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Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONdS (SChEdUIE D)......couuiueiiiiiciieicriseiecinessine e sesssssessssssenes | onevseens 1,407,782,447 | ..o | e 1,407,782,447 | .........1,479,384,400
2. Stocks (Schedule D):
2.1 PrEferred SIOCKS........vuuiiieiiciii et | st | s | e (U [ OORRO
2.2 COMMON SLOCKS......euvrerirrieiserieieniseeisei et ssesseniessssssesssensesens | stinessnsiesssessessessessesss | sosnesesssessessessnessessnesses | commiessnsssessnesssssesses (U [OORRO
3. Mortgage loans on real estate (Schedule B):
31 FIESEIENS. ..ottt | e 87,588,371 | evoeeerreeerrcrneirevnens | e 87,588,371 | ..o 121,258,948
3.2 Other than first lIENS..........cvveevnieeininreceeesessiesessesssnnis | st | s | e (U OO
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)........cvveivieetiseesscrss et s e ess st ess b sssesssse s st sense st snss | seesesissesssesssesssssssessnses | sevesessssessssessssesssassnsens | ervesesessssessssessssesssns (O SRR
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES). ...eoveevecececrcraesesreseeseeeeseesseseeseeseeseeseesesssesessessssssssssesssssssnees | soneeneenssssesesnsssessssnssseens | snssesssssessesseesessessassesses | sressessessessessessesseseenn (O ST
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)....e.veuverrrrrrernrrnernenieees | coreersereinsineeseeseenseneeneens | cnernereennessenssssssssessssses [ onereeseeseseeseeeneeneenes (O ST
5. Cash ($.....(1,368,340), Schedule E-Part 1), cash equivalents ($.....5,997,033,
Schedule E-Part 2) and short-term investments ($.....15,979,174, Schedule DA)....... | .cccocevne.e. 20,607,867 | ...coevevereeeererereeeeeeas | e 20,607,867 | ............... 14,018,210
6. Contract loans (including §.......... 0 Premium NOES)......cc.eeureeereeerrreeereieeseeeniees veeennnennn 428,897 222 | i | e 424,497,222 | ............ 426,874,388
7. Derivatives (SChedule DB).........ccrireuiieeriieieieeieiseseiseesesssseessssssesssesesssesesses | sessesenesseses 18,681,578 | ...ooueeeecnrrceneieinens | v 18,681,578 | ....ccevvnnee 16,797,021
8. Other invested assets (Schedule BA)...........ccoornnnnneeeseeeseeesnies | v 15,932,055 | oo | e, 15,932,055 | c.ovevevnnee 57,244,537
9. Receivables fOr SECUMHIES. ........uurrerierieiiriiniirisisessisissessississesss st nsensensens [ ceneessiessessensenaas 89,769 | ..o [ e 89,769 | .o 131,302
10. Securities lending reinvested collateral assets (Schedule DL)...........ccoeeenirniiecns [ reveneniieieireie | e | s (O S
11, Aggregate write-ins for iNVESIEd @SSELS........couiuriiriirierieie s | et enees 0 s [0 IR (O IR 0
12.  Subtotals, cash and invested assets (LiNeS 110 11)......covererninnennenienienienees | v 1,975,179,309 | ..o (1N I 1,975,179,309 ......2,115,708,806
13. Title plants less $.......... 0 charged off (for Title INSUrErs only).........ccceveueeeerenenennees [ ereererreseseeeenses [ e | e (O S
14.  Investment income due and aCCrUEM...........c.ocueueecereeeeieieeeeeee s | e 25,128,633 | ..o [ e 25,128,633 | ..covvvene. 26,687,482
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ | cccocceerieenee. 3,527,126 | oo 280,053 | .o 3,247,073 | oo 3,628,449
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccocooe | covvrirrinennee 12,055,452 | ..o [ v 12,055,452 | .oovvinnnne 13,561,776
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt ettt sttt sssssensnes | srinessenisssensssssssensnsss | sereseesseseesssssesssssensss | seeessssese st eneesens (O
16. Reinsurance:
16.1  Amounts recoverable from FINSUTENS..........c.ccueveieucuereieeeceeeeeeeeee e | cveveresieienas 29,607,058 | ..coovveeeeeereeeeeeeerees | e 29,607,058 | ............... 20,674,793
16.2 Funds held by or deposited with reinsured COMPANIES...........c.evueeeerereinrerees | rerreeneineineineineinninsnsinees | e | e (O ST
16.3 Other amounts receivable under reinSurance CoNracts..........o.vvewrerneereneneens | verververnenennns 5,399,685 [ ..o | e 5,399,685 | ...cccovvennes 4,612,095
17. Amounts receivable relating to uninsUred plans............ccoovveeneenenenenenenes [ [ e [ (O ST
18.1 Current federal and foreign income tax recoverable and interest thereon...........cccovees | veveereereeneneninenenenees | e | e (O ST
18.2 Net deferred taX @SSEL..... vttt coreennennn 120,315,348 [ i 78,371,206 | ...cconvenes 41,944,142 | ..o 45,604,381
19.  Guaranty funds receivable or 0N depoSit...........ccoeviririiriirierereee e | e 703,176 [ oo | e 703,176 | .coovverernee. 903,857
20. Electronic data processing equipment and SOftWare............cccoevierienennennesienns | oeevieiniennns 1,156,005 | .cooeverrnneee 1,156,005 | .oooererereccreeine (01 [
21.  Furniture and equipment, including health care delivery assets ($.......... (1) FURUORORRIORI ISR 1,737,220 | oo, 1,737,220 | oo (O ST
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocveveee | e [ [ e (O S
23. Receivables from parent, subsidiaries and affiliates............c.cocceveerienrennenneinnes [ o, 11,982,014 | oo | v 11,982,014 | .cooveee 21,521,811
24. Health care (§.......... 0) and other amounts reCeIVabIE............ccoerrrieirienieneenees [ e [ e | s (O S
25.  Aggregate write-ins for other-than-invested assets............ccooerrrcnicnieinicniees | e 4,996,484 | ................. 4,996,484 | ..o (U I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25).......cuuuurivenimrrinemiinersinenesisenssisesssiesssessessessessessnns | oneveiens 2,191,787,510 | .ovovvrrnne 86,540,968 | .......... 2,105,246,542 | ..........2,252,903,450
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts........... [ .......... 7,696,437,974 | .cooveveeeeereeenens | v 7,696,437,974 | ..........7,919,937,374
28. TOTAL (LINES 26 QNG 27).....c0orerereiererieeierirciinsiesineresinenssisesssesesssessesssessnessessnsssenes | eonsinenes 9,888,225484 | .............. 86,540,968 | .......... 9,801,684,516 | ........ 10,172,840,824
DETAILS OF WRITE-INS
1101. ...
1102, oottt ntnstens | ressensessenssensenssentnstenes | senesensenssensenssensnssansnnes | sessnesene sttt 0
1103, ettt sttt nt s tens | ressensensenssensnssentnstenes | eresessensnnsenssensnssensnnes | sesrnerens sttt (U
1198. Summary of remaining write-ins for Line 11 from overflow page.........coccoovevvcnervvees [ v, (U [ (U (OO (U (OO 0

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

2501. Disallowed IMR.......c.ccviiiiniirereee s
2502. Prepaid pension @SSet...........cocerrierennnnneesessesseeeeennnns

2503. Leasehold improvements............oceeeereereereereeneeneeneennennennens

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

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

................. 2,256,000
.................... 364,032
108,542
................. 4,996,484




Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FU

NDS
1

2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....1,266,014,160 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......cuiiiiiiciiiciriie ettt ettt sntenn | ornteisniesineas 1,266,014,160 | ................ 1,253,574,618
2. Aggregate reserve for accident and health contracts (including §......... 0 ModCO RESEIVE).........coueereeeeeeeieieieireieineineineens | e 8,183,464 [ ..ooovvvinnn. 8,837,392
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $.......... 0 Modco RESEIVE).......covrvreeieieeieieins | e 7,853,959 | oo 7,354,522
4.  Contract claims:
41  Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 @Nd 11)......ceuiuriiiriririeirieneereeeieee s | v 12,542,857 | cocovrereie. 21,638,302
4.2  Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 @nd 11)......cccoeriririiunieirieinienieneeeeieesieens | oo 64,961 | covieeeeeee 67,088
5. Policyholders' dividends $.....32,091 and coupons §.......... 0 due and unpaid (Exhibit 4, Lin@ 10)........cccvvrerrinenirninininies | e 32,001 | e, 22,066
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $.......... 0 MOTCO).....cviiitiiei et | ereiesiee s 4,750,000 | .oooevviieiieie. 5,550,000
6.2  Dividends not yet apportioned (including $.......... 0 MOTCO).... ettt snes | etsetsesebensebesbebeebe b st b s bensees [ ebseteesstets ettt es
6.3  Coupons and similar benefits (including §.......... 0 MOTCO)..... ettt tees | ctetetnietss et eaessessnsesensenes | creteeiei ettt eees
7. Amount provisionally held for deferred dividend policies not inCluded in LiNE B............ovuvirrinninieecneneneieeienes [ e | e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less §..........0
discount; including $.....89,290 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14).........ccccoce. | evvvvrevrvercvrenrinnns 385,984 | ..o 570,299
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMTACES..........uuururiririreiiiieiiciieriect ittt seenss | cenesseseness et ses s entsenaas | esenesseseensans et
9.2 Provision for experience rating refunds, including the liability of §..........0 accident and health experience
rating refunds of which §$.......... 0 is for medical loss ratio rebate per the Public Health Service ACt...........coovvvvecns [ overnrninnninieereseenes | e
9.3 Other amounts payable on reinsurance, including §.......... 0 assumed and $.....23,635,132 CEAEA.........cvvervrvvrrrerrenns | covrrrerienrniens 23,635,132 | ovveerieirinne 17,730,724
9.4  Interest Maintenance RESEIVE (IMR, LINE B).........ccoviuiiiiriiiieiiie ettt snse s | svsessssessssesssesssessssessesnes (O I 6,046,195
10.  Commissions to agents due or accrued - life and annuity contracts $.....251,662, accident and health $.....6,202
and deposit-type contract funds §.......... OO T TR UOTTOPTOTTOTPON
11.  Commissions and expense allowances payable on reinsurance assumed .
12.  General expenses due or accrued (Exhibit 2, LINE 12, COL. 6).......curiueuriiririiriririieieienieisesse e
13.  Transfers to Separate Accounts due or accrued (net) (including $.....(35,166,602) accrued for expense
allowances recognized in reserves, net of reinSUred @lIOWANCES)..........vrirrirerrieierereeeseeseeseeeseeseeseesessessesssssssessseees | ceveensensenseneenes (35,657,501) | <veovenvrerrerenne (54,242,756)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5)......cccevvevviervervierieins | oo, 1,089,879 | coovevieei 1,558,035
15.1 Current federal and foreign income taxes, including $.....(3,145,480) on realized capital gains (losses)... ...27,219,695 ..25,732,916
15.2  Net deferred tax liability.......
16.  Unearned investment inCOME...........cocvvueereereereeneeneneneneneens |, s
17. Amounts withheld or retained by company as agent OF tTUSEEE. .........c.ceveuireiriieiie et ssennnes | cevenesessessneens 100,209,416 | ..ovvvvvrerrnnne 98,395,012
18.  Amounts held for agents' account, including §.......... 0 agents' Credit DAlANCES........covveeveiririirrrrreee s | e 9,097,204 | ..o 8,719,282
19.  Remittances and ittmMs NOt AlOCAIEG. ...........cvevveeeeeeeeceeee ettt en e st ssnenssaetsssssnssansessnns | etesesessssesessssnsneees 901,146 | .o 3,302,467
20. Net adjustment in assets and liabilities due to foreign eXChange FALES...........coverrererririerrinirirrreeeeeeeeeceeseseeeeenees [ reeeeeeeeeeeesseeseeenees | corerresseeseessssssessessessesessennns
21. Liability for benefits for employees and agents if not included @boVe...........cc.ceieieiiicicieccee s | s 65,973,978 | .oeevrd 64,901,817
22. Borrowed money §.......... 0 and interest thereon §......... ettt ss st nsnens | sntsestent sttt et ssensnnns | cereseest ettt
23.  Dividends to stockholders declared and UNPAIA............ccoriririririririreeesiesie s ssssssssssssnsesss | sessesseseeeensmnsenssssssesessssees | wonssessnssssssssassassessessesessennns
24.  Miscellaneous liabilities:
24,01 Asset valuation reserve (AVR LINE 16, COl. 7)......ciuririiririeieieieie ettt ssssessssessnss | svsssessssessssesees 17,052,191 | oo 21,288,810
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......veveeeerereereeseeseeseereeeeeee e sesessesssessessssssns | seeeeeenesesnesesessessesssssnns | essessssesssssssssassassessensessensens
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reiNSUNErS....c.cvveeeecreerereereieins . ...19,240,576 | ... ...17,822,049
24,04 Payable to parent, subsidiaries and affiliates............cccoveurieiriricricre s | e 2,401,389 | oo 798,472
24.05  Drafts OUESTANGING. ......cvererririrreieieereiseesee ettt ettt aesssnsaeen | cressessessenenesnesessssesssennes | sesesseeeest ettt neens
24.06 Liability for amounts held under UNINSUIEd PIANS..........c..cuiuiiiiiiiiririrneesciseiseiseeeee e essessessessenns | cressesesesemnesesesessesseseses | sesessnsssssasesssassessessessensessenns
24,07 FUNAS held UNGET CONSURANCE. .....cuuvuiiirciiieiiieieie ettt s bbbttt st s b essesns | essesessstassesnssessssesensessnsessnss | essstessnsessesassesnssessssessnsesanes
24,08 DEIIVALIVES.......covviececeeteie ettt ettt ettt s st ettt ssen st et e b s e e as b et s s s sesesessssnansesesesnsetetesassnsnsetetasnnans | svessesesesesesenseretanas 119,642 | oo 91,827
24,09 Payable fOr SECUMHIES..........vuevieeiiieiriieieie ettt ettt ettt s et s b esse b ssebensenns | oesebsesessssessnsesseenneas 57,340 | oo 0
2410 Payable fOr SECUMtIES IBNAING. ... ..vuvrvrereieieeeeee ettt | febesssene bbb nsenies
24.11 Capital notes §.......... 0 and interest thErON $..........0..ceorieiiciieie ettt ettt ssesssseees | eessnssseesseesssess st esssenssnns | estsesesesessess sttt
25.  Aggregate Wite-ins fOr IDIlItIES. .............criuiurieeiricisc ettt . ...58,547,845 | ... ...50,900,613
26. Total liabilities excluding Separate Accounts busingss (LINES 110 25).........cceuiueiiriiniinienenieseseesesssese s | erneisssiineas 1,650,413958 | ................ 1,620,987,301
27.  From Separate ACCOUNES SEAIEMENT...........coieiiieiiiriiees ettt sttt snsenns | tsnsessssasineas 7,696,437974 | ... 7,919,937,374
28.  Total liabiliies (LINE 26 8N 27).........couririrririeriineeeiieeee e ssses ettt sttt ss st aes st st ssesssnssesssnssnssns | sssessasssssas 9,346,851,932 | ...coovvnnnnn. 9,540,924,675
29, COMMON CAPILAl STOCK........ouiveieeiiieiiieici sttt bbb en s essebentes | sebebsssesnsessntenaas 2,500,000 | .ovoveererereieiines 2,500,000
30, Preferred Capital STOCK...... ...ttt | enienen s | ceree e
31.  Aggregate write-ins for other-than-special SUFPIUS fUNGAS.............c.vuiiiiiiiirie e | esseseseeeses e 0 o 0
32, SUIPIUS MOES... ..ottt bbb
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1)
34.  Aggregate write-ins for special SUrpIUS fUNGS............cveeviiiriiiiecee
35.  Unassigned funds (SUrplus)...........ccccceuneen.
36. Less treasury stock, at cost:
361 .. 0.000 shares common (value included in Line 29 §......... 0) ettt | sttt | et s
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... ).t | e | st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)...........cccoevivrreins [ 452,332,584 | ..ooviiien 629,416,149
38. Totals of Lines 29, 30 and 37 (Page 4, LINE 55)........ccuiuriiuriiirieirieieei sttt ettt | sbenssisnssnsesnas 454,832,584 | ................... 631,916,149
39. Totals of Lines 28 and 38 (Page 2, Line 28, COl. 3)..... i sesns s senssnssensssssensssssenes | sesessasensseans 9,801,684,516 ......10,172,840,824
DETAILS OF WRITE-INS
2501. Postretirement Denefit TADIIILY..............ciiiii sttt ettt | eetebneten e 37,150,158 | .ocvereriinene 31,293,117
2502. Cash collateral reCeived 0N AEMVALIVES..............cccueiiiecieieiicece ettt ettt et s st bbb ss st bes s st sennas | ebebesessssseseranas 19,058,835 | ..oeveveriie. 15,210,844
2503, MISCEHANEOUS.......c.ov ettt 2,338,852 4,396,652
2598. Summary of remaining write-ins for Ling 25 from OVerflow Page...........cccvieuriiririininiierieeie et ssisessessensnens | enneeeneisssissennsesnsesnenens0. | oo 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LINE 25 8DOVE)........veeiiieiueiiieiitiaistisiseesi ettt ...50,900,613
B00T, ettt bR AR R E £ R R R R bR R bbbt n b s | ebienb bbbttt taens | ettt bbb
3102, et R RS £ R R R bbb
3003, bR R R E £ ARttt | ebienb ettt | netb et
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge...........coceiriiriinicnieee sttt | creeesiessieis e (O RO 0
3199. Totals (Lines 3101 through 3103 plus 3198) (LINE 31 @D0OVE).......uieiiieiieiiiieiiieiiii sttt sttt snses s sneennns | erenessensssenssesnssssnesssnesnnens 0 i 0
BA0T. bR RS £ £ £ £ R R R bR bbbt n s [ ebbenb ettt trens | netbe et
BA02. bbb R £ £ £ R R R R AR R bbb R bbb nn b s | ebiesben ettt baens | eenbeeb bbbt
BA03. bbb SRR R bbb
3498. Summary of remaining write-ins for Line 34 from overflow Page............ocririrnnnenees st
3499. Totals (Lines 3401 through 3403 plus 3498) (LINE 34 @DOVE).......c.ciieiueiieiicieieiiecectee ettt n s naes
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SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11) ....187,926,557 203,961,541
2. Considerations for supplementary contracts With life CONtINGENCIES..........c.ccuiveiireiriceee et ..10,219,802 ..5,043,269
3. Net investment income (Exhibit of Net Investment Income, Line 17) 108,090,916 ..110,795,736
4. Amortization of Interest Maintenance Reserve (IMR) (Ling 5)...........cccevenenee. ...809,661 ..1,048,115
5. Separate Accounts net gain from operations excluding UNrealized GAINS OF IOSSES.........cccvcueviereiiieieiiece ettt besens | evstebessssessssssesesssesessssessns | sessebesssesessssesessssesesssassasans
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) 14,090,500 ....13,105,681
7. Reserve adjustments on reiNSUraNCe CEABM............ccuveiicieiiicieeee ettt s st sessssesssnsessssesesssssssssnnens | senserenseennnne (333, 162,201) | covvviicinen. (538,633,077)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts 137,799,094
8.2 Charges and fees for deposit-tyPe CONMTACES..........ccciiiuciiiireiee ettt bbb 108,671
8.3 Aggregate write-ins for MiSCEllANEOUS INCOME...........ccviiieiricieieeteeee et sstesessssesssssessssesessssssssnsesens | senseensnnerenees 2,997,539 | iiviriiiiiriiinnas 55,132,128
9. Totals (Lines 110 8.3).....ccceererrerrererreieeeienians ..55,947,685 ..(11,638,842)
10.  Death DENEitS.......ccvvvereeeiesec e 135,308,023 ..130,978,888
11.  Matured endowments (excluding guaranteed annual pure ENAOWMENES)...........cccieiriireirieeieesee e sessesesssesess | sererenssresessssessnseerens ]38 18 | teveirireserisesesiesesesssesesans 0
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8) ...14,613,743
13. Disability benefits and benefits under accident and health CONraCES...............ccccueiiiiiicice et | crerebeseseresnaees 2,652,581 | ...covverirernans 3,870,990
14. Coupons, guaranteed annual pure endowments and similar benefits...
15.  Surrender benefits and withdrawals for life CONTACES..........c.euereiireieisre sttt
16.  Group conversions
17. Interest and adjustments on contract or deposit-type contract funds ..1,022,622
18. Payments on supplementary contracts with life contingencies ....5,267,718 4,933,013
19. Increase in aggregate reserves for life and accident and health contracts 11,785,614 | ....ccvvvvnene. (2,515,669)
20. Totals (Lines 10 to 19) ..482,486,819 | ..ccovvrnee. 472,673,492
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(Exhibit 1, Part 2, LINE 31, €Ol ).ttt sttt bbbttt s s st ns s s st ssenias | sssesssssessansansan 8,568,838
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Ling 26.2, COL. 1)......ciiirrrenrinrieiesseiesiesssinnies | cversesssssssssessssssssesessessenes
23. General insurance expenses (Exhibit 2, Line 10, Columns 1,2, 3and 4)........cccoevvevererreirnrnnirerenen. ..712,266,571
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 +2 + 3).. 5,035,879
25. Increase in loading on deferred and UNCOIECLEA PrEMIUMS.........c..ovuriviviieisriee sttt st (335,729)
26. Net transfers to or (from) Separate Accounts net of reinsurance ...(674,450,156)
27. Aggregate write-ins for deductions ..8,711,713
28. Totals (Lines 20 to 27) (97,716,065)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Lin€ 28).........ccccoevvvvrvisrereerninninns ....153,663,750
30.  Dividends 10 POICYNOIAETS..........cuvreireirisiisieie ettt ...4,474,888 ..4,807,539
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) ....149,188,862 203,344,648
32. Federal and foreign income taxes incurred (excluding tax on capital GAINS).........cc.ceeueverirrierieriieieissie s ssssessssessesses | sssssssiessesssnens 42,910,711 | oo 46,816,403
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSeS) (LINE 31 MINUS LINE 32)........cvueirrirriieireiiesieisesissiesssssssssessesssssessesssssessssssssssssessssssessessssssessessssssessessessasssessessas | essssssessassanes 106,278,151 | covvverrerennne 156,528,245
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....4,509
(excluding taxes of $ 2,563,635 273,462
35, Netincome (LINE 33 PIUS LINE 34).......c.cuieieeieieeeieice ettt st st s s sttt e st n s banes ....108,841,786 156,801,707
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, Col. 2) ....631,916,149 675,237,527
37. Netincome (LINE 35)......c.ccuiieieireieiieieisiiesiee st saensas 108,841,786 ..156,801,707
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 487,433 107,655
39. Change in net unrealized foreign exchange capital gain (loss) (45,036) | ..ovovverreirrierieienns 184,637
40. Change in net deferred income tax 2,437,311 | ... ...(16,656,141)
41. Change in nonadmitted assets .(3,606,193) | ...cvvevirrie 21,990,207
42. Change in liability for reinsurance in unauthorized and certified companies
43, Change in reserve on account of change in valuation basis, (INCrease) OF ECIEASE...........c.c.cuiuiviiieieieiesieie et sesseseses | setsssessessssesses s sesse e snees
44, Change in asset valuation IESEIVE ..........cccceveveeiiveiieieeeee e 4,236,619
45, Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 MINUS COL. 1)......cviuiiieieiriiiisieieissies ettt sssessessessssessess | sessssessesssssssessessesssssssessessns | oone
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49, Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TrANSTEITEA 10 SUIPIUS. .....vvevuiveiiiieieciie ettt ettt b e s st s s sttt s s sse s ensensesns | Hhessesnsensesnsantessessssensansesss | Hessessessntessessesnssnsessessnsantes
51. Surplus adjustment:
511 Paid iN.ciecceecc e
51.2 Transferred to capital (Stock Dividend
51.3 Transferred from CAPIAL...........cccccciriiericeeee ettt ettt bbb b a bbbttt bbb s aes
51.4 Change in Surplus as @ result Of FEINSUIANCE...........ccoucuivieireiiee ettt b sttt bbb st s e (1,337,172) | covverererererenns (1,337,172)
52. Dividends to stockholders 295,000,000)| .... .(199,000,000)
53. Aggregate write-ins for gains and [0SSES IN SUMPIUS.........ccceiieriiiieieiieisi ettt bbbt bbbt bbb s bbb s s e 6,901,687 | .....cccevnnnnen. (5,967,259)
54. Net change in capital and surplus for the year (Lines 37 through 53) ...(177,083,565) | ....covvvrnenes (43,321,378)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) ..454,832584 | ........c.c....... 631,916,149
DETAILS OF WRITE-INS
08.301. Management and service fee income ...46,443 427
08.302.  Miscellaneous
08.303.  Income from cross selling agreements
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page....
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701, Interest credited to reiNSUTErS..........ccccveveieeiicvecieeeece e
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page.
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)
5301.  Benefit plan curtailment impact
5302.  Prior period adjustment
5303.  Amortization of pension and postretirement unrecognized items,
5398.  Summary of remaining write-ins for Line 53 from overflow page
5399.  Totals (Lines 5301 through 5303 plus 5398) (Line 53 above)
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CASH FLOW

Curre:t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums collected NEt Of FBINSUTANCE.............cccueveiiicece ettt ettt ss bbb s s asaetesans | sessesesesssnaeaas 197,469,192 | ..cvevvvennee. 216,224,700
2. NetinVeStMENTINCOME. ..ottt nsensensens | nebeeessinnenneees 106,245,535 | ...ovovvrvvinnn 106,247,965
3. MISCEIIANEOUS INCOME........ovviiiectite ettt bbbt bbbt ae st es s st e b bsnsesesesesssassetesesnsntesenssanns | everesssesesesanes 186,691,769 | ................... 207,922,447
4. Total (LINES THMOUGN 3)....couviieriiiucriiiieeiiiciees sttt | sebseninensenisenes 490,406,496 | .....oovvrrenenn. 530,395,112
5. Benefit and 10SS related PAYMENLS..........cccuiiiiiiiiiiiieie sttt sttt nes | nebeinieneienaes 914,482,565 | ................ 1,014,101,603
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..............ccevevieirirereererresieeiienes | coevrieinienns (693,035 411) | .o (776,909,189)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccocurieiriiriniieiiee e | e 90,577,578 | woevereried 64,637,554
8. Dividends paid t0 POICYNOIAETS. ........cieriiiiiriieresisce ettt b s snsssesesessssnnesens | sesssssesesessssnsesas 5,264,863 | ...cooevvrriererns 5,278,474
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (losses).... ...39,138,280 58,423,177
10, Total (LINES 5 throUGN 9)........cvuivriireiiiieiiiieiieeisereises ettt enients | nesieninensniaens 356,427,875 | ..ovvoerrrine. 365,531,619
11, Net cash from operations (Ling 4 MiNUS LiNE 10).........ccoiuriiuriiiniiiniieiieie ettt ssssensesnis | eensesssiensienans 133,978,621 | oo 164,863,493
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONUS....ocoeiei e
12.2 Stocks
R 105 (0= ToT= N o TSRS
124 REAIESIALE. ...ttt nnes | crienen e | eriesi s
12.5  Other INVESIEA @SSELS........cvcveeeieeeeceeee ettt ee sttt s et s st s s ssessssssssesatassssnsss et sassnsnsnsetassnsnsnansans | eresessssesesssssans 44739514 | oo 70,372,226
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments..............ccocevieieininncnenienies | e (201,548) [ ..ovvevevi, 45,098
12.7  MiISCEIIANEOUS PrOCEEAS. ......vveeeeeeiiiriereirtsiseeseieeessesssesessssssassssssssssesesesessssssesesessssssssesesssssssesessssssesesesasssssnsesnsesssssnns | eessssssesesssssnsesas 3,755,929 [ .o 5,662,185
12.8 Total investment proceeds (Lines 12.1 to 12.7)..... ..760,510,827 ....647,156,727
13.  Cost of investments acquired (long-term only):
131 BONGS.... ettt bbb bbbt | ebrenb et 610,409,293 | ......ocvrvrnnee. 509,662,678
132 SHOCKS. . veevecrceeees sttt n st ens st nsensensennenns | sereeeeee ettt senens | eereesessent ettt nen
13.3 MOMGAGE I0ANS. ...ttt ensenentes | etiebensetens e 8,586,983 | ...ccvvrrririne 10,500,000
134 REAISIALE. ...ttt ettt ntennennes | cereeneet ettt | eereenees ettt es
13.5  Other INVESIEA ASSELS......cvivieiiiiicicce ettt n et ettt et et bess e s se st s tetetesesssesssnnns | severerersseeeseesinenas 92,672 | e 41,494,659
13.6  MiSCEllaNEOUS APPIICALIONS. .........c.vveiiieiiieiiiie ettt sttt bbb bbb ss s nse s nsesnsessenas | bessessssessssesinsenes 4,547,381 | .. 55,640,928
13.7 Total investments acquired (LINES 13.1 0 13.6).....c.cuiuruimriiiriericreisceintieiseiese st ens e | sbssssesssssessenas 623,636,329 | ..ooiiiiiinen 617,298,265
14.  Netincrease (decrease) in contract I0ans and Premium NOES...........c.veiererierrenrenrrnernmierereseeeeesessessessessessesenenesesenns | cesessessesenenenns (2,377,166) | oo 4,953,944
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MIiNUS LiNE 14).......cccociiriininiereeeeeeesesseeneesseens | v 139,251,664 | ...coovvvvrirenn 24,904,518
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes.
16.2 Capital and paid in surplus, less treasury stock
16.3 BOMTOWEA fUNGS.......cooveieeeicii bbbttt nsessensensnnns | coseeseeseten et sesenns | eesessessens st st st ensens s
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............coeurieirierinninninneeeeeeees | e 499,437 | oo 911,878
16.5 Dividends t0 SIOCKNOIABTS...........cvviueueiiiiciciee ettt ettt sttt en bbb ssnsnaete b s s snsntenans | evevesssensesesns 295,000,000 | ..oooevererrnnes 199,000,000
16.6  Other cash provided (APPHEA)........vererererrirrinrirrireerseseeessessreeresessse s essssssssssssnssssssssanss | sessessessesesesnns 27,859,935 | oo 14,639,270
17. Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6).........c.cccccrevreunee. (266,640,628) (183,448,852)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17)........cccceeevueverveveeeens | coeveeiieicieinn 6,589,657 | .ooevereririeiennnnd 6,319,159
19.  Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YBAI ..ottt sses e sesssnsssnnssssnnsanss | essessessessesnnnnns 14,018,210 | .ovvverriicinee 7,699,051
19.2 End of year (Line 18 PlUS LN 19.1)....cv. it enssnsenennes | sessossnessssssesencs 20,607,867 | oo 14,018,210
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Security exchange............. ...71,548,112 ..39,980,821
20.0002  Prior period adjustments 5,001,980 | .o 0
20.0003  Prior period adjUSIMENTS = tXES.......cccuviiiiirieirriiiee ettt n s esesnnans | sessreseseserennienas 1,750,693 | oo 110,110
20.0004  Capitalized interest 0N BONGS. ... ittt ettt s s st enssbenserensessnsessnses | cbessssesssssssessnsesnes 622,444 | ..o 401,891
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ANALYSIS OF OPERATIONS B

Y LINES OF BUSIN

ESS

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.

Miscellaneous Income:

8.1 Fees associated with income from investment management, administration and contract guarantees from S/A..............
8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for miscellaneous income...............cc......
Totals (Lines 1 to 8.3)
Death benefit
Matured endowments (excluding guaranteed annual pure endowments)
Annuity benefit
Disability benefits and benefits under accident and health contracts....
Coupons, guaranteed annual pure endowments and similar benefit
Surrender benefits and withdrawals for life contract

Group conversion
Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencie:
Increase in aggregate reserves for life and accident and health contract;
Totals (Lines 10 to 19)

10,27

1,135

....... 29,276,709

24,578

.1,510,837

Ordinary Group Accident and Health 12
3 4 5 Credit Life 7 8 9 10 1 Aggregate of
Industrial Life Individual Supplementary (Group and Life Credit (Group All Other Lines
Total Life Insurance Annuities Contracts Individual) Insurance(a) Annuities Group and Individual) Other of Business
1. Premiums and annuity considerations for life and accident and health CONtracts.............cocvverinirverireriiensverreseens | e, 187,926,557 |...ocovvveeeieeeen | e 176,469,426 |....... 10,246,670 | .oovivieeieceiieiieines [ | e | erereeinnd 412,409 | oo e | e 798,052 | .o
2. Considerations for supplementary contracts with life CONINGENCIES............ccoviuiiiriiiciiiriiiis i | e, 10,219,802 | oovveeeeeeeeeeieees e e | eeeeiee e | e 10,219,802 | .ovieiieieieieirieiens [ evrrrereieisnieieisneies | ererriisreiesisesennnees | oeesssssseessnesesnnnes | sresessssssesesssesesinns | sesesesssssesesesessnins | eesesesssssesessenens
3. Netinvestment iNCOME. ... nnnss | avavan 108,090,916 |...coovvvvvvrvviiviiien | v 85,292,701 |....... 16,383,037 |......... 6,923,578 | ..o [ 5,493 | 299,448 |........ (1,195,818) | covovvverirrieireinins e 382,477
4. Amortization of Interest Maintenance Reserve (IMR) 809,661 ...546,738 201,275 .66,189 2,685 |... .(10,823) | .. ....3,536
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES............cc.uevurrireirieiieiieeeeesessesssseesss | eevsesessseseseseeens L0 O O O E O (P BN BT RO
6. Commissions and expense allowances on reinSUranCe CARM...............ooumrrwwrirrrviirrriisnnsreissesssisssesssssssssssssessssssssees | covevons 14,090,500 | ..ccoovevererererererenes [ e 2,778,433 |....... 10,175,257 | ovveveveieveeeeeies | cveveeieieieeeeeeies | e | cveveieieiainas 9,692 | .o e | V2T 18 |
7. Reserve adjustments on reinsurance Ceed...........coooooovviiiiiiiiiiiiiiiisisisisisisisisss | (433,162,251) | .vcvvecverereresiees [ e i(B33,162,251) [ oo | e | e | erersssseesisssnnens | seesssesesesisesssennes | sreesssssesesesesssinns | seresesssissesessesssins | esesesssiesesesesens
8.

..... 305,693,778

(272.257.939)] .

30132 |

..3822020 ..

.......... 1,542,935
..5,267,718

..... 135,30:

1,82

8,023

7,818

4,454

............ 129,881

5,267,718
...6,995,668

..(653,928) ..

12,303,067

174,199

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 108,353
22. Commissions and expense allowances on reinsurance assumed...................... B TN
23, GENeral iNSUIANCE BXPENSES.........cueuueerrurersrrersseesssessssssssssssssssssssssssssssssssssnessssnssssnssssnssssnssssnssssnssssnsssonssssnesssnssssonns | voveroi 12,200,971 | evvveveeereeeeerensseesees | 0nenn 50,752,446 | ... 19,057,971 |........... 165,640 |....cccoeovvvvvivrniens | ceernennn 25,212 .........1,555,056 | ............ 19,778 | oo [ e 590,468
24. Insurance taxes, licenses and fees, excluding federal INCOME taXES.............rerrrrrevecermmnmereesreriesssnseneensssessssssnssenesesesees | vevereeren,035,879 | vvveveevrerevesreencens [eernennei4,802,330 | oo, 689,666 |.....coceeeeer 1,362 [ e | e 15,924 1L (389,221) | cevovvrreereireienieirens | erereerennns (7
25. Increase in loading on deferred and uncollected Premilums............ccceerceereneeneenerneenenssssssensensessseesesssssssssneses | veveversree(339, T29) [ eeververeeereereeeceees | eerereeeeen(335,729) | v .
26. Net transfers to or (from) Separate Accounts net of reinsurance ....(470,445,607)
27. Aggregate write-ins for dedUCtONS...........cccccoiirriiinriiiiriiiissssssssnsssssnssss | ooy LT TA3 |0 et 8T1LTA3 | 0
28. Totals (LINES 20 10 27)......vvuuuicriiiiirrissssiiisesssssi s s | cais (97,716,065)| .. ....(348,931,566) | .......11,241,246 260,044) | .. creeeeenn. 188,838
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..........cccccoevevers | .. 153,663,750 | ....c.ccoeeveveeeeen0 | o T1AT6,777 76,673,627 7,769,092 (846,322) | ...oovvvvrrrreenn0 | e 3,033,182
30. Dividends t0 POCYNOIAES. ..o | s 4474,888 | ..o [ ATABBE | [ s | s | ererssesnensersnssnens | ereessssnsensessneessennns | senersnennsnsnssneneens | seesseesessessssensesanes
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........cc.... | ...... 149,188,862 | ......ccocecveeene0 | .......66,701,889 | ....... 76,673,627 | ......... 7,769,092 | ..oovovvvvcieeee0 | 23,920 | (4,166,526) | ........... (846,322) | ...oovvvverrriennn0 | e 3,033,182
32. Federal income taxes incurred (excluding tax on Capital GAINS)..............rvveermrereersmmerressnnsresssnnesssssssesssssssssssssssssssssssessss | vvovenes 42,910,711 | oo | 221,868,933 | ... 21,583,040 | ......... 2,673,327 |.cooovevveerereaes | eveenn..8,351 | (3,859,241)] ........... (285,775) [ ovvevevereriecisiians | v 922,076 ..o
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10sses) (Line 31 MINUS LN 32)...........ccuuvrmimimimimiriririviririninininisisisisisisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | v 106,278,151 | ..ovvrvvrvrrircnne 0. 44,832,956 | ....... 55,090,587 | ......... 5,095,765 | ..ooivverriiirnnnd (VI 15,569 | ........... (307,285) | ........... (560,547) | .vocvorrrrerrians 0 e 2,111,106 | oo 0
DETAILS OF WRITE-INS
08.301. Management and Service fee INCOME................ovmerrrrrrrevvveisissserers s | cvaias 37,311,104 | oo [ e 8,159,316 |....... 27,402,970 |....... 1,748,000 | ...oooveiicrrinrines [ eermrreirerninnienines | e 18 |t | | | e
08.302.  MISCEIANEOUS. ......vvervvererasreesssssrisssesssssssssssssesssessssessssssssssssssesssssssssssssssssssssssesssssnssssssssssssssssessssssssssssssesess | 1oveneerondy 139420 | vvrvvrrsesrenerisenrens [rererenrnsni 288,796 | vvvernns 1,851,847 | | e | enreeenssesninees | everiniererene 8428 {38,978 [ | e 951,377
08.303.  Income from cross selling revenue..... . ...21,892 559,460

08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page
Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above).....

........ 42,957,539

....... 10,271,135

2701, Interest credited to reinsurer..............cccccoecurriinniene

2702.

2703.

2798.  Summary of remaining write-ins for Line 27 from overflow page

2799. Total (Lines 2701 through 2703 plus 2798) (Line 27 above).....

8,711,713

8,71

1,713

(@) Includes the following amounts for FEGLI/SGLI: Line 1

.......... 0 Line10.........0 Line 16........0 Line 23...
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NG THE YEAR

ANALYSIS OF INCREASE IN RESERVES DURI
1 2

Ordinary 6 Group
3 4 5 Credit Life 7 8
Industrial Supplementary (Group and
Total Life Life Insurance Individual Annuities Contracts Individual) Life Insurance Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. ReServe DECEMDET 31, PHHOT YEAI.......cc.crvurrrirrrireriseresersiesssesss et esesssenssnsnins | evsssessnesssons 1,253,574,618 | .ooouvirrveicririninerinenienies | eerinseeiinens 1,083,953,223 |....ccovvrririins 138,925,334 |...oocvrvrirrerinne 30,072,660 | ..vouvernrercrererirereienieenens | e 19,000 | ..oovvrnerercrrrerien 604,401

2. Tabular net premiums 0r CONSIAEIALIONS..........c.cvrvivruriiiiieiriee et snsens | sesetesesseseensnns 231,899,698 166,268,619 |...ocevvvrrenns 54,998,868 |.......ccceevvveunene 10,219,802 412,409

3. Present value of disability ClaimS iNCUITEA...........ccovuruiiiiiririeierriresee e esisesseeniesinnes | erenesreesiesinsineneees (B73,458) | ...t | rerreeniesiseineneneaa (873,458) | ... | e XXX trieirrinieines | eeeeensieesinsieeeissieeessissnennes | sesseesssesesnssessesssssssssessssenses | oessesseessesesens et nsennees
4. TaDUIAE INEEIESE..........cveeiiscrirei ittt | eeeieesni s 59,028,115 | ...oooririrrcenerirerinerienniens | cevenerireeseesenns 47,913,920 | .o 9,717,158 | oo 1,384,736 | ooouveenrieceienienniesiieenins | crveeiseesisesssess s essines | sersessssesssessesesens 32,301
5. Tabular less actual reSErVe rEIEASEM.............oovcviuiiieieiicetee ettt sn s | soereiressrensiaens (455,045,167) | cv.vvvveeriireieieireieiriieieieiseseies | sereseessssssessesessssssssessssesesssns | eesssssesesserenns (454,475,722) | ..oovvvevereciriniinns (B34,597) [ ..vvveiieeieiriieieisisieieiseiniens | eeriieeieins et | seseteesn ettt enees 65,152
6. Increase in reserve on account of change in Valuation DaSIS.............cewirriiiririenireeeeeiciseeiees | e seeneesnee 0 | oot | eresises st snees | esesesesetes st se et s esesessnnsesans | suebessetesesieseteses et et s esebensetes | sesetesesesesesstetesnsesebensetesans | esessesesesnteseseset et ensetesesntess | Sesesasntetes e et e s sttt en et et enaes
7. OtherinCrEASES (MEL).......evreviueiriireiiiieie ettt ss et entesesns | essessssesessntessnsas 4,318,257 | oo | 4,189,834 |..coccovvii LI O O O OO
8. TOHAIS (LINES 110 7).uccvruceereerreeeseeiseeeseeesessseessssess et es sttt sent st senins | nsnssssssssnens 1,092,902,064 | ....cooovvririmriniriinininciins (] [P 1,301,452,138 | ..o (250,705,939) | ...voorrercrinnnes 41,022,601 | ..o (O I 19,000 | oo 1,114,263
9. TADUIAI COSE......ouvreirisiit s | eebeeinet s 101,832,628 | .....veuvereirrireirrineineinees | cverirerieninenines 101,832,628 | ....oovverrrrrrerreiieniennienins [ e XXX ereetreerrennns [ coreerneeisneessssesssessssssnessnes | seessssssssessssssssesssssssssssssess | ssseesssassssnsssnsessssesssesssenssnas
10. Reserves released Dy death..........ocoiiiiii | e 39,746,869 | .....ooveveiereeieeeeeee s | e 39,746,869 |............... D,9,0 SR DR XXXeveeviieiriieeies | eeerseinceeeeeseiseseeessseinines | ereesteeis s sseessesesesssenees | ceverereesinens ). 0.0, S
11.  Reserves released by other terminations (NEL).........ceviieeiiieniecese e | eereesesesseseenns 357,291,055 267,171,281 |.ooveverene, 84,796,615 [ ..eooveeiiieieeeeirccieeeeiies | eeeeiseeineeeesseeinseseensnens | eeveeeresssrnsenereenee 19,0000 | o 5,304,159
12. Annuity, supplementary contract, and disability payments involving life contingencies............cccvvvvres | covvereerinireneens 18,698,972 | .ooeoeeerceereineeeneies | e 1,824,454 | oo 1,517,972 | 5,267,718 [ oeeeeeereeeeereieeeineinireneinees | coreireeineisse s ssseesenssesees | coneinesssessesssesseneens 88,828
13.  Net transfers to or (from) Separate ACCOUNLS...........ccrvevriiiirieiiiniee e nsssssenes | cnesseessesssennes (690,681,621) | ..vveerrevririerisieieississeneens | vnrenrensensseenns (197,504,666) |......ocovrrnen (486,971,760) | ...oovvrrrrerenns (1,313,445) | oo | eissiesiesssesssnsssssssssnssssssenss | erersessssssassessneas (4,891,750)
14, Total deductions (LINES 910 13).......uurrumcrerrrirereieiieesneeisessssessseesssessssessesssssessesssssesssssssssssssnnnes | sesssssssssssssaes (173,112,098) | ...cvvvceercrirsrescrisseieenens 0] s 213,070,565 | ...cooovvrrinenne (390,657,173) | .eovvvercrerrrrennens 3,954,273 | oo (O I 19,000 | oo 501,237
15. Reserve DECEMDEr 31, CUMTENE YBAT.........cccouieriiiicieiiieteissi et etssste s st sssesessssessssnsesessnsesessnsesenss | sessssesessnsenes 1,266,014,161 | .oooveveveeeeeeeeeececeeeend0 | i 1,088,381,573 | ..c.coovevever 139,951,234 37,068,328 | ....c.cooveveveverererererererereeO | el 0 | e 613,026
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EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year
1. U.S. government bonds ) IR 3,997,493 | .o 3,317,753
1.1 Bonds exempt from U.S. tax (@) |+
1.2 Other bonds (unaffiliated).... ). ..73,093,607 ..69,395,741
1.3 Bonds of affiliates................ )
2.1 Preferred stocks (unaffiliated).. )
2.11 Preferred stocks of affiliates.... )
2.2 Common stocks (unaffiliated)..
2.21  Common stocks of affiliates.
3. MOMGAGE I0BNS. ..ottt bbbt b bbb R bbb bbb R bttt bbb en et s
4, REAIESIAE. ...ttt ssessssssensesessssensessessssensensessesens | (()errernsrenene e | o
B CONMIACE I0BNS.......eviieiiice ettt nnns | erieta
6. Cash, cash equivalents and ShOrt-term INVESIMENES............cc.ccuvivereiceeeeee et ssssssessesessessesssssenes | (E)evievirsesssissessssssssessssessesissessesssens | sossessessssssssssssessessssessesssanes 81,412
7. Derivative inStruments.........cccoceveveriererensenenn. 2,227,678
8. OMheriNVESIEA ASSELS.......vieieieiiie ettt bbbt enten et | eee 1,141,913
9. Aggregate write-ins for iINVESIMENE INCOME............covuiiiiiiiicicesc et enaesenas | anas ....3,172,796 3,172,796
10.  Total gross investment income ....113,408,613 110,548,557
11, INVESIMENE EXPENSES. .....cvviectciictcist ettt bbbttt b s st et s 4 bR b b s e s st b s bt s A bbb bR bbb A s bR b b s bt s s b b A b b A b b e b bR b b At bbb st et n e 2,457,641
12.  Investment taxes, licenses and fees, excluding federal INCOME tAXES. .........cceiveierierciiee et ss e ssseseses s sssssssesssssssessesssssssessesessnsnns | (()eressesisssssesisssssessesessessesssssssssssens
13, INEIBSE BXPENSE. ... .ottt ettt b bR s b b s b bbb s At bbb s b et b bRt s s s s ae b st et essnne s sntebessetesssnsesennetensnsesessnesessnsenes | (T])ossereretesessaetas et et e s et s e b tena
14.  Depreciation on real estate and Other INVESIEA @SSEES..........cciviviriiieiics et bbbttt b e bbbt bbb s s b bbb naebesn e .
15.  Aggregate write-ins for deductions from INVESIMENT INCOME............ccuiuiieiieicc ettt bbbttt ae s s bbb b s s se s ssbebenss | dissetesssesesssesasssetessesetsssnsebansstenan 0
16. Total deductions (Lines 11 through 15)...........
17.  Net investment income (Line 10 minus Line 16
0901. Consideration for iNVESIMENt AQrEEMENES............ccccviuiiecieieirete ettt ss s ssenss | ebsesssessessssesbesses e bassenaes 3,071,340 | oo 3,071,340
0902. Miscellaneous investment income 101,456 | oo 101,456
0903.
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)
1501.
1502.
1503.
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 through 1503 PIUS 1598) (LINE 15 @00VE).......cueieiiiiiiiieiiiiitetietes sttt st s cess st esses st et bss s s sessebsee et sttt sebessessessea st st ensessebsntessesssssnsensessnsans | tevsessessssossesssssnsessessessnsessasssssnsansas 0
(@) Includes $.....4,388,534 accrual of discount less $.....1,665,627 amortization of premium and less $.....1,480,536 paid for accrued interest on purchases.
(b) Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.
(¢) Includes $.....17,397 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes$.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes $.....81,412 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes $.....711 accrual of discount less $.....34,166 amortization of premium.
(9) Includes$.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes§.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. government DONAS...........ccceuiieereeicreiieieieieieeesseseeiiees | ceevsieseeseinns (5,301,227) | .vovevererererierereieieniens | e (5,301,227) | 1ovvvereerereeereieissisieins | evevsiesisse e sesanes

1.1
1.2
1.3
21
2.1

Other bonds (unaffiliated)...

Bonds exempt from U.S. tax

Bonds of affiliates................
Preferred stocks (unaffiliated)...........cooueeereerririneenereienereeenns
Preferred stocks of affiliates

2.2 Common stocks (unaffiliated)
2.21  Common StoCks Of AffiliAtES.........c.cc.cviveiecicicicceecece i | et eseneies | o
3. MOrtGage 10aNS........cuueeeceeece et | eeeenteee st 454280 |...ooovveeeeeiene
4. Realestate
5. Contract loans
6. Cash, cash equivalents and short-term investments............cccocee. | veverrierieeeeene(287,391) | e 431 | (282,960) | ... [ e
7. Derivative inStruments............ccocvrirrienrinseinsisseeseees e v, 009,124 | (3,034,952) [ ...oovvrvrieena 2,024,172 | oo (192,002) | ...ovvvrienne 1,830,527
8. Otherinvested @SSELS..........coovvrivrirriernrincieeenieeineinesieeninnnins | eevenenesnninnnnnni2y 124,089 | o (307,373) ..2,416,716 917,644
9. Aggregate write-ins for capital gains (I0SS€S)..........ccccvverrivernnc. [EOTOTTTORRROROUON 0 ) [PTOTORORRRR 403,979 403,979
10.  Total capital gains (I0SSES)........cevvevevirrirerieieisiieieise s | eevesieseseesenns (4,221,207) | ..o (4,755,945) | ...oovvverrne (8,977,152) | w.ovveverrrrnes 725,642
DETAILS OF WRITE-INS
0901. Miscellaneous gain/loss 0N iNVEStMENt SECUMLIES..........cceveveries | cevverrereseiieieesieieiersiens | eveereesessess s 403,979

0902. .
0903.

0998. Summary of remaining write-ins for Line 9 from overflow page...

0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........
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EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Ordinary Group Accident and Health Kl
4 Cred|t Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business

oo~ W=

© oo~

FIRST YEAR (other than single)

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed..
3.3 Reinsurance ceded...
3.4 Net (Line 1 + Line 2).
Advance..........c.......
Line 3.4 - Line 4...
Collected during year:

6.1 DIMECL.....vieciciceeree s
6.2 Reinsurance assumed..
6.3 Reinsurance ceded...

Line 5+ Line 6.4......
Prior year (uncollected + deferred and accrued - advance)..............
First year premiums and considerations:

9.1 Direct
9.2 Reinsurance assumed..
9.3 Reinsurance ceded...
9.4 Net (Line 7 - Line 8)

SINGLE

. Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded.

104 NEE oo e 8,576,285
T T N (8,989,809) | oo | e (1,631,263)
. Deferred and @CCIUBA............cocvvviveieiieiiicceee s | ereievesenens 13,389,819 13,389,819

. Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed
13.3 Reinsurance ceded.....
13.4 Net (Line 11 + Line 12)...

18,747,755
6,989,199
11,758556
|- ..296,694

................ 11,461,862

. Collected during year:
16,1 DIFECE. ...
16.2 Reinsurance assumed
16.3 Reinsurance ceded.

(112,844) | .

222,181
................ (9,617,771)

. Line 15+ Line 16.4......covviverrereicins .
(575,427)

. Prior year (uncollected + deferred and accrued - advance)..............
. Renewal premiums and considerations:
19.1 Direct....covvruenne 207,566,831 51,580,215 |... . .
19.2 Reinsurance assume T RRTU DTSRRI s . s aeen .
19.3 Reinsurance ceded..... 41,329,078 |..... 42,075,288 | ...

19.4 Net (Line 17 = Lin€ 18)......cccovevereerererreeiereeseenesesnenienens |vrenieneene 176,952,697 | vvviviiiiiccisiieeenn0 [, 166,237,753 | oo 9,504,927 412,409
TOTAL
. Total premiums and annuity considerations:
20.1 DIFECL.....uveevveevcieete ettt sssasssssssanes | evensenaesaens 277,933,728 | ..o (1N I 217,879,213 |..oovevrrrnee 52,321,958 426,240 | ..o |0 | 306,317 | oo
20.2 Reinsurance assumed (0 [0 TR 0
20.3 Reinsurance ceded........ 0. 41,409,787 |. 42,075,288
20.4 Net (Lines 9.4 +10.4 + 19.4 0 176,469,426 |................ 10,246,670
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EXHIBIT 1 - PART 2 - DIVIDENDS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND
ES AND COMMISSIONS INCURRED (direct business only)

EXPENSE ALLOWANC
2

Industrial
Life

Ordinary

3

Life Insurance

4
Individual
Annuities

5
Credit Life
(Group and
Individual)

Group

Accident and Health

6

Life Insurance

7

Annuities

8

Group

9
Credit
(Group & Individual)

11
Aggregate of
All Other Lines
of Business

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

DIVIDENDS AND COUPONS APPLIED
(included in Part 1)

To pay renewal premiums..........cccovevevreeererrererersneneenns

AlLOthE ...

REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded...........coemurerreerinrineirernnnns
23.2 Reinsurance assumed...........c.cocveererereeneererrennnes
23.3 Net ceded less assumed............coevereerererennnns
Single:

24.1 Reinsurance ceded...........c.coeumineineiineiineiineiins
24.2 Reinsurance assumed...........ccccceeeivnivnirniienees
24.3 Net ceded less assumed...........ccccvevvivniinnn.
Renewal:

25.1 Reinsurance ceded...........cooumrurerrieeeneiniirernnens
25.2 Reinsurance assumed............ccoeuueveeerveeiveeriennens
25.3 Net ceded less assumed...........cccoouevviniiniinns
Totals:

26.1 Reinsurance ceded (Page 6, Line 6)...................
26.2 Reinsurance assumed (Page 6, Line 22)............

26.3 Net ceded less assumed............ccccoevvvicrirnnnen,

COMMISSIONS INCURRED
(direct business only)

...................... 642,415
................... 4,217,944

...................... 642,415
................... 4,217,944

Deposit-type contract funds............cccoeereereereenienrernienes

Totals (to agree with Page 6, Ling 21)........cccvverennnas

................... 8,568,838

................... 2,461,553

................... 3,149,269

................... 2,840,263
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EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6
1 Accident and Health 4
2 3 All Other Lines
Life Cost Containment All Other of Business Investment

620,757 |...
..59,184 | ...

2. Salaries and Wages..........cocvvurerrrenrerrereeennens o] 11,699,532 | ...
3.11  Contributions for benefit plans for employees... IO I
3.12  Contributions for benefit plans for agents...........coooevveerirrrrrniinineonns | v
3.21 Payments to employees under non-funded benefit plans.
3.22  Payments to agents under non-funded benefit plans..........c.ccccceeeees [ oervereieiccieesans
3.31  Other employee Welfare...........coovvrvreneereernirnnenss
3.32  Other agent welfare...........
41 Legal fees and expenses... .
4.2 Medical examination fEES.........cc.vurrerrurernrirririneereirsessissessssessseiessees | reesesssssseensssseeesenes
4.3 Inspection report fEes.........cvwmrrrunernrereenernrereenns
4.4  Fees of public accountants and consulting actuaries.... - . .
4.5 Expense of investigation and settlement of policy claims.................... 186,000 | .o | e
5.1 Traveling XPENSES......c.vurerurrirrereeeesneeseeseesesssseessessssssesssssssessssssens
5.2 AdVertiSiNg.....ccovvrvereereieeeee s
5.3 Postage, express, telegraph and telephone.. |
54  Printing and StatioNEry...........coereurerrieneee e

.1,216,508
625,625

5.5  Cost or depreciation of furniture and equUIpPMENt...........cccoeeverveeeiiien | cvereereee 045,315 | o [ e | e | e | e 1,045,315
56 Rental of eqUIPMENL........covverrvrrerirereeieereieenne e | | e 0
5.7 Cost or depreciation of EDP equipment and software... o .. o .. ..2,279,157
6.1  Books and periodicals.............courrurrrenrereirnirneenninns . | | . ...50,140

6.2  Bureau and association fees..... 193,657
6.3 Insurance, except on real estate... ...20,933
6.4  Miscellaneous losses.........c.ccc...... . . | . | . .2,787,078
6.5 Collection and bank service charges. ol | | e 157,278
6.6 Sundry general EXpPENSES.........cccovvevererrerrersienrerseresersessssssssessessnsenes | eveneenens 10,897,020 [ i | eereriieeenen 2,808 | e | e 2,397,492 | ..........

6.7  Group service and administration fEES..........ccvvuerrrrneenrirnenrneirniinninne | revrneneriennnnens3y 109 [ et | e
6.8  Reimbursements by uninsured plans.... IO O
7.1 Agency expense allowance............... ..22,982 |...
7.2 Agents' balances charged off (less §.......... 0 recovered).......cocueereenee
7.3 Agency conferences other than local meetings............cccocvvvevererennee.
9.1 Real estate eXpenses........cccvvuvevverreereerseeneeneens
9.2 Investment expenses not included elsewhere...
9.3 Aggregate write-ins for expenses..................
10.  General expenses Incurred............cccoovevcvrieninnnes
11.  General expenses unpaid December 31, prior year..
12.  General expenses unpaid December 31, current year......
13.  Amounts receivable relating to uninsured plans, prior year...
14.  Amounts receivable relating to uninsured plans, current year.............
15.  General expenses paid during year (Lines 10+11-12-13+14)......cccce. | ovrennee 71,247,399

DETAILS Ol

09.301. Software acquisition
. Consulting services...

Summary of remaining write-ins for Line 9.3 from overflow page........
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above).....
(@)  Includes management fees of $.....30,371,686 to affiliates and §..........

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)

Insurance
2

3
Accident All Other Lines
Life and Health of Business Investment Total

Real estate taxes.......
State insurance department licenses and fees...........c.cocoveveververeieierenne. 385
State taXes 0N PrEMIUMS..........ovurvrrrererenirereeeseresese s sessssssseesseseens 3, . .3, 306 324
Other state taxes, including $..........0 for employee benefits.................... . 560,439
U.S. Social SECUMItY tAXES.......evurrrrererrerrereereerneereieeseeesesseesssssseeesesssssseens
All OtEI TAXES....evveeeeiriee ettt
Taxes, licenses and fees iNCUITEd............cccvvveveievrereieeeese e
Taxes, licenses and fees unpaid December 31, prior year...........c.cccoueu....
Taxes, licenses and fees unpaid December 31, current year....................
Taxes, licenses and fees paid during year (Lines 7 + 8 - 9)....cccovvevisiennenns

©oONDORWN =

—
o

1 2
Life Accident and Health

Applied t0 PAY FENEWAI PIEMIUMS........c.cviviveiriieiiete ettt bbbt b b bbb a bbb bbb bbb s st b s bbb b st es e sns
Applied to shorten the endowment or premium-paying period
Applied to provide paid-up additions....
Applied to provide paid-up annuities
Total Lines 1 through 4....................
Paid-in cash.............
LEIE ON ABPOSIL. ......cvovevctictie ettt sttt b st s bbb e bR A bbb e ettt n st
Aggregate write-ins for dividend or refUnd OPHONS.........ccviciiceec bbb

©oONOOARWN =

Total Lines 5 through 8..........ccccevevvievevccriennes
10.  Amount due and unpaid
11, Provision for dividends or refunds payable in the following calendar year..
12.  Terminal dividends.......
13.  Provision for deferred dividend contracts
14, Amount provisionally held for deferred dividend contracts not included in Llne 13.
15.  Total Lines 10 through 14.........c.coeveiieiieeeeeeeee s

16. Total from prior year....

17.  Total dividends or refunds

0802.

0898 Summary of remaining write-ins for Line 8 from overflow page... |
0899. Totals (Line 0801 through 0803 plus 0898) (LINE 8 ADOVE)........cueuiueieeieiiisieeiieiii sttt sstsstes b ssssssessssssessesssssstes b s s ssenssssnsanse

11
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 )

5 6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group
Life Insurance:
0100001. 1958 CSO 4% NLP CMF VL 1983-1988..........cooorrerrererreereereerneeneersernessseseesssssseseesessessssenes | conseneenns 2,612,902 | oo [ e, 2,612,902 | oo o
0100002. 1980 CSO 4% CRVM 1994.......comimiiineeineeieiieeiseeiseisssesseisssese e essesssessssssessesssssssses | ensvens 153,938,736 [ ...cvovevrererverriirrens | e 153,938,736 [ ...cvoeveevrrerirericnens [ e
0100003. 1980 CSO 4% NLP CMF VL 1994.......c.ooriniireireeseineereesesesiseisesssssseesesssssssessssesssssssssens | conseneenns 2,685,717 | oo [ e 2,685,717 | oo e
0100004. 1980 CSO 4.5% CRVM 1996.......c.oerumririinirineiineiieisneessesssessessessssssssssessssssssssssssssssesss | ensvens 496,710,070 | .ooovererrerrrerrrerenens | venens 496,710,070 | .ooouveerecrrerieninens [ e
0100005. 1980 CSO 4.5% CRVM CMF UL 1996..........oovrieneirrinirnirneeneeeineeseesssssenessssssssessesssssssens | onesssensenns 162,529 | ..o | i 162,529 | ..ooveeveeineineiineis | oo
0100006. 1980 CSO 4.5% NLP CMF VL 1993.......ccmiiriiinieriseirneirseinneineessesssesssesssesssessesssssnns | oveesnees 12,138,094 | ..o [ e 12,138,094
0100007. 1980 CSO 5% NLP CMF VL 1988-1989.........oocniurreneineereeneineereessinesseseesssssessessssssssssess | seveeeees 13,544,110 .13,544110 |.
0100008. 1980 CSO 4% CRVM......couiimiririerierieniesiesssssssssssessssssssssssssssssssssssssssssssssssssssssssssssses | cnsvens 147,717,510 147,717,510
0100009. 1980 CSO 4.5% CRVM......oooiiiiiiisiiieieieiesiie st stsssssssssssessssesssssses st esssesssensssnssns | eseens 227,040,758 | .oooovereeerneiinriinnns | e 227,040,758 | ..oovveeerieiinerinens [ e
0100010. 1980 CSO ALB 4.5% CRVM 1996 .......coviuumirririerierieriniisssiseissesisesssssssssssssssssssssessnees | oneesnees 55,867,230 | ...ovoverreireireinenes | cevieens 55,867,230 | ...coveeneirerrieiiens | e
0100011. Reserve Funds Under Universal Life CONtracts...........cccoeevevreceereeccreeeceeseeveeseeseneens | eveenns 34,239,315 | .oeveeeeeeeeeeieen [ e 34,188,535 | oo | e 50,780
0100012. 2001 CSO 4% CRVM UL 2008...........cooouirmeriiricrierierienissssssisssssssssssssessssssssssssssssssssns | cneesnees 14,835,530 [ .oveervnrrnernerinenns [ e 14,835,530 | ..ovvererrrerrnernenns [ e
0100013. 1980 CSO 3% CRVM V..o sssssssesssssssssssssssssnns | eeiseees 41,084,925 [ ..o [ e 41,084,925 [ ..o [ e
0100014. California Method. ..o | eosneas 121,598,742 [ ..o | e 121,598,742 [ ..o | e,
0199997, TOLAIS (GFOSS)......veuverieriereieseeeseeesessseesssessee bttt ess st ssssss bbbt nssnss [ oo 1,324,176,168 | .....oovvvrrrne. 0(....1,324,125,388 | ..cvveorrvrririrns (U [ 50,780
0199998. ReinsSUrance CeAEG. ..o nessssressnesne | ensneas 348,486,966 | ... [, 348,345,443 | ..o [, 141,523
0199999, TOtAIS (NEE)...euveuieriiesieeiti ittt sttt sttt | enneas 975,689,202 | ..o, 0. 975,779,945 | ..o, 0 [, (90,743)
Annuities (excluding supplementary contracts with life contingencies):
0200001. 94 GAR 6.25% (1) - 1998 = 1999.......c0oriiriireiirniireiseeseese bbbt
0200002. 94 GAR 7.00% (1) = 2000.......0muererirerrerrnsireseesnseseessssssssessssessssssssesssssssssessssssssssssesssssssssens
0200003. 94 GAR 6.75% (D) (StaL).....cvvuerereeerrieeeieeineiseiseiseisee st
0200004, 94 GAR 5.25%.....cuuvvuevierirereesieeseeiseeisees st
0200005. Int Only, 6.0%, IMM & AEf........ccoeieiieicieeeece s
0200006. AG43 Variable Annuity BasiC RESEIVE..........covurrerimiinrirrereirs e sesessssssssssssseees
0200007, 94 GAR 4.25%.......overrereereireeiineiseeieseeisei et
0200008. A2000 Proj AA, 3.75%...
0200009. 94 GAR 5.5%.....ouvvurirriieiieeieeiee sttt
0200010. A2012 Proj G2, 3.25%....cveevrrerrererinresesseseesnsessesssssssssssessessssssessesssssssssasssssssssessesssssessessnes
0200011. Reserve Funds Under Annuity CONTactS..........cveueeieercreeieisisisiesessesnsssesessssssssssnssnsens | coesiesensenes 215,091 |......... . 0.0, SN [ 1,805 |......... 0.0, SN DT 213,286
0299997. TOTAIS (GrOSS)....curererrerereerreseeseseesnsesesessessssssessesssssssssesssssssssessesssssessesssssessesssssessassensnes | sevnees 346,586,478 |......... ) .0 O D 345,760,167 | ......... ) .0, T I 826,311
0299998. ReiNSUraNCe CEABG. ...ttt | enneas 207,000,200 |......... XXX | v 206,786,914 | ......... D, S, R 213,286
0299999. Totals (NEE)....oureureuirruiiiiiiisiiisiie e | esneas 139,586,278 | ......... ) 0,0, S . 138,973,253 | ......... ) O.0 S 613,025
Supplementary Contracts with Life Contingencies:
0300001. 83 Table a6%... e
0300002, A2000 B%0.....euverrerrereresereseiseesseessessssessse st ess st ses s
0300003, A2000 7%......orverrrerrrirrrirsrisesisecssessiesssessssssssssesssssssssssssssssssssssnsssnssensssssssnsssssssssssssssssssnsssnns | sesrensnnnssss0 1,139 | riiiiiiniiniienenienns | eerrrirneensn 01,139 [ | oo
0300004, A2000 B8.75%......cvvurerrerrreereereeiseessiseiseisssesseessesssesssssssssssssssssssssssssssssssssssssssssssnssnnes | sevenenenneeni 220,149 | riiiiiniiniineneiinens | eernenneennni 225,149 [ | e
0300005. A2000 8.5%.....ccrverrerrerrrirneirrirnsiisssisssisssssssssesesssesssesssssssssssssssssssssssssssesssesssesssenssenssnns | sevsenines 1,082,873 [ eovevveeinrieriienienns | evirnrienn 1,082,873 [ oo | oo
0300006. A2000 5.5%.....ccoverrerrireireirneinerinerierinerissssssssssssssessessssssnsssssssssssssssssssssssssssenssnes | neeeneeens@ 16,970 | oo | v 816,970 [ oo | e
0300007. A2000 5.25%, 05......vurerrerreeeerereiresesseesseesssiessssssssseesssssssssessessssssessesssssssssessessssssessesssnssns | sesssnenns 3,063,575 | .cooeveeeeerreiieinns [ e 3,063,575 | oo [
0300008. A2000 Proj AA, 5.25%......curvuureurierisineiieesneisseessssssessesssesssesssesssesssssssssssssssssssssssssssissines 1,041,421 1,041,421
0300009. A2000 Proj AA, 5%.... ....560,834 ..560,834 |.
0300010. A2000 Proj AA, 4.25%......ccvuureerierniiieiieiinsiseessesssessssssessessssesss s ssss s 2,068,930 2,068,930
0300011. A2000 Proj AA, 3.75%, NBh........ccooiirirrerenereireseeneeeeseiseeseesessssesessessssssssessessssessssessesens | conseneenn 4,456,999 | ..o | e 4,456,999 | ..o [
0300012. A2000 Proj AA, 3.5%, NBi.......coouriuiiniieeineisesseiseiseiseeseissesss e sssesssesssssssessssssses | cessessssssnees 46,922 ..o | e 46,922 ..o | e
0300013. A2000 Proj AA, 2.75%, NBi........cccoiimirrerinereirensinsisesssssesssssssssssessesssssssssssesssssssssesssssns | sonsensenn 4,075,672 | cooovvrrerienieniinnns | e 4,075,672 | oo e
0300014. A2012 Proj G2, 4%, NB........cociviieiieiiiniiiniinneinssinsenessesse e sssessessesisssessssssssssssssssssseens | sessnesses 9,435,513 | oo [ e 9,435,513 | oo [
0300015. A2012 Proj G2, 3.25%, NB.......ooiiiiiieiisisi s sensssesnessnssnssnens | cossesseand 4,078,750 | oo [ 4,078,750 | ..o [
0399997 TOLAIS (GFOSS).....uvvuerrrerrirririisseisssisesse s sttt sss sttt nsb st [ reisees 38,441,498 | ..o, 0 [ 38,441,498 | ..o, (U [P 0
0399998. ReIiNSUrANCE CEABM. ... .ttt et ese e sssnaensenssanaes | cresseans 1,373,170 [ [ 1,373,170 [ oo | e
0399999. TotalS (NEE)....euureuuieuieeiieiiesiie e | neesees 37,068,328 | ..o, 0 . 37,068,328 | ..o, [ 0

Accidental Death Benefits:

0400001.
0400002.

1959 ADB TABLE 4%......ouuriiiiniiiisiisisssss s sssssssssssssssess
1959 ADB TABLE 4.5%

0499997.

TOLAIS (GrOSS)....vucvuieieiiiitiesieer et seees st ss s sess s sss st ses s es b s s ssse s e st b anses s spensnees

0499999.

TO1AIS (NEE). ...ttt sttt ns

Disability

- Active Lives:

0500001.
0500002.
0500003.
0500004.
0500005.

MOD '35-39 INTER-CO '58 CSO 3%.......ccourririiriieiiisiiesiississsessisessssssssssssseseeons
MOD '35-39 INTER-CO '80 CSO 3%.......currvurrrirrriiinnisiisssisssssssssssssssssssssssissssssens
52 INTERCO DISA, Period 2%, 80 CSO, 4%........ccvurivmriniirisisiissississsisssssnins
52 INTERCO DISA, Period 2%, 80 CSO, 4.50%.
MOD '35-39 INTER-CO '80 CSO 4.50%.......uciieeiiisiisii s

.............. 303,620
........... 9,155,527
........... 2,981,136
9,418,122
.............. 638,438

.............. 303,620
........... 9,155,527
........... 2,981,136
9
.............. 638,438

418,122 |.

0599997.

TOtAIS (GrOSS). . vuveerereseesaresssserssssssssessesssessessees s ses st ans s ses et sttt ettt

......... 22,496,843

......... 22,496,843

0599999.

TOAIS (NBE). ...ttt ettt eea s s s s ensebesnseassseaesenassessssnaesnacs

......... 22,496,843

......... 22,496,843

Disability -

Disabled Lives:

0600001.
0600002.
0600003.
0600004.

MOD '30-50 INTER-CO '58 CSO 3%.......crrvveiririrriiiiscniiisssissssssissssissessssssssssssssens
MOD '30-50 INTER-CO '80 CSO 3%......currvvrrrirrrriiississsssisssssssssssssssssssssssssessssens
52 INTERCO DISA, Period 2%, 80 CSO, 4.50%
MOD '30-50 INTER-CO '80 CSO 4.50%

0699997.

TOLAIS (GrOSS)......cvreieiereieesieseeeseeerssseesessessesesnssssssnssessnssssesensssssssssenssnsssssssnssnssssnsnsesssssses

0699999.

TOtAIS (NEL)... oottt ettt

Miscellaneous Reserves:
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group
0700001. For surrender values in excess of reserves otherwise required and carried............cc..e. | coveenee. 2,326,070 | .ceevrvieeeiiiees [ evien 2,326,070 | .vovevevieceeieiees [ e
0700002. For excess of valuation net premiums over corresponding gross premiums..........cocve. [ oeeeenes 5,228,160 | ....covvvvererrerires | v 5,228,160 | ...cvvverrieirieries | v
0700003. Guaranteed minimum death BENEfits..........ccvrrrrrrerrreese s e I3A28 114 | e [ T3N24,114 | s | e
0700004. AG43 Standard SCENAo EXCESS. .....uurererrerrerresresrsaressssrsssssssssssssassssssssasssssensssesessens | seeee 210,522,607 | ..ovoverrrnnnniiniens [ e 210,522,607 [ ..ovovreririnennns [ v
0799997, TOtAIS (GrOSS)....euveurerrrerernernereeseissessessessessessessesesessssseessssessssssssssssssssssssssssssssssessassanes | nesnee 291,200,951 | ovvovvvrererennn0 | e 291,200,951 | wovevvrrrrrrrinnnn (O 0
0799998. ReiNSUraNCe CEAEH. ... v sse e sess s snssnsensensssssssesssesssssnes | sneees 209,556,061 | ..ooveoverrrrerinninnns [ e 209,556,061 [ ...orvreerererennens fonninienes
0799999, TOtAIS (NEE). ... rereresresresrrsrrsrrereesnsesessses s s s e essssee e snenes 81,644,890 | ciiienn0 | 81,644,890 | oo | o 0
9999999. Totals (Net) - Page 3, Line 1 ...1,266,014,158 ...1,265,491,876 522,282

121
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1.1
1.2

2.1
22

EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating contracts?
If not, state which kind is issued

Does the reporting entity at present issue both participating and non-participating contracts?
If not, state which kind is issued
Non Par

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

Has the reporting entity any assessment or stipulated premium contracts in force? If so, state:
4.1 Amount of insurance:

4.2 Amount of reserve:

4.3  Basis of reserve:

4.4  Basis of regular assessments:
45  Basis of special assessments:

4.6  Assessments collected during year:
If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis?
6.1 If so, state the amount of reserve on such contracts on the basis actually held:

6.2  That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and

the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity

has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the

state of domicile for valuing individual annuity benefits:
Attach statement of methods employed in their valuation.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year?
7.1 Ifyes, state the total dollar amount of assets covered by these contracts or agreements:
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business:
74  Identify where the reserves are reported in the blank.

Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year?
8.1  Ifyes, state the total dollar amount of account value covered by these contracts or agreements:

8.2  State the amount of reserves established for this business:

8.3  Identify where the reserves are reported in the blank:

Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the current year?

