13,446) 003
Equity/l

Zebra Index CALL Options..........cococvcrcvcvcicrciereree VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |UBSAG 02/21/2018(02/19/2021| ....... 4729 | ... 1,339,115 | .......283.1900 39,955 25,365 | ... 25,365 | .......(14,590) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. 02/21/2018(02/19/2021| ....... 5171 | ..... 1,456,244 | ......281.6000 .46,994 30,481 | ... 30,481 | .......(16,513) 003
Equity/l

Zebra Index CALL OpHtioNS...........ccovevererrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG 02/21/2018(02/19/2021 ....15,297 | ..... 4,280,808 | ......279.8400 | ...oovevevemerevrmrnenes | ovrenene 150,412 99,665 | ... 99,665 (50,746) 003
Equity/l

Zebra Index CALL Options...........cccoovcrcvevcrcrcrerere VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex | UBSAG 02/21/2018(02/19/2021| ....... 3,557 | ..... 1,003,021 | ......282.0200 | ...oocoocrvcrececnrcces | crcrerenes 31,709 20,455 | ... 20,455 | .......(11,255) 003
Equity/I

Zebra Index CALL OpHtioNS...........cccveverersrerersrereree VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |UBSAG 02/21/2018(02/19/2021 ....11,263 | ....... 3,157,711 | .......280.3500 | .ooovveveevmenevrnnnenes | ovrenens 108,269 | ..vovvvevererrrerererene w1 1,311 [ ] i 71,311 (36,957) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............ococccvcvvverrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/27/2018] 02/26/2020] ......... 847 | .........315,606 | ......372.4800 6,262 4565 | .| oovrrreerrn4,565 | ..........(1,697) 003
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/27/2018]02/26/2021] ....43,595 | ....15,719,395 | .......360.5800 | ....ocovvovuivmerecnss | v 670,051 | .oovvvoeccinerriniis | e 540,525 | ... ..........540,525 | ... (129,526) 003,

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |02/27/2018(02/26/2021| ....62,447 | ...22,999,902 | ......368.3100 | ..oovvrvvvrverrerrrrenns [ wrvrernns FERI AT [ - 561,991 |...] ..........561,991 | ..... (191,746) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/27/2018|02/26/2021] ....45,084 | ....16,595,113 | .......368.0900

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

....548,226 ..409,635 409,635 | ...... (138,591) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/27/2018(02/26/2021| ..167,998 | ....61,739,272 | ......367.5000 | ......ccvvrevrrvrererene 102,081,495 [ e | s 1,565,887 |...| .cocce 1,565,887 | ...... (515,608) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............ccocccvcvvverrrens VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |02/27/2018)| 02/26/2020] ......4,355 | ...... 1,573,005 | .......361.2200 52,082 83,724 L 43,724 (8,358) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/27/2018(02/26/2020] ...... 3427 | ..... 1,238,032 | .......361.2900 ..40,846 ..34,285 | ... 34,285 (6,561) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/27/2018(02/26/2020] ....13,420 | ...... 4,920,133 | .......366.6400 | ... | orinens 128,425 | ..ooovevveevnriiiiininns | v 101,310 |...| ...........101,310 [.......(27,115) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/27/2018(02/26/2020] ....11,404 | ...... 4,199,585 | .......368.2700 | ...ooooveveverevrrnrinns [ ovrinnns 101,720 | covevvvererernrerennnnns covrrenenennn 18,605 | .| .......e... 78,605 (23,115) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNES7. | 02/27/2018(02/26/2020] ....11,339 | ...... 4,146,266 | .......365.6800 ...112,932 90,208 | ... 90,208 (22,724) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 02/27/2018(02/26/2021| ....14,034 | ...... 5,069,091 | .......361.2100 | ..ooovevvevvemevrmnninns | ovreeens ARV 0 Y DN 169,719 | ... | ..........169,719 [ ........(41,908) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/27/2018(02/26/2021| ....27,986 | ....10,092,728 | ......360.6300 | ...oocovvvvverevvrrrcrcs [ crvrene 429,311 | oo | i 346,316 |...| ..........346,316 (82,995) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 02/27/2018(02/26/2021 ....12,941 | ...... 4,846,742 | ......374.5200 ...127,083 ...87,938 .87,938 | ........(39,145) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |03/02/2018(02/28/2019] ....56,594 | ....15,362,346 | ......271.4500 | ...ooovvvvvvervvvvrrercc [ covven VAT [ SR 107,624 | ...| ..........107,624 | .......(99,509) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuiy................ NA......... ndex |&Co THBGLXDRUGQFU57RNE7. |03/02/2018(02/28/2019] .......covvvveeee cevrernereenessssnnns | .293.4300 (0) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/2018]02/28/2019] ....12,410 | ...... 3,419,416 | ......275.5400 30,156 ...(17,673) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |03/02/2018(02/28/2019] .......covvvveeee covvnvevnsssissssiniiis | 0. 293.2800 0) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co 7TH6GLXDRUGQFUS7RNE7. |03/02/2018(02/28/2019] ....56,625 | ....15,279,167 | ......269.8300 | ...oovvvvvvvervvvrrrccns [ cvvven PZIVICY A [ ISR 135175 | .| .........135,175 | ...... (105,482) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/02/201802/28/2019] .. ....293.4300 0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........c..ccvmrvveerrreeennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/05/2018]02/28/2020] .......... 849 | ........231,163 | .......272.2000 5,495 3,258 | ... 3,258 (2,237) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |03/05/2018(02/28/2020] ..........97 | ....c.... 26,641 | ......274.3900 551 309 |.. 309 (242) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/05/2018)02/28/2020] ......... 383 | .........104,018 | ......271.5600 2,570 1,549 | .| 1,549 | ... (1,021) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |03/05/201802/28/2020] ..........57 | wcccoeeeecs 15,701 | .......275.9000 294 159 | ... 159 | v (135) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. |03/05/201802/26/2021] ......... 145 | .....oceees 39,303 [ ... 2716900 | .o | v 1,302 798 |... 798 (504) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/05/2018)02/26/2021 ...... 1,920 | ........547,298 | .......284.9800 9,218 4,206 | ... 4,206 (5,012) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/05/201802/26/2021| .. ..146,209 | ......281.6100 2,949 1,462 ..(1,487) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/05/201802/28/2020] ...... 1,785 | .......484,346 | ......271.4000 | .coooorovrvcrmrmrcrenne | correvee 12,100 7314 | .. 7314 | ..........(4,786) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNE97. |03/05/201802/28/2020] ......... 679 | .......196,172 | ......288.8200 | ......ccooooeimumuricccc | vorvrrrrnnns 1,433 510 |... 510 (923) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. [03/05/2018)| 02/28/2020] ......5,483 | ...... 1,487,188 | .......271.2500 22,747 | ... 22,747 | .......(14,755) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/05/2018(02/28/2020] .....5,945 | ...... 1,684,530 | .......283.3500 | ...ooooocmccvevecniccac | crererenee 18,667 8,069 | ... 8,069 | .......(10,598) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/05/201802/28/2020] ....15,169 | ......: 4,116,005 | .......271.3500 | ..ooovevvvvmerevrmnninns | ovrienns 103,147 62,420 | ... 62,420 | .......(40,727) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/05/201802/28/2020] ....16,756 | ...... 4,716,777 | .......281.5000 59,818 27,440 | ... 27,440 (32,378) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/05/2018(02/28/2020] ....22,357 | ...... 6,278,952 | ......280.8500 83,391 cerrrenennnn39,053 || 39,063 | .......(44,338) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNES7. |03/05/2018(02/28/2020] ....60,183 | ....16,833,182 | ......279.7000 | ....cccvvvvverrrvvrrcrcs | crvvere LYK YA [ R 17,622 | ... e 117,622 | ... (124,915) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/12/2018(03/09/2020] .....6,201 | ....... 2,222,594 | .......358.4500 ..72,485 LT3 LT1,773 (712) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/12/2018(03/09/2021| ....12,270 | ...... 4,558,881 | ......371.5600 | ....ooooovemcrvvrrrrinns | s 118,279 96,257 | ... 96,257 | .......(22,022) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |03/12/2018(03/09/2021| ....59,502 | ....21,311,957 | ......358.1700 | ..ocovvrvrrmcrrcrrrcccns [ o 887,180 [ oo | e 813,081 |...| .........813,081 | .......(74,099) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/12/2018]03/09/2021] ...53,496 | ....19,575,384 | .......365.9200 623,767 536,401 | ... 536,401 | ........(87,366) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNE7. |03/12/2018(03/09/2021| ....53,907 | ....19,699,705 | ......365.4400 | .....coovrvverrrvrrcccns [ covvene (GRIIVLT A [ 551,488 | ... 551,488 (86,769) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. |03/12/2018(03/09/2021| ..152,019 | ....55404,717 | ......364.4600 | .........cocevvvrcrvnene 01,859,188 [ i | e 1619723 | .| .o 1,619,723 | ..... (239,465) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/12/201803/09/2020] .. ...20,313 | ......367.7900 433 39 |... 396 (37) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/12/201803/09/2020] ...... 1,445 | ........516,143 | ......357.2000 | .cccorerevrvcrmrrmrrerne | correreree AVAEC TN w1734 | | i 17,734 (25) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/12/201803/09/2020] ....10,899 | ...... 3,961,060 | .......363.4300 | ....coooooeueveviinninns | e 103,541 98,609 | ... 98,609 | ..........(4,932) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [03/12/2018)| 03/09/2020] ....16,624 | ...... 6,062,760 | .......364.7100 | ..ooovevevrmmrevnmnnenes | onrenene 149,445 | ...oovvvveevnrevrrnnenns | v 140,680 | .. ...........140,680 (8,765) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |03/12/201803/09/2020] ....13,708 | ...... 4,980,182 | .......363.3000 | ...ooooovevevrevrirnenns | e 130,913 | oo | v 124,859 | ...| ..........124,859 (6,054) 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Equity Basket Options CALL - Rainbow Options.

Equity Basket Options CALL - Rainbow Options.

Zebra Index CALL Options.

Zebra Index CALL Options.........c.vveeervvveererernn

Zebra Index CALL Options..........ccceeeerveemererernees

Zebra Index CALL Options.

Zebra Index CALL Options..........cc.vevvverernriorens

Zebra Index CALL OptionS.........ovvevevrreemererernn

Zebra Index CALL Options.

Zebra Index CALL OptionS.........cvveeervrreererrrersne

Zebra Index CALL Options..........ccoeevveerereneierens

Zebra Index CALL Options.

Zebra Index CALL Options..........cccvevveererneierens

Zebra Index CALL OptionS.........cevveeemvrveemrerernn

Zebra Index CALL Options.

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL Options..........c.evererreerenes

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity...

. | VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Indexed Universal Life...............

VAGLB Hedge - Indexed Universal Life..............

