ANNUAL STATEMENT FOR THE YEAR 2010 OF THE

SCHEDULE DB - PART A — VERIFICATION. BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 8, Prior YEar) ........cccccvcerieerieerieierieisieiereeeseeeeesseseeseseesessesenes
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open,
Section 1, COIUMN 12 oottt ettt ettt ettt et ere e eveeteensennes
22 Current year paid/(consideration received) at time of acquisition, terminated,
Section 2, COIUMMN 14 .......cuioiiiceieiieieeee ettt ettt sa et ebessesbeeseeseessesaeaennas
3. Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17 .
32 Section 2, Column 19 .
4. Total gain (loss) on termination recognized, Section 2, COUMN 22 ..........cccccciririiieuiiiininicieeir ettt
5. Considerations received/(paid) on terminations, Section 2, Column 15 ........cccoiiiiiniiiicce e
6. Amortization:
6.1 Section 1, COIUMN 19 ....ooiiiiiicieceeee ettt sa ettt e et se e saesaeseennas
6.2 Section 2, COMUMN 21 ...c.oiiiiiiiiieeiecee ettt ettt e et eeae e eae e eaeeanean
7. Adjustment to the book/adjusted carrying value of hedged item:
7.1 Section 1, COMUMN 20 ......ooiiiiiieiicie e ettt e et et e et e eaeeaeeaeereeaeeanean
7.2 Section 2, COIUMN 23 ..ottt et e e e et e et e et e e e aeeteete e s
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Section 1, COIUMN 18 ....oiiiiiiiiieece ettt et ettt eae e
8.2 Section 2, COIUMN 20 ......cooiiiieieiieieiet ettt ettt ettt ee et e s e eteeteebeeseeaeeteeseersessensenseneas
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5460FH7+8) .c.coviriiiiiinniniieiirecceeeeeeseeienes
10. Deduct nonadmitted assets
11. Statement value at end of current period (Line 9 minus Line 10) .
SCHEDULE DB - PART B — VERIFICATION BETWEEN YEARS
Futures Contracts
1. Book/adjusted carrying value, DecembEr 31 Of PIIOT YEAT .....c.c.euiiriririeieiiiirieteiei ettt ettt ettt bbbttt ettt b e seenenes
2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits Footnote)
3.1 Change in variation margin on open contracts:
3.11  Section 1, Column 15, current year mMinus ..........cooceeevereeerireerereenreeenenene
3.12  Section 1, Column 15, PriOr Year......c.ccvruruevereiriririeieieiiriseeierecereeienenene
32 Add:
Change in adjustment to basis of hedged item:
3.21  Section 1, Column 17, current year to date minus ..........cccceeveereeereerenene.
3.22  Section 1, Column 17, Prior YEAT.......coccecerveeriererieiereiereiereeeeseeeseesennenas
Change in amount recognized
3.23  Section 1, Column 16, current year to date minus ..........cccceeveereeereerenene.
3.24  Section 1, Column 16, PIiOr YEaT......c.cccoueueueueueuereniriereieieirieeerereeeereenenenene
33 Subtotal (Line 3.1 mMiNUS LNE 3.2) ....cooiniiiiieiiiiieeceeeeet ettt ettt sttt ettt e
4.1 Variation margin on terminated contracts during the year (Section 2, Column 15) ..........ccccceueee
42 Less:
421  Amount used to adjust basis of hedged item (Section 2, Column 17)......
4.22  Amount recognized (Section 2, Column 16)
43 Subtotal (Line 4.1 MINUS LINE 4.2) ..ottt ettt et s bt b et b et b et et e et eb et e b et eh e eses e et e st et e st e ben e e be st eae e eb et eb et ebeabenenaenean
Dispositions gains (losses) on contracts terminated in prior year:
5.1 RECOGNIZEA. ...ttt bttt s bt e b e e bt b et eh bbb e st e e e st et et bt et e b et e b et e bt nees et e st et es e e b et e be e eaeneas
5.2 Used to adjust basis Of NEAZEA IEEIMIS...........cuiruiuiiiiiieee ettt b bbbt sttt b bbbt s bt se e b e bbb naene
6. Book/adjusted carrying value at end of current period (Lines 142+3.3-4.3-5.1-5.2) ..cuioiiiriiiiiiieeeeee et
7. Deduct total nonadmitted AMOUNLS ..........cccouiuiuiuiiiiiiieiiciie ettt b bbb s st s b e e se b n e
8. Statement value at end of current period (Line 6 Minus LANE 7) .......c.cueeriririeueuiinininieitieininieee ettt ettt ettt sttt ee e tebesenens
©1994-2010 National Association of Insurance Commissioners SI12
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