9.1 Ifyes, state the total dollar amount of any account value associated with these contracts, agreements or riders:
9.2 State the amount of reserves established for this business:
9.3 Identify where the reserves are reported in the blank:

Yes[X] No[ ]

Yes[ ] No[X]

Yes[X] No[ ]

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR
1

Valuation Basis

1

2
Changed From

Description of Valuation Class

3
Changed To

Increase in Actuarial
Reserve Due To Change

NONE

13
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TS

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRAC
1 2 3 4

Other Individual Contracts

Credit Accident 5 6 7 8 9
Group and Health Non-Renewable
Accident (Group and Collectively Non- Guaranteed for Stated Other Accident
Total and Health Individual) Renewable Cancelable Renewable Reasons Only Only All Other
ACTIVE LIFE RESERVE
1. Unearned premium reserves ....621,332
2. Additional contract reserves (a) ..12,769,348
3. Additional actuarial reserves - Asset/Liability @nalysis............ccccceriererresieieiins | e 0 | oot seisiesiesiess | eerssssse e bessessbenies | sessssesiesiss sttt s e ssteniens | stessesistestes et st es et esaessens | esestestesesestesesesensessessntans | srestessesessesses et st estesesantense | eresetessessesssastes et entessesens | sbestesaessess st st bnee
4. Reserve for future contingent DENEFILS. ..o csesenises | ceeesseeseesseessesesesessessnes O O I O O PO OO TP OO
5. ReServe for rate Credits. ..ot
6. Aggregate write-ins for reserves
7. Totals (Gross) 13,390,680 ...13,390,680
8. Reinsurance ceded 10,319,890 10,319,890
9. TOHAIS (NBE). . euieieeit ettt snsens | snssnsssnssenssenenas 3,070,790 | i 0 [ o (O (1 I 3,070,790
CLAIM RESERVE
10. Present value of amounts not yet due on Claims...........cccocveveieicnincsieceenes | v 23,012,299 | oot | e eiens | s sntens | ereesssessesens 23,012,299
11.  Additional actuarial reserves - Asset/Liability @nalySis............ccorverrerreminrnrerrinnes | cerreeneereisesseneeseeessenens O PO USSP SO P PSPPSRI BUSTE RSP RT PSRN
12. Reserve for future contingent benefits
13.  Aggregate write-ins for reserves.... .0 .0
14, TOLAIS (GIOSS).....uuerveerreiirsiiesisesise sttt ss sttt s e ...23,012,299 ...23,012,299
15, REINSUIANCE CEABM.......uurvueerceeireitcicieiee ittt | seessssssessnseneans 17,899,625 | ...voiieieieiinisiiniinsiisisninnes | e | sressisesnene s ssnseeene | sessessessesnessens 17,899,625 | ...ieieieieisiiniissiisninnissinnns | seeseesrsnissessesenssnssssssnensene | seesnsesssessenens st seeentenisns | oeeseneese s sttt
16, TOHAIS (NEE)...veuiierieiieiiessie sttt sttt | fesssssssssnssanees 5,112,674 | oo 0 [ o (O (1 I 5,112,674 | oo [0 [0 [0 0
17, TOTALS (NEE)..ocveereereenieniseniseniens ettt snsensns | eesssensssssssssanees 8,183,464 | ..o 0 ] s 0 [ e {01 I 8,183,464 | ..o 0 [ oo 0 | oo 0 | o 0
18. TABULAR FUND INTEREST........ooiiuriieeitiiireiinseireiteeetee ettt stssssssssnsns | eveneessissesnsenees BAB,150 | oo | et | erteeite ettt nntnns | setieesneaeetenaenens BAB,150 [ ovuieriei e | ettt | ettt ettt entens | eest sttt ettt
DETAILS OF WRITE-INS
0601. ...
0B02. ..o
0B03. ..o
0698. Summary of remaining write-ins for Line 6 from overflow page.........c..cocovvvivrrenne
0699. Totals (Lines 0601 through 0603 plus 0698) (Line 6 abOVE)........coveererrrerraririrnnns
1307, ettt Rttt
1302, ot
1303. ...

1398. Summary of remaining write-ins for Line 13 from overflow page

1399. Totals (Lines 1301 through 1303 + 1398) (Line 13 above)........cccocoveereicrrrenannen.

(a) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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EXHIBIT 7 - DEPOSIT-TYPE CONTRACTS
1 2 3

Guaranteed
Interest
Contracts

Annuities
Certain

Supplemental
Contracts

6
Premium and
Other Deposit

Funds

Balance at the beginning of the year before reiNSUFANCE...........ccccevcuiirieeie e
Deposits received UIMNG the YEAT ..ottt
Investment earnings credited t0 the aCCOUNL............c.cceviiciieiricc s
Other NEt ChANGE IN TESEIVES. .......cviuieriirieieeie ettt bbbt ns et
Fees and other Charges @SSESSEA...........c.iuieiiiiieieicie sttt bbb naa
SUITENABT CHATES. ... veceeeeriseeseeeeee st tse st et se sttt s st ent s
Net surrender or withdrawal payments
Other net transfers to or (from) Separate Accounts
Balance at the end of current year before reinsurance (Lines 1+2+3+4-5-6-7-8)
Reinsurance balance at the beginning of the year
Net change in reinsurance assumed
Net change in reinsurance ceded
Reinsurance balance at the end of the year (Lines 10 + 11 - 12)

Net balance at the end of the current year after reinsurance (Lines 9 + 13)

................................ 157,811,892

.................................. 70,275,411

................................ 157,440,313
.................................. 70,219,081

.................................... 5,019,223

50,413,410

(236,657)

5
Dividend
Accumulations
or Refunds
....................................... 371,579
......................................... 56,330
......................................... 12,780
......................................... 44,472

24,533,983

182,449,095

(150,457,370)

.................................. 24,533,983

(174,991,353)

(174,991,353)

7,853,959

7,457,742
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other

22

Due and unpaid:
1.1 Direct

1.2 Reinsurance assumed

In course of settlement:

Resisted:

2,11 DIFECL. ...t
2.12 ReinSUrance assUmMed...........cueurireueunienrmceneeseneeeissieseeneens
2.13 ReinSUrance Ceded..........ccvururirnireereirireeeeseieeeeseeeeeeeens
2,94 NEL....ooic e
Other:

2.21 Direct
2.22 Reinsurance assumed..
2.23 Reinsurance ceded
2.24 NEL...oooiiiceetr e
Incurred but unreported:

3.1 DHMECE. vt

...2,513,543
................. 8,783,890

................. 3,059,828
................. 3,799,534

...2,508,368

............. 8,782,596

............. 2,927,728
............. 3,760,261

are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) () Annuities Group Individual) Other

Ll

1. Settlements during the year:
11 DIMECL. ...t
1.2 Reinsurance assumed
1.3 Reinsurance ceded.

...3,299,906
.................... 830,254

2. Liability December 31, current year from Part 1:

2.1 Direct 299,807

............................... 0

5,670,942 |..ovvvvrieieriinnnn, 0 5,436,096 234,846

12,607,818 | ..covvirereriereieie, 0 12,542,857 | ..coevvevveeeiiieenn0 el |0 [0 L0 |0 [0 [ 64,961

3. Amounts recoverable from reinsurers Dec. 31, current year........... | cocoeveunnee. 29,607,058 | ...ooveveeereeeeeeeeeees | e AL O T ¥ 014 I s 2 b I B DU U O R O TTRRRT

4. Liability December 31, prior year:

A DIFEC. ...ttt | e 28,877,629 | ...ocveeveeereereieieieeens | e 28,543,299
............................... 0 | oo | e
7,172,239 6,904,997

21,705,390 21,638,302
Amounts recoverable from reinsurers Dec. 31, prior year..........co. [ coeriennnnn. 20,674,793 | ..ocooeevieiiieeeeieinia | e 13,941,609
6. Incurred benefits:
6.1 DIMBCL.....oucveveiierscce et rens | crerinnaenns 262,058,751 | .oeevveereeeieeiiinienen0 [ 202,221,618 |..ccoveerene 50,307,107 | ....c.cc0e0en. 5,345,561 | o0 i (12,500) | 088,828 [ (12,500) [0 | 4,120,637
6.2 ReINSUrANCE @SSUMEM.........ccvvviveiirereverererieeseeseseseseninnes | cvvvsesesesssessssssesessnsens 0 [0 e [0 0 |evvveeerreieirenieieeens0 L0 {0 L0 [0 |0 e, 0
6.3 ReinSUrance CeAed.........ccoururivieueriierieseeeeseeessseenns | crersnisienns 105,988,873 65,081,323 |................ 37,562,197 | .o 71,843 |0 (12,500 e i (12,500) [0 | 3,292,510
B.4 NEL.....oiiiiiiieece e | erenieneenas 156,069,878 ...137,140,295 L A2,744910 5,267,718 |0 |0 88,828 |0 0 | 828,127

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $.......... OinLine14,8$......... OinLine6.1and $
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.....7,818 in Line 1.1, $.....7,818 in Line 1.4, $.....7,818 in Line 6.1 and $.....7,818 in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1,$.......... OinLine1.4,8$.......... OinLine6.1and§$.......... 0in Line 6.4.

(d) Includes $.....1,722,309 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS
1

Current Year Prior2 Year Changesin Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2-Col. 1)
1. BONAS (SCHEAUIE D)oottt sttt ettt essanssees | sessessassnssessensssssessessessessassssssnssns | sestssssssessasssessessasssnssessanssnssnstassns | ssessassssssmsssssnssnssessnnssessassnssnes 0
2. Stocks (Schedule D):
2.1 PIEIEITEA SIOCKS. .....veuieeeieeieiiiciiciee ettt nies | eebsete et sttt | seetent bbbttt | neeiesb s 0
2.2 COMMON STOCKS. .....eouieriiriiriii ittt | eebb bbb bbb bbbt | etb ettt | sbaeeb s 0
3. Mortgage loans on real estate (Schedule B):
BT FIESEIIENS. ... | et | bt | Sbesb s 0
3.2 OtNEr than fIFSEHENS. ...ttt | eebsesi s b s st s b b e bbbt st s | resbes b s e sttt enbes | Hbrest sttt 0
4. Real estate (Schedule A):
4.1 Properties 0CCUPIEd DY the COMPANY........ciuriurrurieirrireiseieeereeseesseesesseessetsessssssessssesseses | sesessesesesessssesssessassssssessessssssessess | sessssessessasssessessassnssessesssnssessassns | sestessssssessasssssnssesssssessessnsnness 0
4.2 Properties held for the production Of INCOME...........ccceiiiiiiceicce e | ettt st st tebens | ebssssbessssesessssesebsssebesssesessesebesants | sesebesissesesssessssssesassstesssesesnand 0
4.3 PropertieS NI fOr SAIE..........ouiureiieeirrieircire ettt ettt sssesessessenes | seseesaseessesseseessessastesessestnssestens | sesessessessassses st enssessessensaessessentns | esteseesiestens et ee st es st s eeee 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
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NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

New England Life Insurance Company (the “Company”) presents the accompanying financial statements on the basis of
accounting practices prescribed or permitted (“MA SAP”) by the Commonwealth of Massachusetts (“Massachusetts™)
Division of Insurance (the “Division”).

The Division recognizes only the statutory accounting practices prescribed or permitted by Massachusetts in determining
and reporting the financial condition and results of operations of an insurance company, in determining its solvency under
the Massachusetts Insurance Law. In 2001, the National Association of Insurance Commissioners (“NAIC”) Accounting
Practices and Procedures Manual (“NAIC SAP”’) was adopted as a component of MA SAP.

Massachusetts has adopted certain prescribed accounting practices that differ from those found in NAIC SAP, none of
which affect the financial statements of the Company. A reconciliation of the Company’s net income and capital and
surplus between MA SAP and NAIC SAP is as follows:

Financial
SSAP Financial = Statement
Number Statement Line For the Year Ended For the Year Ended
(¢)) Page Number December 31, 2016 December 31, 2015
Net income, MA SAP $ 108,841,786 $ 156,801,707
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 108,841,786  $ 156,801,707
December 31, 2016 December 31, 2015
Statutory capital and surplus, MA SAP $ 454,832,584 $ 631,916,149
State prescribed practices: NONE — —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 454,832,584 $ 631,916,149

() Statement of Statutory Accounting Principles (“SSAP™)

The Company’s risk-based capital (“RBC”) would not have triggered a regulatory event without the use of the state
prescribed practices.

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with statutory accounting principles requires management to make
estimates and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of contingent
assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the
reporting period. Actual results could differ from those estimates.

All references to realized and unrealized net capital gains (losses), including other than temporary impairments (“OTTI”)
and impairments, are pre-tax unless otherwise noted.

Accounting Policy

Life premiums are recognized as revenue when due from policyholders under the terms of the insurance contract. Annuity
considerations are recognized as revenue when received. Health premiums are earned ratably over the term of the related
insurance policies and reinsurance agreements. Expenses incurred in connection with acquiring new insurance business,
including acquisition costs such as sales commissions, are charged to operations as incurred. Deposits on deposit-type
agreements are entered directly as a liability when received. Reserves for losses and unearned premiums ceded to reinsurers
have been reported as reductions of related reserves.

Policyholder dividends are determined annually by the Company’s Board of Directors. The aggregate amount of
policyholder dividends is related to actual interest, mortality, morbidity and expense experience for the year as well as
management’s judgment as to the appropriate level of statutory surplus to be retained by the Company.

In addition, the Company uses the following accounting policies:

(1) Short-term investments are stated in the same manner as comparable longer-term investments described below.

(2) Bonds not backed by other loans are generally stated at amortized cost unless they have a NAIC rating designation
of 6, which are stated at the lower of amortized cost or fair value. Bonds not backed by other loans are amortized
using the scientific method.

(3) Common stocks of nonaffiliates are stated at fair value.

(4) Redeemable preferred stocks are generally stated at cost or amortized cost unless they have a NAIC rating designation
of 4, 5 or 6, in which case such stocks are stated at the lower of cost, amortized cost or fair value. Perpetual preferred

stocks are generally stated at cost unless they have a NAIC rating designation of 4, 5 or 6, in which case such stocks
are stated at the lower of cost or fair value.
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(5) Mortgage loans on real estate are principally stated at amortized cost, net of valuation allowances.

(6) Mortgage-backed bonds, included in bonds, are generally stated at amortized cost using the scientific method unless
they have a NAIC rating designation of 6, which are stated at the lower of amortized cost or fair value. Amortization
of the discount or premium from the purchase of these securities considers the estimated timing and amount of
prepayments of the underlying mortgage loans. Actual prepayment experience is periodically reviewed and effective
yields are recalculated when differences arise between the prepayments originally anticipated and the actual
prepayments received and currently anticipated. For credit-sensitive mortgage-backed and asset-backed bonds and
certain prepayment-sensitive bonds (e.g., interest-only securities), the effective yield is recalculated on a prospective
basis. For all other mortgage-backed and asset-backed bonds, the effective yield is recalculated on a retrospective
basis.

For certain residential mortgage-backed securities (“RMBS”’) and commercial mortgage-backed securities (“CMBS”),
both an initial and final NAIC designation is determined on a security-by-security basis based on a range of values
published by the NAIC. The initial designation is used to determine the carrying value of the RMBS or CMBS. RMBS
and CMBS with initial designations of 1 to 5 are stated at amortized cost, while RMBS and CMBS with initial
designations of 6 are stated at the lower of amortized cost or fair value. The final designation calculation compares
this carrying value with a range of values, resulting in a final NAIC designation reported herein, which is used for all
other accounting and reporting purposes.

For loan-backed securities, including asset-backed securities (“ABS”), which are not modeled, the NAIC relies on
the second lowest NAIC Credit Rating Provider (“CRP”) rating to determine the initial NAIC designation. The second
lowest CRP rating is used to determine the carrying value of the security, which is based on the NAIC’s estimate of
expected losses, using an NAIC published formula. The carrying value of the security determines its final NAIC
designation, which is used for reporting in the Annual Statement and in RBC calculations. This revised methodology
does not apply to NAIC 1 and NAIC 6 securities which are rated at the second lowest CRP designation.

(7) The Company accounts for investments in subsidiary, controlled and affiliated (“SCA”’) companies using the statutory
equity of the investee if the entity is an insurance company. All noninsurance entities are valued at the U.S. Generally
Accepted Accounting Principles (“GAAP”) equity of the investee.

(8) Investments in joint ventures, partnerships and limited liability companies (“LLC”) are carried at the underlying
audited GAAP equity (or audited International Financial Reporting Standards equity for certain partnership interests)
of the respective entity’s financial statements. Undistributed earnings of these entities are recognized in unrealized
gains and losses. Such investments are nonadmitted if they do not have financial statement audits.

(9) See Note 8 for the derivative accounting policy.
10) The Company considers anticipated investment income as a factor in the premium deficiency calculation.
pany p p y

(11) The Company includes loss adjustment expenses through loads to the claim reserves reported within Exhibit 6. Health
claim liabilities include an amount determined from individual case estimates and loss reports and an amount, based
on past experience, for claims incurred but not reported. Such liabilities are necessarily based on assumptions and
estimates and while management believes that amount is adequate, the ultimate liability may be in excess of or less
than the amount provided. The methods for making such estimates and for establishing the resulting liabilities are
continually reviewed and any adjustments are reflected in the period determined.

(12) The Company did not modify its capitalization policy from the prior period.
(13) The Company does not have pharmaceutical rebate receivables.
D. Going Concern
Management does not have any substantial doubt about the Company’s ability to continue as a going concern.
2. Accounting Changes and Corrections of Errors
Accounting Pronouncements

In December 2016, the NAIC adopted changes to SSAP No. 86, Derivatives (“SSAP 867), to clarify that a change in the
counterparty to a derivative instrument does not, by itself, result in a termination of the derivative instrument. The adoption
of these changes did not have an impact on the Company’s financial statements.

In November 2016, the NAIC adopted changes to SSAP No. 3, Accounting Changes and Corrections of Errors, to clarify
guidance on the recognition of accounting errors and when to file an amended financial statement. The adoption of these
changes did not have an impact on the Company’s financial statements.

In December 2016, the NAIC adopted changes to SSAP No. 2, Cash, Cash Equivalents, Drafts and Short-term Investments
(“SSAP 2”), that require money market mutual funds to be measured at fair value, with net asset value as a practical expedient.
In June 2016, the NAIC adopted changes to SSAP 2, as well as changes to SSAP No. 26, Bonds, (“SSAP 26”) and, SSAP No.
30, Unaffiliated Common Stock, and SSAP No. 32, Preferred Stock, to reflect that money market mutual funds should be
classified as short-term investments. The adoption of these changes did not have an impact on the Company’s financial
statements.
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In April and August 2016, the NAIC adopted changes to the disclosures of permitted and prescribed practices required by SSAP
No. 1, Accounting Policies, Risks & Uncertainties, and Other Disclosures. The changes modify the requirements on what
types of permitted and prescribed practices are disclosed and expand the information required in the disclosures. The Company
provided all required disclosures in Note 1.

In June 2016, the NAIC adopted changes to SSAP No. 92, Postretirement Benefits Other Than Pensions (“SSAP 92”), and
SSAP No. 102, Pensions (“SSAP 102”), that allow companies to use an alternative discount rate to measure the service cost
and interest cost components of the net periodic benefit cost for pension and postretirement benefit plans. The Company did
not elect to use the alternative discount rate, as a result, the adoption of this change had no impact on the Company’s financial
statements.

In April 2016, the NAIC adopted an interpretation of SSAP No.106, Affordable Care Act Assessments (“ACA”), to clarify the
accounting for the annual fee under Section 9010 of the ACA. The interpretation addresses the impact to the 2016-2018 financial
statements from the Federal government’s decision to impose a moratorium on the fee for calendar year 2017. The adoption
of this guidance did not have an impact on the Company’s financial statements.

In February 2016, the NAIC adopted changes to SSAP No. 97, Investments in Subsidiary, Controlled and Affiliated Entities,
A Replacement of SSAP No. 88 (“SSAP 97”) to clarify that ownership of an exchange traded fund (“ETF”’) does not represent
ownership in an underlying entity unless ownership of the ETF results in control of the underlying entity. The adoption of
these changes did not have an impact on the Company’s financial statements.

Future Accounting Pronouncements

In December 2016, the NAIC adopted changes to SSAP 86 to incorporate a definition of notional for derivative instruments.
The changes are effective December 31, 2017 and will not have an impact on the Company’s financial statements.

In December 2016, the NAIC adopted changes to SSAP 2 to reflect that effective December 31, 2017, money market mutual
funds should be classified as cash equivalents. This guidance will supersede the guidance effective June 2016 that requires
these investments to be classified as short-term investments. The adoption of these changes will not have an impact on the
Company’s financial statements.

In December 2016, the NAIC adopted changes to SSAP No. 35R, Guaranty Fund and Other Assessments, with an effective
date of January 1, 2017. The changes modify the recognition guidance for future premium tax credits that are recorded as an
asset to offset guaranty fund assessment liabilities. The changes would allow for increased recognition of these assets for writers
of short-duration health insurance contracts when there is an assessment for long-term care policies. The Company is currently
evaluating the impact of the change on its financial statements.

In June 2016, the Company adopted the changes to SSAP No. 51, Life Contracts (“SSAP 517), to reflect the introduction of
Principles Based Reserving (“PBR”) as an allowable method for reserving for certain life contracts. PBR is expected to be
effective on January 1,2017 and will apply to certain life contracts written after that date. The changes to SSAP 51 are effective
on January 1, 2017 consistent with the expected effective date of the Valuation Manual that facilitates PBR. The Company is
currently evaluating the impact of the change on its financial statements.
In June 2016, the NAIC adopted changes to SSAP 26 and SSAP No. 43R, Loan-Backed and Structured Securities, to address
diversity in practice in the accounting for prepayment fees on callable bonds. The changes require all prepayment fees to be
reported as net investment income, and also require bifurcation of the total proceeds received on a bond that is called between
net investment income and realized capital gains/losses and subject to Asset Valuation Reserve (“AVR”) or Interest Maintenance
Reserve (“IMR”). The changes are effective January 1, 2017 on a prospective basis. The Company does not expect a material
impact to its financial statements from the adoption of this guidance.
Correction of Errors
During 2016, the Company discovered an error related to certain Separate Account distribution fees shared between the
Company’s affiliates. The correction of this error was reported as a prior period adjustment within aggregate write-ins for
gains and losses in surplus. The impact of the correction on surplus was an increase of $3,251,287, net of taxes.
3. Business Combinations and Goodwill

A. Statutory Purchase Method

The Company had no transactions that were accounted for as a statutory purchase during 2016 and 2015.
B. Statutory Merger

The Company had no statutory mergers during 2016 and 2015.
C. Assumption Reinsurance

The Company had no goodwill resulting from assumption reinsurance during 2016 and 2015.

D. Impairment Loss

The Company had no recognized impairment losses during 2016 and 2015.
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4. Discontinued Operations

The Company had no discontinued operations during 2016 and 2015.
5. Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) The maximum and minimum interest rates for mortgage loans funded or acquired during 2016 were:

Maximum Minimum
Farm loans 3.89% 2.95%
Commercial loans 4.65% 3.36%

(2) Generally, the Company, as the lender, only loans up to 75% of the purchase price of the underlying real estate. From
time to time, the Company may originate loans in excess of 75% of the purchase price of the underlying real estate,
if underwriting risk is sufficiently within Company standards.

The maximum percentage of any one loan to the value of the underlying real estate at the time of the origination and
originated during the period covering the year ended December 31, 2016 was: 65.0%.

(3) During 2016 and 2015, all applicable taxes, assessments and advances were included in the mortgage loan total.

(4) The Company’s age analysis of mortgage loans, aggregated by type, was as follows:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. December 31,2016
1. Recorded Investment (All)
(a) Current $ 62,097,664 $ — 3 — 8 — $ 25,490,707 $ — $ 87,588,371
(b) 30-59 days past due $ — 3 — 3 — 3 — 3 — 8 — S —
(c) 60-89 days past due $ — 8 — 8 — 8 — 8 — 8 — S —
(d) 90-179 days past due $ — S — S — S — S — 3 — 3 —
(e) 180+ days past due $ — 3 — 3 — 3 — 3 — 8 — 3 —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — S — S — S — S — $ — S —
(b) Interest accrued $ — S — S — S — S — 3 — S —
3. Accruing Interest 180+ Days
Past Due
(a) Recorded investment $ — 8 — 8 — 8 — 8 — 3 — 8 —
(b) Interest accrued $ — 3 — 3 — 3 — 3 — 8 — S —
4. Interest Reduced
(a) Recorded investment $ — 3 — 3 — 3 — 3 — 8 — S —
(b) Number of loans — — — — — — —
(c) Percent reduced —% —% —% —% —% —% —%
b. December 31, 2015
1. Recorded Investment
(a) Current $ 58,619,729  § — 3 — 3 —  $ 62639219 $ — $ 121,258,948
(b) 30-59 days past due $ — S — S — S — S — 3 — S —
(c) 60-89 days past due $ — 8 — 8 — 8 — 8 — 3 — 8 —
(d) 90-179 days past due $ — 3 — 3 — 3 — 3 — 8 — S —
(e) 180+ days past due $ — 8 — 8 — 8 — 8 — 8 — S —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — 8 — 8 — 8 — 8 — 3 — 8 —
(b) Interest accrued $ — 3 — 3 — 3 — 3 — 8 — S —
3. Accruing Interest 180+ Days
Past Due
(a) Recorded investment $ — 8 — 8 — 8 — 8 — 3 — 8 —
(b) Interest Accrued $ — 3 — 3 — 3 — 3 — 8 — S —
4. Interest Reduced
(a) Recorded investment $ — 3 — 3 — 3 — 3 — 8 — S —
(b) Number of loans — — — — — — —
(c) Percent reduced —% —% —% —% —% —% —%

(5-7) During 2016 and 2015, the Company had no impaired or nonaccrual mortgage loans and allowance for credit losses.
(8) The Company had no derecognized mortgage loans as a result of foreclosure for the years ended 2016 and 2015. :

(9) The Company accrues interest income on impaired loans to the extent it is deemed collectible and the loan continues
to perform under its original or restructured contractual terms. As part of the reserve process, management assesses
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whether loans need to be placed on a non-accrual status at which time the Company recognizes income on the cash
method.

B. Debt Restructuring

The Company did not have any restructured debt in which the Company was a creditor in 2016 and 2015.

C. Reverse Mortgages

The Company did not have any reverse mortgages in 2016 and 2015.

D. Loan-backed Securities

(1
2

3)

“4)

)

Prepayment assumptions were obtained from published broker dealer values and internal estimates.

a. The Company did not recognize any OTTI on the basis of the intent to sell during the year ended December 31,
2016.

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment

in the security for a period of time sufficient to recover the amortized cost basis during the year ended December 31,
2016.

c. Impairments where the present value of cash flows expected to be collected is less than the amortized cost basis
of the security are shown in Note 5D(3).

As of December 31, 2016, the Company has not recognized any OTTI on its loan-backed securities based on cash
flow analysis.

At December 31, 2016, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by
length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 5,161,411
2. 12 Months or Longer $ —

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 84,516,579
2. 12 Months or Longer $ —

The Company performs a regular evaluation, on a security-by-security basis, of its securities holdings in accordance
with its OTTI policy in order to evaluate whether such investments are other than temporarily impaired. Management
considers a wide range of factors about the security issuer and uses its best judgment in evaluating the cause of the
decline in the estimated fair value of the security and in assessing the prospects for near-term recovery. Factors
considered include fundamentals of the industry and geographic area in which the security issuer operates, as well as
overall macroeconomic conditions. Projected future cash flows are estimated using assumptions derived from
management’s best estimates of likely scenario-based outcomes after giving consideration to a variety of variables
that include, but are not limited to: (i) general payment terms of the security; (ii) the likelihood that the issuer can
service the scheduled interest and principal payments; (iii) the quality and amount of any credit enhancements; (iv)
the security’s position within the capital structure of the issuer; (v) possible corporate restructurings or asset sales by
the issuer; and (vi) changes to the rating of the security or the issuer by rating agencies. Additional considerations
are made when assessing the unique features that apply to certain loan-backed securities including, but are not limited
to: (i) the quality of underlying collateral; (ii) expected prepayment speeds; (iii) current and forecasted loss severity;
(iv) consideration of the payment terms of the underlying assets backing the security; and (v) the payment priority
within the tranche structure of the security. For loan-backed securities in an unrealized loss position as summarized
in the immediately preceding table, the Company does not have the intent to sell the securities, believes it has the
intent and ability to retain the security for a period of time sufficient to recover the carrying value of the security and
based on the cash flow modeling and other considerations as described above, believes these securities are not other
than temporarily impaired.

E. Repurchase Agreements and/or Securities Lending Transactions

The Company did not have any repurchase agreements or securities lending transactions in 2016 and 2015.

F. Real Estate

The Company did not have real estate investments or real estate held for sale in 2015 and 2014.

G. Investments in Low-Income Housing Tax Credits (“LIHTC”)

The Company did not have investments in LIHTC in 2015 and 2014.
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H. Restricted Assets

(1) Restricted Assets (Including Pledged)

Information on the Company’s investment in restricted assets as of December 31, was as follows:

Restricted
Asset Category

Subject to
contractual
obligation
for which
liability is
not shown

Collateral held
under
security
lending
agreements

Subject to
repurchase
agreements

Subject to
reverse
repurchase
agreements

Subject to
dollar
repurchase
agreements

Subject to
dollar
reverse
repurchase
agreements

Placed under
option
contracts

Letter stock or
securities
restricted as
to sale -
excluding
Federal
Home Loan
Bank
(“FHLB”)
capital
stock

FHLB capital
stock

On deposit with
states

On deposit with
other
regulatory
bodies

Pledged
collateral to
FHLB
(including
assets
backing
funding
agreements)

Pledged as
collateral
not captured
in other
categories

Other restricted
assets

Total restricted
assets

Gross Restricted

2016

@

Total
General
Account

2

General
Account
Supporting
Separate
Account
Activity @

3)

Total
Separate
Account

Restricted
Assets

“@ ®)

Separate
Account
Assets
Supportin
g General
Account 2016 Total
Activity ® (1 plus 3)

©6)

2015 Total

(U]

Increase/
(Decrease)
(5 minus 6)

@®)

Total
Admitted
Restricted (5
minus 8)

Percentage
© 10)

Admitted
Restricted
to Total
Admitted
Assets

Gross
Restricted
to Total
Assets

3,489,395

348,922

— 3,489,395

— 348,922

3,492,560

1,075,506

(3,165)

(726,584)

3,489,395

348,922

0.04 0.04

$ 3,838,317

$ 3,838,317

4,568,066

$

(729.749)

$ 3,838,317

0.04% 0.04%

(a) Subset of column 1.

(b) Subset of column 3.
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(2) Details on the Company’s assets pledged as collateral, not captured in other categories, as of December 31, were as

follows:
Gross Restricted
2016 Percentage
@ 2 3) (O] ) (O] (W) ®) © (10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Total Gross Restricted
Total Separate Account General Increase/ Admitted Restricted to Total
Collateral General Account Restricted Account 2016 Total (Decrease) Restricted to Total Admitted
Agreement Account Activity @ Assets Activity ® (1 plus 3) 2015 Total (5 minus 6) (5 minus 8) Assets Assets
Derivative
OTC
centrally
cleared -
securities
pledged $ 348922 § — S — S — $ 348922 § 1,075,506 $  (726,584) $ 348,922 —% —%
Total $ 348922 § — S — 8 — $ 348922 § 1,075,506 $  (726,584) $ 348,922 —% —%

(a) Subset of column 1.

(b) Subset of column 3.

(3) The Company did not have any other restricted assets in 2016 and 2015.

(4) The Company’s collateral received and reflected as assets at December 31, 2016, were as follows:

Book/Adjusted % of BACYV to Total % of BACYV to
Carrying Value Assets (Admitted and Total Admitted
Collateral Assets (“BACV”) Fair Value Nonadmitted)* Assets**

Cash *** $ 19,058,835 § 19,058,835 0.9% 0.9%
Schedule D, Part 1 — — _ _
Schedule D, Part 2, Section 1 — — _ _
Schedule D, Part 2, Section 2 — — _ _
Schedule B — — — —
Schedule A — — _
Schedule BA, Part 1 — — — _
Schedule DL, Part 1 — _ _
Other — — — _
Total Collateral Assets $ 19,058,835 $ 19,058,835 0.9% 0.9%

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

*ok

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

***  Includes cash equivalents and short-term investments

% of Liability to total

Amount Liabilities*

Recognized Obligation to

Return Collateral Asset $ 19,058,835 1.2%

* Column 1 divided by Liability Page, Line 26 (Column 1)
I.  Working Capital Finance Investments

The Company had no working capital finance investments as of year ended December 31, 2016.

J.  Offsetting and Netting of Assets and Liabilities

The Company had no assets and liabilities which are offset and reported net in accordance with a valid right to offset.
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K. Structured Notes

A structured note is a direct debt issuance by a corporation, municipality, or government entity, ranking pari-passu with
the issuer’s other debt issuances of equal seniority where either: 1) the coupon and/or principal payments are linked, in
whole or in part, to prices or payment streams from an index or indices, or assets deriving their value from other than the
issuer’s credit quality, or 2) the coupon and/or principal payments are leveraged by a formula that is different from either
a fixed coupon, or a non-leveraged floating rate coupon linked to an interest rate index, including but not limited to London
Interbank Offered Rate (“LIBOR”) or the prime rate. Information regarding structured notes as of December 31, 2016
was as follows:

Mortgage-Referenced

CUSIP Book/Adjusted Security

Identification Actual Cost Fair Value Carrying Value (YES/NO)
03938LAQ7 $ 1,000,000 § 1,086,250 § 1,000,000 NO
03938LAU8 2,102,500 2,190,000 2,058,432 NO
044209AF1 294,750 310,500 295,963 NO
42824CAN9 59,899,839 62,767,800 59,899,986 NO
539830AW9 2,696,493 3,494,964 2,715,309 NO
761735AD1 388,881 400,062 388,881 NO
761735AF6 104,038 107,419 104,038 NO
Total $ 66,486,501 § 70,356,995 § 66,462,609

L. 5* Securities
The Company did not hold any investments with a 5* NAIC designation at December 31, 2016 and 2015.
6. Joint Ventures, Partnerships and Limited Liability Companies
A. The Company has no investments in Joint Ventures, Partnerships or LLCs that exceeds 10% of its admitted assets.

B. The Company did not recognize any impairment write-downs on any of its investments in joint ventures, partnerships and
LLC's in the year ended December 31, 2016 and 2015.

7. Investment Income
A. Due and accrued income is excluded from surplus on the following bases:

All investment income due and accrued with amounts over 90 days past due are nonadmitted with the exception of mortgage
loan investment income which is nonadmitted after 180 days, or if the underlying loan is in the process of foreclosure.

B. The total amount excluded was $0 for the year ended December 31, 2016 and $6,475 for the year ended December 31,
2015.

8. Derivative Instruments
Overview

The Company may be exposed to various risks relating to its ongoing business operations, including interest rate risk, foreign
currency exchange rate risk, credit risk and equity market risk. The Company uses a variety of strategies to manage these risks,
including the use of derivatives.

Derivatives are financial instruments whose values are derived from interest rates, foreign currency exchange rates, credit
spreads or other financial indices. Derivatives may be exchange-traded or contracted in the over-the-counter (“OTC”) market.
Certain of the Company’s OTC derivatives are cleared and settled through central clearing counterparties (“OTC-cleared”),
while others are bilateral contracts between two counterparties (“OTC-bilateral”). The Company uses swaps to manage risks
that may include interest rate risk, foreign currency exchange rate risk, credit risk and equity market risk. Derivative hedges
are designed to reduce risk on an economic basis while considering their impact on accounting results and statutory capital.
To a lesser extent, the Company uses credit derivatives to synthetically replicate investment risks and returns which are not
readily available in the cash market (referred to herein as Replication Synthetic Asset Transactions (“RSATSs”)).

Insurance statutes restrict the Company’s use of derivatives to: (i) hedging activities intended to offset changes in the estimated
fair value of assets held, obligations and anticipated transactions; (ii) income generation transactions to generate additional
income or return on covering assets; and (iii) RSATs to reproduce the investment characteristics of otherwise permissible
investments. The Company is prohibited from using derivatives for speculation. OTC derivatives are carried on the Company’s
Statutory Statements of Assets, Liabilities, Surplus and Other Funds either as derivative assets or derivative liabilities.

The Company does not offset the values recognized for derivatives executed with the same counterparty under the same master
netting agreement. This policy applies to the recognition of derivatives in the Statutory Statements of Assets, Liabilities, Surplus
and Other Funds.

To qualify for hedge accounting under SSAP 86, at the inception of the hedging relationship, the Company formally documents
its risk management objective and strategy for undertaking the hedging transaction, as well as its designation of the hedge as
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either: (i) a hedge of the estimated fair value of a recognized asset or liability (“fair value hedge™); or (ii) a hedge of a forecasted
transaction or of the variability of cash flows to be received or paid related to a recognized asset or liability (“cash flow hedge”).
In its hedge documentation, the Company sets forth how the hedging instrument is expected to hedge the designated risks
related to the hedged item and sets forth the method that will be used to retrospectively and prospectively assess the hedging
instrument’s effectiveness. A derivative designated as a hedging instrument must be assessed as being highly effective in
offsetting the designated risk of the hedged item. Hedge effectiveness is formally assessed at inception and at least quarterly
throughout the life of the designated hedging relationship.

The Company can hold cash flow and fair value derivatives that hedge various assets and liabilities including bonds, mortgage
loans and liability portfolios; the derivatives that hedge those assets and liabilities are valued in a manner consistent with the
underlying hedged item, if they meet the criteria for highly effective hedges. Bonds that have an NAIC designation of 1 through
5 are carried at amortized cost; therefore, the derivatives hedging such bonds are also carried at amortized cost. Bonds that
have an NAIC designation of 6 are carried at the lower of amortized cost or estimated fair value; therefore, the derivatives
hedging such bonds are also carried at the lower of amortized cost or estimated fair value. Mortgage loans are carried at
amortized cost; therefore, the derivatives hedging mortgage loans are also carried at amortized cost. Liabilities of the Company
are carried at amortized cost; therefore, the derivatives hedging liabilities are also carried at amortized cost. Effective foreign
currency swaps have a foreign currency adjustment reported in change in net unrealized foreign exchange capital gain (loss)
pursuant to SSAP 86 by using the same procedures as used to translate the hedged item.

The Company discontinues hedge accounting prospectively when: (i) it is determined that the derivative is no longer highly
effective in offsetting changes in the estimated fair value or cash flows of a hedged item; (ii) the derivative expires or is sold,
terminated or exercised; (iii) it is no longer probable that the hedged forecasted transaction will occur; or (iv) the Company
removes the designation of the hedge.

When hedge accounting is discontinued because it is determined that the derivative is not highly effective in offsetting changes
in the estimated fair value or cash flows of a hedged item, the derivative is carried at its estimated fair value with changes in
estimated fair value, excluding changes in foreign exchange rates, reported in change in net unrealized capital gains (losses)
and estimated fair value changes attributable to changes in foreign exchange rates are reported in change in net unrealized
foreign exchange capital gain (loss).

Upon termination of a derivative that qualified for hedge accounting, the gain or loss is reflected as an adjustment to the basis
of the hedged item and is recognized in income consistent with the hedged item. If the hedged item is sold, the gain or loss on
the derivative is realized but is subject to the IMR.

To the extent the Company chooses not to designate a derivative for hedge accounting, the derivative is carried at estimated
fair value with changes in estimated fair value, excluding changes in foreign exchange rates, reported in change in net unrealized
capital gains (losses) and any change in estimated fair value attributable to changes in foreign exchange rates are reported in
change in net unrealized foreign exchange capital gain (loss).

The Company carries RSATs at amortized cost. Upon termination of an RSAT, the gain or loss on the derivative is realized
but is subject to the IMR.

Types of Derivatives
Foreign Currency Exchange Rate Derivatives

The Company uses foreign currency swaps to reduce the risk from fluctuations in foreign currency exchange rates associated
with its assets denominated in foreign currencies. In a foreign currency swap transaction, the Company agrees with another
party to exchange, at specified intervals, the difference between one currency and another at a fixed exchange rate, generally
set at inception, calculated by reference to an agreed upon notional amount. The notional amount of each currency is exchanged
at the inception and termination of the currency swap by each party. See Schedule DB, Part A.

Credit Derivatives

Credit derivatives are used by the Company to hedge against credit-related changes in the value of its investments. In a credit
default swap transaction, the Company agrees with another party to pay, at specified intervals, a premium to hedge credit risk.
If a credit event as defined by the contract occurs, the contract may be cash settled or it may be settled gross by the delivery
of par quantities of the referenced investment equal to the specified swap notional in exchange for the payment of cash amounts
by the counterparty equal to the par value of the investment surrendered. Credit events vary by type of issuer but typically
include bankruptcy, failure to pay debt obligations, repudiation, moratorium, involuntary restructuring or governmental
intervention. In each case, payout on a credit default swap is triggered only after the Credit Derivatives Determinations
Committee of the International Swaps and Derivatives Association, Inc. (“ISDA”) deems that a credit event has occurred. See
Schedule DB, Part A.

Credit default swaps are also used in RSATSs to synthetically create investments that are either more expensive to acquire or
otherwise unavailable in the cash markets. These transactions are a combination of a derivative and one or more cash instruments

such as U.S. Treasury securities, agency securities or other bonds. These credit default swaps are not designated as hedging
instruments. See Schedule DB, Part A.

Fair Value Hedges

The Company held no fair value hedges during the years ended December 31, 2016 and 2015.
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Cash Flow Hedges

The Company designates and accounts for foreign currency swaps to hedge the foreign currency cash flow exposure of foreign
currency denominated assets as cash flow hedges when they have met the effectiveness requirements of SSAP 86.

In assessing effectiveness, no component of the derivative’s gain or loss was excluded.

For the years ended December 31, 2016 and 2015, there were no gains (losses) related to cash flow derivatives that no longer
qualify for hedge accounting or for which the Company removed the hedge designation.

In certain instances, the Company discontinues cash flow hedge accounting because it was no longer probable that the original
forecasted transactions would occur by the end of the originally specified time period or within two months of that date. For
the years ended December 31, 2016 and 2015, there were no gains (losses) related to such discontinued cash flow hedges.

There were no hedged forecasted transactions, other than the receipt or payment of variable interest payments, for the years
ended December 31, 2016 and 2015.

Non-qualifying Derivatives

The Company enters into the following derivatives that do not qualify for hedge accounting under SSAP 86: (i) foreign currency
swaps to economically hedge its exposure to adverse movements in exchange rates; and (ii) credit default swaps to economically
hedge its exposure to adverse movements in credit.

Derivatives for Other than Hedging Purposes

The Company enters into credit default swaps used in RSATSs for other than hedging purposes under SSAP 86.
Credit Risk

The Company enters into various collateral arrangements, which may require both the pledging and accepting of collateral in
connection with its derivatives.

The table below summarizes the collateral pledged in connection with its OTC derivatives as of December 31:

Securities
2016 2015

Initial Margin:
OTC-cleared $ 348,922 $ 1,075,506

M Securities pledged as collateral are reported in bonds. Subject to certain constraints, the counterparties are permitted by contract to sell or repledge
this collateral.

The table below summarizes the collateral received in connection with its OTC derivatives as of December 31:

Cash @ Securities @ Total
2016 2015 2016 2015 2016 2015
Variation Margin:
OTC-bilateral $ 18,724,000 $ 14,950,000 $ — 3 1,110,853  $ 18,724,000 $ 16,060,853
OTC-cleared 334,835 260,844 — — 334,835 260,844
Total OTC $ 19,058,835 § 15,210,844 §$ — 1,110,853  § 19,058,835 § 16,321,697

M Cash collateral received is reported in cash, cash equivalents and short-term investments and the obligation to return the collateral is reported in

aggregate write-ins for liabilities as cash collateral on derivatives.

@ Securities collateral received is held in separate custodial accounts and is not reflected in the financial statements. These amounts are also reported

in Note 16 because the securities are held off-balance sheet.

The Company’s collateral arrangements for its OTC-bilateral derivatives generally require the counterparty in a net liability
position, after considering the effect of netting agreements, to pledge collateral when the amount owed by that party reaches
a minimum transfer amount. Certain of these arrangements also include credit-contingent provisions that include a threshold
above which collateral must be posted. Such agreements provide for a reduction of these thresholds (on a sliding scale that
converges toward zero) in the event of downgrades in the credit ratings of the Company or the counterparty. In addition, the
Company’s netting agreements for derivatives contain provisions that require both the Company and the counterparty to maintain
a specific investment grade credit rating from each of Moody’s Investors Service and Standard & Poor’s Ratings Service. If
a party’s credit ratings were to fall below that specific investment grade credit rating, that party would be in violation of these
provisions, and the other party to the derivatives could terminate the transactions and demand immediate settlement and payment
based on such party’s reasonable valuation of the derivatives.
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9. Income Taxes

A. The components of net deferred tax assets (“DTA”) and deferred tax liabilities (“DTL”) consisted of the following:

December 31, 2016
Ordinary Capital Total
Gross DTA 127,433,940 $ — $ 127,433,940
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 127,433,940 — 127,433,940
DTA nonadmitted (78,371,206) — (78,371,206)
Subtotal net admitted DTA 49,062,734 — 49,062,734
DTL (6,249,274) (869,318) (7,118,592)
Net admitted DTA/(Net DTL) 42,813,460 $ (869,318) § 41,944,142
December 31, 2015
Ordinary Capital Total
Gross DTA 132,565,414  § 4,551 § 132,569,965
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 132,565,414 4,551 132,569,965
DTA nonadmitted (74,472,914) (4,551) (74,477,465)
Subtotal net admitted DTA 58,092,500 — 58,092,500
DTL (12,488,119) — (12,488,119)
Net admitted DTA/(Net DTL) 45,604,381 §$ — $ 45,604,381
Change
Ordinary Capital Total
Gross DTA (5,131,474) $ 4,551) § (5,136,025)
Statutory valuation allowance adjustments — — —
Adjusted gross DTA (5,131,474) (4,551) (5,136,025)
DTA nonadmitted (3,898,292) 4,551 (3,893,741)
Subtotal net admitted DTA (9,029,766) — (9,029,766)
DTL 6,238,845 (869,318) 5,369,527
Net admitted DTA/(Net DTL) (2,790,921) $ (869,318) § (3,660,239)
Admission calculation components — SSAP No. 101, Income Taxes, (“SSAP 1017):
December 31, 2016
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss
carrybacks $ 5,935,801 $ — 3 5,935,801
Adjusted gross DTA expected to be realized (excluding the amount
of DTA from above) after application of the threshold limitation
(the lesser of 1 and 2 below) 36,008,341 — 36,008,341
1. Adjusted gross DTA expected to be realized following the
balance sheet date 36,008,341 — 36,008,341
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 61,933,266
Adjusted gross DTA (excluding the amount of DTA from above)
offset by gross DTL 6,249,274 869,318 7,118,592
DTA admitted as the result of application of SSAP 101 total $ 48,193,416 $ 869,318 $ 49,062,734
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December 31, 2015
Ordinary Capital Total

Federal income taxes paid in prior years recoverable through loss

carrybacks $ — 3 — § —
Adjusted gross DTA expected to be realized (excluding the amount of

DTA from above) after application of the threshold limitation (the

lesser of 1 and 2 below) 45,604,381 — 45,604,381
1. Adjusted gross DTA expected to be realized following the balance

sheet date 45,604,381 — 45,604,381
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 87,946,765
Adjusted gross DTA (excluding the amount of DTA from above) offset

by gross DTL 12,488,119 — 12,488,119
DTA admitted as the result of application of SSAP 101 total $ 58,092,500 $ — 3 58,092,500

Change
Ordinary Capital Total

Federal income taxes paid in prior years recoverable through loss

carrybacks $ 5,935,801 $ — 3 5,935,801
Adjusted gross DTA expected to be realized (excluding the amount of

DTA from above) after application of the threshold limitation (the

lesser of 1 and 2 below) (9,596,040) — (9,596,040)
1. Adjusted gross DTA expected to be realized following the balance

sheet date (9,596,040) — (9,596,040)
2. Adjusted gross DTA allowed per limitation threshold XXX XXX (26,013,499)
Adjusted gross DTA (excluding the amount of DTA from above) offset

by gross DTL (6,238,845) 869,318 (5,369,527)
DTA admitted as the result of application of SSAP 101 total $ (9,899,084) $ 869,318 $ (9,029,766)

December 31, 2016 December 31, 2015
RBC percentage used to determine recovery period and
threshold limitation amount 2522% 3140%
Amount of total adjusted capital used to determine
recovery period and threshold limitation $ 432,315,633 $ 610,373,896

Management believes the Company will be able to utilize the DTA in the future without any tax planning strategies.

Do the Company’s tax planning strategies include the use of reinsurance? No
B. All DTL were recognized as of December 31, 2016 and December 31, 2015.

C. Current income taxes incurred consisted of the following major components:

December 31, 2016 December 31, 2015
Federal $ 42910,711  $ 46,812,172
Foreign — 4,231
Subtotal 42,910,711 46,816,403
Federal income tax on net capital gains/(losses) (4,036,345) 218,488
Federal and foreign income taxes incurred $ 38,874,366 $ 47,034,391
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The changes in the main components of deferred income tax amounts were as follows:

December 31, 2016 December 31, 2015 Change
DTA:
Ordinary:
Discounting of unpaid losses $ $ — S —
Unearned premium reserve — —
Policyholder reserves 10,251,839 15,275,272 (5,023,433)
Investments — — —
Deferred acquisition costs 22,178,800 30,403,697 (8,224,897)
Policyholder dividends accrual 1,662,500 — 1,662,500
Fixed assets — —
Compensation and benefits accrual — —
Pension accrual — —
Receivables - nonadmitted — — —
Net operating loss carryforward — — —
Tax credit carryforwards 14,915,582 11,760,981 3,154,601
Other (including items <5% of total ordinary tax assets) 10,069,182 9,594,908 474,274
Ceding commissions 13,026,288 13,494,298 (468,010)
Employee benefits 49,187,376 49,076,200 111,176
Legal contingency 59,500 — 59,500
Nonadmitted assets 2,065,648 2,960,058 (894,410)
Other not listed above 4,017,225 — 4,017,225
Subtotal 127,433,940 132,565,414 (5,131,474)
Statutory valuation allowance adjustment — —
Nonadmitted (78,371,206) (74,472,914) (3,898,292)
Admitted ordinary DTA 49,062,734 58,092,500 (9,029,766)
Capital:
Investments 4,551 (4,551)
Net capital loss carryforward — — —
Real estate — — —
Other (including items <5% of total capital tax assets) — —
Subtotal 4,551 (4,551)
Statutory valuation allowance adjustment — —
Nonadmitted (4,551) 4,551
Admitted capital DTA — — —
Admitted DTA $ 49,062,734 $ 58,092,500 $ (9,029,766)
DTL:
Ordinary
Investments $ (6,011,062) $ (12,488,119) $ 6,477,057
Fixed assets — —
Deferred and uncollected premiums — —
Policyholder reserves — —
Other (including items <5% of total ordinary tax liabilities) — —
Unrealized capital gains (losses) (238,212) — (238,212)
Subtotal (6,249,274) (12,488,119) 6,238,845
Capital:
Investments (869,318) — (869,318)
Real estate — — —
Other (including items <5% of total capital tax liabilities) — —
Subtotal (869,318) — (869,318)
DTL $ (7,118,592) $ (12,488,119) $ 5,369,527
Net DTA/ (DTL) $ 41,944,142  $ 45,604,381 $ (3,660,239)
Change in nonadmitted DTA 3,893,741
Tax effect of unrealized gains (losses) 238,209
Additional minimum pension liability 1,965,600
Change innet DTA  § 2,437,311
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D. The provision for Federal and foreign income taxes incurred is different from that which would be obtained by applying
the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and before Federal
income tax. The significant items causing the difference were as follows:

December 31, 2016

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 35% $ 52,216,102

Net realized capital gains (losses) @ 35% (3,142,004)
Tax effect of:

Prior years adjustments and accruals 2,617,407

Call center prior period adjustment in surplus 1,750,693

Change in nonadmitted assets 894,410

Fines, fees and other nondeductible expenses 216,930

Nondeductible expenses 1,750

Meals and entertainment 1,646

Tax exempt income (44,472)
Interest maintenance reserve (283,381)
Other (816,867)
Tax credits (1,092,499)
Nontaxable investment income (1,478,916)
Separate Account dividend received deduction (12,653,051)
Total statutory income taxes (benefit) $ 38,187,748

Federal and foreign income taxes incurred including tax on realized capital gains 38,874,366

Change in net DTA (2,437,311)
Prior years adjustments in surplus 1,750,693

Total statutory income taxes (benefit) $ 38,187,748

E. (1) AsofDecember 31,2016, the Company had no net operating loss or net capital loss carryforwards.

(2) Asof December 31, 2016, the Company has Federal income taxes available for recoupment in the event of future net

losses:
Year Ordinary Capital
2014 $ 2,518,359 § —
2015 2,817,442 77,340
2016 600,000 —
$ 5,935,801 $ 77,340

(3) The Company had no deposits under Section 6603 of the Internal Revenue Code of 1986, as amended (“IRC”) during
2016.
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F. (1) The Company joins with MetLife, Inc. (“MetLife”), its parent, and MetLife’s includable affiliates in filing a consolidated

Federal life/nonlife tax return.

The Company’s Federal income tax return is consolidated with the following entities:

23rd Street Investments, Inc.

334 Madison Euro Investments, Inc.

Alpha Properties, Inc.

American Life Insurance Company

Beta Properties, Inc.

Borderland Investments, Ltd.

Brighthouse Financial, Inc.

Brighthouse Services, LLC

Cova Life Management Company
Delaware American Life Insurance Company
Delta Properties Japan, Inc.

Economy Fire & Casualty Company
Economy Preferred Insurance Company
Economy Premier Assurance Company
Enterprise General Insurance Agency, Inc.
Epsilon Properties Japan, Inc.

First MetLife Investors Insurance Company
General American Life Insurance Company
Hyatt Legal Plans of Florida, Inc.

Hyatt Legal Plans, Inc.

International Technical and Advisory Services, Ltd.
Iris Properties, Inc.

Kappa Properties Japan, Inc.

MetLife Auto & Home Insurance Agency, Inc.
MetLife Consumer Services, Inc.

MetLife Credit Corp.

MetLife Funding, Inc.

MetLife Global Benefits, Ltd.

MetLife Global, Inc.

MetLife Group, Inc.

MetLife Health Plans, Inc.

MetLife Holdings, Inc.

MetLife Home Loans, LLC

MetLife Insurance Brokerage, Inc.

MetLife, Inc.

MetLife Insurance Company USA

MetLife Investors Distribution Company

MetLife Reinsurance Company of Charleston
MetLife Reinsurance Company of Delaware
MetLife Reinsurance Company of South Carolina
MetLife Reinsurance Company of Vermont
MetLife Securities, Inc.

MetLife Tower Resources Group, Inc.

MetLife USA Assignment Company

Metropolitan Casualty Insurance Company
Metropolitan Direct Property and Casualty Insurance Company
Metropolitan General Insurance Company
Metropolitan Group Property & Casualty Insurance Company
Metropolitan Life Insurance Company
Metropolitan Lloyds Insurance Company of Texas
Metropolitan Lloyds, Inc.

Metropolitan Property & Casualty Insurance Company
Metropolitan Tower Life Insurance Company
Metropolitan Tower Realty Company, Inc.
Missouri Reinsurance, Inc.

Newbury Insurance Company Limited

One Financial Place Corporation

Park Tower REIT, Inc.

SafeGuard Health Enterprises, Inc.

SafeGuard Health Plans, Inc. (CA)

SafeGuard Health Plans, Inc. (FL)

SafeGuard Health Plans, Inc. (NV)

SafeGuard Health Plans, Inc. (TX)

SafeHealth Life Insurance Company

The Prospect Company

Transmountain Land & Livestock Company

White Oak Royalty Company

(2) The consolidating companies join with MetLife and its includable subsidiaries in filing a consolidated U.S. life and
non-life Federal income tax return in accordance with the provisions of the IRC. Current taxes (and the benefits of
tax attributes such as losses) are allocated to MetLife and its subsidiaries under the consolidated tax return regulations
and a tax sharing agreement. Under the consolidated tax return regulations, MetLife has elected the “percentage
method” (and 100% under such method) of reimbursing companies for tax attributes, e.g., net operating losses. As a
result, 100% of tax attributes are reimbursed by MetLife to the extent that consolidated Federal income tax of the
consolidated Federal tax return group is reduced in a year by tax attributes. On an annual basis, each of the profitable
subsidiaries pays to MetLife the Federal income tax which it would have paid based upon that year’s taxable income.
If MetLife or the subsidiary has current or prior deductions and credits (including but not limited to losses) which
reduce the consolidated tax liability of the consolidated Federal tax return group, the deductions and credits are
characterized as realized (or realizable) by MetLife and its subsidiaries when those tax attributes are realized (or
realizable) by the consolidated Federal tax return group, even if MetLife or the subsidiary would not have realized
the attributes on a stand-alone basis under a “wait and see” method.

G. As of December 31, 2016, the Company had a liability for unrecognized tax benefits of $19,783,476. An estimate of the
amount of any increase in the Company's liability for unrecognized tax benefits during the twelve months ended December
31, 2016 cannot be made.

10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties
A-C. The Company paid an extraordinary cash dividend of $295,000,000 to its parent, MetLife on December 9, 2016. The
Company paid an ordinary cash dividend of $199,000,000 to its former parent, Metropolitan Life Insurance Company
(“MLIC”) on December 24, 2015.
D. The Company had $11,982,014 receivable and $2,401,389 payable with affiliates as of December 31, 2016. The Company
had $21,521,811 receivable and $798,472 payable with affiliates as of December 31,2015. Amounts receivable and payable
are expected to be settled within 90 days.

E. The Company did not have guarantees or undertakings for the benefit of an affiliate that would result in a material contingent
exposure of the Company’s or any affiliate’s assets or liabilities.
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11. Debt

A.

B.

The Company is a party to services agreements with its affiliates MLIC, MetLife Services and Solutions, LLC, MetLife
International Holdings, LLC and MetLife Group, Inc., that provide for personnel, facilities and equipment to be made
available and for a broad range of services to be rendered. Personnel, facilities, equipment and services are requested by
the Company as deemed necessary for its business and investment operations. These agreements involve cost allocation
arrangements under which the Company pays for all expenses, direct and indirect, reasonably and equitably determined
to be attributable to the services provided.

The Company is also a party to various other service agreements with affiliates.

All outstanding shares of the Company are owned by MetLife. Allocated operating expenses are not necessarily indicative
of the total cost that would be incurred if the Company operated on a stand alone basis.

The Company did not own shares of another upstream or intermediate parent, either directly or indirectly, via a downstream
SCA company.

The Company had no investment in any applicable SCA company that exceeds 10% of the Company’s admitted assets.
The Company did not recognize impairment write-downs on any investments in SCA companies.

The Company did not have investments in a foreign insurance subsidiary.

The Company did not hold investments in a downstream noninsurance holding company.

The Company did not have any SCA investments, as of December 31, 2016.

The Company did not report any investments in an insurance SCA for which the statutory capital and surplus reflects a
departure from the NAIC statutory accounting practices and procedures during the year ended December 31, 2016.

The Company did not have any debt, including capital notes, outstanding as of December 31, 2016.

The Company has not issued any debt to the Federal Home Loan Bank.

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

A.

Defined Benefit Plan

The Company is the administrator of both funded qualified and unfunded non-qualified company sponsored plans covering
eligible employees, sales representatives and retirees. The Company accounts for the New England Agency Employees
Retirement Plan as a single employer plan. At December 31, a summary of assets, obligations and assumptions of the
pension benefits plans and the postretirement plan are as follows:

(1) Change in benefit obligation:

a. Pension Benefits:

Overfunded Underfunded
2016 2015 2016 2015

Benefit obligation at beginning of year $ — 8 — § 212,725,000 $ 222,390,000
Service cost — — 210,000 209,000
Interest cost — — 9,417,000 9,021,000
Contribution by plan participants — — — —
Actuarial gain (loss) — — (4,852,000) 9,538,000
Foreign currency exchange rate changes — — — —
Benefits paid — — (8,490,000) (9,357,000)
Plan amendments — — — —
Business combinations, divestitures, curtailments, settlements

and special termination benefits — — 229,000 —
Inclusion of non-vested obligation — — — —
Benefit obligation at end of year $ — 3 — $ 218,943,000 $ 212,725,000
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b. Postretirement Benefits:

Overfunded Underfunded
2016 2015 2016 2015
Benefit obligation at beginning of year $ — 5 $ 32,103,000 §$ 28,906,000
Service cost — 18,000 219,000
Interest cost — 1,663,000 1,419,000
Contribution by plan participants — 2,252,000 1,970,000
Actuarial gain (loss) — — 2,185,000 (2,236,000)

Foreign currency exchange rate changes — — — —

Benefits paid — (5,717,000) (5,372,000)
Plan amendments — (893,000) 2,725,000
Business combinations, divestitures, curtailments, settlements

and special termination benefits — — 9,907,000 —

Inclusion of non-vested obligations — — _ _

$ 37,148,000 § 32,103,000

Benefit obligation at end of year $ — $

c. The Company did not have any special or contractual benefits per SSAP No. 11, Postemployment Benefits &
Compensated Absence, (“SSAP 117) during 2016 and 2015.

(2) Change in plan assets:

Pension Benefits Postretirement Benefits
2016 2015 2016 2015
Fair value of plan assets at beginning of year $ 147,921,000 $ 154,277,000 § — 3 —
Actual return on plan assets 11,023,000 (4,976,000) — —
Foreign currency exchange rate changes — — — —
Reporting entity contribution 4,869,440 7,977,000 3,465,000 3,402,000
Plan participants' contributions — — 2,252,000 1,970,000
Benefits paid (8,490,000) (9,357,000) (5,717,000) (5,372,000)
Business combinations, divestitures and settlements — — — —
Fair value of plan assets at end of year $ 155323,440 $ 147,921,000 $ — —
(3) Fund status:
Pension Benefits Postretirement Benefits
2016 2015 2016 2015
Overfunded:
a. Assets (nonadmitted)
Prepaid benefit costs $ — S — S — 3 —
Overfunded plan assets $ — § — § — S —
Total assets (nonadmitted) $ — 3 — 3 — 3 —
Underfunded:
b. Liabilities recognized
Accrued benefit costs $ — 3 — 3 — 3 —
Liability for pension benefits $  (63,620,000) $  (64,804,000) $  (37,148,000) $  (31,293,000)
Total liabilities recognized $  (63,620,000) $  (64,804,000) $  (37,148,000) $  (31,293,000)
c. Unrecognized liabilities $ — 3 — 3 — 3 (810,000)
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(4) Components of net periodic benefit cost:

Pension Benefits Postretirement Benefits

2016 2015 2016 2015
Service cost $ 210,000 $ 209,000 $ 18,000 $ 219,000
Interest cost 9,417,000 9,021,000 1,663,000 1,419,000
Expected return on plan assets (8,365,000) (8,778,000) — —
Transition asset or obligation — — — —
Gains and losses (132,000) (428,000) 275,000 461,000
Prior service cost or credit — — 243,000 1,683,000
Gain or loss recognized due to a settlement or curtailment 229,000 — 15,349,000 —
Total net periodic benefit cost $ 1,623,000 $ 880,000 $ 16,998,000 $ 2,860,000

The Company recognized curtailment losses (gains) in 2016 on certain pension and postretirement benefit plans in
connection with the sale of MetLife’s U.S. Retail advisor force (see Note 21).

(5) Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost:

Pension Benefits Postretirement Benefits
2016 2015 2016 2015
Items not yet recognized as a component of net
periodic cost - prior year $ 18,100,000 $ 14,312,000 $ 3,342,000 $ (2,365,000)
Net transition asset or obligation recognized $ — 3 — 3 — 3 —
Net prior service cost or credit arising
during the period $ — % —$ (6,838,000) $ 2,725,000
Net prior service cost or credit recognized $ — 8 — 3 (243,000) $ (1,683,000)
Net gain and loss arising during the period $ 2,194,000 $ 4,216,000 $ (2,185,000) $ 2,236,000
Net gain and loss recognized $ (132,000) $ (428,000) $ 275,000 § 461,000
Items not yet recognized as a component of
net periodic cost - current year $ 20,162,000 $ 18,100,000 $  (4,336,000) $ 3,342,000
 This total also includes the following components:
Inclusion of non-vested obligation $ — 3 — S — S —
Transition surplus as of January 1, 2013 $ — 8 — 3 — 3 —
Gain used to offset transition surplus $ — 3 — 3 — 3 —
Change due to special event - curtailment $ — S — 503,000 $ —
Transition surplus recognized $ — 3 — 3 810,000 $ 1,968,000

(6) Amounts in unassigned funds (surplus) expected to be recognized in the next calendar year as components of net
periodic cost:

Pension Benefits Postretirement Benefits
2016 2015 2016 2015
Net transition asset or obligation $ — 3 — 3 — 3 —
Net prior service cost or credit $ — 3 — 3 (16,000) $ 1,621,000
Net recognized gains and losses $ — 3 — 3 180,000 $ 642,000

(7) Amounts in unassigned funds (surplus) that have not yet been recognized as components of net periodic benefit cost:

Pension Benefits Postretirement Benefits
2016 2015 2016 2015
Net transition asset or obligation $ — 3 — — 5 —
Net prior service cost or credit $ — 3 — 3 (254,000) $ 6,827,000
Net recognized gains and losses $ (20,162,000) $ (18,100,000) $ 4,082,000 $ 3,485,000

(8) Weighted-average assumptions used to determine net periodic benefit cost as of December 31:

2016 2015
Weighted-average discount rate - Pension and Postretirement 4.50% 4.10%
Expected long-term rate of return on plan assets 5.75% 5.75%
Rate of compensation increase N/A 4.50%
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©)

(10)

(11)

(12)

(13)

(14)

(15)

(16)
(17
(18)

(19)

(20)

Weighted-average assumptions used to determine projected benefit obligations as of December 31:

2016 2015
Weighted-average discount rate - Pension 4.30% 4.50%
Weighted-average discount rate - Postretirement 4.60% 4.10%
Rate of compensation increase N/A 4.50%

The amount of accumulated benefit obligation for the defined benefit plans was $218,943,000 and $212,725,000 for
the year ended December 31, 2016 and 2015, respectively.

The assumed health care cost trend rate used in measuring the accumulated postretirement benefit obligation was
6.8% for pre-Medicare and 18.0% for post-Medicare in 2017, gradually decreasing each year for pre-Medicare until
2077 reaching the ultimate rate of 4.0% and for post-Medicare until 2092 reaching the ultimate rate of 3.90%.

Assumed health care cost trend rates have significant effect on the amounts reported for the health care plans. A one-
percentage-point change in assumed health care cost trend rates would have the following effects:

One Percentage Point

Increase Decrease
Effect on total of service and interest cost components $ 46,000 $ (43,000)
Effect on postretirement benefit obligation $ 195,000 $ (400,000)

The following estimated future payments, which reflect expected future service, as appropriate, are expected to be
paid in the years indicated:

Year(s) Amount
2017 $ 9,631,000
2018 $14,835,000
2019 $15,432,000
2020 $15,727,000
2021 $16,923,000

2022 through 2026 $83,590,000

The Company does not have any regulatory contribution requirements for 2017.

There were no securities of the employer or related parties included in plan assets, or insurance contracts issued by
the Company or related parties covering benefits of plan participants during the year.

The Company does not use any alternative method to amortize prior service amounts or unrecognized net gains or
losses.

The Company does not use any substantive commitment as the basis for accounting for the benefit obligation.
The Company does not provide any special or contractual termination benefits.

The Company does not have any significant change in the benefit obligation or plan assets that was not addressed in
the above disclosures.

There are no plan assets expected to be returned to the employer during the year ended December 31, 2016.

As of December 31, 2016, the Company’s pension benefit obligation and accumulated postretirement benefit was
$218,943,000 and $37,148,000, respectively. Plan assets for pension benefits were $155,323,000 as of December 31,
2016. The Company had a $37,148,000 underfunded status for the postretirement benefit plan as of December 31,
2016. The Company’s surplus impact as of December 31, 2016 to reflect the full benefit obligation was ($2,062,000)
and $7,678,000 respectively for the pension and postretirement benefit plans.
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(21) Unfunded liability transition impact

As a result of the adoption of SSAP 92, and SSAP 102, the Company has elected to recognize the transition impact
on surplus over a period not exceeding ten years, in accordance with the guidelines.
Funded status and net overfunded plan asset (liability):

Pension Benefits Other Benefits
2016 2015 2016 2015

Accumulated Benefit Obligation $ (218,943,000) $ (212,725,000) $ — $ —
Projected Benefit Obligation $ (218,943,000) $ (212,725,000) $ (37,148,000) $ (32,103,000)
Plus: Non-Vested Liability N/A N/A N/A N/A
Total Projected Benefit Obligation (218,943,000) (212,725,000) (37,148,000) (32,103,000)
Plan Assets At Fair Value 155,323,000 147,921,000 — —
Net overfunded plan asset/(liability for benefits)

before deferral $ (63,620,000) $ (64,804,000) $ (37,148,000) $ (32,103,000)
Surplus impact deferred — — — (810,000)

Net overfunded plan asset / (liability for benefits)  $ (63,620,000) $ (64,804,000) $ (37,148,000) $ (31,293,000)

Current year transition impact at December 31, 2016:

Pension Benefits Other Benefits

Funded Status $ (96,123,000) $ (42,229,000)
Accrued (prepaid) benefit cost 34,993,000 17,072,000
Additional minimum liability adjustment 27,354,000 4,169,000
Total transition surplus impact $ (33,776,000) $ (20,988,000)
Minimum transition liability:
85b.i or 103b.i - 10% calculated surplus impact $ — S —
85b.1 or 103b.ii - Anticipated annual amortization of unrecognized items $ — 3 —
85b.iii Difference between unfunded ABO and accrued benefit surplus impact/

amortization of remaining surplus N/A N/A
Greater of minimum transition liability amounts: 2016 surplus impact $ —  $ (810,000)
2016 Gains used to offset transition surplus losses — —
2016 Transition surplus impact $ — 3 (810,000)

The total transition obligation has been recognized as of December 31, 2016.

B. The weighted average allocation of pension plan and other benefits plan assets is as follows:

Target
2016 2015 Allocation
Fixed maturities 74% 77% 75%
Equity securities 22% 21% 12%
Other 4% 2% 13%

Total 100% 100%

Target allocations of assets are determined with the objective of maximizing returns and minimizing volatility of net assets
through adequate asset diversification. Adjustments are made to target allocations based on an assessment of the impact
of economic factors and market conditions. The expected rate of return on plan assets is based on anticipated performance
of the various asset sectors in which the plan invests, weighted by target allocation percentages. Anticipated future
performance is based on long-term historical returns of the plan assets by sector, adjusted for the Company’s long-term
expectations on the performance of the markets. While the precise expected return derived using this approach will fluctuate
from year to year, the Company’s policy is to hold this long term assumption constant as long as it remains within reasonable
tolerance from the derived rate. The weighted expected return on plan assets for use in that plan’s valuation in 2017 is
currently anticipated to be 6.00% for the pension benefits.
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C.

Fair Value Measurement

(1) The following table provides information about financial plan assets measured at estimated fair value at December 31,
2016:

Description for each class of Plan Assets (Level 1) (Level 2) (Level 3) Total
Fixed maturities $ 38,457,884 $ 76,026,919 $ 116,481 § 114,601,284
Equity securities 34,297,325 — — 34,297,325
Other invested assets — 4,401,470 — 4,401,470
Short term invested assets 21,501 1,725,968 — 1,747,469
Money market assets — — — —
Derivatives 224,026 (1,513) 53,379 275,892
Total $ 73,000,736 $ 82,152,844 § 169,860 $ 155,323,440

(2) Arollforward of the estimated fair value measurements for plan assets measured at estimated fair value using significant
unobservable (Level 3) inputs for their respective time periods is as follows:

Description for Balance, Transfer Return on Balance,

each class of plan January 1, Transfer out of Level assets still Return on December 31,
Assets 2016 into Level 3 held assets sold Purchases Issuances Sales Settlements 2016

Fixed maturities $ 980,731 §$ 29,599 $  (696,446) $ 27,672 $ (21,103) § 95,424  $ 1,181  $(187,354) $ (113,223) § 116,481

Derivatives 26,678 — — 41,351 19,360 29,627 — (63,637) — 53,379

Total $ 1,007,409 $ 29,599 $ (696,446) $ 69,023 $ (1,743) $ 125051 § 1,181  $(250,991) $ (113,223) $ 169,860

The weighted average expected rate of return on plan assets is based on anticipated performance of the various asset sectors
in which the plans invest, weighted by target allocation percentages. Anticipated future performance is based on long-
term historical returns of the plan assets by sector, adjusted for the plans long-term expectations on the performance of the
markets. While the precise expected rate of return derived using this approach will fluctuate from year to year, the policy
of most of the plans is to hold this long-term assumption constant as long as it remains within reasonable tolerance from
the derived rate.

Defined Contribution Plans

The Company sponsors savings and investment plans for substantially all employees of which the Company matches a
portion of employee contributions. The Company contributed $191,973 and $192,042 for the years ended December 31,
2016 and 2015, respectively.

Multiemployer Plans

As of December 31, 2016, the Company has made no contributions to any multiemployer plans.

Consolidated/Holding Company Plans

The Company also participates in noncontributory defined benefit pension plans sponsored by affiliates. The Company
has no legal obligation for benefits under these plans. MLIC and affiliates allocate expenses to the Company based on
salary ratios. The Company’s share of net pretax expense for these plans was $8,376,304 and $3,528,858 for years ended
December 31, 2016 and 2015, respectively.

In addition, the Company provides certain other postretirement benefits to participants through a defined benefit plan
sponsored by affiliates. The Company has no legal obligation for benefits under this plan. The Company’s share of net
pretax expense for the other postretirement benefit plan was $351,937 and $481,744 for the years ended December 31,
2016 and 2015 respectively.

Postemployment Benefits and Compensated Absences

As of December 31, 2016, the Company had no obligation for postemployment benefits or compensated absences that
have not been accrued for in accordance with SSAP 11.

Impact of Medicare Modernization Act on Postretirement Benefits

As of December 31, 2016, the Company had not been impacted by the Medicare Modernization Act.

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

(D

)
)

The Company’s capital is comprised of 50,000 shares of common stock authorized, of which 20,000 shares are issued and
outstanding, at $125 per share par value.

The Company has no preferred stock.

Under Massachusetts State Insurance Law, the Company is permitted, without prior insurance regulatory clearance, to pay
a stockholder dividend as long as the aggregate amount of all such dividends, when aggregated with all other dividends
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“4)

)

(6)
(M
®)
)
(10)

(11)
(12)
(13)

paid in the preceding 12 months, does not exceed the greater of: (i) 10% of its surplus to policyholders at the end of the
immediately preceding calendar year; or (ii) its statutory net gain from operations for the immediately preceding calendar
year, not including pro rata distributions of the Company's own securities. The Company will be permitted to pay a dividend
to its parent in excess of the greater of such two amounts only if it files notice of the declaration of such a dividend and
the amount thereof with the Massachusetts Commissioner of Insurance (the “Commissioner”) and the Commissioner either
approves the distribution of the dividend or does not disapprove the distribution within 30 days of its filing. In addition,
any dividend that exceeds unassigned funds (surplus) as of the last filed annual statutory statement requires insurance
regulatory approval. Under Massachusetts State Insurance Law, the Commissioner has broad discretion in determining
whether the financial condition of a stock life insurance company would support the payment of such dividends to its
stockholders. Based on amounts at December 31, 2016, the Company could pay its parent a stockholder dividend in 2017
of $106,278,151 without required prior approval of the Commissioner.

The Company paid an extraordinary cash dividend of $295,000,000 to its parent, MetLife on December 9, 2016. The
Company paid an ordinary cash dividend of $199,000,000 to its former parent, MLIC on December 24, 2015.

Within the limitation of (3) above, there are no restrictions placed on the portion of the Company profits that may be paid
as ordinary dividends to stockholders.

There were no restrictions on unassigned funds (surplus).

There were no advances on surplus.

The Company did not hold any of its own stock or SCA companies for special purposes.
There were no changes in the balance of special surplus funds from the prior year.

The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(8,741,873) at
December 31, 2016.

The Company did not issue any surplus debentures or similar obligations.
There were no restatements due to prior quasi reorganizations.

There have been no quasi reorganizations in the prior 10 years.
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14. Liabilities, Contingencies and Assessments
A. Contingent Commitments

(1) The Company makes commitments to fund partnership investments in the normal course of business. The amount of
these unfunded commitments is $1,108,608 at December 31, 2016.