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/12/2018(03/09/2021| ....... 2,195 | ........787,064 | ......358.6300 32,261 29,469 29,469 (2,792) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [03/12/2018)| 03/09/2021] ...17,875 | ...... 6,383,338 | .......357.1100 | .eooovevevemmvevemnnenes | ovrenenn 275,275 | e | v 254199 | .| ..........254,199 | .......(21,076) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/12/2018(03/09/2021] ....26,944 | ...... 9,634,236 | .......357.5600 ...409,285 376,765 | .......(32,520) 003
Equity/I
ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 03/16/2018| 03/15/2019 |########] ... 45,899,194 | ...2,747.3300 | ..ocvvrvvvrervrvrerennns 00002,139,866 | oo | e 1,004,242 |..| ... 1,004,242 |...(1,135,624) 003
Equity/I
ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 03/16/2018|03/15/2019 |########] ....26,246,424 | ...2,747.3300 | ...covvvvvvvvvrerercnnns .....1,337,045 655,336 655,336 | ...... (681,709) 003
Equity/I
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 03/21/2018] 03/20/2020 .. .153,831 | ......275.1700 5,394 3918 3918 ..(1,476) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 03/21/2018 03/20/2020] ......... 394 | ......112,057 | ......284.4800 2,250 1416 1,416 (834) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 03/21/2018(03/20/2020] .....2,794 | ........785,672 | ......281.2200 | ...cccovvvveerrvrrrcrcns | crvrerirens 19,353 | covovvveverernrerennnens 12,872 ..12,872 (6,481) 003
Equity/I
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 03/21/2018 03/20/2020] ......4,339 | ... 1,223,627 | .......282.0100 28,709 (9,863) 003
Equity/l
ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 03/21/2018 03/20/2020] .....4,000 | ...... 1,122,408 | .......280.6000 28,711 19,290 19,290 (9,421) 003
Equity/I
ndex |UBSAG......... BFM8T61CT2L1QCEMIK50..... | 03/21/2018( 03/19/2021| ....... 3,29 | ........905,664 | ......274.7600 | .....cccoooccrirrriiicce | cooveveres 40,022 28,656 28,656 | .......(11,366) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 03/21/2018| 03/19/2021] ......6,848 | ...... 1,883,066 | .......274.9700 82,431 58,899 58,899 | .......(23,532) 003
Equity/I
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 03/21/2018( 03/19/2021| ...... 6,892 | ... 1,894,032 | .......274.8100 83,511 59,766 59,766 | .......(23,745) 003
Equity/l
ndex |UBSAG............... BFM8T61CT2L1QCEMIK50..... | 03/21/2018( 03/19/2021| ....... 4,808 | ... 1,367,992 | ......284.5300 | ....ooovvvrvccrcrriins [ o 37,912 | oo 24,418 24,418 | .......(13,495) 003
Equity/l
ndex | UBSAG. . BFM8T61CT2L1QCEMIK50..... | 03/21/2018| 03/19/2021] ....20,897 | ...... 5,743,015 | ......274.8300 252,991 ..181,020 181,020 | .......(71,970) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 03/21/2018( 03/19/2021] ....28,658 | ...... 8,112,875 | ......283.0900 | ...oooooveeuvreveverinns | wovrneens 241,688 | .. | e 158,362 ....158,362 (83,326) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 03/21/2018( 03/19/2021 ...17,968 | ...... 5,066,193 | .......281.9500 | ....cooovvemcrerrrrrinns | s EEISCTAC T [ I 105,969 ....105,969 (53,704) 003
Equity/l
ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 03/21/2018 03/19/2021] ....56,130 | ....15,742,745 | ......280.4700 533,222 359,577 359,577 | ..... (173,645) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2018(03/20/2020] ......ce 51 | o 18,395 | ......358.9200 539 584 584 45 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/22/2018(03/19/2021| ....12,167 | ...... 4,529,238 | ......372.2700 | ..ooovevveeevrevivnninns | e 105,849 93,018 93,018 | .......(12,831) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2018(03/19/2021| ....65,561 | ....23,504,106 | ......358.5100 | ..oovvrvvrrrerrrrrrrrrns [ crvvener 904,080 [ oo | e 887,221 ..887,221 | ........(16,859) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. |03/22/2018(03/19/2021] ....71,477 | ...26,170,559 | ......366.1400 | .....ccovvvvevvvrrrccncc | v VLT TA [ IO 713,504 .. 713,504 | ........(54,873) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7H6GLXDRUGQFU57RNES7. |03/22/2018(03/19/2021| ....43,481 | ...15,900,224 | ......365.6800 | .....cccovvvcrrrvrrrercs [ crvreren AT4815 | oo | i 442461 | .| .........442,461 (32,354) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2018(03/19/2021| ..160,887 | ....58,757,673 | ......365.2100 | ..oovvvvrererrrererrnene e 1,785,850 [ oo | e 1,669,432 | .| e 1,669,432 | ... (116,418) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/22/201803/20/2020] ......6,918 | ....... 2,480,864 | .......358.6100 ..79,937 6,260 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. (03/22/2018)| 03/20/2020] ......2,436 | ........873,500 | .......358.6400 25915 28,103 | ... 28,103 2,188 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 03/22/201803/20/2020] ....13,505 | ...... 4,922,675 | .......364.5000 | ....oooovevevrerrirninns | s 111,854 | oo | v 116,536 | ...| ...........116,536 [ ........... 4,982 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/22/201803/20/2020] ....... 5,605 | ... 2,047,906 | .......365.4000 44,444 ...46,130 .46,130 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/22/201803/20/2020] ....17,002 | ...... 6,192,404 | ......364.2100 | ..o | s 142,139 | oo | v 148,939 | .| ..........148,939 [ ... 6,800 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/22/2018(03/19/2021| ...... 4,983 | ... 1,783,708 | .......357.9500 69,913 68,877 | ... 68,877 | ..........(1,036) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2018(03/19/2021] ...20,231 | ...... 7,245,285 | .......358.1300 .277,744 277,744 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/22/2018(03/19/2021| ....22,655 | ...... 8,117,189 | .......358.2900 | ....ooovvevvvvevrvrrenns [ ovrenens 314,683 309,155 | ... 309,155 (5,528) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |03/23/2018(03/21/2019] ....85,688 | ....30,661,912 | ......357.8300 | ..ooovvvvvvvervvvvrrcrcs [ crvvene 614,386 [ ..ccoooooonvcvccrcniacns | e 763,791 | .| ... 763,791 | ... 149,405 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 03/23/2018(03/21/2019] .. ...391.7100 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |03/23/2018(03/21/2019] ....30,154 | ....10,735,871 | ......356.0300 | ..ocovvrvrvvervvvcrrcrcs [ cvvvere 234,300 293,343 | ... 293,343 59,043 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THBGLXDRUGQFU57RNEY7. |03/23/2018(03/21/2019] .....covvvvvveene covvsvirsssssssssisiii | . 385.4700 0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/23/2018]03/21/2019] ...91,450 | ...32,975,178 | .......360.5800 556,018 | ..oooovvvecrirrvercenne | vererenn 674,845 | 0| ... 674,845 | ... 118,827 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE7. |03/23/2018(03/21/2019] .....ccovvvvveeee covvnvsvnssssssssiniii | e 394.5600 0) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/03/2018(04/02/2020] .....9,463 | ...... 3,373,595 | .......356.5200 | ...oooovevemcrvrrinrinns | s 104,751 | oo | v 121,158 | .| oo 121,158 | 16,407 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/03/2018(04/01/2021| ....77,806 | ....27,733,781 | .......356.4500 .....1,103,282 141,610 1,141,610 38,328 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/03/2018(04/01/2021] ....70,871 | ....25,804,727 | ......364.1100 | .oovvvvvvvrrrvrrrerrenns [ wrvrernns EZNKIST [ S 773,836 |...| -errrernn. 773,836 | ........(10,703) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 04/03/2018(04/01/2021] ....72,190 | ....26,248,117 | ......363.6000 | .....cccovvvcrrrvrrcercs [ covrene 812,854 | oo | e 804,647 | ... 804,647 (8,207) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNE97. [ 04/03/2018)| 04/01/2021] ..158,040 | ....57,403,423 | ......363.2200 | ..ccoooecoremrrrrriaee 001,801,660 [ oo | e 1,788,665 |...| ... 1,788,665 | ........(12,995) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/03/201804/02/2020] ...... 1,720 | .......612,520 | ......356.1600 | .....cccoooueremmumicccc | corrererc 19,330 22378 | ... 22,378 3,048 003
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Descrption

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

Mozaic Index CALL Options..........c.eevvmrrerreernnes

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............coeeveererreeennes

Mozaic Index CALL Options.........c..cemrvveerrrreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ovurerrrereeerns

Mozaic Index CALL Options..........c.eevverrerreernnes

Mozaic Index CALL Options.............c.vvenerrreveeerns

Mozaic Index CALL SPREAD Options.................

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/03/2018(04/02/2020] .....2,968 | ...... 1,074,962 | .......362.1900 25,791 29,069 29,069 3,278 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNE97. [ 04/03/2018)| 04/02/2020] ......9,784 | ...... 3,559,212 | ......363.7900 | .ooovveveermvvenemrnenns | e 79,150 88,419 88,419 9,269 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/03/2018(04/02/2020] ....11,104 | ...... 4,019,936 | .......362.0400 ..109,562 109,562 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/03/2018(04/01/2021 ...... 7392 | ...... 2,635,200 | .......356.4800 | ...oovovevevmrevrennenes | ovrennns 104,749 | coooovevveevnvevnnnnnnns | v 108,345 | ...| ...........108,345 3,596 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 04/03/2018(04/01/2021] ....16,853 | ...... 6,007,267 | .......356.4600 | .......ooooereurvrrenns | onrinenn PACIHEIIT T [N IOV 247,181 | .| .........247,181 8,212 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/03/2018(04/01/2021| ....34,695 | ....12,366,321 | .......356.4300 ...492,321 509,438 509,438 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/03/2018(04/01/2021] ....14,878 | ...... 5,508,698 | .......370.2500 | .....ocoooeuevevrirninns | v 133,310 | cooovvevvvvvvveeininnnns | v 125425 | .| .........125425 | ..........(7,885) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2018(03/31/2020] ......... 227 | v 60,032 | ......265.0200 | ..ooovvvrvrerrrrrerrrens | oviiiiininns LIV O SO, .. [ 1,546 (214) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2018(03/31/2020] .. ....265.1600 612 537 537 (75) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2018(03/31/2020] ....71,629 | ....19,600,442 | .......273.6400 328,775 253,800 253,800 | ........(74,975) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2018(03/31/2020] ......8,879 | ....... 2,344,256 | ......264.0100 | ..o | e 72,989 | oo ...64,937 64,937 (8,052) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNE7. | 04/04/2018(03/31/2020] ......2,225 .603,386 | ......271.2300 11,924 9,585 9,585 (2,339) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2018(03/31/2020] ......5,065 | ...... 1,368,663 | .......270.2000 28,974 23,658 23,658 (5,316) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2018(03/31/2020] ...... 1,216 | .........324,087 | .......266.6200 8,618 7414 7414 ..(1,204) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. |04/04/201803/31/2020] ......2,255 ..596,843 | ......264.7200 17,812 (2,101) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 04/04/2018(03/31/2020] ......... 659 | .........183,020 | ......277.8800 2,272 1616 1,616 (656) 003
Equity/I | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2018(03/31/2020] ...... 3416 | .......908,747 | ......266.0500 25,037 21,695 21,695 (3,342) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2018(03/31/2020] ...... 7075 | ..... 1,972,933 | ......278.8700 22,781 ....15,859 ..15,859 (6,922) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 04/04/2018(03/31/2020] ......8,175 | ....... 2,180,027 | .....266.6700 | .ooovvevevvmerevemrnenns | s LY T ...49,681 ...49,681 (8,116) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2018(03/31/2020] ....15,093 | ...... 4,156,031 | .......275.3600 | ...ocoooveemvrvvemininns | v 61,882 | oo ...46,237 v 46,237 | .......(15,645) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2018(03/31/2020] ....34,432 | ...... 9,452,653 | ......274.5300 | ..ooovevevemererrennenns | onrnnene 149,091 | ovovveveevvnvevnnenenes | v 113,225 | .| .......... 113,225 | ........(35,866) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/11/2018|04/05/2019] ..131,580 | ....34,769,912 | ......264.2500 | .........coccvvvverrnens 1,013,163 | oo | 649,302 | ... .........649,302 | ..... (363,861) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/11/2018(04/05/2019] ........cocvvveee covvivsvessssiissiniii | . 288.8100 0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/11/2018(04/05/2019| ..120,011 | ....32,027,322 | ......266.8700 | ..oovvvvvvrvrvvrrrrrenns | wrvrerens 723,666 [ oo | e 430,033 |...| ..eeerrrnd430,033 | ... (293,633) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/11/2018(04/05/2019 .. ....285.4100 0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/13/2018(04/09/2020] ......9,574 | ...... 3,426,941 | ......357.9600 | ..ooovovevemmrevrernenes | orrenens 115,457 | coovvvevvvvnvvevnnnnnnns | v 115204 | .| ... 115,204 (253) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFUS7RNES7. | 04/13/2018(04/12/2021| ....47,466 | ....16,966,379 | ......357.4400 | ...oocovvvvvervvrvrccncs [ crvvenns FRIISKT [ IR 673873 |...| ........673,873 (56,160) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/13/2018)| 04/12/2021| ....53,345 | ....19,499,085 365.5300 636,402 552,511 | ... 552,511 | .......(83,891) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/13/2018(04/12/2021] ....31,100 | ....11,342,683 | .......364.7200 380,971 332941 | ... 332,941 | .......(48,030) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/13/2018(04/12/2021| ..134,578 | ...49,041,558 | ......364.4100 | .....ccovvrvvrvvrerrnens 1,664,729 | s e 1,458,960 | ... ........1,458,960 | ...... (205,769) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/13/2018(04/09/2020] ...... 7671 | ...... 2,746,175 | .......358.0000 92,357 92,139 | ... 92,139 (218) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/13/2018(04/09/2020] .....3,649 | ...... 1,327,189 | ......363.7400 | .ccooovvvrvcrevrrerccnc | covrerce 34,663 33225 | ... 33,225 | ..........(1,438) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/13/2018(04/09/2020] .....8,183 | ....... 2,985,900 | .......364.9000 | ...oooovevemerrvrmrninns | v LR X [N w0223 || 70,223 (3,668) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/13/2018(04/09/2020] ....24,059 | ...... 8,729,717 | .......362.8500 ...237,219 229,092 | ... 229,092 (8,127) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/13/2018(04/12/2021| ...... 7147 | ...... 2,558,529 | .......358.0100 | ...ooooovvemvrerrrrrinns | e 108,056 99,336 | ... 99,336 (8,720) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/13/2018(04/12/2021 ....19,846 | ...... 7,092,748 | ......357.3900 | ..ooovvvvveevrivrinninns | ovrienns 305,826 282,271 | ... 282,271 | .......(23,555) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/13/2018|04/12/2021] ....36,238 | ....12,964,726 | .......357.7700 ....551,899 508,212 | ... 508,212 | ........(43,687) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/13/2018(04/12/2021] ...12,639 | ...... 4,693,749 | ......371.3800 | ...ooooovvemvrevrvirinns | e 123,985 | ..ooovevvvvvvniviiininns | v 102,062 | ...| ..........102,062 |.......(21,923) 003
Equity/l