(2) AtDecember 31,2016, the Company was obligor under the following guarantees, indemnities and support obligations:

@

Nature and
circumstances of
guarantee and key
attributes, including
date and duration of

?2)

Liability recognition of
guarantee. (Include
amount recognized at
inception. If no initial
recognition, document
exception allowed

3)

Ultimate financial
statement impact if
action under the
guarantee is

“4)

Maximum potential amount of
future payments
(undiscounted) the guarantor
could be required to make
under the guarantee. If unable
to develop an estimate, this

5)

Current status of payment
or performance risk of
guarantee. Also provide
additional discussion as

agreement under SSAP No. 5R.)" required. should be specifically noted. warranted.
The Company is
obligated to indemnify
Great West Life and
Annuity Insurance No liability has been
Company for losses established as the
arising out of breaches indemnification is for
of representations and | future events for which
covenants by the neither a probability of
Company under an occurrence nor a $250,000 for losses arising out
Asset Purchase reasonable estimate can of breaches of representation; The Company has made no
Agreement and certain be established at this there is no cap on losses arising | payments on the guarantee
ancillary agreements. time. Expense out of breaches of covenants since inception.
The Company is
obligated to indemnify
the proprietary mutual Since this obligation is not
fund, offered by the Intercompany and subject to limitations, the
Separate Accounts, and | related party guarantees Company does not believe that it
the fund's directors and that are considered is possible to determine the
officers as provided in | "unlimited" and as such maximum potential amount that | The Company has made no
certain Participation are excluded from could become due under these payments on the guarantee
Agreements. recognition. Expense guarantees in the future. since inception.
The Company has
provided certain
indemnities, guarantees
and/or commitments to
affiliates and third
parties in the ordinary
course of its business.
In the context of
acquisitions,
dispositions,
investments and other
transactions, the
Company has provided No liability has been
indemnities and established as the
guarantees that are indemnification is for Since this obligation is not
triggered by, among future events for which subject to limitations, the
other things, breaches of | neither a probability of Company does not believe that it
representations, occurrence nor a is possible to determine the
warranties or covenants | reasonable estimate can maximum potential amount that | The Company has made no
provided by the be established at this could become due under these payments on the guarantee
Company. time. Expense guarantees in the future. since inception.
No liability has been
established as the
indemnification is for Since this obligation is not
future events for which subject to limitations, the
The Company neither a probability of Company does not believe that it
indemnifies its directors occurrence nor a is possible to determine the
and officers as provided | reasonable estimate can maximum potential amount that | The Company has made no
in its charters and by- be established at this could become due under these payments on the guarantee
laws. time. Expense guarantees in the future. since inception.
No liability has been
established as the
indemnification is for Since this obligation is not
The Company future events for which subject to limitations, the
indemnifies its agents neither a probability of Company does not believe that it
for liabilities incurred as occurrence nor a is possible to determine the
a result of their reasonable estimate can maximum potential amount that | The Company has made no
representation of the be established at this could become due under these payments on the guarantee
Company's interests. time. Expense guarantees in the future. since inception.

Total

$ 250,000

) SSAP No. 5R, Liabilities, Contingencies and Impairments of Assets (“SSAP 5R”).
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(3) AtDecember 31, 2016, the Company’s aggregate compilation of guarantee obligations was as follows:

a. Aggregate maximum potential of future payments of all
guarantees (undiscounted) the guarantor could be
required to make under guarantees. (Should equal total
of column 4 for (2) above.) $ 250,000

b. Current liability recognized in financial statement:
1. Noncontingent liabilities $ —

2. Contingent liabilities $ —

c. Ultimate financial statement impact if action under the

guarantee is required.

1. Investments in SCA $ —
2. Joint venture —
3. Dividends to stockholders (capital contribution) —
4. Expense 250,000
5. Other —
6. Total (Should equal (3)a.) $ 250,000

B. Assessments

As of December 31, 2016, the Company had a $500,001 liability for retrospective premium-based guaranty fund
assessments and a $703,176 asset for the related premium tax offset. As of December 31, 2015, the Company had a
$500,000 liability for retrospective premium-based guaranty fund assessments and an $903,857 asset for the related
premium tax offset. The periods over which the guaranty fund assessments are expected to be paid and the related premium
tax offsets are expected to be realized are unknown at this time.

The change in the guaranty asset balance summarized below reflects 2016 premium tax offsets used and revised estimated
premium tax offsets for accrued liabilities.

Assets Recognized from Paid and
Accrued Premium Tax Offsets

a. Balance as of December 31, 2015 $ 903,857

b. Decreases current year:

Premium tax offset applied 201,770

c. Increases current ycar:

Est. premium tax offset 1,089

d. Balance as of December 31, 2016 $ 703,176

C. Gain Contingencies

The Company did not recognize any gain contingencies during 2016 and 2015.

D. Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming From Lawsuits
The Company’s exposure to extra contractual obligations and bad faith losses is immaterial.

E. Joint and Several Liability Arrangements
The Company did not have any joint and several liability arrangements accounted for under SSAP 5R.
F.  All Other Contingencies

Uncollectible Premium Receivables

The Company had admitted assets of $3,247,073 and $3,628,449 at December 31, 2016 and December 31, 2015,
respectively, in uncollected premiums and agents’ balances in the course of collection. The Company routinely assesses
the ability to collect these receivables. Based upon Company experience, the amount of premiums and other accounts
receivable that may become uncollectible and result in a potential loss is not material to the Company’s financial condition.

Litigation

Unclaimed Property Inquiries. On November 21, 2012, the West Virginia Treasurer filed an action against the Company
in West Virginia state court (West Virginia ex. rel. John D. Purdue v. New England Life Insurance Company, Circuit County
Court of Putnam County, Civil Action No. 12-C-376), alleging that the Company violated the West Virginia Uniform
Unclaimed Property Act (“Act”), seeking to compel compliance with the Act, and seeking payment of unclaimed property,
interest and penalties. On June 16, 2015, the West Virginia Supreme Court of Appeals reversed the Circuit Court’s order
that had granted the Company’s motion to dismiss the action and remanded the action to the Circuit Court for further
proceedings. The Company intends to defend this action vigorously.
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Sales Practice Claims and Regulatory Matters. The Company and certain of its affiliates have faced numerous claims,
including class action lawsuits, alleging improper marketing or sales of individual life insurance policies, annuities, mutual
funds or other products. Regulatory authorities in a small number of states and the Financial Industry Regulatory Authority,
and occasionally the U.S. Securities and Exchange Commission (“SEC”), have also conducted investigations or inquiries
relating to sales of individual life insurance policies or annuities or other products issued by the Company. These
investigations often focus on the conduct of particular financial service representatives and the sale of unregistered or
unsuitable products or the misuse of client assets. Over the past several years, these and a number of investigations by
other regulatory authorities were resolved for monetary payments and certain other relief, including restitution payments.
The Company may continue to resolve investigations in a similar manner.

Diversified Lending Group. The Company conducted an internal investigation of an agency in Los Angeles, California
concerning the referral of clients to an entity which the SEC has put into receivership for allegedly defrauding investors.
Three of the Company’s former representatives may have encouraged customers to invest in this entity. Restitution has
been made to certain customers. The Company has been named in twelve related lawsuits currently pending in California
state court, including four settled recently and seven filed this year. In one of the lawsuits and four other lawsuits in which
the Company was not named directly, one of the Company's former representatives has asserted claims for indemnification
against the Company. The Company believes adequate provision has been made in its financial statements for any probable
and reasonably estimable loss for this matter.

Various litigation, claims and assessments against the Company, in addition to those discussed above and those otherwise
provided for in the Company’s financial statements, have arisen in the course of the Company’s business, including, but
not limited to, in connection with its activities as an insurer, employer, investor, investment advisor or taxpayer. Further,
state insurance regulatory and other federal and state authorities regularly make inquiries and conduct investigations
concerning the Company’s compliance with applicable insurance and other laws and regulations.

It is not possible to predict the ultimate outcome of all pending investigations and legal proceedings. In some of the matters,
large and/or indeterminate amounts, including punitive and treble damages, may be sought. Although, in light of these
considerations, it is possible that an adverse outcome in certain cases could have a material effect upon the Company’s
financial position, based on information currently known by the Company’s management, in its opinion, the outcomes of
pending investigations and legal proceedings are not likely to have such an effect. However, given the large and/or
indeterminate amounts that may be sought in certain of these matters and the inherent unpredictability of litigation, it is
possible that an adverse outcome in certain matters could, from time to time, have a material effect on the Company’s net
income or cash flows in any particular period.
15. Leases
A. Lease Expense and Commitments

(1) Lessee leasing arrangements

The Company leases office space under various noncancelable operating lease agreements that expire through January
2022. Rental expense for the years ending December 31, 2016 and 2015 was $104,393 and $504,219, respectively.

(2) Leases having initial or remaining noncancelable lease terms in excess of one year

The Company did not have any leases having initial or remaining noncancelable lease terms in excess of one year
during 2016 and 2015.

(3) Sale-leaseback transactions
The Company did not participate in any sale-leaseback transactions during 2016 and 2015.
B. Lease Income

The Company did not participate in lessor arrangements that provide a significant portion of the Company’s business
income or assets during 2016 and 2015.
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16. Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of
Credit Risk

(1) The table below summarizes the notional amount of the Company’s financial instruments (derivatives that are designated
as effective hedging instruments and derivatives used in replications) with off-balance sheet credit risk at December 31:

Assets Liabilities
2016 2015 2016 2015
Swaps $ 45,266,790 $ 85,386,958 $ — S 11,000,000
Futures — — — —
Options — — — —
Total $ 45,266,790 $ 85,386,958 $ — 11,000,000

(2) See Note 8 for a description of the nature and terms of the Company's derivatives, including market risks, cash requirements
and related accounting policy.

(3) The Company may be exposed to credit-related losses in the event of nonperformance by counterparties to derivatives.
Generally, the current credit exposure of the Company’s derivatives is limited to the net positive estimated fair value of
derivatives at the reporting date after taking into consideration the existence of master netting or similar agreements and
any collateral received pursuant to such agreements.

The Company manages its credit risk related to derivatives by entering into transactions with creditworthy counterparties
and establishing and monitoring exposure limits. The Company’s OTC-bilateral derivative transactions are governed by
ISDA Master Agreements which provide for legally enforceable set-off and close-out netting of exposures to specific
counterparties in the event of early termination of a transaction, which includes, but is not limited to, events of default and
bankruptcy. In the event of an early termination, the Company is permitted to set-off receivables from the counterparty
against payables to the same counterparty arising out of all included transactions. Substantially all of the Company's ISDA
Master Agreements also include Credit Support Annex provisions which may require both the pledging and accepting of
collateral in connection with its OTC-bilateral derivatives.

The Company’s OTC-cleared derivatives are affected through central clearing counterparties. Such positions are marked
to market and margined on a daily basis (both initial margin and variation margin), and the Company has minimal exposure
to credit-related losses in the event of nonperformance by clearing brokers or central clearing counterparties to such
derivatives.

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying value
for the Company’s highly effective hedges and derivatives used in replications at the reporting date. All collateral received
from counterparties to mitigate credit-related losses is deemed worthless for the purpose of calculating the Company’s off-
balance sheet credit exposure. The off-balance sheet credit exposure of the Company’s swaps was $1,835,577 and
$2,352,839 at December 31, 2016 and 2015, respectively.

(4) AtDecember 31, 2016, the Company did not receive securities collateral on OTC-bilateral derivatives. At December 31,
2015, the estimated fair value of collateral consisting of various securities received by the Company on its OTC-bilateral
derivatives was $1,110,853, which was held in separate custodial accounts and is not reflected in the financial statements.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales
The Company did not have any transfer of receivables reported as sales during 2016 and 2015.

B. Transfer and Servicing of Financial Assets
The Company did not participate in the transfer or servicing of financial assets during 2016 and 2015.

C. Wash Sales

(1) In the course of the Company’s asset management, securities are not sold and reacquired within 30 days of the sale
date to enhance the Company’s yield on its investment portfolio. There may be occasional isolated incidents where
wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the year ended
December 31, 2016.

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

The Company does not serve as an Administrative Services Only or Administrative Service Contract administrator for any
uninsured accident and health plan or uninsured portions of a partially insured plan.

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

At December 31, 2016, there were no direct premiums written by managing general agents or third party administrators.
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20. Fair Value Information

A. (1) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date

Hierarchy Table
The following table provides information about financial assets and liabilities measured and reported at estimated fair
value at:
December 31, 2016
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets
Foreign currency exchange rate $ — 3 2,051,324  $ — 3 2,051,324
Separate Account assets — 7,696,437,974 — 7,696,437,974
Total assets $ — 3 7,698,489,298 § — 3 7,698,489,298
Liabilities
Derivative liabilities "
Foreign currency exchange rate $ — 96,389 $ — 96,389
Credit — 20,628 — 20,628
Separate Account liabilities — 3,369,368 — 3,369,368
Total liabilities $ — 3 3,486,385 § — 3 3,486,385

M Derivative assets and derivative liabilities presented in the table above represent only those derivatives that are carried at estimated fair value.
Accordingly, the amounts above exclude derivatives carried at amortized cost, which include highly effective derivatives and RSATSs.

@ Separate Account assets are subject to General Account claims only to the extent that the value of such assets exceeds the Separate Account liabilities.
Investments (stated generally at estimated fair value) and liabilities of the Separate Accounts are reported separately as assets and liabilities. Separate
Account assets as presented in the table above may differ from the amounts presented in the Statutory Statements of Assets, Liabilities, Surplus
and Other Funds because certain of these investments are not measured at estimated fair value.

Transfers between Levels 1 and 2 - During the quarter ended December 31, 2016, transfers between Levels 1 and 2 were
not significant. Transfers between levels are assumed to occur at the beginning of the period.

(2) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date
Rollforward Table — Level 3 Assets and Liabilities

There were no assets and liabilities measured and reported at estimated fair value using significant unobservable (Level
3) inputs for the quarter ended December 31, 2016.

Transfers between Levels

Overall, transfers between levels occur when there are changes in the observability of inputs and market activity. Transfers
into or out of any level are assumed to occur at the beginning of the period.

Transfers into or out of Level 3

Transfers into or out of Level 3 are presented in the table. Assets and liabilities are transferred into Level 3 when a
significant input cannot be corroborated with market observable data. This occurs when market activity decreases
significantly and underlying inputs cannot be observed, current prices are not available and/or when there are significant
variances in quoted prices, thereby affecting transparency. Assets and liabilities are transferred out of Level 3 when
circumstances change such that a significant input can be corroborated with market observable data. This may be due to
a significant increase in market activity, a specific event or one or more significant input(s) becoming observable.
During the year ended December 31, 2016, there were no transfers into or out of Level 3.

(3) Transfers between levels are assumed to occur at the beginning of the period.

(4) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

Valuation Techniques and Inputs for Level 2 and Level 3 Assets and Liabilities by Major Classes of Assets and Liabilities:

When developing estimated fair values, the Company considers two broad valuation techniques: (i) the market approach
and (ii) the income approach. The Company determines the most appropriate valuation technique to use, given what is
being measured and the availability of sufficient inputs, giving priority to observable inputs.

The Company categorizes its financial assets and liabilities into a three-level hierarchy, based on the significant input with
the lowest level in their valuation. The input levels are as follows. Level 1 - Unadjusted quoted prices for identical assets
or liabilities. Level 2 - Quoted prices in markets that are not active or inputs that are observable either directly or indirectly.
These inputs can include quoted prices for similar but not identical assets or liabilities other than quoted prices in Level
1, quoted prices in markets that are not active, or other significant inputs that are observable or can be derived principally
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from or corroborated by observable market data for substantially the full term of the assets or liabilities. Level 3 -
Unobservable inputs that are supported by little or no market activity and are significant to the determination of estimated
fair value of the assets and liabilities. Unobservable inputs reflect the reporting entity’s own assumptions about the
assumptions that market participants would use in pricing the asset or liability.

The valuation of most instruments listed below are determined using independent pricing sources, matrix pricing, discounted
cash flow methodologies or other similar techniques that use either observable market inputs or unobservable inputs.

Instrument Level 2 Observable Inputs Level 3 Unobservable Inputs

Bonds

U.S. corporate and Foreign corporate securities - included within Industrial & Miscellaneous

Valuation Techniques: Principally the market and income

approaches. Valuation Techniques: Principally the market approach.
Key Inputs: Key Inputs:
® quoted prices in markets that are not active * illiquidity premium
e benchmark yields; spreads off benchmark yields; new e delta spread adjustments to reflect specific credit-related
issuances; issuer rating issues
® trades of identical or comparable securities; duration ®  credit spreads

e Privately-placed securities are valued using the additional key quoted prices in markets that are not active for identical or
inputs: similar securities that are less liquid and based on lower
levels of trading activity than securities classified in Level 2

®  market yield curve; call provisions *  independent non-binding broker quotations

e observable prices and spreads for similar public or
private securities that incorporate the credit quality and
industry sector of the issuer

e delta spread adjustments to reflect specific credit-related
issues

Separate Account Assets )

Mutual funds and hedge funds without readily determinable fair values as prices are not published publicly

Key Inputs:

e quoted prices or reported Net Asset Value (“NAV”) provided e notapplicable
by the fund managers

Derivatives ®

Foreign Currency Exchange Rate

Valuation Techniques: Principally the income approach
Key Inputs:
® swap yield curves ® not applicable
® Dbasis curves
® currency spot rates

® cross currency basis curves

Credit

Valuation Techniques: Principally the income approach
Key Inputs:
® swap yield curves ® ot applicable
® credit curves

® recovery rates

M Estimated fair value equals carrying value, based on the value of the underlying assets.

@ Valuations of non-option-based derivatives utilize present value techniques, whereas valuations of option-based derivatives utilize option pricing

models.

B. The Company provides additional fair value information in Notes 5, 12, 21, 32 and 34.
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C. Estimated Fair Value of All Financial Instruments

Information related to the aggregate fair value of financial instruments is shown below at:

December 31, 2016

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $  1,489,193.866 $ 1,407,782,447 100,283,284 $ 1,291,914892  § 96,995,690 $ —
Mortgage loans 89,270,295 87,588,371 — — 89,270,295 —
Cash, cash equivalents and short-term investments 20,607,867 20,607,867 17,108,398 3,499,469 — —
Contract loans 581,495,820 424,497,222 — 33,890,795 547,605,025 —
Derivative assets " 19,137,755 18,681,578 — 19,137,755 — —
Investment income due and accrued 25,128,633 25,128,633 — 25,128,633 — —
Separate Account assets 7,696,437,974 7,696,437,974 — 7,696,437,974 — —

Total assets $ 9,921,272210 $  9,680,724,092 117,391,682  $  9,070,009,518  $ 733,871,010 § —

Liabilities -
Investment contracts included in:

Liability for deposit-type contracts $ 7,989,146  $ 7,457,741 — 3 — 3 7,989,146  $ —
Derivative liabilities " 132,141 119,642 — 132,141 —

Payable for collateral received 19,058,835 19,058,835 — 19,058,835 — —
Investment contracts included in Separate Account
liabilities 3,369,368 3,369,368 — 3,369,368 — —
Total liabilities $ 30,549,490 $ 30,005,586 — 22,560,344  $ 7,989,146 $ —
December 31, 2015
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,534,701,491 $ 1,479,384,400 23,740,990 $ 1,402,042,110 § 108,918,391  § —
Mortgage loans 125,794,879 121,258,948 — — 125,794,879 —
Cash, cash equivalents and short-term investments 14,018,210 14,018,210 14,018,210 — — —
Contract loans 588,053,695 426,874,388 — 32,672,581 555,381,114 —
Derivative assets 18,898,492 16,797,021 — 18,898,492 — —
Investment income due and accrued 26,687,482 26,687,482 — 26,687,482 — —
Separate Account assets 7,919,937,377 7,919,937,377 — 7,919,937,377 — —
Total assets $ 10,228,091,626 $ 10,004,957,826 37,759,200 $ 9,400,238,042 § 790,094,384  § —
Liabilities -
Investment contracts included in:

Liability for deposit-type contracts $ 7,515,459 §$ 6,982,943 § — 3 — 3 7,515,459 §$ —
Derivative liabilities " (57,431) 91,827 — (57,431) — —
Payable for collateral received 15,210,844 15,210,844 — 15,210,844 — —
Investment contracts included in Separate Account
liabilities 8,295,602 8,295,602 — 8,295,602 — —

Total liabilities $ 30,964,474  $ 30,581,216  $ — 23,449,015  $ 7,515,459 $ —

() Classification of derivatives is based on each derivative’s positive (asset) or negative (liability) book/adjusted carrying value, which equals the net

admitted assets and liabilities.
Assets and Liabilities
The methods and significant assumptions used to estimate the fair value of all financial instruments are presented below.

The Company defines fair value as the price that would be received to sell an asset or paid to transfer a liability (an exit
price) in the principal or most advantageous market for the asset or liability in an orderly transaction between market
participants on the measurement date. In most cases, the exit price and the transaction (or entry) price will be the same at
initial recognition.

When developing estimated fair values, the Company considers two broad valuation techniques: (i) the market approach
and (ii) the income approach. The Company determines the most appropriate valuation technique to use, given what is
being measured and the availability of sufficient inputs, giving priority to observable inputs.

The Company categorizes its financial assets and liabilities into a three-level hierarchy, based on the significant input with
the lowest level in their valuation. The input levels are as follows. Level 1 - Unadjusted quoted prices for identical assets
or liabilities. The size of the bid/ask spread is used as an indicator of market activity for bonds. Level 2 - Quoted prices
in markets that are not active or inputs that are observable either directly or indirectly. These inputs can include quoted
prices for similar but not identical assets or liabilities other than quoted prices in Level 1, quoted prices in markets that
arenotactive, or other significant inputs that are observable or can be derived principally from or corroborated by observable
market data for substantially the full term of the assets or liabilities. Level 3 - Unobservable inputs that are supported by
little or no market activity and are significant to the determination of estimated fair value of the assets and liabilities.
Unobservable inputs reflect the reporting entity’s own assumptions about the assumptions that market participants would
use in pricing the asset or liability.

In general, investments classified within Level 3 use many of the same valuation techniques and inputs as described in the
Level 2 discussions. However, if key inputs are unobservable, or if the investments are less liquid and there is very limited
trading activity, the investments are generally classified as Level 3. The use of independent non-binding broker quotations
to value investments generally indicates there is a lack of liquidity or the general lack of transparency in the process to
develop the valuation estimates generally causing such investments to be classified in Level 3.

19.28



Annual Statement for the year 2016 of the New England Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

Excluded from the disclosure are investments accounted for under the equity method.
Bonds, Short-term Investments, Cash Equivalents and Cash

When available, the estimated fair value for bonds, including loan-backed securities, cash equivalents and short-term
investments are based on quoted prices in active markets that are readily and regularly obtainable. Generally, these
investments are classified in Level 1, are the most liquid of the Company’s securities holdings and valuation of these
securities does not involve management’s judgment.

When quoted prices in active markets are not available, the determination of estimated fair value is based on market
standard valuation methodologies, giving priority to observable inputs. The significant inputs to the market standard
valuation methodologies for certain types of securities with reasonable levels of price transparency are inputs that are
observable in the market or can be derived principally from or corroborated by observable market data. Generally, these
investments are classified in Level 2.

When observable inputs are not available, the market standard valuation methodologies rely on inputs that are significant
to the estimated fair value that are not observable in the market or cannot be derived principally from or corroborated by
observable market data. These unobservable inputs can be based in large part on management’s judgment or estimation,
and cannot be supported by reference to market activity. Even though these inputs are unobservable, management believes
they are consistent with what other market participants would use when pricing such securities and are considered
appropriate given the circumstances. Generally, these investments are classified in Level 3.

The estimated fair value for cash approximates carrying value and is classified as Level 1 given the nature of cash.

The use of different methodologies, assumptions and inputs may have a material effect on the estimated fair values of the
Company’s securities holdings.

Mortgage Loans

For mortgage loans, estimated fair value is primarily determined by estimating expected future cash flows and discounting
them using current interest rates for similar mortgage loans with similar credit risk, or is determined from pricing for
similar mortgage loans. The estimated fair values for impaired mortgage loans are principally obtained by estimating the
fair value of the underlying collateral using market standard appraisal and valuation methods. Mortgage loans valued
using significant unobservable inputs are classified in Level 3.

Contract Loans

The estimated fair value for contract loans with variable interest rates approximates carrying value due to the absence of
borrower credit risk and the short time period between interest rate resets, using observable inputs and is classified as Level
2. For contract loans with fixed interest rates, estimated fair values are determined using a discounted cash flow model
applied to groups of similar contract loans determined based on the nature of the underlying insurance liabilities, using
unobservable inputs and is classified in Level 3.

Derivatives

The estimated fair value of OTC derivatives is determined through the use of pricing models for OTC-bilateral and OTC-
cleared derivatives. The determination of estimated fair value, when quoted market values are not available, is based on
market standard valuation methodologies and inputs that management believes are consistent with what other market
participants would use when pricing such instruments. The significant inputs to the pricing models for most OTC-bilateral
and OTC-cleared derivatives are inputs that are observable in the market or can be derived principally from, or corroborated
by, observable market data. Significantinputs that are observable generally include interest rates, foreign currency exchange
rates, interest rate curves, credit curves and volatility. Derivative valuations can be affected by changes in interest rates,
foreign currency exchange rates, financial indices, credit spreads, default risk, nonperformance risk, volatility, liquidity
and changes in estimates and assumptions used in pricing models. Generally, these derivatives are classified in Level 2.

Most inputs for OTC-bilateral and OTC-cleared derivatives are mid-market inputs but, in certain cases, liquidity adjustments
are used when they are deemed more representative of exit value. Market liquidity, as well as the use of different
methodologies, assumptions and inputs may have a material effect on the estimated fair values of the Company’s derivatives
and could materially affect the net change in capital and surplus.

Investment Income Due and Accrued

Due to the short-term nature of investment income due and accrued, the Company believes there is minimal risk of material
changes in interest rates or the credit of the issuer such that estimated fair value approximates carrying value. These
amounts are generally classified as Level 2.

Investment Contracts Included in Liability for Deposit-Type Contracts

The fair value of investment contracts included in the liability for deposit-type contracts is estimated by discounting best
estimate future cash flows based on assumptions that market participants would use in pricing such liabilities, with

consideration of the Company’s non-performance risk (own-credit risk) not reflected in the fair value calculation. The
assumptions used in estimating these fair values are based in part on unobservable inputs classified in Level 3.
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Payable for Collateral Received

The estimated fair value of amounts payable for collateral received approximates carrying value as these obligations are
short-term in nature. These amounts are generally classified in Level 2.

Separate Accounts

Separate Account assets and liabilities are generally carried at estimated fair value on the Statutory Statements of Assets,
Liabilities, Surplus and Other Funds. These assets are comprised of certain mutual funds and hedge funds without readily
determinable fair values given prices are not published publicly. Valuation of the mutual funds and hedge funds are based
upon quoted prices or reported net asset values provided by the fund managers.

The difference between the estimated fair value of Separate Account assets in the table above and the total recognized in
the Statutory Statements of Assets, Liabilities, Surplus and Other Funds represents amounts that are considered non-
financial instruments.

Investment contracts included in Separate Account liabilities represent those balances due to policyholders under contracts
that are classified as investment contracts. The carrying value of these Separate Account liabilities, which represents an
equivalent summary total of the Separate Account assets supporting these liabilities, approximates the estimated fair value.
These investment contracts are classified as Level 2 to correspond with the Separate Account assets backing the investment
contracts.

The difference between the estimated fair value of investment contracts included in Separate Account liabilities in the table
above and the total recognized in the Statutory Statements of Assets, Liabilities, Surplus and Other Funds represents
amounts due under contracts that are accounted for as insurance contracts.

D. At December 31, 2016, the Company had no investments where it was not practicable to estimate fair value.
21. Other Items
A. Unusual or Infrequent Items
The Company did not have any unusual or infrequent items during 2016 and 2015.
B. Troubled Debt Restructuring
The Company did not have troubled debt restructuring during 2016 and 2015.
C. Other Disclosures

In July 2016, MetLife completed the sale to Massachusetts Mutual Life Insurance Company (“MassMutual”) of MetLife’s
U.S. Retail advisor force and certain assets and liabilities associated with the MetLife Premier Client Group, including
MetLife’s affiliated broker-dealer, MetLife Securities, Inc, a wholly-owned subsidiary of MetLife. In connection with the
disposition, certain of the company’s postretirement plans were re-measured resulting in curtailment charges and actuarial
gains/losses. As of December 31, 2016, the Company recorded a $5,442,000 pre-tax curtailment gain, which consisted of
a$10,140,000 decrease in the postretirement plan liability and $15,580,000 recognition of prior benefits previously recorded
to unassigned surplus, for a net increase to capital and surplus of $3,537,300. The Company had a net increase to capital
and surplus of $135,200 from the remeasurement loss in the postretirement plan liability due to a census update and the
curtailment. Additionally, the Company recorded a $2,637,901 impairment of computer software related to the transaction.

OnJanuary 12,2016, MetLife announced its plan to pursue the separation of a substantial portion of its U.S. Retail Business
(the “Separation”). Additionally, onJuly 21,2016, MetLife announced that following the Separation, the separated business
will be rebranded as “Brighthouse Financial”. On October 5, 2016, Brighthouse Financial, Inc., a subsidiary of MetLife
(“Brighthouse™), filed a registration statement on Form 10 (the “Form 10”) with the SEC. On December 6, 2016,
Brighthouse filed amendments to its registration statement on Form 10 with the SEC. The information statement filed as
an exhibit to the Form 10 disclosed that MetLife intends to include the Company, Metlife Insurance Company USA
(“MetLife USA”), First MetLife Investors Insurance Company, MetLife Advisers, LLC and certain captive reinsurance
companies in the proposed separated business and distribute at least 80.1% of the shares of Brighthouse’s common stock
on a pro rata basis to the holders of MetLife common stock. The ultimate form and timing of the Separation will be
influenced by a number of factors, including regulatory considerations and economic conditions. MetLife continues to
evaluate and pursue structural alternatives for the proposed Separation. The Separation remains subject to certain
conditions, including, among others, obtaining final approval from the MetLife Board of Directors, receipt of a favorable
ruling from the Internal Revenue Service (“IRS”) and an opinion from MetLife’s tax advisor regarding certain U.S. Federal
income tax matters, and an SEC declaration of the effectiveness of the Form 10.

In anticipation of the Separation, MLIC distributed all issued and outstanding shares of the common stock of the Company
to MetLife in December 2016. As of the date of distribution, the Company became a wholly owned subsidiary of MetLife.

Rounding and Truncating - Truncating has generally been used in the investment schedules and rounding (including forced
rounding to add to relevant totals) has been used elsewhere in this statement.

The amounts in this statement pertain to the entire Company’s business including, as appropriate, its Separate Account
business.
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D. Business Interruption Insurance Recoveries

The Company did not have any business interruption insurance recoveries during 2016 and 2015.

E. State Transferable and Non-transferable Tax Credits

The Company did not have any state transferable and non-transferable tax credits during 2016 and 2015.

F.  Subprime Mortgage Related Risk Exposure

(1) While there is no market standard definition, the Company defines subprime mortgage lending as the origination of

2
3)

“4)

residential mortgage loans to borrowers with weak credit profiles. The Company's exposure to subprime mortgage
loans exists through investments in subprime RMBS. The subprime RMBS portfolio is performing within expectations
and is in an unrealized gain position. Over the past few years, the Company has managed its exposure to subprime
mortgage lending by reducing its overall exposure, increasing the credit quality of the portfolio, stress testing the
portfolio with severe loss assumptions and closely monitoring the performance of the portfolio. Based upon the
analysis of the Company's exposure to subprime mortgages through its investments in RMBS, the Company expects
to receive payments in accordance with the contractual terms of the securities.

The Company had no direct exposure through investments in subprime loans during 2016 and 2015.

At December 31, 2016, the Company had direct exposure to subprime mortgage risk through other investments as
follows:

Book/Adjusted

Carrying Value (excluding OTTI Losses

Actual Cost interest) Fair Value Recognized
RMBS $ 7,236,616 $ 7,698,499 $ 7,882,329 $ —
CMBS — — — —
Collateralized debt obligations — — — —
Structured securities — — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $ 7,236,616 $ 7,698,499 $ 7,882,329 $ —

The Company had no underwriting exposure to subprime mortgage risk through mortgage guaranty or financial
guaranty insurance coverage during 2016 and 2015.

G. Retained Assets

(1)

The Company’s retained asset account, known as the Total Control Account (“TCA”), is a settlement option or method
of payment that may be used for amounts due under life insurance, critical illness insurance and annuity contracts.
The TCA Customer Agreement provided to each accountholder is a contract that is supplementary to the insurance or
annuity contract. TCAs are reported in the Annual Statement as amounts on deposit for ordinary supplementary
contracts not involving life contingencies.

Each TCA has a guaranteed minimum annual effective interest rate. Guaranteed minimum interest rates for TCAs
that were opened or remained open during calendar year 2016 are 3.5%, 3.0%, 1.5% and 0.5% depending on the age
and origin of the account. In addition to the guaranteed minimum interest rate, the Company also agrees in the TCA
Customer Agreement to credit interest at rates that equal or exceed at least one of the following indices: the prior
week’s Money Fund Report Averages'"/Government 7-Day Simple Yield (a leading index of government money
market mutual fund rates) or the Bank Rate Monitor' ™, National Money Market Rate Index (a leading index of rates
paid by 100 large banks and thrifts on money market accounts). During calendar year 2016, all TCAs received interest
at the account’s guaranteed minimum annual effective interest rate. Both indices were well below 0.5% during all of
2016.

For group life insurance, the group policyholder (i.e., the employer) may select a settlement option, including the TCA
or a check, or may leave the election to the beneficiary. The TCA is generally utilized as the default method of payment
of benefits under most of the Company’s group life insurance programs, subject to state law and a minimum benefit
amount. For individual life insurance, the individual policyholder may select a settlement option, including a TCA
or a check or he or she may leave the election to the beneficiary. The TCA is generally utilized as the default method
of payment under most of the Company’s individual life insurance policies, subject to state law and a minimum benefit
amount. The Company always honors a beneficiary’s request for a check. Certain administrative and recordkeeping
services for TCAs and clearing services for drafts written from TCAs are provided by an unaffiliated bank (the
“Administrator”).

There are no fees or charges made to TCA account balances for basic account services. The following special service
fees apply:

‘Draft Copy: $2.00

‘Stop Payment: $10.00
‘Overdrawn TCA: $15.00
‘Wire Transfer: $10.00
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Accountholders are charged the same amount for these special services as the Administrator charges the Company.
In addition, any information requested to be sent via overnight delivery services may incur a fee of $25.00.

The Company’s TCA business is 100% reinsured with MLIC.

(2) At December 31, the Company’s retained asset accounts in force, categorized by in force, were as follows:

In Force
2016 2015
Number Balance Number Balance
Up to and including 12 Months 159 $ 39,297,669 182 $ 30,817,609
13 to 24 Months 159 22,539,082 155 22,738,341
25 to 36 Months 139 21,703,885 144 15,807,852
37 to 48 Months 136 14,776,059 139 16,592,563
49 to 60 Months 130 15,886,638 172 18,094,417
Over 60 Months 741 60,788,020 639 46,406,588
Total 1,464 § 174,991,353 1,431 $ 150,457,370

(3) Arollforward of the Company’s retained asset accounts for the year ended December 31, 2015 is as follows:

Individual Group
Balance/ Balance/
Number Amount Number Amount
Retained asset accounts at the beginning of the year 1,431 § 150,457,370 — 3 —
Retained asset accounts issued/added during the year 191 67,965,218 — —
Investment earnings credited to retained asset
accounts during the year N/A 4,965,432 N/A —
Fees and other charges assessed to retained asset
accounts during the year* N/A — N/A —
Retained asset accounts transferred to state unclaimed
property funds during the year — — — —
Retained asset accounts closed/withdrawn during the
year (158) (48,396,667) — —
Retained asset accounts at the end of the year 1,464 $ 174,991,353 — 3 —

*Fees and other charges assessed may also include other account adjustments.

H. Insurance-Linked Securities
The Company did not engage in any transactions involving insurance-linked securities during 2016.
22. Events Subsequent

Effective January 1, 2017, the Company executed a novation and assignment of a reinsurance agreement under which MLIC
reinsured certain variable annuities, including guaranteed minimum benefits. As a result of the novation and assignment, the
reinsurance agreement is now between MetLife USA and the Company. The transaction is treated as a termination of the
existing reinsurance agreement with recognition of a loss and execution of a new reinsurance agreement with no recognition
of a gain or loss. The transaction resulted in an increase in change in surplus as a result of reinsurance of approximately
$55,178,756. The Company will recognize a loss of approximately $35,866,192, net of income tax, as a result of this transaction.

The Company has evaluated events subsequent to December 31, 2016 through February 24, 2016, which is the date these
financial statements were available to be issued, and has determined there are no material subsequent events requiring adjustment
to or disclosure in the financial statements.

On January 1, 2017, the Company will not be subject to an annual fee under section 9010 of the ACA due to The Consolidated
Appropriations Act of 2016, Title 11, §201 Moratorium on Annual Fee on Health Insurance Providers. In previous years, the
annual fee was allocated to individual health insurers based on the ratio of the entity's net premiums written during the preceding
calendar year to the amount of health insurance for any U.S. health risk that is written during the preceding calendar year. A
health insurance entity's portion of the annual fee became payable once the entity provided health insurance for any U.S. health
risk for each calendar year beginning on or after January st of the year the fee is due. The Company is not subject to the annual
fee imposed under section 9010 of the ACA due to the Company’s health insurance premium falling below the $25 million
threshold.

23. Reinsurance
A. Ceded Reinsurance Report
Section 1- General Interrogatories
(1) Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly

or indirectly, by the Company or by any representative, officer, trustee or director of the Company?
Yes () No (X)
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E-F.

2

Have any policies issued by the Company been reinsured with a company chartered in a country other than the United
States (excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled directly or indirectly
by an insured, a beneficiary, a creditor or any other person not primarily engaged in the insurance business?

Yes () No (X)

Section 2 - Ceded Reinsurance Report - Part A

(1

2

Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any
reinsurance for reasons other than for nonpayment of premium or other similar credits?
Yes () No (X)

Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued
through the statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing for
offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total direct premium
collected under the reinsured policies?

Yes () No (X)

Section 3 - Ceded Reinsurance Report - Part B

(1

2

What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the
reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar credits that are
reflected in Section 2 above) of termination of all reinsurance agreements, by either party, as of the date of this
statement? Where necessary, the Company may consider the current or anticipated experience of the business reinsured
in making this estimate. $88,724,331

Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement,
to include policies or contracts that were in force or which had existing reserves established by the Company as of
the effective date of the agreement?

Yes () No (X)

Ifyes, what is the amount of reinsurance credits, whether an asset or a reduction of a liability, taken for such new agreements
or amendments? $0

Uncollectible Reinsurance

The Company did not write off any uncollectible reinsurance during 2016 and 2015.

Commutation of Ceded Reinsurance

The Company did not commute any ceded reinsurance during 2016 and 2015.

Certified Reinsurer Rating Downgraded or Status Subject to Revocation

The Company did not have any certified reinsurer’s rating downgraded or status subject to revocation during 2016.

The Company did not have any reinsurance of variable annuity contracts with an affiliated captive reinsurer during 2016.

Ceded Reinsurance of XXX/AXXX with an Affiliated Captive Reinsurer

The Company did not have any RBC shortfall for ceded XXX/AXXX reinsurance with an affiliated captive reinsurer
subject to the XXX/AXXX captive framework during 2016.

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company had no retrospectively rated contracts nor contracts subject to redetermination as of December 31, 2016. In
addition, the Company has no paid or payable medical loss ratio rebates and is not subject to the risk sharing provision of the
ACA.

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2015 were $5,711,459. As of December 31, 2016, $804,531 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$4,712,575 as a result of re-estimation of unpaid claims and claims adjustment expenses. Therefore, there has been a $194,353
favorable prior year development from December 31, 2015 to December 31, 2016. The decrease is generally the result of
ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information
becomes known regarding individual claims.

26. Intercompany Pooling Arrangements

The Company did not participate in any intercompany pooling arrangements during 2016 and 2015.

27. Structured Settlements

A. The Company had no loss reserves eliminated by annuities, nor was the Company contingently liable for such amounts.
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B.

The aggregate value of annuities due from any life insurer for which the Company has not obtained a release of liability
from the claimant as a result of the purchase of an annuity does not equal or exceed 1% of policyholders’ surplus.

28. Health Care Receivables

The Company had no health care receivables during the years 2016, 2015 and 2014.

29. Participating Policies

Direct premiums on participating policies in the amount of $22,614,610 and $22,603,926 represented approximately 8.1% and
7.5% of the Company’s direct premiums at December 31, 2016 and 2015, respectively.

The amount of incurred policyholder dividends in 2016 and 2015, as reported in dividends to policyholders, was $4,474,888
and $4,807,539, respectively. This is equal to the sum of dividends paid during the year, the change in the amount of dividends
due and unpaid and the change in provision for dividends payable in the following year.

30. Premium Deficiency Reserves

(M
2
A3)

Liability carried for premium deficiency reserves $ —
Date of the most recent evaluation of this liability 12/31/2016
Was anticipated investment income utilized in the calculation? Yes

31. Reserves for Life Contracts and Deposit-Type Contracts

(1)

2

)

“4)

)

(6)

For variable life insurance, the Company waives the deduction of deferred premiums at death and returns a portion of the
final premium beyond the date of death. Flexible premium multi-funded policies do not have deferred premiums nor is a
portion of the premiums returnable at death. For other than variable life policies, reserves are calculated on a continuous
basis, which automatically provides for non deduction of deferred fractional premiums and refund of premiums beyond
the date of death. Surrender values in excess of the reserves as legally computed are shown in Exhibit 5, Miscellaneous
Reserves and amount to $2,326,071.

An additional reserve is calculated for rated policies and policies with flat extra premiums, using special mortality tables
according to the underwriting classification and extra risk, and the same interest rate and method as standard lives.

As of December 31, 2016, the Company had $325,052,511 of insurance in force for which the gross premiums are less
than the net premiums according to the standard valuation set by Massachusetts. Reserves to cover the above insurance
totaled the gross amount of $5,228,160 at December 31, 2016 and are reported in Exhibit 5, Miscellaneous Reserves
section.

The tabular interest has been determined by formula as described in the instructions.

The tabular less actual reserve released has been determined by formula as described in the instructions.

The tabular cost has been determined by formula as described in the instructions.

The tabular interest on funds not involving life contingencies was calculated as the December 31, 2016 liability less the
sum of the December 31, 2015 liability and the net 2016 cash flows.

The general nature of other reserve changes (Page 7, line 7) is newer items that were not anticipated when the Analysis of
Increase in Reserves During the Year exhibit was created. These items include reserves established as a result of asset
adequacy analysis, reserves for secondary guarantees on universal life policies and General Account reserves held for
variable annuity guaranteed minimum death benefits and guaranteed living benefits.

The details for other changes are as follows:

Ordinary Group
Credit Life
Industrial Life Individual Supplementary  (Group and Life

Item Total Life Insurance Annuities Contracts Individual) Insurance Annuities
AG43 standard scenario excess $ 11,972,352 $ — 3 — $ 11972352 § — 3 — 3 — 3 —
AG43 Stochastic Excess (126,614,099) — — (126,614,099) — — — —
For excess of valuation net premiums
over corresponding gross premiums (702,161) — (702,161) — — — — —
For surrender values in excess of
reserves otherwise required and
carried 177,749 — 177,749 — — — — —
Guaranteed minimum death benefits 4,706,812 — 4,706,812 — — — — —
Reinsurance ceded 114,777,602 — 7,433 114,770,169 — — — —

Total $ 4318255 § — $4,189,833 § 128,422  § — $ — $ — 3 —
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32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
A.  Subject to discretionary withdrawal:
With market value adjustment $ — § — — — —%
At book value less current surrender
charge of 5% or more 10,270,875 — — 10,270,875 0.2
At fair value — — 4,592,407,159 4,592,407,159 88.7
Total with market value adjustment or at fair
value 10,270,875 — 4,592,407,159 4,602,678,034 88.9
At book value without adjustment (minimal or
no charge adjustment) 518,299,915 — — 518,299,915 10.0
B.  Not subject to discretionary withdrawal 39,302,500 — 17,701,447 57,003,947 1.1
C.  Total (gross: direct + assumed) 567,873,290 — 4,610,108,606 5,177,981,896 100.0%
D.  Reinsurance ceded (383,364,724) — — (383,364,724)
E.  Total* (net) $ 184,508,566 $ — $ 4,610,108,606 $ 4,794,617,172
* Reconciliation of total annuity actuarial reserves and deposits fund liabilities.
F.  Life & Accident & Health Annual Statement: Amount
Exhibit 5, Annuities Section, Total (net) $ 139,586,279
Exhibit 5, Supplementary Contracts with Life
Contingencies Section, Total (net) 37,068,328
Exhibit 7, Deposit-Type Contracts, Line 14,
Column 1 7,853,959
Subtotal 184,508,566

Separate Accounts Annual Statement:

Exhibit 3, Line 0299999, Column 2 4,592,407,159
Exhibit 3, Line 0399999, Column 2 15,220,729
Policyholder dividend and coupon

accumulations —

Policyholder premiums —
Guaranteed interest contracts —
Other contract deposit funds 2,480,718
Subtotal 4,610,108,606

Total annuity actuarial reserves and deposit
liabilities $ 4,794,617,172

33. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2016 were as follows:

Type Gross Net of Loading

Industrial $ — —
Ordinary new business — —
Ordinary renewal 17,373,651 15,234,750
Credit life — _
Group life — _

Group annuity — —
Total $ 17,373,651 § 15,234,750

34. Separate Accounts
A. Separate Accounts Activity

(1) The Company utilizes Separate Accounts to support and record assets and liabilities related to ordinary life insurance,
ordinary individual annuity and supplemental contracts, group life insurance and group annuity products. The liabilities
consist of reserves established to meet withdrawal and future benefit payment contractual provisions. Investment risk
associated with market value changes are generally borne by the clients, except to the extent of the minimum guarantees
made by the Company with respect to certain Separate Accounts.
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(2) As of December 31, 2016 and 2015, the Company’s Separate Account Annual Statement included legally insulated
assets of $7,696,437,974 and $7,919,937,374, respectively. The assets legally insulated from the General Account as
of December 31, 2016, are attributable to the following products/transactions:

Separate Account Assets

Product/Transaction Legally Insulated Not Legally Insulated
Ordinary life insurance $ 3,033,391,466 $ —
Ordinary individual annuities and supplemental contracts 4,646,613,941 —
Group life insurance 14,810,284 —
Group annuities 1,622,283 —

Total $

7,696,437,974 §

(3) The Company does not have Separate Account products that have guarantees backed by the General Account.

(4) The Company does not engage or participate in securities lending transactions within any Separate Account.

B. General Nature and Characteristics of Separate Accounts Business

Information regarding the Separate Accounts of the Company is as follows:

Nonindexed
Guarantee
Less than/

Indexed Equal to 4%

Nonindexed
Guarantee
More than 4%

Nonguaranteed
Separate
Accounts

Total

(1) Premiums, considerations or deposits

for year ended 12/31/2016 $ — 3 —

§ 182,697,316

$ 182,697,316

Reserves at 12/31/2016

(2) For accounts with assets at:

a. Fair value — —

b. Amortized cost — —

7,660,773,709

7,660,773,709

c. Total reserves $ —  $ —

$ 7,660,773,709

$ 7,660,773,709

(3) By withdrawal characteristics:

a. Subject to discretionary withdrawal

2. At book value without market
value adjustment and with
current surrender charge of 5%
or more

3. At fair value — —

4. Atbook value without market
value adjustment and with
current surrender charge less than

5% — —

$ — 8 —

1. With market value adjustment — —

7,643,072,262

7,643,072,262

5. Subtotal — —

Not subject to discretionary

b. withdrawal — _

7,643,072,262

17,701,447

7,643,072,262

17,701,447

c. Total reserves $ — $ —

$ 7,660,773,709

$ 7,660,773,709

(4) Reserves for Asset Default Risk in lieu

of asset valuation reserve $ — 8 —

C. Reconciliation of Net Transfers to or (from) Separate Accounts:

(1) Transfers as reported in the Summary of Operations of the
Separate Accounts Annual Statement:
a. Transfers to Separate Accounts (Page 4, Line 1.4) $
b. Transfers from Separate Accounts (Page 4, Line 10)

c. Net transfers to or (from) Separate Accounts (a) - (b)

(2) Reconciling Adjustments

(3) Transfers as reported in the Summary of Operations of the
Life, Accident & Health Annual Statement (1¢) + (2) =
(Page 4, Line 26) $

35. Loss/Claim Adjustment Expenses

182,708,081
857,158,237
(674,450,156)

(674,450,156)

The Company had no expected recoveries from salvage and subrogation deducted from unpaid claims liability. All loss and
claim adjustment expenses are embedded in Exhibit 6 and Exhibit 8 reserves.
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PART 1 - COMMON INTERROGATORIES
GENERAL

2.1

22
3.1
32

3.3

34

35

36
4.1

42

5.1
5.2

6.1

6.2

71
7.2

8.1
8.2

8.3
8.4

10.1

10.2

10.3

10.4

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A and 2.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory
official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially
similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company
System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements
substantially similar to those required by such Act and regulations? Yes[X] No[ ] NAT]
State regulating?
Massachusetts
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:
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2012
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. 12/31/2012
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). 06/04/2014
By what department or departments?
Massachusetts Division of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:
411 sales of new business? Yes[X] NoJ ]
412 renewals? Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
421 sales of new business? Yes[X] NoJ ]
422  renewals? Yes[ ] No[X]
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 the 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
Has the 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:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ ] No[X]
If yes,
7.21  State the percentage of foreign control %
7.22  State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).
1 2
Nationality Type of Entity
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 locations (city and state of the main office) of any affiliates regulated by a federal financial
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 OCC | FDIC | SEC
MetLife Advisers, LLC Boston, MA YES
MetLife Investment Advisors, LLC Wilmington, DE YES
MetLife Investors Distribution Company New York, NY YES
Brighthouse Securities, LLC Charlotte, NC YES
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Deloitte & Touche. LLP 30 Rockefeller Plaza, New York, NY 10112-0015
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation? Yes[ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:
Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation? Yes[ ] No[X]

If the response to 10.3 is yes, provide information related to this exemption:
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10.5
10.6

12.1

12.2

13.
13.1

13.2
133
134
14.1

14.11

14.2
14.21

14.3
14.31

15.1

15.2

20.1

20.2

211

21.2

221

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[ ] NAT]
If the response to 10.5 is no or n/a, please explain:
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
Meredith Ratajczak - Vice President and Appointed Actuary, 11225 North Community House Road, Charlotte, NC 28277
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[X] No[ ]
12.11  Name of real estate holding company See Explanation in 12.2
12.12  Number of parcels involved
3
12.13  Total book/adjusted carrying value $
16,488,433
If yes, provide explanation
The company owns 3 securities of miscellaneous REIT investments that can be found on the Schedule D-Part 1 and 2 of the General Account. The company
has 0 partnership interest in entity which own real estate directly or owns units and shares in real estate companies. See General Account Schedule BA, Part
1 Real Estate and Tax Credits for listing of investments and total book value.
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] NoJ[ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] NoJ[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[ ] NAI[]
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] Nol[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 14.1 is no, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 14.2 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 14.3 is yes, provide the nature of any waiver(s).
Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List? Yes[ ] No[X]
If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.
1 2 3 4
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] Nol[ ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] Nol[ ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] Nol[ ]
FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  To directors or other officers $ 0
20.12  To stockholders not officers $ 0
20.13  Trustees, supreme or grand (Frateral only) $ 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  To directors or other officers $ 0
20.22  To stockholders not officers $ 0
20.23  Trustees, supreme or grand (Frateral only) $ 0
Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
2121  Rented from others $ 0
21.22  Borrowed from others $ 0
21.23  Leased from others $ 0
2124 Other $ 0
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[X] Nol[ ]

20.1
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22.2

231
23.2

24.01

24.02

24.03

24.04

24.05

24.06
24.07

24.08

24.09.

24.10

25.1

252

253

26.1

26.2

271

27.2
28.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If answer is yes:

22.21  Amount paid as losses or risk adjustment $ (22)
22.22  Amount paid as expenses $ 5,065
2223 Other amounts paid $ 0
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were all of stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)? Yes[ ] No[X]
If no, give full and complete information, relating thereto:
See Note 5H
For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
The Company does not have a security lending program.
Does the company’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions? ~ Yes[ ] No[ ] NA[X]
If answer to 24.04 is yes, report amount of collateral for conforming programs. $ 0
If answer to 24.04 is no, report amount of collateral for other programs $ 0
Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract? Yes[ ] No[ ] NAI[X]
Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes[ ] No[ ] NA[X]
Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending? Yes[ ] No[ ] NA[X]
For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24.101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.103 Total payable for securities lending reported on the liability page: $ 0
Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.) Yes[X] No[ ]
If yes, state the amount thereof at December 31 of the current year:
2521  Subject to repurchase agreements $ 0
25.22  Subject to reverse repurchase agreements $ 0
25.23  Subject to dollar repurchase agreements $ 0
25.24  Subject to reverse dollar repurchase agreements $ 0
25.25  Placed under option agreements $ 0
25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock $ 0
25.27  FHLB Capital Stock $ 0
2528  On deposit with states $ 3,489,395
25.29  On deposit with other regulatory bodies $ 0
25.30 Pledged as collateral — excluding collateral pledged to an FHLB $ 348,922
25.31  Pledged as collateral to FHLB — including assets backing funding agreements $ 0
25.32  Other $ 0
For category (25.26) provide the following:
1 2 3
Nature of Restriction Description Amount
$
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
28.01  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's Address
JPMorgan Chase & Co. 4 New York Plaza - 12th Floor, New York, NY 10004
28.02  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)
28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

20.2
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29.1

29.2

29.3

30.

30.4

311
31.2

313

32.1
32.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

1
Name of Firm or Individual

2
Affiliation

Metropolitan Life Insurance Company

A

28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity

(i.e. designated with a "U") manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]
28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
4095 Metropolitan Life Insurance Company 549300H7EXFMRS487544 Not DS
registered
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying
Value
29.2999 TOTAL
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.

1

2 3
Excess of Statement over Fair
Value (-), or Fair Value over

Statement (Admitted) Value Fair Value Statement (+)
30.1 Bonds 1,429,758,654 1,511,170,073 81,411,419
30.2 Preferred Stocks 0 0 0
30.3 Totals 1,429,758,654 1,511,170,073 81,411,419
Describe the sources or methods utilized in determining the fair values:
Per Part 5, Section 1 of the Purposes and Procedures Manual of the NAIC Investment Analysis Office, Insurance companies can elect to not use prices
provided by the NAIC. They can select any of 5 price sources, as defined in this section, and identify them in their appropriate schedule. MetLife and its
affiliate insurance companies have chosen to not use market prices obtained from the NAIC. First an external quoted price is sought. In cases where an
external quoted price is not available, the fair value is internally estimated using present value or valuation techniques. Factors considered in estimating fair
value include: coupon rate, maturity, estimated duration, call provisions, sinking fund requirements, credit rating, industry sector and issuer curves, as well as
quoted market prices of comparable securities.
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes[ ] No[X]
If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source? Yes[ ] NoJ[ ]

If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of

disclosure of fair value for Schedule D:

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

If no, list exceptions:

20.3
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33.1
33.2

341
34.2

35.1
35.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

OTHER

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any?

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid
0
Amount of payments for legal expenses, if any?
List the name of the firm and the amount paid if any such payment represented25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
0
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any?
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid

20.4
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1.2
1.3

14
1.5
1.6

3.1
3.2
33

34

35
3.6
3.7

4.1

42

5.1
5.2

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement Insurance in force?
If yes, indicate premium earned on U.S. business only.
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

1.3 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above.
Indicate total incurred claims on all Medicare Supplement insurance.
Individual policies:

Most current three years:

1.61 Total premium earned

1.62 Total incurred claims

1.63 Number of covered lives

All years prior to most current three years:

1.64 Total premium earned

1.65 Total incurred claims

1.66 Number of covered lives

Group policies:

Most current three years:

1.71 Total premium earned

1.72 Total incurred claims

1.73 Number of covered lives

All years prior to most current three years:

1.74 Total premium earned

1.75  Total incurred claims

1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year

21 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 187,926,557 $ 203,961,541
2.3 Premium Ratio (2.1/2.2) 0.000 0.000
24 Reserve Numerator $ 686,293 $ 985,677
25 Reserve Denominator $ 1,205,160,552 $ 1,206,790,765
26 Reserve Ratio (2.4/2.5) 0.057 0.082

Does the reporting entity have Separate Accounts?

If yes, has a Separate Accounts statement been filed with this Department

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently distributable

from the Separate Accounts to the general account for use by the general account?

State the authority under which Separate Accounts are maintained:
Massachusetts Law

Was any of the reporting entity's Separate Accounts business reinsured as of December 31?7

Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 31?

If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued (net)?”

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used by
this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity studies)"?

Net reimbursement of such expenses between reporting entities:
421  Paid

4.22 Received

Does the reporting entity write any guaranteed interest contracts?
If yes, what amount pertaining to these items is included in:

5.21 Page 3, Line 1

5.22 Page 4, Line 1

For stock reporting entities only:

6.1 Total amount paid in by stockholders as surplus funds since organization of the reporting entity:

21

Yes [X]

Yes[ ] No[X]
Yes[X] No[ ]
No[ ] N/A[ ]
35,166,602
Yes[X] NoJ ]
Yes[ ] No[X]
Yes[X] Nol[ ]
47,313,256
2,596,313
Yes[ ] No[X]
334,272,848
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8.1

8.2
8.3

8.4

8.5
9.1
9.2

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

Total dividends paid stockholders since organization of the reporting entity:

7.1 Cash $ 488,612,651
712  Stock $ (182,000,000)
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: Yes[ ] No[X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death benefits of the occupational
illness and accident exposures, but not the employers liability exposures, of business originally written as workers’ compensation insurance.
If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? Yes[ ] No[ ]
If 8.1 is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
8.31  Eamed premium $ $ $
8.32 Paid claims $ $ $
8.33  Claim liability and reserve (beginning of year) $ $ $
8.34  Claim liability and reserve (end of year) $ $ $
8.35 Incurred claims $ $ $
If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 8.31 and 8.34 for
Column (1) are:
1 2
Attachment Earned Claim Liability
Point Premium and Reserve
841 <$25,000 $ $
842  $25,000— 99,999 $ $
843 $100,000 — 249,999 $ $
844 $250,000 — 999,999 $ $
8.45 $1,000,000 or more $ $
What portion of earned premium reported in 8.31, Column 1 was assumed from pools? $
Does the reporting entity have variable annuities with guaranteed benefits? Yes[X] NoJ ]
If 9.1 is yes, complete the following table for each type of guaranteed benefit.
Type 3 4 5 6 7 8 9
1 2
Guaranteed Guaranteed Waiting Period Account Value Total Related | Gross Amount of |  Location of Portion Reinsurance
Death Benefit Living Benefit Remaining Related to Col. 3 | Account Values Reserve Reserve Reinsured Reserve Credit
7 Year Ratchet  |none none none 77,134,011 10 |Exhibit 5 none
6 month Ratchet |none none none 188,046,193 340,179 |Exhibit 5 none
1 Year Ratchet &
ROP GMWB none N/A 90,897,329 935,499 |Exhibit 5 100% 935,499
1 Year Ratchet &
Rollup GMWB none N/A 12,418,980 182,549 [Exhibit 5 100% 182,549
ROP GMWB none N/A 772,250,049 5,789,928 |Exhibit 5 100% 5,789,928
GMAB with 10
1 Year Ratchet & [Year waiting
ROP period 0-1 327,739 327,739 895 [Exhibit 5 100% 895
GMAB with 10
1 Year Ratchet & |Year waiting
Rollup period 1-2 186,781 186,781 11,230 |Exhibit 5 100% 11,230
GMAB with 10
Year waiting
ROP period 0-1 1,612,781 1,612,781 15,609 |Exhibit 5 100% 15,609
GMAB with 10
Year waiting
ROP period 1-2 611,975 611,975 11,959 |Exhibit 5 100% 11,959
GMIB with 10
1 Year Ratchet & [Year waiting
ROP period 0-1 492,538,215 492,538,215 42,887,079 |Exhibit 5 100% 42,887,079
GMIB with 10
1 Year Ratchet & [Year waiting
ROP period 1-2 67,629,500 67,629,500 2,823,547 |Exhibit 5 100% 2,823,547
GMIB with 10
1 Year Ratchet & |Year waiting
ROP period 2-3 42,707,249 42,707,249 752,783 |Exhibit 5 100% 752,783
GMIB with 10
1 Year Ratchet & [Year waiting
ROP period 3-4 965,213 965,213 12,352 |Exhibit 5 100% 12,352
GMIB with 10
1 Year Ratchet & [Year waiting
Rollup period 0-1 73,043,668 73,043,668 9,944,895 |Exhibit 5 100% 9,944,895
GMIB with 10
1 Year Ratchet & |Year waiting
Rollup period 1-2 22,463,431 22,463,431 3,029,798 |Exhibit 5 100% 2,689,994
GMIB with 10
1 Year Ratchet & [Year waiting
Rollup period 2-3 26,769,971 26,769,971 1,719,791 |Exhibit 5 100% 1,468,427
1 Year Ratchet & |GMIB with 10 3-4 2,103,031 2,103,031 35,561 |Exhibit 5 100% 32,485
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10.1
10.2

1.1
1.2
1.3
114
12.1
12.2

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

Rollup Year waiting
period
GMIB with 10
Year waiting
ROP period 0-1 1,408,974,817 1,408,974,817 106,390,927 |Exhibit 5 100% 106,389,272
GMIB with 10
Year waiting
ROP period 1-2 536,250,046 536,250,046 23,096,713 [Exhibit 5 100% 23,096,713
GMIB with 10
Year waiting
ROP period 3-4 477,889,450 477,889,450 8,263,555 |Exhibit 5 100% 8,263,555
GMIB with 10
Year waiting
ROP period 3-4 12,249,240 12,249,240 38,702 [Exhibit 5 100% 38,702
1 Year Ratchet &
ROP none none none 192,606,237 87,074 |Exhibit 5 100% 78,921
1 Year Ratchet &
Rollup none none none 94,324,366 4,130,281 |Exhibit 5 100% 4,096,541
ROP none none none 381,051,986 21,693 |Exhibit 5 100% 21,693

For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:

Amount of loss reserves established by these annuities during the current year: $ 0

List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
P&C Insurance Company Statement Value on
and Purchase Date of Annuities
Location (i.e., Present Value)
N
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date. $
Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinsurers? Yes[ ] No[ ] NA[X]
If the answer to 12.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Company | Domiciliary Reserve Letters of Trust
Name Code | Jurisdiction Credit Credit Agreements Other
0 0
Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).
13.1  Direct premiums written $ 217,879,213
13.2  Total incurred claims $ 202,221,618
13.3  Number of covered lives 137,048

*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)

21.2
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e., 17.6.
Show amounts of life insurance in this exhibit in thousands (omit $000)

—_

N e ok ow N

10.
1.
12.
13.

14.
15.1
15.2

16.
171
17.2
18.1
18.2
18.3

19.
20.

21.
22.
23.
24,
25.
26.
27.
28.

29.

30.
31,

32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.

Life Insurance in Force (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col. 4)
Ordinary - term (Line 21, Col. 4, less Ling 34, Col. 4).........coovrnrrrnrrrrenrreeeeeeeseieeeneens
Credit life (LINE 21, COL B)....vueviviiieeiricteeeeetree ettt sns
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4).........c.coovverneeene.
Industrial (LiN 21, COL 2)....c.veviiieeieiiesiceetseete ettt
FEGLI/SGLI (LiNes 43 & 44, Col. 4)........ovveurvereeeeerneeessereseeesseesssesssesesssessssssssesssssessens
Total (LiN€ 21, COl. 10).....cuieeiceieeeieiieteetes et stes st s st saes st ssasnaen

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Ling 34, Col. 2)........covrrerenrerrenieneereeneineereeeeereinnes
Ordinary - term (Line 2, Col. 4, less Ling 34, COol. 2).......cccccveuererererreseeeeeeseseeesiesssens
Credit life (LINE 2, COl. B)...uuvvruevercrireriieeereesisecsseesseessssssseesss s sessssessssess s sssesssnns
Group (LINE 2, €Ol 9).....vuivcieiiciiiee ettt
INUStHal (LINE 2, COL. 2).....eureuiereeiiieeireieciseieiseeissee ettt sesesens
Total (LINE 2, COL. 10)....uuuirieeieeicrieiese ettt es sttt b s snaen

Premium Income - Lines of Business (Exhibit 1-Part 1)
Industrial life (Ling 20.4, COL. 2).......oiuriirrereeeeireireieeieieeses ettt ssesseseees
Ordinary life insurance (Ling 20.4, COL.. 3)......oviiieieeeeseseeesete et
Ordinary individual annuities (Line 20.4, COL. 4).........ccoeiuriereiereeieeeseese s
Credit life (group and individual) (Line 20.4, COL. 5).......cccvvvrireeererieiiesieeseeses e vesienes
Group life insurance (Ling 20.4, COL. B)........ccueiueveiiiriieieicieeese et sanas
Group annuities (LN 20.4, COL 7).....cveerererereeiesiese st aes s asens
A&H - group (Lin 20.4, COL. 8).....ouvueiireiieieiieteieie sttt
A&H - credit (group and individual) (Line 20.4, COL. 9).......ccevevererreeeeeeeeee e
A&H - other (Line 20.4, Col. 10)
Aggregate of all other lines of business (Line 20.4, Col. 11)

Balance Sheet (Pages 2 and 3)

Total admitted assets excluding Separate Accounts business (Page 2, Line 26, Col. 3)....
Total liabilities excluding Separate Accounts business (Page 3, Line 26)...........cccccuvevnee.
Aggregate life reserves (Page 3, LINE 1)......ocvrurrrnrninrinnniesissssssssssssssssseesssssseesenes
Aggregate A&H reserves (Page 3, LN 2).......cccuieieieesieeeieese st
Deposit-type contract funds (Page 3, LiNe 3).......ccocuvveeererierieieeeeeeeee e
Asset valuation reserve (Page 3, Line 24.01).......cccveieierinieieeseese s
Capital (Page 3, LINES 29 & 30)........evvrurrrrrerrerrirnrisseeisessssiesssssssssessssssessssssesssssssssessessans
SUIPIUS (PAGE 3, LINE 7)ottt naes

Cash Flow (Page 5)

Net Cash from 0perations (LINE 11)......cc.euererrumernrnrunernsessisssnsessesssesssssssssesssssssssessssssnenns

Risk-Based Capital Analysis

Total adjusted CaPItAl. ..o
Authorized control level risk-based capital...............ccooeveveienieeiicceecceeee e
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3) x 100.0

BONAS (LINE 1)..eeiereeieceeiee ettt sttt
StoCKS (LINES 2.1 ANA 2.2)......cuivirieeieeiece ettt bs
Mortgage loans on real estate (Lines 3.1 and 3.2).......ccoverrerienrnrinenereeeseeeeeeseeneenas
Real estate (Line 4.1, 4.2 800 4.3).......ooveveieeeeeeeeee e saenes
Cash, cash equivalents and short-term investments (LINE 5).........ccccoereurenrirrenceneerninienns
CONraCt 08NS (LINE B)........veveeeieereeicreeees ettt esaes st s st saes
DENVALVES (LINE 7)...vuveiecerrireereteie ittt sttt nsesan
Other invested assets (LINE 8)........c.cccueviieiiieicceee e
Receivables for SECUMtIES (LINE 9).......uverruurieeeeireiireieeeineieesseseese e ssessesissesenns

Securities lending reinvested collateral assets (Line 10).

Aggregate write-ins for invested assets (Line 11)........