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA...... ndex | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 04/17/2018|04/15/2019 ...40,123,657 | ....2,656.3000 [ ....ccccovecrccvevnne e 431494 || e 2,519,599 | ... [ ........ 2,519,599 | ... 88,106 003
Equity/l

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life. ndex Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 04/17/2018] 04/15/2019 ...46,167,353 | ....2,656.3000 2,594,605 2,629,184 | ... 2,629,184 ..34,578 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/18/2018(04/17/2019] ....99,075 | ....35,436,992 | ......357.6800 | .....cvvvevevrrererrrene ....1,034,339 922,000 | ... 922,000 | ...... (112,339) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/18/2018(04/17/2019] .......covvovveee covvivsvsssississiniii | s 394.5500 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNE97. [ 04/18/2018)| 04/17/2019) ....34,588 | ....12,464,106 | .......360.3600 2 I TTS T [T S 249,4% |...| ..........249,496 | .......(39,659) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 04/18/2018(04/17/2019] ................c covvsrevsissisissinii | 0.385.3200 0) 003
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8.'9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2018(04/17/2019| ..100,443 | ....35,765,619 | ......356.0800 | .........ccvvrevvnene 1,120,940 | | s 1,022,083 |..| ..ccc 1,022,083 | ........(98,857) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. [04/18/2018)| 04/17/2019) .........ccvec. w0 390.7300 0) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 04/30/2018 04/27/2020] ......3,689 | ...... 1,008,187 | .......273.2800 36,591 29,766 | ... 29,766 (6,825) 003
Equity/I

Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 04/30/2018( 04/27/2021| ....10,876 | ....... 2,975,038 | ......273.5300 | ..ooovevevemvreveennenns | wovrennns 131,190 | covevvevvevneveveninenes | v 101,783 |...| ........... 101,783 (29,407) 003
Equity/I

Zebra Index CALL Options..............ccererssssisvvreren VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS50..... | 04/30/2018)| 04/27/2021 ...... 7,664 | ...... 2,096,599 | .......273.5500 92,370 cevrrerenenn 11,654 | | v 71,654 (20,716) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIKS0.....|04/30/2018( 04/27/2021] ....20,916 | ...... 5,723,167 | ......273.6200 ..194,873 194,873 (56,476) 003
Equity/I

Zebra Index CALL Options...............cocemsssisvvrenen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS50..... | 04/30/2018)| 04/27/2021 ...... 1,317 | .......360,524 | ......273.7800 | ....ooovvvvrcrrcsriins [ o AN A TN I e 12472 | | 12,172 (3,547) 003
Equity/l

Zebra Index CALL Options...........cccoevcrcveuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 04/30/2018| 04/27/2020] ......... 681 | .........189,979 | ......278.9500 | ...coooovvmvrmrrmvraccc | o 4,965 3814 |.. 3814 | .......(1,151) 003
Equity/I

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 04/30/2018 04/27/2021] ....88,055 | ....24,582,295 | ......279.1700 832,648 | ..o | e 617,021 | ] oo 617,021 | e (215,627) 003
Equity/l

Zebra Index CALL Options...........cccoevercrsuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 04/30/2018( 04/27/2020] .....6,307 | ...... 1,762,066 | .......279.3800 [ ...ooovvvvccrecerrrecns | crcrercnc 44863 | oo corrreeennnnn38,295 | ] 34,295 | ........(10,568) 003
Equity/I

Zebra Index CALL Options...............cocerssssiirvvreren VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |UBSAG......... BFM8T61CT2L1QCEMIKS50..... | 04/30/2018)| 04/27/2020 ......... 816 | .........227,947 | ......279.4700 5,772 4408 | .| oo 4,408 | .........(1,364) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 04/30/2018 04/27/2020] ......7,114 | ..... 1,989,684 | ......279.6700 wo(11,851) 003
Equity/I

Zebra Index CALL Options...........c.cccocvvvcvciercieieree VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 04/30/2018( 04/27/2020] ...... 1,635 | ....... 457,487 | .....279.7400 | .cccooooovvcvivnnccccc | o 11,394 8,674 | .. 8,674 (2,720) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcrescneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 04/30/2018( 04/27/2021 ....52,048 | ....14,619,782 | ......280.8900 | ...oocovvrvvcrrrrrrcccns [ crvrennn 455,230 332,291 | ... 332,291 | ..... (122,940) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex | UBSAG. . BFM8T61CT2L1QCEMIK50..... | 04/30/2018| 04/27/2020] ...... 2,142 .602,333 | .......281.2000 .13,703 ....10,248 .10,248 (3,454) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcreseneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 04/30/2018( 04/27/2021] ....39,679 | ....11,195,447 | ......282.1500 327,399 236,307 |...| ........236,307 | ........(91,092) 003
Equity/l

Zebra Index CALL Options..........cococvcrcvcvcicrciereree VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 04/30/2018( 04/27/2021 ...... 7,988 | ...... 2,258,283 | ......282.7200 | ..ooovevevrecrerrmniinns | e 64173 [ oo corrrennn 46,074 | ] 46,074 | ........(18,099) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 04/30/2018| 04/27/2020] .. ...24,383 | ......285.5200 419 297 | .. 297 .(122) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/02/2018) 05/01/2020] ......... 225 | 80,865 359.2400 2,577 2583 |.. 2,583 6 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |05/02/2018(04/30/2021] ....29,273 | ...10,522,372 | ......359.4800 | .....ccoovvvcrrvvrrrnrcs [ crvrirnn 421,820 387,618 | ... 387,618 | .......(34,202) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/02/2018(04/30/2021| ....52,866 | ....19,004,094 | ......359.4800 | ....covvvvvvrvrrrrrrerns [ wrvrernns 761,792 699,498 | ... 699,498 | ........(62,294) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/02/2018|04/30/2021] ....25,861 | ...... 9,653,807 | .......373.3000 | ...ooovvvvvvvrerririinns | v PNV N [ N 193,906 | ... ...........193,906 | ........(42,720) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/02/2018(04/30/2021| ....73,814 | ....26,537,530 | ......359.5200 | ........ccoocvvvvurrncne 001,062,180 | oo [ v 975,208 |...| ..........975,208 (86,972) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/02/2018(04/30/2021| ..144,485 | ....53,059,216 | ......367.2300 | ...cvvvvvererrrerernrene 1824011 | | s 1,406,916 |..| ... 1,406,916 | ...... (217,095) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/02/2018(04/30/2021| ..121,705 | ....44,628,113 | .......366.6900 ....1,393,526 211,875 1,211,875 | ..... (181,651) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/02/2018(04/30/2021| ..221,589 | ....81,128,176 | ......366.1200 | .....ccvvvvevrrvrererene ..2,583,728 2,258,756 | ... 2,258,756 | ... (324,972) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co TH6GLXDRUGQFU57RNE97. |05/02/2018(05/01/2020] ......... 372 | ......139,521 | ......375.4500 2,059 1814 | .. 1,814 (245) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/02/2018(05/01/2020] .. ...86,793 | ......372.3600 1,499 .1,362 1,362 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/02/2018(05/01/2020] ....25,258 | ...... 9,078,581 | .......359.4400 | ..o | wovrunens 286,926 | ....coococcricicciacns | e 287,127 | ... 287,127 201 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/02/2018(05/01/2020] ....13,928 | ...... 5,010,541 | .......359.7400 | ...oooovveveerevevnnenns | ovrennns 156,275 | ..ooovevevvvvviernnninns | v 156,144 | .| .o 156,144 | o (131) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/02/2018(05/01/2020] ....9,413 | ...... 3,441,005 | .......365.5600 82,646 ....79,396 ..79,396 (3,250) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/02/2018(05/01/2020] ....13,167 | ...... 4,824,791 | ......366.4300 | ..ooovovveveerivrinninns | v 111,261 | cooeevevvevvevieinininns | v 106,188 | ...| ..........106,188 (5,073) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNE7. |05/02/2018(05/01/2020] ....33,716 | ....12,274,636 | ......364.0800 | ......ccovvvervvrvvrercs | crvrere 315,919 [ oo | e 306,818 | ... 306,818 (9,101) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/02/2018(04/30/2021] ....23,980 | ...... 8,611,848 | ......359.1200 ....349,395 ..321,619 321,619 | .......(27,776) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNE7. |05/07/201805/05/2020] .........30 | wecvvveverc 7,955 | ......268.0400 280 168 | ... 168 | ..oooveveen (112) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/07/201805/05/2020] ....20,989 | ...... 5,804,793 | ......276.5600 | .....oooooeevmevevrrinns | e 122,787 | oo cireeeenn 80,964 | ] .......e....80,964 | ........(61,823) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/07/2018]05/05/2020] ....71,442 | ...19,672,231 | .......275.3600 ....448,655 229,555 | ... 229,555 | ..... (219,100) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/07/201805/05/2020] ....16,154 | ...... 4,321,745 | ......267.5400 | ...ocoooooeuerirevininns | s 156,529 | ..oovvveverernrerinnnnns e 94,845 | L 94,845 | ........(61,684) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/07/2018(05/05/2020] ...... 1,377 | .......375,644 | ......272.8800 9,980 5411 |.. 5411 | .........(4,569) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/07/201805/05/2020] ...... 1,142 312,124 | ......273.3400 8,073 4327 |... 4,327 (3,746) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/07/2018) 05/05/2020 ...... 1,219 | .........335,442 | ... 275.0700 | ccooverevrvererremrerss | o U7 S S | 4,014 (3,778) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/07/201805/05/2020] ....18,503 | ...... 5,044,968 | ......272.6500 | .....ocoooeuevevivnninns | s 136,000 | .ooovvveverernrerennnnns covvveeeeeen 14,063 | ] 74,063 | .......(61,937) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/07/2018) 05/05/2021 ......... 351 | s 96,120 | .......274.0800 3,195 1,744 | | e 1744 | (1,451) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE7. |05/07/201805/05/2020] ......2,104 | ........563,892 | ......267.9800 | ......covcvvvvvvrvene | wovririnens 19,927 | oo cerreeenee 11978 | ] 11,978 | . (7,954) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. |05/07/201805/05/2020] ......... 237 | e 66,441 | ......280.7100 | .oooovvvrvrccrncrvrcenns | oviviiininns 1,070 476 | ... 476 (594) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [05/07/2018) 05/05/2020] ......3,235 | .........866,362 | .......267.7700 30,996 rrrrrenrnn 18,688 | | i 18,688 | .......(12,308) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/07/201805/05/2020] ......6,192 | ...... 1,731,955 | .......279.6900 29,847 ...(16,174) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. [05/07/2018) 05/05/2020] ....14,325 | ...... 3,835,536 | .....267.7600 | .oooovevevevvrevrernenes | ovrenens 137,229 82,798 | ... 82,798 | .......(54,431) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 05/07/2018(05/05/2020] ....22,888 | ...... 6,343,884 | ......277.1700 | ..ooccevrirrenns | e 129,089 63,097 |... 63,007 (65,992) 003

Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. [ 05/07/2018) 05/05/2020] ..