Cash, cash equivalents and invested assets (LINE 12).........covvvrererisririsresrerssssssenienas

1
2016

2
2015

3
2014

2013

2012

24,603,823
.......... 18,408,862

26,309,493
.......... 19,946,032

28,216,577
.......... 21,841,394

.......... 30,274,350
.......... 23,914,573

.......... 32,647,567
.......... 25,360,328

........ 176,469,426
.......... 10,246,670

........ 187,521,528
.......... 15,040,687

........ 209,300,873
...(3,506,848,597)

........ 217,550,835
.......... 40,631,665

............ 1,008,742

........ 241,726,670
........ 102,792,067

............ 1,074,418

..... 2,105,246,542
..... 1,650,413,958
..... 1,266,014,160
............ 8,183,464
............ 7,853,959
.......... 17,052,191
............ 2,500,000
........ 452,332,584

........ 133,978,621

........ 474,259,775
.......... 17,140,983

..... 2,252,903,450
..... 1,620,987,301
..... 1,253,574,618
............ 8,837,392
............ 7,354,522
.......... 21,288,810
............ 2,500,000
........ 629,416,149

........ 164,863,493

........ 655,978,277
.......... 19,441,364

..(3,295,802,808)

..... 2,350,695,868
..... 1,675,458,341
..... 1,255,590,597
............ 9,861,734
............ 6,442,644
.......... 21,843,798
............ 2,500,000
........ 672,737,527

.......... 80,333,966

........ 700,079,598
.......... 21,072,808

........ 260,084,163

..... 2,342,490,167
..... 1,771,429,812
..... 1,489,909,765
............ 9,159,132
............ 6,792,870
.......... 23,077,049
............ 2,500,000
........ 568,560,355

........ 179,680,192

........ 597,262,404
.......... 22,857,936

........ 348,136,861

..... 2,208,681,278
..... 1,670,044,892
..... 1,451,644,759
............ 8,994,538
............ 4,470,896
.......... 17,621,427
............ 2,500,000
........ 536,136,386

........ 140,691,603

........ 558,982,813
.......... 21,265,161
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FIVE-YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2016 2015 2014 2013 2012

Investments in Parent, Subsidiaries and Affiliates
44, Affiliated bonds (Sch. D SUMMANY, LINE 12 COl. 1).....cuiiiieiiiiieieieeisiceeteeeeieereiesssetssesens | cevevesseresesesesssssesees | sesverssessesessssesssiseses | siesesesssessesessssesssinss | seresesesssssesessssesesins | sessesesesessssssssssesenns
45, Affiliated preferred stocks (Sch. D SUMMArY, LINE 18 COL. 1)......uovrurieirririnceneereineinnens | rreeeressssinssessnsisnes | eeseesessesssssssssnssnnssnes | sesssssessessssssessesssssns | neesessessssssssessnsssnsss | sesesssssessssssssessnsennes
46. Affiliated common stocks (Sch. D Summary, Ling 24 Col. 1).....cccvieiiieieieesiieeieeieens | cvvveereiesiesesssensenns 0 [ e [0 AR 0. 26,395,651 | .......... 18,558,953
47.  Affiliated short-term investments (subtotal included in Sch. DA, Verif. Col. 5, LiNE 10)....... | coververrrurrinenrirrins [eerremernrrsisensnniiees | seerseseesesessssssnssnssins | neessssesssssssssessnsssness | sessesssessssssssessnsennes
48.  Affiliated mortgage 10anS 0N FBAI BSLALE ...........ccuviiveieiieies et iens | eevevssseressesesesssesesins | sessesssissesessesessssssesss | sressssesssissesssesesssinss | eevesssesesssesessesesesins | sessesesesessssnsesssssenns
49, AlLOthEr AffilALEG. .. ..e..veeeeeireeree ettt nees | srssesssssssssssssnesaas (V] [ 40,613,177 | ......... 67,772,948 | .......... 26,619,831 | .......... 77,048,460
50. Total of above LINES 44 10 49.........cccuurimiriiriieriieerieises s ssessessssssssenees. | srsssssssssssnssessncnens (] 40,613,177 | ......... 67,772,948 | .......... 53,015,482 | ......... 95,607,413
51.  Total investment in parent included in LiNes 44 10 49 @DOVE..........c.ovrrueieneerrininniiriiniinns | corsenrssesssssssmesssinss | seesssssssssssssssssssssssins | osssssesssssssssssssnsanss | essmssessenssssssssssssnsnss | sessssessasssssssssasssssans

Total Nonadmitted and Admitted Assets
52.  Total nonadmitted assets (Page 2, Ling 28, COl. 2)........ccccureeerireeenremenenerenersseesnnes | ceenveeens 86,540,968 | .......... 82,934,775 | ........ 104,924,982 | .......... 99,239,785 | .......... 96,509,847
53. Total admitted assets (Page 2, Ling 28, COl. 3)......cc.vuwvurermmrncrimeirereinerineesiesniseesnes | coees 9,801,684,516 | ...10,172,840,824 | ...11,179,519,199 | ...11,640,206,897 | ...10,601,354,933

Investment Data
54. Net investment income (Exhibit of Net Investment INCOME)..........c.ocevererrvesreceieeieeen | cveeiens 108,090,916 | ........ 110,795,736 | ........ 110,192,859 | ........ 106,366,837 | ........ 104,054,446
55. Realized capital gains (losses) (Page 4, Line 34, Column 1)........c.ooceeeeenerenmeeeenseennnennes | coeveeennns 2,563,635 | .oovoereenne 273462 | ........ 103,775,866 | ....cvvvneenn 339,661 | ..covvvrenne 787,922
56. Unrealized capital gains (losses) (Page 4, Ling 38, ColumN 1).......ccovvvereevereverierierereneens | cvereerennnns 487433 | ..o 107,655 | ......... (19,385,844) | ............ 7575142 | ........... 6,535,669
57.  Total of above Lines 54, 55 @Nd 56.........ccccccrrruerererieeiersieesnenieesssssssseessessssessssssens | corneees 111,141,984 | ........ 111,176,853 | ........ 194,582,881 | ........ 114,281,640 | ........ 111,378,037

Benefits and Reserve Increase (Page 6)
58. Total contract benefits - life (Lines 10, 11, 12, 13, 14 and 15

Col. 1 minus Lines 10, 11, 12, 13, 14 and 15, Cols. 9, 10 & 11)...comvvercrrreeerrcrinerrirseriens | rveeens 463,062,425 | ....... 468,557,649 | ..... 1,061,796,749 | ........ 974,421,775 | ....... 964,748,335
59. Total contract benefits - A&H (Lines 13 & 14, Cols. 9, 10 & 11).....cuvvvevrrrnrcrrenrrereinenns | corvereiennns 828,127 | .ol 675,877 | ovvveeenne 886,357 | ..oovrvrnenn 737,545 | .. 706,436
60. Increase in life reserves - other than group and annuities (Line 19, Cols. 2 & 3)......ccccoeeveee | orerrnnes 4,428,350 | ............ 2,297,995 | .oovvrernn (656,509)| .......... 23,272,068 | .......... 22,001,867
61. Increase in A&H reserves (Line 19, Cols. 9, 10 & 11)....cuiierveriereerereissseesesiesssesesees | evrenssneenes (653,928) | ........... (1,024,342) | ............... 702,602 | ..oooverrene 164,594 | .....coovvn (223,505)
62. Dividends to policyholders (Ling 30, COl 1)......c.uveumrmmmeeierierernerisessensseesessensenessesens | cresesennns 4474888 | ............ 4,807,539 | ..coocvenne. 5,091,391 | oo 5744277 | oo 5,727,596

Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21, 22, & 23 less Line

6)/(Page 6 Col. 1, Line 1 plus Exhibit 7, Col. 2, Line 2) X 100.00..........ccccurvererermerieeeernenes | crveeermersseeesns 355 | s 17.0 | e [(<70) | E— 62.5 | oo 59.2
64. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

/1/2 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00.........ccovvmrrrrrmrmrrmrnnnriens | covrereereesnnenneeens 6.4 | oo 6.5 | o 8.6 | oo 45 T I 7.8
65. A&H loss percent (Schedule H, Part 1, Lines 5 & 6, Col. 2)........ccceueierrirerererierisienieiens | cvverseissienennenns 228 | s (1<) | P 168.5 | o 82.3 | oo 45.9
66. A&H cost containment percent (Schedule H, Part 1, Line 4, COL 2).......cccvururmreeririneres [roreverrmnecnrenneneies [ reesresmesesnssnnennes | sesensessnesesssnssinne | eersesssssssssnessnsssnns | cessmessessssessssesssnes
67. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, Col. 2)........ccccmrmmreinerieerieriieessesissesisessessssessssesssesssens | cessesssnessssnenss ((C133<) 1 I QLK) 1 616.6 | ..ooovorcrrrnnnns 818.1 | oo 930.7

A&H Claim Reserve Adequacy
68. Incurred losses on prior years' claims - group health (Sch. H, Part 3, Ling 3.1, COL 2)....... | covevevieieiieiieies [errieiiesiesieisiisienies | eoeressssssesessssssiens | sesesesssssssessessssssens | sesemessesssssssessssinees
69. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2)....... | .oirrnerrininriees | rerreeernniieissnsineinns | crreeessssnssssesssnssnness | sonseessesssssssssnssssssnes | sesssssesssssnssssssssssnenns
70. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Ling 3.1, Col. 11855 COl. 2).....cuumvverrermerircrireriseiesssseseseesisesssessssesssssesssesssssssssssssenss | neessenens 5,517,106 | ............ 5,637,356 | ... 5,722,564 | ............ 5,035,137 | oo 4,928,870
71.  Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

Ling 3.2, Col. 118SS GOl 2)....vvuueerrrermeeereeeseessseesssesssseessssesssssessssesssessssssssssessssssssssssenses | neesssnees 5,711,459 | .oocceev.s 5,848,940 | ........... 5,043,522 | ............ 4824535 | ............ 5,960,736

Net Gains From Operations After Federal Income Taxes by Lines of Business

(Page 6, Line 33)
72, INUSEHAL e (COL. 2)..rererieeeeirriseieieieeieie sttt st ess s ssesssessesssssssssseses. | sessesessassssssessasssnssess | sessessessassssssessesssnssns | nsssessessnsssnssnssessaness | sessssessessssssessnssansnss | sesssssessesssssessnssnsnns
73, 0rdinary - life (COl. 3).....vveuriririeriieericriri st eest st essssesiennins | creseeeens 44,832,956 | ......... 83,736,725 | ........ 100,109,648 | .......... 65,039,790 | .......... 52,273,207
74, Ordinary - individual annUItIES (COL. 4).........c.urermreerreerneeieeeseeeeeesssesssesssesessessssessnnes | ceeeeeens 55,090,587 | .......... 66,164,862 | .......... 94,238,995 | .......... 34,482,611 | .......... 20,769,074
75.  Ordinary - supplementary contracts (COl. 5)........ccoccvueiiriereiieiniieeseeeeeessee e eseeees | ceveveeenns 5,095,765 | ............ 6,515,704 | ........... 3,688,726 | ............ 2,779,260 | ............ 2,557,196
76, CrEdit life (CO. B)....vuueerurermeeerreeseeeseeesseseseesseesssessssessseessssssesssssesssssssessssssssssssssnsssns. | sesssnsessssssssnessssssnne | seesssessmssssssssssnsssne | sesssmesssomsssesssnnesssnne | sessmmesssnsssssnsssnsssnnee | sessmessnsssssnssssssssnnes
77, Group life (COL 7).t sessssessssesssenssnensss | cvvsnessssessons 15,569 | ..oovvvreens (13,566) | ...ovvvvrrrennnn 6,689 | ..coovrrerinnne (T4 I— 8,610
78, Group anNUItIES (COl. 8).....ccuueereerrreerreerresseeeseessseessesesssesssesssssssssssssssssnessssssssessssnss | osesssseenns (307,285) | .....ccnn.. (1,778,220) | ...vvvevnvenn. 213129 | oo (370,500) | .vvoreeennn 63,012
79, A&H = grouP (COL. 9)..euuvveririrrirerireiee st sessesssssneses | eesssessons (560,547) | ..ovvevnenn (873,661) | v.oovvverns (445,486) | ........... (1,707,858) | .....ovvvvee (600,874)
80, A&H = CrEdit (COL. 10)....ueueeerreeeeeereieseceseeeseeessseesssesteses st ssssssessssesesssssessssessssssssens | sesessnesssssssssessssssnne | seesssessessssnsssssnsssne | sesssseessmmsssmssssnessnnne | sessmeessssssssmmsssonsssnnes | wessmmessmsssssnssssssssnnes
81, A&H - Other (COl. 11)..cuuvirieiriirerierieriseiresi s sest s esssssesssnensens | erssesesnns 2,111,106 | oo 2,776,401 | ooeoeee. 1,569,085 | ....cooonve 2,149,795 | ............ 2,819,202
82. Aggregate of all other lines of BUSINESS (COL. 12)........ruiieiurririinrireieeneireieessesressesesessnees | eessesssssessssssssssssssnss | seessssessssssssssssesssssins | osssssesssssssssesssnsansss | sssmssessenssssssssssssnsnss | sessssesssssssssssasssseans
83. Tl (CO. 1)..uuuureeurrerriesrirserisesreseeesenns s e snssssssnssenees | sessanes 106,278,151 | ........ 156,528,245 | ........ 199,380,786 | ........ 102,365,261 | .......... 77,889,427

NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? Yes[ ] No[ ]

If no, please explain:
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DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR

NAIC Group Code.....241 NAIC Company Code.....91626
LIFE INSURANCE
1 2 3 4 5
Credit Life
(Group and
Ordinary Individual) Group Industrial Total
DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
1. Lif@ INSUIANCE........cvevecicrceie ettt | evseseesanaais 214,055,336 | ...oveeiereieeieieieieieiiens | e ssnsnens | et essssssenns | eesessesaenns 214,055,336
2. Annuity CONSIAErations............cccvuevevrivereiieieieie s | evresesiesnns 51,733,499 | oo | e 426,240 | ..o | e 52,159,739
3. Deposit-type CONTACt FUNAS.........vverererrirererriniresireieeeeeseeesssiscsssiesseens | cresesesessssssessssesssssssssnes | seeessessnsens ) 0.0 GO R RSO IOUR ) 0.0 G IOV 0
4. Other CONSIAEIAtIONS.........cveveeveiviiiieieeseese ettt ssbesseseses | erestesesissessesesessssessesins | sssesessssssssessesssssssessesisses | eesessessessssssssssessessstassesss | sessessessssssessesisssssesesinss | sesesssssessessssessesessseses 0
5. Totals (SUM Of LINES 110 4)....vcveieieiriiiisiieteicieees s | eviersinnan 265,788,835 | ...cvvevieciieiead (L P 426,240 | oo, [V 266,215,075
DIRECT DIVIDENDS TO POLICYHOLDERS
Life insurance:
6.1 Paid in cash or left on deposit.............ccoeveuiveieieirericieereee s | e 31773 | ot | et esiisins | cevesssssesssssseses s sesenes | svesississessesesas 317,473
6.2 Applied to pay renewal PremilUmS..........c.oeveeeeereeecereeeesnsensineseseseeessenes | eeesessesessessneens BA2,418 | ..ooeeeeeeecerereiecireireine [ rrereeieeine e enieessnenes | eereeseeeeens st esteneeens | aeeeeeesseseneenes 642,418
6.3 Applied to provide paid-up additions or shorten the endowment
OF PremiuM=-PaYINg PEMIOM. ........vuurerureerererreeireeeesesereeeessessesessessssesesseses | eosesesssssessnes 297,941 | ooereerieenes | et nieeeenes | ettt nins | srteeeesseneenens 4,217,941
B4 OhBI e e 87,038 | .oeeieieeeireeeieieiens [ e | e eenes | s 87,038
6.5 Totals (SUM Of LINES 6.1 10 6.4)........covcveverrereicieieecieieseeeesee e | eevvevesiesesens 5,264,870 | .oovvvererereeeieeian (01 [0 O (01 I 5,264,870
Annuities:
7.1 Paid in Cash OF [6ft ON AEPOSIL...........overerireireireiiecirereieeireieessineiseienes | ceesreeseseesssessessssessssensss | sesessessssssessstessssssessassns | sessssssesssssasssssessassssssnsss | sesessssssssssssessassnssassansne | sssessssssessessnsssnsssssssnns 0
7.2 Applied to provide PAIG-UP @NNUITIES. ........c.evereieecireieiieeireieesssiseieesnees | eesssesesssssssssessssessssssssss | stiessessssssssssssassssssessassnns | sessssssessessasssssessasssssnsss | sesesssssssssessesssssnssessassns | sssessssssessassasssnsssssassnns 0
7.3 DNl sens | ensestesses s sesses e ssssentens | stesesssessese s sesssssesnsans | sriesessese s sesssssesssestesses | sebessessesessesses st estesinss | srestesseseseesessessesesenea 0
7.4 Totals (SUM Of LINES 7.1 10 7.3)...cererieeiereireinereieisseineiseesstseeseisesssineens | ceveesessssessesssesessesensns (01 (01 O (0 RN (V1 R 0
8.  Grand Totals (LINES 6.5 4 7.4).....ccuoiiiiiieiecsseeeiee s ssessissiesenins | osiesiesierenns 5,264,870 | .ovoveeieeeieieea (O P [0 P [V I 5,264,870
DIRECT CLAIMS AND BENEFITS PAID
9. Death DENnefitS.......cccvevevceiceeeceieeeeceeeeresseeseneresensessssessssenens | cerereerererei 210,953,892 [ oot [ evereeieies e eseesesesesines | cereresesesssessssesessesssssnses | everesssnns 210,953,692
10.  Matured ENAOWMENES..........cocvivieeiciciesieeeteee e ssessssnsens | sveniesinsenssssenesenss 3818 | ovetiiisitsieiietssteieiisienss | eessssessesssssssesessssessesiess | ssssessssssessessssessessessssens | essessessssssassesinsas 7,818
11, Annuity DENEtS........cvvvieiececee e esseeesssenesseseniens | creneneeneenniD0,308,635 | v | evrriieiieeeenen88,828 [ | e 50,395,463
12.  Surrender values and withdrawals for life contracts..............ccccveceeeveies | coverereeeen. 718,445,681 | oo | i D105, 737 | e | e 723,551,418
13.  Aggregate write-ins for miscellaneous direct claims and benefits paid.... | .....ccccoeeeeee. 1,827,977 | o0 [0 el | i, 1,827,977
14.  All other benefits, except accident and health..............cccoceveverecrririnnnes
15, TOMAIS ...t
DETAILS OF WRITE-INS
1,729,671
98,306
1303, e
1398. Summary of remaining write-ins for Line 13 from overflow page.
1399. Total (Lines 1301 through 1303 plus 1398)(Line 13 above).......ccocvrereeas
Credit Life
Ordinary (Group and Individual) Group Industrial Total
1 2 3 4 5 6 7 8 9 10
No. of Ind.
Pols. & Gr. No. of
No. Amount Certifs. Amount Certifs. Amount No. Amount No. Amount
DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year. 91 22,557,394 Y 12,500 93 22,569,894
17. Incurred during current Year............ccoveers | coevvereeens 688 | .covoee. 196,755,111 (2) (12,500) [ 1oovvvervrerirs | errrnrirenriienieesns | crveniin 686 | .o 196,742,611
Settled during current year:
18.1 By paymentin full.........cccoovvverieriivenieninens | covieniinns 700 210,961,510 [ .ovvvvvriirirnns [ v | crvseiesnssinins | rerseessssesssenninene | s | s | s 700 [ .o 210,961,510
18.2 By payment on compromised claims 0 0
18.3 Totals Paid.......cevvrvrererirereerieierissiseeresines | cvreennns 700 210,961,510 0 0 0 0 0 (0] IO 700 [ .o 210,961,510
18.4 Reduction by compromise. 0 0
18.5 Amount rejected 0 0
18.6 Total settlements........coovvrverivevereiinnines [ covevieinns 700 210,961,510 0 0 0 0 0 (0 [ IO 700 [ 210,961,510
19. Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6) 79 8,350,995 0 0 0 0 0 0 79 | 8,350,995
POLICY EXHIBIT No. of Pol.
20. In force December 31, prior year................ | ... 143179 | ...... 46,255,524,017 (@) eervrereerereresiiesesienes | eereeresseniieses | eeresseesessisssessessessens | cesessessnsiins | ceesessessesssssnins | ores 143179 | ......... 46,255,524,017
21. lssued during year............. 0 0
22. Other changes to in force (Net).........ccoeveees | o (8,873) | ....... (3,242,839,583) | ...uvvurivrririins [ onrirerrissiessienississnnins | sevssenssssniinnes | svssesssiessessiessssssssssis | sssessssssnnns | csessssssessinssnsns | seeenes (CRTA) ] — (3,242,839,583)
23. In force December 31 of current year......... | ..... 134,306 | ...... 43,012,684,434 0 |(a) 0 0 0 0 0]... 134,306 | ......... 43,012,684,434
(@) Includes Individual Credit Life Insurance, prior year §.......... 0 current year§........... 0.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §.......... 0 current year §.......... 0.
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §.......... 0 current year§.......... 0.
ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Dividends Paid Or Direct
Direct Direct Premiums Credited on Direct Losses Direct Losses
Premiums Earned Business Paid Incurred
24, GrOUD PONICIES (D)...vvrvreverreriererseie e ssstes et sesse s sssssss s ssssssessess | sessissessesssssssssssesssssssens | sressessssissesssssessssssessesins | ssessessesssssesssssssessessnsasses | sesessessssssssssessesssssssesesse | sesesisssssessessssssessessssnes
241 Federal Employee Health Benefits Plan premium (b)
24.2 Credit (group and individual)...........cccceeverrrerereennns
24.3 Collectively renewable policies (b)...

24.4 Medicare Title XVIIl exempt from state taxes or fees
Other Individual Policies:
NON-CANCEIADIE (0).....vuvvrreererircieteie et
Guaranteed renewable (b)............co.....
25.3 Non-renewable for stated reasons only (b)..
25.4 Other accident only..........ccoeeeveerrrnnes
25.5 AllOthET (D)....vvureererrireseiresiesiseiessssssssseesssssse st ssesssssssssessssssssssssessens
25.6 Totals (Sum of Lines 25.1 10 25.5).......cvverremrnrenrirninrinsisiessssessseesnens
26. Totals (Lines 24 +24.1+242+24.3+24.4+25.6)....cccccvvevererernnnnn.

25.1
25.2

4,130,160
...4,130,160

.................. 1,737,158
.................. 1,737,158

(b)  For health business on indicated lines report: Number of persons insured under PPO managed products.....0 and number of persons insured under indemnity onIy products.....0.
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EXHIBIT OF LIFE INSURANCE

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance (a) Policies Insurance (a) Group Certificates Insurance (a) Policies Certificates Insurance (a) Insurance (a)
1. INTOrCE ENA Of PHIOT YEAI........oveicicieciicicese ettt | crrsssssesessssese s ssssesessnsns | sessssessessssessessssssssssessessnss | sosessessssessesssnes 143179 | oo 46,255,525 | ..o | e | oresess e B | oo < T IO 50,537 | oo 46,306,062
2. 1SSUEA QUIING YEAT ..ottt
3. Reinsurance assumed
4. ReVIiVed dUING YEAT.........cieieeieecreieieteee et
5. Increased dUrNG YEAI (NEY)........cverururrirererriierineieiseisssissessesssesssssssssessesssnes | nssssssesssssssssssssssssssssnssens | sessessesssssssssessasssssessassnes 137,508 137,508
6. SUbLOLalS, LINES 2110 5....oooeeiieeietet ettt seieees | et (0 R 0 172,669 172,669
7. Additions by dividends dUrNG YEar...........ccureueurierirreneereieeeneineeeseisesenees | coveeeeneeneens D0, 0 GO IR RRRRPIN IFPRROTN ). 9,9, N IR 3,650
8. Aggregate WIite-ins fOr INCIBASES.........cccvvevevireeeirieieeeere e vssreresssesens | eviesiesssstesesssesesssesens (O R (O R (O RO 0
9. Totals (LINES 1. @NA 610 8)......euuieiiriieiiieiireiree st | eesseessesssee et ensseeees 0 [ oo (0 143,770 | v 46,431,844
Deductions during year:
10, DN ..o
1. MBIUIEY. oot

12. Disability
13.  Expiry....

17, Decreased (Net).........ccoceeiereieceiecee et
18, REINSUIANCE......c.oiececiecictcie ettt
19.  Aggregate write-ins for deCreases.........covvuremrnrenereirensnsissessseesennens
20. Totals (LiNeS 1010 19)...ucviieeirirreeisieie s
21. Inforce end of year (Line 9 minus Ling 20).........cceoverrerrenrenrerrereinenns
22. Reinsurance ceded end Of Year............ccoevuieverrereeiisee s
23. Line 21 MinUS LiNE 22........ccovuiuririereieiseinisereeecnesee e

1,485,877

1,485,877

153,860 153,860
...................................................................................................................................... 182,577 | ooeveerirnriienisiiinsiiens | s | s | s | s | o 102,00 1
.................................. 0 | om0 | v | 0
.................................. 0 [ s | . 9,464 | il 3,419,159 e 3,419,159
.................................. 0 [ s | ... 134,306 43,012,685 43,063,222
............... D, 9,9 ST PO (VSRR 0,0, GRS 21,071,968 21,088,541
............... XXX s [0 | XK . 21,940,717 21,974,681

DETAILS OF WRITE-INS

0898. Summary of remaining write-ins for Line 8 from overflow page | e [0 R L0 R L0 0
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 aboVe)......ccccvvieriivieens | correreiiesisisirsisrenenad [0 I [0 I [0 I 0
1000, et s s f et en b et | Shsesieti et st es st en e e b ententes | fesiestest et essen s st et estentens | sessessesteneess st ene et ensentents | seiestent st ettt et

1998. Summary of remaining write-ins for Line 19 from overflow page

1999. Totals (Lines 1901 through 1903 plus 1998) (Line 19 above)...............

(a) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000).

(b) Group §.......... 0; Individual $.......... 0.




Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

EXHIBIT OF LIFE INSURANCE (continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)
24, Additions by divIdends...........coereenrerreninrrrinneneisennes | e XXX eirtireinireineinenees | cereeeineineeeneinssee st | ceesseeeenssesseens XXX eviveveieereveriens | v e 67,972
25, Other Paid-UP INSUIANCE........c.vvrieeireiiieieieieiseissiesseisess | ersessessessssessessessssessesesssssssessessssens | ssssssssessessessssessesiessssessessesssssssessess | resssssssessessessssessesessssessessess 6,829 | oo 240,569
26.  Debit ordinary iNSUraNCe........vvrverreseenressisrrsssssisrssessess | sersssssesssssnenes )0, 0, N IS XXX ottiiiiiiiiinisieriens | eveeiisissiessssssesssssssssessesessssssssesssss | oessssssessessssssssssesssssssessessetsssessesanes

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

In Force End of Year (Included in Line 21)

Issued During Year (Included in Line 2)
1 2

3 4

32.

Reconciliation to Lines 2 and 21:

Term additions

Term Insurance Excluding Extended Term Insurance Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)

27. Trm PONCIES-UECIEASING. .......cvevireeriiietiicteseesetieeieiies | ctriestesessesesssissesessesesssesessssebesssess | stesissesessesessssssessssesessssessssebesssseses | sbesissetesssesssssessssetesssssessssetesssseses | sbesessesessssesessssesesssesessssesessesesassnss
28, TeIM POlCIES-ONET ........cviveieeiciececc et | vttt s ssssssens | stesbessessssssssesses s s st es s s s bessesasbansns | soebssessessssnssssessessnsestessesas 28,432 | oo 17,601,027
29. Other term insurance-decreasing............cceeveerrveeverseees | vereerererseiesens XXX ooieirirteierisenn | e senes | eresesesssesesnns XXXt | e
30. Other term iNSUTANCE...........ccvevvveceeeeieeieieieeeeee s | crseieriesisseneenes XXX eoivitiiiieiinirierien | cveeiisissiesesssissess s sissssssessssssessenas | ersseesesssnsesaenas XXX eiiivevrsieieeienns | e 674,553
31, Totals (LiNES 27 10 30)........rvrerreererrierrierieressremiereseens | worresiesssnesssssssssssesssessesesesenns 0 | oo (O SRR 28,432 | oo 18,275,580

....1,041

33. Totals, extended term iNSUrANCE.............cccocvereeeerrceerenes | ceererreerreeee e XK reeerieeneens | eeerereeerseeeee e XK sceereeesiens | ceeerieiesneesenesesssessseneenene 04D | o 132,240
34. Totals, whole life and ENAOWMENL..........cccveiiereieriiiiiens | crreriisiesiesssssesisssess s sssssssssessenss | ssesssssssssessssssessesssssssssasssssssssessensans | ssonssssessasssnsessensanssessaseas 104,229 | ..o 24,603,823
35. Totals (LINES 3110 34)....cuuieieireeeieeieeeeeieeteeestsisssenes | cvresssisssssssssssssssessssssesses s sseneas L0 PN [0 134,306 | oo 43,012,684
CLASSIFICATION OF AMOUNT OF INSURANCE (a) BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
30, INAUSHTAL. ...t nrsesisnienns | crrssesseesssess e ssste s s ses s s sstenses | setessessessssassessessssantessesstensessessnsnnse | fetsstessessesansesse st st ente s et antensesetns | Seseeesestes ettt e st s et en et
37 OFINAIY...ooveeiecicieeectcee et ses st sssssass e ssessesssses | sessesssssssssesssssessssssesssssessesssessssans | sevsessossssssssssessesssssasssssssstanssnsssnss | sevsessssssssssssssssssessansas 41,950,086 | ...ooocverrererieeiereeeine 1,062,598
38. Credit Life (Group and INAIVIAUA).............cccvevriereiieies [ vt sessssesees | eevessessssssssssssesssssssessssssessssssssssssss | sessessessesssossesssssssssssssessessssessessssons | ssessssssssessssssessesssesssssssssssssassessesas
30, BrOUD...uvieeiieicteetese ettt besse s sssessesesents | essessesssssssessessssastessesstessessesssssnsans | stsstessessssssassessessssansessessntensessessnss | setestessessesntassansessntentessenas 50,537 | oot
40. Totals (LINES 36 10 39).....oriiieiisieriieierississsssssssssssssssnes | ersessessssssassssssssssssssssssenssssssssessas [0 PSRN [0 I 42,000,623 | ..o 1,062,598
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies Amount Number Amount
and Group Certificates of Insurance (a) of Certificates of Insurance (a)
41. Amount of insurance included in Line 2
ceded to Other COMPANIES........c.ceveirereiiisieieveissiesieis | evrsieseissieneas XXX ttivierieieinnieniens | v ssssssessenns | sessesssssssesenns XXX tereveinsinsieniens | e
42. Number in force end of year if the number
under shared groups is counted 0N @ pro-rata DasIS........ | ceeeerereerenenieeneneneseseens | e XXX rireivieieinsinnens | ceeereineieseinssssssssessssssessssssessenns | sresseenesnsseseens 0,90 G
43. Federal Employees' Group Life Insurance
INCIUAEA N LINE 271t | evseiistessesssssssssesse s tesse s sessessens | stestessesissessesesssessessessesassessesstanses | sebessessesssssssessessssassessessessssassessesnss | siesssessessessssassessessssensessessssassessesaes
44, Servicemen's Group Life Insurance included
INLING 271ttt ssaesse s | eveesestessessssssssesse s ssssessesessessesaess | ssessessssissessesssssessessssssassessesestanses | sebessessesssestesaesestesses s s ssaesaessssnts | Seetesteseeseesse st e st a s e s a s e e nas
45. Group Permanent Insurance iNCIUAEd iN LINE 27......ccovee | corierisiiisiereiisissiesisssssessesssssssssans | crossesessssssessesssssssassessessssessesssssnses | sessssassessessssessessassssessessessssassessessnss | tosssssassossesssssssessesssassassassssassassesaes
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under ordinary POICIES (8)...........ccccueviueieiieiiieiiieiiieeeieee ettt et ss et nesbess s s s bsnessesenseaesesnns | sevesseressesens 85,419 ]
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47, State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders included above.
471
472
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance (a) Policies Insurance (a) Policies Insurance (a) | Certificates | Insurance (a)
48, Waiver of PremilM.........c..covviveieiniiessissseesiesissssessens | sesssssessessinsss | sessssssssesssssessessens | svesens 40,242 | ......... 11,657,109 | coovciieieieins [ erereineieieneiiennes | veeseissssenens | enseneensesesesnes
49. Disability Income

. Extended Benefits..

(b) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the Annual Statement Instructions.
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EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE
AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,
ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES
SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies

In force end of prior year....
Issued during year.......
Reinsurance assumed
Increased during year (net)
5. Total (Lines 1to 4).............
Deductions during year:
6. Decreased (net)
7. Reinsurance ceded
8. Totals (Lines 6 and 7)
9. Inforce end of year............
10.  Amount on deposit.............
11. Income now payable........
12.  Amount of income payable.

o~

..3,758,440

A

710,788

ANNUITIES

Ordinary

1
Immediate

2
Deferred

Contracts

In force end of prior year....
Issued during year.......
Reinsurance assumed
Increased during year (net)
5. Total (Lines 1to 4)
Deductions during year:
6. Decreased (net)
7. Reinsurance ceded
8. Totals (Lines 6 and 7)
9.
Income now payable:
10.  Amount of income payable.
Deferred fully paid:
11.  Account balance
Deferred not fully paid:
12. Account balance

Hown =

In force end of year.............

ACCIDENT AND HEALTH INSURANCE

Group

Credit

Other

1
Certificates

2
Premiums

in force

3

Policies Premiums in force

6

Policies Premiums in force

In force end of prior year.
Issued during year...........
Reinsurance assumed
Increased during year (net)
5. Total (Lines 1to 4)
Deductions during year:
6. Conversions
7. Decreased (net)
8. Reinsurance ceded.
9. Totals (Lines 6 to 8)
10.

1

2
3.
4

INOrCE ENA OF YBAT ...ttt bnes

7,685,606

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1
Deposit Funds

Dividend Accumulations

Contracts

Contracts

Issued during year...........
Reinsurance assumed
Increased during year (net)
5. Total (Lines 1to 4)
Deductions during year:
Decreased (net)
Reinsurance ceded
Totals (Lines 6 and 7)

1

2.
3.
4

. Amount of account balance

IN FOTCE BN OF PHOT YEAI ... eeeeer ettt

[N FOTCE BNA OF YEAI ...ttt

(a) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the Annual Statement Instructions.
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FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

1
Amount
1. RESEIVE @S Of DECEMDET 371, PIIOT YEAN........o. vttt ettt b s bbb et b st s st s b st s s se et s s sse s st s bensanas | evsessssassssssasssssassesses e santnes 6,046,195
2. Current year's realized pre-tax capital gains/(losses) of $.....(11,545,298) transferred into the reserve net of taxes of $.....(4,040,854)............ccoeveveerrrerrries | covervvrserieesiessieesssessienns (7,504,444)
3. Adjustment for current year's liability gains/(10sses) released from the FESEIVE. ...ttt ettt se st sens s sessens | sfesssssssssanssesessanssnssensenssnsssssenssnsssesns 0
4. Balance before reduction for amount transferred to Summary of Operations (Lin€ 1 + LiNE 2 + LINE 3)........ovuriereriurireinrirsiniereess e esssssssesessessssssessens | sessesssssesssssssssessssssessnssanens (1,458,249)
5. Current year's amortization released to Summary of Operations (Amortization, Ling 1, COIUMN 4)...........ccviuiieieicirieieieeiseeies et ess | evsssssssssssessssssssssesssssensesaens 809,661
6. Reserve as of December 31, current year (LiNE 4 MINUS LINE 5).......cueieiruiruiisiseieeerssseseessessessessssssssssssesssssessesssssses st sssssssesssessessensssssessansssssessassessansssssessensss | essssssssosssssssssasssnssessassasens (2,267,910)
Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols. 1+2+3)

1o 2016 e | et 1,023,753 | cooooveieeeeeieeieeesseeeeninens (214,002) | ....vvomcererieeeseneeeereeni e nesssnees | eeesieees st 809,661
2. 2017 e | e 925,198 | ..ooooecrierieree i (A48,059) | ....cvvorrerrerireeiserisneresessi e sesinnnes | e 477,139
30 2018 [ e 813,812 | oo (B6,362) | ....vvvrrerrerireeirerisesesesriesssssensesstsnies | sessineses s 347,450
4. 2019 | s 868,598 | ..o (A81,279) | ..ovvvererrerireeireriseesseesieessssenseesisnies. | sessinesesessi s 187,319
B 2020....cuuceerieciennieeees | e 489,117 | oo (499,337) | ..vuvvererrreerireesieesieesseeriseesssessssestnenes | seesiesi st (30,219)
8. 2027 | s 314,060 | .ovooerrcrirerieeieeeeins (520,213 | 1ovuvverrerneriressersseesseeniessssensseessnnnes | eessesss st (206,152)
T 2022 | e 216,386 | .ovvorvrrerircrieeneee s (489,305) | ...vvverererrerireerenssessseerieesssensessiennes | it (272,919)
8. 2023 | s 119,606 | .ooovvorerercreerrieeeiecrieesienens (819,252) | ..oovverreererirciierineseseerissesisesseeniennes | s (299,646)
9. 2024 | e 53442 | ..o (BA2,7T3) | oorrvierereeriecierisessiesriesssienssessiennes. | neessessieeessess s (289,331)
10, 2025......cooiviceiecrineciienns | e 31,958 | oo (259,320) | ..oovverrerrerireiserseesseeri et | et (227,362)
110 2026 | v s ATTTT | e (177,576) | oo rissessensseesiennen | neessesss s ssse s (129,799)
12, 2027 oo | v 87,884 | ..o (142,567) | ..oovvereererireciiseeseseeessissesssesseesiseees | neesessesssessesss s (74,682)
13, 2028.....ricrincriieens | e 85,747 | oo (142,436) | ...ovvorrererireeeiieriesseeerisesisesseesiseees | esesssess s (56,689)
14, 2029, | s 120,293 | oo (150,857) | ..ovvverreererireeieersiesesseeriesessesssessisneees | soesssssessssesssessseessssessssesssesesnes (30,364)
15, 2030.....ccoirirrieericrienns | e 137,529 | oo (154,517 | ooovvveeerreerieceieereseeessiseeesiesssesiseees | eessssessssss s (16,988)
16, 2031 oo | e 153,596 | oo (158,962) [ ....vvvreevernererresssersieriserisressessseesiseees | soreessssessseess s esssesnes (5,366)
17, 2032 | e 143,327 | oo (185,916) | ..oovvvrrrrrerireeeiersseerseerieessessseeniseees | soeessssessssesssessseessssesssseseesessees (22,589)
18, 2033...coierirerricrinens | s 142,450 | oo (188,189) | ...vvvvrereererirerirerrieesisesriresisesssessieenes | soeessssesssnessessseessssesssseseesesens (25,719)
19, 2034 | s 127,087 | oo (1TAA3T) | oo eresiessessinnees | e (47,350)
20, 2035 | e 102,665 | .vooovvererercrereeriereeeerieeseenens (180,429) | ..ovvverrerrerireciierriesesessiesesiesssesssseees | seessssesssesi e (77,764)
21, 2036 | s 80,734 | oo (182,526) | ...ovverreererirrcirermiensiessiesesssessesssennes | veesssesssesesisess s (101,792)
22, 2037 o | e 83,880 | ... (188,778) | ..ouvverreererirreireemeesssesniesssisesssnessennes | eesssesssesesssessssssesssesssssessons (124,898)
230 2038 | e 33,081 | oo (195,887) | ..ouvverrerrerireeisermsessseeriesesssessnessenses | veesssesssesesssessnsssesssesssssessnns (162,625)
24, 2039 | s 12,446 | oo (198,185) | ....vvvvvereereerirreirersiesesesriesessessssnessennes | eesssesssesesssessssssesssessssseesnos (185,739)
25, 2040 | s 10,356 | ovvoovrvrrerererirerisereeerieeiis (208,906) | ....cvverererreerereeessrmseessseerssesessenssnessennes | eesssessi st (198,550)
26, 20470 | s 22,504 | oo (211,523 | oot | e (189,019)
27, 2042 | s 14,878 | oo (198,532) | ..oovvvvrrerrerirreiseemsesssessiesessesssnnessenses | neesssesssesesssess oo (183,654)
28, 2043 | s 7018 | oo (158,015) | ..vevvverrerrerirresseemsenssessiesessesssressennes | seesssesssesesssess s esssssessaes (150,997)
T SN B 21,912 [ oo (T1BBAT) | covoeoeeeeeeoeeeeseessseeeesesssesesssssssesesses | eevssemesesssssessssssssesssesssseerees (91,535)
30, 2045 | e 15,119 | oo (BB,878) | ..eouvverererrnerirreiesrsiessssessissessenssnessaens | eerssesssesss st (53,759)
31. 2046 and Later......ccovrrinree | correnrieiminnenisssissesssssssssssesssnessenssssses | seeressssssssns s (24,310 | ovevoereererenrensress s | sersenes e (24,310
32. Total (Lines 110 31)....ccrers | corvrnrrmmmerssresssirissnesssiescneenas 6,046,195 | ...oovovrineiinirsri s (7,504,444) | ....oovvvrrrcninnis s 0 | oo (1,458,249)
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ASSET VALUATION RESERVE

Default Component Equity Component 7
1 2 3 4 5 6
Other Than Real Estate Total
Mortgage Mortgage Total Common and Other Total Amount
Loans Loans (Cols. 1+2) Stock Invested Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as 0f DECEMDET 31, PHOT YEAT.........ccvuuiurirririreirrieeseireie sttt nse s ebentens | eesssessesssessessssnes 17,358,216 | .ocvoveeeiececes 856,433 | ..o 18,214,649 | ..coovevieieeeveee e {1 IR 3,074,161 | oo 3,074,161 | ooevieieen 21,288,810

2. Realized capital gains/(losses) net of taxes - GENEral ACCOUNL............cviverieriiiieieieisiienieissssesessssessesssseseses | srressessssessesssessesesssnns Lo T T (O 98,429 | ..o | e 1,570,865 | c.ovcveeeeeeeeieeae 1,570,865 | ..cvcveveeeeeeeeeae 1,669,294

3. Realized capital gains/(10SS€S) Net Of taXES = SEPATAIE ACCOUNLS...........ceiiiieieiriieiriieieieie ettt beess | etsesstessssesesssssesessesesessssesassnses | esessssesasassesessssssesansesesassssasassns | sesssesesassesesssssesessssesessssnsasans 0 | et | sttt sesens | sretett ettt naees {0 T 0

4. Unrealized capital gains/(losses) - net of deferred taxes - General ACCOUNL............c.cuerriurererinrinrirererssineirienes | eveerineseeessesessenensens (154,075) [ coocvrereeeeeerereierieieeesiesineiens | criereseireneeessseseseeenes (154,075) [ ..o | eeveereniesesesensesssesenn 596,468 | ....covrrrrererieineins 596,468 | ... 442,393

5. Unrealized capital gains/(losses) - net of deferred taxes - SEPArate ACCOUNES..........c.cirirrirriinienieieieiseeieis | ceeisissseeiesseseesssessenssessenns | seeesssessessssssesessssesssssssssessesss | siesissessessssssesessssssessessssesss 0 [ i einiens | et nsees | serens ettt (0 TR 0

6. Capital gains credited/(losses charged) to contract benefits, PAYMENLS OF TESEIVES...........cvcviiiieiieieiieieieiieiens [ | et ssssesse s | sesissessesiesssses e ssss s ssessnsenes 0 [ oot sesniens | er st enens | shress sttt 0 oo 0

7. BASIC COMMIIDULION. ...ttt | ceseestssnss st esneses 3,260,582 | ..vooverrirnri i 98,193 | oo 3,358,775 | iieeeieseieiserinnnnisnessssnsssesss | eeessses s sttt | ettt [0 3,358,775

8. Accumulated balances (Lines 1 through 5, MINUS 6 PIUS 7)........c.ererrriririnienisirisiseeeeesseeeseeesessssssseseens | nseessessesssssssesesnes 20,563,152 | covvvevieeeeeeseis 954,626 | ..cooovverrrereiiines 21,517,779 | o {1 T 5,241,494 | ..o, 5,241,494 | .o 26,759,273

9. MAXIMUIN TESEIVE......eeuivereeerareseeesese sttt nnni | sresiensssenssensieenees 13,906,165 | ....oovvrerercrirriiicnens 596,897 | ...ovvvererirrrrierinne 14,503,062 | ...ooovvereiererirceiienieneeeniieens | ceveiensiesn i 2,549,129 | oo 2,549,129 | oo 17,052,191
10. Reserve objective 9,430,531 9,889,683 2,549,129 2,549,129 12,438,811
11, 20% OF (LINE 10 MINUS LINE 8).....vvrreerneerereseeeseeeseeeseeesseeesseessseesssssssseessseesseessssessssessssssssessssasssssesssessssssssnness | sessssssssssessssessasseoas (2,226,524) | ... (99,095) | vvooreerrrerrrinnenns (2,325,619) | .cvoovveeiiinei s ()] IR (R IRy <) ] R [CRE R ) ] [ (2,864,092)
12. Balance before transfers (LINES 8 + 11).......cuiriririeeisceie ettt snsenaes | ebsesessessesnssessesnneas 18,336,628 19,192,159 4,703,021 4,703,021 23,895,180
13, TTANSTEIS ...t | Shbe bbb | bbbt | Shren b 0 [ ot | e | e 0 [ 0
14, VOIUNEANY CONMTDULON. ..ottt ettt bbb bbb s st e s s sesesssas | esssssesessesesesassesesnsesesassnsabanses | febessssesebessetesassesesassetesessnsesasans | obssssesessesesassnsesesnsesessnsnsatans 0 | ettt | sttt erees | sretetn ettt nees {0 U 0
15, Adjustment down to MaXiMUM/UP 0 ZETO...........cuuevmirieriericeieeieeieeieeie st | serssesssess s (4,430,463) | ...coovveniiniininiis (258,635) | ...ouvercrircriirienines (4,689,097) | .ceovvvnrierriniissiiniieisseisseisenes | ceseesens s (2,153,892) | ..uverrerrrrernrirnes (2,153,892) | ..uvevrernrrirnnrernes (6,842,989)
16. Reserve as of December 31, current year (LINes 12+ 13 + 14 + 15)...iiiiiiiiieiciisieiessesessissensssssssssensees | crssssssessssssssssesseas 13,906,165 | ...cocoveveriiciiciiene 596,897 | .oovevvreiiiieinn 14,503,062 | ...covoverireeeiieeieeeeereen (U [P 2,549,129 | ..o 2,549,129 | .oooovviree 17,052,191
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ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

0€

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
LONG-TERM BONDS
1 EXEMPL ODlIGALIONS. ..ot ssessenens | sereesensenenns 160,208,465 |........... D 0,0, SO S ) 0., SO [N 160,208,465 | .....coconvnet 0.0000 | .ooveurerrerrereerrerrereennennd [0 (000010 I [V (O [0]0[0 I 0
2 1 Highest quality. 500,535,068 |............ D0, SO U ) 0., SO ISR 500,535,068 | ......ccvenenes 0.0004 | ..o 200,214 | .o 0.0023 | .o 1,151,231 | v 0.0030 1,501,605
3 2 High quality 599,851,095 |............ D0, SO U 90,9, SO IS 599,851,095 | ...ccovvenenes 0.0019 | .o 139,717 | e 0.0058 | ..o 3,479,136 | oo 0.0090 5,398,660
4 3 Medium quality 109,703,842 |............ D0, SO U 90,9, SO ISV 109,703,842 | ...coovvonvne 0.0093 | ..oovierriienes 1,020,246 | .....cocoeene 0.0230 | .o 2,523,188 | .oooerenn 0.0340 3,729,931
5 4 [LOW QUAIIEY...c.oovececercieiiei ettt 35,215,330 |...coveenee D0, SO U D 0.9 SO ISR 35,215,330 | .ocvovrreenens 0.0213 | .o 750,087 | ..covevrene 0.0530 | .ovveeeereenns 1,866,412 | ..ovvvene 0.0750 2,641,150
6 5 LOWET QUAIIEY. ...ttt | eeesensesisenenes 2,268,647 | ............ D0, SO U D 0,9 SO RN 2,268,647 | ..o 0.0432 | .o 98,006 | ....oconenenn 0.1100 | oo 249,551 | .o 0.1700 | .oveeeerrrirennes 385,670
7 6 IN 08 NEAM AEFAUIL........euieeii e | feeess st ssbe s | nersensenins 9.9,9, COONTRNTTS IO 99,9, COTRRRNS SRR (V18 IO 0.0000 | ..veovereririeererreieiennes (V18 R 0.2000 | ..o 0
8 Total unrated multi-class securities acquired by CONVEISION..........ccocvrieniieinins | cniesiiisnnsssnssesnines | snnneennns 00, TN P XXX eoiiveirininies | [\ R XXX eotivvne | vt [\ XXX eorvrene | vt U XXX evirienn | et
9 Total long-term bonds (sum of Lines 1 through 8)..........ccooeeivirrinnnisceisnninniane | coeennn 1,407, 782,447 | ... 0.0, S [ D0, S I 1,407,782,447 |........... D00 S [ 3,208,269 |........... XXX oo | v 9,269,519 |........... .0, T [ 13,657,015
PREFERRED STOCKS
10 1 HIGESE QUAIILY. ...
11 2 High quality
12 3 Medium quality
13 4 LOW QUAIIEY. ...t
14 5 LOWET QUAIIEY.....cvveeieii e
15 6 In or near default
16 Affiliated life with AVR
17 Total preferred stocks (sum of Lines 10 through 16).........ccccveeiesieininninrieiinins | sreriessisnerssesssnenienns (V)] I DS S IS DS S F OO 0 [, D T S 0 [, S N [N 0 i, DS N ISR 0
SHORT-TERM BONDS
18 Exempt obligations. 15,479,543 | ... XXX ..15,479,543
19 1 Highest quality.... 499,631 |... . . XXX ...499,631
20 2 High quality..... XXX... XXX .0
21 3 Medium quality XXX .0
22 4 Low quality...... XXX .0
23 5 Lower quality... XXX
24 6 In or near default XXX
25 Total short-term bonds (sum of Lines 18 through 24)...........cccoevieieiiinieieisiinns | ovriessieninn, 15,979,174 XXX
DERIVATIVE INSTRUMENTS
26 EXCNANGE traded.........cueieiiiiiiicrr e | et | sereennnns 99,0, SO PR XXX
27 1 HIGheSt QUAIIY.......c..cvueiericeeircereerieeeesissesessssnensnensensseenses | senenessensnnsenne L 22580 1 | ovviniines XXX v [ e XXX
28 2 HIGN QUAIIY. ..ottt ssenas | essessessensssssessessensnssnnsas | sessessesens D 0,0, SO U XXX
29 3 MEIUM QUAIIEY......veereicicre et | sensesiesine s ssbeneneneniens | cesessenias D 0.0, SO U XXX
30 A JLOW QUANIEY...... oottt ettt sttt ssestns | sessessessansnsssessestensssssnssens | sesesseseans D 0,0, SO S XXX
31 5 LOWET QUAIIEY.....cvoveeeiicee ettt snns | sresessssnsesesnsessssnsesessnsnans | sonsesssens )90, SO P XXX
32 6 1N OF NEAI AEFAUIL. ... | s | sersnesnaees 2.0 ST I XXX
33 Total derivative INSIUMENES.........cccveviiiiccec et | ceeree st 722,871 |............ D,9.0, G ST 0,00 S [T 722,871
34 Total (LIneS 9 + 17 + 25 + 33)..cueuiiiiiiiieisi s senssnsenes | sessssssenns 1,424,484,492 | ............ 0., SR R XXX | v 1,424,484,492
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

2%

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
MORTGAGE LOANS
In good standing:

35 Farm mortgages - CM1 - highest qUality............cocrrurererienerrieincneieiseneens | eeereerneenes 60,355,664 |.....oeerereereieeirneeeeeneees | eeenenennes D 0.9 SO IS 60,355,664 | .....cccceen.. 0.0010 | oo 60,356 | ..oooveeenenn 0.0050 301,778 | e 0.0065 392,312
36 Farm mortgages - CM2 - high quality..... 1,742,000 | ... .0.0035 |.... ..6,097 . . 17,420 . .0 . ...22,646
37 Farm mortgages - CM3 - Medium qUAIILY...........ccovereieiriieeieiieeeseieiiens [ enrieieissesesssiesesesensenns | serssessessssssenssssssessessssens | oesssens e XXKurnenrenseenes [everseensensesssnenssrnnnens 0 | vovevenniennes 0.0060

38 Farm mortgages - CM4 - [ow Medium QUAIILY...........ccrevrreieieirieieiisieieinns | cerenesnsissseiesssseseesssesses | ensrenessssensensessssessessssnnes | serseenses XKRKurrnnienreinnens [ sreverssnnsesssensensesnseneQ | coerveineinnnns 0.0105

39 Farm mortgages - CM5 = [OW QUAIILY.........c.euerieereiirieieissieieeissieesinnnes | vereseississsenessssessessssnssens | seesessensessssessesssssssessesssses | enesnnrers s XKKerrnrenennennnes | verseenesnsensnnseenseennn0 [ ovieeinnienns 0.0160

40 Residential mortgages-insured or QUArANTEE..............ccurirerrucierinineieieins [ crerinnieiesesissinesenessnnes | senensenenesennnsseenessenen | cenensseees XK Kureunerennninns [ erneereriennnnesenseninnenens0. | orerenienineone 0.0003

41 Residential Mortgages-all Other ... | erierisenensessssssssenensesens | cevnsssnenensesesnensessesnssns | ernenenes KKK urirerrerennnes | eonennrerenennnsnensesennenneQ | veveeessinnnns 0.0013

42 Commercial mortgages-insured or UArANEEEM. ..o [ corerrieneiseesseeeisrnens | sereeseeesesseseseesssesseesesens | seenseennes 90,9, RS PSRN (V18 I 0.0003

43 Commercial mortgages-all other - CM1 - highest quality..........ccocvvrevrennens | coverreiniinenes 22,990,708 | ..ovveveeereenereeeenereeernenns | e ). .9 GRS TN 22,990,706 | ...cvovvrenens 0.0010

44 Commercial mortgages-all other - CM2 - high quality............ccccvveiniienicins | cevvereirireieinns 2,500,001 [ .eovovieeeeeieerieeerees e XXXt | e 2,500,001 | ..coovreennen. 0.0035

45 Commercial mortgages-all other - CM3 - medium qUAIILY...........coveeriernies [ e | cereeniens XXX oviveierireas [ eeenesnneeneieienend0 i, 0.0060

46 Commercial mortgages-all other - CM4 - low medium qUAlItY...........ccccoeeieies | vorereiieirieiesesieeisiiens | e sessenss | eovesensenns 99,0, S JEUSTTRRUROTRTPRSRIN | N ISR 0.0105

47 Commercial mortgages-all other - CM5 = IoW QUAIIEY..........ccovveriierieieiriieieis [ oo | covnresessssessesesssessesssssnes | sersesessens D09 GOSN DTN (V18 I 0.0160

Overdue, not in process:

48 Farm MOMGAGES. .....cvreeirireieirieieiniisie ettt sseesssensessssntes | sesessesssssssessesssssssessesnssens | eessssessessssessessessnessessnses | sonesnnsers s XKKurrernnrensennnes | nerseenerenennensnensennerenns0 [ ovnrnevsnennns 0.0420
49 Residential mortgages-insured or guaranteed .0.0005 |.
50 Residential Mortgages-all Other............ccceieriiceieeseseeee s esreiens | seressssessssssesesssssessssssesees | sesesessesessssssesessnsesessnsnsens | sesesessese XK urerrnrersrsnnes | vovesessnseressnsessrsnseresnrsns0 | coverviiesennns 0.0025
51 Commercial mortgages-insured Or QUArANEEET............c.cueuririeiririeeirieisirniees | cersreeeessseesisssesesssesessssnes | seessesessssesssssssssssssssesssanss | seesssseses XXX [ (01 IO 0.0005
52 Commercial Mortgages-all OthEr............ccoviieiiieiesee s | st tsssees | stessesessssesessssssesesssessnsnns | sessesesens XXXt [ (01 IO 0.0420

In process of foreclosure:

53 Farm mortgages
54 Residential mortgages-insured or guaranteed....
55 Residential mortgages-all Other............occvviirnicneee s

56 Commercial mortgages-insured or guaranteed............covurerrevreerieieresnnenns
57 Commercial mortgages-all other.

58 Total Schedule B mortgages (sum of Lines 35 through 57)

59 Schedule DA MOMGAGES. ..ot esns

60 Total mortgage loans on real estate (Lines 58 + 59).........cccovieiriniiiinsiinnnns
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Asset Valuation Reserve - Equity
NONE

Asset Valuation Reserve - Equity
NONE

32, 33
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK

65 UNGFIlIGEEA PUDIIC.......vvoereeriiiieiii st | oesesesssssessenssisesssnnsins | crsserssenens )99 SRR IR D99 SRR IR (U I 0.0000 | coooovermreercrirriienn (@) e [ e 0 [(@)vevrmeeerermrereeens | crevererireniseeieseienns 0
66 UNaffiliated PrIVALE. ......vvvevereciririieeis ittt | sesssessseenes 15,932,055 |.....ccoonc Y90 SRR IR ) 9.0 ST R 15,932,055 | ....cvvvnennn. 0.0000 | coooovvrrreerererrreen0 | i 0.1600 | ..ovvvrrerenen 2,549,129 | oo 0.1600 | ...cvvvrvrnne 2,549,129
67 Affiliated ife WIth AVR.......... v sessssssssesssssssssssssesssssssssssssnsssns | sessssssssesssssssnsssssnsssnnns | conesssseens )90 SR IR D99 SO I (I I (00000 AN | I ISR 0.0000 | vveoorerrererereeieeens (1 I 0.0000 | .veooeerrrerreerrernes 0
68 Affiliated certain other (see SVO Purposes and Procedures Manual)...........ccccocoeereeies [ eovereireieinnniennnisnens | eeveninnnns ) 0.9, CHNNNI DU ) 0,9 GO ISR (V18 I 0.0000 | ooovverereeierieieeend | i 0.1300 | oo (0] I [0 10 0
69 Affiliated Other = @ll OtHET..........c. vt enenses | eessenssssss s ssssssnsanees | seessssesans SO S [ D0 S [P RRR (V] [ 0.0000 | cooovvenerennnennriennnn0 | oo 0.1600 | oo 0 | s 0.1600 | ..o 0
70 Total with Common Stock Characteristics (Sum of Lines 65 through 69)..........ccoccvivinee [ evrierienines 15,932,055 |............. 209, S P D .9, SO ISR 15,932,055 |........... D.0. 9, ST [FTRRRTRRRIN 0 I [P .00, ST [ 2,549,129 |.......... 0. N 2,549,129

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
71 Home office property (general account only)
72 Investment properties............cooevvnne
73 Properties acquired in satisfaction of debt..............cccc..e.
74 Total with Real Estate Characteristics (Sum of Lines 71 through 73)......ccocoevcnninininne | eevvnienensinnnnnsennnnnens0 [ o0 [,

LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75 Guaranteed federal low income housing tax credit
76 Non-guaranteed federal low income housing tax credit
77 Guaranteed state low income housing tax credit...........cceovieieenieieiesieeeseenas
78 Non-guaranteed state low income housing tax credit............cccvevererneniiinisicninnnes
79 All other low income housing tax Credit............ccoveriinie s
80 Total LIHTC (Sum of Lines 75 through 79).......c..coeviiiniieniiicisssessisisisseseisnssisnnes
ALL OTHER INVESTMENTS

81 NAIC 1 working capital finanCe INVESIMENES...........ccvuiririeiieieicseeesseseesissees | eonsiessessssssssessessseseens | sereenssenne XXXertitieieriee [ v | e {11 IO 0.0000 | .covrverevrireiieeennd [ i 0.0037 | oo {1 I 0.0037 | oevveieerieeireienns 0
82 NAIC 2 working capital finance INVESIMENLS............ccccviiiriierieeeneeseeeneies | cesieiesseseesssse s | ceresinsenns XXXKeotriieieines [ et | e (0] IO 0.0000 | .oovovvveerireeieeeend | i 0.0120 | oo {1 IO 0.0120 | oo 0
83 Other invested assets - SChEdUIE BA.............ocriiencesiseesiesiseiesssssnies | cevsnssseessessssenesesessnses | ressessnsens XXX eevieverinnn [ | e (V1 0.0000 | coovveverrrerererneenn0 | e 0.1300 | oo (V18 [ 0.1300 | wovererereeeireieirerinines 0
84 Other short-term invested assets - Schedule DA..............cccoinninnns [ | s XXX e | i 0 i, 0.0000 | .coovvvciriniisiinninneen | i 0.1300 | .o (] 0.1300 | oo 0
85 Total All Other (sum of Lines 81, 82, 83 8nd 84).........cvcirueirrirrinnresnessressssessssnesseens | ceessmsssssssssessssesssseees 0] e DS S R (] 0| s D0 ST PSRRI | I S XXX e | oo [ XXX | e 0
86 Total Other Invested Assets - Schedule BA & DA

(Sum of Lines 29, 37, 64, 70, 74, 80 @Nd 85).......cccvuurmiemiemiiniiniisissessesssesssesssessessees | sessssesssesenes 15,932,055 | ..oovvenrresnieeseeneeans [V [ (] P 15,932,055 |........... D0 ST SRRSO | [ I XXX oirveernne | cvvreeensneenas 2,549,129 | ... D00 S 2,549,129
(@)  Times the company's weighted average portfolio beta (Minimum .10, Maximum .20).
(b)  Determined using same factors and breakdowns used for directly owned real estate.
(c)  This will be the factor associated with the risk category determined in the company generated worksheet.
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ASSET VALUATION RESERVE (continued)

Basic Contributions, Reserve Objective and Maximum Reserve Calculations

Replications (Synthetic) Assets
5

1 2 3 4 6 7 8 9
NAIC Designation AVR AVR AVR

RSAT Description or Other Description Value of Basic Reserve Maximum

Number Type CUSIP of Asset(s) of Asset Asset Contribution Objective Reserve
Other Than Mortgage Loans
12518 MX5....ovoceerrceeeseeeiseieeiseenenens | o R...... CDXINALIG.2T ..ot ssssessesssesssssssssssesssssssssssnes. | Luseesesssssssssssssssssessssssesssssesssssessssssesssssessssssesssssanssesssessessnessasssesans | sessnesnsssessensssi2 s 0D N1 | wevrrrererrnrererenenensed 1,824 [ i 158,200 | oo 245,482
12518 MX5..oocercrerereeeneeceenine [ s CN....[ 912803 CH 4| TREASURY STRIP (PRIN).....ccccurrrmurrmrmermrnermrnemernemerenenennennes | Tovtiniicnrcscscscssessnenssessssessnesssnsssesssesssenns. | oornenssnnennne A TI3A8T | = s | = e | = e
12518 MX5..ce s | o CN....| 912803 CK 7] TREASURY STRIP (PRIN)....coiieriinienmrnmenmmrnmmnsmsseensmssesssmssssssnsssrses | oo ssssssssssssnsssnssssssssssssesssnsssssenssesssssssssssssssssssssssssnns | nnnonsensnssenesoss 5020 D89 | = trersressrssessrsssessrossensns | = erossesssissssssissssssossssnsinns | = osessssssesssisssssssssssssssens
0199999. Subtotal - Other Than Mortgage LOaNS....... ..o

0599999. Total
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SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year,
and all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of Claim Amount Paid | Amount Resisted
Contract Claim Residence for Death or Amount During the Dec. 31 of Why Compromised
Numbers Numbers of Claimant Disability Claimed Year Current Year or Resisted

NONE

36
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

Group Credit A&H Other Individual Contracts
Accident and (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

1. Premiums WHtEEN.......c.ovevrecrecreeseeeeeeseeeseieeees | ceereeeens 780,247 |...... ). 0, GO R e XXX [ e XXX [ e XXX | 780,247 | .. XXXooo | ceereererrereinereereinee [ coees 99,0, OO I e XXX [ e .9, G I XXX

2. Premiums €ared..........cooreureureneeneereeneineeneieieesseesesesnnes | ceneenens 808,246 |...... ). 9,9, SN TR e XXX [ e XXX [ e XXX | s 808,246 | ... XXX.... | orerereeereereereienes [ e 9,99, OO I e XXX [ e e XXX [ XXX

3. Incurmed Claims.........vveeeveeeisereeiseseeseses s | seevenenens 296,434 |......... 36.7 | e 0 [ e 0.0 | v 0| e 0.0 | v 0 ] e 0.0 | v 296,434 | ....... 36.7 | e [V (001 [V (001 [V (001 0 ... 0.0

4. Cost containMENt EXPENSES........cveviverreirrreieieiesieseiesiens | creveesessssesenens [ I 0.0 [rooeeiereeiees | e 0.0 [rooeveeeieiiees | e 0.0 [cooereeeeeieiees | e 0.0 [rooreeieeeieies | e 0.0 [ | e 0.0 [ | e 0.0 [ oo | e 0.0 | oo [ e 0.0
5. Incurred claims and cost containment expenses

(LINES 38NG 4)....oovoveerrirririerieriereiesriecesesseesssenssenninns | eeeieens 296,434 | ... 36.7 | v 0 [ 0.0 | v 0. 0.0 | v 0| 0.0 | v 296,434 | ....... 36.7 | i [V (00 N 0 [ e (001 [V A 0.0 | oo 0 ... 0.0

6 Increase in CONract rESEIVES........cccceveveeverrvsereseereserenes | ervenens (112,034)| ........ QX)) (VN — 0.0 [ oo (VN (010 I I (VN 0.0 |.venne (112,034) | ...... [GKC) | E— 0. (U0 I I 0. (U0 I I (0 ) 0.0 | oo 0. 0.0

7 COMMISSIONS (B).rvrrrrrerererrssssseeerssssssessesssssssssessssscssessen | coees (1,009,366) | .....(124.9)| .ovvvvc.... 9,399 | ........ 0.0 | coovereeesessreeeeens | e 0.0 | coovereeeressereeens | e 0.0 | .o (1,018,765) | +...(126.0) | ovvvvverevcerrresere | vevered (O O I (O T (VR R B 0.0

8  Other general iNSUrANCE EXPENSES. .........cevvveeverreeerrrsereriens | ceverrenens 710,246 |.......... 87.9 | .. 119,778 | ......... 0.0 | | e 0.0 | | e 0.0 | .o 590,468 | ....... T3 | e | e 0.0 | oo | e 0.0 | oo | e 0.0 oo | e 0.0

9 Taxes, licenses and fEes........c.vvrerrremreerneernreeneeeneeiineees | vrveenees (473,404)| ........ (GI5) (389,221) ] ......... (00 TR ISP (00 TR IS 0.0 | oo (84,183)] ...... (10.4) | oo | e 0.0 | | e 0.0 | | e 0.0 | e [ e 0.0

10 Total other eXpenses INCUMEM...........cuureceumererecemermmeeeinees | weveeenne (772,524)| ........ (95.6) | ceeonvnn (260,044)| ......... (00 0| e 0.0 | v 0] e 0.0 | ooverenne (512,480)| ...... (K23 L [V (001 [V I (001 [V I 0.0 | oo 0. 0.0

11. Aggregate write-ins for deductions...........c..coceueeenveenncrinnens | wovveeennens (38,939) cvovuv (CX:)] e~ 100,275 | ......... 0.0 | v 0| 0.0 | v 0] e 0.0 | oo (139,214)] ...... (17.2)] v [V (001 [V I (001 [V (001 0 ... 0.0

12. Gain from underwriting before dividends or refunds.............. | co.... 1,435,309 |........ 177.6 | oo 159,769 | ......... (010 I (VN I (00 I (VN I 0.0 |....... 1,275,540 | ..... 157.8 | oo 0. (0 I 0. 0.0 | coevereeieienad 0. 0.0 | e 0. 0.0

13, Dividends OF refunds...........cveeerveereenrrierineiiernsseeeneesenees | seeveenseeseeneons (U I 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0 [ e [ e 0.0

14, Gain from underwriting after dividends or refunds..........cccco.. | vovae 1,435,309 |........ 1776 | oo 159,769 | ......... 0.0 | oo (O 0.0 | oo [ 0.0 ... 1,275,540 | ..... 157.8 | oo 0. 0.0 | oo 0. 0.0 | oo 0. 0.0 | oo 0. 0.0

DETAILS OF WRITE-INS

1101, MISCEIIANEOUS........ceveercririieriecieriecsieseseeniesieenines | reeseenens (38,939) ..ooouv [C3X:)] 100,275 | ......... 0.0 | [ e 0.0 v [ e 0.0 | oo (139,214)] ...... (17.2) | o [ e 0.0 | [ e 0.0 | v [ e 0.0 | e [ e 0.0

1102, st | srienns i (U I 0.0 | [ e 0.0 | v [ e 0.0 v [ e 0.0 | v | e 0.0 | [ e 0.0 | [ e 0.0 | v | e 0.0 | v [ e 0.0

1103, ettt | nesesreeeennieneen [ I 0.0 [ cooereeerereens | e {010 RS IS (010 RS IS 0.0 [ | e (010 I RS IS 0.0 [ e | e (010 I SR S 0.0 |evverrrereeeres [ e 0.0

1198. Summary of remaining write-ins for Line 11
frOM OVEIIOW PAGE. ..o rveeecerie e eeeeeieeseesessenes | ceereesessneesneseeand (V1 I 0.0 [ o (VN I 0.0 | o (VN I 0.0 | o 0 [ 0.0 | o 0 [ 0.0 | oo 0 [ 0.0 | e (0] I 0.0 | e (0] I 0.0 | oo 0. 0.0
1199. Total (Lines 1101 through 1103 plus 1198) (Line 11 above). | ............ (38,939) ..ooovuve [CX:)] —— 100,275 | ......... 0.0 | e 0. 0.0 | oo [V 0.0 | .. (139,214)] ...... (17.2)] oo O 0.0 | oo [ 0.0 | oo, O 0.0 | oo, 0 ... 0.0

(a) Includes §.......... 0 reported as 'Contract, membership and other fees retained by agents.'
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)
1 2 3 4

Other Individual Contracts

Group Credit A&H 5 6 7 8 9
Accident and (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
PART 2 - RESERVES AND LIABILITIES

A. Premium Reserves:

1. Unearned premiums
2. Advance premiums.......

3. Reserve for rate credits.................

4. Total premium reserves, current year...
5. Total premium reserves, prior year... ..
6. Increase in total PremiUM FESEIVES. ......cvucviuiiieieiiisie ettt nanea

......................... 160,026

B. Contract Reserves:

1. AddItioNal FESEIVES (B)....vvveirierreireiieieieie ettt
2. Reserve for future contingent benefits
3. Total contract reserves, current year....
4. Total contract reserves, prior year.... .
5. INCrease in CONrACt FESEIVES..........cvcuivieiieriieririiciesssete sttt bennaens

e (112034)]

...2,910,764

e 3022798 |.
........................ (112.034)

C. Claim Reserves and Liabilities:

1. TOtAl CUITENT YEAT.... ..o neen
2. Total prior year

3L INCIBASE. ...ttt bbbttt bbbttt

...................... 5,177,639
..5,711,459 |..

(533,820)

5,177,639

(533,820)

..5,711,459 |..

PART 3 - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES

1. Claims Paid During the Year:
1.1 On claims incurred prior to CUMTENt YEaI...........cccveveveeieiceece s
1.2 On claims incurred during CUITENt YEAT............ccueuiveieeiereieie s

2. Claim Reserves and Liabilities, December 31, current year:

2.1 On claims incurred prior to current year..

2.2 On claims incurred during CUITENE YEAI...........ccvueveiieverieieiee e
3. Test

3.1 LINES 1.1 AN 2.1
3.2 Claim reserves and liabilities, December 31, prior year..

3.3 Line 3.4 MINUS LINe 3.2 |

.4

...................... 5
.5

112,575 |..

465,064

,517,106

711,459 | ..

(194,353)

465,064

5,517,106

(194,353)

.A712,575 |..

..5,711,459 |..

PART 4 - REINSURANCE

A.  Reinsurance Assumed:

1. Premiums WHHEN..........c.ocvivireieicteie ettt
2. Premiums earned..

3. INCUITEA ClAIMS......vuiveieicicteie ettt

4, COMMISSIONS. ....vuevuieerserseessesseessesssesseesstessesssessesses et esses s snsesses st st st sn s st ensensenans

B.  Reinsurance Ceded:

1. Premiums WHHEN........coeiieieiceie et
2. Premiums €aMNEM.........viuriirieiiirieieissieieissi st sssess st
3. Incurred claims
4. Commissions

Includes §.......... 0 premium deficiency reserve.
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SCHEDULE H - PART 5 - HEALTH CLAIMS
1 2

4
Medical Dental Otier Total
A.  Direct:
1. INCUITEA CAIMS......cvuivieiecictiee ettt sessaens | covnbessesesssesse s ssaes (12,500) | covoveveereerrerereiereereseisieeinies | cvereesesssssesesessnns 1737157 | o 1,724,657
2. Beginning claim reserves and liabilities............cccocveveiverreveieieicesiies | e 12,500 [ .o | e 25,705,112 | oo 25,717,612
3. Ending claim reserves and Habilities............cccueeveiiieiiiieiiieiiiies | et ssienes | evssssessessssessessssssssssessesssssssens | esesisssssesesessenes 23,312,108 | oo 23,312,108
4. ClAIMS PAIA... . ceoeeercerrerereceieeeseeeseseissess st ssessssssseessssssssns | coeesssssssssesssnsssssesesssseseens L0 RO (O T 4,130,167 | oo 4,130,161
B.  Assumed Reinsurance:
B INCUITEA ClAIMS.....ouvrieiicririi it esies | soressnentestesssess s s s sentens | nesbestsentssesssesseesseessesssessseness. | sessesssnssness st sess s eseesssnsssns | esssesssessssssssesese st seneenens 0
6. Beginning claim reServes and ADIIES. ..........co.ovrurerrririeiirriirinies | oerereereiiessssisesessseeesessessssens | cresessessssessssssssessssssessessasssnsss | stssssessessssssessessasssnssessassnssasss | osssessessossnssessesssssessassnsns 0
7. Ending claim reServes and IADIIIHIES............c.evurrerireieriirieinciiriiniies | eeeeeeireieesssieesesssesessssesiseens | coseessssssesssessssessssssessessasssnsss | stesssessesssssessessnsssnssessassnsnsss | tossssssssasssssessasssssessessssnns 0
8. ClAIMS PAIG......eeeeieceeiiieeire ettt et bessenes | esteeeensess sttt (0 O 0 | v [0 R 0
C. Ceded Reinsurance:
9. INCUITE ClAIMS......eouvvrrceercrireeeieeeereseeessesi s esssssssssnsns | eessssesssessseesssssssnns (12,500) [ cvvevorerrceererereenseremeeeenenins | eeveeeessseesseeesneees 1,440,722 | oo 1,428,222
10.  Beginning claim reserves and liabilities.............cccouevecirireieriercceiins | e 12,500 [ .o ....19,993,653 20,006,153
11, Ending claim reserves and liabiliiES................ccveveveieiiveieieiiciieis [ e seisinnies | cevessesessssssessesssssssessesssessenes | eveesissssssssesesinnes 18,134,469 | ..o 18,134,469
12, ClAIMS PAI......oucveerriririciie it sest s | soeesieesss st st senens L1 O (U O 3,299,906 | oovvvurerrrirriins 3,299,906
D.  Net:
13, INCUITEA ClAIMS......couoiiiii i enes | e (01 RO (O SRR 296,435 | ..o 296,435
14.  Beginning claim reserves and iabilities............c.coeveuririeriveeiieiies | e 0 | e [0 5711459 | oo 5,711,459
15, Ending claim reserves and liabilities.............cccocvvveveriereereiescieien | o 0 [ o [0 5,177,639 | oo 5,177,639
16, ClAIMS PAI.......oucverereririeiieeierie et ensas | eoeesieesse st eesseenens L0 RO (U 830,255 | ... 830,255
E.  NetlIncurred Claims and Cost Containment Expenses:
17.  Incurred claims and cost CONtAINMENE EXPENSES.........cccviuririieiiiies [ e esseseiesinies | ceressesessssssse st sssessense | ssvessesssssssesessssessenas 296,435 | oo 296,435
18.  Beginning reserves and liabilities 5,711,459 ....5,711,459
19.  Ending reserves and abilitIes...........cc.ocueiveieieiiirieieceieieicisinins et sssiessseies | setessessessessssessesssssssessessesssssnss | sssessessssessessesissnes 577,639 | oo 5,177,639
20. Paid claims and cost containMeNnt EXPENSES..........ccevevevrirriereiens | ceveiieiesiesiesieesssseseessaenees (0 RO (0 [P 830,255 | .oocvevereieiceians 830,255

39
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Sch.S -Pt.1-Sn. 1
NONE

Sch.S -Pt.1-Sn. 2
NONE

40, 41
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SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC
Company D Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
Life and Annuity - Affiliates - U.S. - Other
65978......... 13-5581829.... [11/01/2014 | METROPOLITAN LIFE INSURANCE COMPANY .....ooiiiiisirsrissensirsmsssesssssessessessessessessnsssens NY o | s 8,152,460 | ...ooiioieiereeenis
0299999. | Total - Life and Annuity AFfIIREES = U.S. = OtNer. .. ...ttt sttt bbb bbbt | brnbssssssnsaa 8,152,460 | .oooviviiiiciens 0
0399999. | Total - Life and Annuity Affiliates = U.S. = TOAL.........oiriiereiecteie ettt ettt es s ssssssensessntsntensenas | sesssssessssneas 8,152,460 | ...coooovveeirrirn 0
0799999. | Total - Life and ANNUItY AFfIIEEES. ...tk bbb | frnisnssnnsa 8,152,460 | ..ooovvvviccicieas 0
Life and Annuity - Non-Affiliates - U.S. Non-Affiliates
60895......... 35-0145825.... |02/01/1997 | AMERICAN UNITED LIFE INSURANCE COMPANY ..
60895......... 35-0145825.... |05/01/1998 | AMERICAN UNITED LIFE INSURANCE COMPANY .......ovurirerremirnrerseessessseseessssssssesenenns
68276......... 48-1024691 ... |05/01/1998 | EMPLOYERS REASSURANCE CORPORATION .....cooiimiiieririeriseississssiessessenssessaneens
86258......... 13-2572994 ... |08/15/1983 | GENERAL RE LIFE CORPORATION ......coviuriirrerinirneeneeerinseneessssnsssnsessssssssssssssssssssssessensses | G Leveenneneersnsenes | cernennennenennenss 102,932 | covviririnnirninns 136,425
86258......... 13-2572994 ... {02/01/1997 | GENERAL RE LIFE CORPORATION .....cvvvriirrirnirerirseirneineeseesesensensessnsssssssssssssnsssnes | O averneesneesnessne | coneernennennenen 042,318 | it 211,221
86258......... 13-2572994 ... |05/01/1998 | GENERAL RE LIFE CORPORATION .......ovvrierrireineireireieneenes .391,106 195,654
88340......... 59-2859797 ... |03/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA .........coocenevnmrnmmnmenneennenne | FLoviiiniiniines [ | e 3,613
65676......... 35-0472300 ... |03/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY ........oviiiererernreneeeeeneessesssneeseesessseenees ING e [ e 200,000 [ .oorrereeeeeiene
65676......... 35-0472300 ... |04/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY .......coriuirimrinrinerineinneisssessesssesnesnees INGcees [ e 1,769,032 | ..o
65676......... 35-0472300 ... |03/01/2001 [LINCOLN NATIONAL LIFE INSURANCE COMPANY .......covimiureenirnieneisrineeseisseneesessesssnenees INce 132,970 | oo 110,630
66346......... 58-0828824 ... |01/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY ... ..21,296
66346......... 58-0828824 ... |04/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY ......cooiuiiienrireerneineieesnesssesessseseeessesenn
66346......... 58-0828824 ... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY ........oivimrrrrineiiineineesneesneesseesessesiens
66346......... 58-0828824 ... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY ........oiiuriirienieeieneieeeseeeseeiseeesesssnsines
66346......... 58-0828824 ... |03/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY ......covtuiiririnriiiineinneesneeseessesensesiens
66346......... 58-0828824 ... |04/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY ... .1,841,538 |....
66346......... 58-0828824 ... |03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY ......c.coevmmrrmmrinmermeineinmeeseerseensennennennens | GAuiiiiieiiiniiinns v
88099......... 75-1608507 ... |03/01/2005 | OPTIMUM RE INSURANCE COMPANY .......ovoiiriiniireirnirneieesesneessesssessssesssessssssesssssssssessns | I etneersssnsenssnes | cosesessssssnssessnsssnsssssnsens
67466......... 95-1079000 ... |05/01/2002 | PACIFIC LIFE INSURANCE COMPANY ......cccovrvmrrnirmerneeneinnennesnnesnssnsseseenseenseenseensensneess | NEuvivseineiineins [ v 50,000 | ..vevrerererirnenne 50,000
93572......... 43-1235868 ... |08/15/1983 | RGA REINSURANCE COMPANY 102,086 | ...ovoorevrrrennnns 336,507
93572......... 43-1235868 ... |08/30/1996 | RGA REINSURANCE COMPANY 494,253
93572........ 43-1235868 ... |08/15/1997 | RGA REINSURANCE COMPANY 662,343
93572......... 43-1235868 ... [05/01/1998 | RGA REINSURANCE COMPANY ......oovirirriirieeniresissesssssssssssesssssssssssssessssssessessssssessssssssns 1,964,243
93572........ 43-1235868 ... |03/01/2000 | RGA REINSURANCE COMPANY ......cooviiiiiinrincinniincninerinensnssssssesesssssnesssesssessesssessnsonns | MOl | e 112,500
93572......... 43-1235868 ... |03/01/2000 | RGA REINSURANCE COMPANY ......ccovvvivrirernirnerncrnerinerinensenssnssssssssssssssssessesssesnessnes. | MOuvirvvineinncinns | cvvvevnerneninnennd 0,900 | i, 17,944
93572......... 43-1235868 ... |05/01/2002 | RGA REINSURANCE COMPANY 119,357
93572......... 43-1235868 ... |03/01/2005 | RGA REINSURANCE COMPANY 134,888
64688......... 75-6020048 ... |05/01/2002 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY ......cccoovvmrenmeirmninninmenneneees | DB [ e 8,504 | i 184,399
64688......... 75-6020048 ... |01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY ......ccccovvmrrmrimmrrmernneneernninnnees | DB | eresissseesssnsininns | ceveesssnsissennes 14,452
87572........ 23-2038295 ... |06/01/1994 | SCOTTISH RE (U.S.), INC. ..ceoiiriieiirieiieiieeiesiesieeiieesseeissesssesssssssesssssssssssesesssssnsssnnes | DEvtriinsiinsiinns [ cereeeseessssessessesssnsssnnssnns | oossesssesssesssesssssens 793
87572......... 23-2038295 ... [01/01/2007 [ SCOTTISH RE (U.S.), INC. ..ottt ssssssssssssssssssssssesssssssnssens DE .o | e 988,508 | ...cooerrrirriinns 8,357
87572........ 23-2038295 ... |05/01/1998 | SCOTTISH RE (U.S.), INC. ..ottt (] SN IV 586,659 | ...ovrvveririenas 293,482
87572......... 23-2038295 ... [03/01/2005 | SCOTTISH RE (U.S.), INC. ..ot ssssssssssssssssssssssesssssnssessens DE.ooiiiieiees [ erreereeieesseesssessssssenins | ovsessssssisssssean 4,817
68713......... 84-0499703 ... |08/30/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......coconiiimmiiiieineirnerieresrenseeneens (610 TSRO (PO 741,363 | oo
68713......... 84-0499703 ... |05/01/1998 | SECURITY LIFE OF DENVER INSURANCE COMPANY ......cccovvmrirrimrinreneirnernnessesessseseeees (610 JSTSTUIT IV 295,078 | ..oovverirerrrnns 180,319
68713......... 84-0499703 ... |03/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......ccooviiimriiriinrineiieisnereseeeeeeeens (610 TSRO (T 881,586 | ..coverriinns 506,414
68713......... 84-0499703 ... |04/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......ccoooomiummirmirnrinrirernseneesesnsesseeees (610 S IS 850,000 | ..coorerrrrrnnn 204,488
68713......... 84-0499703 ... |05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......cooniiimiiiireineirericresreenenneens CO.oeinrins | e 1,769,032 | ..o
82627......... 06-0839705 ... |08/01/1994 | SWISS RE LIFE & HEALTH AMERICA INC ......coveieireirieencireise s iessssssesssesenns MO ..o | e 6,504 | ..ooveririnn 214,075
82627......... 06-0839705 ... |08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC .......cooiiiiiiinnineirsisessise e 170 JSPUIY T 741,363 | oo
82627......... 06-0839705 ... |08/15/1997 | SWISS RE LIFE & HEALTH AMERICA INC ......oooveeirrireieinineiseese e ssesssssssssssenenns MO, | i 988,508 | ...cvverirrirrirnns 8,357
82627......... 06-0839705 ... |03/01/2000 | SWISS RE LIFE & HEALTH AMERICA INC ......ccoiiiiieineineisensersese e sissnens 17/ JSPUY TN 662,343 | ...oooiris 501,009
82627......... 06-0839705 ... |03/01/2001 | SWISS RE LIFE & HEALTH AMERICA INC ......coveiecreiriecneeseise s isessssssssssesenns MO ..o | o | oo 723
82627......... 06-0839705 ... |04/01/2003 | SWISS RE LIFE & HEALTH AMERICA INC ......ccoiiiiiiieineineessessss e 170 JSPURIY T 130,470 | oveverreiieis 32,649
82627......... 06-0839705 ... |01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC ......coovirirereiriecnceseise et sssssesssesenne MO ..o [ | e 72,261
82627......... 06-0839705 ... |03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC ......ccoiiiiiiineineireessesese e MO .o [ | e 43,357
70688......... 36-6071399 ... |02/01/1997 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .......cccovmrimienrireinernnereeneennenne NY oo e | covississsinssssssens 8,430
70688......... 36-6071399 ... |07/01/1999 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .....ccomiimimiiriirinrinnineseneens NY oo | e 300,000 | .ooovvverrrirrnens 93,938
70688......... 36-6071399 ... |03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .......c.covmrimirneireinerneeneeneennenns NY oo | e 105,000 | ..ovvorrerrirnnns 176,984
70688......... 36-6071399 ... |03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY ......ccomiimirierieriseinnineeennnens NY oo | e 100,000 | ..ocvevrrereirnrirens 2,890
70688......... 36-6071399 ... |04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .......ccovnrimeenierrirnerneeeeneeneenns NY oo | e, 1,563,632 | ..oovorieecenne
70688......... 36-6071399 ... |01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY ......ccoviimiririirisrienineienenens NY oo | e 750,000 | .ooovvvenvrcirnens 36,131
70688......... 36-6071399 ... |04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .......cooovmiimeeneereinerneeneeneennenns NY oo | e 350,000 | .oooverrirrirnns 25,748
66133........ 41-1760577 ... |01/01/1993 | WILTON REASSURANCE COMPANY .....ciiiiiieriisnenmenssensssnsssnssssssssssssssnsssnssenssensssnsssnees MN. s [ | s 4,000
0899999. | Total - Life and Annuity Non-Affiliates - U.S. NON-AFfIALES.........cciriiiiiciieietete ettt ettt sttt es b sssssntensenss | essessssnsan 21,454,598 | ....ccovvnene 5,436,096
1099999. | Total - Life and ANNUILY NON-AFIIAIES..........ccoviviiiiiiteies ettt tes s sss s es st seb st sssssassssasessssesssssnssnsesssssssssssssessnsnsensessnsnes | arsesssssenes 21,454,598 | ................. 5,436,096
1199999, | TOAI = LifE AN ANNUILY...... ettt sttt sttt 8188888282828ttt st | sntissssssans 29,607,058 | .....ccconnnen. 5,436,096
Accident and Health - Non-Affiliates - U.S. Non-Affiliates
67598......... 04-1768571 ... |09/01/1996 | PAUL REVERE LIFE INSURANCE COMPANY .....coorimriiierreeerreeneerseseeeseeessesssessee e sseseseens MA e e | e 226,439
67598......... 04-1768571 ... |12/01/1998 | PAUL REVERE LIFE INSURANCE COMPANY ......oiiiiiiiiiiiniissisciisenienesnssnsssssnesenesnens MA s [ | i 8,407
1999999. | Total - Accident and Health Non-Affiliates - U.S. NON-AFIlIAEES. ..ottt se st semsenesnes | fnssssssssssssssssessssssnssns {1 I 234,846
2199999. | Total - Accident and Health NON-AFIIATES. ........eceurieiieiiesiesis sttt sttt | fenbsentsentensens b nnees (V1 TR 234,846
2299999. | Total - ACCIENT ANA HEAIN. ... ...ttt e84 nb bbbt ententens | cbsessentsnssssssnssnssnssnnsad 0 ....234,846
2399999, | TOtAI U.S.....oiueireireersieie et see s8££ E £ E 88884 E 4R £ E R E £ 8L 29,607,058 5,670,942
9999999, | TOAL......cvvereveereiteeiteeieeeeteeeeeet ettt etttk E R f ARkttt enes | eriiesineeas 29,607,058 | ................. 5,670,942

42
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SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 1 Outstanding Surplus Relief 14 15
9 10 12 13 Funds
NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary | Reinsurance|  Business In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
General Account - Authorized - Affiliates - U.S. - Other
87726..... | 06-0566090.... 04/01/2001 [METLIFE INSURANCE COMPANY USA........cccocvimerimernernernnrnernenineninensseninennenes | DEviviiicies [ACO L ciiiiiit | SCtiiciies e | e 1,302,609 | ....cocvvenened 661,403 [ ..ooveieeeieis
87726..... | 06-0566090.... {04/01/2001 | METLIFE INSURANCE COMPANY USA.... ..90,618,470 | .........130,274,308 | ... .10,451,920
65978..... 13-5581829.... |01/01/1997 |METROPOLITAN LIFE INSURANCE COMPANY..........coccovrrvrnrrrermernrnnereesnesnnesnens | NY evevveioes [ YRT Lo [ QL | e 89,119,605 | ...ovvvvrnenne 855,979 | ..ocvvrrrrnn. 756,088 | ..covererienes 272,469
65978..... 13-5581829.... [01/01/1997 | METROPOLITAN LIFE INSURANCE COMPANY........cocconmemmemmerrmrmmenmeenneennenneens [ NY st [YRT Lot [ XXKXLO s | i 5,000,000 | .ooovverrenrirnens 4,995 | i 26,472 | e [ e | st | et | sestesiese st eseeneas
65978..... 13-5581829.... |01/01/2001 |METROPOLITAN LIFE INSURANCE COMPANY .......ccoevvinenereermeneneirenrnennnnens | NY ceriiiiis [ACO Lt | SCiiieee | e [ e 174,991,354 | ......... 150,457,370 [ .ooveereereerinriineiieees [ e | e | snesesssssessesssssens | reesesssssesssssssseees
65978..... 13-5581829.... [11/01/2014 | METROPOLITAN LIFE INSURANCE COMPANY.........coccmmemmrmmrnerrernennernennenons | NYrsiiniions [OTH it [ SCiiiiii |t [ ervernennennennesnennes | ceevessessnnens B1,716 | oo [ e | e | s | s
65978..... 13-5581829.... [11/01/2014 | METROPOLITAN LIFE INSURANCE COMPANY.......ccoovnninninnnnnenmsenssessseseesseens | NY ioviicisiins [OTHL it [VGAA i [ | i 325,783,631 | ......... 397,167,376 | .o | onrinnens 37,217,956 | ........... 38,555,128 | ... | e
0299999. | Total - General Account - Authorized - Affiliates = U.S. = OtNEE. ... ..o entss ssesessessssssessesssnsssssessenssnsssssessensenssnsssssensanes | eresssssanes 94,119,605 | ......... 593,557,038 | ......... 679,404,733 | ............ 10,724,389 | ........... 37,217,956 | ........... 38,555,128 | ..ooorveiienienis O 0
0399999. | Total - General Account - Authorized - Affiliates = U.S. = TOL.......ciiiiiiiiieisis s enbssnssns s sns bbb sss s snns s snnesnntans | senssesinnes 94,119,605 | ......... 593,557,038 | ......... 679,404,733 | ........... 10,724,389 | ........... 37,217,956 | ........... 38,555,128 | ...oooviiiniinniies (O 0
0799999. | Total - General Account - AUthOTIZEA = AFfIIEEES. ... cvu ettt sttt sbekssess bbb bttt sttt ettt | cnscnsannes 94,119,605 | ......... 593,557,038 | ......... 679,404,733 | ............ 10,724,389 | ........... 37,217,956 | ........... 38,555,128 | ..oooiiiiiieienis (O 0
General Account - Authorized - Non-Affiliates - U.S. Non-Affiliates
60895..... |35-0145825.... [11/01/2001 | AMERICAN UNITED LIFE INSURANCE COMPANY........ccoommiumrimirnienrenerneinneens NG CO/l...nee ) .0 (IS 3,452,233 | i 97,763 | 100,917 | e 11886 | s | e | s | e
68276..... |48-1024691.... |06/01/1998 | EMPLOYERS REASSURANCE CORPORATION.........cccovumrneeneerrerrerneeneeneeneesnnenees | KSiirineiod | YRT L | Ol | e | eeveireieesssnsennessnnnns | ceeesnneseesssssnsnnsnnnnns | semeenennnssnssnnens LAY | s | e | cerveeneeissesnsinesieeins | ceeeressnsensssesssssnsens
86258..... 13-2572994.... |08/15/1983 | GENERAL RE LIFE CORPORATION.........cocconmimmenmernennernennenneenseenseesseesseesseennee | CTovevevnenes [ YRT e | Ol | e 21,637,583 | oo 343,801 | oo T2T, 442 | il BTHA3T | i | et | vt | e
86258..... 13-2572994.... |08/15/1983 | GENERAL RE LIFE CORPORATION.........cooconsvnrinrinnrineenernsrinseensnissnessnissnsnsnsnnes | CTavieeieens | YRT Do [ XXKXLO i | i 6,850,000 ...96,777
86258..... 13-2572994.... |09/01/1996 | GENERAL RE LIFE CORPORATION.. .11,956,386 64,819
86258..... 13-2572994.... [02/01/1997 | GENERAL RE LIFE CORPORATION.........coocommrmerrernsrrerirerinsninsnessnissnsssnessnsssnsnees | Claveseerneens | YRT Do | Ol | v 7,477,887 ....86,050
86258..... 13-2572994.... |102/01/1997 | GENERAL RE LIFE CORPORATION..........ccovnsenrereererneneeneereersnnneeseensnsnsssnsssssessnes | CTuveerneneens | YRT Lciciois | XXXLO s | i 498,567,321 | .00 3,657,472 | .. 3,495,736 | .ovvvrennn. 1,961,144
86258..... 13-2572994.... |05/01/1998 | GENERAL RE LIFE CORPORATION.. ...302,456,571 2,214,657 1,464,356
86258..... 13-2572994.... |05/01/1998 | GENERAL RE LIFE CORPORATION e | CTceeee [YRTLes | XXXLO e | s 2,512
68322..... |84-0467907.... |09/01/1996 | GREAT-WEST LIFE & ANNUITY INSURANCE COMPANY........ccccooermvrmrrmrrnrinns | COhivrrrricss [COIGuiies | QA | | veriinnirnnerni 213,286 | ivii000000223,037 | e 13831 | e | e | e | svsvisssnsssssssesssesnens
88340..... |59-2859797.... |03/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA..........ccocevevemivenees [FLuiiiseons [YRT/Guiiott | Ol | s 1,381,089 | oo 11,794 | 10,479 | 8,084 | e | e | e | s
88340..... |59-2859797 ... |03/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA...........ccoosvomrmecnnee [FLucuriioeoae [YRT/ it [ Ol | e 37,871,260
88340..... |59-2859797.... [03/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA..........ccoceveemrvnncns [Fliiirsionce [YRT Lot | XXXLO s | i 74,429,175 ...244,406 ...345,477
88340..... |59-2859797.... |01/01/2012 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA..........ccocoouvermevmeces [FLuiiioriios [YRT Lot | Ol | i 336,227 | o840 | 1,942
65676..... | 35-0472300.... |04/01/1987 | LINCOLN NATIONAL LIFE INSURANCE COMPANY.........ccccovvemrrrrrmrmernemnesnernnrnns | INevireiieieee | YRT Lo | QL | e 7,546,336 | ...ocoeerr0rn 96,193 | oo 84175 | oo 188,072 | oveeveeerieeieniens | eveeivneinsisnisninnns | e | e
65676..... | 35-0472300.... |03/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY........ccocvmeenmrermeermeererenmnnnnennnee | INercitneiees | COMiiics | XXX L | i 25,371,070 | .oovverrer 446,162 | oo 827,425 36,833 | s | e | e | s
65676..... | 35-0472300.... |04/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY v | INceeiiece [ YRT Lot | OLe | e 219,293,654 | .........1,744,141 | ............ 1,815,359 04,086 | e | e | e | s
65676..... | 35-0472300.... [03/01/2001 | LINCOLN NATIONAL LIFE INSURANCE COMPANY.......c.cocvnerenerenereerenmmmmmnennes | INewsiieiias [YRT et | Ol | v 223,518,793 | ..o 1,130,184 | oo 1,115,243 869,604
66346..... | 58-0828824.... |01/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY... .13,833,838
66346..... |58-0828824.... |01/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY.........coccoverrenrenrermeneneeneernesnnens | GAurrireioee | YRT Lot [ XXXLO s | e 4,825,000
66346..... |58-0828824.... |08/15/1983 | MUNICH AMERICAN REASSURANCE COMPANY.........cccovevimernernernerncnnennenns | GAurirvviveees | YRT Dviieiies | Ol | v 275,451
66346..... |58-0828824.... |04/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY... 534,339,608
66346..... |58-0828824.... |04/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.........coccovrimrnnereernrnnsnernrnsinnens | GAueievcenes | YRT Leviies [ XXXLO s | i 492,500
66346..... |58-0828824.... [05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.........cccovevmermernmrnsrnnnnsnnnnens | GAuiiivciece [ YRT it | Ol | v 447 674,555
66346..... |58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.........occovemrenrernreermeenneneennennnens | GAeriveioee | YRT Liicd [ XXXLO e | i3, 768 | i3 | s B i | e | s | s nssnns | et eees
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66346..... |58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY 149,096,202 | ............. 1,059,759 | .covvvenee 1,088,290 | ..oooovvrenne T12,804 | oo | e | e | s
66346..... |58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.........cocovernernerncrncrencnnncnnenns | GAuviivvines | YRT Deviiviis | XXXLO s | e 1,256 | oo 1] e I I
66346..... |58-0828824.... [03/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY. 322,360,250 | ....coune. 9,349,113 ....9,483,163 ..503,039
66346..... |58-0828824.... |04/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY 241,187,045 | ............. 1,999,295 2,037,433 111,726
66346..... |58-0828824.... |07/01/2004 | MUNICH AMERICAN REASSURANCE COMPANY.........ccccovuvimrurmermernernennerinenens | GAuiivvevnees | YRT Do | Ol | e 40,527,051 | coooverrirnnne 55,606 | ...oocrenrenee 178,888 | oo 68,291
66346..... |58-0828824.... [03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY.........ccccovvvimrrmrrnmrnnennrnnnnnnens | GAuriveviiees [ YRT/Guiiis | Ol | v 3,682,902 | ..oovvrrirnnn. 31,450 | oo 27,945 | oo 20,184
66346..... |58-0828824.... [03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY.........cocoonermernernerinerireninennenns | GAuiivvrnee [ YRT D ciiiiies | Ol | v 215,975,541 | oo 476,374 | ..o 577,894 340,621
66346..... |58-0828824.... [03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY. 388,118,662 | ... .1,355,998 | ... ..1,457,906 .818,746 | ...
66346..... |58-0828824.... |07/31/2008 | MUNICH AMERICAN REASSURANCE COMPANY.........coccovvmrerrerrermeneereerneneineens | GAvrivioeces | YRT Lo | OLcns | e 37,207,851 | oo, 183,404 | ..oovonne 156,106 190,525
66346..... |58-0828824.... [07/31/2008 | MUNICH AMERICAN REASSURANCE COMPANY.........cccovcvmernernernerenennennenns | GAuviivvines [ YRT L ciiiiies | XXXLO s | i 5,226,541 | c.ovvvvirins 5,854 | oo 9,033 | oo 19,467 | oo [ eereeieiisisesnesniins | e essines | oeeeeesees s esseees
66346..... |58-0828824.... [01/01/2009 | MUNICH AMERICAN REASSURANCE COMPANY.........coomiuerirneienriiciieiieieneens GA........ YRT/.......... (O] IV 9,311,707 | oo 29,289 | ..orirriienn 47,297 | e 33,922 | i | e | s | e
66346..... |58-0828824.... [01/01/2012 | MUNICH AMERICAN REASSURANCE COMPANY. ........cooomrverrrrirriicirsiessennens GA....... YRT/.......... OL.oorierieei | v 504,341 | oo 960 | .o 2,913 | o, BA9 | oo | e | e | s
88099..... | 75-1608507.... {03/01/2005 | OPTIMUM RE INSURANCE COMPANY.........coomiuiiiniirniiiniiinsiinsiineissesseseseeesseeseees TXeorere YRT/G........ (O] ISR I 920,725 | oo 7,862 | oo 6,986 | ..ovecreriienines BAT8 | e | e | v | s
88099..... | 75-1608507.... {03/01/2005 | OPTIMUM RE INSURANCE COMPANY.........coomiuriireirniirnseineiseseseessssssesssesssensseeens L S YRT/.......... OLuoriree | e 44,095,665 | ....cooovvvvnvn. 97,453 | .o 125,615 | oo 91,604 | oo | e | s | e
88099..... | 75-1608507.... {03/01/2005 | OPTIMUM RE INSURANCE COMPANY.........ccoumimmimiimiimisiinsiisesinesissssesssessssesseees L S YRT/.......... XXXLO..ovve | e 92,554,682 | .....cocounen. M3774 | 344,890 | ..ocoviririrnnee 173,207 [ oo | e | s | e
67466..... |95-1079000.... |05/01/2002 | PACIFIC LIFE INSURANCE COMPANY ........oooiiimriiriineiineiineiineisseeisesseeeeeeseseees NE.......... COll...ee. XXXL.oovieeen | v 146,729,231 | .ooocvenev 4,021,330 | oo 4287814 | oo 259,589 | s | s | errnesiesissisnsnnnes | s
93572..... |43-1235868.... |08/15/1983 | RGA REINSURANCE COMPANY.........covrmrmrrrrrnenernnernenesnnessessesmnssssssssesssssssssessns | MOuvvereivenes | YRT/Lvvieiies [ Ol | e 35,042,752 | .oovvrrrnnn. 526,608 | .....ccoounnn. 824,776 | oo 901,307 | o | e | ereessesississnnnns | s
93572..... |43-1235868.... [08/15/1983 | RGA REINSURANCE COMPANY.........ccconvimmimmrmneneennernnesneesssesssssssesssssssssssesssenne | MOueiovviosees [YRT Lo | XXXLO s | i 5,050,000 | ..oovvvrrrrnnne 35,150 | v 39,578 | oo 33,237 | | e [ | e
93572..... |43-1235868.... |01/01/1984 | RGA REINSURANCE COMPANY........ccoverrenerrrernrncrneererreenneneessessneneesenessessnssseeses | MOuveivriose [ YRT i [ Ol | e 386,819 | oo, 1,962 | oo 1,814 | s 5,051 | oo | e | v | s
93572..... |43-1235868.... [08/30/1996 | RGA REINSURANCE COMPANY........cccconvemrmmenmerneerneenennennenmensnennessensnennensne. | MOhvovvoreees [ YRT Lo | Ol | e 26,475,410 | cooovvrerinnne 190,359 | oo 178,935 | oo 10,881 | oooeeeneineineins | v | e | s
93572..... |43-1235868.... [08/15/1997 | RGA REINSURANCE COMPANY.........cccosrimrinrineineineineenneneesnnesnnesnnssnsesnssnesnns | MO [YRT L cciiiies [ Ol | [ e | oeevnessneessessesssnnsnns | evessecsneennees 394,404 | i | s | e | e
93572..... |43-1235868.... |05/01/1998 | RGA REINSURANCE COMPANY........ccovivrnrrrerninrneereeneneeseessessnsmsesssssssensnsssessns | MOhvreovionies [ YRT Lot [ Ol | e 773,111,855 | .ooeee.e. 5,112,191 | v, 5,207,381 | ..covvonve. 3,555,410 | oo | e | v | e
93572..... |43-1235868.... [05/01/1998 | RGA REINSURANCE COMPANY........cccconvrmerrmermernernerneenensennenssenssessnessnsssnesnee. | MOuveveirsees [ YRT Lo | XXXLO e | s 3768 | s 3] e B | s | e | s | s | s
93572..... |43-1235868.... |03/01/2000 | RGA REINSURANCE COMPANY........ccooovrenrerrrnenrneereenenneneeseesneseesesssssensnneseesns | MOuvrirriosies [ COMiis [ XXXL e | e 259,770,376 | ............. 6,468,850 | ............. 7,031,441 | i 424,404

93572..... | 43-1235868.... | 03/01/2000 | RGA REINSURANCE COMPANY ...
93572..... |43-1235868.... | 05/01/2002 | RGA REINSURANCE COMPANY

..161,242,637 ..3,916,210 ..4,052,466 ..268,983

..................... 6,835

93572..... |43-1235868.... |05/01/2002 | RGA REINSURANCE COMPANY........cccconvvvmmrrrmeerernmmeensnersenesennsenssssessssennnees | MOuveovcvces [ YRT it | Ol | e 214,967,320 | .cooovvvverennne 99,444 | i 96,915 | 739,041
93572..... |43-1235868.... | 07/01/2004 | RGA REINSURANCE COMPANY.......cccccovvriinmiinnnnnniinnnirinninsnissnsssssssssssensssennss | MOt [YRT Lot | Ol | i, 38,849,863 | ......ccoovvvune 62,229 | ..o 192,767 | 47,158
93572..... |43-1235868.... |03/01/2005 | RGA REINSURANCE COMPANY........ccccovsvivmrinmmrnninnriinninsnisseesnsssssssesssnenss | MOucivoieeed [YRT/Guocit | Ol | s 5,524,354 | ...covvveninnn. ATATA | o 1917 | 24,346

93572..... |43-1235868.... |03/01/2005 | RGA REINSURANCE COMPANY... 296,151,482 | ...cvvvvvvnens 712,624
93572..... |43-1235868.... | 03/01/2005 | RGA REINSURANCE COMPANY 593,107,262 2,019,142
93572..... |43-1235868.... |07/31/2008 | RGA REINSURANCE COMPANY........cccoonvvverrmmnerncemmeneeenesenesncesesemmensssnensnenes | MOuveoveeied [ YRT it | Ol | e 11,553,722
93572..... |43-1235868.... |07/31/2008 | RGA REINSURANCE COMPANY........cccovvrvinrivinmrnnriinnnirinniinnisnssssnssssssssnsssnnnss | MOt [YRT Lt | XXXLO. | i 2,726,541
93572..... |43-1235868.... |01/01/2009 | RGA REINSURANCE COMPANY.......ccccovsrvvmrimmmrnninnriinninsninsnisnsnsssssenssnenss | MOucivieiied [YRT Lt | Ol | 6,983,780
93572..... |43-1235868.... |01/01/2012| RGA REINSURANCE COMPANY....

64688..... | 75-6020048.... |05/01/2002 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY
64688..... | 75-6020048.... [01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY

e 545,060
.............. 1,105,189
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64688..... | 75-6020048.... |01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY........ccccovenreneernunn XXXLO..oovves | e 62,137,636
87017..... |62-1003368.... 07/01/1999 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE...........ccccouu. XXXLO..ocove | v 5,103,744
87017..... |62-1003368.... |03/01/2000 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE... [ XXXL..ne. e 26,123,647
87017..... |62-1003368.... |01/01/2009 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE..................... OL.overveins | o 2,327,927
97071..... 13-3126819.... |01/01/2012 | SCOR GLOBAL LIFE USA REINSURANCE COMPANY ........cocnviumrirrirnrirnrirnrins (O] ESSUTINY RN 84,057
87572..... |23-2038295.... [06/01/1994 | SCOTTISH RE (U.S.), INC......oirmiiririseieeiseiseiseseese ettt (O] ISP PR 6,905,571
87572..... | 23-2038295.... [08/30/1996 | SCOTTISH RE (U.S.), INC......coovevvrirerierrierrreineriseriserssnsesssssessessessssssessesnens | DEevennecns | YRT Lo | Ol | e 30,379,813 | oo 234,270 | .o 239,851
87572..... | 23-2038295.... {05/01/1998 | SCOTTISH RE ( .441,896,347 ..3,146,751 ..3,235,710
87572..... |23-2038295.... |05/01/1998 | SCOTTISH RE (U.S.), INC......oevvrrrrrrrrrrrinrnnereernineineereissesessseeseessssssssssssssessesssees | DEvisvneens | YRT Lo [ XXXLO s | v 3,768 | oo K TN [P 3
87572..... | 23-2038295.... [06/01/1998 | SCOTTISH RE (U.S.), INC......cccovvvrrinrinernerneirneirneirneenennensensenssenssenssesssenssensnens | DEvevceeee [ YRT oo | Ol | s 2,075,368 | ..oovvvrrvrnnnne 10,702 | oo 12,193
87572..... |23-2038295.... [03/01/2005 | SCOTTISH RE (U.S.), INC......oiimiieiieireireineceeiseieesesse st OL.oiireins | e 1,841,452 | oo 15,725 | v 13,972
87572..... |23-2038295.... [03/01/2005 | SCOTTISH RE (U.S.), INC......ovvoriiririseieieeisessssess s [O] ISP IS 48,830,637 | ...ovvvene 104,972 | oo 137,982
87572..... |23-2038295.... [03/01/2005 | SCOTTISH RE (U.S.), INC......oiimriiieineireineineieiiseeiese et XXXLO..ovvve | e 81,189,096 | ....cocouneen. 276,364 | ...cocovenenee 344,298
68713..... |84-0499703.... |06/01/1994 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........ccoosrerrurrermirneeneireinnes O] ISP ISR 16,351,509 | ..oovvvenee 335,172 | o 299,845
68713..... |84-0499703.... |08/30/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......cccostemiimmemmiirnierneenees O] ISP 27,978,012 | oo 200,580 | ..oorcrerrenen 259,755
68713..... |84-0499703.... |09/01/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......ccccovvnmrimeimiirniirnrinnes OLuoiirnins | v 2,127,084 | oo, 92,085 | .ooovvvrinnene 92,085 | .. | v | e | evesissinsssnsnns | s
68713..... |84-0499703.... |09/01/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........ccoovremrrmermrrnnernereennns XXXLO..oovee | v 15,784,194 | ..ovvrnne. 65,339 | ..o 67,000 | oo 84,962 | ... | v | e | e
68713..... |84-0499703.... |02/01/1997 | SECURITY LIFE OF DENVER INSURANCE COMPANY........cccostnmiemmenmiirneerneirnees OLuoinireins | e 3,738,906 | ..oovvvvnirnnne 55,714 | oo 60,952 | oo A2,718 | o | s | s | s
68713..... |84-0499703.... |02/01/1997 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........ccoovrmrrmrimrinrirnrirnnes XXXLO..oovs | v 417,056,962 | ............. 2,982,988 | ............. 2,856,950 | ..covvrenee 1,612,495 | oo [ eeeieeiineississsensienes | eeeiessiessiessiessiessiennes | eesseesresssessi st
68713..... |84-0499703.... |05/01/1998 | SECURITY LIFE OF DENVER INSURANCE COMPANY.......ccccoevrmrvemmremmnmnnnnnnns | COhivvirvvins [YRT Lcviiiies | Ol | e [ erinenieninesinesinesnennes | vevsessnessnessnessnensnens | sevesessnsnens 3,271,323 | oo | e | e | e
68713..... |84-0499703.... [03/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY........ccoconmermrrnrernnnnennns [ COuivvievns [COMecs | XKXL s | e 2,460,956,581 | ........... 71,170,940 | .......... 73477241 | oo 3,905,489 | oo | s | e | e
68713..... |84-0499703.... |04/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY........cccovormrimrrmrinrierinnes 213,679,517 | oo 1,972,124 | ............. 2,012,806 | .oovvrrvrenns 125,507 | oooeeeererieeiens | e | e | e
68713..... |84-0499703.... |05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........ccovtnmiimenmiirniirneinees 1,340,869,311 | ..ocvvvevrncn. 663,242 | ...oovvvnnn 666,697 | ...cocvvvenee 1,673,162 | e | e | e | s
68713..... |84-0499703.... |05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY........cccoceomrrcmrrmmrnninninnes | COhivrrvrreas [ YRT Lvoet | XXXLO e | e 2,512
68713..... |84-0499703.... |07/01/2004 | SECURITY LIFE OF DENVER INSURANCE COMPANY. reeennenn31,079,890
82627..... | 06-0839705.... [06/01/1994 | SWISS RE LIFE & HEALTH AMERICA INC.......ccccocvvrvnrinernernerncrncnnennnsnsennees [MOuievioees [YRT Lot | OLii | e 15,991,012
82627..... | 06-0839705.... [08/01/1994 | SWISS RE LIFE & HEALTH AMERICA INC..........coooovsrvrrvnrrerserrerssssssssssssnsnnes [IMOuvovvoeees [YRT/ it | Ol | v 7,937,702
82627..... | 06-0839705.... [08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC........cccocuonernernernernernernennenenenenennenes [MOuvevviveees [ YRT Lciices | Ol | e 36,679,041
82627..... | 06-0839705.... |08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC.........ccoonvvvninenerreernnneneenseneneirenseesnnes [ MOuvcirioeed [ YRT ot [ Ol | e 31,264,696
82627..... | 06-0839705.... |03/01/2000 | SWISS RE LIFE & HEALTH AMERICA INC ...83,367,668 | ... .1,996,616 | ... ..2,152,749 ..161,339
82627..... | 06-0839705.... |03/01/2001 | SWISS RE LIFE & HEALTH AMERICA INC 95,435,856 | ....ovvvvncen. 638,335 | .o 630,530 419,923
82627..... | 06-0839705.... [05/01/2002 | SWISS RE LIFE & HEALTH AMERICA INC..........cocoovrrvrrrnrnnrrnrsnrssrsnnsnnesnnennnes [MOuiioeied [YRT/Liiiiies [ Ol [ [ e | oevesessessssssssssssnssens | soresnessnsssnnsnnes 4,717
82627..... | 06-0839705.... {04/01/2003 | SWISS RE LIFE & HEALTH AMERICA INC.......cooviviiimniinirnineineineiieiseeieeeeees XXXL oo | s 724,396,760 | ........... 23,803,564 1,173,952
82627..... | 06-0839705.... [03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC.......coooiveiirieieiieieeieceeeiseeiseeieeees [0 IV 3,222,540 | ..o, 27518 | v 24,452 | 14,302
82627..... | 06-0839705.... |03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC v 106,148,577 199,053 . .176,187
82627..... | 06-0839705.... [03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC........c.coooovvvnrinnrnnrrnrnnereenerssessnsenes [IMOucivcoscs [YRT/ Lo | XXXLO | e 159,980,912 537,426 | ..oooeieeenn 165,317 | 354,384
82627..... | 06-0839705.... |01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC..........coovovrinnirnrrnernrnnernesnessesnnsnnes [IMOuivcioecs [YRT/ oo | Ol | 144,269,967 | ....ccoooenee. 307,651 | .ooveerenn. 365,504 | oo 215,975 | o | e | vt | s
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 1 Outstanding Surplus Relief 14 15
9 10 12 13 Funds
NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary | Reinsurance|  Business In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
82627..... | 06-0839705.... |01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC.......cooiuieerieieieesiieeeneere e MO............ YRT/.......... XXXLO...oooes | v 292,957,017
82627..... | 06-0839705.... |01/01/2009 | SWISS RE LIFE & HEALTH AMERICA INC ..9,311,707
82627..... | 06-0839705.... {01/01/2012 | SWISS RE LIFE & HEALTH AMERICA INC.... ..336,227 344
70688..... | 36-6071399.... |09/01/1996 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY ...5,296,464 105,236
70688..... | 36-6071399.... (02/01/1997 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY......ccccovverevemmrenmrnenes [INY oo [YRT/ it | Ol | s 456,737,129 | ...........3,451,755 | ........... 3,299,073 | coovvvrnn. 1,893,154 | oo [ e | e | serientenesessseenens
70688..... | 36-6071399.... |07/01/1999 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .......ccoceovenemervmennees [NY et [YRT et [ XXXLO s | e 382,316,794 2,753,921 | i 2,633,278 | .ooovieenee 1,228,816 | .ooveocerieiieiieiiens | eeiieeiieeiesisssiessenes | eneresiiessiessiessiesssenses | eesseessesssessiessiesssenseas
70688..... | 36-6071399.... (03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.......ccovvvervvermrnernenes [NY vt [COMns | XXXL s | s 282,696,801 | ...coovvnne 6,673,579 | c.cvevennn. 7419725 | s ATAT48 | oo | e | e | e,
70688..... | 36-6071399.... (03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY......cc.covvemrrmmrnmrnnnes [NY s [COMss | XXXL i | s 252,569,367 . 1,745453 | ... 7,729,796 488,164 | oo | et | e | s
70688..... | 36-6071399.... |04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY . .......ccoeovemeenmermernnes [NY oo [ YRT/ it [ Ol | e 84,469,570 | .....c0veern.061,212 | oo 827479 | i 23134 | s | v | s | s
70688..... | 36-6071399.... (01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY........ccocevevmevnernenes [NY oo [YRT it | OLuciiie | e 60,782,944 | ............... 145,957 | .............. ATTA54 | 85,983 | s | i | e | e
70688..... | 36-6071399.... (01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........covvnrimmemmrennees [INY oo [YRT/ e | XXXLO s | e 173,075,340 1838077 | i 3B83,98B | oo [ e | et ssrensinnes | eestesiese et
70688..... | 36-6071399.... |01/01/2009 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY e INY oo [YRT/ s [ Ol | e 13,926,634 | ..oovvevrerren 83,633 | i 70,946 | 80,808 | oo | s | e | e
66133..... |41-1760577.... [01/01/1993 | WILTON REASSURANCE COMPANY........ccccnvrnmmnmmnmmnmmencnenserssnsnsnsensssnsssnsserseees | MNuvioiiionis [ YRT Do [ Ol | e 80,391,450 | .............1,056,262 | .ooe0ie00e996,796 | oo 380,254 | i | e | v | sesssessssssesnens
0899999. | Total - General Account - Authorized - Non-Affiliates - U.S. NON-AFfIIAIES.........ccciieiiieiiei ettt etetestesiess st sssssse s sssesiesesssssnsensensnas | eeees 15,747,687,549
1099999. | Total - General Account - AUthOMZEd - NON-AfIIATES. ... i tesens sttt | enes 15,747,687,549
1199999. | Total - General ACCOUNt = AUNOTIZEM. .. ... cuuiuutersiesieseesers sttt 6 R 8 eEE et b s R e bbbttt s | enes 15,841,807,154
General Account - Unauthorized - Affiliates - U.S. - Captive
13092..... | 26-1511401.... |12/31/2007 | METLIFE REINSURANCE COMPANY OF VERMONT......ccotiiiiminmmesresnesresnessnens VT COFWIL...... XXXL. oo | s 2,433,252,618 | ........... 67,434,430 | ........... 64,674,218 | .o 1,686,136 33,050,161
1288888, | Total - General Account - Unauthorized - Affiliates = U.S. = CAPHVE........cci ittt ctstessessssesses s bess s ssessssensessstensesssssnsessennes | eebenes 2,433,252,618 67,434,430 64674218 | .............. 1,686,136 33,050,161
1499999. | Total - General Account - Unauthorized - Affiliates - U.S. - Total...... 2,433,252,618 ..67,434,430 64,674,218 | ... 1,686,136 .33,050,161
1899999. | Total - General Account - UnAUEOMZEA = AFfIIBEES. ... ..e.veiesieieitisit etttk eeb bbbttt | einnees 2,433,252,618 67,434,430 64,674,218 | ..coovnnve. 1,686,136 33,050,161
General Account - Unauthorized - Non-Affiliates - Non-U.S. Non-Affiliates
00000..... |AA-3194164... [10/01/2005 | UNION HAMILTON REINSURANCE LIMITED.........ccocuisimnmminmmismesnesmssnssnesnessnens BMU......... COFWIL...... XXXL. oo | e 2,813,480,903 | ........... 92,381,315 | ......c.... 92,361,387 | ..cocvnene (5,244,106) 46,190,414
2099999. | Total - General Account - Unauthorized - Non-Affiliates - Non-U.S. NON-AfIlIALES...........ccoiiiiriiieiciieieeiiies ettt es st essssnassesans | anaaes 2,813,480,903 | ........... 92,381,315 | ........... 92,361,387 |............. (5,244,106) 46,190,414
2199999. | Total - General Account - Unauthorized - NON-AFfIlIAEES. ..o eossss s s s s sens sttt senssenssenssensenes | ceseen 2,813,480,903 | ........... 92,381,315 | ........... 92,361,387 | ..coconene (5,244,106) 46,190,414
2299999. | Total - General ACCOUNt = UNAULNOTIZE. ...ttt f bR E8eeE bR bbbkttt sttt nnes | cinnes 5,246,733521 | ........ 159,815,745 | ........ 157,035,605 | ...coceeene. (3,557,970) | .ovvvvnnrnriniinnnnd0 [ o | 0 79,240,575
3499999. | Total - General Account - Authorized, Unauthorized and CEIIfIEM..........oucviuiiiiiiiiei ettt sesints saesssssssssesssssssessessssansessssssssssesssssnsessessnsanes | srsen 21,088,540,675 | ......... 941,407,749 | ...... 1,031,438,347 | ............ 51,875,537 | ........37,217,956 | ...........38,555,128 | .....ceoeoevvveieneen0 | i 79,240,575
Separate Accounts - Authorized - Affiliates - U.S. - Other
65978..... 13-5581829.... |11/01/2014 | METROPOLITAN LIFE INSURANCE COMPANY .......cciiiiinminrinsisisnssnessessessessnens NY.oones OTHI.......... VGAA oo [ | e | cnsrsnsssesssssessssssssens | seseesessens 31,623,368 | ... | eerenienisnesenissnieninns | eneas 2,765,505,945
3699999. | Total - Separate Accounts - Authorized - Affiliates - U.S. - Other. 31,623,368 | ..o | e | 2,765,505,945
3799999. | Total - Separate Accounts - Authorized - Affiliates - U.S. - Total... 31,623,368 | .o | a0 | 2,765,505,945
4199999. | Total - Separate Accounts - Authorized - Affiliates 31,623,368 | ..o | 0 | 2,765,505,945
Separate Accounts - Authorized - Non-Affiliates - U.S. Non-Affiliates
68322..... |84-0467907.... |10/02/2006 | GREAT-WEST LIFE & ANNUITY INSURANCE COMPANY... AMCO/G..... | OA.. ...1,091,867 |..
4299999. | Total - Separate Accounts - Authorized - Non-Affiliates = U.S. NON-AMIAIES.........coiiieieieieteee sttt eetetissssssssssss st sssssssesses s ssses s sssssasseneaes 1,091,867
4499999. | Total - Separate Accounts - Authorized - Non-Affiliates 1,091,867
4599999. | Total - Separate Accounts - Authorized 2,766,597,812




Annual Statement for the year 2016 ofthe N @W England Life Insurance Company
SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

v'ey

1 2 3 4 5 6 7 8 Reserve Credit Taken 1 Outstanding Surplus Relief 14 15
9 10 12 13 Funds

NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary | Reinsurance|  Business In Force at Current Prior Current Prior Coinsurance Under

Code Number Date Name of Company Jurisdiction| Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
6899999. | Total - Separate Accounts - Authorized, Unauthorized and CEMIfIEA........ ..ot eisieie etisistesies s tesssss s sss st ssesssbsssessesssssnses | eressesssssssessessssasaesas [ I [0 0] 31,623,368 | ..o 0| veieeeeeienenin0 ] 1..2,766,597,812 | ..o 0
6999999, | TOAI ULS ...ttt 8 8 E8E8 8 EEEEEEEEEEEEbe fbeeb e bbbttt | erees 18,275,059,772 849,026,434 | ......... 939,076,960 88,743,011 37,217,956 33,050,161
7099999. | Total Non-U.S.. s | e 2,813,480,903 ...92,381,315 92,361,387 | ... ..(5,244,106) .0 46,190,414
9999999, | TOAL.......vvorveeiveiieciieeiieseiesisesises sttt ns | atieesiensen ettt en s s annnsnnns | erins 21,088,540,675 941,407,749 | ...... 1,031,438,347 | ............ 83,498,905 | .......... 37,217,956 79,240,575
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1

)

5 6 7 8 9 10 Outstanding Surplus Relief 13 14
Reserve Credit 1 12 Funds
NAIC Type of Type of Unearned Taken Other Than Modified Withheld
Company ID Effective Domiciliary | Reinsurance| Business Premiums for Unearned Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded Premiums (Estimated) Premiums Year Year Reserve Coinsurance
General Account - Authorized - Non-Affiliates - U.S. Non-Affiliates
67598..... 04-1768571.... | .09/01/1996 | PAUL REVERE LIFE INSURANCE COMPANY .......cccoiviiteieiiteieieiesie et MA............ COG.......... LTDLvce| v 6,508,265 402,132 21,129,425 | oo [ et | e | e
67598..... |04-1768571.... | .12/01/1998 | PAUL REVERE LIFE INSURANCE COMPANY......coititiiiesiessissesseesisssssssesessssssssssssessanssssssssensassssssessas MA............ COLG.......... [ O R 59,174 628,784
0899999. | Total - General Account - Authorized - Non-Affiliates = U.S. NON-AFIlIAES. .........oveiiiei sttt ettt sstents sstesses st essessessnssssesses st essessntentessessnsensanss | svsssssessens 6,508,265 | ................. 461,306 | ............ 27,758,209
1099999. | Total - General Account - Authorized - Non-Affiliates.... 6,508,265 461,306 | ............ 27,758,209
1199999. | Total - General Account - Authorized . 6,508,265 461,306 | ............ 27,758,209
3499999. | Total - General Account - Authorized, Unauthorized and CEIHIfIEA..............ccccviciiiriteiciceieectceteceet ettt enesaeassenas vtesessssssssssesessnsssssnsssessssassssnnsesensrannins | evesrererinas 6,508,265 | ................. 461,306 | ............ 27,758,209
6999999. | Total - U.S...... 6,508,265 461,306 | ............ 27,758,209
9999999. 6,508,265 461,306 | ............ 27,758,209
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE S - PART 4
Reinsurance Ceded To Unauthorized Companies
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15
Issuing or
Paid and Confirming Funds Deposited Sum of Cols.

NAIC Reserve Unpaid Losses Total Bank by and Withheld Miscellaneous |9+ 11+ 12+ 13
Company D Effective Credit Recoverable Other (Cols. Letters of Reference Trust from Balances +14 But Not in

Code Number Date Name of Reinsurer Taken (Debit) Debits 5+6+7) Credit Number (a) Agreements Reinsurers Other (Credit) Excess of Col. 8
General Account - Life and Annuity - Affiliates - U.S. - Captive
13092...... | 26-1511401. | .12/31/2007 | METLIFE REINSURANCE COMPANY OF VERMONT........ccimiimiiniiniinienreseeseessessenne | seesae 67,434,430 [ ..o | s 1,391,783 | ....... 68,826,213 | ... [ | s 34,877,609 | ....... 33,050,167 [ ..o | v 2,832,998 | ...... 68,826,213
0199999. | Total - General Account - Life and Annuity - Affiliates - U.S. = CaptiVe. ..o | eonnens 67,434,430 | oo O 1,391,783 | ...... 68,826,213 | ..o 0 | ). S I 34,877,609 | ....... 33,050,161 | coovvivriniineenn | i 2,832,998 | ...... 68,826,213
0399999. | Total - General Account - Life and Annuity - Affiliates = U.S. = Total........coiririnrninisissssssisss s sesseseessesnessssseens | ennean 67,434,430 | oo 0] s 1,391,783 | ...... 68,826,213 | ..o 0] 0.0, S 34,877,609 | ....... 33,050,161 | oo | e 2,832,998 | ....... 68,826,213
0799999. | Total - General Account - Life and Annuity = AfflIBEES........curiuimimiinsiiississssssssnisenisenesenesens s snssenssenssnssnssnssnns | eoseens 67,434,430 | .o [ 1,391,783 | ...... 68,826,213 | ..o [V P, S I 34,877,609 | ....... 33,050,161 | coovvvvriniinnenn | i 2,832,998 | ...... 68,826,213
General Account - Life and Annuity - Non-Affiliates - U.S. Non-Affiliates
00000...... AA-3194164 | .10/01/2005 | UNION HAMILTON REINSURANCE LTD......ccouiriiminrissessesesnessssseessesssssssssessanssnssssessens | sessees 92,381,315 | oo | e 1,564,777 | ....... 93,946,092 | ..o | s | e 49,493,426 | ....... 46,190,414 | .o | v 1,715,385 | ...... 93,946,092
0899999. | Total - General Account - Life and Annuity - Non-Affiliates - U.S. Non-Affiliates...........cooiriiiiniiniiniinisisisssiisi | v 92,381,315 1,564,777 | ....... 93,946,092 | ..oooovinnieneenn0 [ XXX | s 49,493,426 | ....... 46,190,414 | o0 | e 1,715,385 | ....... 93,946,092
1099999. | Total - General Account - Life and Annuity - Non-Affiliates... B 92,381,315 1,564,777 | ....... 93,946,092 | ..o 0 | XXX [ e 49,493,426 | ...... 46,190,414 | o0 [ e 1,715,385 | ....... 93,946,092
1199999. | Total - General Account - Life @Nd ANNUIY........ovuiieiieiriiri i snssnnens | eoae 159,815,745 2,956,560 | ..... 162,772,305 | o0 e XXX | s 84,371,035 | ....... 79,240,575 | s | s 4,548,383 | ... 162,772,305
2399999. | Total = GENETAI ACCOUNL. ... cvesieeierieeieseiesesesesssesssess et et ss e es et seef st Ef sttt sttt ennsas | eneas 159,815,745 | o0 | e 2,956,560 | ..... 162,772,305 | o0 et XX | s 84,371,035 | ....... 79,240,575 | s | s 4,548,383 | ... 162,772,305
3599999. | Total - U.S....ocivernnenes e 159,815,745 veenn2,996,560 | ... 162,772,305 | oo |k XXX | e 84,371,035 | ....... 79,240,575 | o0 | e 4,548,383 | ..... 162,772,305
9999999, | TOAL ...ttt | eees 159,815,745 | ..cooovvvvreeen0 | 2,956,560 | ..... 162,772,305 | .ooovvrereneen0 [ XXX | 84,371,035 | ....... 79,240,575 | .ovvvvrvere0 | 4548383 | ... 162,772,305
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE S - PART 5

Reinsurance Ceded to Certified Reinsurers as of December 31, Current Year (000 Omitted)

4 5 6 7 8 9 10 1 12 13 14 15 Collateral 23 24 25 26
16 17 18 19 20 21 22 Percent Credit Liability for
Percentof | Allowedon | Amountof | Reinsurance
Certi- Percent Dollar Collateral ~ [Net Obligation Credit with Certified
fied Collateral Total Amount of Funds Total Provided for | Subjectto | Allowed for | Reinsurers
Rein-| Effective |Required Paid and Recoverable Net Collateral Issuing or Deposited Collateral  |Net Obligation| Collateral |Net Obligation|  Due to
Domi- [surer| Date of | for Full Unpaid Reserve Obligation Required for Confirming by and Provided Subject to (Col. 23/ Subject to Collateral
NAIC ciliary Rating Certified | Credit Reserve Losses Credit Taken | Miscellaneous |  Subject to Full Credit Multiple Bank Withheld (Cols. 16 + Collateral | Col. 8, notto | Collateral Deficiency
Company ID Effective Juris- |1 thru| Reinsurer | (0% Credit Recoverable Other (Cols. 9 + Balances Collateral (Col. 14 x Beneficiary Letters Reference Trust from 17+19+ (Col. 22/ Exceed (Col. 14 x (Col. 14 -
Code Number Date Name of Reinsurer diction| 6) Rating | - 100%) Taken (Debit) Debits 10 +11) (Credit) (Col. 12-13) Col. 8) Trust of Credit Number (a) | Agreements | Reinsurers Other 20+ 21) Col. 14) 100%) Col. 24) Col. 25)

NONE




Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

(000 Omitted)
1 2 3 4 5
2016 2015 2014 2013 2012
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
COMTACES.....vvvvveeeeeresesesentsere sttt nsnnnes | eoenesnentenesnas 90,007 | .vvernerirnrernne 98,235 |...cvvercrinne. 3,620,890 | ...oocvvvrrirnnee 115,290 | .oovvvvrriinn 115,716
2. Commissions and reinsurance expense allowancCes............couevveveeeeerirenes | vovevevsnscsensnnns 14,091 | oo 13,106 30,583 | s 5,651 | oo 5,200
3. CONMACE CIAIMS...couvverecerarircririeiesi s ennienees | eerissneseenenns 105,989 | .oooevercriins 98,905 | ..ouvererircrenne 50,855 | .vveererrirrinnn. 65,375 | cooveoverirrii 72,651
4. Surrender benefits and withdrawals for life contracts...........c.coceeeeeeecevcees | o 410,463 | oo 528,047 | o 61,616 | oo 249 | o 8
5. Dividends t0 POICYNOIAETS. .........cvurimiiriiieiriireisiieisiee e | seriseisissseressesesssssseiens | rtesessnesesssesessssssesens | senesessssssessssesesnsnssesnns | otsessssssessssssesnsnssesasans | sesesessssesesansesesssesasanes
6.  Reserve adjustments on reinsurance Ceded...........oeuurirerneerineeeeineineeens | ceveeerenneenens (433,162) | ..cvvvvrnee (538,633) | ...vocvernnes 3,253,675 | oo | e
7. Increase in aggregate reserves for life and accident and health contracts....... | .cccccovvueeee. (116,859) | ..ovovvvrrirrnnns 132,301 | o 281174 | e 350,204 | oo 86,576
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCONECET............c.cveveveveieeeeceeceeeeceeeeeeeeee | e 14,413 | oo 17,958 | oo 17,310 | oo 15,787 | oo 14,959
9. Aggregate reserves for life and accident and health contracts...........ccccovvveens | cevevvrerrennes 794,636 | .o, 911,494 | ..o 778,669 | ..covvre 497,495 | .o 847,700
10.  Liability for deposit-type CONraCtS..........ccccovevevricieiiieisieisee e | eereeisisnseees 174,991 | oo 150,457 | v 135,310 | vooevevee 133,079 | v 128,924
11, Contract Claims UNPAIG.........evurerrreieiririeieienieseiessesesssssssssesseesssssesnes | sesessessssssessennes 5,671 | oo TAT2 | e, 5,536 | coovrerrriinnns 11191 | o 9,107
12. Amounts recoverable 0N reINSUIANCE............ccovvreeeeeeeeeceeeeeeteeeseessssenens | evereiesesesenenns 29,607 | .ooveverererennn 20,675 | oo 17,373 | o 16,830 | ooveceiiiines 26,241
13.  Experience rating refunds due or Unpaid.............cccoerieieninenininnnneienens | coeieiiensisnennes 2574 | o, 1127 | e 2,366 | .o 2,253 | oo 216
14.  Policyholders' dividends (not included in Line 10)
15. Commissions and reinsurance expense allowances dUE..........ccvevrerrennnes | cerverervviniinninnnes 2,522 | oo 2,741 | e 5,606 | oo 1,025 | oo 586
16.  Unauthorized reinSUrance OffSEL..............cciuiriiiiiciiiiccisiiries e | e iesiens | seerine s senines | coessess s esinns | sresiese s s
17.  Offset for reinsurance With CErtified FBINSUIETS..........c.cviiiiririiieierinrrerens [ ceneinernssisesesienies | crressineiesesissenesesiens | sentseesesiesesesesssssnennes | sestssessessssinenessessnees | ressesssssnessessnssessnesenes
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F)...........ccccoueunernernerncrncrnerieninnins | v 79,241 | e, 77822 | v 76,591 | oo 72,713 | oo 67,395
19, Letters of Credit (L)......ocoveierieeieieiesieieeseese et essssssessssssessessssenns | eesensenssssnessessssensesees | soensesnseniensessn 33,000 | oveienirennnn 33,000 | v 33,000 | coooreriinne 139,000
20, Trust agreemENtS (T)......vvervumrmmirierierieriereeriesssessiessissse s sssesssesssssnees. | seviesisssssssenes 84371 | v, 49,827 | v 48,562 | ..oovveerirnene 279,295 | oo 422,912
21, OHNET (O) ettt sssensenss | ebsesessessesessstesessssenss | astesiesestesesessssensesens | sressessesesentes et tenteses | soesestesses st s nntans | essessesnntens et en e baees
D. REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)
22, Multiple DENEFICIANY trUSE..........cvveieiciciic et ssieseies | sevessssessessssssesessssenss | aosesiessssesesessssessessesns | crossessessssssesessssssseses | soessssessessssessssessessnsans | sessesessssessesesessessesaees
23.
24,
25.
26, OHhET (O).eieiiieiiieieieesi ettt st stess s snsnssnsensenns | snsessesisssstesessssensenens | srestesesissssenensessnsenaas

47




Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Resfated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested asSets (LINE 12)........ccceeueieieiciiisieieieieeese et ssenes | eevessessesississessesanss 1,975,179,309 | ..o | o 1,975,179,309
2. Reinsurance (Line 16) 35,006,743 (35,006,743) .0
3. Premiums and considerations (LINE 15)..........ccccveuiurirereieiereieseiesee s sessesesssess | essessessssssssssssesssinnes 15,302,525 | ..vooveriierereeia, 14,413,468 | ...oovvvveeeerene 29,715,993
4. Net credit for ceded reinsurance 893,060,059 893,060,059
5. All other admitted @ssets (DAIANCE)...........c.cueuiviieieicici ettt | estessesssssssssseesssssneas 79,757,965 | .ot | eviereresissss e 79,757,965
6. Total assets excluding Separate Accounts (Line 26) 2,105,246,542 | .....covvereieeriieis 872,466,784 2,977,713,326
7. Separate ACCOUNt SSELS (LINE 27)........cucvieeieiciiisiieiectetese et | crssssssessesssssssessenas 7,696,437,974 | ..ooooveeeeeeereeeeeeeeeeceereeies | evereeieneeieereienas 7,696,437,974
8. TOtal @SSEtS (LINE 28)........cvereririreiriciiierieeei sttt ettt | erssensse e eeneenies 9,801,684,516 | .....ovvvrererrrrirerninne 872,466,784 | ......oovvvvrevrienns 10,674,151,300
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reServes (LINES 1 ANA 2)...........cccceiireriieiiiceeeeee et snes | oesesssissesessesesssseans 1,274,197,624 | .o, 794,635,912 | oo 2,068,833,536
10.  Liability for deposit-type CONtracts (LINE 3).........vvverrrerrrumerererieceneesiesessessssessssessssssenss | reeessssssessssessssessneees 7,853,959 | oovvoeeicrieeeinens 174,991,353 | ..o 182,845,312
11, Claim rESEIVES (LINE 4)....oouuieeuriiieireririniesiiessisesissesiesss s ssssessssesessesssessssssssessssesssns | sisesssssesssesssnessssesssns 12,607,818 | ..o 5,670,942 | .covovrcrririrenienne 18,278,760
12.  Policyholder dividends/reserves (LINES 5 throUG 7).........c.eirinrnireiineeisiseisssiesieeineiees | creessesesssssseseesssssseneens A,782,001 [ ooveeceeeeeeeee e | e 4,782,091
13. Premium & annuity considerations received in advance (LINE 8)...........cc.veueveveeeerierieeiesienes | cvrveeesiessesseses s seseesenns 385,984 | ..o 36,169 | oo 422,153
14, Other contract ADIlIES (LINE 9)..........rivurrrreierirriisereeesissesiseesisessse st ssssssesssnenes. | stsessssessesssssssssessnns 23,635,132 | ..o (23,635,132) | ..oovvererrerirerieeniereeerieeinne 0
15.  Reinsurance in unauthorized companies (Line 24.02 minus inset amount)
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03
MINUS INSEE AMOUNL).......vvveviiieeicietees ettt sttt s s s s snsnts | seebessessessnssssssessesneas 79,240,576 | ..coovvevrererrerererinins (79,240,576 | ...oocvevvererereeeeeeeseese e 0
17.  Reinsurance with certified reinsurers (Ling 24.02 iNSEt AMOUN)...........ccocviuiiirieieieiiieieiieiees | et sesnss | etesssssssse bbb sesse s ssssssaens | essessssessesessssessesebessessessesnsanea 0
18.  Funds held under reinsurance treaties with certified reinsurers (Ling 24.03 INSBE AMOUNL)....... | covveveereririrnriirinisrinrieississisies | ersnsesessssssssessssessssssssesssssssssessanss | ressssessssssssessssssessessssssesssssassnns 0
19, All other liabilities (DAIANCE)..........vvrrrrererirrrieeierieceies st ssss st essssensies | sisssssssssessssesssnes 247,710,774 | oo 8116 | oo 247,718,890
20. Total liabilities excluding Separate ACCOUNtS (LINE 26)...........covurveiieereerereeiesieresesessssessssesnens | cevveseseesiesessesseseens 1,650,413,958 | ..cooevevvecreeeceie 872,466,784 | .....coevvvererne, 2,522,880,742
21.  Separate AcCOUNt HADIlItIES (LINE 27).......cvivieieiiieieieieee et | sessssessessessssessasaens 7,696,437,974 | .ooovoieieeseseeesssesieisienies | ceveiieississeneninias 7,696,437,974
22, Total AbilitieS (LINE 28)........cverreererirreririeririeeeseesieses st essss s seesssesssessssssssssssssas. | cesseresssssssnesssseeens 9,346,851,932 | .oooovrvrerrrririnne 872,466,784 | ... 10,219,318,716
23, Capital & SUIPIUS (LINE 38).......uveeurerieirmiersierieisiessseesessessseesi s ssssessseesssesssssssssessss | crsssenssssssssssssssssssnes 454,832,584 |.....cccooonirennn. XXX overrenennenennes | cevnensnenessssnensseesens 454,832,584
24. Total liabilities, capital & SUPIUS (LINE 39)......c..ccueieeieicieisiee ettt sssessesaens | orvessessesiesessesseseens 9,801,684,516 10,674,151,300
NET CREDIT FOR CEDED REINSURANCE
25, CONTACE TESBIVES........oocveieieeiecicte ettt ettt ss s s st sssessssssnans | ovssssssssssssssesassessenes 794,635,912
26.  ClAIM BSEIVES. .....ouivuiiiiiiiiirisrir bbbttt | ersbnsbneb s nes 5,670,942
27, Policyholder diVIdENAS/TESEIVES. ........cvuruririierereirreineiseieesssieesesssese e sssss st sssassssssssanes. | sesessssssssesssssnsssessassssssessessssseses 0
28.  Premium & annuity considerations received in @dVANCE............cceeieiiinrieninnee st | evvsiessesesesssssssesessssessenns 36,169
29. Liability for depOSit-type CONTACES........ovvrverreriererireiinressieersrissiseessessesesssssssesessessssenssessssssessens | sessssessssssssesssnssnenns 174,991,353
30.  Other CONract IADIIHIES. ........cvevrverreieicirisie ettt e | srestessesssssssessessesnsns (23,635,132)
31, ReINSUTANCE CEBABA ASSELS..........cuciveieevecieee ettt sesnas | oesessessesessessessesassassaes 35,006,743
32.  Other ceded reinSUranCe reCOVETaDIES.............cocuuiiiiiiiiii i | s ssssssenes 0
33.  Total ceded reinSUraNCe rECOVETADIES............cccviveveercreiriee et sssseneens | etrsssesiesssssssesesssnes 986,705,987
34, Premiums and CONSIABIALIONS...........c.rivriiriiriieiiercei s sssens | s ssssssenenes 14,413,468
35.  Reinsurance in UNauthONZEd COMPANIES............curireerurrereeeereeseesseeeeseessesseessssssesessessssesessesens | sesesssesssessassnsssessassssssessessssneees 0
36. Funds held under reinsurance treaties with unauthorized reinSUrers...........cc.cooevrineinerinniinns [ covrssisiississisiinnns 79,240,576
37.  Reinsurance With Certified FEINSUTETS............cccuuiriiicrierieriessiiesi e sesessesssessnes | ensiessisssiss st sseesees 0
38. Funds held under reinsurance treaties with certified reinSUrers...........cccovevvviininiiniiciniinis [ e 0
39. Other ceded reinsurance PayableS/OffSELS.........cuiruriierriririereeeiieeese et sesreees | fressseensne s (8,116)
40. Total ceded reinsurance payableS/OffSELS...........cciirrieieiierieie e sessssrens | crerisssssesesssssesesensenes 93,645,928
41.  Total net credit for ceded rBINSUFANCE............ccevrivereieie ettt sesssaens | sressessessesissssseseseneas 893,060,059
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Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
7

Life Contracts

Active | Life Insurance
Status Premiums

Annuity
Considerations

Accident and Health

Insurance Premiums,
Including Policy, Mem-
bership and Other Fees

Direct Business Only
4

Other

6

Total
Columns
2 through 5

Deposit-Type
Contracts

States, Etc.
1. Alabama
2. Alaska....
3. Arizona...
4. Arkansas
5. California....
6.  Colorado....
7. Connecticut....
8. Delaware............
9.  District of Columbia
10.  Florida........ccov......
11.  Georgia..
12.  Hawai....
13.  Idaho..
14.  lllinois.
15.  Indiana...
16. lowa.......
17.  Kansas

20. Maine.....

21.  Maryland........
22. Massachusetts...
23.  Michigan.....
24,  Minnesota..
25.  Mississippi.
26.  Missouri..

27.  Montana.

28.

29.

30.

31. NewJersey....'
32.  New Mexico...

36. Ohio...........
37.  Oklahoma
38.  Oregon.......

39. Pennsylvania..
40. Rhode Island..
41.  South Carolina...
42.  South Dakota.

44, Texas.....
45. Utah

46.  Vermont.
47, Virginia...

48.  Washington o

49.  West Virginia..
50.  Wisconsin..

51.  Wyoming........
52.  American Samoa
53.  Guam...............

55. US Virgin Islands.........

57.  Canada.....cccoounennnnee
58.  Aggregate Other Alien
59.  Subtotal.......cccccence.

90. Reporting entity contributions for employee benefit plan

91.  Dividends or refunds applied to purchase paid-up
additions and annUItieS. ..o

92. Dividends or refunds applied to shorten endowment or

premium paying PEHOC. .........cevererrrreeriereeissese s

93.  Premium or annuity considerations waived under

disability or other contract provisions...........c.ccoeveererrerreinenns

94.  Aggregate other amounts not allocable by State...
95.  Totals (Direct BUSINESS)........ccccoevererriererirnnnnns
96.  Plus reinsurance assumed.
97.  Totals (All Business)..........
98. Less reinsurance ceded...........oouvrerriirirennnns
99. Totals (All Business) less reinsurance ceded.................

232173 |

220,181
.276,401

780,448 | ..

338556 |...

23,900 |...

Considerations

XXX
XXX

XXX

XXX

XXX

XXX, [ 42205967

XXX | 177,776,983

58001.
58002. ...
58003.

58998. Summ. of remaining write-ins for line 58 from overflow page...
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)....

L XXX...
XXX
XXX
XXX
. XXX...

9401. Internal policy €XChanges..........covveeviicverniceeeee e

9402. ...
9403, oo

9498. Summ. of remaining write-ins for line 94 from overflow page...

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)

XXX...
XXX
XXX
XXX
. XXX...

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Explanation of basis of allocation by states, etc., of premiums and annuity considerations.

Premiums for Individual Life and Health Policies are distributed according to the address to which the premium notices are sent (if applicable). Considerations for Individual
Fixed and Variable Benefit Annuities are distributed according to the state in which the annuitant or owner resides or the address designated as the one to which business

For Group Life and Health policies covering less than 500 lives, the premiums received are generally allocated to the state in

which the employees are principally located or in which the principal office of the group policyholder is located; for such policies covering 500 or more lives, the premiums

or considerations are generally allocated to the state in which the owner of the certificate resides (if applicable).

communications should be sent (if applicable).

0
RRG; (R) - Registered - Non-domiciled RRGs (Q) - Qualified - Qualified or Accredited Re

nsurer;

For Group Annuity contracts that are allocable, considerations are generally assigned to the state where the person making the contribution resides (if applicable). For Group

Annuity contracts that are not allocable, considerations are assigned to the principal place of business of the contract sponsor (if applicable). Deposit-type funds for group

contracts are allocated to the principal place of business of the plan sponsor, typically the employer that has established a pension or profit sharing plan for the benefit of its
(@) Insert the number of "L" responses except for Canada and Other Alien.
(b) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:

Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9 and 10
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Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

2
Annuities

(Group and

Individual)

Disabil

(Group and
Individual)

3 4
ity Income

Long-Term Care
(Group and
Individual)

5

Deposit-Type
Contracts

Totals

© © N o g B~ w2

—_
- o

1
Life
(Group and
States, Etc. Individual)

AlBDAMA. ..ottt AL| oo 3,798,243
AIBSKAL ..ottt AK | e 79,449
ANZONA.....cocviviiiicieie ettt AZf ... 3,748,259
ATKANSES.......ocveviiieiteieiee ettt be et eae b s AR|.......... 1,166,175
CalifOrNia.......vvrvreereerieriereie e CA] .........14,049,966
COlOradO.......vveececececeiee ettt COl.ovrrn 5,688,637
CONNECHCUL.......ocvevviececececeecce et [0 1 6,463,442
DEIAWAIE.......coceeerieceicccceee et DE|........... 3,073,151
District of Columbia............cccoovvviviiiiiececeeeecs e [0]0F [T 568,984
FIOMIAL ... vevee e FL{........11,790,960
GBOMGIA. e veeeciieteieie ettt [CTLN 3,791,545
HAWAI#L..v.vovviee s (o [ I 1,209,314
[BNO0. ..o s ([0 I 233,862
HHNOIS. ...t (118 — 8,416,758
INIANG. ...vovir e 1\ E— 1,945,298
[OWAL .ottt IA] ..o 2,557,163
KANSES......cocviveeieiceieeete ettt KS| .o 4,599,591
KENTUCKY ...t KY [ 768,167
LOUISIANG. ...vvveeetec ettt ettt LA ... 2,152,657
MaINE......cooiveeiicieee et ME[ ........... 1,258,057
MarYIANG........coeiiieirrisrirsssseeee s MD] ........... 3,037,343
MaSSAChUSELES.........cocvevieieceiccicrcree e MA] ........15,745,121
MICRIGAN. ......cvoeeeieececs s LV pp— 3,888,103
MINNESOLA. ... MN{........... 8,028,080
MISSISSIPPI. . vvveeveeeiisiiseirieisieiseseb bbb essebnaas MS|........... 1,874,407
MISSOUN.....vovverereresessressessessessesse et MO[ ........... 3,518,334
MONEANA. ... MT| .o 202,839
NEDIaSKa. .....c.vvviii s [\1=3 I 1,911,777
NEVAAA. ..o e [N\ [ 473,273
New Hampshire..........ccooeurieinierncscscesce e NH{......... 1,894,402
NEW JEISEY....vveieiiiicie ittt NJJ ......... 12,892,213
NEW MEXICO. ...vurerrerereeersrsessessessesssssessessessessessessessessessesseens NM{ ........... 1,363,917
NEW YOTK. ..ottt NY{........20,431,325
North Carolin..........ceveeureieieinereeee s \[ [P 3,101,507
NOIMO DaKOtA. ....ceeveeeciiiiieieee s (D] 80,717
R0, ettt OHJ ........... 9,164,064
OKIBNOMA. ... (0] ¢ [— 1,204,655
L]0 o T OO (0133 IR 941,482
Pennsylvania............cccouveeeniicessee e PA . 17,214,463
RhOdE ISIAN. ... RIT . 1,162,539
SOUth CarliNg........c.veeererreririerieeeeee s 103 [ 2,357,828
SOUth DAKOER. ......vvereeeriiciesssis st enses {0 [ 93,082
TENNESSEE......vveeieie e TN e 3,588,981
TOXAS . evrveererereereerese e TX] .........10,514,740
UBBN. s UT | e 974,829
VEIMONE.....eii it VA i 1,213,333
VIPGINIA. .ottt VAL o 3,461,351
WaShiNGtoN.......c.couviiieeiiiceer e WAT.......... 1,495,547
WESE VIFGINIa......c.cveveviercieieiessee s WV e 1,817,522
WISCONSIN. ...t WI| ..o 2,873,636
WYOMING. . vttt es WY .o 138,798
AMENCAN SAMOA........ceeeerirereireeeiee e seeseeees AS| s
LT T TSR [C1U) I 1,809
PUEMO RICO.......ocvieeiiiciriicriee e [ 2 [ 16,823
US Virgin ISl1ands...........ccceuevevriciricsieseeeee e AV/ 1 [ 16,818
Northern Mariana ISIands..............coevenieninncrereres MP oo
CANAAA. ... s (0721111
Aggregate Other AlIBN.........ccvvrvrerireeeeeeeeeeeeeeeeeeenes (01 N
TOtAIS ..ot | v 214,055,336

........ 453,736

...16,609,995
........ 605,499
........ 109,546
........ 185,340
.......... 82,166

.......... 28,723
..... 6,052,590
........ 232,173
........ 220,181

........ 276,401
........ 780,448

..215,272

.............. 689,921
......... 15,953,642
........... 4,468,794
........... 1,304,451
.............. 239,253
........... 9,165,678
........... 2,148,444
........... 2,676,228
........... 5,114,172
.............. 849,107
........... 2,928,767
........... 1,941,829
........... 3,742,215
......... 33,605,108
........... 4,550,602
........... 8,321,951
........... 2,102,831
........... 3,686,231
.............. 209,684
........... 2,167,370
.............. 555,524
........... 3,191,816
......... 17,980,877
........... 1,760,728
......... 27,460,698
........... 3,444,023
................ 82,497

.......213,300,856
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Annual Statement for the year 2016 of the New England Life Insurance Company

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

MetLife, Inc.
13-4075851

Metropolitan Life
Insurance Company
13-5581829, (NY) 65978

MetLife Chile Inversiones
Limitada *

O,

&

Metropolitan
Property and Casualty
Insurance Company
13-2725441, (RI) 26298

MetLife Investment
Advisors, LLC

O

MetLife Insurance
Company USA
06-0566090, (DE) 87726

@

American Life Insurance
Company 98-0000065,
11583, (DE) 60690

Delaware American Life
Insurance Company
51-0104167, (DE) 62634

MetLife Global Benefits,
Ltd. 98-1099650 (CYM)

MetLife Reinsurance
Company of South Carolina
20-1452630, (SC) 12232

MetLife Group, Inc.
55-0790010

MetLife Investors
Group, LLC.
95-3947585

Cova Life Management
Company
36-3665871

Newbury Insurance
Company, Limited
22-3805708 (DE)

MetLife Reinsurance
Company of Charleston
20-5819518, (SC) 13626

MetLife Standby I, LLC

MetLife Investors
Distribution Company
43-1906210

MetLife Consumer
Services, Inc.
(DE) 27-1206753

First MetLife Investors
Insurance Company
13-3690700, (NY) 60992

MetLife Capital Trust IV
26-6122204

MetLife Home Loans LLC
27-0858844

MetLife Investments
Securities, LLC (DE)

MetLife Services and
Solutions, LLC

Inversiones MetLife Holdco | [ |

Dos Limitada *

MetLife Capital Trust X
26-6288172

MetLife Reinsurance
Company of Vermont
26-1511401, (VT) 13092

MetLife Advisers, LLC
04-3240897

Metropolitan Tower Life
Insurance Company
13-3114906, (DE) 97136

MetLife Global, Inc.
20-5894439

@

SafeGuard Health
Enterprises, Inc.
52-1528581

New England Life
Insurance Company (MA)
04-2708937

@

N

MetLife Solutions Pte. Ltd.

Enterprise General
Insurance Agency, Inc.
13-3179826

Federal Flood
Certification LLC
75-2417735

Brighthouse Financial, Inc. | |

(DE)

MetLife Insurance
Brokerage, Inc. (NY)

MetLife Services East
Private Limited

General American Life
Insurance Company
43-0285930, (MO) 63665

MetLife Reinsurance
Company of Delaware
36-4741040 (DE) 14911

Brighthouse Holdings, LLC ||

(DE)

Brighthouse Securities,
LLC (DE) 13-2862391

MetLife Global Operations
Support Center Private
Limited * 98-0613376

GALIC Holdings LLC
(DE) 45-2420223

MetLife European
Holdings, LLC
20-4607161

72.35109659% is owned by MetLife, Inc., 24.8823628% by American Life Insurance Company,
2.76654057% is owned by Inversiones MetLife Holdco Dos Limitada and 0.00000004% is owned by

Natiloportem Holdings, LLC.

99.99999% is owned by MetLife Solutions Pte. Ltd. and 0.00001% is owned by Natiloportem Holdings, LLC.

99.99946% of Inversiones MetLife Holdco Dos Limitada is owned by MetLife, Inc., 0.000535% is owned by MetLife

International Holdings, LLC. and 0.0000054% is owned by Natiloportem Holdings, LLC.

Brighthouse Services, LLC
(DE)
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Metropolitan Life
Insurance Company (NY)
13-5581829 NY 65978

500 Grant Street GP
LLC

20-2985998

HPZ Assets LLC

6104 Hollywood, LLC (DE)

Missouri Reinsurance, Inc.
(Cayman Islands)
43-1822723

85 Broad Street Mezzanine | | |

LLC

MetLife Properties
Ventures, LLC

MetLife Tower Resources
Group, Inc.
13-4047186

334 Madison Euro
Investments, Inc. (DE)
13-4078322

500 Grant Street
Associates Limited -
Partnership *

Alternative Fuels I, LLC

MetLife Investments
Limited

MetLife Holdings, Inc. (DE)
13-3237278

White Oak Royalty
Company (OK)
43-6026902

Citypoint Holdings Il
Limited (U.K.)

Para-Met Plaza
Associates (FL)
75-2085469 ’

St. James Fleet
Investments Two Limited
(Cayman Islands)

MLIC CB Holdings LLC +——

CC Holdco Manager, LLC
(DE) 46-0800386

MetLife Latin America
Asesorias e Inversiones
Limitada (Chile) *

MetLife Credit Corp. (DE)
13-3237275

Metropolitan Tower Realty
Company, Inc. (DE)
13-3170235

1001 Properties, LLC (DE)

MetLife Retirement
Services LLC (NJ) ——
22-3140349

Euro CL Investments LLC

WFP 1000 Holding
Company GP, LLC

MLIC Asset Holdings
LLC (DE) 26-2853672

The Building at 575 Fifth
Avenue Mezzanine LLC

MEX DF Properties, LLC
(DE) 86-1176467  —

The Building at 575 Fifth
Retail Holding LLC (DE)

MetLife Funding, Inc. (DE)
13-3237277

Housing Fund Manager,
LLC

Park Twenty Three
Investments Company
(U.K)

Midtown Heights, LLC
(DE) 01-0855028

Transmountain Land &
Livestock Company (MT)
22-2375428

MTC Fund |, LLC (DE)
26-0405155 °

Convent Station Euro
Investments Four
Company (U.K.)

Corporate Real Estate
Holdings, LLC (DE)
55-0891973

23rd Street
Investments, Inc. (DE)
13-3619870

Headland-Pacific
Palisades, LLC
95-4656835

Hyatt Legal Plans, Inc.
(DE) 34-1650967

LAR Vivienda XVII,
S.de.R.L. de C.V."?

The Building at 575 Fifth
Retail Owner LLC (DE)

MSYV Irvine Property,
LLC?

MetLife Capital
Credit L.P. °(DE)
06-1193029

MTC Fund II, LLC ©

OMI MLIC Investments
Limited (Cayman Islands)

Headland Properties
Associates ° (CA)
95-4146440

Hyatt Legal Plans of
Florida, Inc. (FL)
34-1631590

MetLife Capital
Limited Partnership °(DE)
91-1273824

Long Island Solar Farm,
LLc®

Met Canada Solar ULC
98-1107266

1 99% of 500 Grant Street Associates Limited Partnership is held by Metropolitan Life Insurance Company and 1% by 500 Grant

Street GP LLC.

2 4% of MSV Irvine Property, LLC is owned by Metropolitan Tower Realty Company, Inc. and 96% is owned by Metropolitan Life

Insurance Company.

3 23" Street Investments, Inc. holds one share of MetLife Investments Limited.

4 23" Street Investments, Inc. holds .01% of MetLife Latin American Asesorias e Inversiones Limitada.

5 1% general partnership interest is held by 23" Street Investment, Inc. and 99% limited partnership interest is held by

Metropolitan Life Insurance Company.

(o2}

MTC Fund Ill, LLC (DE)
14-2013939 °

Housing Fund Manager, LLC is the managing member and the remaining interests are held by a third party member.
75% of the general partnership is held by Metropolitan Life Insurance Company and 25% of the general partnership
is held by Metropolitan Tower Realty Company, Inc.

9.61% membership interest is held by MetLife Renewables Holding, LLC and 90.39% membership interest is held by LISF Solar Trust in which

MetLife Capital Limited Partnership has a 100% beneficial interest.