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity..

..502 ..133,603 | ......266.2900 5,188 3216 | .. 3,216 .(1,972) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNE97. |05/07/201805/05/2020] ......... 128 | oo 34,355 | ......268.6900 | .....ccoooocimumumiccec | corvrriinnn 1,167 691 | ... 691 | oo (476) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/14/2018(05/11/2020] ....9,612 | ...... 3,467,367 | ......360.7500 | ..ooovevvevuvrevirrninns | ovrienns AVAI AT [T 103,363 | ... ...........103,363 | ........(18,415) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/14/2018(05/11/2021| ....48,170 | ....17,402,390 | .......361.2700 ....745,191 ..597,870 597,870 | ... (147,321) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 05/14/2018(05/11/2021] ....61,092 | ...22,539,934 | ......368.9500 | .....ccvvvrverrvrrrrerns [ wrvrenns 744,713 556,762 | ... 556,762 | ...... (187,951) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 05/14/2018(05/11/2021] ....46,036 | ....16,968,000 | ......368.5800 | ......ccccvverevvvvrercs [ crvrene 568,086 [ ... | e 426,127 | .| ... 426,127 | ... (141,959) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/14/2018(05/11/2021| ..135,730 | ....49,930,988 | .......367.8700 L 1712,912 ,294,183 1,294,183 | ..... (418,729) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/14/2018(05/11/2020] ......2,465 | ........891,660 | .......361.7400 30,023 25292 | ... 25292 | .........(4,731) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/14/2018(05/11/2020] .....9,245 | ...... 3,393,481 | .......367.0700 . 90,599 covrreeeeeenl1 2705 || 72,705 | .......(17,894) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/14/2018]05/11/2020] ....11,035 | ...... 4,071,098 | ......368.9300 99,976 ..78,668 | .......(21,308) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/14/2018(05/11/2020] ......6,072 | ....... 2,224,074 | ......366.2600 | .....cooooemmreeemnninns | e 61,574 | oo e 89,799 || 49,799 | .......(11,775) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/14/2018(05/11/2021] ....11,736 | ...... 4,240,762 | .......361.3400 | ...cccccccvcrrrrinns | e 181,207 | cooovvevvvvvvvvvvnnnnnns | v 145,276 | ...| ...........145,276 (35,931) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THEGLXDRUGQFU57RNEY7. | 05/14/2018(05/11/2021] ...26,925 | ...... 9,721,181 | ......361.0500

...419,488 337,006 | ... 337,006 (82,482) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............c.ovurerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/14/2018]05/11/2021] ....27,780 | ....10,029,291 | .......361.0200 | .ccovvvvevummmmmmeenne | ovrcrens 433,007 | oo | e 348,115 | ...| ..........348,115 | ........(84,982) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/14/2018(05/11/2021] ....14,807 | ...... 5,555,241 | ......375.1800 | ...ooooveevevrvvrvnnenns | v 146,884 | .....ooooveeeveeviininns | v 102,778 | ...| ..........102,778 | ........(44,106) 003
Equity/I

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Societe Generale. O2RNE8SIBXP4ROTD8PUA41.... | 05/16/2018|05/15/2019 | #######H#H#| ... 48,857,122 | ...2,771.4500 | .ooovvrvrvvervrrrenns 102,095,971 | oo | s 2,042,151 | ...] ....... 2,042,151 | ........(53,820) 003
Equity/l

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA...... ndex | Societe Generale. O2RNE8IBXP4R0OTD8PUA41.... | 05/16/2018] 05/15/2019 LG37.571178 [ .2,771.4500 | e 1784,631 | i | s 1,755,031 | .| eeee 1,755,031 (29,600) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/22/2018(05/21/2019] ....14,894 | ...... 5,425,902 | .......364.3000 | ...oooooveeuvrevivnninns | s 113,939 | oo cornnnn: 87,158 | .. 87,158 (26,781) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/22/2018(05/21/2019] ...cvvvvvvvvveene w1 391.3400 0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE7. | 05/22/2018(05/21/2019( ..195,585 | ....70,594,363 | .......360.9400 .....1,885,437 /515,709 1,515,709 | ..... (369,728) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/22/2018(05/21/2019] ....vvvvvveveeene e | e 396.7800 0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 05/22/2018(05/21/2019] ....26,260 | ...... 9,366,176 | .......356.6700 302,779 257,295 | ...| ..........257,295 | ........(45,484) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THBGLXDRUGQFU57RNEY7. | 05/22/201805/21/2019 .. ....387.8900 (0) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/23/201805/22/2020] ......5,802 | ....... 2,107,515 | .......363.2700 66,253 55,664 | ... 55,664 | .......(10,589) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2018(05/21/2021 ....11,704 | ...... 4,415,561 | ......377.2800 | ..oooveveeemerevrvnninns | ovrennns 107,674 | oo e 143 | ] 74,311 | ......(33,363) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/23/2018(05/21/2021] ....60,443 | ....21,941,265 | .......363.0100 ...884,275 ..703,965 703,965 | ...... (180,310) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 05/23/2018(05/21/2021| ....60,887 | ....22,592,207 | ......371.0500 | ...occvvvrvverrrrrrrenns [ crvrenend 690,467 [ oo | e 510,154 | .. .........510,154 | ..... (180,307) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |05/23/2018(05/21/2021] ....84,331 | ....31,257,333 | ......370.6500 | ...oovvvvvrvervrrrrrrrcs [ v 968,965 | ... | e 718,800 |...| .........718,800 | ..... (250,165) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 05/23/2018(05/21/2021| ..127,735 | ...47,253,149 | .......369.9300 .....1,502,168 122,651 1,122,651 | ...... (379,517) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/23/2018(05/22/2020] .....4,640 | ...... 1,684,118 362.9400 53,687 v 45,240 | | ........45,240 (8,447) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/201805/22/2020] ......9,766 | ...... 3,606,468 | .......369.2700 86,824 69,025 | ... 69,025 | .......(17,799) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/23/2018]05/22/2020] ....31,520 | ....11,652,714 | .......369.6900 ..217,820 ....(57,352) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |05/23/2018(05/22/2020] ..........94 | ........... 35,045 | ......371.7500 751 582 | ... 582 | ..oooverenen (169) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/23/2018(05/22/2020] ....10,652 | ...... 3,931,748 | .......369.1200 95,333 civiiennnnnnn 15,885 | | i 75,885 | ........(19,448) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/23/2018(05/21/2021| ...... 7,770 | ...... 2,820,289 | .......362.9800 ...113,750 90,600 | ... 90,600 (23,150) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2018(05/21/2021] ....12,528 | ...... 4,550,153 | .......363.1900 | ..ooovevevrmmrevnmnnenes | wonrenens 182,287 | covevvevveenvvevnnnnenes | v 144894 | .| ...........144,894 | .......(37,393) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2018(05/21/2021] ....23,766 | ...... 8,629,304 | .......363.1000 | ...oooovvveuvrvvevrninns | ovrennns 346,741 [ oo | e 275,825 | ...| .........275,825 | .......(70,916) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/05/2018) 06/04/2020 ...... 7,056 | ...... 2,561,090 | ......362.9900 82,409 69,189 | ... 69,189 | .......(13,220) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/05/201806/04/2021] ....39,165 | ....14,210,212 | .......362.8300 (1720 K (S ISR 461,854 | ...| ..........461,854 | ..... (120,529) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceeeuceesescccrcc VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2021| ....74,155 | ....27,488,550 | ......370.6900 | .....cccovvvcrvrvrvceres [ crvrene 860,941 [ oo | e 635,863 |...] ..........635,863 | ..... (225,078) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2021| ....60,408 | ....22,354,599 | ......370.0600 | ...ccvvvvvrvevrvrvrreres | wrvrernns FAESR:RIT [ ISR 531,976 |...| .........531,976 | ...... (183,859) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2021| ..131,357 | ....48,557,340 | .......369.6600 .....1,577,595 ,176,398 1,176,398 | ..... (401,197) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2020] .....4,498 | ...... 1,631,361 | .......362.6900 53,166 oo B4T46 | | e 44,746 (8,420) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.............ccocccvcvvverrrens VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2020] ......8,847 | ...... 3,263,492 | .......368.9000 | ...covvrrvrccrrivrrrns | crrrrnnns 80,857 | ..ovvvvvrrrreinins e 84,484 | 64,484 | ........(16,373) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2020] ......8,957 | ...... 3,312,861 | .......369.8500 ..78,556 62,094 |... 62,094 | .......(16,462) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2020] ...... 7,734 | ...... 2,848,370 | ......368.3100 | ...oooovevvmvrverirninns | s 72,541 58,137 | ... 58,137 | .......(14,404) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2021| ....13,467 | ...... 4,884,721 | .....362.7100 | ..ooovevevvverevivnninns [ ovrenens PIVVRCK YN [N DN 159,551 | ... | ...........159,651 [ ........(41,381) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2021] ...20,533 | ...... 7,445,104 | .......362.5900 ..244,390 244,390 (63,196) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2021| ....36,764 | ....13,338,438 | ......362.8100 | ...cccovvvrvevrerrrrccns [ crvrenn Y17 [ 433,879 | ... 433,879 | . (113,173) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/05/2018(06/04/2021| ....18,122 | ...... 6,832,485 | ......377.0200 | ...ooooevevvrerrrrrinns | s 170,350 | .ooovvevvevvvvverninnnns | s 117,605 | ... | ..........117,605 (52,745) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 06/01/2018 05/29/2020] .........508 ..145,565 | .......286.5400 2,391 1,801 | ... 1,801 (590) 003
Equity/I

Zebra Index CALL Options...........c.cccocvvvcvciercieieree VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 06/01/2018 | 05/29/2020] ......... 520 | ........142,508 | ......274.0600 5,043 4,104 |... 4,104 (939) 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcrescneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 06/01/2018(05/29/2020] ..........93 | .......... 25,388 | ......274.4100 881 716 | ... VAL [p— (165) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex | UBSAG. . BFM8T61CT2L1QCEMIK50..... | 06/01/2018] 05/29/2020] .. ..97,974 | ......285.1300 003
Equity/l

Zebra Index CALL Options...........cccooucrcueucrcreseneren VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 06/01/2018 05/29/2020] ....... 3,352 | .......916,160 | ......273.2800 . 33,848 27,632 | ... 27,632 (6,216) 003
Equity/l

Zebra Index CALL Options..........cococvcrcvcvcicrciereree VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 06/01/2018 | 05/29/2020] ......... 462 | ........ 126,209 | ......273.2100 | .covvvvvvvvverrrrcrrrres | ornviinnnnn 4,681 3822 |.. 3,822 (859) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIK50..... | 06/01/2018 05/29/2020] ...... 3,035 ..850,754 | ......280.2800 20,918 003
Equity/I

Zebra Index CALL OpHtioNS...........ccovevererrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 06/01/2018 05/29/2020] ......... 402 | .......112,796 | .......280.5600 2,726 2,148 | ... 2,148 (578) 003
Equity/l

Zebra Index CALL Options...........cccoovcrcvevcrcrcrerere VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 06/01/2018( 05/29/2020] ....4,216 | ...... 1,184,463 | .......280.9600 27,925 21,948 | ... 21,948 (5,977) 003
Equity/l

Zebra Index CALL OpHtioNS...........cccveverersrerersrereree VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 06/01/2018 05/29/2020] ....10,096 | ....... 2,820,118 | ......279.3300 | .ooovvevevrmmrevemnneens | e 73478 58,316 | ... 58,316 | .......(15,162) 003
Equity/l

Zebra Index CALL Options..............ccerrmsssisvvrenen VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 06/01/2018] 05/29/2020] ..... 1,978 | ........551,738 | ......278.9600 | ......ccoorremriiicce | worrerere 14,700 | covovvveverernrerennnens 11,692 || 11,692 (3,009) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b

Equity/l

Zebra Index CALL Options..............ccvermssscicvvrenen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS50..... [ 06/01/2018)| 05/28/2021 ......... 483 | .......132,217 | ......273.5100 5,923 4,580 | .| cooooeiirrrn4,580 | .........(1,343) 003
Equity/I

Zebra Index CALL OPHiONS...........coovereresrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 06/01/2018( 05/28/2021 ...... 6,304 | ...... 1,726,929 | ......273.9600 [ ..oooovevvccrerrrcrerne | correreree 75,807 58,520 | ... 58,520 | ........(17,286) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex . BFM8T61CT2L1QCEMIK50..... | 06/01/2018 05/28/2021] ....12,602 | ...... 3,450,233 | ......273.7900 ..117,896 ...(34,726) 003
Equity/I

Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 06/01/2018( 05/28/2021| ...... 9,198 | ... 2,607,378 | ......283.4600 | ..oooveveermvrevrnnniens | v 72,589 53,302 | ... 53,302 | .......(19,287) 003
Equity/I

Zebra Index CALL Options..........c.cccocvcvcscrercscrenes VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 06/01/2018( 05/28/2021] ....20,635 | ...... 5,654,950 | ......274.0400 | ..o | worrunens YRR [ N 190,878 | ...| ...........190,878 (56,461) 003
Equity/l

Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex . BFM8T61CT2L1QCEMIK50..... | 06/01/2018] 05/28/2021] ...21,813 | ...... 6,154,796 | .......282.1600 ....182,936 .135,456 135,456 | ........(47,480) 003
Equity/I

Zebra Index CALL Options.............cccocvcvcvcrcrcrcreres VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 06/01/2018( 05/28/2021| ....42,984 | ...12,079,229 | ......281.0200 | ....cccvvvvvervrrrrrercs [ crvven 379,923 283214 | ... 283,214 | .......(96,708) 003
Equity/l

Zebra Index CALL Options...........cccoevcrcveuercrsrerere VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |UBSAG.......... BFM8T61CT2L1QCEMIK50..... | 06/01/2018( 05/28/2021] ....96,711 | ....27,025,028 | ......279.4400 | ...ooovvvvvvevrvrrrrerns [ crvrenns 918,168 [ oo | e 690,806 |...] ..........690,806 | ...... (227,362) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/14/2018(06/12/2020] ....12,065 | ...... 4,385,493 | .......363.5000 ....146,585 <iernrn(30,555) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/14/2018(06/11/2021] ....11,422 | ...... 4,314,846 | ......377.7600 | ...oooooveeeerevvrrnenns | v 110,110 | covevvvererernrerennnens cevrreeenennn 12,016 | ] 72,016 | .......(38,094) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/14/2018(06/11/2021] ....43,924 | ....15,966,846 | ......363.5100 | ...coovvvvvvervvvcrrcrcs [ crvvene 668,525 | ... | e 505,889 |...| ..........505,889 | ..... (162,636) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2018(06/11/2021| ....56,785 | ....21,088,891 | .......371.3800 ...876,312 474,660 474,660 | ...... (201,652) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/14/2018(06/11/2021] ....38,696 | ....14,351,312 | ......370.8700 | ..oovvvvvvrverrrrvrrcrcs [ v 468,613 330,547 | ... 330,547 | ..... (138,066) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 06/14/2018(06/11/2021| ..137,076 | ....50,774,166 | ......370.4100 | .....cccccocvrerrnens 001,684,659 | oo | e 1,193,905 |...| ....... 1,193,905 | ...... (490,754) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/14/2018] 06/12/2020] ...... 1,604 ....363.5000 19,494 ...15,430 .15,430 ...(4,064) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 06/14/2018(06/12/2020] ......... ARKIN — 42,286 | ......374.6100 858 607 | ... 607 (251) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/14/2018(06/12/2020] ...... 7844 | ...... 2,899,079 | .......369.5900 | ...oooovvvrmvrvrrmriinns | v 74,283 55,518 | ... 55,518 | .......(18,765) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2018(06/12/2020] .....4,022 | ...... 1,491,417 | ......370.7900 36,200 26,70 | ... 26,709 (9,491) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2018(06/12/2020] ......8,542 | ...... 3,152,844 | .......369.0900 | ..ooovevevrmememrmmnnens | v 82,603 62,067 |... 62,067 | ........(20,536) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........ccccceeccecsescccece VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2018(06/11/2021] ....12,002 | ...... 4,362,782 | .......363.5100 | ..ooovovvveuerivrinninns | e 182,668 | ...oooovvevvvrevviininns | v 138,229 | .| ..........138,229 | ........(44,439) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueueuermererice VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 06/14/2018(06/11/2021 ....14,871 | ...... 5,407,197 | .......363.6000 225,746 | oo [ v 170,680 | ...| ...........170,680 | ........(55,066) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccccsscceces VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2018{06/11/2021] ....18,314 | ...... 6,657,374 | ......363.5200 | ... | ovrueens 278,550 | ..o | v 210,843 | ...| ........210,843 | .......(67,707) 003
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Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............cccoeunerrvvvieenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/19/2018]06/16/2020] ......... 131 | 35475 | ......270.7000 798 635 |... 635 | oo (163) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cuueeuuuueerecriene VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] .....3,802 | ...... 1,027,170 | .......270.1500 23916 cerrreeene 19T ] 19471 | e (4,745) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/19/2018(06/16/2020] ....38,202 | ....10,649,089 | .......278.7600 ....138,290 ...(40,564) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptONS...........cueeuuueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [ 06/19/2018)| 06/16/2020] ....72,029 | ....20,003,096 | ......277.7100 280,192 201,331 |...] 201,331 | ........(78,861) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options...........cccccceeueccvesccceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] ....15,026 | ...... 4,047,800 269.3900 98,870 80,020 | ... 80,020 | ........(18,850) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] .....9,735 | ....... 2,631,433 | .......270.3000 60,748 ..(12,194) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options..........ccccccceeucccccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] ......... 751 | ........207,282 | ......276.1000 3,251 2,39 |... 2,396 (855) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNns...........cceeeressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] ......3,906 | ...... 1,081,513 | .......276.8900 | ..oooverurccrecrrcrecss | covrevce STXVSKT I corrrernnns 11,686 [ | v 11,686 | .........(4,367) 003

Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNE7. |06/19/2018|06/16/2020] ......3,355 .917,827 | ......273.5300 17,147 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs............ceuceerersccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] ......6,659 | ...... 1,833,617 | .......275.3600 30,232 22,561 | ... 22,561 | ..oooee...(7,671) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2021] ......... 228 | ......... 62,857 | .....275.7600 | ..ooovvvvvvevrrcvcrrenns | orrriirninns 1514 | oo w1051 || 1,051 ) (463) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] .. .104,422 | ......269.8800 2,476 1,989 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccccccucccccsucrias VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/19/2018(06/16/2020] ......4,186 | ...... 1,128,938 | .......269.6700 27,128 21,852 | ... 21,852 (5,276) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptioNs.........cccccceeeeucceresuccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 06/19/2018(06/16/2020] ......... 570 | ... 161,766 | ......283.9000 | .....ccooormormimmuiuccc | wovvrrinnnnns 1,430 923 | ... 923 (507) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/19/2018]06/16/2020] ...... 2,316 624,765 | .......269.7800 (2,898) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options.........cccccceceececereseccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] .....6,124 | ...... 1,724,619 | ......281.6100 [ .cooooricrvcrecriccccns | e 18,189 | wovovvveverernrerinnnens oo 12207 || 12,217 (5,972) 003
Equity/I | JPMorgan Chase

Mozaic Index CALL Options.........cccccccceucccvcssccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/19/2018(06/16/2020] ....12,150 | ...... 3,280,962 | .......270.0300 | ...oovovvvvvcreirmriinns | i 77,083 [ oo w1797 || i 81,797 | .......(15,236) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/19/2018(06/16/2020] ....17,397 | ...... 4,867,843 | ......279.8100 58,628 ...40,664 .40,664 | .......(17,964) 003
Equity/l | JPMorgan Chase

Mozaic Index CALL OptiONS...........cueeuuureercrrens VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |06/19/2018(06/16/2020] ..........98 | w.ccccveec 26,257 | .......269.0300 657 533 |... XX (124) 003
Equity/l

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 06/18/2018|06/14/2019 ...52,805,800 | ....2,779.6600 [ ......cccvcccccicrins 1,990,779 | i | e 1,309,959 |...| ....... 1,309,959 | ...... (680,819) 003
Equity/I

Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 06/18/2018| 06/14/2019 |#######H#] ....35,152,189 | ...2,779.6600 | ...cvvvvverervrerererene e TAT28TT | s | v 985,192 | ...| .........985,192 | ...... (487,685) 003

Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/20/201806/19/2019] ..232,308 | ....84,357,935 | ......363.1300 | .....cccocvvrurrnens 001,958,355 | oo | 1,605,054 |...| ....... 1,605,054 | ...... (353,301) 003
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Descrption

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

Mozaic Index CALL SPREAD Options..................

Mozaic Index CALL Options.............c.crvererrreveeeres

Mozaic Index CALL Options...

Mozaic Index CALL Options.............c.ccoeunerrreveennes

Mozaic Index CALL OpPtions..........c.evverernreernnes

Mozaic Index CALL Options...

Mozaic Index CALL Options..............evrvveerernreennns

Mozaic Index CALL Options..........c..cvvevreerenreennne

Mozaic Index CALL Options...

Mozaic Index CALL Options.............ccevveererrieennnes

Mozaic Index CALL Options.........cc..ceervveerernreennes

Mozaic Index CALL Options...

Mozaic Index CALL Options.........cvecemrvveerrrreennes

Mozaic Index CALL Options.............coeeveererreeennnes

Zebra Index CALL Options.

Zebra Index CALL Options..........cccvevveererneierens

Zebra Index CALL OptionS.........cevveeemvrveemrerernn

Zebra Index CALL Options.

Zebra Index CALL Options.............ceerrreveeerennns

Zebra Index CALL Options..........ccvevvrerereneirnens

Zebra Index CALL Options..............ceerreveeerennns

Zebra Index CALL Options.........ccveveevererrrirenens

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity..

.| VAGLB Hedge - Fixed Indexed Annuity...

. | VAGLB Hedge - Fixed Indexed Annuity..

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuiy................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

VAGLB Hedge - Fixed Indexed Annuity................

Schedule
| Exhibit

| identifer |

NA......

NA........

NA......

NA........

NA........

NA.....

NA.....

NA........