Metropolitan Life Insurance Company owns 99% of Headland Properties Associates and Headland-Pacific Palisades, LLC owns the other 1%.
99.99% of LAR Vivienda XVII S. de R.L. de C.V. is owned by MEX DF Properties, LLC and 0.01% is owned by Euro CL Investments LLC.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Metropolitan Life Insurance
Company (NY)
13-5581829 NY 65978

MetLife CC Member,
LLC (DE)
46-0803970*

1900 McKinney
Properties, LP
20-3305615°

MetLife Mall Ventures
Limited Partnership

ML Swan Mezz, LLC
46-3608641

Riverway Residential,
LP (DE) 20-1035937 °

ML Swan GP, LLC
46-3589015

1925 WJC Owner, LLC
(DE)

Boulevard Residential,

1201 TAB Manager,
LLC

MetLife 1201 TAB
Member, LLC?

Oconee Hotel
Company, LLC (DE)
80-0821598

MetLife LHH Member,

Oconee Land
Company, LLC (DE)
80-0823015

Oconee Marina
Company, LLC (DE)

DE) 20-3221642M ML Dolphin Mezz, LLC LLC 26-1762232 3
(DE) 20-32216 46-3616798 LLC
MetLife 555 12" I
10 |oe.... B :
Member, LLC (DE) MetLife Ontario Street ML-Al MetLife

ML Dolphin GP, LLC

46-3593573 Member, LLC (DE)

46-4158087

Member 1, LLC®

Haskell East Village,
LLC

MetLife Cabo Hilton
Member, LLC
46-3426206"

ML Southmore, LLC
46-4584166 *

95.122% of MetLife CC Member, LLC is held by Metropolitan Life Insurance Company and 4.878% by General American Life Insurance Company.

96.9% of MetLife 1201 TAB Member, LLC is owned by Metropolitan Life Insurance Company and 3.10% is owned by Metropolitan Property and Casualty Insurance
Company.

99% of MetLife LHH Member, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance Company.

99% of ML Southmore, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance Company.

99.9% LP Interest of Riverway Residential, LP is owned by Metropolitan Life Insurance Company and .1% GP interest is owned by Metropolitan

Tower Realty Company, Inc.

95.199% of the membership interest is owned by Metropolitan Life Insurance Company and 4.801% by Metropolitan Property and Casualty Insurance Company.

MLIC Asset
Holdings Il LLC
27-0226554

El Conquistador MAH
Il LLC 30-0756430

MetLife CB W/A, LLC

ML Bridgeside
Apartments, LLC
46-4133357

371694299 Mansell Office LLC | MetLife OFC Member,
(DE) 80-0868980 LLC
Oconee Golf
Company, LLC — R
90-0853553 Mansell Retail LLC | |

(DE) 80-0869135 * MetLife Camino

Ramon Member, LLC®

Oconee Land
Development Company, +—
LLC (DE) 80-0823413

MetLife 425 MKT
Member, LLC

MetLife THR Investor,
LLC 46-4229772

Marketplace

~

10

11

12

Residences, LLC
30-0777814

MetLife RC

SF Member, LLC

73.0284% is owned by MLIC Asset Holdings Il LLC and 26.9716% is owned by MLIC CB Holdings LLC.

99.9% LP interest of 1900 McKinley Properties, LP is owned by Metropolitan Life Insurance Company and 0.1% GP interest is owned by
Metropolitan Tower Realty Company, Inc.

99% of MetLife Camino Ramon Member, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance
Company USA.

MetLife 555 12th Member, LLC is owned at 94.6% by Metropolitan Life Insurance Company and 5.4% by General American Life Insurance
Company.

99% LP interest of MetLife Mall Ventures Limited Partnership is owned by Metropolitan Life Insurance Company and 1% GP interest is owned by
Metropolitan Tower Realty Company, Inc.

54.129% of MetLife Cabo Hilton Member, LLC is owned by Metropolitan Life Insurance Company, 28.971% by MetLife Insurance Company USA and
16.9% by General American Life Insurance Company.
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Metropolitan Life Insurance

Company (NY)

13-5581829 NY 65978

MetLife HCM JV1 GP,
LLC

Sandpiper Cove
Associates LLC
20-8349277°

10700 Wilshire, LLC
(DE) 20-8254446

MetLife Treat Towers,
Member, LLC

Sandpiper Cove
Associates Il, LLC

Ashton Judiciary
Square, LLC
20-8868348

ML-Al MetLife Member
3,LLC
(BE)

ML Mililani Member,
LLct

ML Terraces, LLC
46-4255167

MetLife ConSquare
Member, LLC (DE)

ML-Al MetLife Member
2,LLC
47-2085444 4

MetLife FM Hotel
Member, LLC

LHCW Holdings
(U.S)) LLC

LHC Holdings
(U.S) LLC

ML New
River Village III,

LLC (DE) 47-1970965

MetLife Park Tower
Member, LLC (DE)

MetLife 1007
Stewart, LLC (DE)

Park Tower REIT, Inc.
(DE)
47-55505232

MetLife OBS
Member, LLC (DE)
47-1256270

Park Tower JV
Member, LLC (DE)

Viridian Miracle Mile, LHCW Hotel MetLife SP Holdings,
LLC (DE) 20-3700390 Holdings LLC LLC (DE)
I
I 1

Chestnut Flats Wind,
LLC

LHCW Hotel Holdings
(2002) LLC

LHCW Hotel Operating
Company (2002) LLC

MetLife Private Equity
Holdings, LLC (DE)
13-5581829

Buford Logistics
Center, LLC (DE)

MCPP Owners, LLC ?

ML North Brand
Member, LLC (DE)

ML Mililani Member, LLC is owned at 95% by Metropolitan Life Insurance Company and 5% by General American Life Insurance

Company.

MCPP Owners, LLC is owned at 84.503% by Metropolitan Life Insurance Company, 0.603% by General American Life Insurance
Company, 1.616% by Metropolitan Tower Life Insurance Company, 13.278% by MTL Leasing, LLC.
90.59% of the membership interest is owned by Metropolitan Life Insurance Company and 9.41% of the membership interest is owned
by Metropolitan Tower Realty Company, Inc.
98.97% of ML-AIl MetLife Member 2, LLC is owned by Metropolitan Life Insurance Company and 1.03% by General American Life

Insurance Company.
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Metropolitan
Property and Casualty
Insurance Company
13-2725441, (RI) 26298

Metropolitan General
Insurance Company
22-2342710, (RI) 39950

MetLife Auto & Home
Insurance Agency, Inc.
95-3003951

Metropolitan Casualty
Insurance Company
05-0393243, (RI) 40169

Metropolitan Group
Property and Casualty
Insurance Company
13-2915260, (RI) 34339

Metropolitan Direct
Property and Casualty
Insurance Company
23-1903575, (RI) 25321

36-1022580, (IL) 22926

Economy Fire &

Metropolitan Lloyds,
Inc.
05-0476998

Casualty Company

Metropolitan Lloyds
Insurance Company of
Texas ' 75-2483187
(TX) 13938

Economy Preferred
Insurance Company
36-3027848, (IL) 38067

Economy Premier
Assurance Company
36-3105737, (IL) 40649

1 Metropolitan Lloyds Insurance Company of Texas, an affiliated association, provides automobile, homeowner and related insurance for the Texas market. It
is an association of individuals designated as underwriters. Metropolitan Lloyds, Inc., a subsidiary of Metropolitan Property and Casualty Insurance
Company, serves as the attorney-in-fact and manages the association.
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<

MetLife Insurance
Company USA
06-0566090, (DE) 87726

Daniel/MetLife
Midtown Atlanta

Master Limited
Liability Company

MetLife Renewables
Holding, LLC

One Financial Place

Corporation *
06-1576470

Euro TI Investments
LLC

TIC European Real
Estate LP, LLC

TLA Holdings LLC (DE)
74-3261395

Euro TL Investments
LLC

1075 Peachtree LLC

Greater Sandhill I, LLC

Sino-US United MetLife
Insurance Co. Ltd.?

Metropolitan
Connecticut Properties
Ventures, LLC (DE)
01-0893117

MetLife USA

Assignment Company —

46-3156033

ML 1065 Hotel, LLC
(DE) 47-4161401

The Prospect Company
(DE) 51-0099394

MetLife Property
Ventures Canada ULC

27.8%

TLA Holdings Il LLC
(DE) 27-0227067

TLA Holdings Il LLC
(DE) 27-1320082

1 100% is owned, in the aggregate, by MetLife Insurance Company USA.

2 Sino-US United MetLife Insurance Co. Ltd. is owned at 27.8% by MetLife Insurance Company USA, 22.2% by

Metropolitan Life Insurance Company and 50% by a third party.

MetLife Canadian
Property Ventures LLC
(NY) 13-4153151

Brighthouse
Reinsurance Company
of Delaware (DE)
81-4750360
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<

Metropolitan Tower Life
Insurance Company
13-3114906, DE 97136

9'Tq

EntreCap
Real Estate Il LLC

Plaza Drive
Properties, LLC

MTL Leasing, LLC

1 1
1 1
1 1 1
1 1 1
i i i
PREFCO ! PREFCO ! PREFCO PREFCO ! PREFCO 1320 Venture LLC 1320 GP LLC
Dix-Huit LLC ! X Holdings LLC ! Vingt LLC IX Realty LLC ! XIV Holdings LLC 13-3114906
1 1 1
i 0.1% ! i 1% | i i ; i
: [ ' GP ! ! ' 0.1% 99.9% | ' o0.%
| | : ! ! | oP e 1 oP
99.9% | po---------- ! 99% ! P 99.9% | pm-mm------- 4
LP 11 LP 1 1 P 1o 1320 Owner LP
PREFCO PREFCO - 38-3846857
Ten Limited Twenty Limited PREFCO

Partnership

Partnership

Fourteen Limited
Partnership
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SafeGuard Health
Enterprises, Inc.
52-1528581, (DE)

SafeGuard Health MetLife Health Plans, Safi(f:ne;rdlrl;!cealth Ini?;itgacl:tgnl;lfgn SafeGuard Health SafeGuard Health
Plans, Inc. Inc. 33-0733552 95-287’9515 33-0515751 (EA)y Plans, Inc. Plans, Inc. 75-2046497
93-0864866, (NV) 95747 (NJ) 14170 (CA) 933-0034 70014 65-0073323, (FL) 52009 (TX) 95051
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American Life
Insurance Company
98-0000065, (DE)
11583, 60690

MetLife Insurance K.K.
(Japan)

Communication One
Kabushiki Kaisha
(Japan)

International Investment
Holding Company Limited
(Russia)

Borderland Investments
Limited (USA-Del e)

Epsilon Properties
Japan, Inc.(USA-
Delaware) 51-0389749

Alpha Properties, Inc.
(USA-Delaware)
52-2094092

Kappa Properties
Japan, Inc. (USA-

02-0649743

MetLife Global Holding ALICO Hellas Single 51-0205283 51-0389730 .
Company | GmbH Member Limited Liability ALISCS):S)ﬁertles, Inc
(Swiss) Company (Greece) ( ” 3:9 fza(l)v‘\‘/grze)
MetLife Global Holdin : Global Properties, Inc.
Company Il GmbH 9 MetLife, Life Insurance (Uls:.?zilgg\fge)
(Swiss) Company (Egypt)
84.125% of MetLife, Life Insurance Company is owned by MetLife Global Holding Company | GmbH and the remaining interest by third parties. 4 30% of MetLife American International Group and Arab National Bank Cooperative Insurance Company is owned by American Life Insurance Company

51% of ALICO Properties, Inc. is owned by American Life Insurance Company and the remaining interest by third parties.
The Delaware Department of Insurance approved a disclaimer of affiliation and therefore, this company is not considered an affiliate under Delaware Law.

Del e) 13-4172883

Iris Properties, Inc.
(USA-Delaware)
02-0649738

Beta Properties, Inc.
(USA-Delaware)
52-2094091

International Technical
and Advisory Services
Limited (USA-Delaware)

Delta Properties Japan,
Inc. (USA-Delaware)

MetLife American International
Group and Arab National Bank
Cooperative Insurance
Company (Saudi Arabia) 34

and the remaining interest by third parties
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MetLife Global Holding
Company Il GmbH (Swiss)

MetLife EU Holding Company
Limited (Ireland)

ALICO European Holdings

imi MetLife International
Limited (Ireland) !
98-0552186 Holdings, LLC 13-3759652

ALICO Operations, |
MetLife | \ ‘ — LLC (USA-Delaware)
ZAO Master D €tLite Investments 30-0615846 MetLife Towarzystwo . . ; ; ; MetLife Life Insurance S.A.
- e X . MetLife Solutions Agenvita S.r.l. MetLife Services EOOD -
(Russia) Management Limited (UK) — Ubezpieczen na Zycie i — Ital Buloaria (Greece)
H Reasekuracji S.A. S-ASS. (France) (italy) (Bulgaria)
MetLife Innovation Centre H
Joint Stock Company MetLife Limited MetLife Seguros S.A. ] ] MetLife Mutual Fund
Insurance Company (Russia)’ (Ireland) B (Uruguay) MetLife Services Sp MetLife Slove_lkla S.I.0. {-= MetLife Services, . etLife Mutual Fun d
: : : — 2.0.0. (Poland) (Slovakia)®® Sociedad Limitada MetLife Europeulnsurance Company (Greece)
MetLife Asia Holding (Spain) d.a.c.
MetLife Emekiilik ve Hayat A.S. | COTSpii"é P;fé)"td' MetLife Asset - -
(Turkey) * 9 I P - Management Corp. MetLife Towarzystwo MetLife SK s.r.o. _ UBB-MetLife
(Japan) - Funduszy (Slovakia)* . -1 Zhivotozastrahovatelno
- ] MetLife Innovation Centre Inwestycyjnych S.A. ) MetLife Europe Drujestvo A.D. (Bulgaria)’
MetLife Reinsurance Company | | Pte. Ltd. (Singapore) (Poland) MetLife Insurance Services Limited
of Bermuda Ltd. (Bermuda) Limited (U.K.) (Ireland)
MetLife Powszechne MetLife Services
MM Global Operations Support MetLife Colombia Seguros — Towarzystwo Cyprus Ltd (Cyprus)
Center, de Vida S.A. Emerytalne (Poland) .
1 12 Colombia) ® MetLife Europe First American-Hungarian
S.A. de C.V.(Mexico) (Colombia) i d.a.c. (Ireland) 2 gal
I Hellenic Alico Life R Insurance Agency Limited
. ] MetLife Investment Insurance Company | (Hungary)
Fundacmg MetLife —  Management Holdings LTD (Cyprus) °
Mexico, A.C. (Mexico imi
( ) (Ireland) Limited MetLife Pension
Metropolitan Life Societate Trustees Limited (U.K.)
PJSC MetLife | MetLife Investments Asia de Administrare a unui | __
(Ukraine) ® Limited (Hong Kong) Fond de Pensii Administgat
Privat S.A. (Romania)

1 99.8788% of MetLife SK s.r.o. is owned by MetLife EU Holding Company Limited and 0.1212% is owned by International Technical and Advisory
Services Limited (ITAS).

2 MetLife Europe d.a.c. is held by MetLife EU Holding Company Limited at 96.0031504%, American Life Insurance Company at 3.9967583%, and
International Technical and Advisory Services at .0000913% interest in this entity. 9

3 89.999966003% of MetLife Colombia Seguros de Vida S.A. is owned by MetLife Global Holding Company Il GmbH, 10.00003032856% is owned by

MetLife Global Holding Company | GmbH, International Technical and Advisory Services Limited, Borderland Investments Limited and Natiloportem

Holdings, LLC each owns 0.000001222926%.

99.98% of MetLife Emeklilik ve Hayat A.S. is owned by MetLife Global Holding Company || GmbH (Swiss) and the remaining by third parties.

90% of MetLife Mutual Fund Company is owned by MetLife Life Insurance S.A. and the remaining interest by a third party.

99.9836% of Metropolitan Life Societate de Administrare a uni Fond de Pensii Administrat Privat S.A. is owned by MetLife EU Holding Company Limited

and 0.0164% by MetLife Services Sp z.0.0.

7 40% of UBB-MetLife Zhivotozastrahovatelno Drujestvo AD is owned by MetLife EU Holding Company Limited and the remaining by third parties

8 99.9988% of PJSC MetLife is owned by MetLife Global Holding Company I| GmbH, .0006% is owned by International Technical and Advisory Services

Limited and the remaining .0006% is owned by Borderland Investments Limited.

ZAO Master D owns 51% of Joint Stock Company MetLife Insurance Company and MetLife Global Holding Company Il GmbH owns the other 49%.

10 27.5% of Hellenic Alico Life Insurance Company Ltd. is owned by MetLife Services Cyprus Ltd (Cyprus) and the remaining by a third party.

11 MetLife Europe Insurance d.a.c. is held by MetLife EU Holding Company Limited at 93% and the remaining 7% is held by American Life Insurance
Company.

12 99.999509% of MM Global Operations Support Center S.A. de C.V. (Mexico) is held by MetLife Global Holding Company Il GmbH (Swiss) and 0.000491%
is held by MetLife Global Holding Company | GmbH (Swiss).

13 99.956% of MetLife Slovakia s.r.o. (Slovakia) is owned by MetLife EU Holding Company Limited and 0.044% is owned by ITAS.

[SRGIEN
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MetLife International
Holdings, LLC
13-3759652

Natiloportem Holdings,
LLC 13-3953333

MAXIS GBN S.A.S. *®

MetLife Asia Limited

Metropolitan Life
Insurance Company of
Hong Kong Limited ?

PNB MetLife India
Insurance Company
Limited®

MetLife
Seguros S.A. ¢

Best Market S.A. °

Excelencia Operativa y
Tecnologica, S.A. de
C.V.ls

Metropolitan Life
Seguros e Previdencia
Privada S.A. °

MetLife International
Limited, LLC (DE)

MetLife Planos
Odontologicos Ltda.?

MetLife Worldwide
Holdings, LLC
06-1597037

AmMetLife Insurance
Berhad (Malaysia) *

MetLife Seguros de
Retiro S.A."°

MLA Comercial, MetLife Ireland Holdings Compania Inversora

SA.deCV.® One Limited MetLife S.A. ’

- '\g.LAA. igrgi'/osg MetLife Servicios S.A. °
26% is owned by MetLife International Holdings, LLC and 74% is owned by third parties. 9
99.99935% is owned by MetLife International Holdings, LLC and 0.00065% is owned by Natiloportem 10
Holdings, LLC.
99.999% is owned by MetLife International Holdings, LLC and .001% is owned by Natiloportem Holdings, LLC. 11
95.5242% is owned by MetLife International Holdings, LLC and 2.6753% is owned by Natiloportem.
Holdings, LLC, and 1.8005% is owned by International Technical and Advisory Services Limited. 12
18.87% of the shares of MetLife Servicios S.A. are held by Compania Inversora MetLife S.A., 79.88% is owned by 13
MetLife Seguros S.A., .99% is held by Natiloportem Holdings, LLC and .26% is held by MetLife 14
Seguros de Retiro S.A.
66.662% is owned by MetLife International Holdings, LLC, 33.337% is owned by MetLife Worldwide 15
Holdings, LLC and 0.001% is owned by Natiloportem Holdings, LLC. 16

95.46% is owned by MetLife International Holdings, LLC and 4.54% is owned by Natiloportem Holdings, LLC.
99% is owned by Excelencia Operative y Technologica, S.A de C.V. and 1% is owned by MetLife Mexico Servicios 17
S.A.de C.V.

MetLife Limited

MetLife Administradora

(Hong Kong) | | AmMetLife Takaful de Fundos
9 rong Berhad (Malaysia) ** Multipatrocinados
Ltda. '

BIDV MetLife Life
Insurance Limited
Liability Company **
(Vietnam)

MetLife Mas. S.A. de
C.V. (Mexico)*

5% of the shares are held by Natiloportem Holdings, LLC and 95% is owned by MetLife International Holdings, LLC.

96.8897% is owned by MetLife International Holdings, LLC, 3.1102% is owned by Natiloportem Holdings, and .0001% is owned
by International Technical and Advisory Services Limited.

99.99998% of MetLife Administradora de Fundos Multipatrocinados Ltda. is owned by MetLife International

Holdings, LLC and .00002% by Natiloportem Holdings, LLC.

50.000001% of AmMetLife Insurance Berhad is owned by MetLife International Holdings, LLC and the remainder by a third party.
49.999999% of AmMetLife Takaful Berhad is owned by MetLife International Holdings, LLC and the remainder by a third party.
60% of BIDV MetLife Life Insurance Limited Liability Company is held by MetLife Limited (Hong Kong) and the remainder by third
parties.

50% of MAXIS GBN S.A.S. is held by MetLife International Holdings, LLC and the remainder by third parties.

99% of Excelencia Operativa y Tecnologica, S.A. de C.V. is held by Natiloportem Holdings, LLC and 1% by MetLife Mexico
Servicios S.A. de C.V.

99.99964399% MetLife Mas, SA de C.V. is owned by MetLife International Holdings, LLC and.00035601% is owned by
International Technical and Advisory Services Limited.
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MetLife Ireland Holdings
One Limited

MetLife Global Holdings
Corporation S.A. de C.V.*

Metropolitan Global
Management, LLC (DE)
13-3047691 *°

MetLife Ireland Treasury
d.a.c.

MetLife Insurance
Company of Korea
Limited AA-5420018 °

MetLife Financial
Services, Co., Ltd.
(South Korea)

MetLife Mexico
S.A. (Mexico)
AA-2730030°

MetLife
Pensiones Mexico
SA‘?

MetLife Mexico
Servicios S.A.
deC.V.®

MetLife Mexico

de C.V.*2

Holdings, S. de R.L.

MetLife Insurance Limited
(Australia) 44-1930041"

MetLife General Insurance
Limited

MetLife Afore,

ML Capacitacion

N

o v A w

SA.deCV.”

Comercial S.A. de
cV.?

The Direct Call Center
PTY Limited

MetLife Investments PTY | |

Limited

MetLife Insurance and
Investment Trust

MetA SIEFORE Adicional,

Metl SIEFORE, S.A. de

Met2 SIEFORE, S.A. de

Met3 SIEFORE Basica,

Met4 SIEFORE, S.A. de

Met0 SIEFORE S.A. de
cV.8

99.99% is owned by MetLife Mexico S.A. (Mexico) and .01% is owned by MetLife Pensiones S.A.

99.99% is owned by MetLife Afore, S.A. de C.V. and .01% is owned by MetLife Mexico S.A. (Mexico).

99% is owned by MetLife Mexico S.A. and 1% is owned by MetLife Mexico Servicios, S.A. de C.V.

99.7% is owned by MetLife Global Holdings Corporation S.A. de C.V. and 0.3% is owned by MetLife International

91.16468% of MetLife Insurance Limited (Australia) is owned by MetLife Ireland Treasury Limited and 8.83532% by

S.A.decCv.?® cVv.® cVv.® S.A.deC.V.® cVv.?
7
98.9% is owned by MetLife Ireland Holdings One Limited and 1.1% is owned by MetLife International Limited, LLC. 8
MetLife Insurance and Investment Trust is a trust vehicle, the trustee of which is MetLife Investments PTY Limited (“MIPL"). 9
MIPL is a wholly owned subsidiary of MetLife Insurance Limited. 10
99.050271% is owned by Metropolitan Global Management, LLC and .949729% is owned by MetLife International Holdings, LLC. Holdings, LLC.
97.5125% is owned by Metropolitan Global Management, LLC and 2.4875% is owned by MetLife International Holdings, LLC. 11
98% is owned by Metropolitan Global Management, LLC and 2% is owned by MetLife International Holdings, LLC. MetLife Global Holdings Corp. S.A. de C.V.
14.64% is owned by MetLife Mexico, S.A. and 85.36% is owned by Metropolitan Global Management, LLC. 12.

99.99995% is owned by Metropolitan Global Managemet, LLC, and the remainder is owned by Exelencia Operativa y
Tecnologica, S.A. de C.V.
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MetLife Investment
Advisors, LLC

I 1

MetLife Commercial
Mortgage Income MIM Property

Fund GP, LLC Management, LLC

(DE) 46-4140926

MetLife Alternatives MetLife Loan Asset Fund GP, LLC
GP, LLC Management LLC

MetLife Core Property

MetLife Commercial
Mortgage Income

MetLife Core Property
Fund, LP 80-0946518"

98-1226925 ° 98-1150291 °

Fund, LP? ; : : :
[ ; ; H H I
. . MetLife Core Property
MetLife Commercial MetLife International PE | i | MetLife International HF MetLife International PE MetLife International PE REIT, LLC
Mortgage REIT, LLC Fund IlI, LP Partners, LP Fund | LP ! Fund II, LP 80-0947139

98-1162663 *

MetLife Commercial
Mortgage
Originator, LLC

MetLife International PE
l Fund IV, LP®

MCMIF (Cayman Islands)
Holdco I, LLC

92.593% of the Limited partnership interests of this entity is owned by MetLife Insurance K.K, 4.115% is owned
by MetLife Mexico S.A., 2.716% by MetLife Limited (Hong Kong) and the remaining 0.576% is owned by
Metropolitan Life Insurance Company of Hong Kong Limited.

MetLife Commercial Mortgage Income Fund GP, LLC is the general partner of MetLife Commercial Mortgage
Income Fund, LP (the“Fund”). A majority of the limited partnership interests in the Fund are held by third

parties. The following affiliates hold a minority share of the limited partnership interests in the Fund: Metropolitan
Life Insurance Company owns 28.83%, MetLife Insurance Company USA owns 9.61%, MetLife Insurance Co. of
Korea, Limited owns 5.66%, MetLife Limited owns 3.81%, and Metropolitan Life Insurance Company of Hong
Kong Limited owns .76%.

88.22% of the Limited partnership interests of this entity is owned by MetLife Insurance K.K (Japan), 9.47% is
owned by MetLife Insurance Company of Korea Limited, 2.29% is owned by MetLife Limited (Hong Kong) and
0.02% is owned by MetLife Alternatives, GP.

94.54% of the limited partnership interest of MetLife International PE Fund Il, LP is owned by MetLife Insurance
K.K. (Japan), 2.77% is owned by MetLife Limited (Hong Kong), 2.1% is owned by MetLife Mexico, S.A. and
0.59% is owned by Metropolitan Life Insurance Company Hong Kong Limited.

88.93% of the limited partnership interest of MetLife International PE Fund Ill, LP is owned by MetLife Insurance
K.K. (Japan), 7.91% is owned by MetLife Insurance Company of Korea Limited, 2.61% is owned by MetLife
Limited (Hong Kong) and 0.55% is owned by Metropolitan Life Insurance Company Hong Kong Limited.

94.70% of the limited partnership interests of MetLife International PE Fund IV, LP is owned by MetLife Insurance
K.K, 3.79% is owned by MetLife Insurance Company of Korea Limited, 1.51% is owned by MetLife Limited (Hong
Kong).

MetLife Core Property
Holdings, LLC
46-3934926 °

I
MCP Property
Management, LLC
80-0947139

MetLife Core Property Fund GP, LLC is the general partner of MetLife Core Property Fund, LP

(the “Fund”). A substantial majority of the limited partnership interests in the Fund are held by third parties. The
following affiliates hold a minority share of the limited partnership interests in the Fund: Metropolitan Life
Insurance Company owns 20.06%, Metropolitan Life insurance Company (on behalf of Separate Account 746)
owns 3.24%, MetLife Insurance Company of Korea Limited owns 2.91%, General American Life Insurance
Company owns 0.07% and MetLife Insurance Company USA owns 0.14%.

MetLife Core Property Holdings, LLC holds the following single-property limited liability companies: MCP 7
Riverway, LLC, MCP SoCal Industry-Redondo, LLC, MCP SoCal Industrial-Bernardo, LLC, MCP SoCal Industrial-
Canyon, LLC, MCP SoCal Industrial-Anaheim, LLC, MCP SoCal Industrial-LAX, LLC, MCP SoCal Industrial-
Fullerton, LLC, MCP SoCal Industrial-Ontario, LLC, MCP SoCal Industrial-Loker, LLC, MCP Paragon Point, LLC,
MCP 4600 South Syracuse, LLC, MCP The Palms Doral, LLC, MCP Waterford Atrium, LLC, MCP EnV Chicago,
LLC, MCP 100 Congress Member, LLC, MCP 1900 McKinney, LLC, MCP 550 West Washington, LLC, MCP Main
Street Village, LLC, MCP Lodge At Lakecrest, LLC, MCP Ashton South End, LLC, MCP 3040 Post Oak, LLC, MCP
Plaza at Legacy, LLC, MCP VOA Holdings, LLC, MCP VOA | & lll, LLC, MCP VOA Il, LLC, MPC 9020 Murphy
Road, LLC, MCP Trimble Campus, LLC, MCP Highland Park Lender, LLC, MCP Property Management, LLC,
MCP One Westside, LLC, MCP SoCal Industrial-Springdale, LLC, MCP SoCal Industrial-Concourse, LLC, MCP
SoCal Industrial Kellwood, LLC, MCP Denver Pavilions Member, LLC., MCPF Acquisition, LLC, MCP Buford
Logistics Center 2 Member LLC, MCP DMCBP Phase || Member LLC, MCP 60" 11" Street Member, LLC, MCP
Magnolia Park Member, LLC, MCP Fife Enterprise Member, LLC, MCP Alley 24 East, LLC, MCP Northyards
Holdco, LLC, MCP Northyards Owner, LLC, MCP Northyards Master Lessee, LLC, 60 11th Street, LLC, Magnolia
Park Greenville Venture, LLC, Magnolia Park Greenville, LLC, and MetLife Core Property TRS, LLC,MCP 22745 &
22755 Relocation Drive, LLC
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MetLife Chile
Inversiones Limitada

MetLife Chile Seguros Leaal Chile S.A.° MetLife Chile Seguros Inversiones MgtLife
de Vida S.A.* egal thile >.A. Generales, S.A.° Holdco Tres Limitada ©
MetLife Chile

Administradora de Legagroup S.A.* AFP Provida S.A.”

Mutuos Hipotecarios o

S.A? ;

Provida Internacional
SAB

AFP Genesis
Administradora de
Fondos y Fidecomisos

S.A°
1 99.997% is held by MetLife Chile Inversiones Limitada and .003% by International Technical and Advisory Services Limited. . . . X . . X L .
2 99.9% is held by MetLife Chile Seguros de Vida S.A. and 0.1% by MetLife Chile Inversiones Limitada. 6 97.13% of Inversiones MetLife Holdco Tres Limitada is owned by MetLife Chile Inversiones Limitada and 2.87% is owned by
3 51% of Legal Chile S.A. is owned by MetLife Chile Inversiones Limitada and the remainder by a third party. Inversiones MetLife Holdco Dos Limitada. ) ) o i
4 99% of Legagroup S.A. is owned by Legal Chile S.A. and the remainder by a third party. 7 42.3815% of AFP Provida S.A. is owned by Inversiones MetLife Holdco Dos Limitada, 42.3815% owned by Inversiones
5 99.98% of MetLife Chile Seguros Generales, S.A. is owned by MetLife Chile Inversiones Limitada and 0.02% by Inversiones MetLife Holdco Tres Limitada and 10.9224% by MetLife Chile Inversiones Limitada and the remainder is owned by the public

99.99% of Provida Internacional S.A. is owned by AFP Provida S.A. and .01% by MetLife Chile Inversiones Limitade.
99.9% of AFP Genesis Administradora de Fondos y Fidecomisos S.A. is owned by Provida Internacional S.A. and 0.1% by AFP Provida S.A.

MetLife Holdco Dos Limitada.

©
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1) The voting securities (excluding directors’ qualifying shares, if any) of each subsidiary shown on the organizational chart are 100% owned by their respective
parent corporation, unless otherwise indicated.

2) The Metropolitan Money Market Pool and MetLife Intermediate Income Pool are pass-through investments pools, of which Metropolitan Life Insurance Company
and/or its subsidiaries and/or affiliates are general partners.

3) The MetLife, Inc. organizational chart does not include real estate joint ventures and partnerships of which MetLife, Inc. and/or its subsidiaries is an investment
partner. In addition, certain inactive subsidiaries have also been omitted.

4) MetLife Services EEIG is a cost-sharing mechanism used in European Union for European Union-affiliated members.
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1 2 3 4 5 6 7 10 11 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| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Board of
0241 | MetLife......ccovereererererrieieenns 00000... {13-4075851.. | ....2945824 | ....1099219 [NYSE, ISE........ MetLife, INC..uveeeeeeeeeeee e DE............. UIP...oe Board of DireCtors..........ccoeueeeereereeerieieeiriennns Directors | Board of DIreCtors.........cccoueveeveveeerierrerercereenes | cvees N | e
0241 | MetLife......ooerereerereirirsiieinns 65978... [13-5581829.. | ....1583845 | ...... 937834 |ISE......cccovvvvnee Metropolitan Life Insurance Company................ NY o UDP.......ccc.... MetLIfe, INC..vvevricieeceee e Ownership......... ....100.000 [MetLife, INC...vvuvvvvrierrreieirrieieseeseiesessieieisnes | e Neoooos | e
0241 | MetLife........overeerrerrreereireees 00000... [20-2985998.. | ....ccovrreerrne | wrrrrrrereermernees | cereereerneeneereinnenns 500 Grant Street GP, LLC........ccooovvreerrirrincnnees [D] S NIA .o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC....ovuvereeeeierieereereeeeeeeereeeeeseeee | e Nevoore | e
500 Grant Street Associates Limited
0241 | MetLife......ccoorererrrereirireiiennns 00000... [.oorierrrerrerieens [ evrrreriesniens e [ Partnership CTveee. NIA....ccooie. Metropolitan Life Insurance Company.............. Ownership......... | ... 99.000 [MetLife, INC.....c.cvvevrevirreieiriieieeese e | e Neoooos | e
500 Grant Street Associates Limited
0241 | MetLife......ccoovverrereerierenriennes 00000, [ evviiiiiiiiiiiins | eevreiieisienies | erenessssenes | eoveevseesensssessenens Partnership CTuvrer. NIA....ccinne 500 Grant Street GP LLC..........cccovevrrerrerrirennens Ownership......... [ .o 1.000 | MetLife, INC..vvvvverrrcierreieiresieessieeissienseines | e Nuoooos | e
0241 | MetLife 122-3140349.. [ oo [ e | e MetLife Retirement Services LLC.........c.cccoeeee. |\ NIA .o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...uvvvereririeieeneereseeeeseieeeeiseeee | e Neoooore | e
0241 | MetLife . [13-2862391.. Brighthouse Securities, LLC ...........ccccceeveveines DE............ NIA.............. MetLife, INC....vvvvrrecesecce e Ownership......... ....100.000 | MetLife, INC.....cocveverereririrereiciesseeve s [ e N | e
0241 | MetLife . 143-0285930.. General American Life Insurance Company...... MO............ A, MetLife, INC. +.vuvveveicseeceee e Ownership ....100.000 [MetLife, INC....v.vvcvrvireieireieiieieeseee s | e A (U O
0241 | MetLife... 00000... |45-2420223.. |.... GALIC Holdings LLC........ceerverirrrennen. . | General American Life Insurance Company.... | Ownership......... |....100.000 |MetLife, INC......cooorrrerrerrrreeneerrieinereiseiseeneenns | eeene N
0241 | MetLife . |04-2708937... New England Life Insurance Company MetLIfE, INC..ovvvicirieieeseee s Ownership ....100.000 [MetLife, INC...vvvvevriverreieireinieseieieessesseieennes | e Y
0241 | MetLife MLIC CB Holdings LLC..........ccccooevvereirercrernns Metropolitan Life Insurance Company.............. Ownership ....100.000 [MetLife, INC.....cvvvvrvieeieiieieeeee s | e N
0241 | MetLife... 00000. HPZ Assets LLC...... . | Metropolitan Life Insurance Company.. ....|Ownership......... |....100.000 | MetLife, INC.....vvvrverrereririrrirrireieiesissieiesinnes | ceees N
0241 | MetLife Alternative Fuels I, LLC.........cccoevvvervrerrierennes Metropolitan Life Insurance Company.............. Ownership ....100.000 |MetLife, INC...vvuvvvvrrerrreieiieieieiseeseieesseieisees | e N
0241 | MetLife . [46-0800386.. |.....ccvererrenes [ eererrrreiriiies v, CC Holdco Manager, LLC........ccccovvevnineirninnnne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvverereeireireireireseeeeeseieeeesneees | eeene TR ISR
0241 | MetLife 1135581829, | oo [ e MetLife Private Equity Holdings, LLC................. MetLife SP Holdings, LLC..........ccccooevvivereinnas Ownership......... ....100.000 | MetLife, INC.....cocvevevereririrereiieeeeeee s | e N | e
0241 | MetLife......ccoovvereeveererersrieens 00000, | oo | eevveieiieiisieiies | evereiissienies | eovervesesesissessenens Euro CL Investments LLC.........ccccoevveveirierennes Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC.....vuvvreerreeieiieieieeeeseieessieseines | e Neoooos | e
0241 | MetLife........corrrrrrnrinrereereernnes | 0000010, [ coriioriiiinrinrinns | overeernessnnns | wonrrnnessesneinnes [ eernesersnsensesensenns 1001 Properties, LLC......ooovvvrerrrernrireireienens Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INCu..uvvverereeirrrreeeseeeeeeseseeeeseessnees | eeens TS IR
0241 | MetLife.......ccovverrereerierenrienes 00000, [ cvviviiiieiiiiins | eevrieiieissienies | erenessnnienes | eovervsiesessssessenens 6104 Hollywood, LLC.........ccovvvvrrrieirrieieinins Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...vvcvvvvrverrreieiieieieiseeseiesesseeieisees | e Neoooos | e
The Building at 575 Fifth Avenue Mezzanine
0241 [MetLife......cccovvereeeveeriireeene | 000000, | ooeviiicieiiiiees [ eeviieeiiiicies [ evereeeenieiens | e LLC DE............. NIA.............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC......ocveverereririrereiieeeceeveeeeeseens [ e N | e
The Building at 575 Fifth Avenue Mezzanine
0241 | MetLife......o.covrrreenrinrereernernnes | 0000010, [ cooiiovirinrinrines | vvereereessinnns | eoverrressesseinnes | eornesessnsessenensens The Building at 575 Fifth Retail Holding LLC..... DE....cccen. NIA..one LLC Ownership......... ....100.000 | MetLife, INCu..ovvvereeeririsrereiseiseeseeseeeeseessnees | eeens TS IR
0241 [ MetLife.......cooeerrrnerneinirninnns |00000... | v [ v e | v The Building at 575 Fifth Retail Owner LLC....... DE......ccc.... NIA..coiiens The Building at 575 Fifth Retail Holding LLC... | Ownership......... ....100.000 | MetLife, INC...vouverrerrcerrieeiniieciieeiseeeeisesisneens | e \ OO DU
0241 |MetLife........coccoereeenernerernnnee. | 00000... [20-8254448.. | .....oorerieeens | ererreereireiienes [ e 10700 Wilshire, LLC......c.ovvereereeeieeeneereireieceeens Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC....vvvererieieeeeereereeeeeeeeseiseieeiseeee | e Nevooore | e
0241 [MetLife........cocoverereeeeriireiene | 00000, | iviviiiiieiiiiees [ eeviieeisiieies [ evvrveeienieiens | e Sandpiper Cove Associates I, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....cocvevevereriierereicieeeeie s [ e N | e
0241 | MetLife......ccoovverveveerieiernnienes 000001 | covviieiiciiiiins | eervrieiieiisieiies | erereissieies | evveivsieseiesensenens ML Mililani Member, LLC Metropolitan Life Insurance Company.............. Ownership......... | ... 95.000 [MetLife, INC.......cvvevevrrreieireieieieiese e | e Neoooos | e
0241 | MetLife........covrrrrenrnrrerrrnnes | 0000010, [ cooiioriiinrirnines | erereernenninnns | eoverreereesneinnes [ cereeressnsensessennens ML Mililani Member, LLC.........cocovvunrerrurrirnirnnenns General American Life Insurance Company.... | Ownership......... | ....... 5.000 |MetLife, INC...eovrvenereeeeereireeseeseeseeeeeenens [ s TR IR
0241 | MetLife......cccoverereerinrenrinnes 00000, [ cvoiviivieiiniins | oevrniensieiies | erenesssnienes | eoreensissensssnssenens ML North Brand Member...........cccoeverrirererrenns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...vvvvevrverrieieireinieiseeieeseessieieinees | e Neooooos | e
0241 | MetLife AT-5228317.. | oo [ [, MCPP Owners, LLC........cccccoeveveieieesieienne Metropolitan Life Insurance Company.............. Ownership......... |...... 84.503 [MetLife, INC.......coeveveireieiieieieeceee e | e Neoooos | e
0241 | MetLife . |47-5228317.. MCPP OWners, LLC........ccoovrnrerrenisrennereeniens General American Life Insurance Company.... | Ownership......... | ........ 0.603 | MetLife, INC...vvvevvereeeiecseeeeseseiseieseenens | s N
0241 | MetLife... 00000... [47-5228317.. |.... MCPP Owners, LLC.... . | Metropolitan Tower Life Insurance Company... | Ownership......... | ........ 1.616 | MetLife, INC..v.vvvveeceiecseeeee s | e N
0241 | MetLife . |47-5228317.. MCPP Owners, LLC........covvvrrrereernerreeneereerneens MTL Leasing, LLC......cocvrurrenrrrireincrnrireereenes Ownership......... | ...... 13.278 | MetLife, INC...eovereeceeeeccreecseseeeeeeeens [ s N
0241 | MetLife . 120-3700390.. | oocvovvrrereriiins [ ererereieeiiiens | e Viridian Miracle Mile, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....cocveverererrierereiieeeseeeeeeesiens | e N | e,




Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE Y

X4

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9
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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| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0241 |MetLife 00000... [98-1107266.. | .......ccovvvrrirer | crrerrireririiiens | eererrieereresieesenns MetLife Canada Solar ULC MetLife Capital, Limited Partnership................ Ownership......... ....100.000 | MetLife, INC.....cocveveverereiirereicieeseeve s [ e N | e
MetLife Investment Management Holdings
0241 | MetLife 00000... [ coeerrererrrrrenes 8275534 | s e MetLife Investments Asia Limited (Hong Kong). |HKG.......... NIA .o (Ireland) Limited Ownership......... ....100.000 |MetLife, INC...uvvvererieireirrireseieeeeseseieeeessnees | eeene TR ISR
0241 | MetLife 00000... [ corerrrrrrrerrennn 258427 | e | e MetLife Investments Limited (UK)..........cc.cc..... GBR.......... NIA....ccine Metropolitan Life Insurance Company.............. Ownership......... | ... 99.000 [MetLife, INC....oecvvevevrrreieirrieieiseeie e | v ) (U U
0241 | MetLife........covereerererrrereireees (0001070 258427 | o | e, MetLife Investments Limited (UK)............cc...... GBR.......... NIA .o 23rd Street Investments, INC........cocovvrerrirnnenee Ownership......c.. | oo 1.000 [MetLife, INC....vvureererieeeereeiiee e | oo ) (RN PO
MetLife Latin America Asesorias € Inversiones
0241 | MetLife......coerererrrerciriiriennns (00000 O A254445 | | Limitada (Chile) CHL........... NIA....ccon. Metropolitan Life Insurance Company.............. Ownership......... | ... 99.990 [MetLife, INC.....cocvvevevrereieireieieiciese e | e Nuoooos | e
MetLife Latin America Asesorias € Inversiones

0241 |MetLife........corerernereireieees 00000... [.ererereererrenne 254445 | |, Limitada (Chile) CHL........... NIA .. 23rd Street Investments, INC........cccoocvevrcernennee Ownership......c.. | .o 0.010 | MetLife, INC...vvvvreeereecrnieieeeeseseeeeieiens [ s Nucoooes e
0241 | MetLife........oovereererreereireees 00000... [86-1176467.. | ...ovvrereerrrs | worerreereereernnes | cereereerneireereennens MEX DF Properties, LLC........coccoenrumenrirrirnens [] S NIA .o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC....vvuvereeeeieceereereeeeeeeereiseeeeseeee | e Neoooore | e
0241 | MetLife 00000... [.oeererviererrees [ ererveereerieies [ erererrsesieiees | ceerreeeresesieessnens LAR Vivienda XVII, S. de.R.L.de C.V.............. MEX.......... NIA.............. MEX DF Properties, LLC..........cccocoverririrerinnns Ownership......... | ... 99.990 [MetLife, INC....cvevvviveriiercieiieseeeceeeseeveins | e N | e
0241 | MetLife 00000... [.oorrerrieiierieens [ errrreierniens e [ LAR Vivienda XVII, S. de.R.L.de C.V.............. MEX.......... NIA....ccooone. Euro CL Investments LLC..........c.ccceovervcvrirennn Ownership......... ... 0.010 | MetLife, INC....ovvcvviveirerciisiecseeee e | e Neoooos | e
0241 | MetLife........corereerererrrereireenes 00000... [55-0891973.. | ...cvvvrerenes [ cerereireiririiens v Corporate Real Estate Holdings, LLC................ [] S NIA .o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...ovvvererieirecreeneereseeeeeseeseeeesseees | eeene Neooore | e
0241 | MetLife 00000... [ceorrerrrererreinns [ errrrerenniens e [, WFP 1000 Holding Company GP, LLC.............. [] S NIA....ccoinne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...vvvvvvrverieieireieieiseeseiesessieieinnes | e Neoooos | e
0241 | MetLife 00000... [.ereerrerererieens [ ervrrieiesiens e e MSV Irvine Property, LLC.........ccoeveveieirirrieienne Metropolitan Life Insurance Company.............. Ownership......... | ... 96.000 |[MetLife, INC.......cooeveviirererreieieceieee e | e Neoooos | e
0241 | MetLife......coorerrerererrrrerrireies 00000... [coorerreerererrenes [ errrererenniees e [ MSV Irvine Property, LLC......ccoovvvrrvnrrrrnins Metropolitan Tower Realty Company, Inc........ Ownership......c.. | oo 4.000 [MetLife, INCuvuvrverreeeeeiernsiseieees e | eeene Neooooe | e
0241 | MetLife 00000... [13-3619870.. | ..cccovivrrerrriens [ errrerreirieiiens [ ererreinnieiieiseienenns 23rd Street Investments, Inc Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...vvvvvvrrvrreieireeieseeieeesesieeesnes | e ) (U PO
0241 | MetLife 00000... [06-1193029.. | ...covvrerenns [ corererreiririrens [ errreireineneereineeene MetLife Capital Credit L.P........c..cccoreence. Metropolitan Life Insurance Company.............. Ownership......... | ...... 99.000 | MetLife, INC..uvrrvrvererereirrerneeeeeeeseseeseiseresennes | ceeee Neooore | e
0241 | MetLife . 106-1193029.. MetLife Capital Credit L.P.................. 23rd Street Investments, InC...........ccccevveveninne Ownership......... | .. 1.000 | MetLife, INC...oucvvvecrerceieseeeeeee e | v N
0241 | MetLife... .100000... [91-1273824.. |.... MetLife Capital, Limited Partnership . | Metropolitan Life Insurance Company.. ....| Ownership......... | ... 99.000 [MetLife, INC......cvvevrevirreierieieieieiese e | e N
0241 | MetLife . 191-1273824.. MetLife Capital, Limited Partnership 23rd Street Investments, INC........coovvervrrrinnenes ownership......c.. | oo 1.000 [MetLife, INCuvuvvvrvrerrcerrieisierseeeesessseeesesesens | eeene N......
0241 | MetLife N SRR ST Long Island Solar Farm, LLC..........ccccccvuererrnnne MetLife Renewables Holding, LLC................... Ownership......... [.ooveee. 9.610 | MetLife, INC....cvvververreeiesieeseee e | e N......
0241 | MetLife... 00000... |.oreereerrereirrenns e | Long Island Solar Farm, LLC.. . | MetLife Capital, Limited Partnership. ... | Ownership......... |...... 90.390 | MetLife, INC...vurvreerereeirecieeeieieeeneeseieeseeennes | ceee N
0241 | MetLife . 143-1822723.. | ....4275507 Missouri Reinsurance, INC............ccccocoevevirerennne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC......ocvevevereririrereiciesceeve s [ e N
0241 | MetLife L [13-3237278.. | oo [ e, MetLife Holdings, INC.........cccovevvereivererciriciennns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....vvvcvvrvireieireieiieseiese e | e A (U O
0241 | MetLife  [13-3237275.. | oo e v MetLife Credit COrp........oowrrurrererneerrereereeeneeneens MetLife Holdings, InC. (DE)........cccovvvverreriennen. Ownership......... ....100.000 | MetLife, INC...ovvverereeirecreeneereeeeneeseeeeeesneees | eeene TS ISR
0241 | MetLife (1323237277 | oo [ e, MetLife Funding, INC.....c.ccovvvvvverninieierisiennns MetLife Holdings, InC. (DE)........cccorvvirerriinnens Ownership......... ....100.000 [MetLife, INC...vvuvvvvrverrreieireieieiseieieiereseieieinees | e Nevoooos | e
0241 | MetLife e [ [ [ 85 Broad Street Mezzanine LLC...........ccccoeueeenee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvuvereeieireireeneireeeeeeeeseieieeiseees | e IO U
0241 | MetLife . [46-5563450.. | ..oovvvrerie [ [, Buford Logistics Center, LLC.........ccccovvrernierenne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...vvvvereririeirereeeeeeeeseeeieessnees | eeene TR ISR
0241 | MetLife v [ [ [, MetLife Park Tower Member, LLC ................... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...vvuvvvvrieerreieiieieieseieseieessieseisees | e Nevoooos | e
0241 | MetLife . [47-5505232.. | oo [ e Park Tower REIT, INC.....c.ccovvvieerccecce, MetLife Park Tower Member, LLC .................. Ownership......... ....100.000 [MetLife, INC......vuvvrrereercirereieeeieeeeeseeeeens | e N | e
0241 | MetLife e | [ | Park Tower JV Member, LLC ..........cccccevvvevennne Park Tower REIT, INC. ....ccooveveeviccecee, Ownership......... ....100.000 | MetLife, INC.....cocveverereririrereiceeeeee s | e N | e
0241 | MetLife [13-3170235.. | oo [ [, Metropolitan Tower Realty Company, Inc.......... DE......... NIA....ccoovee. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC......oovvvrvieererrireiieieeieee e | e A (U PO
0241 | MetLife . [01-0855028.. |.....ovvrrerrrens [ eerrrieiriiies v, Midtown Heights, LLC......c.cccovvrrrrrrnerirnins DE.....ccoeu. NIA ..o Metropolitan Tower Realty Company, Inc........ Ownership......... ....100.000 |MetLife, INC...uvvvvererieieirriereieeeseiseieieessnees | eeene TR ISR
0241 | MetLife . [95-4656835.. | ....overieiriens [ v e, Headland-Pacific Palisades, LLC....................... CA..vven NIA....ccooie. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...vvuvvvvreerreieiieieieseieseeessieieisees | e Neoooos | e
0241 | MetLife 195-4146440.. | ..o | e | e Headland Properties Associates...........c.ccuvene. (07, WO NIA .o Metropolitan Life Insurance Company.............. Ownership......... | ...... 99.000 | MetLife, INC..uvurvreerereeirrcrneereereeeeeeeereieeseeennes | ceene TSRO IR
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0241 |MetLife 00000... |95-4146440.. Headland Properties Associates Headland-Pacific Palisades, LLC..................... Ownership.......... | ... 1.000 | MetLife, Inc
0241 |MetLife 00000... {43-6026902.. White Oak Royalty Company.............cccoevueuernne Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 |MetLife, Inc
0241 |MetLife 00000... [30-0777814.. | ...cvvereervees | crrerriersiieiens e Marketplace Residences, LLC Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... [26-2853672.. | ..cvvvrreerenes [ corereereireniiens [ evereireiseieeseineneens MLIC Asset Holdings LLC Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 |MetLife, Inc
0241 | MetLife.......covrerverrrirenreneene 00000... [coreereererrrrenes [ eerereerrereines e [ MetLife Properties Ventures, LLC...........cccccce... DE........... NIA .o Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 |MetLife, Inc
0241 |MetLife 00000... [ o [ errrreerreneiens e e Citypoint Holdings Il Limited (UK)........ccccovnruenee GBR.......... NIA e MetLife Properties Ventures, LLC.................. Ownership.......... ....100.000 |MetLife, Inc
0241 |MetLife 00000... [22-2375428.. | .....oovverener [ v e Transmountain Land & Livestock Company....... MT.oiis NIA oo Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... |34-1650967.. Hyatt Legal Plans, Inc Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 |MetLife, Inc
0241 | MetLife... .100000... | 34-1631590.. |.... Hyatt Legal Plans of Florida, Inc.. . | Hyatt Legal Plans, Inc..........ccceouunee. . | Ownership. .[....100.000 | MetLife, INC....vvevvreerriiieieseieseeesieiessienes | e N
0241 |MetLife 00000... |27-0226554.. MLIC Asset Holdings Il LLC Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 | MetLife, INC....vovvvrvecrericresiceeeee s | e N
0241 |MetLife 00000... [30-0756430.. | ...ccoceereerreies | eererreereriiiens | eeerrieereresieensnne El Conquistador MAH I LLC..........ccccevvivererine, MLIC Asset Holdings I LLC.........cccccooovvevrennee Ownership.......... ....100.000 | MetLife, INC....covvvriecreriiresiceeeeee e [ e N | e,
0241 |MetLife 00000... [80-0868980.. | ......cervrrrreer | errrerrrrerirrirens | eeerviereresieesnnns Mansell Office LLC........cooveveveeieiiceececen MLIC Asset Holdings I LLC..........ccccoooevivinnnee Ownership.......... MetLife, INC...vveveieeveiccecce e | e N | e
0241 | MetLife.......covrerrrrererreineens 00000... [80-0868980.. |.....coccvrerrrnes [ cerererrerrerniens [ ervereereereeereeneneens Mansell Office LLC.......ccovvrvrrrerrereireirerieieens MLIC CB Holdings LLC........ccooevrerrerrrieinenes Ownership.......... MetLife, INC..vvverereeciceeeeeesee e | e |\ IS ISR
0241 | MetLife 00000... [80-0869135.. | ...cvverreerenes [ cerererreirerriens [ errereireireeereeneneens Mansell Retail LLC.........cocovveereenerirrcrinenne MLIC Asset Holdings I LLC.........cccovrvvveeneenne Ownership.......... MetLife, INC..vvereereeieecree e | e |\ IS IR
0241 | MetLife 00000... [80-0869135.. | ...cvveererrenes [ cerereereireriens [ errereireereeereeneeens Mansell Retail LLC.........cocovveereeniniereirieenne MLIC CB Holdings LLC........ccooeuvereeireririeenes Ownership.......... MetLife, INC..oereereeeeee e | e 1\ SRR DR
0241 |MetLife......ocoeereereerereiecreins 00000... [ o [ eereriereneiens e e MetLife RC SF Member, LLC........cccovvveirrurnienee Metropolitan Life Insurance Company.............. Ownership.......... MetLife, INC....oveneeeecenereieeere e [ e |\ RSO IR
0241 | MetLife 00000... [20-3221642.. | ...ccovvvrvervriens [ errerreirieiiens [ eeeiseieiieiseienenne MetLife Mall Ventures Limited Partnership......... DE....... NIA....ccoie. Metropolitan Life Insurance Company.............. Ownership.......... MetLife, INC...vvvrveeceeee e | e Nevooos | e
0241 |MetLife 00000... [20-3221642.. | ...ccoveereereees | crrerrieieiieies | eeerrreereesieeenne MetLife Mall Ventures Limited Partnership......... DE............ NIA.....ccc..... Metropolitan Tower Realty Company, Inc......... Ownership.......... MetLife, INC...cvvveveieeieiccecee e | e N | e
0241 |MetLife 00000... [20-8868348.. | ......ccovvrvves | errrerriereiiiies | eeerrieereesieeienne Ashton Judiciary Square, LLC...........cccccvvenevee. Metropolitan Life Insurance Company.............. Ownership.......... MetLife, INC...cvveveieeveicceeceecee e | v N
0241 | MetLife... .100000... | 20-8349277.. | .... Sandpiper Cove Associates, LLC . | Metropolitan Life Insurance Company.. .. | Ownership. MetLife, INC...cvvveveieeveiccecee e | v N
0241 |MetLife 00000... {20-8349277.. Sandpiper Cove Associates, LLC Metropolitan Tower Realty Company, Inc......... Ownership.......... MetLife, INC...cvvveveieeeeiccecce e | v N
0241 | MetLife 00000... [20-3305615.. | ..vvverereerenns [ cerereerrireniens [ erereereineeereineneens 1900 McKinney Properties, LP...........c.ccocrvurrene. Metropolitan Life Insurance Company.............. Ownership.......... MetLife, INC..vvereeiceceeeeeesee e | e |\ IS ISR
0241 | MetLife 00000... [20-3305615.. | ..evverrreerenns [ eerereereireniiens [ ervereereireeeneeneneens 1900 McKinney Properties, LP............cocrvurvenc. Metropolitan Tower Realty Company, Inc......... Ownership.......... MetLife, INC..vvverereciceeee e | e |\ IS ISR
0241 |MetLife......oovereererereiecrns 00000... [13-4047186.. | ..cvvvrerrenns [ eerererreiririens e MetLife Tower Resources Group, Inc................. DE.......... Metropolitan Life Insurance Company.............. Ownership.......... MetLife, INC....oveeeeeeceereeecre s [ e ) (RN O
0241 | MetLife 00000... [75-2085469.. | ....ccccevervrens [ cvrerrirrieieen e Para-Met Plaza Associates.............c.cccvuvereunae | I Metropolitan Life Insurance Company.............. Ownership.......... MetLife, INC...ovvvecreee e | e Neoooos | e
0241 | MetLife 00000... [75-2085469.. | ....coccevevriens [ crrerreirieiiens [ eereiseieiieiseienenns Para-Met Plaza Associates.............cccovrivereinns | I Metropolitan Tower Realty Company, Inc......... Ownership.......... MetLife, INC...ovvveeeiceee e | e Nevooos | e
0241 | MetLife 00000... Housing Fund Manager, LLC.............ccceeveveen | DEececcc Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 [MetLife, INC....vovvrrvrreieierieieeeeie e | e Nevooos | e
0241 | MetLife... .100000... MTC Fund I, LLC................. . |Housing Fund Manager, LLC . | Management MetLife, INC...cvveveieereiccecee e | v N
0241 | MetLife 00000... MTC Fund Il, LLC Housing Fund Manager, LLC Management MetLife, INC...cvveveieeveiccecce e | v N
0241 |MetLife 00000... [14-2013939.. | ...ccovvereerrees [ errrerrieiiieies | eeervieeieesieeenne MTC Fund Il LLC....ooovveeece e DE............ NIA......cco... Housing Fund Manager, LLC...........ccccccoovuneee. Management...... | ..ccoovrirernne MetLife, INC...cvvveveieeveiccecce s | v N | e,
0241 |MetLife 00000... [13-4078322.. | ...ccoevereerrees | crrrerrieriiieiens | eeerveeereresieessnns 334 Madison Euro Investments, Inc................... DE........... NIA......cc.... Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 | MetLife, INC....cvvvvriecrerecresieeeeeee s | v A SO IO
0241 | MetLife.......covrerrerrererreneens 00000... [ oo G B254454 | St. James Fleet Investments Two Limited.......... CYM.......... NIA e Metropolitan Life Insurance Company.............. Ownership.......... ....100.000 [MetLife, INC....euverveerreeirireieieireeieeseeseeeneiseiees | e ) (RUTN O
0241 | MetLife........cccvvererrecierernns 00000... | cocerierirrrennns 254472 | e [ Park Twenty Three Investments Company (UK) | GBR.......... NIA.....cccoone St. James Fleet Investments Two Limited........ Ownership.......... ....100.000 [MetLife, INC....oovrvveecrerieiceeeeee s | e N\ S DR
Convent Station Euro Investments Four
0241 | MetLife.......coevvererrieieieinns 00000... | corererrrreriennns W A254481 | e Company (UK) GBR.......... NIA....ccoiee Park Twenty Three Investments Company...... Ownership.......... ....100.000 [MetLife, INC....vovvervireiireiieiceeceie e | e Neoooos | e
Convent Station Euro Investments Four
0241 | MetLife 00000... | corerrrrrrrrrrenns e B254520 | s e OMI MLIC Investments Limited Company Ownership.......... ....100.000 |MetLife, INC...vvvvveeirrirrierieeeseieeseesessisniens | vneee Neoooos | e
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Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0241 | MetLife... 00000... {46-3608641.. |.... ML Swan Mezz, LLC... .. [NIA.... . | Metropolitan Life Insurance Company.. ....| Ownership......... |....100.000 |MetLife, Inc..
0241 | MetLife . |46-3589015.. ML Swan GP, LLC.......coouiiiieiieieinne ML Swan Mezz, LLC........cccoovvmrinrrneinrineienns Ownership......... ....100.000 | MetLife, Inc
0241 | MetLife . |46-3616798.. ML Dolphin Mezz, LLC.........ccoovvrrurrerrrnrineireins Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...ovvverrerieirecreereereeeeeeeseeeeeesseees | eeene N
0241 | MetLife... 00000... |46-3593573.. | .... ML Dolphin GP, LLC....... . |ML Dolphin Mezz, LLC...... .. |Ownership......... |....100.000 | MetLife, INC.....oveurierreriiniiniiiriseieeseeeeieeins | e N
0241 |MetLife........coeeeereererereiineennes [ 00000, | oo Haskell East Village, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvvereeiriecreeneereeeeeeeseeseeeeineeee | eeene N
0241 | MetLife . [46-3426206.. | .....coovireriins [ e MetLife Cabo Hilton Member, LLC..................... DE............ Metropolitan Life Insurance Company.............. Ownership......... |...... 54.129 |MetLife, INC....cvevvvceeriierceicieeeeeceesseevens | e N | e
0241 | MetLife . [46-3426208.. | .....ccooverrers [ v e MetLife Cabo Hilton Member, LLC..................... DE............. NIA....ccoone. General American Life Insurance Company.... |Ownership......... | ...... 16.900 | MetLife, INC....cvevvereeeeiecseceeeseeseeins | v Neoooos | e
0241 | MetLife . [46-3426206.. | .....ovvrrerrnns [ [, MetLife Cabo Hilton Member, LLC...........cc.cc..... DE.....ccce.. NIA...oee MetLife Insurance Company USA.................... Ownership......... | ...... 28.971 | MetLife, INC.vuvrvrrereeerireerseeeeeeesesseseisesesennes | cvee TSR ISR
0241 | MetLife . 146-0803970.. | ..cveveeerereiins [ ereeriieeiiies | e MetLife CC Member, LLC Metropolitan Life Insurance Company.............. Ownership......... [...... 95.122 |MetLife, INC...ucvvvveeeericrceceeeeeeeeeeseeveins | e N | e
0241 | MetLife . |46-0803970.. [ .evereriecrees [ e | e MetLife CC Member, LLC General American Life Insurance Company.... | Ownership......... | ....... 4.878 |MetLife, INCu..uevveeeececiencre s | e OO U
0241 | MetLife L [13-5581829.. | ..o [ e, MetLife SP Holdings, LLC.........ccceveevvvvererernnnns DE......ccc... NIA....cccoove. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....ocvevvrreeeereiierereeeieese s | e OO IO
0241 | MetLife . 180-0821598.. | ....ocvveveveens [ v e, Oconee Hotel Company, LLC............cccoevvennne DE............ NIA....ccooie. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...cvcvvvvrrerieieireeieseeseieessieeiees | e Neoooos | e
0241 | MetLife . 180-0823015.. | oo [ [, Oconee Land Company, LLC..........ccccovrrrrnrenncn. DE.....ccce.. NIA .o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvverereeieecreineseeeeeeeseeseeeesseees | eeene Nevooore | e
0241 | MetLife . 180-0823413.. | ..o [ e, Oconee Land Development Company, LLC....... DE.....ccoeu. NIA....ccinne Oconee Land Company, LLC.........c.cccoevrrvinnnae Ownership......... ....100.000 |MetLife, INC...cvvvvvrverreieireinieiseieieiesessieieinees | e Neoooos | e
0241 | MetLife . 190-0853553.. | ..o [ [, Oconee Golf Company, LLC..........ccccceverrrrnnee DE....... NIA....ccoooe. Oconee Land Company, LLC...........cccccoevernee Ownership......... ....100.000 |MetLife, INC.....cvuvvrvreeiereieieeieeeeeseeeiees | e Neoooos | e
0241 | MetLife [ 37-1694299.. | ..o [ [, Oconee Marina Company, LLC..........cccccomrenne. DE.....cccceu. NIA .o Oconee Land Company, LLC.........cccccoevvrrnne Ownership......... ....100.000 | MetLife, INC...uvvvererieieisrireiseseeeseseieeeessnees | eeene TR ISR
0241 | MetLife 1201 TAB Manager, LLC Metropolitan Life Insurance Company Ownership......... ....100.000 |MetLife, INC...vvuvvvvrrerireieireieieseeseesessieieisees | e N
0241 | MetLife MetLife 1201 TAB Member, LLC Metropolitan Life Insurance Company Ownership......... |...... 96.900 | MetLife, INC...euvvvverererirecreeeireeeeeeereiseieeenees | ceee N
Metropolitan Property and Casualty Insurance