4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | 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
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-
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/20/2018(06/19/2019 ....covvovveveves [ ovirvivivriiiiiririnens ....398.7200 (0) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. [ 06/22/2018)| 06/19/2020] ....11,135 | ...... 4,051,748 | .......363.8600 | ...oovevevemerevrmnnenes | wovrenene 128,169 | .ovovvevvvennnevnnnnenes | v 105,725 | ...| ... 105,725 (22,444) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/22/2018(06/21/2021| ....47,031 | ....17,106,466 | ......363.7300 690,410 539,264 539,264 | ...... (151,146) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/22/2018(06/21/2021| ....78,650 | ....29,230,232 | .......371.6500 LTI [T S 653,627 |...| ...653,627 | ... (246,128) 003
Equity/l | JPMorgan Chase
ndex |[&Co 7TH6GLXDRUGQFU57RNES7. | 06/22/2018(06/21/2021| ....58,812 | ....21,836,855 | ......371.3000 | ...occovvvvvcrvvvrrcencs [ crvrenc 680,454 | ..o | e 496,079 |...| .........496,079 | ..... (184,375) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/22/2018(06/21/2021| ..120,985 | ....44,855,189 | .......370.7500 ... 1,425,203 ,044,497 11,044,497 | ..... (380,706) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/22/2018(06/19/2020] ....3,281 | ...... 1,192,990 | .......363.6000 38,159 31,543 31,543 (6,616) 003
Equity/l | JPMorgan Chase
ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/22/2018(06/19/2020] .....4,426 | ...... 1,636,326 | .......369.6700 [ ...coooovmucrermmurecns | corrercnc 40,015 | oo ..31,386 31,386 (8,629) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/22/2018(06/19/2020] .....4,199 | ...... 1,557,941 | ......371.0700 35,729 27,641 27,641 (8,088) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/22/2018(06/19/2020] ......8,052 | ....... 2,975,030 | .......369.4900 | ...ooooveevmerevemnninns | v 73,351 [ oo .....57,632 ...57,632 | ......(15,719) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2018(06/21/2021| ...... 7,161 | ...... 2,607,212 | ......364.0900 | ....coooovevvrerrrrrinns | s 103,976 80,968 80,968 | ........(23,008) 003
Equity/l | JPMorgan Chase
ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/22/2018(06/21/2021] ....12,596 | ...... 4,585,360 | .......364.0200 ...183,278 142,817 | .......(40,461) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2018(06/21/2021] ....15,607 | ...... 5,676,567 | .......363.7200 229,110 [ oo | e 179,022 | ...| .........179,022 | ........(50,088) 003
Equity/l | JPMorgan Chase
ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/22/2018(06/21/2021| ...... 7728 | ...... 2,921,389 | .......378.0500 | ...covrvverccrirvrrnns | cevririnns 71,248 | oo ....48,430 coerere 48,430 (22,818) 003
Equity/l
ndex | UBSAG. . BFM8T61CT2L1QCEMIK50..... | 06/29/2018 06/26/2020] ......6,268 | ...... 1,758,293 | .......280.5100 ..46,662 33,747 33,747 | ......(12,914) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 06/29/2018( 06/26/2020] ...... 1,294 | ........362,360 | .......280.0200 9,902 7,197 7,197 (2,705) 003
Equity/I
ndex |UBSAG....... BFM8T61CT2L1QCEMIKS0..... | 06/29/2018 | 06/26/2020] .....8,438 | ...... 2,354,405 | ......279.0300 68,206 50,055 50,055 |.......(18,152) 003
Equity/l
ndex . BFM8T61CT2L1QCEMIK50..... | 06/29/2018| 06/28/2021] ...... 1,605 ..440,360 | .......274.3900 20,249 ..12,233 12,233 (8,015) 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 06/29/2018 06/26/2020] ......2,988 | ........822,663 | .......275.3600 29,362 19,422 ...19,422 (9,940) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIK50..... | 06/29/2018( 06/26/2020] ...... 1,635 | ........450,069 | ......275.3100 [ ....ooevrvrrccrcsriiis [ o TRV — 14,773 JUUO V3 £ T I i )| 003
Equity/l
ndex |UBSAG....... BFM8T61CT2L1QCEMIK50..... | 06/29/2018( 06/28/2021 ....11,697 | ...... 3,217,348 | ......275.0500 | ..ooovevevemerevrmnnenes | onrenene UCHCTCN RN I 101,173 | .| oo 101,173 | ... (42,491) 003
Equity/l
ndex |UBSAG........ BFM8T61CT2L1QCEMIKS0..... | 06/29/2018 06/26/2020] .....3,408 | ........953,092 | .......279.6500 26,622 22,290 22290 | ..........(4,332) 003
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Equity/l
Zebra Index CALL Options...........cccooccvcreucrcrencrenes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |UBSAG......... BFM8T61CT2L1QCEMIK50.....| 06/29/2018(06/28/2021| ...... 8,948 | ... 2,457,765 | ......274.6600 | ... | s 111,669 | cooovvvevevevnririnnnns cornnn81,297 | 81,297 (30,372) 003
Equity/I
Zebra Index CALL OPHiONS...........coovereresrserersrereree VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |UBSAG............ BFM8T61CT2L1QCEMIK50.....|06/29/2018|06/28/2021| ...19,793 | ...... 5,651,406 | .......285.5200 | ..ooovevevemerevmennenes | wovrenene 153,234 | cooovveveeennnennnnnenes | v 104,267 | ...| ...........104,267 | ........(48,968) 003
Equity/l
Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIKS50..... | 06/29/2018] 06/28/2021] ....36,095 | ...... 9,922,042 | ......274.8900 ...446,220 ..271,466 271,466 | ...... (174,754) 003
Equity/I
Zebra Index CALL OptioNS...........ccoweverersrercrssereres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |UBSAG........ BFM8T61CT2L1QCEMIKS50.....|06/29/2018]06/28/2021 ...40,741 | ...11,437,111 | .......280.7300 | ..ooovevevemmreveemnenns | wovrenens 392,685 [ oo | e 279,061 |...| <o 279,061 | ... (113,624) 003
Equity/l
Zebra Index CALL Options..........c.cccocvcvcscrercscrenes VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |UBSAG......... BFM8T61CT2L1QCEMIK50.....|06/29/2018]06/28/2021] ...41,192 | ...11,551,063 | .......280.4200 | .....cccccooerccrrrrcccs | wovrurens 402,519 | oo | i 324,265 | ...| ..........324,265 | ........(78,254) 003
Equity/l
Zebra Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |UBSAG. . BFM8T61CT2L1QCEMIKS50..... | 06/29/2018] 06/28/2021] ..121,728 | ....34,088,670 | .......280.0400 .....1,209,571 ..841,483 841,483 | ..... (368,088) 003
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants. ..351,120,041 |..141,736,309 0 |...638582,573 [XX| ...638,582,573 |(204,827,185) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other ..351,120,041 | ..141,736,309 0 |...638,582,573 |XX] ....638,582,573 |(204,827,185) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrant: ..3561,120,041 | ..141,736.309 0 |...638,582,573 |XX] ....638,582,573 |(204,827,185) 0 0 0 0 XXX XXX
0429999. Total-Purchased Option: ..351,120,041 | ..141,736,309 0 |...638,582,573 |XX] ....638,582,573 |(204,827,185) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Fixed USD Currency Currenc| Merrill Lynch 3.78 USD
Swap AFS Bond - L2836*AAT........cccovvervvvncrnreccncnccnsenenns | D T y Capital Sves GDWTXX03601TB7DW3U69. | 12/04/2014(02/03/2024] ................. ...43,347,500 | (1.966 EUR) 399,559 | ... 2,453,500 | ... [ oo 211,181 | i 21,123,500 | e covvevenssesisisiies | 0000 512,895 | 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.4125USD
Swap AFS Bond == GB750*ACB .......cocovvvveverrveverernverennens | D T y Citibank NA.......... E570DZWZ7FF32TWEFATS...| 02/26/2015| 04/29/2025] ................. ....30,800,000 (2.84 GBP)| . | cevverrerrivnssvevennnns [ v 137,138 | ......4,386,000 |...| ......2.922,095 | oo | sl 612,000 [ .coocorererirerereene covveenesesssssssees | e 802,633 | oo 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| HSBC Bank USA 4.407 USD|
Swap AFS Bond -- L8367#ADS.... -y NA 1IE8VN30JCEQV1H4RB804...... | 06/04/2015 06/25/2025| .. ...12,400,300 (2.62 EUR)] ... ..105,504 (452,100)| ... | ......(1,369,317) | ... ....353,100 163,944 .[100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| HSBC Bank USA 4522 USD
Swap AFS Bond -- LB3BTHAES.........cocoovveerrrseirrrrrscssenes D1 y NA 1IE8VN30JCEQV1H4RB04...... | 06/04/2015| 06/25/2027| ................. ...12,400,300 [V EA=V1:3] [T DU IR 103,031 | ..ocoveen (452,100) | ... [ coceed (1,439,957) 353,100 e 185,920 | o 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| JPMorgan Chase 3.89 USD
Swap AFS Bond -- G2956@AP6...........coccoomvevmmmrermienenenns | D T y &Co TH6GLXDRUGQFUS7RNEY7. | 06/25/2015(09/23/2025] ................. ...15,750,000 (TR 121201 T IO ce 87,448 | 2,543,000 | ... [ ..o 1,750,136 [ oo [ v 306,000 | ...cccoooooeierereene (SRR USSSOOORA .Y & [ SRR 100/100......
Pay Fixed CHF Receive Fixed USD Currency Currenc| 3.545 USD
Swap AFS Bond -- Q1297#AH1... -y Citibank NA E570DZWZ7FF32TWEFATS... | 09/11/2015] 10/08/2023] .. ...49,129,990 |  (0.755 CHF)| ... 689,304 674,508 ..(710,583)] ... ....810,658 564,285 .[100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| JPMorgan Chase 3.3725USD
Swap AFS Bond -- GO369@AXA..........ccovvevmvevemmrerirrnnnenns | D T y &Co TH6GLXDRUGQFUS7RNES7. | 01/28/2016(04/27/2026 ................. ....28,784,000 (2.93 GBP) 83,644 | ... 2,370,000 | ... ccccccccc. 466,639 | covovvvevvvvrrrriens | e 612,000 | ..ccccooooccicrcrens covveiinssesisisiies | e 802,722 | 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.66 USD
Swap AFS Bond -- 78487KBH3...........coooouevevverrirrercrrcnac D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6...| 03/08/2016| 06/06/2026 | ................. ....48,178,000 (.05 GBP)| .. | v [ v 189,434 | ....... 3,274,200 | .| .. 571,088 | oo ...1,040,400 | ..o covveennseeseessiees | e B78,768 | o 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.4625 USD
Swap AFS Bond - G4622#AL3..........ccveveverererevereririrrns Dl y Citibank NA.......... E570DZWZ7FF32TWEFATS...|07/21/2016| 09/14/2031] ..ccevvvvvvve ...17,141,800 (2.54 GBP) 66,410 (27,300) | wo. [ cererereee(900,271) | covevvrevervrrrerrenee | eveee 397,800 [ .cocorererererereene cevverrsssessssssses | oo 311,890 | v 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.387 USD|
Swap AFS Bond -- G2479@ACS........ccocoocumuvccrvcenccccnceee | D T y BNP Paribas......... ROMUWSFPUSMPRO8K5P83 | 08/12/2016] 11/14/2026] ................. ...29,831,000 (2.28 GBP) .o | i | s 162,212 | .......... (545,100) ] ... | ....... (1,343,440) | ...ooooovcc | 703,800 | ..occocvecirereraens covvevnessesisisises | oo 431,798 | 100/100......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.143 USD|
Swap AFS Bond -- 92927KB@0..........cccceseereceecrerscsrereene | D T y Citibank NA.......... E570DZWZ7FF32TWEFAT6...|09/27/2016]| 11/15/2026| ................. ...16,218,250 [(IVA=LU154] T ISP [ 153,219 | .......un (723,550) | ... [ ccceees(1,467,985) | .covvvvvvvvvrrrrinnns | v 465,450 | ...ooovvvvverrririnnns covveennssesisissses | 00234795 | 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.2225 USD
Swap AFS Bond -- G1591#AVA.........ocrvvevvrerereverernnnrernnns | D T y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/01/2016]| 02/20/2027] .......ccvvvvveee ...10,994,400 (2.52 GBP), 20,913 (891,900) | ... | vvrrrs(1,598,136) | oo [ v 275,400 | coocorerererererene cevverrsssessssssses | e 161671 | 100/100......
Pay Fixed JPY Receive Fixed USD Currency Currenc| Royal Bank of 3.805 USD|
Swap AFS Bond -- G294A@ AD1 -y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 03/09/2017 03/15/2027| ... ...15,672,616 (0.49 JPY)| ... (578,738)] ... ...(667,850)] ... (278,331)] ... 231,302
Pay Fixed JPY Receive Fixed USD Currency Currenc| Royal Bank of 3.91USD
Swap AFS Bond -- G294A@ AE9..........coovvvevvvvvvrnrrrernnne | D T y Scotland PLC RR3QWICWWIPCS8A4S074.. [03/09/2017]| 03/15/2029] .......ovvevv ...15,672,616 (058 JPY)| oo | cevvrnneenerseecereneees | cevene 256,827 | ..ocoveee (578,738) | ... [ cevererers(662,263) | oo | e (278,331) 256,513 100/100......
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L228#AAD..........ccooovucvsiriricrrirciraars D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 05/02/2017]| 05/11/2027 ] .......ccvcvvccce ...29,946,524 (0.3 JPY)| e | e | v 456,217 | .......... (389,334) | ... [ .....(1,034,902) | ..ooovvvvvvvrrrrrrrnns | oo (519,551) | cevvveverererercrencn covvevvsssesisisises | e 445,904 | 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.748 USD
Swap AFS Bond - G7996#AAS8... Ay Citibank NA E570DZWZ7FF32TWEFATS... | 05/24/2017| 08/17/2027] .. ....32,436,500 (1.77 EUR) 295,593 | .......(1,447,100) | ... (3,030,212) 930,900 490,236
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.748 USD
Swap AFS Bond -- G7996#AAB..........cococomvvvvvevnrvvvrirennns | D T y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 05/24/2017| 08/17/2027 | .....covvvvvvvees | v 3,355,500 (1.77 EUR) 30,579 | ........ (149,700) | .. [ ceveverens(B1BAT0) | oo | v 96,300 50,714 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.99 USD (2.8}
Swap AFS Bond -- GBI70*AK2..........cccveveccreversvcresescreres | D T y BNP Paribas........ ROMUWSFPUSMPRO8K5P83 |06/02/2017|06/26/2029| ................. ....45,052,000 [€1212)] NV ISPPRIOOPPPPIRPPPPOIOOOTY [BOPROOOTD 213,437 | ..e(1,172,500) | ... | rf2,337,017) [ e | e 1,071,000 | .ccovevcvivcrereene covveennsssssssssees | oo TAT,010 | o 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.9875 USD
Swap AFS Bond -- G2616#AM3... Ay PLC G5GSEF7VJP5I70UK5573..... | 06/08/2017 | 09/13/2027 .. ...34,782,000 (1.96 EUR)] ... ..324,610 | .......(1,438,400) | ... | ......(3,075,579) | ... ...995,100 527,809 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.973 USD
Swap AFS Bond -- 887389E@9...........ccvvvvverrrrrcrerrrrrereens | D T y PLC G5GSEF7VJP5I70UK5573..... | 08/22/2017[09/07/2027 .....ooovvvvveeee ...23,516,000 (2.02 EUR) 220,691 | ....ooooeee 148,000 | ... [ corrrereis(972,605) | covovvvevevvrrrerernns | v 642,000 356,532 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.416 USD|
Swap AFS Bond -- GBO7E#AAS..........coooeevvevevvvrvvvviirennnns | D T y Citibank NA.......... E570DZWZT7FF32TWEFAT6... [ 10/18/2017] 12/31/2042] ................. ...14,192,559 [T PACIZ12)] T IO creeeen91,969 | (60,435) | ... [ +rrrrrrrr-(406,037) | oo [ v 330,235 | oo covvesenssesisissies | 0000 351,395 | 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.416 USD
Swap AFS Bond -- G6076#AA3... Ay Citibank NA E570DZWZ7FF32TWEFATS... [ 10/18/2017 12/31/2042] .. ...20,000,041 (3.12 GBP)| ... ..129,603 ...(572,184)] ... ....465,365 495,183
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 3.821 USD
Swap AFS Bond -- G8781@AD ... | D T y PLC G5GSEF7VJP5I70UKS573..... | 01/24/2018(04/22/2028 | ................. ...49,747,250 (245 GBP)| .. | i [ v 211,294 3,522,750 | ... 3,573,939 3,522,750 coeeeeee179,429 | o 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.448 USD
Swap AFS Bond -~ G7T737#ADS.........ccooovererrrercrercrcncenncns |0 T y Scotland PLC RR3QWICWWIPCS8A4S074.. [01/25/2018)| 03/14/2033] ..........c.cc... ...11,435,200 [teK0Z1212)] TN IS cereeennn56,340 | 869,600 |...[ ... 1,019,032 869,600 c0eeeen219,328 | o 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.448 USD
Swap AFS Bond -- G7737#AD6... Ay Scotland PLC RR3QWICWWIPCS8A4S074.. [ 01/25/2018| 03/14/2033] .. ...14,294,000 (3.02 GBP)| ... ....70,426 ,087,000 1,273,790 ....1,087,000 274,161
Pay Fixed EUR Receive Fixed USD Currency Currenc| 4,693 USD
Swap AFS Bond -~ N7591#AA9.........cocooceccmececcnnneccccceeeee | D T y Societe Generale. O2RNE8IBXP4ROTD8PU41.... [ 04/06/2018(03/31/2036] ................. ...12,400,000 (2.47 EUR) 69,260 | ........... 716,000 | .| ccrreeren817,425 | oo [ 716,000 [ .occvcveviicrcrens covveennseesseessees | o000 261,316 | o 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| 4,693 USD
Swap AFS Bond -- N7591#AAD..........oooovvvmennnrericicncrennnns | D T y Societe Generale. O2RNE8IBXP4R0OTD8PU41.... [ 04/06/2018{03/31/2036] .......cocvvvvees | eveee 8,680,000 (VAT ={V19] o I e 48,482 | 501,200 | .| correerenid32,197 | i [ 501,200 [ .cccoooveviicrerens covvesnnssesisiseies | 182,922 | 100/100......
4.2845 USD
Pay Floating GBP Receive Fixed USD Currency Currenc| Barclays Bank (EURIBOR 6
Swap AFS Bond - G1591#BD3......coveveverererrrererrcerereeniens |05 I y PLC G5GSEF7VJP5I70UK5573..... | 02/22/2018[06/17/2030| ...ovovvveveveree | e 9,753,800 | MoNths GBP)| ....cvvvevevereveevreeee | covsserevsssrsrsssscrns crrrreenn 28976 | 508,900 | ... | worrrerer-811,402 [ oo [ v 508,900 [ .eoerererrerirenene cevverrsssessssssses | e 168,748 | o 100/100......
4.1975 USD
Pay Floating EUR Receive Fixed USD Currency Currenc| Barclays Bank (EURIBOR 6
Swap AFS Bond - G1591#BBY........cccverevvrerervvererrenrerenns | D T y PLC G5GSEF7VJP5I70UK5573..... | 02/22/2018(06/17/2028 .......ccvvvveeee ...22,184,100 | Months EUR) 33,082 | ... 1,152,900 | ... | vovvene 1,690,895 | ..ooovvervrererirennns ....1,152,900 350,281 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 5.309 USD|
Swap AFS Bond -- G3076*ADS............ccocvevvvvrerrrrvenrnrnnnns | D T y Scotland PLC RR3QWICWWIPCS8A4S074.. | 06/14/2018)| 06/29/2030 ................. ...10,503,900 [PRET=V13] ST DO v LATA | (11,700) | oo [ wovvveen 101,484 | ereeeen(11700) | e covveevessesssssnses | oo 181,974 | 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 5.309 USD
Swap AFS Bond -- G3076*ADS...........ccevevevrrererrrernrrrerenes | D T y Scotland PLC RR3QWICWWIPCS8A4S074.. | 06/14/2018] 06/29/2030] ................. ...10,503,900 [PAET=V13] (ST DO [ IV 2 I (11,700) | ... | ovvvver 101,484 | e ereeeen(11700) | e cevveersssessssssses | oo 181,974 | 100/100......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year 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 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 Items Exposure Entity end (b)
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.19 USD|
Swap AFS Bond - TBD......ccccoouvvvvmvrnnnninnnnninnnnnnnennnnneeenens | D T y Scotland PLC RR3QWICWWIPCS8A4S074.. | 06/27/2018| 09/27/2030] ................. ...11,844,000 (2.74 GBP) v (82,300 [ oo | LIS creeeeni(82,300) | oo covveennssesissssses | 00 207,287 | v 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.19 USD|
Swap AFS BoNd = TBD......ovvvvrerrrrrrrrrrrrrerernenrrnrrnrnsnnneneeees | D Tovvevernns y Scotland PLC RR3QWICWWIPCS8A4S074.. | 06/27/2018)| 09/27/2030] .......cvvvveve ....11,844,000 (2.74 GBP) covvernneee(82,300) [ oo | e LI creeerne(82,300) | oo cevverrsssessssssses | e 207,287 | o 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0]... 4,960,441 | ......15,107,399 |XX] ....... (6,358,069) 0 |..18,758.245 0 0]..11,230,198 | XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0]... 4,960,441 | .....15,107,399 |XX] ....... (6,358,069) 0 |..18,758.245 0 0]..11,230,198 | XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0 4,960,441 15,107,399 [XX] ......(6,358,069) 0 |..18,758,245 0 0..11230.198 | XXX XXX
1209999. Total-Swap: 0 0]... 4,960,441 | .....15,107,399 |XX] ....... (6,358,069) 0 |..18,758.245 0 0]..11,230,198 | XXX XXX
1399999. Total-Hedging Effective 0 0]... 4,960,441 | ......15,107,399 |XX] ....... (6,358,069) 0 |..18.758.245 0 0]..11,230,198 | XXX XXX
1409999. Total-Hedging Other. ..3561,120,041 | ..141,736,309 0 |...638,582,573 |XX] ....638,582,573 |(204,827,185) 0 0 0 0] XXX XXX
1449999. TOTAL...... .1..351,120,041 | 141,736,309 | ...... 4,960,441 | ....653689,971 |XX] ....632224 504 |(204,827,185)] .18,758.245 | ... ..11230198 | XXX XXX