0241 | MetLife MetLife 1201 TAB Member, LLC Company Ownership......c.. | .oeeee 3.100 | MetLife, INC....ucvverecereieiecreeeeneseeeeieeens [ s Nucoeee e
0241 | MetLife MetLife LHH Member, LLC Metropolitan Life Insurance Company.............. Ownership......... | ...... 99.000 | MetLife, INC..uvurvrverererrirrerreereereeeseneeseisseseeennes | ceee TSR IR
0241 | MetLife MetLife LHH Member, LLC.........cccccovvvvvrernnennn. General American Life Insurance Company ... |Ownership......... |........ 1.000 | MetLife, INC..vvvvvrrieieireicsiseeisseessieseiees | e TR ISR
0241 | MetLife 1201035937 [ coveeeeieinee [ e | e Riverway Residential, LP Metropolitan Life Insurance Company.............. Ownership......... | ...... 99.900 | MetLife, INC...vurereerecieirrerneineireieeeeeeseieeseeienes | ceee Necooee e
0241 | MetLife . 120-1035937.. | oo e e, Riverway Residential, LP Metropolitan Tower Realty Company, Inc........ Ownership......... ... 0.100 | MetLife, INC....cvevvecrereerereeesieeeseeee e | e USRI
0241 | MetLife......ccoovverveveeriesenrienes 00000, | cvvviiiiciiiiies | eevreiieisienies | ervererisnseies | eoveivsiesesisssssenens 1925 WJC Owner, LLC (DE) ......ccoveeverrerririnnns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...vvuvvvvierreeieireieieieieseieessieseiees | e Neoooos | e
0241 | MetLife 26-1762232.. | ..ovovvvervnene [ v e Boulevard Residential, LLC..........cc.cccovverrurrennee. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...uvvvereeirirecreireireiseeeeeseieieesseees | eeene TS IR
0241 [MetLife......cocovverereeeeriiieeene | 000000, | ioeviiireiiiiees | eeviieeiiieeiens [ evereeerenieiees | eevreieiesssesesennnns MetLife Ontario Street Member, LLC (DE) ........ DE...... NIA.............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....co.cvevevererircrereiceeeeeeeeeeeeeens [ e N | e
0241 | MetLife . |46-4158087.. MetLife 555 12th Member, LLC Metropolitan Life Insurance Company.............. Ownership MetLife, INC...covvvreeeeeeeeesere e [ e N
0241 | MetLife... 00000... {46-4158087.. |.... MetLife 555 12th Member, LLC... . | General American Life Insurance Company.... | Ownership. MetLife, INC....ovvvvcveece e | v N
0241 | MetLife . |47-2085444.. ML-Al MetLife Member 2, LLC.........cccceoerernnee Metropolitan Life Insurance Company.............. Ownership MetLIfE, INCu.vvveveeveieceie s | v N
0241 | MetLife L |47-2085444.. | ... [ [, ML-Al MetLife Member 2, LLC........ccccovvvrerrenne. General American Life Insurance Company.... | Ownership......... | ....... 1.030 |MetLife, Inc
0241 | MetLife... 00000. ML-Al MetLife Member 3, LLC............ . | Metropolitan Life Insurance Company. Ownership......... |....100.000 | MetLife, Inc..
0241 | MetLife MetLife ConSquare Member, LLC (DE)............. |DE............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife . [81-0770888.. | ..o [ evrrereiesiies e, MetLife Treat Towers Member, LLC.... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....ucvvvvrreeeereiiereeeeeees e | e USRI
0241 | MetLife L [46-4133357.. | oo | [ e, ML Bridgeside Apartments, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvuvvvvrrerrreieireieieeieseiesessieseiees | e TR ISR
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0241 | MetLife... 00000. MetLife Camino Ramon Member, LLC.... .. [NIA.... . | General American Life Insurance Company.... | Ownership......... | ........ 1.000 | MetLife, Inc..
0241 | MetLife MetLife Camino Ramon Member, LLC............... Metropolitan Life Insurance Company.............. Ownership......... | ... 99.000 |MetLife, Inc
0241 | MetLife ML Terraces, LLC ... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...ovvverrerieirecreereereeeeeeeseeeeeesseees | eeene N
0241 | MetLife... MetLife CB W/A, LLC.............. . | Metropolitan Life Insurance Company.. ..| Ownership......... |....100.000 |MetLife, INC.....ccevvrrrrererrieieierieeresseeesees | e N
0241 | MetLife ML New River Village Ill, LLC .......cccovvirreneenee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvvereeiriecreeneereeeeeeeseeseeeeineeee | eeene N
0241 [MetLife........coovererereeriireeenn | 00000, | iviviicieiiiieies [ eeriieeisiieies [ evrieeenieiens | e MetLife 1007 Stewart, LLC .........cccooevvvviiernee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC......ocvvverereririrereicieeseeve s [ e N | e
0241 | MetLife.......ccovverreveereiernrienes 00000, [ cooiiieiciiiiins | eevrieiieiisienies | erererisisieies | erveivsiesesiesessenens Chestnut Flats Wind, LLC ........cccccoevvevriviercnnns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....vcvvcvreeereeieireieieeieeeieessieieiees | e Neoooos | e
0241 | MetLife........covrrrerrnrnrereereernnes | 0000010, [ cooiioriiiinrinrinns | overreneniinnns | eonrrrnessesnennes [ eormesersnsessesensens MetLife 425 MKT Member, LLC .........cccocnrenne. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INCu..ovvvvereeeeieirreeiseeseesseseeseseesnsees | eeens TSR ISR
0241 [MetLife......c.coovvereeeieieriiveeenn |00000... [46-4229772.. | covoveeerircies | erereeeerieiens | cerveeeisieveennnns MetLife THR Investor, LLC .......ccccovvevevieennens Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....cocveverereriiirereiieeeeee s | e N | e
0241 | MetLife........covrereeneneerereernnes | 000001, [ cooiiniiiiiniineines | eeereireiseinens | erveneereineennes [ ceveeeesneeneesesenes MetLife OFC Member, LLC.........cocovrrrrnierrennn. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....ovuvereeieirrieeneireeeeieeiseieeeeiseees | eeene OO U
0241 | MetLife......cccoueeeeverererverienen |00000... [47-1256270.. | .ovovveveriirerees | erererresienins | eveervereseseeseseesnns MetLife OBS Member, LLC ........ccccovvevererennes Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....ocvevvrreeeereiierereeeieese s | e OO IO
0241 | MetLife......cccovverveveeriererneienes 00000, | cvoiiieiiciiiiins | oevreiieiisienies | erereissieies | evveivsieseieensenens MetLife FM Hotel Member, LLC..........ccccoevuee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC...cvcvvvvrrerieieireeieseeseieessieeiees | e Neoooos | e
0241 |MetLife........covrrerreenrnrrrrrnnnes | 0000010, [ cooiiriiiinrinninns | erereirnerneinnns | everreereesnennes [ eereeressnsensessennens LHCW Holdings (U.S.) LLC.......cevovrrrerrrrrirrinns MetLife FM Hotel Member, LLC..........ccccocrrenn. Ownership......... ....100.000 | MetLife, INC...ovvverereeieecreineseeeeeeeseeseeeesseees | eeene Nevooore | e
0241 [MetLife.......ccocovrvmrrmeinirnnnnns |00000... | v [ v e | e, LHC Holdings (U.S.) LLC.....covcorviernrireiirrrirniins LHCW Holdings (U.S.) LLC.....ccccovverrrrrirrrrnens Ownership......... ....100.000 | MetLife, INC...vouvercereeiieeiieiireceeeeeeisesineins | e \ OO DU
0241 [MetLife.......ccocorvrrrrnrrnirnnnnns |00000.. | ovioiiirinrines [ e | e LHCW Hotel Holding (U.S.) LLC.......cocoovrirrrennee LHC Holdings (U.S.) LLC.....ooverrierrirrirrireienne Ownership......... ....100.000 | MetLife, INC....voverreriieieeeieceeeeeseeiseeins | oo Norooe e
0241 |MetLife........covrrrrrinrinrrereinnes | 0000010, [ cooiioviiiinrirrinns | erereieisinnns | ererrnressisnsinnes [ eovneessnsensensnnens LHCW Hotel Holding (2002) LLC...........covrenne. LHCW Hotel Holding (U.S.) LLC......c.ccecrvrenenee Ownership......... ....100.000 | MetLife, INC...uvvvererieieisrireiseseeeseseieeeessnees | eeene TR ISR
0241 | MetLife LHCW Hotel Operating Company (2002) LLC... | DE............. NIA....ccoie. LHCW Hotel Holding (U.S.) LLC........ccccoevrnnen Ownership......... ....100.000 |MetLife, INC...vvuvvvvrrerireieireieieseeseesessieieisees | e N
0241 | MetLife... 00000... [46-4584166.. |.... ML Southmore, LLC ... . | Metropolitan Life Insurance Company Ownership. MetLife, INC...cvvreeeceee e [ s N
0241 | MetLife . |46-4584166.. ML Southmore, LLC .........cccecevvveveivecreiecrenn General American Life Insurance Company ... | Ownership MetLife, INC....uvvvrcreceee e | e N
0241 | MetLife MetLife HCMJV 1 GP, LLC........ccoovvvrererirrnen. Metropolitan Life Insurance Company.............. Ownership MetLife, Inc
0241 | MetLife... ML-Al MetLife Member 1, LLC.... . | Metropolitan Life Insurance Company.. ..| Ownership MetLife, Inc..
Metropolitan Property and Casualty Insurance
0241 |MetLife........oovreereeeereireireees 00000... [ ceererrererierires [ e | eerrerirnieeies | e ML-Al MetLife Member 1, LLC.........ccccovvrurunn DE......cc.... NIA. .o Company Oownership........ | ... 4.801 | MetLife, Inc.
MetLife Global Holding Company Il GmbH
0241 | MetLife 00000... [13-3759652.. | ...3166279 | ...cocverrrvres [ e MetLife International Holdings, LLC................... |DE............. (Swiss) Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... {13-3953333.. | ....3166372 Natiloportem Holdings, LLC.... MetLife International Holdings, LLC................. Ownership......... ....100.000 |MetLife, Inc
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife.......cevererererciirrienns (00000 O 13166402 | ..o e C.V. (Mexico) MEX.......... NIA....ccoooee. Natiloportem Holdings, LLC..........ccccccvvvevrrnnnne Ownership......... | ... 99.000 [MetLife, INC.......cvuevevirrereiieieiecieee e | e Neoooos | e
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife......c.ooereereeneneireireees 00000... [.oevereererrerrrenns 3166402 | ..o | e, C.V. (Mexico) MEX.......... NIA..ccone MetLife Mexico Servicios, S.A. de C.V............. Ownership......c.. | .o 1.000 [MetLife, INCu...vvueeerereireiiineineieeeeseecieeseees | e Nucooeee e
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife.....c.overveneineneineiens 00000... |.ererrerrreirenes 13373705 | oo [ e, MLA Comercial, S.A. de C.V. (Mexico).............. MEX.......... NIA. .. C.V. Ownership......... | ... 99.000 | MetLife, INC....vvverereirririiiseieiseiseiees | s \ OO DU
0241 | MetLife......coovereererercrrircienns 00000... [ ooveerrrrireriennns 13373705 | e MLA Comercial, S.A. de C.V. (Mexico).............. MEX.......... NIA....ccoooee. MetLife Mexico Servicios, S.A. de C.V............. Ownership......... ... 1.000 | MetLife, INC....vvvevecreieceeeeseeseeeee | e Neoooos | e
Excelencia Operativa y Tecnologica, S.A. de
0241 |MetLife.......ooevvrneineineineiens 00000... | .everrerrerrrenas 3373714 | s [, MLA Servicios S.A. de C.V. (Mexico)................. MEX.......... NIA..coiies C.V. Ownership......... | ... 99.000 | MetLife, INC....vuvereriiiieieiseieeieeieeiees | s OO DR
0241 |MetLife........oovereereerreereireees (0001070 337314 | e | e MLA Servicios S.A. de C.V. (Mexico)................. MEX.......... NIA .o MetLife Mexico Servicios, S.A.de C.V............. Ownership......c.. | oo 1.000 [MetLife, INCe.ouvreererceeereieecneeeee e | e Nevooore | e
MM Global Operations Support Center, S.A. de MetLife Global Holding Company Il GmbH
0241 |MetLife.......ooorrirrirrinrineis 00000... | .orvereerrierrienas o B240907 | oo | e, C.V. MEX.......... NIA...oori. (Swiss) Ownership......... ....100.000 | MetLife, INC....ooverrrecieieiiseieceeeseeseeiseeins | oo Noeooe | e
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MM Global Operations Support Center, S.A. de MetLife Global Holding Company | GmbH
0241 |MetLife.......oovrrineirrnrineis 00000... | .orverrierrrerrienas 8240907 | oo | e, C.V. MEX.......... NIA...oorie. (Swiss) Ownership......... |ooeeeneennen. MetLife, INC....vuvveeiee s | e OO DRI
MM Global Operations Support Center, S.A.
0241 | MetLife.....c.oveverneineineineiens 00000... | .erereerrererenas 8254995 | [, Fundacion MetLife Mexico, A.C......cccccccuvruunnnn. MEX.......... NIA..coiens deC.V,S.A.deC.V. Ownership......... ....100.000 | MetLife, INC...vouverrercircieiiieiieciseeiseeieeisesieeins | e OO DR
Metropolitan Life Seguros e Previdencia
0241 | MetLife 00000... |.ccvervrrererrrrennn 3166318 | e [ Privada S.A. (Brazil) BRA.......... MetLife International Holdings, LLC................. Ownership......... [...... 66.662 | MetLife, INC....cvevevvceerrierceiieeceeeceeeseveins | e N | e
Metropolitan Life Seguros e Previdencia
0241 |MetLife.......coorrerecneeneirernens 00000... |..oveererereririans 3166318 | oo | e Privada S.A. (Brazil) BRA.......... A MetLife Worldwide Holdings, LLC.................... Ownership........ |...... 33.337 | MetLife, INC....ourvriririiieeeeeseiens | s Necoooee s
Metropolitan Life Seguros e Previdencia
0241 | MetLife 00000... 13166318 | o e Privada S.A. (Brazil) Natiloportem Holdings, LLC..........c.ccccvvvevrnnnne Ownership........ ... 0.001 | MetLife, Inc
0241 | MetLife 00000... ...4191616 MetLife Ireland Holdings One Limited................ MetLife International Holdings, LLC Ownership......... ....100.000 |MetLife, Inc
MetLife Global Holdings Corporation S.A. de
0241 | MetLife.......coonreenecneeneinernens 00000... |..everrerererireans 189846 | | C.V. (Mexico) MEX.......... NIA. o MetLife Ireland Holdings One Limited.............. Ownership........ |...... 98.900 | MetLife, INC....cvurvrererrerririieieeieieisesiens | s Necoooee s
MetLife Global Holdings Corporation S.A. de
0241 |MetLife........ccveveeieeeeens 00000... |.ocoerrrrrne 189846 | [ C.V. (Mexico) MEX.......... NIA............... MetLife International Limited, LLC.................... Ownership........ [.o..... 1.100 [ MetLife, INC.....vveeececececeeeeeeeeeee e | e [\ O
MetLife Global Holdings Corporation S.A. de
0241 | MetLife......ccorerererercrrireirennns 00000... [13-3047691.. | ..cccovververrriens [ crrrerreirieiies [ ererieiseieiiesssiesenns Metropolitan Global Management, LLC.............. IRL............ NIA....ccooine. CV. Ownership......... | ... 99.700 [MetLife, INC.....c.cvvevivrereieireieieciese e | e Neoooos | e
0241 | MetLife 00000... [13-3047691.. | ..cvvrrerenes [ creeereiriniiens v Metropolitan Global Management, LLC.............. IRL............ NIA .o MetLife International Holdings, LLC................. Ownership......c.. | ... 0.300 | MetLife, INC..everveeeeeeeeereeeeseeseeseieeeenens | s Neooore | v
0241 | MetLife 00000... [AA-2730030. | ....3165740 |...cccovverervreers | eeerrrerererieeienne MetLife Mexico Holding S. de R.L.de C.V......... MEX.......... A Metropolitan Global Management , LLC........... Ownership......... ....100.000 |MetLife, INC.....cocvevevereririrereiieeeseeeeeeeseens [ e N | e
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife 00000... [AA-2730030. | ....3165740 | ..ccoovrvrrvrens [ errrereirereereineenns MetLife Mexico Holding S. de R.L. de C.V......... MEX.......... C.V. OWNErship......c.. | oeveererrerniens MetLife, INC...cvvvereceeeseeeeseeeseesienens [ s TR ISR
0241 | MetLife 00000... [AA-2730030. | ....3165740 | ..cccccorvvrrerres [ erererrieireireienenns MetLife MeXico S.A.......ccooveeviierereeieeis MEX.......... Metropolitan Global Management , LLC........... Ownership........ | ... 99.050 [MetLife, INC.....cocvvrvrivreieieireieieieese e | e TR ISR
0241 | MetLife 00000... [AA-2730030. | ....3165740 | ...ccoovrerrrrrees [ e MetLife MeXico S.A.......ocrieenereirrireen. MetLife International Holdings, LLC................. Ownership......... | ... 0.950 | MetLife, INC...euererereeeieceee e
0241 | MetLife... 00000. ....4255291 MetLife Afore, S.A. de C.V. (Mexico).. . | MetLife Mexico S.A... ... | Ownership......... |...... 99.990 |MetLife, Inc..
0241 | MetLife ...4255291 MetLife Afore, S.A. de C.V. (Mexico) MetLife Pensiones S.A........ccccovverererereineinnnns Ownership......... ... 0.010 | MetLife, INC....cvvvvreerereieieieeiee e
ML Capacitacion Comercial S.A. de C.V.
0241 | MetLife.....covevverneeneineineiens 00000... | .ererrerererrrenas e B241061 | [, (Mexico) MEX.......... NIA. .. MetLife MeXiCo S.A......ccviereiniiieeerecireeinees Ownership......... | ... 99.000 | MetLife, INC....vvvererieiiiiiseiseieieeiees | s OO DR
ML Capacitacion Comercial S.A. de C.V.
0241 | MetLife 00000... [.erereerirreririnns 241067 | |, (Mexico) MEX.......... NIA o MetLife Mexico Servicios, S.A. de C.V............. Oownership......c.. | .o 1.000 [MetLife, INC....cvuveieieiircirinereiceeeseeceeenies | e Necooee e
MetA SIEFORE Adicional, S.A. de C.V.
0241 | MetLife.......oovvrrecnereireines 00000... |..cveererererireane 8255303 | | e (Mexico) MEX.......... NIA. .o MetLife Afore, S.A.de C.V.....coovvvrrrrirncinnns Ownership........ |...... 99.990 | MetLife, INC....cvvverrerrrrrirrieieeiseieeieseiiens | s Necoooee e
MetA SIEFORE Adicional, S.A. de C.V.
0241 | MetLife.......coccovvrrerrrrrecrernens 00000... | .eererrererererenes 28255303 | oo [, (Mexico) MEX.......... NIA. .. MetLife MeXiCo S.A......ccovvreererreeirerieeieees Ownership........ | ... 0.010 [MetLife, INC...ouververrercricriericrierierieriseeieeies [ s Necooes e
0241 | MetLife 00000... | .ererrerrerirenes o B255415 | [, Met1 SIEFORE, S.A. de C.V. (Mexico).............. MEX.......... NIA. .. MetLife Afore, S.A.de C.V....ooovrvrnrniiincinne Ownership......... | ... 99.990 | MetLife, INC....vvvvrrerrirrirriieiseiseseiseiens | s \ OO RO
0241 | MetLife 00000... | rrerreerrrerrienas B255415 | [, Met1 SIEFORE, S.A. de C.V. (Mexico).............. MEX.......... NIA..coies MetLife MeXico S.A........ovviernirnrrereeieees Ownership......... | ... 0.010 [MetLife, INC...ouververieciieiieiiciieieeieeeieiieiies [ s Noeiooe e
0241 |MetLife........ooverrerrrnrrrereereeres 00000... | oo e B255844 | s | e Met2 SIEFORE, S.A. de C.V. (Mexico).............. MEX.......... NIA .o MetLife Afore, S.A. de C.V.....cocvvvrvenerrrnnne Ownership......... | ...... 99.990 | MetLife, INC..uvrrernrerererrireerreereereieeeneeseieesenennes | ceeee TSR IR
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0241 | MetLife... ....4255844 | .. Met2 SIEFORE, S.A. de C.V. (Mexico).............. MEX.......... |NIA.... . | MetLife Mexico S.A....... ... |Ownership......... |....... 0.010 |MetLife, Inc..
0241 | MetLife ...4255394 Met3 SIEFORE Basica, S.A. de C.V. (Mexico).. | MEX.......... NIA MetLife Afore, S.A.de C.V...cooevvievciieine, Ownership......... | ... 99.990 |MetLife, Inc
0241 | MetLife ....4255394 Met3 SIEFORE Basica, S.A. de C.V. (Mexico).. | MEX.......... NIA MetLife MeXiCO S.A.......ovverrereeeeceneeeens ownership......c.. | .ooeeee. 0.010 |MetLife, Inc
0241 | MetLife... ...4255385 | .. Met4 SIEFORE, S.A. de C.V. (Mexico) . | MetLife Afore, S.A. de C.V. ... | Ownership......... | ...... 99.990 |MetLife, Inc..
0241 | MetLife ....4255385 Met4 SIEFORE, S.A. de C.V. (Mexico) MetLife MeXiCo S.A.......ovrerrereeereeneeeens Ownership......... | ... 0.010 |MetLife, Inc
Met0 SIEFORE Adicional, S.A. de C.V.
0241 | MetLife 255376 | .o | e, (Mexico) MEX.......... NIA..coone MetLife Afore, S.A. de C.V.....cccovevrnincineinnin Ownership......... | ... 99.990 |MetLife, Inc
Met0 SIEFORE Adicional, S.A. de C.V.
0241 |MetLife... ...4255376 |.. (Mexico) . |MetLife Mexico S.A........cocvvenivrereennes . | Ownership. MetLife, Inc..
0241 | MetLife ....3165795 MetLife Pensiones Mexico SAA...........cccccvevnee. Metropolitan Global Management , LLC........... Ownership MetLife, Inc
0241 | MetLife 3165795 | s e MetLife Pensiones Mexico S.A................ MetLife International Holdings, LLC................. Ownership MetLife, Inc
0241 | MetLife... ....3267390 | .. MetLife Mexico Servicios S.A. de C.V. . | Metropolitan Global Management , LLC........... | Ownership. MetLife, Inc..
0241 | MetLife ....3267390 MetLife Mexico Servicios S.A. de C.V..... . MetLife International Holdings, LLC................. Ownership MetLife, Inc
0241 | MetLife . |AA-5420018. | ....3166288 |........ccceovrvee | cererrrrerererrierenans MetLife Insurance Company of Korea, Limited.. MetLife Mexico S.A......cooevviieevieseeees Ownership MetLife, INC....uvvvrcreeeceee e | e N | e
0241 | MetLife . |AA-5420018. | ....3166288 |.....ccccovevvrven [ v, MetLife Insurance Company of Korea, Limited.. Metropolitan Global Management , LLC........... Ownership MetLIfe, INCu.vvvevveveveicicieee s | s Neoooos | e
MetLife Financial Services, Co., Ltd. (South
0241 | MetLife. ..o 00000... [.eorrerrrerrerieinns [ erverreieneiens [ [, Korea) KOR.......... NIA....ccoie. MetLife Insurance Company of Korea, Limited | Ownership......... ....100.000 [MetLife, INC...cvvvrvierreieiieieieiseeseieressieieisees | e TR ISR
MetLife Global Holdings Corporation S.A. de
0241 | MetLife 00000... | cevervrererrrrennns 18200880 | .o [ MetLife Ireland Treasury d.a.c................. CVv. Ownership......... ....100.000 |MetLife, INC......ocvevevereririrereiieesseee s [ e N | e
0241 | MetLife 00000... [AA-1930041. | .. 1173714 | oo [, MetLife Insurance Limited (Australia) MetLife Ireland Treasury Limited...................... Ownership......... | ... 91.165 [MetLife, INC.......coevevireieseieiecese e | e Neoooos | e
MetLife Global Holdings Corporation S.A. de
0241 | MetLife 00000... [AA-1930041. | .. 1173714 | oo [, MetLife Insurance Limited (Australia)................. AUS.......... A, CV. Ownership......... [.oowee. 8.835 | MetLife, INC....covcveeverreieisieeseee e | e Neoooos | e
0241 | MetLife 00000... [corerreerierrenes [ eerrermereneies e e The Direct Call Center PTY Limited (Australia).. | AUS.......... NIA e MetLife Insurance Limited (Australia)............... Ownership......... ....100.000 | MetLife, INC....vuvereeieieeeeneereseeeeeneieeeesseeee | e Neooore | e
0241 [MetLife......cccovvererveceiieenne 00000... |.ccverviererrrrennns 8239358 | [ MetLife Investments PTY Limited (Australia)..... AUS.......... NIA.............. MetLife Insurance Limited (Australia)............... Ownership......... ....100.000 | MetLife, INC.....cocveverereririrereiieeeeee s | e N | e
MetLife Insurance and Investment Trust
0241 | MetLife.......coorreneeneererreinens 00000... |..oveererereririans 8239367 | o | e (Australia) AUS.......... NIA. .o MetLife Investments PTY Limited............c.c...... Ownership......... ....100.000 | MetLife, INC....ooverrerreereeieeierecreerecireceresireeins | e Necoooee e
0241 | MetLife 00000... [ correrrrrrrarrrenn 73732 | s e MetLife General Insurance Limited (Australia)... | AUS.......... A, MetLife Ireland Treasury Limited...................... Ownership......... ....100.000 [MetLife, INC...vvvvrvrrerrreieireieiereieieieseseieieinees | e Neoooos | e
0241 | MetLife 00000... [ cererrerrernrerreree | rrereereeeeensens | ereernsereeseeenes | eereeeesseeseeseeenens MetLife International Limited, LLC (DE)............. D] S NIA..ccon. MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC....vuvereeieieieeneireieeieeiseeeeenseees | eeene OO U
0241 | MetLife......ccoeverererererrisieennns 00000... [ceveerrerererieens [ ervrrrerieieiens [ erereereerinsieens | erereeiseeseessssesenns AmMetLife Insurance Berhad............cccocevvenneeee MYS.......... A, MetLife International Holdings, LLC................. Ownership......... | ... 50.000 [MetLife, INC.....cvveveevrerererierercereeeee e | e USRI
0241 | MetLife 00000... [.oorverrrerrerreinns [ evrnreienniens [ e, MAXIS GBN S.AS. ..o FRA........... NIA....ccoe. MetLife International Holdings, LLC................. Ownership......... | ... 50.000 [MetLife, INC.....c.cvvevrivrrreieiriieieieiese e | e Neoooos | e
0241 | MetLife 00000... [AA-5480033. |.....cccvrerrener [ comermmreirirniiens v AmMetLife Takaful Berhad............ccccovrerrinnenees MYS.......... A, MetLife International Holdings, LLC................. Ownership......... | ...... 50.000 | MetLife, INC..uvurvrnvererrerrirrcrneeeereieeeseeseisesesennes | ceeee Neooore | e
0241 [MetLife......ccccvvvevervecreiierenne 00000... [.eiereriierereies [ eerreereenieies [ e | ceersreereresieesesens MetLife Asia Limited (Hong Kong).........cccuu..... HKG.......... NIA............ MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC.....c.cveveverereiiereieeeseee s [ e N | e
Metropolitan Life Insurance Company of Hong
0241 [MetLife.......cccvverereeieiieenns 00000... | cevervirererrrrnens 3166309 | [ Kong Limited HKG.......... A, MetLife International Holdings, LLC................. Ownership......... | ... 99.999 |MetLife, INC....cvevvvieeriicrceicieeeeeees e | e N | e
Metropolitan Life Insurance Company of Hong
0241 |MetLife......o.covrreererrrereireenes 00000... |.coerereerirrrrrene 103166309 | | e Kong Limited HKG.......... A, Natiloportem Holdings, LLC..........cccovvvrurrenne. ownership......c.. | .oeeeee 0.001 | MetLife, INC..ouvrerererreieerereeeseeneeseieeeenens | s Neooore | e
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0241 | MetLife... 00000. ....4195913 |.. MetLife Planos Odontologicos Ltda. (Brazil)...... BRA... . | MetLife International Holdings, LLC.. ... | Ownership........ MetLife, Inc..
0241 | MetLife ...4195913 MetLife Planos Odontologicos Ltda. (Brazil)...... BRA Natiloportem Holdings, LLC..........cccccovverrinne Ownership......... . MetLife, Inc
0241 | MetLife 3373639 | e [ MetLife Global, INC........cceveverriereirereieereee DE............. MetLife, INC....vovvece e Ownership......... ....100.000 [MetLife, INC......vecvreeeeereirereeeeeeeeee s | e N | e
Inversiones MetLife Holdco Dos Limitada
0241 | MetLife.......cocvrrrrrrreirernes 00000... | .everrererererenes 189837 | s [, (Chile) CHL........... NIA. MetLife International Holdings, LLC................. Oownership........ | ... 0.001 [MetLife, INC...ouververrercrieriericrierierierieeieeees [ e Necoooes e
Inversiones MetLife Holdco Dos Limitada
0241 | MetLife......coerererrrerciriiriennns (00000 O 189837 | e e (Chile) CHL........... NIA....ccon. Natiloportem Holdings, LLC..........cccccovvereinnne Ownership......... [voeevieienns MetLIfE, INCuvvvvervririeiecere et | v Nuoooos | e
Inversiones MetLife Holdco Dos Limitada
0241 | MetLife.....c.ovvvrerrneineineineies 00000... | .ererrerrreerenas 189837 | s [, (Chile) CHL........... NIA..coiiies MetLife, INC...couevieeeeire s Ownership......... | ... 99.999 | MetLife, INC.....vuverereeriiieieeiseieeeissiens | s \ OO DR
0241 | MetLife........oovereererreereireees 00000... [AA-2130012. | ... 1641857 | ..cvevverrerreee [ e MetLife Seguros S.A. (Argentina)..........c.ccceeeeeee ARG.......... A MetLife International Holdings, LLC................. Ownership......... |...... 95.524 | MetLife, INC....euvvuverererirecieeeeeieieneeneieesesennes | ceee Neoooore | e
0241 [MetLife.......cccvvevervecreiiirerns 00000... [AA-2130012. | .... 1641857 | ...ccevverervrces | eererrierererieeienne MetLife Seguros S.A. (Argentina)..............c........ ARG.......... A, Natiloportem Holdings, LLC..........cccocevvevennnee. Ownership......... [.oov.... 2.675 [MetLife, INC.....ccvevvieiriereeeceeeeeeeeeesens [ e N | e
International Technical and Advisory Services
0241 | MetLife . |AA-2130012. | ....4251145 MetLife Seguros S.A. (Argentina)..........ccccceeeeeee Limited (USA-Delaware) Ownership......c.. | oo 1.801 |MetLife, Inc
0241 | MetLife... 00000. ...2327738 |.. Compania Inversora MetLife S.A. (Argentina).... . | MetLife International Holdings, LLC.. ... |Ownership......... [...... 95.460 |MetLife, Inc..
0241 | MetLife ....2327738 Compania Inversora MetLife S.A. (Argentina).... Natiloportem Holdings, LLC..........ccccccvvvevrnnnne Ownership......... ... 4.540 | MetLife, Inc
0241 | MetLife ...4247296 MetLife Servicios S.A. (Argentina) ARG.......... NIA .o Compania Inversora MetLife S.A.........c.cccunenne Ownership......... | ...... 18.870 | MetLife, Inc
0241 | MetLife... 00000. ...4247296 | .. MetLife Servicios S.A. (Argentina).. . | MetLife Seguros S.A.........cc...... ... |Ownership......... |...... 79.880 |MetLife, Inc..
0241 | MetLife ...4247296 MetLife Servicios S.A. (Argentina) Natiloportem Holdings, LLC..........cccovvrrunrennee. Ownership......... | ... 0.990 |MetLife, Inc
0241 | MetLife I SR 8247296 | oo [ MetLife Servicios S.A. (Argentina)..................... MetLife Seguros de Retiro S.A..........ccccevevnee Ownership......... | ... 0.260 |MetLife, Inc
0241 | MetLife . [06-1597037.. | ....2985727 | ..cooovvervririen [ eererrieieirirenn, MetLife Worldwide Holdings, LLC...................... MetLife International Holdings, LLC................. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife . |AA-5324104. | ...3144558 | ......cccovvvvves [ v, MetLife Limited (Hong Kong)..........cccvvurernvenenee MetLife Worldwide Holdings, LLC.............c...... Ownership......... ....100.000 |MetLife, Inc
BIDV MetLife Life Insurance Limited Liability
0241 | MetLife e e [ [ Company VNM.......... A, MetLife Limited (Hong Kong)...........ccveuereeeenee Ownership......... |...... 60.000 | MetLife, INC...vurvueerereeirreieereeeieeeseereiseneeenees | ceee Neooore | e
0241 | MetLife I SRR 204810 | o [ Best Market S.A. (Argentina)............ccccevivevernne ARG.......... NIA.............. MetLife International Holdings, LLC................. Ownership......... [...... 95.000 [MetLife, INC...ucvevveiveriiereierieeeeeeeeeseevenns | e N | e
0241 | MetLife B IO 2704610 | e Best Market S.A. (Argenting)..........cccevevrivenenne ARG.......... NIA....ccooone. Natiloportem Holdings, LLC..........ccccccvverrinne Ownership......... [.oov.e.. 5.000 | MetLife, INC....cvvcveeverrereiisiecseeee e | e Neoooos | e
0241 | MetLife . |AA-5344102. | ...3166411 | oo [, PNB MetLife India Insurance Company Limited. | IND............ A e, MetLife International Holdings, LLC................. Ownership......... | ...... 26.000 | MetLife, INC..uvvrrernvererereirrernreeeeisesesseseisnesenennes | cveee TS IR
0241 | MetLife . |AA-2130046. | ....1388303 MetLife Seguros de Retiro S.A. (Argentina)....... MetLife International Holdings, LLC................. Ownership......... ... 96.890 [ MetLife, INC.....coovveerirrrieieireeieeese e | e N
0241 | MetLife . | AA-2130046. | ....1388303 MetLife Seguros de Retiro S.A. (Argentina)....... Natiloportem Holdings, LLC Ownership......c.. | .o 3.110 | MetLife, INC..vveeeeceeceeecesereeieeees [ e N
International Technical and Advisory Services
0241 | MetLife......coerererrrercirirciennns 00000... [AA-2130046. | ... 4321758 | ..cccvevrreriens [ eerreirrierieireienenns MetLife Seguros de Retiro S.A. (Argentina)....... ARG.......... A, Limited (USA-Delaware) Ownership......... [voeeevierennns MEtLIfE, INCu.vvvvvrveeeieciere e | v Neoooos | e
MetLife Administradora de Fundos
0241 [MetLife......ccoovverirvicreiieienne 00000... | ccverviererrrrenens 3373648 | oo [ Multipatrocinados Ltda. (Brazil) BRA.......... NIA.............. MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC.....cocvrverereriiiereiceeeseee s | e N | e
MetLife Administradora de Fundos
0241 | MetLife......ccevereererereiriesieennns 00000... | ooveererrrrrrrernnns 13373648 | e Multipatrocinados Ltda. (Brazil) BRA.......... NIA....ccoove. Natiloportem Holdings, LLC..........cccccovvvevrrnnne Ownership......... [voeeereevennns MEtLIfE, INCu.vvvevveeeereicreee e | v USRI
Metropolitan Property and Casualty Insurance
0241 | MetLife........cocovvvmerrrnerrernens 26298... [13-2725441.. | ...3219728 | ..ooovvirviris [ e Company Rl A MetLife, INC....ooverrrrreeeeeee Ownership......... ....100.000 | MetLife, INC.....overrererererirerireiirerirerirerireriresirenine | s (U DR
Metropolitan Property and Casualty Insurance
0241 | MetLife 39950... |22-2342710.. | .overeerernenees | eererneireireiens | ceereeseeneineeseeneeens Metropolitan General Insurance Company......... [ Company Ownership......... ....100.000 |MetLife, INC.....vovvrvreereiireieeeeee s | e TR ISR
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Metropolitan Property and Casualty Insurance
0241 | MetLife......ccoererererererrirciiennes 40169... [05-0393243.. | ....covvvevriens [ erreieisieiie e Metropolitan Casualty Insurance Company....... [ I A, Company Ownership......... ....100.000 [MetLife, INC.....cvvvvrerreeieieieieieceseeessieseisees | e Neoooos | e
Metropolitan Direct Property and Casualty Metropolitan Property and Casualty Insurance
0241 | MetLife.....overerererreeiriesiiennns 25321... [23-1903575.. | ..cvvvivvevriens [ evreireiniieiiens [ erereinsieiieissienenns Insurance Company [ I A, Company Ownership......... ....100.000 [MetLife, INC...vvvvvvierrreieireieieseieseeessieieisees | e Neoooos | e
Metropolitan Property and Casualty Insurance
0241 | MetLife 22926... | 36-1022580.. Economy Fire & Casualty Company.................. Company Ownership ....100.000 |MetLife, Inc
0241 | MetLife 38067... | 36-3027848.. Economy Preferred Insurance Company........... Economy Fire & Casualty Company................ Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife......ovrrerreernrrnrerrereenes 40649... [36-3105737.. | .ovvevrereinns [ ereeireininiens [ ervreireneneeseeneeens Economy Premier Assurance Company............ Economy Fire & Casualty Company................ Ownership......... ....100.000 | MetLife, INCu..ovvrverereeirrrrrrereeseesersseseeeeseesnnees | eeens TSR IR
Metropolitan Property and Casualty Insurance
0241 | MetLife........ovreerererrrereireenes 00000... [95-3003951.. | ..ceovererrrenrns | errerreereerernnes | eereereerseeseeseeenenes MetLife Auto & Home Insurance Agency, Inc..... [Rl.............. A Company Ownership......... ....100.000 | MetLife, INC....vvvrereeieireereeneireieeeeeeseeeeeiseees | e OO O
Metropolitan Group Property and Casualty Metropolitan Property and Casualty Insurance
0241 | MetLife. ..o 34339... | 13-2915260.. | ..ocovrrervreries | errererrernnenns | erreireieieiieiesenens Insurance Company [ I A, Company Ownership......... ....100.000 [MetLife, INC...vvcvvvvierreieiieieieiseieieesesseieisees | e TR ISR
Metropolitan Property and Casualty Insurance
0241 | MetLife......oerereerrereirieriieenes 00000... [05-0476998.. |.....cccecvevrin [ rorrrerrerireriens [ erereirrreeieeseienenns Metropolitan LIoyds, INC.........ccccervrrvrinieenns [, S NIA....conee Company Ownership......... ....100.000 [MetLife, INC...vvvvvrrerreieirineseieieessesseieennes | e ) (R PO
Metropolitan Lloyds Insurance Company of
0241 | MetLife... .113938... |75-2483187.. Texas . | Metropolitan Lloyds, Inc. ... | Attorney-in-fact.. | ....o.covvrrenne. MetLife, Inc..
0241 | MetLife 87726... | 06-0566090.. MetLife Insurance Company USA MetLIfe, INC...vevreicieeeesee s Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife . |47-4161401.. ML 1065 Hotel, LLC.......ccovrerrreereereereeneireieies MetLife Insurance Company USA Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... 00000. MetLife Renewables Holding, LLC.. . | MetLife Insurance Company USA. .. | Ownership......... |....100.000 | MetLife, Inc..
0241 | MetLife Greater Sandhill I, LLC........ccovveveverrereieeenns MetLife Renewables Holding, LLC.... Ownership......... ....100.000 |MetLife, Inc
Metropolitan Connecticut Properties Ventures,
0241 | MetLife 01-0893117.. [ oo [ e, LLC MetLife Insurance Company USA..........ccc....... Ownership......... ....100.000 [MetLife, INC...vvuvvvvveereeieireieieseieseiesessieneisees | e TR ISR
0241 | MetLife 0B-1576470.. | oo [ e [, One Financial Place Corporation................c...... MetLife Insurance Company USA.................... Ownership......... ....100.000 |MetLife, INC...ovvverereeiecreereireeeeeeeseieeeesneees | eeene TR IR
0241 [MetLife......cccovvereerveeriireeene | 00000, | iveviiiiieiiiiees [ eeriieeisiieiens [ evrveereniniens | eerveesesssesesenenns Sino-US United MetLife Insurance Co. Ltd........ MetLife Insurance Company USA.................... Ownership......... |...... 27.800 [MetLife, INC...ucvevvecveriiereieiieeeeeeceesseevenns | e N | e
0241 | MetLife......ccoovvereeveerieiersrienes 00000, | covviieiciiiiies | eerveieiieiieienies | erereiinsieiies | covervesenesiesessenens Sino-US United MetLife Insurance Co. Ltd........ Metropolitan Life Insurance Company.............. Ownership........ |...... 22.200 [MetLife, INC.....ccvvevrerrreieiieieiecese e | e Neoooos | e
0241 |MetLife........coervrererrrrerinrennes [ 00000.. [ ooioeririirininne Euro Tl Investments LLC.........ccccovrernvrrereininns MetLife Insurance Company USA Ownership......... ....100.000 |MetLife, INC...ovvvverereeieiriereieeeeeseieieessnees | e N
0241 | MetLife . |46-3156033.. MetLife USA Assignment Company. MetLife Insurance Company USA Ownership......... ....100.000 [MetLife, INC...vvvvvvrreeireieiieieieeeseesesseieisees | e N
Daniel/MetLife Midtown Limited Liability
0241 | MetLife . 126-0224429.. | ..o [ [, Company DE............ NIA....cccoove. MetLife Insurance Company USA.........c..c....... Ownership......... ....100.000 [MetLife, INC....ecvevvrreeeereiiereeeeereeseesseeseiens | e USRI
Daniel/MetLife Midtown Limited Liability
0241 | MetLife . 126-0301826.. [ ..o [ e | e 1075 Peachtree, LLC.......ccovvvivrmeencreciniinnenns Company Ownership......... ...100.000 | MetLife, INC....ooverrercerieeciecirecieeieeieciresireeens | e Necoooee e
0241 | MetLife 270227067 | oo [ e | e TLA Holdings 1 LLC.....oooevieeeecceceee e MetLife Insurance Company USA Ownership......... ....100.000 |MetLife, INC......ocvvverereriicereiceeeeeeeeeeeeeens [ e N e
0241 | MetLife | 27-1320082.. [ oo [ e | e TLA Holdings T LLC.......veeveeeeeerereieeneereeeenns MetLife Insurance Company USA Ownership......... ....100.000 |MetLife, INC....vuvereeieirrceeneereeeeeeeneiseeeeiseeee | e Neooooe | e
0241 [MetLife........cccocoeveeeveerirerennn |00000... | oo TIC European Real Estate LP, LLC MetLife Insurance Company USA Ownership......... ....100.000 | MetLife, INC.....cocveverereririrereicieeceeveeeeesiens [ e N | e
0241 | MetLife... 00000... |74-3261395.. |.... TLA Holdings LLC....... . | MetLife Insurance Company USA. ... |Ownership......... |....100.000 | MetLife, Inc..
0241 | MetLife . 151-009939%4.. The Prospect Company..........cc.coereereneereernenens TLA HoldingS LLC.....oooverrererereeeireieies Ownership......... ....100.000 |MetLife, Inc
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Brighthouse Reinsurance Company of
0241 |MetLife.......oovrrineirrnrineis 16073... | 81-4750360.. |..cvevvrerrirrins [ errrrerrrirneiineis | veeereeineisneisseiiees Delaware (DE) DE............ A MetLife Insurance Company USA.................... Ownership......... ....100.000 | MetLife, INC....ouverreieiineireiereeseeseeseeiseeins | oo OO DRI
0241 | MetLife 00000... [coorerrrrererrenes [ eerrererrenniees e [ Euro TL Investments LLC.........cccovrvureinrnrennnnns DE....ccceeu. NIA .o MetLife Insurance Company USA Ownership......... ....100.000 |MetLife, INC...uvvvererieireirrireseieeeeseseieeeessnees | eeene TR ISR
0241 | MetLife 00000... [13-4153151.. | .ovvreveviiens [ v e MetLife Canadian Property Ventures LLC.......... [\ NIA....ccine MetLife Insurance Company USA Ownership......... ....100.000 [MetLife, INC...vvvvvvrrerrreieireieieseeseieessieieisees | e Neoooos | e
0241 | MetLife........covereerererrrereireees 00000... [ cereererreenrerrerne | rrereereseennens | eeerneereesneeees | eereeressseenseseenens MetLife Property Ventures Canada ULC............ CAN.......... NIA .o MetLife Insurance Company USA.................... Ownership......... ....100.000 |MetLife, INC....ovuvererieieceeneereeeeeeeireiseeeenseeee | e Nevooore | e
0241 | MetLife 97136... [13-3114906.. | ....3219773 | ..cceviveiveecs | eeerverereerieeenne Metropolitan Tower Life Insurance Company..... | DE............. A MetLife, INC....vvvveriecesc e Ownership......... ....100.000 | MetLife, INC.....cocveveverereiirereiieeeseere s [ e N | e
0241 | MetLife 00000... [.eorverreerierieinns [ evrrreriesniens e e EntreCap Real Estate Il, LLC..........cccccovvevrinae Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 [MetLife, INC....vcvvvvrrerieieireieieseeseee s | e Neoooos | e
0241 | MetLife........coverrererererrereireees 00000... [eooreereerereerenes [ eereereeereneines e e PREFCO Dix-Huit LLC.......ccoeverrerreererrirrereeennenes EntreCap Real Estate Il, LLC.........cccocvvrrrnnee. Ownership......... ....100.000 |MetLife, INC...uvvverrereeirecreiereisceeeeseeeeeesseees | eeene Neooore | e
0241 | MetLife 00000... [.oorrerreirerreinns [ errrrerenriens e [ PREFCO X Holdings LLC........c.ccccovvvvrrirrinrnnnn. EntreCap Real Estate Il, LLC Ownership......... ....100.000 |MetLife, INC...vvvvevrverrreieireieieseieieiesessieieinees | e Neoooos | e
0241 | MetLife 00000... [cereerrerererieens [ ervrrieiesiiens e e PREFCO Ten Limited Partnership..................... EntreCap Real Estate Il, LLC Ownership......... | ... 99.900 [MetLife, INC.......cvveveevireierieieieeciese s | e Neoooos | e
0241 | MetLife PREFCO Ten Limited Partnership.............c........ PREFCO X Holdings LLC.......ccccocvrerrerrirnrenen. ownership......c.. | oo 0.100 | MetLife, INC..vvvrveererieerreieeieseseiseieseenens | s N

=

0241 | MetLife...
0241 | MetLife

PREFCO Vingt LLC.....
PREFCO Twenty Limited Partnership

.. | Ownership......... |....100.000 |MetLife, Inc..

. |EntreCap Real Estate II, LLC....
Ownership......... | ...... 99.000 | MetLife, INC..uvvrervererirrirrerneeeeeereeeseeseissesesennes | ceeee N.......

EntreCap Real Estate Il, LLC

0241 | MetLife PREFCO Twenty Limited Partnership PREFCO Vingt LLC......coccovvvviveeiciccceveines Ownership......... | .. 1.000 | MetLife, INC.....cvvrecvereeiescceeeee e | e N......

0241 | MetLife... 00000. Plaza Drive Properties, LLC.... ... | Metropolitan Tower Life Insurance Company... | Ownership......... |....100.000 | MetLife, INC.........cccovivervirierieiieieeeeeeieeeis | e N

0241 | MetLife MTL Leasing, LLC......cccovvevvrererrerrereinsineireiens Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 |MetLife, INC...uvvverereeireirieeeeesseseieeessnees | eeene N

0241 | MetLife v [ [ [, PREFCO IXRealty LLC.......cccoovvererrerrrererenn MTL Leasing, LLC Ownership......... ....100.000 [MetLife, INC...vvvvvverireieirrieieseieieeresseieisnes | e Nuvoooos | e
0241 | MetLife e e [ [ PREFCO XIV Holdings LLC........ccccocovverrerririenee MTL Leasing, LLC Ownership......... ....100.000 |MetLife, INC....vvuvererieieeceeeeereeeeeeeseiseeeeseeee | e Nevooore | e
0241 |MetLife e | [ | PREFCO Fourteen Limited Partnership............. CTene. NIA............... MTL Leasing, LLC.......cccoooeveevvieisececieene Ownership......... [...... 99.900 [MetLife, INC....cvevveieerriercieicieseeeeeesseeveins | e N | e
0241 | MetLife v e [ [, PREFCO Fourteen Limited Partnership............. CTere. NIA....ccooine. PREFCO XIV Holdings LLC Ownership......... ... 0.100 | MetLife, INC....cvvcvviverrereieieiecseeie e | e Neoooos | e
0241 | MetLife e e [ [ 1320 Venture LLC......oovveeerrrreecrere s DE.....ccce.. NIA .o MTL Leasing, LLC Ownership......... ....100.000 |MetLife, INCu..ovvverereeirecreeeeseseeeeeseeseeeeeneees | eeene TSR IR
0241 | MetLife | 13-3114906.. | .o [ e | e 1320 GP LLC......ovoieieieieiieeieeeeieeieeieeiens DE......cc.... NIA..cires MTL Leasing, LLC.......ccccoevevnerneirneineirneiineens Ownership......... ....100.000 | MetLife, INC...vouvercerrierieiiieeiieceeeceeisesineins | e OO DR
0241 | MetLife . 138-3846857... [ ..veeerieinee [ e | e 1320 OWNEr LP......eeieeieeeieeeneieeae DE....ccceen. NIA..con. 1320 Venture LLC.......coeueenereiereecescireieenne Ownership......... | ...... 99.900 | MetLife, INC...vurereerecieirrerneineireieeeeeeseieeseeienes | ceee Necooee e
0241 | MetLife . |38-3848857.. | ..o [ e | e 1320 OWNET P DE......ccc.... NIA..cs 1320 GP LLC......ovvreirerieseicieienene Oownership........ | 0.100 [MetLife, INC...vvververrerrieriericrierierieriseneenees [ e \ OO RPN
0241 | MetLife B I 3077272 | e e MetLife Chile Inversiones Limitada.................... CHL........... NIA....ccoie. MetLIfe, INC..vvevrrcrieceree e Ownership......... ... 72.351 [MetLife, INC.....c.ovvevivrereieseeiecese e | e Neoooos | e
0241 | MetLife B 3077272 | s e MetLife Chile Inversiones Limitada CHL........... NIA .o Inversiones MetLife Holdco Dos Limitada........ Ownership......c.. | .oeveeee 2.767 | MetLife, INC...ouvveeecereeecsereeseeseseeeienens [ s TS IR
0241 | MetLife I SRR 3077272 | oo [ MetLife Chile Inversiones Limitada CHL........... NIA.............. Natiloportem Holdings, LLC.........ccccooevvevevnnee. Oownership......c.. |eoeeeeeerinnns MetLife, INC...vuveevcreceece e | v N | e
0241 | MetLife B ...3077272 MetLife Chile Inversiones Limitada.................... CHL........... NIA .o American Life Insurance Company.................. Ownership......... |...... 24.882 | MetLife, INC...euvvvereeeieiieerereieeeeeseiseeeinees | ceee N

0241 | MetLife . |AA-2280000. | ....3179774 MetLife Chile Seguros de VidaSA.................... MetLife Chile Inversiones Limitada Ownership......... [...... 99.997 |MetLife, INC....cvevveieeriierceiieeeeeceesseeveins | i N

International Technical and Advisory Services
0241 | MetLife.......oocrrrrecneerecreinens 00000... [AA-2280000. | ...3179774 | ....coevrvves | e MetLife Chile Seguros de Vida S.A................... CHL........... A Limited (USA-Delaware) Oownership......... | 0.003 [MetLife, INC...ouververrerrircricricrierierierienierees [ s Necooore s
Inversiones MetLife Holdco Tres Limitada
0241 | MetLife........oovreereeereereereenes 00000... [ ceeereererneereeree | rrereeeernennens | ereerreereeseennes | eerereesseeseeseeenens (Chile) CHL........... NIA..ccn. MetLife Chile Inversiones Limitada.................. Ownership......... | ...... 97.130 | MetLife, INC...euvereeeeicireiieeneireeeeseseieeseeiees | ceee OO U
Inversiones MetLife Holdco Tres Limitada
0241 | MetLife......c.coureerernereireireees 00000... [ceeereerrereereires | rerrereeneinene | e | cvereeseeneeeeenees (Chile) CHL........... NIA..ccne Inversiones MetLife Holdco Dos Limitada........ Ownership......c.. | .oeeeeee 2.870 |MetLife, INC...oucvuerecereeinineeeeseseeeeieeens [ s Necoooes e

0241 |MetLife......c.overrerernrrrereireenes 00000... | coreereerererrenes | eerrereeereneins | e | e AFP Provida S.A. (Chile) ......ccoorverrerrereierneenes CHL........... NIA .o MetLife Chile Inversiones Limitada.................. Ownership......... | ...... 10.922 | MetLife, INC...eoereeereeeecereeeseeseeseeeieeeens | s Neooooe | e
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0241 | MetLife... 00000. AFP Provida S.A. (Chile) .... .. |CHL..........|NIA.... . | Inversiones MetLife Holdco Tres Limitada....... Ownership......... | ...... 42.382 | MetLife, Inc..
0241 | MetLife AFP Provida S.A. (Chile) Inversiones MetLife Holdco Dos Limitada........ Ownership......... | ... 42.382 | MetLife, Inc
MetLife Chile Administradora de Mutuos
0241 | MetLife......coerererrerciriirirennns 00000... [ corerrrrrrrerrennn 8255282 | s e Hipotecarios S.A. CHL........... NIA....ccine MetLife Chile Seguros de Vida S.A.................. Ownership......... | ... 99.900 |MetLife, Inc
MetLife Chile Administradora de Mutuos
0241 | MetLife........cocooeerverrrereereeenen |00000... | vviericiiiierinne 2 ild255282 | s | e Hipotecarios S.A. MetLife Chile Inversiones Limitada.................. Ownership......... ... 0.100 |MetLife, Inc
0241 | MetLife.......ccoceerveverriererseienne |00000... | oo 8255086 | .. e Legal Chile S.A. (Chile).......ccccovrrererirereirirrrinn. MetLife Chile Inversiones Limitada.................. Ownership......... |...... 51.000 |MetLife, Inc
0241 |MetLife........coervereerrerereirnrennes [ 00000, | oo ....4255095 Legagroup S.A. (Chile).......cccvrurrrrrerrerrerrirnrenen. Legal Chile S.A. (Chile)........cccvverrerrerrinrrrrenns Ownership......... | ...... 99.000 |MetLife, Inc
0241 | MetLife... 00000. Provida Internacional S.A. (Chile) .. . |AFP Provida S.A.......ccccovvvnnnne . |Ownership......... | ... 99.990 |MetLife, Inc..
0241 | MetLife Provida Internacional S.A. (Chile) ..................... MetLife Chile Inversiones Limitada.................. Ownership......... [.o..... 0.010 | MetLife, Inc
AFP Genesis Administradora de Fondos y
0241 | MetLife......c.oeereerernerreireireees 00000... [ ceeerrerreereireeree | reererreesneneens | ereerreeseeseenenes | eereeeesseneeeeeneees Fidecomisos S.A. (Ecuador) ECU.......... NIA..ccone Provida Internacional S.A. ........ccccocovinincineenne Ownership......... | ... 99.900 |MetLife, Inc
AFP Genesis Administradora de Fondos y
0241 | MetLife... 00000. Fidecomisos S.A. (Ecuador) . |AFP Provida S.A.......cccoconiunin . | Ownership. MetLife, Inc..
0241 | MetLife MetLife Chile Seguros Generales S.A. (Chile)... MetLife Chile Inversiones Limitada.................. Ownership......... MetLife, Inc
0241 |MetLife........coervrerierrrrerinrennes [ 00000.. [ cooioerisiirininne MetLife Chile Seguros Generales S.A. (Chile)... Inversiones MetLife Holdco Dos Limitada........ ownership......c.. | .oowee 0.020 | MetLife, INC..vvvvevrrererieecseieeeseseeseieseenens | s N
0241 | MetLife... 00000... [52-1528581.. | ... SafeGuard Health Enterprises, Inc. . | MetLife, Inc....... .. | Ownership......... ....100.000 | MetLife, INC.....ovveviverrereirieieeseeieseeseieiens | v N
0241 | MetLife . 193-0864866.. SafeGuard Health Plans, Inc. (NV) SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC....vuverereeieeceereereeeeeeeeseiseeeeseeee | e N
0241 | MetLife . 133-0733552.. MetLife Health Plans, Inc SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 |MetLife, INC......ocvevevereririrereiieesseee s [ e N | e
0241 | MetLife . |95-2879515.. SafeGuard Health Plans, Inc. (CA) SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 [MetLife, INC....vcvvvvrrerreieireieieseeeeeesseieees | e Neoooos | e
0241 | MetLife . 133-0515751.. SafeHealth Life Insurance Company.................. SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC...ovvvvereeeeinrnreeeseeeeeeeeseeseeseesnnes | eeens TS IR
0241 | MetLife . |65-0073323.. SafeGuard Health Plans, Inc. (FL)........cc.cceove... SafeGuard Health Enterprises, InC..........cc...... Ownership......... ....100.000 |MetLife, INC...vvvvvvverrreieireieieiseieseeeissieieinees | e TR ISR
0241 | MetLife . | 75-2046497.. SafeGuard Health Plans, Inc. (TX)........ccccoeureenee SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC...uvuvererieieeeeneireieeeeeeseieeeeineees | e TR U
0241 | MetLife . 198-1099650.. | ...cvvvererreens [ ervrerierieeiiens [ eeereesieieeserenienne MetLife Global Benefits, Ltd...........ccccevrrrrereennee MetLIfe, INC..vvoeerceee e Ownership......... ....100.000 [MetLife, INC....ocvvvvrreeeereiierereeereeeeesseeseiees | e Nevooroe | e
0241 | MetLife . 136-3665871.. | ....3165900 |...cccoevvrverien [ ererrerrrreierriieienne Cova Life Management Company...................... MetLife, Inc Ownership......... ....100.000 [MetLife, INC...vvuvvvrreireieireieieseeseieesseeeees | e Neoooos | e
0241 | MetLife........coccoveerverecereereeenee |00000... | oo 3817825 | e [ MetLife Services and Solutions, LLC................. MetLife, Inc... Ownership......... ....100.000 [MetLife, INC......vovvevvrerrcriereeeeeieeee s | e 1\ USRS DR
0241 | MetLife.......ccocevrererrinreseinnnes |00000... | oo 3818523 | e e MetLife Solutions Pte. Ltd.........ccccovvrererirrnnnn. MetLife Services and Solutions, LLC............... Ownership......... ....100.000 [MetLife, INC...cvvvevrverieieireinieseeieiesessieieinees | e TR ISR
MetLife Global Operations Support Center
0241 | MetLife.......oovveneenenecnciens 00000... [98-0613376.. | ....3818550 |....ccoovvruvrrres | crrerrrerrirrerieninas Private Limited IND............ NIA. .. MetLife Solutions Pte. Ltd.........ccccovvervrrnrirnn. Ownership......... ....100.000 | MetLife, INC...vovverrerceriieeieiirecieeiseeieeisesieeins | e \ OO RO
MetLife Global Operations Support Center
0241 | MetLife........corrrerererrrereireenes 00000... {98-0613376.. | ....3818550 | .....ccoeovurvrrees [ rrrreirerrereiriineenns Private Limited Natiloportem Holdings, LLC..........cccovvrrurrenne. OWNErship......co. | oeeeerereerniens MetLife, INC...oovvrereceieecreeeeseee e [ s Neooore | e
0241 [MetLife......ccccvvvevervecreiierenne 00000... |.ccvervrrererrrrennns 3818541 | [ MetLife Services East Private Limited................ MetLife Solutions Pte. Ltd.........ccccceveverennnee. Ownership......... ....100.000 | MetLife, INC.....c.cveveverereiiereieeeseee s [ e N | e
0241 | MetLife 00000... {22-3805708.. | ....3302488 |......cccceverrers [ rorrrerrrrrreiriienenns Newbury Insurance Company, Limited.............. MetLife, Inc Ownership......... ....100.000 [MetLife, INC......vovvrivveereieieieeeeeeeesieeines | e Neoooos | e
0241 | MetLife 60992... {13-3690700.. | ....3302479 | ... 1167609 |.....ccovrrrrrrenne First MetLife Investors Insurance Company....... MetLife, Inc Ownership......... ....100.000 |MetLife, INC...ovvvvererieieirireseieeeeeeseieieeisnees | eeene TR ISR
0241 | MetLife. ..o 00000... [13-3179826.. | ....3219782 | ...cccoevvrreres [ ererrerreireireinienns Enterprise General Insurance Agency, Inc......... MetLIfe, INC..oveviicieceee s Ownership......... ....100.000 [MetLife, INC...vvvvvvrerrreieireieieseieseesessieieisnes | e Neoooos | e
MetLife Reinsurance Company of South
0241 |MetLife.....c.ovevvrneeneineineiens 12232... |20-1452630.. | ....3320080 |....coovverreerrees | reererrreerrenrneinens Carolina SC.iie A MetLife, INC....ovvvvieeeireeees Ownership......... ....100.000 | MetLife, INC....ouvvrrerirrierieiiecieesecneeiesinneins | e \ OO DR
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0241 | MetLife... .113626... [20-5819518.. | ....3921870 |.. MetLife Reinsurance Company of Charleston.... . | MetLife, Inc... .. | Ownership......... |....100.000 |MetLife, Inc..
0241 | MetLife 14911... | 36-4741040.. | ...ccoevvvrernnne MetLife Reinsurance Company of Delaware...... MetLife, Inc Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife . 126-6122204.. | ....4254959 | .....ccoovvvies [, MetLife Capital Trust IV........c.covvrvrrinrrineereenns MetLife, Inc Ownership......... ....100.000 |MetLife, INC...ovvverrerieirecreereereeeeeeeseeeeeesseees | eeene N
0241 | MetLife... 00000... | 26-6288172.. | ....3921843 |.. MetLife Capital Trust X.... . | MetLife, Inc... .. | Ownership......... |....100.000 |MetLife, INC.......ccorrurrririirriirseirneerseneieees | e N
0241 | MetLife . |27-0858844.. | ....4278786 MetLife Home Loans LLC...........cccccovvvevervirnnee. MetLife, Inc Ownership......... ....100.000 [MetLife, INC......vocvvereererereieieeeeeeeeseeees | e N
0241 | MetLife | 75-2417735.. | ...2602211 | .ovevevieriiees e Federal Flood Certification LLC.............ccccevnene.. MetLife, Inc Ownership......... ....100.000 | MetLife, INC......ocvvverereririrereicieeseeve s [ e N | e
0241 | MetLife . 155-0790010.. | ....3165807 |..cceooeveeriens [ errrerrririeirerennne MetLife Group, INC.......ccvevivereierieeiecsseieans MetLife, Inc Ownership......... ....100.000 [MetLife, INC....vcvvcvreeereeieireieieeieeeieessieieiees | e Neoooos | e
0241 | MetLife........cocceveerverrrereereeenee |00000... | vvieciirirerine 8242086 | .o [ MetLife Standby I, LLC........ccooevveverrereeerrieenans MetLife, INC..o.voerereceee e Ownership......... ....100.000 |MetLife, INC.....cvevverereereriereieeeeee e | e N | e
0241 [MetLife........cocovvereeeveeiereennn |00000... | oo, 13576355 | o [ MetLife Investment Advisors, LLC MetLife, Inc Ownership......... ....100.000 | MetLife, INC.....cocveverereriiirereiieeeeee s | e N | e
0241 | MetLife 20-4807161.. | oveeeeeerenens | errerreereereeienes [ eereernesneeseeseeenens MetLife European Holdings, LLC MetLife, Inc. ......... Ownership......... ....100.000 | MetLife, INC....ovuvereeieirrieeneireeeeieeiseieeeeiseees | eeene OO U
0241 | MetLife......ccooveveererererieriererens 00000, | cvoveiiiiciciiees | eevereiierisienees | eveveriesienies | eveervesesesessensesnns MetLife Core Property Fund GP, LLC ............... MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 [MetLife, INC....ocvevvrreeeereiierereeeieese s | e OO IO
0241 | MetLife . 180-0946518.. | ..o [ e e, MetLife Core Property Fund, LP ........cccccovuee.. Metropolitan Life Insurance Company.............. Ownership......... |...... 20.060 [MetLife, INC.......cvvevevrrreieiriieieicese e | e Neoooos | e
Metropolitan Life Insurance Company (on
0241 | MetLife . |80-0946518.. MetLife Core Property Fund, LP behalf of Sep Acct 746) Ownership MetLife, INC...vuvvvercrece e | v N
0241 | MetLife... 00000... |80-0946518.. |.... MetLife Core Property Fund, LP . . | MetLife Insurance Company of Korea, Limited | Ownership. MetLife, INC....vvveeerereiceee s | v N
0241 | MetLife . |80-0946518.. MetLife Core Property Fund, LP General American Life Insurance Company.... | Ownership MetLife, INC...oovvverecreieeseeeeseseseesienens [ s N
0241 | MetLife . 180-0946518.. | ...coovveierrens [ e, MetLife Core Property Fund, LP MetLife Insurance Company USA..........ccc....... Ownership MEtLIfE, INCu.vvvvvrieeeieicieie e | v Nuvoooos | e
0241 | MetLife 180-0947139.. [ oo [ e | e MetLife Core Property REIT, LLC MetLife Core Property Fund, LP ..........ccccveeeee Ownership......... ....100.000 |MetLife, INC....vvuvererieieeceeeeereeeeeeeseiseeeeseeee | e Nevooore | e
0241 |MetLife . [46-3934926.. | ..o [ e MetLife Core Property Holdings, LLC ................ DE........... NIA............... MetLife Core Property REIT, LLC ................... Ownership......... ....100.000 | MetLife, INC.......ccvevevererirerereiiieeceeie s [ e N | e
0241 | MetLife......cccovververeerieverrrienns 00000, | cvvviieiciiiiies | eevrieiieiieieiies | evereiissieies | eoveiveieseiesensenens MCP Property Management LLC (DE)............... DE............ NIA....ccooine. MetLife Core Property Holdings, LLC............... Ownership......... ....100.000 [MetLife, INC...cvcvvvvrreereeieireieieseeseieeseveeiees | e Neoooos | e
MetLife Commercial Mortgage Income Fund
0241 | MetLife......coerererrrercririrennns 00000... [13-4075851.. | ..ovcvrerverrrinns [ errrerreinieniens [ erereissiesiesssienenns GP, LLC DE....cceu. NIA....ccon. MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 [MetLife, INC...vvvvvvrerrreieiieieieseeseesessieieisnes | e TR ISR
0241 [MetLife.......ccovvereverireiieienne 00000... [47-2630137.. | .ccvvereeriees [ eerervirereiieiens | eervieereiesieennns MetLife Commercial Mortgage Income Fund LP |DE............. NIA.............. Metropolitan Life Insurance Company.............. Ownership......... |...... 28.830 |MetLife, INC....cvevveieeriiercieiceeseeeceesseeveins | e N | e
0241 |MetLife........correerernrrrereireenes 00000... [47-2630137.. | ..ovevveererenes [ eereeereireniiens [ v MetLife Commercial Mortgage Income Fund LP |DE............. NIA .o MetLife Insurance Company USA.................... Ownership......c.. | .oeeeee 9.610 | MetLife, INC...everveerereeecreeeseeseseeeeeenens [ s Neooore | e
0241 | MetLife 00000... [47-2630137.. | .cceeeerereenens | ermerneereereennes | eereereerneersereennens MetLife Commercial Mortgage Income Fund LP |DE............. NIA .o MetLife Insurance Company of Korea, Limited | Ownership......... | ........ 5.660 |MetLife, INC.....ceurveeeeeeereeeeeenereeeeees [ e TSR IR
0241 | MetLife......coerererrrercirirciennns 00000... [47-2630137.. | ..cccvrerrerrriens [ crreirenieniens e MetLife Commercial Mortgage Income Fund LP | DE............. NIA....ccoe. MetLife Limited .......cccoevvererrerieerisseiseinens Ownership......... ... 3.810 | MetLife, INC...oovvevecveireicesiecseeee e | e Neoooos | e
Metropolitan Life Insurance Company of Hong
0241 [MetLife......ccoovverirvicreiieienne 00000... [47-2630137.. | cevrerrereriees | cererviereiieiens | ceerreeereiesieesenns MetLife Commercial Mortgage Income Fund LP |DE............. NIA.............. Kong Limited Ownership......... | ... 0.760 [MetLife, INC.....ccvvevvvererreereeeceesceeeeeee s [ e N | e
MetLife Commercial Mortgage Income Fund,
0241 | MetLife......ccevereererereiriesieennns 00000... [47-2688528.. | ......ccecvervreene | crrrerreririerenns [erervereresiesserenenns MetLife Commercial Mortgage REIT, LLC......... DE............ NIA....ccoove. LP Ownership......... ....100.000 [MetLife, INC...cvcvevvrrereereiiereseeerees e | e USRI
0241 | MetLife 00000... [47-2703778.. | ..cccvvvevervriens [ errrerreinieiiens [ ereiessiesiessienenns MetLife Commercial MortgageOriginator, LLC... | DE............. NIA....ccoe. MetLife Commercial Mortgage REIT, LLC....... Ownership......... ....100.000 [MetLife, INC...vvcvvvrieerreieieieiesceseiere s | e TR ISR
0241 | MetLife 00000... [47-5495603.. |......ccocrerrener | corirmrrerriniiens | ervereireineneereineeene MCMIF Holdco |, LLC......coveerrrereercieenees [D] S NIA..one MetLife Commercial MortgageOriginator, LLC. | Ownership......... ....100.000 | MetLife, INC...ovvvereeerireireireireseeeeeseieeeesseees | eeene Neooore | e
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NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0241 |MetLife 00000... [ eieeriierirrees [ ererveereenieies [ erererisesnieiees | oeerrseeresesieessnens MetLife International PE Fund I, LP CYM.......... NIA.............. MetLife Insurance K.K. (Japan).... Ownership......... | ... 92.593 |MetLife, INC....cvevvvivevriercieicieseeeceesseeenns | e N | e
Metropolitan Life Insurance Company of Hong
0241 | MetLife 00000... [.oieerrierirrees [ ererverereeninies [ erererisesieiees | eerseesresesseesenens MetLife International PE Fund |, LP Kong Limited Ownership MetLIfe, INCu.vovevveeeeereicree e | e N | e
0241 | MetLife 00000... [.eorverrrererieinns [ errrreieneiens [ e MetLife International PE Fund I, LP MetLife Limited (Hong Kong).........cccvvevvveievnnas Ownership MetLIfE, INCu.vvvvrvrieeeieicieee s | v Neoooos | e
0241 | MetLife......cccvereereiercrircians 00000... [cooreereererereeens [ erverierieeiien e e MetLife International PE Fund I, LP................... MetLife MeXico S.A.......ccovevveveieeiiieieinne Ownership MetLife, INC....veveveerecee s | v N | e
0241 | MetLife 00000... [.oevereriierirrees | erervrerererieies [ erererrsesnieiens | ceerrseeresesieesssens MetLife Alternatives GP, LLC...........cccccccovvevneee. MetLife Investment Advisors, LLC.................... Ownership MetLife, INC....uvvvvcreecece e | e N | e
0241 | MetLife 00000... [98-1150291.. | ..ecoververrrens [ evreireirieiiens e MetLife International HF Partners, LP MetLife Insurance K.K. (Japan) Ownership MetLIfE, INCu.vvveveeieieicieie s | v Neoooos | e
0241 | MetLife........coverrererererrereireees 00000... [98-1150291.. | ..cevvvrerenns [ cerereireiririies [ errreireireeereineeene MetLife International HF Partners, LP MetLife Insurance Company of Korea, Limited | Ownership MetLife, INC...oovvreecreeecee e [ s Neooore | e
0241 | MetLife 00000... [98-1150291.. | ..cevvivverriens [ errreirenieiiens [erereineieieiseeenenns MetLife International HF Partners, LP MetLife Limited (Hong Kong) ......ccccvvvvvrveriunens Ownership MEtLIfE, INCu.vvvveririeieeieie e | eeeees Neoooos | e
0241 | MetLife 00000... [98-1150291.. | ...cvvvererererces | corrererieiereeiees | eeeveeeereereeeienns MetLife International HF Partners, LP MetLife Alternatives GP, LLC............cccceuneee. Ownership MetLife, INC....eveeveceeeeee e | v N e,
0241 | MetLife . 198-1162663.. MetLife International PE Fund II, LP MetLife Insurance K.K. (Japan) Ownership MetLife, INC...oovvreeerreeeseeeeseeee e [ s TR ISR
0241 | MetLife... 00000... [98-1162663.. |.... MetLife International PE Fund II, LP... . | MetLife Limited (Hong Kong) ... .... | Ownership. MetLife, Inc..
0241 | MetLife . 198-1162663.. MetLife International PE Fund II, LP MetLife MeXico S.A.......ccoovevvireiireieeieieinns Ownership MetLife, Inc
Metropolitan Life Insurance Company of Hong
0241 | MetLife.......oureererneneireireees 00000... [98-1162663.. | .....covvrrrereens | wrrerrerrerreernees | eererreerreeneereeenenes MetLife International PE Fund Il, LP.................. Kong Limited Ownership......c.. | .oeeeee 0.590 | MetLife, INC.....ceurreeereieneeeeieesereieeieeens [ s Necooee e
0241 | MetLife......ccoevereererereiririeennns 00000... [98-1226825.. | .....cccevvervrene [ crrerrerirerinns [ ererreireesiessevenenne MetLife International PE Fund Ill, LP................. MetLife Insurance K.K. (Japan)...........ccccevueeee. Ownership......... | ...... 88.930 [MetLife, INC.....cvvvveeverererrereeceeereee e | e USRI
0241 | MetLife......coerererrerciriieirennns 00000... [98-1226825.. | .....cccceivevriens [ cvrerrerieiiens [ ererreissieiieiseiesenns MetLife International PE Fund Ill, LP................. MetLife Insurance Company of Korea, Limited | Ownership......... | ........ 7.910 | MetLife, INC...oovvevecvereccsiecseee e | e Nuvoooos | e
Metropolitan Life Insurance Company of Hong
0241 | MetLife . 198-1226825.. MetLife International PE Fund IIl, LP Kong Limited Ownership MetLife, Inc
0241 | MetLife... 00000... |98-1226825.. | .... MetLife International PE Fund Il LP.. . | MetLife Limited (Hong Kong).... ..| Ownership. MetLife, Inc..
0241 | MetLife........cocceveervererervereeenee |00000... | ovvecviiiirerinne MetLife International PE Fund IV, LP................. MetLife Insurance K.K. (Japan) Ownership MetLife, Inc
0241 | MetLife MetLife International PE Fund IV, LP................. MetLife Insurance Company of Korea, Limited | Ownership MetLIfE, INCu.vvvvvrireeieeieie e | v N
0241 | MetLife... 00000. MetLife International PE Fund IV, LP.. . | MetLife Limited (Hong Kong).........ccceeereeneenncn. Ownership. MetLife, INC...cvvvreeeeeceeeeeeeereeieees [ s N
0241 | MetLife MetLife Loan Asset Management, LLC MetLife Investment Advisors, LLC Ownership ....100.000 | MetLife, INC......ocvevevereririrereiciesceeve s [ e N
0241 | MetLife . [46-4140926.. | ....oooveveveens [ e [, MIM Property Management, LLC....................... MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 [MetLife, INC...cvcvvvrreeieeieireieieseeseieesseieees | e Neoooos | e
0241 | MetLife . 126-1511401.. | ....4300892 | ..o [ v MetLife Reinsurance Company of Vermont....... VT A, MetLife, INC...overeeerieeeeeeeee e Ownership......... ....100.000 | MetLife, INC...ovvverereeirecreeneereeeeneeseeeeeesneees | eeene TS ISR
0241 | MetLife . [51-0104167.. | ....4255107 | .oooovevieien [ v Delaware American Life Insurance Company.... | DE............. A, MetLIfe, INC..oveeicireieeesee s Ownership......... ....100.000 [MetLife, INC...vvuvvvvrverrreieireieieiseieieiereseieieinees | e Nevoooos | e
0241 | MetLife 271208753, | oo [ s | e MetLife Consumer Services, Inc............cc......... DE......... NIA............ MetLife, Inc Ownership......... ....100.000 | MetLife, INC.....cvecveveveeerereceeieieeeeeeee e | e [\ O
0241 | MetLife . [81-3094008.. | ..o [ eereriieisiees | e Brighthouse Services, LLC ........ccccoovvveervirirennnns DE............. NIA............... MetLife, Inc Ownership......... ....100.000 [MetLife, INC......vevveeeeeereirereeeeeeee s | e N | e
0241 | MetLife......cccovverveveeriesenrienas 00000, [ cvvviiiiiiiiiins | eevrieiieiisienies | ervererissneies | eovervsiesenssisssenens Brighthouse Financial, INC..........cccccovvevvirivennen. DE.....cco... NIA....ccon. MetLIfe, INC..vvevricirieeeee e Ownership......... ....100.000 [MetLife, INC...vvuvvvvrieerreieiieieieseieseieessieseisees | e Nevoooos | e
0241 | MetLife........oovrerrenrnerernrnnes 0000010, [ cooiioriiiinrinrines | erereeneneienns | erverneereereeinnes [ eereerensnseneessennens Brighthouse Holdings, LLC.........cccoovvrurriniennenes [ D] SR NIA .o MetLife, Inc Ownership......... ....100.000 |MetLife, INC...ovvvereeieireceireireeeeeeeseieeeesseees | eeene TS IR
0241 [MetLife......cccovvereeeveierrereiene | 00000, | iveviiiieiiiieies [ eeviieeiriieiens [ evrveereniniens | e MetLife Insurance Brokerage, Inc...................... NY o NIA.............. MetLife, Inc Ownership......... ....100.000 | MetLife, INC.....cocveverereririrereiceeeeee s | e N | e
0241 | MetLife . 198-0000065.. | ... 4247326 |.....ccccovvvreer [ eorrrerrireieirirein, American Life Insurance Company ................... DE......... A, MetLife, INC....vevvecieeeeee e Ownership......... ....100.000 [MetLife, INC......oovvrvreererireieceieee s | e Neoooos | e
0241 | MetLife . [AA-1580086. | ...ovveereerreees [ v MetLife Insurance K.K. (Japan).........cccc.vverrenne. JPN........... A, American Life Insurance Company.................. Ownership......... ....100.000 |MetLife, INC...uvvvvererieieirriereieeeseiseieieessnees | eeene TR ISR
0241 | MetLife.......ccoevrreverriereseienne |00000... | oo 8255330 | e Communication One Kabushiki Kaisha (Japan). | JPN........... NIA....ccooie. MetLife Insurance K.K. (Japan)..........cccccevvennee. Ownership......... ....100.000 [MetLife, INC...vvvvvvierreieireieieiseeseiesessieieisees | e Neoooos | e
MetLife Global Holding Company | GmbH
0241 |MetLife......cccovverereecreiierenne 00000... | ceverrirererrrrenens 8250018 | o [ MetLife Life Insurance Company (Egypt)........... EGY.......... A, (Swiss) Ownership......... | ...... 84.125 |MetLife, INC....cvvveceeiiicrcecieeceeeceee e | i N | e
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
MetLife Global Holding Company Il GmbH
0241 |MetLife.......oovrrineirrnrineis 00000... [AA-18680015. | ....corverierrees | eererreireirreiins | e MetLife Emeklilik ve Hayat A.S. (Turkey)........... TUR.......... A (Swiss) Ownership......... | ...... 99.980 | MetLife, INC....vuverereieeeniees | e OO DRI
0241 | MetLife.....overerererreeiriesiiennns 00000... [coorrerrrererreinns [ everreienniens [ [ MetLife Life Insurance S.A. (Greece)................ GRC.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 [MetLife, INC...vvvvvvierrreieireieieseieseeessieieisees | e Neoooos | e
0241 | MetLife........oovreerernerrereireenes 00000... [.oovereerrereereenns 8255349 | | e, MetLife Mutual Fund Company (Greece)........... GRC.......... NIA..coon. MetLife Life Insurance Company S.A............... Ownership......... | ...... 90.000 | MetLife, INC...vurvrrvererireireieeeeireieeeneereieeseeeenes | ceeee Necooee e
International Investment Holding Company
0241 | MetLife. ..o (001000 O O 8304032 | e Limited (Russia) RUS.......... NIA....ccoooe. American Life Insurance Company ................. Ownership......... ....100.000 [MetLife, INC.....vuvveereeieiirieieseeseeessieseisees | e Neoooos | e
UBB-MetLife Zhivotozastrahovatelno Drujestvo
0241 | MetLife.....ooerererrrererieriieinns 00000... [.oorverrrriereinns [ ererrerenniens e [, AD (Bulgaria) BGR.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 40.000 | MetLife, INC...ovevverereieieieireieeseieceseiesseneins | eevees Neoooos | e
MetLife American International Group and Arab
0241 | MetLife......ccoorerererereirireieennns 00000... [.oorierrirerierieens [ evrrreierniens e [ National Bank Cooperative Insurance Company | SAU.......... A, American Life Insurance Company ................. Ownership......... | ...... 30.000 [MetLife, INC.....c.cvvevrevrrreieiriieieiciese e | e Neoooos | e
MetLife Global Holding Company Il GmbH
0241 | MetLife.....c.ovevrvrneeneineneies 00000... |.everrerererirenes 250072 | oo [ e PJSC MetLife (UKraing)..........everevvecernevrnierennne UKR.......... A (Swiss) Ownership......... | ... 99.999 | MetLife, INC.....vuvvrerrirririeiseiseiseiseiseiens | s \ OO DU
International Technical and Advisory Services
0241 | MetLife 00000... |.ccvervirererrrrennns 8250072 | o [ PJSC MetLife (Ukraine) Limited (USA-Delaware) Ownership......... ... 0.001 [MetLife, INC.....covvevirereiricreeiceeseceeeeeseens [ e N | e
Borderland Investments Limited (USA-
0241 |MetLife........coverrerererrrerrereenes 00000... [ .o 8250072 | | e PJSC MetLife (UKraing)........oceverruenrereereneeneenes UKR.......... A, Delaware) Ownership......c.. | ... 0.001 | MetLife, INC..euvreeereeeeecreeeeseeseeseeeeeenens [ s Neooore | e
MetLife Global Holding Company Il GmbH
0241 | MetLife........ovreerereereireireees 00000... [ ceeereereererreeree | rerrereerneneens | ereerneeseeseeenes | eereereesseenseeeenenes MetLife Innovation Centre Limited..............ccc.... IRL...ooveneee (A (Swiss) Ownership......... | ...... 99.999 | MetLife, INC...vuerrereeircireirneieieeeinceneieeseeinees | ceene Necoooee e
International Technical and Advisory Services
0241 | MetLife. ..o 00000... [51-0205283.. |.....cccecvevriens [ eorrrerrerrieniens [ ererreireiesieiseienenne Limited (USA-Delaware) DE.....cc... NIA....ccoe. American Life Insurance Company ................. Ownership......... ....100.000 |MetLife, INC...vvuvvvvierrieieireieiescieseieessieeisees | e Nuoooos | e
Borderland Investments Limited (USA-
0241 [MetLife......ccoovvereveceriierenne 00000... [02-0849743.. | ....oeeevrvees | errerrireriiieiens | ceervreereresieesenens Delaware) DE............. NIA............... American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, INC.....cocveverererirerereiieeeeee s | e N | e
ALICO Hellas Single Member Limited Liability Borderland Investments Limited (USA-
0241 | MetLife.......coorrenecnecneireinens 00000... [eeverereirrerieres | rerrereerninnine | eernerereenees | cevererrereneeeenens Company (Greece) GRC.......... NIA. .o Delaware) Ownership......... ...100.000 | MetLife, INC....oovvrrerrerereerireiirecreeirecireceresienins | ceveee Necooee s
0241 | MetLife......overererirererieriieenns 00000... [.eorrerrererrrinns [ evrrrerenniens e [, MetLife Asset Management Corp. (Japan)......... JPN........... NIA...coinne ALICO Operations, LLC (DE)..........cocverrrrienne Ownership......... ....100.000 [MetLife, INC...vvuvvvvrverrreieireieieiseieieieessieieinees | e TR ISR
0241 |MetLife......o.oorrrerernrrrereireines 00000... [.ooeerreerirrrreenes B249311 | s e MetLife Mas, S.A. de C.V (Mexico)...........cou.n.... MEX.......... A, MetLife International Holdings, LLC................. Ownership......... ....100.000 |MetLife, INC...ovvvereeeirecreireireeeeeeeseeeeeesseees | eeene TS IR
International Technical and Advisory Services
0241 | MetLife ...4249311 MetLife Mas, S.A. de C.V (Mexico)...........ccun. Limited (USA-Delaware) Ownership......... [voeeevierennns MetLife, Inc
0241 | MetLife... 00000. ...4251293 | .. MetLife Seguros S.A. (Uruguay)..... .. | ALICO Operations, LLC (DE).... .. | Ownership......... |....100.000 |MetLife, Inc..
0241 | MetLife . 152-2094092.. | .ocvvreiririinns Alpha Properties, Inc. (USA-Delaware).............. American Life Insurance Company ................. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife . 152-2094091.. Beta Properties, Inc. (USA-Delaware)................ American Life Insurance Company ................. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... 00000... {51-0389730.. |.... Delta Properties Japan, Inc. (USA-Delaware).... . | American Life Insurance Company .. . | Ownership......... |....100.000 |MetLife, Inc..
0241 | MetLife . 151-0389749.. Epsilon Properties Japan, Inc. (USA-Delaware) American Life Insurance Company ................. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife [ 13-4172883.. | oo [ [ Kappa Properties Japan, Inc. (USA-Delaware).. American Life Insurance Company ................. Ownership......... ....100.000 |MetLife, INCu..ovvverereeirecreireiseseeeeeseieeeesseees | eeene TS IR
0241 | MetLife . 102-0649738.. | ..o | evreieininies | Iris Properties, Inc. (USA-Delaware).................. American Life Insurance Company ................. Ownership......... ....100.000 |MetLife, INC...vvvvevrrevrreieireinieiseieieieseissieieinees | e TR ISR