(a) Code Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY
HEDGES THE INTEREST RATE RISK OF AN ASSET
HEDGES THE INTEREST RATE RISK OF A LIABILITY.
HEDGES THE CREDIT RISK OF AN ASSET
REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET
HEDGES THE CURRENCY RISK OF A LIABILITY

© [ |~ o |o [& [ |~
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used | Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred to Adjust 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 Basis of Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
S&P 500 Mini Futures VAGLB Hedge - Indexed Equity / SNZ20JLFK8MNNCLQOF3
ESUS..... ...1,007 139,614,716 |Contract Futures Universal Life N/A........ Index {09/15/2018| CME.........c.cccco....c. 9 06/15/2018|..2,772.8841 |..2,721.6000 | ........ 105,735 | covvorevirenrieenins | e | sevvienesinsssinns | ceveesseeieseins .(2,582,156) | ...... (2,582,156) | ..... 5,226,086 | ......ccoovvernn 1| s 50
S&P 500 Mini Futures VAGLB Hedge - Fixed Indexed Equity / SNZ20JLFK8MNNCLQOF3
ESUS..... ...2,759 (382,783,839 | Contract Futures Annuity N/A........ Index {09/15/2018| CME............ccco..cc.. 9 06/15/2018|..2,774.8013 |..2,721.6000 | ....... 272,097 | ..o [ e | e | s (7,339,119) | ...... (7,339,119) | ....14,318,542 | ....ccooovvvrrirnee I I 50
VAGLB Hedge - Fixed Indexed Equity /
MFUS.... | ...1,587 [159,027,355 | MSCI EAFE Mini Index Futures| Annuity N/A........ Index |09/15/2018] ICE..........c.ccecuouuus 5493004R83R1LVX2IL36.... | 06/15/2018 ..2,004.1255 |..1,955.4000 | ........ 906,987 ...(3,866,365) | ...... (3,866,365) | ... 8,236,146 | ...cccoocevvnnne. I I 50
12829999, Total-LONG FUIUTES-HEAGING ONET...... .ot ootk fhf o080 | nnee 1,284,819 | .o (VO 0 . .0 | ..(13,787,639) | ....(13,787,639) | ....27,780,774 XXX XXX
1329999, TOMAI-LONG FULLITES. ...tk iR LR E LR LR LRk eEEE e & eLEEE oL Lo E oL eLEE L E L L Lk | cnies 1,284,819 | oo 0 [ o 0 | oo 0 | oo 0 | ..(13,787,639) | ....(13,787,639)| ....27,780,774 XXX XXX
Short Futures
Hedging Other
NASDAQ 100 Mini Futures VAGLB Hedge - Indexed Equity / SNZ20JLFK8MNNCLQOF3
NQUS.... | .ccoeeeen. 6| ... 872,025 | Futures Universal Life N/A........ Index |.09/15/2018| CME.................cc.... 9 .06/15/2018|..7,266.8780 |..7,066.7500 (750) [ covvereeverrriereiins | erererireneiienei | eevvieresieneiiene | cereviveseiseneiins | oeneeien 24,015 | oo 24,015 | .......... 31,139 1 20
Dow Jones Industrial Average | VAGLB Hedge - Indexed Equity /
DMUS.... | ........... 4 ... 499,290 | Mini Futures Futures Universal Life N/A....... Index ].09/15/2018| CBT.........c.ccoocuueuucs 549300EX04Q2QBFQTQ27 |.06/15/2018 .....249.6450 | ..... 242.6500 (900) 1 500
13429999, Total-Short FULUTES-HEAGING ONET. ... i eieiiiiieitieiiiit ettt ettt st r st st st s et b s ee st ee s st E e bt es e s et e oe41eeteesoeEseeEee s e s oL e e e s eE o0 8 e eEE o088 ee 8L e bbbttt sttt ensensenins | ansassseses (1,650)] ... XXX XXX
1389999. Total-Short FUtUreS.........ccoooovriiicniciaricnes (1,650) . . XXX XXX
1409999, TOtAI-HEAGING OGN ...ttt e840 4E0E 8104004040000 | e 1,283,169 . .0 | ..(13,749,634) | ....(13,749,634) | ....27,832,672 XXX XXX
1449999, TOTAL ...kt ffeEE e eeEE e LR LR LR £LEE LR LR LR eLEEEeLEEEeee feLEEEeLE R eEE R E LR E LR | cnies 1,283,169 | oo () 0| o (V) 0 | ..(13,749,634) | ....(13,749,634) | ....27,832,672 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America ....20,748,316 | ....... 7,084,356 |....27,832,672
TORAI INEE CASI DEPOSIES. ... EEE e L oEEEE 14 fEfeLEEEeEeEfeLEEEeLEE oL eEE R oEE R oEEE oL L eEE L feEE L fEEE oL L feLE L eEEE oL L oL E 1oL oL L heELEH1EEE£eEE L £1EEE fhtteEEEeLEE e eLEEEeLEE e eEEE oL L L L L L LR ...20,748,316 | ...... 7,084,356 | ....27,832,672
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o | w

HEDGES THE EQUITY RISK OF AN ASSET
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND 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.........cccccovvenne. | XXX XXX XXX | 27,832,672 1,284,819 | ... ...(1,650) | [T 1,284,819 | ... ....27,832,672 | .. .27,832,672
NAIC 1 Desig
Bank of America Corp.... BATYDEB6GKMZO031MB27 | Y Y. 6,616,285 .1,003,640 7,619,925 | ..o | v 1,003,640 0
Barclays Bank PLC G5GSEF7VJP5I70UK5573... | Y Y 3,970,000 | .oovrvvirerrennn5,332,550 | oo (1,438,400) 0 6,076,237 (4,048,184) 0 ....2,182,798
BNP Paribas.. ROMUWSFPUBMPROB8KS5P8Y Y | ZSTSNTONIIN D (1,717,600) 0 (3,680,456) 0 ....1,178,808
Citibank NA E570DZWZTFF32TWEFAT6 | Y. Y . ..(3,774,484) 4,560,224 3,493,163 (10,033,780) 0 ...4,187,175
Credit Suisse Intl.... E58DKGMJYYYJLN8C3868. | Y......ccooucee | TN R 7,568,000 48,448 T816,448 | oo | e 48,448 0
Goldman Sachs Group... FOR8UP27PHTHYVLBNG30 | Y. Y 21,619,000 69,420 21,688,420 | ....oveverieeieienies [ e 69,420 0
HSBC Bank USA NA. 1IE8VN30JCEQV1H4R804... | Y. | TSRO DR ...(904,200) 0 (2,809,274) 0 | s 349,864
JPMOTGAN Chase & CO0.......uvuuiuuiriiiiieiiieisi et TH6GLXDRUGQFUS57RNEI7| Y......c.on... | SR 549,052,000 15,661,701 | coovvecerrene 562,017,476 | ..oovvecveriereineicieiniiens | eeineeenieinns 12,965,476 | ..o 614,593
Merrill Lynch Capital Sves GDWTXX03601TB7DW3U69| Y Y. 461,000 |. .1,992,500 211,180 0 512,895
Morgan Stanley & Co Intl Ltd..........cccrevvrrierirnireieciine 4PQUHN3JPFGFNF3BB653. | Y.......ccounne | SR . 4,446,000 | ..... ...4,448,327 2,327 4,448,327 2,327
Societe Generale... O2RNES8IBXP4ROTD8PUAT.. [ Y...ooveurenee | (TN R 9,056,000 | ....cccovvrrrerenn 8,878,888 0 8,711,309 0 | s 444,238

BFM8T61CT2L1QCEMIKS0.. | Y Y. 12,560,000 | ...coovvrvreenee 15,865,647 .3,305,647 15,865,647 | ..o | s 3,305,647 0
WIS FArGO & C0.... sttt KB1H1DSPRFMYMCUFXT09] Y. Y. 13,763,000 | ..coovvviviannnas 13,881,417 118,417 13,881,417 0
0299999, TOtal NAIC 1 DESIGNAHON. ... ereretiestesereser st ee sttt enbnes | enbsensenisene 629,111,285 | ..oooovviinnns 660,833,531 | ..oovovrirreis (7,834,684) 26,762,324 651,629,549 | .....oceee0eer(20,571,694) | oo 17,513,375 [ i, 9,470,371 | oo 7,688,737
NAIC 2 Desi
Royal Bank of Scotland PLC.........ccoiiiiiiniieisis s RR3QWICWWIPCS8A4S074 [ Y.....cccvvenee | R ...1,520,000 ...(1,265,476) 0 2,496,762 (1,330,113) 0 ....1,759,827 .
0399999. Total NAIC 2 Designation.................... ...1,520,000 ....1,956,600 ...(1,265,476) 0 2,496,762 (1,330,113) 0 .. 1,759,827 | ... .930,951
0999999, GrOSS TOAIS. .....vvresireireieerisreste sttt 630,631,285 | ..oooveririnns 690,622,803 | .....ocvvririnins (9,100,160) 54,594,996 655,411,130 (21,903,457) | cvovvvvrnrires 18,798,194 | ..o 39,062,870 | ..coovveirnrins 36,452,360
1. OffSet PET SSAP NO. B4.....o.ieieieiiiieriisisiesi st
2. Net after right Of OffSEE PEF SSAP IND. B4........c. ittt ettt ettt ettt e et eeees et ssseessesetasies | e8eesetastesseeseeseseeseeeeaeEeeseEseeseseeseeeEaeEeeseEseEseseesee e b enEeeseE et sesen et et antensesntensensesnsansessnsns | srsesssassessens 690,622,803 | .....cccoverrnnne (9,100,160)
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Statement as of June 30, 2018 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 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
Bank of America Corp = CBT........occuvvererreeerinensenineens 549300EX04Q2QBFQTQ27..... | CASh.....ouiruieeieirireeieiseeissise st CSN. et | entienes 20,759
Bank of America Corp - CME ... SNZ20JLFK8MNNCLQOF39.. | Cash Cash 19,575,767
Bank of America Corp - ICE... ... 5493004R83R1LVX2IL36........ Cash Cash 8,236,146
BNP Paribas - OTC . ROMUWSFPUBMPRO8K5P83 | Cash Cash 3,357,000
Citibank NA - OTC....... E570DZWZT7FF32TWEFATS.. | Cash Cash 4,400,000 N
HSBC Bank - OTC........... 1IE8VN30JCEQV1H4R804...... Cash Cash . 2,935,000 . ..2,935,000
0199999, TOHAIS. ... eeertsteserss s eee et es 8088880808 1EE £ £EEEEE LR R R R SRR LR E SRR EEE LR E LR R LR R LR LR R LR E LR LR R R LR AR R 1 HeEEeEE e LR LR LR R LRttt s | criene s 38,524,672 | ..o 38,524,672 | oo 38,524,672
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC.........ccccomrvmrenceiininernerierienes G5GSEF7VJP5I70UK5573...... | Cash Cash 3,970,000 | .ooovrrrerirns 3,970,000 XXX
Credit Suisse Intl - OTC . E58DKGMJYYYJLN8C3868... | Cash Cash 7,568,000 ....7,568,000 XXX
Goldman Sachs Group - OTC.... ... FOR8UP27PHTHYVLBNG30.. | Cash Cash 21,619,000 ..21,619,000 XXX
JPMorgan Chase & Co - OTC ... TH6GLXDRUGQFU57RNEY7. | Cash CASN. ettt | eeetieeiseeeas 549,052,000 ....549,052,000 XXX
Merrill Lynch Capital Sves - OTC .... GDWTXX03601TB7DW3U69. | Cash Cash 461,000 XXX
Morgan Stanley & Co International Ltd - OTC.................... 4PQUHN3JPFGFNF3BB653... | Cash Cash 4,446,000 XXX
Royal Bank of Scotland PLC - OTC........c.ccouvunrvvnrrnnrens RR3QWICWWIPCS8A4S074.. | Cash Cash 1,520,000 XXX
Societe General - OTC O2RNEBIBXP4R0OTD8PU41.... | Cash Cash 9,056,000 XXX
UBSAG-OTC............ BFM8T61CT2L1QCEMIKS0.... | Cash Cash 12,560,000 12,560,000 XXX
Wells Fargo - OTC....... KB1H1DSPRFMYMCUFXTO09. | Cash Cash 13,763,000 | ... 13,763,000 XXX
Bank of America - OTC BATYDEBBGKMZO03TMB27.. | CMO ...t 3136AC GB 1 | FNMA REMIC Ser 2013-4 CI FB..... 895,619 | ..o 887,084 XXX 02/25/2043.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | CMO 3136A) EM 4 | FNMA REMIC Ser 2014-8 CIAQu.......covuiiiirerieriseiecesiesisie sttt ssssses 1,032,031 ...1,016,511 XXX 11/25/2031. | .
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | CMO 3137FE  2F 6 |FHLMC REMIC Ser4753 Cl VL......ccccovvvvvvirverirnns 1,677,289 ....1,654,025 XXX 04/15/2029. | .
Bank of America - OTC B4TYDEB6GKMZ0031MB27.. | MBS. 36179R  LP 2 [GNMA Pool #MA3034 . 3,011,345 457,919 XXX 08/20/2045.
0299999, TOMAIS........verrereiesiiriiieeseesss s st se et s s bbbt as ks ek 1eEe b e SR RS LSRR SRS L RS RS E LSRR E RSk R R bRk eLLEe Lo E LR R R b e LR | s 630,631,285 ....628,030,540 XXX XXX




statementas of June 30, 2013 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)
2

3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Cash Equival le E Part 2 Type)
000000 00 0 |Overnight Repos SEC LENDING ONLY.....c.iiiiiiiimiimieissmissrseisssesenssnsensenesensessssssenssssssssenssensssssnssensensssesenssnssness | arossssseensens | sosmesensssnsnssnsenss | srssssssssnnees 155,965,857 | ..oocvivrenn 155,965,857 [07/02/2018.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........ccovuviriniiiniinninnes 155,965,857 .155,965,857 XXX
9999999, TORAIS. ... everiveiiiiierieii e 155,965,857 | .....ccceece. 155,965,857 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $.....63,272,127  Book/Adjusted Carrying Value $.....63,272,127

Average balance for the year:  Fair Value $.....114,901,487  Book/Adjusted Carrying Value $.....114,901,487
Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.......... ONAIC 2 §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAIC 5: §.......... ONAICE: §.......... 0

QE10




Sttementas ot une 30,2018 orve. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 5

1 2 4 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year.  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.......... 0

NONE

QE11




statementas of June 30, 2013 ofthe. NATIONWIDE LIFE AND 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...........c.cccceveereriververiserennee. NeW York, NY. 257,873 1,217,438 847,878 | XXX
JP Morgan Chase. New York, NY. 39,348,093 | ..covernnnns 13,829,715 | cccovveennn 16,788,920 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 234,618 80,522 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 39,840,584 7,717,320 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 39,840,584 17,717,320 | XXX
0599999. Total Cash, XXX XXX 0 0 39,840,584 | .............15,122,826 | ............. 17,717,320 | XXX

QE12
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Statement as of June 30, 2018 of the NAT'ONW'DE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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