vi'es

Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
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MetLife Colombia Seguros de Vida S.A. MetLife Global Holding Company Il GmbH
0241 |MetLife.......oovrrineirrnrineis 00000... [ ceoeereerierriirns | eerrerreirrniinees | cerirssiissineiins | e (Columbia) COL.......... A (Swiss) Ownership......... | ...... 90.000 | MetLife, INC....vuverireriiieieeeieniees | e OO DRI
MetLife Colombia Seguros de Vida S.A. MetLife Global Holding Company | GmbH
0241 | MetLife.....c.oveverneineineineiens 00000... [ cerrerrerreereeirne | eerrerrmminniinees | reriesissiseins | e (Columbia) COL.......... A (Swiss) Ownership......... | ... 10.000 |MetLife, INC....o.cvvneereieieieeeecseeeeieeins | e OO DR
MetLife Colombia Seguros de Vida S.A. International Technical and Advisory Services
0241 | MetLife 00000... [ceevereririreireeres | rerrereesnineene | e | e (Columbia) COL.......... Limited (USA-Delaware) OWNErship......c.. | oevereereererens MetLife, INC.....cvvevrrieircecceeereeees [ s Nucooes e
MetLife Colombia Seguros de Vida S.A. Borderland Investments Limited (USA-
0241 |MetLife.......coorrerecneeneirernens 00000... [ coerereereirrireeres | rerrereenninnns | eerrereereeeees | errererneneeeesenenns (Columbia) COL.......... A Delaware) OWnership......... |eeeeeeeeeenns MetLife, INC....ouvercecrecrecrecrecrecrecrecrecirerins | e Necoooee s
MetLife Colombia Seguros de Vida S.A.
0241 | MetLife........cocoveverererrerreenne |00000... | oo (Columbia) Natiloportem Holdings, LLC..........c.ccccvvvevrnnnne Ownership......... [voeeeveerennes MetLife, Inc
0241 | MetLife... 00000... [13-3912049.. | .... ALICO Properties, Inc. (USA-Delaware). . | American Life Insurance Company .. ... |Ownership......... | ...... 51.000 |MetLife, Inc..
0241 | MetLife . [13-3919049.. Global Properties, Inc. (USA-Delaware) ALICO Properties, INC........ccccvvererrererirrnnnn. Ownership ....100.000 |MetLife, Inc
MetLife Global Holding Company | GmbH
0241 | MetLife......oerereerrereirieriieenes 00000... [coorrerrrrrrereinns [ errrrereneies oo [ (Swiss) CHE.......... NIA....conee American Life Insurance Company.................. Ownership......... ....100.000 [MetLife, INC...vvvvvvrverrieieireinieseeieiesesseeieinees | e TR ISR
MetLife Global Holding Company Il GmbH MetLife Global Holding Company | GmbH
0241 | MetLife 00000... [ceerererrrirrireerer v | e | e (Swiss) CHE.......... NIA o (Swiss) Ownership......... ...100.000 | MetLife, INC...coovercerceiecirecireceeirecreciresireeins | e Necooes e
MetLife Investment Management Holdings MetLife Global Holding Company Il GmbH
0241 | MetLife.......coorrerecneeneineinens 00000... [oeeerereirrireires | rerrereenninnns | eererereeneeenes | ervererneeeeesenens (Ireland) Limited IRL...ooeneee NIA. .o (Swiss) Ownership......... ....100.000 | MetLife, INC....ooverrerrererererireiirecrecirecerecereeireeins | ceveee Necooee s
MetLife Global Holding Company Il GmbH
0241 |MetLife.......ooorrinrinrirrineis 00000... [30-0615848.. | .....cooverrrerreer | errerrrerreirreiins | cereeeeeeseeieieieeens ALICO Operations, LLC (DE)........c.ccoorrruriennen. DE............. NIA...oorie. (Swiss) Ownership......... ....100.000 | MetLife, INC...vvoverreriieieieieceeeeeseeiseeis | e OO DR
MetLife Global Holding Company Il GmbH
0241 | MetLife......ooerereererciririiennns 00000... [.eorrerrerrerreiens [ ervrrreienniens [ [ MetLife EU Holding Company Limited (Ireland). | IRL............ NIA....ccooin. (Swiss) Ownership......... ....100.000 [MetLife, INC...vvuvvevrrerireieiieieieseieseereseeieisees | e Neoooos | e
MetLife Global Holding Company Il GmbH
0241 [MetLife.......cccvvevervecreiieenne 00000... {98-0552186.. | ....4249302 | .....ccceevevrves | crerrrrrrereirieernnns ALICO European Holding Limited (Ireland)........ IRL............ NIA............ (Swiss) Ownership......... ....100.000 | MetLife, INC.......cvvvevereririrereiieeeseee s [ e N | e
International Technical Advisory Services
0241 | MetLife... 00000... |[AA-1780108. |.... MetLife Europe d.a.c. . . . | Limited Ownership. MetLife, Inc..
0241 | MetLife . |AA-1780108. MetLife EUrope d.a.C. ..oovvveeereeveeeiereienierenieins American Life Insurance Company ................. Ownership MetLife, Inc
0241 [MetLife......ccoovvererveeeiierenne 00000... [AA-1780108. | .....coeveerreres [ erererrirereisiiens | ceerrrieieresiseeninns MetLife Europe d.a.C. ......ccoeevveerriveereiicreinns IRL............ A, MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 96.003 |MetLife, Inc
0241 | MetLife... 00000. MetLife Services EOOD (Bulgaria) ..... . | MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 |MetLife, Inc..
0241 | MetLife MetLife Pension Trustees Limited (UK) MetLife Europe d.a.C. ..cccovvverevierrreneinciniennns Ownership ....100.000 |MetLife, Inc
First American-Hungarian Insurance Agency
0241 | MetLife......ccoeverererererrieeieennns 00000... |.oereererrrrrrrernnns 255367 | e Limited (Hungary) HUN.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 [MetLife, INC....ecvevvvreirererierereeereeee e | e OO IR
0241 | MetLife......orrerreerrrrrerrerrenes 00000... [ oo 8258407 | s e MetLife Solutions S.A.S. (France)........ccccceevvenee FRA........... NIA..onne MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 |MetLife, INCu..vvvvereeireirrrnrereiseiseeeeeseeeeseesnnees | eeens TS ISR
MetLife Global Holding Company Il GmbH
0241 | MetLife........overeereenrreireireees 00000... | ceeerrerreeneereeree | reereereesneneens | ereesreeseereesenes | cereeeessseseeseeeneees MetLife Asia Holding Company Pte. Ltd. ........... SGP.......... NIA..ccn. (Swiss) Ownership......... ....100.000 | MetLife, INC....vvvereeieireieeeireeeeeeeereieeeeineees | e TS U
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1 2 3 4 5 6 7 10 11 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| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0241 |MetLife 00000... [.iereriiererieies [ eerveerereeieies [ ereerreeeieiees | ceverssesesesiseennns MetLife Innovation Centre Pte. Ltd .................... SGP.......... NIA.............. MetLife Asia Holding Company Pte. Ltd. ......... Ownership......... ....100.000 | MetLife, INC.....cocveveverereiirereicieeseeve s [ e N | e
MetLife Global Holding Company Il GmbH
0241 | MetLife.......oorvenecnereneiens 00000... [ ceerererrrerrireirer | ererrereesninnne | e | e MetLife Reinsurance Company of Bermuda Ltd. | BMU.......... (A (Swiss) Ownership......... ...100.000 | MetLife, INC....oovercerceereeciecirecireeireeireciresireeins | e Necoooes e
MetLife Global Holding Company Il GmbH
0241 | MetLife........oovreerernerrereireenes 00000... [ cererrerreerrireeree | rrereereenneneens | ereerreeseeseeienes | eereeeesssenseseeeneens MetLife Investment Management Limited (UK).. | GBR.......... NIA..coon. (Swiss) Ownership......... ....100.000 | MetLife, INC....vvuverreeeeirrieereireieeieeeneieeeeseees | oo Necooee e
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241 |MetLife......o.oorerrererrrereereireees 00000... [ oo 255246 | ..o | e (Romania) ROU.......... A MetLife EU Holding Company Limited (Ireland)| Ownership......... | ...... 99.984 | MetLife, INC...vuervererireirrirnrereereieseneeseeseesesennes | ceene TS IR
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241 | MetLife......verererirereiriirirnenns 00000... [ corerrerrrrrrrenes 255246 | .o | e (Romania) ROU.......... A, MetLife Services Sp. Z 0.0 w.cvevvvveeerierenieinnens Ownership......... [ .oeeeee. 0.016 | MetLife, INC....ovvvveerirereiririeeseece s | e TR ISR
0241 | MetLife........coereererneneireireees 00000... [.oererererrereenns 249489 | | ZAO Master D (RUSSIA)........c.eeeeeerrrerneenieeenees RUS.......... NIA..ccone ALICO European Holding Limited (Ireland)...... Ownership......... ....100.000 |MetLife, INC...ucvureceeieirnieincireeeeeseiseeieeieees | oo Necoees e
Joint Stock Company MetLife Insurance MetLife Global Holding Company Il GmbH
0241 |MetLife........corererneriireiees 00000... [..evereereirerrenns 249991 | [ Company (Russia) RUS.......... A (Swiss) Ownership......... | ... 49.000 | MetLife, INC.....coovereieeiririreiereeseeneeenineins [ s Nucoooes e
Joint Stock Company MetLife Insurance
0241 | MetLife 00000... [ corerrerrrrrrrens 8249991 | e Company (Russia) RUS.......... ZAO Master D (Russia) Ownership......... | ...... 51.000 [MetLife, INC.....vvvveereireirieireieieieisie e | e TR ISR
0241 |MetLife........coverrerererrrerrereenes 00000... [ .o 8255198 | e MetLife Slovakia S.1.0........cocevrrvrrrnrerrireirrinnenes SVK........... NIA ..o MetLife EU Holding Company Limited (Ireland)| Ownership......... | ...... 99.956 | MetLife, INC...vuververerereireeineereereieseneeseisesnesnnes | ceeee Neooore | e
International Technical and Advisory Services
0241 |MetLife.......ovvvrineiirinrineies 00000... |.orverreerrerrienns 8255198 | [ MetLife Slovakia $.1.0.........coocurrunrvnrinrineieenn. SVK........... NIA...ooie. Limited (USA-Delaware) Ownership........ | ... 0.044 [ MetLife, INC...vuvvuverciecieeiiciieiieeeieeeeeiieeiineeees [ s OO DR
0241 | MetLife. ..o 00000... [ corerrrrrrarrenn 8255189 | e e MetLife SK, $.1.0. wovvvviereiereveesee s SVK........... NIA....ccoe. MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 99.879 [MetLife, INC.....ccvvevivirreieieeiecese e | e Nuoooos | e
International Technical and Advisory Services
0241 |MetLife........courerervrreerereirnns 00000... [ceerereririrrereeres | rerrereesnineene | e | e MetLife SK, S.1.0. o.uvvvvrirerereenerecees SVK..ooviane. NIA. .. Limited Oownership......c.. | .o 0.121 | MetLife, INC....ovvvrierceeereeeseisesenenieins [ s Necoooes e
0241 |MetLife......o.ooverrerrrerrrereereenes 00000... [cereereerererrenes [ erereerereiees e e MetLife Services Cyprus Ltd.........cocovvurrerrinnenee CYP......... NIA ..o MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC...ovvverrereeirecreeeereeeeeeeseiseeeesseenes | eeene TR IR
Hellenic Alico Life Insurance Company Ltd.
0241 | MetLife.......overrerrerreereireees 00000... [coerreerierrenes [ errermrrreneies e [ (Cyprus) CYP......... A MetLife Services Cyprus Ltd.........c.covrveereennen. Ownership......... |...... 27.500 | MetLife, INC...vurvrerererirrcieereieieeeseeseieeseeennes | ceee Nevooore | e
MetLife Towarzystwo Ubezpieczen na Zycie i
0241 | MetLife......ccorerererercirireireans (001000 O O B24T335 | e Reasekuracji S.A. POL........... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 [MetLife, INC...cvcvvvrrereeieireieieseieseeeseeeiees | e TR ISR
MetLife Towarzystwo Ubezpieczen na Zycie i
0241 |MetLife........cocrerernereireireees 00000... [..ererirerrereenns 255264 | oo | MetLife Services Sp. 2 0.0 .....covvveerereivineineines POL........... NIA .o Reasekuracji S.A. Ownership......... ....100.000 |MetLife, INC....cvvverieeererieieireieeeiseneieeeenseies | e \ IO DU
MetLife Powszechne Towarzystwo Emerytalne MetLife Towarzystwo Ubezpieczen na Zycie i
0241 | MetLife....c.vvvrrereerrrereiriirnieenns 00000... [ coererrerrrrrrrens B251154 | e (Poland) POL........... A, Reasekuracji S.A. Ownership......... ....100.000 [MetLife, INC...vvuvvvvrrerrrrieireieiesieieieeeseeeeeenees | e TR ISR
MetLife Towarzystwo Funduszy Inwestycyjnych MetLife Towarzystwo Ubezpieczen na Zycie i
0241 |MetLife........coverrerernrrrrerrireenes 00000... |AA-9640009. | ...4255255 |....covcvvrrernees | cermermerneennireinnens SA POL........... ] W Reasekuracji S.A. Ownership......... ....100.000 |MetLife, INC...ovvverereeieceereereeeeeeeseeeeeesneees | eeene IS O
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1 2 3 4 5 6 7 10 11 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| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0241 |MetLife.......oovrrineirrnrineis 00000... | .orverrierrrerrienas o A258331 | [, Agenvita S.r.l. (Italy).....cocoeeerienieineieiens ITA............ A MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC....ouverreieiineireiereeseeseeseeiseeins | oo OO DRI
0241 | MetLife.....overerererreeiriesiiennns 00000... [coorrerrrererreinns [ everreienniens [ [ MetLife Services, Sociedad Limitada (Spain).....|ESP........... NIA...coinne MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 [MetLife, INC...vvvvvvierrreieireieieseieseeessieieisees | e Neoooos | e
0241 | MetLife 00000... |.ccvervrrererrrrennn 2981224 | oo [ MetLife Insurance Limited (U.K.).......c.cccovvvennnee GBR.......... MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 99.999 |MetLife, INC....cvevvrieeiiierceiieseeeceee e | e N | e
0241 | MetLife 00000... [cooreererrererrenes [ eereerereereneines e [ MetLife Europe Insurance d.a.c ..... IRL............ MetLife EU Holding Company Limited (Ireland)| Ownership......... | ...... 93.000 | MetLife, INC..uvrrerneererrireirrerreereereeeeeseeseieeseeennes | ceee TS IR
0241 | MetLife 00000... [.oorverrrriereinns [ ererrerenniens e [, MetLife Europe Insurance d.a.c ..... IRL............ American Life Insurance Company ................. Ownership......... [ .o 7.000 | MetLife, INC...ovvvvreverreieiiesieeseeee s | e Neoooos | e
0241 | MetLife... ..100000... | .cvverreirririenne ....4189864 | .. MetLife Europe Services Limited (Ireland)......... ... | MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, Inc..
0241 | MetLife . |95-3947585.. | ....3166064 MetLife Investors Group, LLC........cccccevvrivnnee. MetLIfe, INC..vvevricieeceee s Ownership......... ....100.000 [MetLife, INC.....cvvvverreveirireieesiec e
0241 | MetLife . |43-1906210.. | ....3373563 MetLife Investments Securities LLC (DE).......... MetLife Investors Group, LLC..........cccccovenvenee. Ownership......... ....100.000 |MetLife, INC...uvvverereriricineireieeeee s
0241 | MetLife... 00000... [ oeervrererirerens | ervrvereeiieiens | ererieersiieienens MetLife Investors Distribution Company.. . . ... | MetLife Investors Group, LLC... ... | Ownership......... |....100.000 |MetLife, Inc..
0241 | MetLife . |04-3240897.. | ....4288440 | ....1071039 MetLife Advisers, LLC........c.coovnminmirniernirncis MetLife, INC....vorvvieieeeeees Ownership......... ....100.000 | MetLife, INC....vorvvrerrirrireieieeieeieeeeeeiieees
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SCHEDULE Y
PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6

1 2 3 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
13-4075851.............. MELLITE, INCu.vvvereerieie sttt ssessensnsses | snsesseens 6,610,182,384 | ............. (115,418,441) | ... (222,284,084) | covoovererereirneinnireieinnens | eerreerenennes 351,863,349 | .ovvvrerernennrereinninns | eevinne | vevveieinns (143,079,194 | .......... 6,481,264,014
13-5581829.............. Metropolitan Life Insurance CoMPany............cocvvererenreneereenssessseneness | covesvens (5,670,000,000) | ..vovernernven (18,522,871)| .......... (1,500,941,125)| ..coeovvveernnnn 1,019,432 | ... (1,071,961,737)| ..........(5,030,331,545) | ....... | coverrrrrrnne 171,307,703 | ....... (13,119,430,143)

................................. MLIC CB Holdings LLC
. |Euro CL Investments LLC......

B P— (3,500,000) | corverreerrersserserssen
o

......................................................... (3,500,000)
..(110,233) | ...

—

110,233) ...

- ... | The Building at 575 Fifth Avenue Mezzaning LLC............ccccuceuvieieniens [ orereirieieissesessiesenes | cveressssesssenens 850,253 |... oo e e e e L 850,253 |...
. |80-6218553... vor | The WOThiNGtON SEMES TIUSL.........ccveeveeieeeieieiesieeieresestessesestesisies | esseesesiessessssssssssssssensss | sressessessesssssassasssnses (10) c(101,187,011) [ oo [ eerveiieiseiseiesesssiesiesies | eevsessesssssesessesssssseseenes | eveenes | ceees ..(1,362,600) | .... (102,529,621) ...
................................. MetLife Investments Asia Limited (Hong Kong) rrveree | e | e 17,411
................................. MetLife Investments Limited (UK) rvernennnnnn21,565,708
oo | ... | MetLife Latin America Asesorias € Inversiones Limitada (Chile)............. [ eeveveviveeiiceeiiieiieis | e ...14,066,597 |...
... |86-1176467... ... [MEX DF Properties, LLC.........cccvvueerererenseieiesssiseesesseseenens ..(11,524,494) | ... .(11,524,494) | ...
. 198-0445386... ...|Ten Park SPC........ccccouvnn.. N .(344,302,137)] ... (344,944,335) | ...
13-3619870.............. 23rd Street Investments, INC........ccccevveeveecreeieeeseeeeeeeseeeesssneens | eveereeeneenenne(2,200,000) | oo (3,164,549) | c...cveeereerrererseenens | evvereereesiisreeseesiensnenies | evererenierenrenn 1,810,209 | v | e [ e | v (3,754,340)
06-1193029.............. MetLife Capital Credit L.P..........ccoevevrieeeieeeieecteeece e B IS (B4,777,169) | ..ooveeeeeeeeereeeies | everesse e (29,250) [ ...cvvecveerererereeeierieens [ eeves | evrereerssieseesessesesesiesenes | eveerenseni (34,806,419)
.191-1273824... ... |MetLife Capital Limited Partnership... (4,976,264) | ... . (29,250) . ..(5,005,514) | ...
................................. Long Island Solar Farm, LLC cerverreereeneen(1186,002) [ oo eeesieeis [ eeverveeiseieseeieeiesesieeiens | evveeiiesessssessesssssiessenns | eoeeies | seerenenennn(5,169,542) | o..............(6,335,544)
43-1822723.............. Missouri Reinsurance, Inc oo e e e | e 1,843,968
............................ 13-3237278.............. | MetLife Holdings, Inc SO USPUPSREUUIURS DUSTTOUSRTRSUSRPSRIUSRSTRURTRR ISOTOPORURPTORRRRRRIRROY. 4

13-3237275 MetLife Credit Corp...........ourririiiisiissssssissisnines | v 4,939,139 | .o | e (33,646) | ....orvvrirriririinins | e 1,924,167
. 113-3237277.... .. | MetLife Funding, Inc ...(30,759)

................................. 85 Broad Street Mezzanine LLC 4,800,197 | .o
............................ 13-3170235.............. | Metropolitan Tower Realty Company, Inc rerrerernnenne(11,630,639) [ oo | e [ | eveieneenennnd(11,630,639) | o
............................ 43-6026902.............. | White Oak Royalty Company recnnenrrnnneene(S1883) | o [ [ | e (313,483) [,

............................ 26-2853672.............. |MLIC Asset Holdings, LLC coereenenen(18,476,000)

... | MetLife Properties Ventures, LLC . . . . (81,826,872) ...
91626.........ccenvne. 04-2708937.............. New England Life Insurance COMPany..........ccoeurerrereeneermueesneeneessesnenns | reereeseeens (295,000,000) | ...eoverernene 4154464 | ................. (7,592,479) | oo (CZIRCK) ) I— (69,068,091) | ..vovvenvenee (14,081,984) [ ..o | coververenne. 19,475,783 | .coovvene.. (362,958,740)
............................ 22-2375428..............| Transmountain Land & LiveStoCk COMPANY..........ccccviueieiiueiieeieieisiiens | oereisieississsesessssesiesines | seesesssssessssssesessssessessnss | sesssessssesssssssessessssessessnss | seessssssessessssessessnsessessess | svensessnsessessesenrens(8h033) [ errirsisiiesisiieiesieiens [eveees [evesesieesseceseesies | ceveeeessensenenens (4,033)
............................ 34-1650967.............. | Hyatt Legal Plans, INC.........c.ccccovrinrinninninninninninnennissesnessssnenssnnees | eeveerieneenns(68,000,000) | oo [ v 3,821 | [ eeiieeeeeeenn(80,932,251) | e [ || eeienn(108,928,430)
............................ 34-1631590.............. | Hyatt Legal Plans of Florida, Inc reerenenennnnen(3,821)

... | 13-4047186... ... | MetLife Tower Resources Group, Inc ol . ..(759,857)] ...
............................ 75-2085469.............. | Para-Met Plaza Associates .. (82,455) reveenenennnnnn(82,455)

............................................................. 1001 Properties, LLC revrernnenene 0,516,574 [ oo [ e | e | e | v | s | e 80,916,574 | i
............................................................. 6104 Hollywood, LLC rerernnneeen TDBTD,TB0 [ oo | eresinsiseissessssssesnsins | onsresssssssssesssssnssssssssenss | seresssssssssessssessssssnssessnns | sessens | svsessessessenssnssesessnnssnnse | sessenssenenss 15D TD, 780 | ovvrereireierieriseieienenns
................................. MetLife ConSquare Member, LLC (DE) rrrerereneeeernB31275,529 | oot [t | e ssrsnerenes | s snesens | erenne | serereres e 83,275,529 | ..o
. [13-4078322... ... | 334 Madison Euro Investments, Inc - . .
................................. St. James Fleet Investments Two Limited SO PUSRRRTRPURR PP ISP cc .27 § 1 [SSTUSUSTRUURRRRRRRURR USRS PRSPPI ISP (< 228 - 4 | OSSOSO
............................................................. Park Twenty Three Investments Company (UK) (26,278) [ ..eveveeereereireerneneireennne | eeereee [ eeereereirneneneineesenneneens | cneeneerensenennenn(26,278) | oot
............................................................. Convent Station Euro Investments Four Company (UK) (26,278) | ...vvveeverererersisreiseiens [ evnes | eeerieieesssnesesneniennns | eeensniessnreneene(26,278) | oo
OMI MLIC INVESIMENES LIMIEA. ......euverercereiseineeeieieiieeeseisesseisssisseeeses | rsteeseesessssessssssesssssssens | seseesessessesssssssssssssssssnes | sessssesssssssssssssssessessnssns | sesssssssssesssssnsssessessassansns | seesesssessnsens (8,512,831) | ..vueerreneereeernnenneeneineens | erveee | ereneeesneeseeeesssensiseesensens | sersessssineenn (6,512,831) | .ovveneeerreereerereereeneeens

. | Brighthouse Reinsurance Company of Delaware..
Brighthouse Financial, INC..........cccouvieininieiseee e
............................................................. MetLife Insurance Brokerage, INC.........c.cccvvcerevecveiieeieieee e
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1 2 3 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
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Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
43-0285930 General American Life Insurance Company. 1,921,664 | ...covcveneee 110,366,667 | ....ocoovvereennes (172,999) | ...ovvvvenne. (93,420,649) | ......vvennee 332,260,231 |....... ...6,950,451 | ...cceone 357,922,981 | .......... 2,131,607,547
. |46-0803970... ... |MetLife CC Member, LLC........ccccovrrvrrrrrvenne. 28,879,243 | ..o v ssssnssnsins | s | sesnesnesnesesessnssnsns | e | seessessss s 8,879,243 | .o
20-3221642.............. MetLife Mall Ventures Limited Partnership............cc.oovrereernenrenserneniennen. veee | s (B7,235) | cvvrverreeernrereeernsinsinnins | evveeessssnsssssssssssssssssssnens | sesssessesssssssssssessesssnsnnss | sesssssessessessssssssessesssnsns | sessnns | sessessesssssessessesssnssnsenss | sesessessanssnsesns (37,235) | coovvrerereseeeeierene
46-4158087.............. MetLife 555 12th MEMDET, LLC........coovririerreinrireieeeeisseeessiessesessinees | cveeessssssssssessssssessssssnsss | ovensssessesens 19,875,902 | .ooeoeeeieeecirnireiieins | reereesesinsissessssessssessiesss | eesessnssessssssssessessnssssens | seesessessesssnssesssssesssssnsies | eneses | sessesssssssssessenssssessensnnes | soessessnsinees 19,875,902
. |46-3608641... o | ML SWaN MEZZ, LLC......ioiceses et isesisnins | nessessnsssssssssssssssnsens | sesseessesssenees (4,575,000) ... ..(4,575,000) | ...

. |46-3616798... ..|ML Dolphin Mezz, LLC..

. oo | ML DOIDRIN MEZZ, LG sessessesseesessssssesssssseesens | eeseseessssssssesseseesns | sosessessee (8,650,000) ... ...(8,650,000)| ...
. |46-4584166.............. ML Southmore, LLC ...... e 11,831,255 | .. . . 11,831,255 |..
................................. Haskell East Village, LLC o | e 8,728,018 4728018
46-3426206 MetLife Cabo Hilton Member, LLC B L 1) | DT DT T T S T B (3,284,793)

s | 20-8355096............. | Ardrey Kell TOWNNOMES, LLC.....oevrerrersersersessessessessssssmssessesssrss | seeessessessssssesssessses | soeesessesssson (81,067) ... . . e (81,067)|...
ot | 26-1762232............. | BOUIGVATd RESIABNEL LLC...vrerrevereesserscrserseesseesenssesssssessssins [ seessessssissssssessseses | soesssseeseen 221,584 | .. 221,584 |..
. |26-0285750..............| 465 N. Park Drive, LLC.......... .(20,638,621) | .. .(20,638,621)] ..

20-8349277

Sandpiper Cove ASSOCIAtES, LLC.......c.ovureinrrrieiernsineisesssssisesssesens | sveesessessssssssssssssssssssssnsss | nsessssessessnssnes 220,336 [ voveerererrernninnineninninns | eeressnsseessssesssnsssesenins | onssesssssssessssnssnsssenss | sriessessssssessnssessssssesessens | sessess | ssssessessessessssssessessanssnss | sessesssessesseseens 220,336
MetLife 1201 TAB MEMDET, LLC........corverierieeieeiiieiiseiisesisesssssssesssssns | eevsesssesssssssssssssssssssssens | sevessssinssnns 10,119,106 | .ovvvvieiieeiieiieiieiiieiis [ eeireiineiissiissseeississiiens | ressssissssssssssssisssssss | sesnsssssnssnssssssssnssnns | ineesn | sssinsssssssssssssssssessens ...10,119,106
. | Metlife LHH Member, LLC (RO 2,350,506 |... .2,350,506 |...
ML-Al MetLife Member 1, LLC JROTRS O 2,990,130 | .ovocieeinrieieeineinnins | cereeiieeiieesiesiseesiesisensines | eeeiessee st ss st esssensis | seteesteesteesteenseestesnteestenns | ennias | erseesseestenss st st enstenstens | ereeeseneienes 2,990,130
B [ 80-0821598.............. Oconee Hotel Company, LLC B IS (6,500,000) | covovoeverrieeieiriieieireienies | ceerissseisiesesssesesssieses | eereriesssesesessssessessssesies | arsesesessesessssssssessssesies | sress | sevsesessesesessssssessssniens | seseseesinnnns (6,500,000)
............................ 80-0823015.............. | Oconee Land Company, LLC reverrerenennene2y080,99T [ | e | e | e sssssenesssssnennns | eerens | ennrenesnessnenesssnnenenns | connieniesnnennn2,080,991
............................ 30-0777814.............. | Marketplace Residences, LLC 13,317,795 v 13,317,795
... | MetLife RC SF Member, LLC.... (73,421,979 ... ol . .(73,421,979) | ...
............................ 27-0226554.............. |MLIC Asset Holdings II, LLC veee | ererrnenneen(13,200,000) [ oo | e | s | e | s | s | e 13,200,000)
............................ 46-4229772..............|MetLife THR Investor, LLC veee | ernerreernneneenn(6,394,700) [ oo e [ s | e | s | e | seseeenne(6,394,700) [,
............................................................. MetLife 425 MKT Member, LLC reo | e (132,251,859 [ oo | e | erisninsississsssssnssnsnns | s | aesens | sosssssisssssssssssnnsnnns | soeneen(132,251,689) [t
................................. MetLife CB W/A, LLC | e (389,590) cervenrvnnrnnsene(389,590) [ oo,
. |46-4133357... ... |ML Bridgeside Apartments, LLC 23,627,867 |... 23,627,867 |...
................................. MetLife OFC Member, LLC cereenneennenn(1,571,313) cervenerrnnneen(1BT13A3) [,
................................. MetLife Camino Ramon Member, LLC o | e L TAB 83T [ e e e e | oo Lo | eevereeereree [, TAD.B3T | e
20-8254446.............. 10700 Wilshire, LLC e | e, (1,197, 247) | oo [ eerineeieeieeiseiessessnssns | seesesesssessssssessnsssesssnsss | sesssesssssssssnssssssnssnssens | seonees | sessesssnessnssssnssnssssnssenssns | sesnesnesnees (1,197, 247) | oo
20-8868348.............. Ashton Judiciary Square, LLC B (91,062) | covovereereereireirneirneinee | reereeisneesneineiseissineins | seeneesseisseiseesssessssneisane | eeessesssesssssssssssesssssanens | seeseee | cresiesississ s ensenes | eesseessesseees (91,062)
. |20-3700390... ... | Viridian Miracle Mile, LLC - (T02,774) | ... o . .(702,774) ...
47-19709665.............. ML New River Village I, LLC I I (B,536,796) | .vvvvvuverrenrrnrererrerrnees [ eevreessessnssnssnssnssnssns | ersessssnsssssnssnssnssonsss | nessnesnssnssenssnsssssnssens | sonees | sesseessnesssesssessessessesis | sesnssnsenees (3,536,796)

............................ 47-1256270.............. | MetLife OBS Member, LLC veee | e 185,981,998 [ oo e || e | s | e | e 159,981,998
MetLife 1007 Stewart, LLC JEOR I (B2,979) | cvvvveereirreirrireiesiesinnies | cereeesssssssssissiessssssnssnens | sresesessessessssssssssesssssinss | sssssssesssiesssssssessesssnsns | sessens | sessessesssssssessessssssnsanss | sesessesssssissesns (32,979)
ML Terraces, LLC B I (12,781,826) [ ...vvvvrerereirerinrinnireiines [ eerreiessssinsisssssssessssssnses | sosssesssssesssssssssesssssssssnsss | snssssssesssssssssesssssessssssnss | svssnes | sssessasssssesmssenssssnssesses | sessesssnenns (12,761,826)

... | Chestnut Flats Wind, LLC (4,047,094)| ... - . ..(4,047,094) | ...

............................ 13-3759652.............. | MetLife International Holdings, LLC cerereeresnstnssnesnssnnnsnnes | sonnnnsnesssnnssessnsnsnnnens | soeeneeneenn 328,302,102 | vt [ s | | e 324,302,102

............................ 13-3953333.............. | Natiloportem Holdings, LLC cenrermeeneee(T,048) | oo e [ | erreenneseneneenn(1,048) [ oo
Metropolitan Life Seguros e Previdencia Privada S.A. (Brazil)...........cccc. | ceveueiereiiisieiiesieiiens | eveeieseieississessssssesiesss | cevessessssssssssssesssssssesesss | vessesssssssssssssessessssessesss | sossessessssesses (4,001,304) | covovvveeriereiseieieiseienes | eeveins [ e | s (4,001,304) | ..oovvreereerereeeees
MetLife MEXICO S.A.......iiririeiineiinniineiineisneesnesseesssnssesseesssnsssesssnssnnsss. | sereeesesnsesssssssnsssnssinns | seesneesnnsssi 289,000,000 [ covoiiriineirieinriieineiens | e | ceeeeeeeneeeneees (9,162,145) | ...ccvvernnn. (7,163,146) | ..oovv. | corrirris 11,723,000 | ..coceneeee. 284,397,709

. | MetLife Pensiones Mexico S.A......
MetLife Afore, S.A. de C.V. (MEXICO)......couvrrerrirerererrersieieissiesseesesensenns
............................................................. MetLife Mexico Servicios, S.A. de C.V. ...

L1812
...115,573
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Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
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AA-5420018............. MetLife Insurance Company of Korea Limited reve e | et | seesessssesesensesses e teseenens | srerresisseneenes (1,233,793) | covoveverreereieereieesnes | everes | eveereeesssesessesesssnens | cevsseiinnnns (1,233,793) | oo

. |AA-1930041..

. | MetLife Insurance Limited (Australia)................

... | MetLife Insurance LImited (AUSEANIA)............c..oevveriveivreiieiiesiesisessiesiiens | eresissssssisssssesssssssssnnes | sosssessssssssssssssssssssssssssns | sssesssesssssssesssssssssssesssenss | sosssesssssssssssesssssssssssonssns | sssssssssssssssssssssssssssanssonss | sossssssssssssssssssssssssssssnssns | sssonss | sesssesssesssesssenssenssenssensss | sressmsssssssssssnsssssssenss 0].. 16,290,747
................................. The Direct Call Center PTY Limited (Australia) 1,128,606 |....ovvevreeeercreieircinenns
................................. MetLife Asia Limited ceveneeneennene(1,339,188)

... | Metropolitan Life Insurance Company of Hong Kong Limited...
.. | MetLife Global, Inc

. .(3,558,616)
. |20-5894439..

(3,558,616)| ...

... |20-5894439.............. | MetLife Global, INC........c..ocuerrereerreeieieiececeeee e ....1,726,891 1,726,891 |...
. | AA-5344102.. ... | PNB MetLife India Insurance Company Limited e (3,123) .(3,123)]...
AA-2130012............. MetLife SEGUIOS S.A. (AFGENTINA)........ccevierreieiiisireieiseeieise e ssssssenes | seressssessesssssssesessssesess | sesesssssssessssssessessssessess | sessessessssessessssessessesensense | sossessessssessesssssssessessnsense | sovessessssessessnsen 604,353 | ...ooveierinieiennenienns [ e | e | e 604,353
AA-2130046............. MetLife SEGUIOS de REHID S.A. ..ot sesiens | cevtessssss st sessesss | sresssssssssssessesssssssesssnss | sressesssssessesssssssssssessens | sesssssssssssisssessssssssssssnses | sesesssssessns 18,495,771 | .ooooeeeevereeeeieiieiiens | eeviens [ e | cevessesienns 18,495,771 | oo,
... |13-2725441... ... | Metropolitan Property and Casualty Insurance Company. ..(222,939,139)]| .... . - ...(404,897,783) ..668,604,411 |....... 40,821,471 | .........(1,964,839,237)
... | 22-2342710... ... | Metropolitan General Insurance Company.................... | e (180,763) | ..cvovvvvrree. (4,534,592)|....... ....(4,715,355) | ... ....13,901,589
.. |05-0393243... .. | Metropolitan Casualty Insurance Company............cc.ceeeurvverenn. o] .. ..(299,319) .(188,553,023) | ....... (188,852,342) | ... ..474,153,567
23-1903575 Metropolitan Direct Property and Casualty Insurance Company............. (160,928)| .... (92,232, 177) | vecve [ eererrererererssereeseienens | eveveiinins (92,393,105) | ............. 280,082,750
36-1022580.............. Economy Fire & Casualty COmMPaNnY..........ccceeenrerrunerneenmersersensensennins | cvveseessesnees (10,000,000) [ ..eerrvreererrerrernernrenrerees | eerreerenesnnensessesesesssnenes | seveseesessessessssseesessessenens (680,276) (RO RERICHC1 72 | O RN, IS (21,516,968) ....36,688,954
. |36-2027848... ... | Economy Preferred Insurance Company... ....(52,493) ..(24,707,694)] ....... ..(24,760,187) | ... 85,396,845
36-3105737.............. Economy Premier ASSUranCe COMPENY..........c.cucuiueieriuiesieiisissiesieins | oesessessesssssssssesssssssesieses | sesesssssssssssssssesssssssesinsss | sesessesssssessssssessessssessesss | sesiesssssssessessssessessssessesas (201,022) (79,572,357) | vvvve [ eevrerrerireereseerierieinns | eeerieneenen(79,773,379) | e 159,570,532
95-3003951.............. MetLife Auto & Home INSUrANCE AGENCY, INC......vuvuiveieieeiieieieicireieieis | cevreieieissiesessisssssesinins | cevestesesissesesissessesesinsns | sessssessessssessesssssssessssssss | sessssessesssssssesssssssesssssnses | coesessessssessesinses 20,307 | oo oo Lo | eererererereneneneenn20,307 |
13-2915260.............. Metropolitan Group Property and Casualty Insurance Company............. rrie et | et | st | oerenies s 6,805,328 | ............. (260,563,019 [ ...voev | cvrerrrrererrersrieieiseienieins | eveiinins (253,757,691) | ............. 695,588,266
75-2483187 Metropolitan Lioyds Insurance COMPANY Of TEXAS.........c.eiurieieiriniiens | cerrereieresssssssesssssseseens | sereessssesesssssssessssssessesns | sessessssessessessssessessssessesss | sessesssssssessessssessessssessesse | sosessesssssssessesns (65,356) [ ...coovverrenn. (7,604,857) | covovv | corrererrnrerenseissieiieiseens | cvvreneiininns (7,670,213) | ..cvvvvevve 219,456,734
. | 06-0566090... ... |MetLife Insurance Company USA ...(261,000,000) | .... . .2,289,660,426 (1,702,912,188)] ...........3,083,352,727 |....... . 158,511,323 ..3,987,388,030 .18,250,678,761
................................. ML 1085 HOLEl, LLC.....oovvecicicieecee sttt siessssssssesssnsens | eevsessssssssesssssesssssssssessns rereresensesesesssennns | e | e | vessesesssesnssssennnses | sessnsssenessenns 109,700 i,
MetLife Renewables Holdings, LLC JRURR IS (5,383,819) | vt [ ereiiersresnsesessissesesiesenns | sesieresesisssesnsesesssissenens | esessesesisresesssesesssesesins | arneres | sreresesreresssesssesesesisees | sresesieesines (5,383,819) | ..cvvverereriesieereiinns
Metropolitan Connecticut Properties Ventures, LLC I IS (13,883,008) [ ..vvvnvvererereirerrnrinnereernes [ eerrersessnssnssssessssessssssnses | enssseesssesssssssssesssssnsssnsss | ssnssssssessesssssssssssessenssnss | sssenes | sssesssssssssesessenssnsnssesses | soessessssenns (13,863,008) [ ....coovvrrererrrerieirenenene

One Financial Place Corporation
. | Euro Tl Investments, LLC
MetLife USA Assignment Company

94412 27-0227067.............. TLA HOIAINGS T LLC......oomiierieeiiriieiiriineieneieneeenesiesssesssessssssnsssessnssnes | eesmeesnnesnsssnsssnsssnsessnssnnes | enesessssnnnees(2,297,20B) [ coorirrirriineisseinsiesinnes | esisesssesssnsssesssssssssssenssns | ceseessesssesssessssssesssesssenss | sossssssssssenssssssesssanssanssns | srseses | sesssesssesssesssesssesssesssnees
............................ 27-1320082..............| TLA Holdings Il LLC
............................ 74-3261395.......cccooe. [ TLA HOIAINGS LLC.....ooiiciseinenescieiseseisessessssesesssssssisnins | conneeneenneenr.8,800,000 ceeeneenneennnno(700,000)
. ..| The Prospect Company. . ...(6,800,000) ol ..(2,574,637) (9,374,637)] ...
EUro TL INVESEMENES LLC.......coieicieieiecieiee et ssssnns | sevssssssessesssssssesssssssessenns (46,653) | cvvvvveverrerreieisiieieinnienies | eerersssssssesesssesesssieses | seesessssssessssssesesnssenes | seesessssssesessssesesssnnes | anene | sessessesesesessssesesnsnnens | sresesnesinenen (46,653)
MetLife Property Ventures Canada ULC...........cccoovieviiniceiicesieeens | e | evvesesesssssesnnns (15,8B5) | cvvvveveviererieiresiieieieiies [ v | eeerssisesssisesesssssesssenes | seriseresssssesssssesessnesens | erene | sreereresisesesesesesssessnenns | seeeessseresesinns (15,865) | .vcvvecrereiereieieereinienas
Metropolitan Tower Life Insurance Company...........ccccoeveeevveeererreeneen | ceveererenennn(60,000,000) | oo 3,544,495 | ................ 21,905,221 | oo | e (75,313,441) | ooovvvvnne 58,597,586 |....c.. | ceoererveerernnns 275,550 | .ccooerne. (50,990,589) | ............. 713,123,112
MetLife Reinsurance Company of Delaware (MRD)...........couvrurrenrnnenees | crrereernesnseseisesssssnssnessenss | ovensesessenens 40,000,000 | .coeoverrenne (56,322,100) [ ...ovovenrereeerrnrennirnireiinns | cererrersenennns 71,863,333 | oo 258,834,048 |....c.. | cevrererennns 50,248,750 | ... 364,624,031 | ......... (2,546,666,697)
. | Entrecap Real Estate Il, LLC (1,504,4T8) | oot [ cereensinseseessisssnsnsinsnes | seesssessnssssssesssssssssssssses | snseesssssesssssssssesssssssssnens | seeeens (1,504,478)| ...
MTL Leasing, LLC B I (25,000) [ cvvvvevereeerrerrernernrinnins | rreeessesessssessesssssssssssnens | srseesessessesssssesessesssnsnnes | seessesesessesssssssssessenssnsns | sessnes | sessessessssessssessassssssnsenss | sessssessensnssesens (25,000)
52-1528581.............. SafeGuard Health ENterpriSes, INC...........cciererruriririeneireisiieeineieieees | ceeereereesssesessessessssssensens | ceeeeseeessessssssssssssessenssnes | sensssessssssnsssssessessesssnsnns | snseseessssessesssessesssssnnssnens | seneenssessens( 10,846,849 [ covrivririionienirrininenninne | evnes | ceerseineeneiseeeeneineeeenees | eeeeeneeneens (10,846,849)
93-0864866.............. Safeguard Health Plans, Inc (NV) reie et | e esseessnesennns | seerenesesessesesesessesenss | oeesesssssssesseseenssssB00 [ ireiiieisisensee s [ e | e 600
33-0733552.............. MetLife Health Plans, Inc. (NJ) reve | e [ s | e | s 153,180 [ oo [ eriinee | o | cereesieeeseeneeees 153,180
. |95-2879515... ... | Safeguard Health Plans, Inc (CA) ..(3,103,407) (3,103,407)| ...
33-0515751....ccvvuee SafeHealth Life Insurance Company (CA)........ccovvvieireeenrnieneiinnns | serveisssesesssssssesssssseseens | serssssssesessssssesessssessesss | sessesssssssesssssssessessssessesss | sorsessssssessessssessessesensense | sosensesssssssessessess( 2920 0) | torrersessessssessessssessessnsense | rsans | sressessessssessessssessesssssnes | sessssessessssesesees (2,276)

65-0073323.............. Safeguard Health Plans, INC (FL).........cccoocevieieeiieeeecceceee e (8,126)
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75-2046497.............. Safeguard Health PIans, INC (TX).......ovvuiieiercrieeiesiesessreseessssessses | cevessesssissesssssssssssssinsns | eevessessssissesssssssssssssesnsns | sesessesesessessssssssssssesnsns | sesessessessssessssssssssssessesse | sevessesssssssesns (485,887) | covvveevecrerercrrrsreriennies | ereres | eeveereeresssessessssssissiens | coevessessesssnns (485,687) | ..oovvereerrrrerereiererieiens

. | AA-2280000.. ... | MetLife Chile Seguros de Vida S.A... . ...(4,362,995) .(1,651,718)|....... (6,014,713)] ... ..2,695,222
................................. MetLife Services and Solutions, LLC rerererennenennnD 1,935,201 | oo e [ | e 7,935,201 [
................................. MetLife Solutions Pte. LTD rerrernrnneennnnenee(28,824) | v [ e cevrreneenneennnn(28,824)

... | 36-3665871... ... | Cova Life Management COMPANY..........ccueweruuieeeeeeesreseineereesssessnseees | eseeseeseessssssessesessessassnsss | stssesssesssssssssessessassnssnss | seesessessassssssesssssasssssnsses | ressessesssssssssssessesssssnsss | eeessssessessnsssesan 62,910 [ [ eveiees [ e | e 62,910 |...

... |98-1099650... ... | MetLife Global Benefits, Ltd....... ...(1,626,527) (894,171)]....... (2,520,698) | ...

. | 22-3805708... .. |Newbury Insurance Company, Limited.. . .(20,000,000)|. . (1,139,885) | v | v . ..(21,139,885) ...

13-3690700 First MetLife Investors Insurance Company............ccueeurenieiennenennins | eersnenenssssessssssessesnnes | eeessssessssssensesssensensnss | serenrernesenn289,010,312 oo | e (18,142,773)| ..cvovveve 933,317,641 |....... | vovevnr.... 13,028,518 | ... 1,167,213,698
13-3175978 MetLife Securities, Inc ST PP PO PP RTPTOYPTPEN DEOOTOOTPTORTRTORTURTOTRTO ISR (74,109,869) | ....oovvvrvrreerreineineineiins [ eereees [ eeereeirneiineiseiseineineens | cevrnenennnens (74,109,669)
. [13-3179826... .. | Enterprise General INSUrance AGENCY, INC.......c.cvcrieiicriiiieieiieieieeeiens | ceveveresesssssesssssesssssseses | cresiesesessssssesssesesssssesens (7,346,700) [ v | e . ....(7,346,700) | ...

... | 20-1452630...
. 120-5819518...
26-6122204

... | MetLife Reinsurance Company of South Carolina. ..5,000,000
.. | MetLife Reinsurance Company of Chareston............ccocveueveicveveieriens | coveresesssieisssesiesssiesins | evesessesssssesssssessssssenens
MetLife Capital Trust IV.

..21,708,849 ....20,608,087 |....... . ....(403,905,728)| ...
. ..2,543,567 | ..............(17,063,938) | ....... . .(14,520,371)
............................................................................................ 51,625,000 | ...............51,410,100

............................ 26-6288172.............. | MetLife Capital Trust X et eesnsessnssnnns | erresessstessnssnesesnssnssness | soneee | seerersnnennn04,462,500 | ..............64,462,500
. | MetLife Home Loans LLC . . . .(3,285,190) | ...
MELLIfE GIOUD, INCe.uvivvieivcieieicte et seses | sevssesssssesssssssesssssssesess | seressesssssesssssssessssssesesss | sessesssssssessessssessessnsenenss | sessessessssessessssesesssssnenss | ereereersn2y GO0 419,385 [ 1iiviviiiriieiieiieeiieiieins [ veens [ evveiiesseesieesesesesieins | cvevienans 2,358,419,365

MetLife EXChange TIUSE L.........c.ccuiviiieisieieseeeseseeessieessiesens | cevesiesesssssssssesssssssesinnes | sevessessensesssssesssssnesienss | seneniereene@ 144,285,000 | 1voivoieiiieiiisiieieiicieiieies | eveieisseiesssesesiesssiens | evesesssssssesssssssesssssssenss | evens | eresesssssssessessssesessssenes | svesessessens 214,285,000
Metlife Investment Management, LLC ...........cooiiirieicieieeiesienieis | cevveiesesisssssesssssssssesssns | sessssessesissssssssesssssssesssns | sessssessessssssssssesssssssessnsss | sesissessessesssssssesssssssessenss | sevsesessesens (35,329,256) | ...v.vecververeeirirerieissinnieis | eriens [ ererersnieneississensssnienes | oveneninnnns (35,329,256)
43-1906210 MetLife Investors DistribUtion COMPANY..........ccceiiiiiieieiiieieeiesiesieins | cerveressesesssssssesssssssesesns | sersessssesesssssssesessssesesss | sessesssssssesssssssessessssessesse | sessessessssessessssessessesesesse | srsessssessens 488,694,699 | ...ooveiieiererneieiines | e | e | e 488,694,699
. | 04-3240897... ... | MetLife Advisers, LLC ol ..(5,182,332) (380,938,418)] ...
26-1511401.............. MetLife Reinsurance Company of Vermont [T I 50,000,000 221,228,285 | .............. 410,740,631 | .coovee | v | cerverienene 552,799,304 | ....... (13,896,045,597)

51-0104167.............. Delaware American Life Insurance Company...........cccceeeevivevervecrennieies | covvevveeinnns (6,000,000) [ .evevrrereriierereieeisiinens | ervrvsreresisesesseesesssesens | cresreressssssesesssesssssesenees | seeesesisenns (20,925,967) | ....ccvvernne. (6,185,134) | ..coov. [ evvrerereeeveesieeens | e (33, 111,101 | (16,949,820)

............................ 27-1206753.............. | MetLife Consumer SErVices, INC.........ccccvveveeeverereeseereeseesieesessieens | evereesseseessnesessenessesenns | eeversreerensnnnsdh 000,000 [ eooioiiiviciceieceeesies e | eveiisieseenennn..084,970
60690........crvvene 98-0000065.............. American Life InSUrance COMPaNY..........co.ewerrerrererneenreeesernssmsesessnnennens | eonseseeeeans 476,001,334 | ...ccoenee (328,486,710) | covvvveeeerereereereernrereernens | reereesesesseeessesessssssesness | seeesenennes (248,121,968)
.. | American Life Insurance Company (Japan) . .(68,205,079)
Communications One Kabushiki Kaisha (Japan) ree [ et | e | et | erenree s 6,755,599 \
MetLife, Life Insurance Company (EGYPL).......cceveveuirieiiisiieieiseiesieis | cevveressesessssssssssssssesesss | sevessessesssssssssessssssesinsss | sesessessssissssssssesssssssessesss | sessesesssssessessssesessssessesse | sossessessssesses (1,529,694) | ...cvveveerne (1,899,375) | covovve oo | e (3,429,069) | ..cocvveveve. 3,327,404
MetLife Insurance K.K. (Japan).........cc.coeerrinrineinniineinsineeseeseesessees | e (450,403,834) | ...oovvvrirerireeierieeieeins | e (4,859,504,376) | ...ocoomrirrireirrirneiinniiens | crreereeeseeeseesesssesseesseees s (5,671,213) [ oo | e [ e (5,315,579,423) | ...ovvvvrienne 1,084,814

MetLife pojist' 0vNa a.5. (CZECh REPUDIIC)..........cuivieiciiieieiciiisieiiisiies | eveissiesieississieseissieseins | evesssssssessessssesessssessess | sessesssssssessessssessessssessesse | sessessessssessesssssssessessnsens | sossessessssessesssssssessessssanse | sssessessssessesinses 104,903 |....... 104,903
. | MetLife Solutions S.A.S. (France) . 2,424,810 [ oo [ v 2,424,410 |...
MetLife Mutual Fund Management COMPaNY (GrEECE)........currurrereies | rerrerriremeissssssesssssiesinens | serssssssessesssssssessssssesesns | sessessssessesssssssessessssessesss | sessessssessessessssessessssessesse | sossessessssesses (1,042,981) | covovreverrrrerensinnensinnins | vvenne | cererrersssenesssssessessens | cvsenesinnnns (1,042,981) | .coovvvreerreirriereireiesiennns

MetLife Services Cypress LTD. (Cyprus) Limited
MetLife Services, Sociedad Limitada (Spain)
MetLife Towarzystwo Ubezpiecze? na ?ycie i Reasekuracji S.A. (Poland|

(30,295) | ovverrrrre ABT,646 | oo | oo | eesoeesiesen 437351 [ oo
TRECX:17:)) SN ISR S (13,956) | ovoereeeeeeseesersn
............... (11,303,162) [ oo essessrsseese | evsee | eerrsessessssssessesees | eovresenn(11,303,162)

. | MetLife Services Sp. 2 0.0. (Poland)...........cccccevevemveeereeueercieeeiseesienns ....7,017,808 7,017,808 |...
MetLife Towarzystwo Funduszy Inwestycyjnych S.A. (Poland)............... (859,383) (859,383)
............................................................. MetLife Powszechne Towarzystwo Emerytalne (Poland)...........ccccccc..e. (523,866) | ..veovenvereereereernneneerernnnes | reeee | eerreereeeesneeneessesseennnes | ceneeneenneneneens(923,606)
............................................................. MetLife Societate de Administrare a unui Fond de Pensii Administrat Priy (88,107) [ cvvvrererreererrirsieireiens [ erveies | eerersiesessesessesieniens | ceereeisnieneennens(88,107)
................................. Metroplitan Life Training and Consulting S.R.L ......ccccoevvevvieiecciiirennns 367,454 367,454

. | AA-9680001.. ... | Metropolitan Life Asigurari S.A. (ROMANIa).........ccccevreriererieereserinenns ..(600,818) ..(647,702)]...
................................. Joint Stock Company MetLIfe Insurance Company (formerly Closed Joir] 732,081 | ... rrveree | e | soeenenenn(1,573,872)

............................................................. MetLife Slovakia s.r.0. (SIOVaKIa).........cc.c.couruvriiiriinriiiniiniinns | s | o | s | | e 2880H49T | [ [ | nn..23,804,451




Annual Statement for the year 2016 of the

New England Life Insurance Company

SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)

. 102-0649738...

. | AA-1860015..

AA-2980001.............

80-0946518..............

.. |ALICO Hellas Single Member Limited Liability Company (Greece)...

... | MetLife Columbia Serguros de Vida S.A. (Columbia)
.. |ALICO Properties, Inc. (USA-Delaware)...
.. | Iris Properties, Inc. (USA-Delaware)..

... | MetLife Global Holding Company | GmbH (Swiss
. | MetLife Insurance Limited (UK)...........ccccoevrvrennnen.
. | MetLife Europe Services Limited (Ireland).................

. | MetLife Pensions Trustees Limited

. | MetLife Emeklilik ve Hayat A.S. (Turkey)..

. | MetLife Innovation Centre Pte. Ltd

UBB-MetLife Zhivotozastrahovatelno Drujestvo A.D. (formerly UBB-ALI(

. |ML Mililani Member, LLC

. | MetLife Treat Towers Member, LLC (11000)...

. |MetLife HCMJV 1 LP, LLC

PJSC MetLife (UKFQINE)........cvevrrieereiierereeseveeesee s sesesenen

MetLife Asset Management Corp. (Japan)............eeerrerernernsensereesnesneens
MetLife Mas, S.A. de C.V. (Mexico)

MetLife Seguros S.A. (Uruguay)
Global Properties, Inc. Japan Branch...........cccoceevevieienisiesessnnenns

MetLife Europe Insurance Limited - UK Branch (MEIL)
MetLife Europe d.a.c. (UK branch) (MEL)

MetLife Life Insurance Company S.A. (Greece)
MetLife Services EEIG (European Economic Int Group)............cccccuue...
Met Money Market Pool
DCAB40 Investment Pool
MetLife Core Property FUNd, LP ..o
AFP ProVida S.A. (Chile)
AFP Genesis Administradora de Fondos y Fidecomisos S.A. (Ecuador)
MetLife Reinsurance Company of Bermuda Ltd

MetLife FM Hotel Member, LLC ....
ML-AI MetLife Member 2, LLC
Sandpiper Cove Associates II, LLC

Park Tower JV Member, LLC
MetLife SP Holdings, LLC
Buford Logistics Center, LLC
ML North Brand Member, LLC

MCPP Owners, LLC
Daniel / Metlife Midtown Atlanta Master, LLC (14000)
Sino-US United Metlife Insurance Company
ML-Al MetLife Member 3, LLC

MetLife Ontario Street Member, LLC
1925 WUC, LLC....ooicsesee st ses

.(25,597,500) | ....

.................. 9,828,000
.................. 2,289,224
..................... 191,367

................ 76,841,109

I (150,000,000)
O (1,916,616)

S (1,988,196)
(2,319,986) ...
O D (17,479,610)
S (1,432,848)

N — (66,158,601)

................ 19,064,052

.................. 7,560,791
................ 37,132,471

...(64,382,007) | ...

118,941,994 | ...

2,385,044

............. (144,078,966)

.................. 5,015,171
................ 47,393,464
...................... (30,420)
(29,250)
..293,630
.................. 1,336,205
................. (1,350,000)
(1,394,722)

. .71,955,019 |.
................. (6,152,601)

.................... (451,475)
827,920

................. (5,135,070)
.................. 2,426,217

(2,990,018)

................... (249,382)
...249,382

................... (390,213)

11,963,701

(11,287,671)
............. 107,234,498

4,196,330
............... 47,393,464
..................... (30,420)
..................... (29,250)

............... 38,500,000

.................... 191,367

............... 76,841,109
............ (150,000,000)
................ (1,916,616)
................ (1,988,196)

.............. (17,179,610)
................ (1,432,848)
.............. (67,276,388)
............... 19,064,052

................. 7,560,791
............... 37,132,471

(1,786,662)] ...

9,918,728 |...

...249,382 | ...

(2,696,388) | ...

..(64,382,097)| ..

-(2,319,986) | ..

118,941,994 | ...

12,924,222 | ...
....(6,707,359) | ...
...71,955,019 |...

.1,793,435




Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
9999999, | CONIOl TOAIS.......urveeveeririieiierierieriesiesiessessessssse e ssssssssssssssssssssssssssssssssnnes | svsnenssenssenssensssnsnennennsQ | covvnenennnssennensnsnneniend0 | eevnnesnsssessnssssessensneees (O 0 [ o0 | s XXX | o0 | e | e, 146,226,736

G'€S

Detailed Explanation
This explanation explains the affiliated section - Stochastic calculation of reserves is done at the company level w/ assumptions specific to the company and different mixes of business of each company can produce different results.

Therefore there are different reserves for the affiliated assuming/ceding companies that reinsure certain products' risks.




Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

domiciliary state waives the filing requirement, your response of WAIVED 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.
MARCH FILING
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
2. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
3. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?
4. Wil an actuarial opinion be filed by March 1?
APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1?
6.  Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?
7. Will the Adjustment Form (if required) be filed with state of domicile and the NAIC by April 1?
8.  Will the Supplemental Investment Risk Interrogatories be filed by April 1?
JUNE FILING
9. Will an audited financial report be filed by June 1?
10.  Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?
AUGUST FILING
11. Will regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1?

Responses
YES
YES
YES
YES

YES

YES
YES
YES

YES
YES

YES

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.

12.
13.
14.
15.

16.

17.
18.
19.
20.

21.

22.

23.

24.

25.
26.
27.

28.

29.

30.

31.

32.

33.

34.
35.
36.
37.

38.

39.

40.

41.
42.
43.
44,
45.
46.
47.
48.

49.
50.

51.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?

Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with the NAIC
by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be filed
with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the
state of domicile and electronically with the NAIC by March 1?

Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 1?
Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Actuarial Certifications Related to Hedging required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Financial Officer Certification Related to Clearly Defined Hedging Strategy required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

Will the Management Certification That the Valuation Reflects Management's Intent required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certification Related to the Reserves required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Workers' Compensation Carve-Out Supplement be filed by March 1?

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically
with the NAIC by March 1?

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by Actuarial Opinion and Memorandum Regulation
(Model 822), Section 7A(5), be filed with the state of domicile by March 15?

APRIL FILING
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
Will the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1?
Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Accident and Health Policy Experience Exhibit be filed by April 1?
Will the Analysis of Annuity Operations by Lines of Business be filed with the state of domicile and the NAIC by April 1?
Will the Analysis of Increase in Annuity Reserves During the Year be filed with the state of domicile and the NAIC by April 1?
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?

Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile
and the NAIC by April 1?

Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 30?
Will the Supplemental XXX/AXXX Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?

AUGUST FILING
Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?

54

NO
NO
NO

YES

YES
YES

NO

NO

NO

NO

NO

NO
YES
YES

NO

NO

NO

NO

YES

YES

NO
NO
YES
NO

NO

NO

NO

YES

NO
YES
NO
YES
YES
YES

SEE EXPLANATION

SEE EXPLANATION

NO
YES

NO



Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.

EXPLANATIONS: BAR CODE:
1.

—_
N

TS e et ARV ORI
TS e et WWMWWWWWWWWWWMWMWWW
TS e et 00 0

* 916 2 6 2 01 6 4 9 0000O0O0O0 =

-
w

—
'S

1 e s el AR RO O SRR
e s el WWWWNWNMMWWWWWWWWWW
TR s ot e WWWWNWNMMWWWMWWWWWW
o TS e ot e WWWWNWNMMWWWMWWWWWW
o TR e ot e WWWWNWNMMWWWWWWWWWW
% TR e ot e WWWWNWNMMWWWWWWWWWW
o TR s o e o
* 916 2 6 2 01 6 44 900000 =

25.

26.

o TS e ot e RNV RN IER AL AT
T e ot e WWWWNWNMMWWMMWWWWWW
o T e ot e WWWWNWNMMWWWWWWWWWW
T e ot e 00 O

* 916 2 6 2 016 4 3 700000 =

31.

32.

T e ot e AENER AR RSN SHNEAS AT
T e ot WWWWWMNWWWWMMWWWWWW

54.1



Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.

35.

o TR et AT PR ORI AR
* 9 16 2 6 2 016 3 6500000 =
TR e e 1 AR AP0 ER OO AR
* 91 6 2 6 2 01 6 2 2 4 0000 0 =
o TR st 1 AT PR IR AR
* 91 6 2 6 2 01 6 2 250000 0 =
T e st AR O RO R0 AR
* 916 2 6 2 016 2 2 6 00000 =

40.

1 Thodawloris sumementislrequreciobe et R0 000 0 A 00 O R
* 91 6 2 6 2 01 6 3 06 0 0 0 0 0 =

42.

5 Thodalloris smementisotfequreciobe s R0 00 0O X 0 O
* 91 6 2 6 2 01 6 2 3 00O0O0O0TO0 =

44,

45,

46.

ot TR Aw AR 00RO 0 AR
* 91 6 2 6 2 016 21600000 =*
1 Tofevitieer R an AR R0 ER O AL
* 916 2 6 2 016 2 1 7 0000 0 =
T et 1 AT 000 0 A0 0 AR
* 916 2 6 2 016 43500000 =*

50.

o TRt AT 00RO R
* 916 2 6 2016 2 2 300000 =*

54.2
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Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MISCEIIANEOUS. .......vveveeieriricrcseeiessscsesssssessessessese et ssessessesssssesssnes | sessessesseesenees 108,542 | ooovvvirieinnn. L0 (U [
2597. Summary of remaining Write-ins for LiNg 25..........cccoieviiriiiicsceeeeceeseesenens | cerisieisiienenas 108,542 | oo 108,542 | o, (O IR 0
Additional Write-ins for Summary of Operations:
1 2
Current Year

5304.  Net gain (loss) on pension and postretirement DENEfit PIANS............ceiiii s | e 135,200

5305.  Transition amoritization of unfunded pension liability ..(526,500)] ...

5397.  Summary of remaining Writ€-iNS fOr LINE 53........ i itttk 391,300)
Additional Write-ins for Nonadmitted Assets:

1 2 3
Change in Total
Current Year Total Prior Year Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col.2-Coal. 1)

2504, MISCEIIANEOUS.........evoverrveeercesareesseeesssessessse st ses s sssssss st ssssssessssssssssssssessssssssssssssssssansssans | sessssssssssssnsssssnssssnnsssans 108,542 | ovoovvereereeeireieeies 46,371 (62,171)
2597. Summary of remaining WIte=INS fOr LINE 25..........cccoviiiviiieiiiesisieciessssesissssssesesssssesssssssssssssssens | ssssesesssssssesssssssssssssesas 108,542 | oo 46,371 | oo (62,171)
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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. treasUry SECUMLES. ........cverevrrrecieerrirreeeiseesesise et ssessesssssssssessesssnes | eveees 138,461,660 | ............. 7.0 | . 138,461,660 | ..oooovorerreeereireinens | cevereeeens 138,461,660 | ............ 7.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES.........cocueuireerieererereresieessesieseees | creseresesisesssessesesinns | cvsveseesenns 0.0 [ oo e | e (0 [ A 0.0
1.22 lIssued by U.S. government sponsored agencies............cceveveveevevereenens | cevveinas 10,879,001 | ............. 0.6 | . 10,879,001 | ..oocveeeeiecvecieees | e 10,879,001 | ............. 0.6
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES)........orvvererrireiieiieiiseeseess ettt ssesssenses | eessensens 34,644,747 | ..o 1.8 | . 34,644, TAT | oo | e 34,644,747 | ............. 1.8
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccvvveveees | cerveeeiiiieicceeiies | ceveieienad 0.0 [ oo e | e (0] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccceeeeeveeviveesiceeiees | ceeveirines 5518614 | ............ 0.3 | .. 5,518,614 | ..ocoeverveeiceeiiees | e, 5,518,614 | ............ 0.3
1.43 Revenue and assessment obligations...........ccccueveenirereivernererieesesiens | evenna 61,985,193 | ............. 31 | 61,985,193 | ..o | e 61,985,193 | ............. 3.1
1.44 Industrial development and similar 0bligations.............cccceeeeivieniieeiiies e | cevreenenad 0.0 [ oo e | e (0 [ A 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL...........ccooorerurenrneineneeeenenees | eeereeeennees 914,806 | .............0.0 | corrirrnnnnd 914,806 |....oeovvreeereieerenns | ceeeereireenee 914,806 | ............. 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.. ..5,857,031 5,857,031 5,857,031
1513 Al OthET.....ooeeiceeeeeeeeeseseseiseesssssssssssssssssssssnnnns | sesesssnssnsssssssensns | onnerneensnd020) | oot | e | e 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccoooe | ovvenn. 38,277,221 | oo 1.9 | . 38,277,221 | .ooeevevereeniies | e 38,277,221 | oo 1.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.5271........ccoueeiicriieeeeesieeeeieies | cevereesesssssesseenies | ovvevesinnens 0.0 | oo e | e (0 [ I 0.0
1,523 All OthET ...t nsseees | eeeneeas 151,823,085 | ............. 77 | e 151,823,085 | ...ooooveeeeeeeneins | e 151,823,085 | ............. 7.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES)......vovvviesiesesciiet st | seensens 637,426,994 | ........... 323 | . 637,426,994 |...oovovevverierreriens | i) 637,426,994 | ........... 323
2.2 Unaffiliated non-U.S. securities (including Canada)............cccocvveverrerreverierveens | evvee 321,994,095 | ........... 16.3 | ........ 321,994,005 | ...ooovvereerieeieeen [ e 321,994,095 | ........... 16.3
2.3 Affiliated SECUMLIES.........evvrereeriririeeiseeereriesienisnsessssssssssssssssssssnsnes | senssnssnsssssssssneene | neeennensei0:00 | i | | e 0 [ oo 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........c.ovrierrrinineesseessesie s srensssessssssssenss | srsessssssssessnssssessnns | seessnssnnes 0.0 [ oo | e | e (0 [ I 0.0

. Total invested assets

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties............ovuewrrurenrerrirneneensersiesesessseessesnnens
4.4 Multifamily residential Properties............ccoevueervierereeereiieeseee e
4.5 COMMETCIAl I08NS. ...t esseneas
4.6 Mezzanine real estate 108NS..........ccvvivreerinineieieeers i
Real estate investments:

5.1 Property occupied by COMPANY........cccovveiriinieieiesseeessiesees s
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)....
Property held for sale (including $......... 0 property acquired in

satisfaction of dEDL)..........ccueviieiicccee e
Contract loans.............

Derivatives

3.3

34

35

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............ccccccoueveivevieicicercennennns
. Other invested assets

............. 0.0
............. 0.0

............. 0.0
............. 3.1
............. 0.0
............. 0.0

............. 0.0

.424,497 222
.......... 18,681,578
................. 89,769
.......... 20,607,867 | ......cc..1.0 | ...c.....20,607,867 | ..covvoncccicrincs | v 20,607,867 | ... 1.0
.......... 15,932,085 | .............08 | .........15,932,065 |....cc.ocoomrvvvriinriiens | v 15,932,065 | .............0.8
..... 1,975,179,309 | .........100.0 | ....1,975,179,309 | .......cccecveeeeee.0 | .........1,975,179,309 | .........100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........cc.cuiiiriiciiei ettt bttt b bbb bbb bbb s sas

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c..cc.eueviiririiiiciicsecsee e

2.2 Additional investment made after acquisition (Part 2, COUMN 9)...........cciuriirieriririe s 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt ettt et s et as s st se st et et et et san s s s nans
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt 0
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........uiii i o L Lttt ettt s bbbttt bbb ebes

5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 T0tals, Part 1, COIUMN 15. ...ttt

6.2 Totals, Part 3, COIUMN 13......c.oiiiiieicceeetc ettt st bbbt a ettt et st s s et et et eseanss s st st st babetersenaeas 0
7. Deduct current year's other-than-temporary impairment recognized:

S I I 1= ST - A TR 7Y [174 o T OOOEOOOO TR

7.2 Totals, Part 3, COIUMN 10.........ciiiiiiiiceneiienesi et bbb 0

8. Deduct current year's depreciation:

8.1 T0tals, Part 1, COIUMN 1. ...ttt bbb

8.2 Totals, Part 3, Column 9..... 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-7-8)..........cooiurieiiieiieieeiese sttt ebs 0
10. Deduct total nonadmitted @amMOUNLS...........cocvierieriininieeeeeeeeeeenes
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......vururrrirrirrireireieieieeeeeesesee e sse s ses s se st ess st essessessessessessassssessessessessesneens 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMbEr 31 Of PHIOT YT .........cuweureieiiiiiirerreiie ettt sse s nseens 121,258,948
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceiieiinienieniese et 8,586,983

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cvurrurrrrinrinirrireeresese s 8,586,983
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 12. ...t

3.2 Totals, Part 3, COIUMN ...ttt bttt a et ae et et en e et s s sttt s s ensnaee 0
4. ACCTUAN OF GISCOUNL......e.cvveeesies s8££ bbb 17,397
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...ttt

5.2 Totals, Part 3, COIUMN 8...........eoeoreecececee ettt sttt et es e bt et es s sttt sensnaee 0
6. Total gain (I0ss) 0N disposals, Part 3, COIUMN 18.............cooiiiiiiiiciceie ettt ettt bbb bbb bbb a e s s st s s b s bbbt bt 454,280
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cioiiiiiieie ettt s bbb bbb s et eneen 42,729,237
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............cvieiiueiiieice et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........ciiiciicieicirei ittt bbb

9.2 Totals, Part 3, COIUMN 13......c.oiiiiieieceeetccee ettt b ettt bbbt s et et e st st et et et s esns s s st st et s babatebernaeas 0
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TotalS, Part 1, COIUMN 11 ..ottt et sttt ettt st et et st et et et et esn s s e ssatabatatas

10.2 Totals, Part 3, COIUMN 10.........cuieiiiieiireieciieiee bbb 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccovrrnirriniisinesese s 87,588,371
12, TOtal VAIUBHON GIOWENCE...........ooeeeieeeiee et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt b bbb e85 2828 b £ £ s £ A28 bR bbb bbb bbb bbb bbb b st es 87,588,371
14. Deduct total NONAAMILEA BMOUNLS...........coirieieiieiiee e
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........c. ittt bbb bbbt es 87,588,371
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAN. ......c.cuuiurieriiiiiiei ittt bbb 57,244,538

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........cceuiiiiiirinirrinn e
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........covviiiuiiiiiicicee e 92,672 92,672

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.......c.ierreieiciec sttt n e
3.2 Totals, Part 3, COIUMN 12.......coiieeeeeeeectee ettt sttt bbb bbb bbbt et eb s s bbbt sttt b s seaee 0

ACCTUAL OF QISCOUNL. ......cv.eveeiete ettt et et bbb s e s st s s b b st s s b s s bbb bbbt b st b st s s A b bbb bbb bbb s bt s et s st nas

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13-ttt bbb 418,048

5.2 Totals, Part 3, COIUMN O........oeoieireeecee ettt ettt bbbttt b s st bbb ss e s bbb s seaee 499,596 917,644
Total gain (loss) on disposals, Part 3, COIUMN 19...........ciiiieiieiiectscst sttt bbb bbbt bbb bbbt s b s et 2,724,089
Deduct amounts received on disposals, Part 3, COIUMN 16............c.iuriiiiiieiieieieie sttt ettt bbbt 44,739,514
Deduct amortization Of premium @nd EPIECIALION. ............vururerereeeereeee ettt es s s s s s E a8 s et en et en st en s st s s s s s

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14 0
Deduct current year's other-than-temporary impairment recognized:

101 TOtalS, Part 1, COIUMN 15, ...ttt ettt ettt ettt s s s sttt s st et et et et esnas s e st batetas 307,373

10.2 Totals, Part 3, COIUMN 171.......o.ooeceeeeeeeeeeteeee ettt a et s s st a et sttt es s s saebes s snsssetesassnnsneetanas 307,373
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccruriuriiiriirieisiene et 15,932,056
Deduct total NONAAMITIEA BMOUNTS..........ciiiiitiie bbb bbbttt

Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiiiiriiiieieircee ettt bbbt bes 15,932,056

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PIIOT YEAN. .......c.vuiurieriririiririsie sttt st bbbt 1,479,384,400
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt s s bbbttt es 682,579,849
ACCTUBL OF GISCOUNL.......cvv ettt 4,388,534
Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.....coieriiiireiieiiee et

4.2 Part2, SECON 1, COIUMN 15, ...ttt ettt et b s sttt b seaee

4.3 Part2, Section 2, Column 13.

44 Part4, Column 11................. 0
Total gain (10sS) 0N diSPOSalS, Part 4, COIUMN 19.........uoieiiieeiecieeieireceeresreee ettt n s s st st (13,993,339
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciiiriniinieiiee ettt bbb 741,035,807
Deduct amOrtiZation Of PrEMIUM............cciiviieiiie ittt ettt bbb s a bbb bbb bbb s b s bbb s b s b b st bbbt bt bbbt b bt anas 1,665,627
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, (4,883,763)

8.2 Part2, SECHON 1, COIUMN 19, ...ttt ettt ettt s sttt b st b setee

8.3 Part 2, SECtON 2, COIUMN 6.t

8.4 Part4, COIUMN 15....... ettt 3,008,200 (1,875,563)
Deduct current year's other-than-temporary impairment recognized:
.1 PArt 1, COUMN ...ttt ettt a b bt b bbb ettt b n sttt s st s s ae bt s e nes
9.2 Part2, SECtON 1, COIUMN 17 ...ttt
9.3 Part2, SECON 2, COIUMN 14.......coviieececeeeee ettt bbbttt b bbb st bbb s e seaee
Lo = T S o) (114 I I TR 0
Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-8-748-9)..........cuiuiiiiiiiriire et 1,407,782,447
Deduct total NONAAMITIEA BMOUNES..........ciiiiiiiii bbb bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiriirierieiriereee ettt es 1,407,782,447
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SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States ..160,208,465 .169,899,568 .149,836,957 .195,158,158
Governments (Including all obligations 2. Canada.... ...16,508,343 ...15,873,331 16,919,739 12,770,000
guaranteed by governments) 3. Other Countries 18,136,404 18,782,832 18,166,106 18,119,750
4. Totals.......ccceuue ..194,853,212 .204,555,731 .184,922,802 .226,047,908
U.S. States, Territories and Possessions
(Direct and guaranteed) D, TOAIS ...ttt | et esesiessnenes | eresssssesssssessssesesssssessnseress | evessesesesesssssesssssessnsesessnies | ereressnesssessesessssesasissesassssena
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ccooverereieeiieiesees | e 5,518,614 | c.covvverern 6,670,841 | ..o 4,346,189 | .....cccvevunn. 11,160,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....coonereniresereesenrnarienes | nereessiessneenens 96,166,447 | ..ocoovvviincrenne 110,477,406 | ..ooovevvvrrncnenns 93,309,792 | ..coovrrerieninens 105,928,645
Industrial and Miscellaneous, SVO Identified 8. United States........ccoevvvrveeees | e 789,250,079 | ..oovvveiernn 828,501,990 | .....ccovvernnne 790,240,855 | ...cocvrrrrnes 801,736,990
Funds and Hybrid Securities (unaffiliated) 9. CaNnada........cooevvereeeiirieeins | e 46,044,368 | .......oovvveernns 48,928,504 | .....oovvverrnen: A7 413847 | oo 45,491,866
10._Other Countries.......ocurireenens | covvernerensrennns 275,949,727 | oo 290,059,394 | ...c.coovvriinenne 292,704,940 | ..o 276,095,778
11, TotalS. oo | s 1,111,244174 | oo, 1,167,489,888 | .......ocoeeeen. 1,130,359,642 | ..., 1,123,324,634
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns
13. Total Bonds.... ..1,407,782,447 ..1,489,193,866 ..1,412,938,425 1,466,461,187
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks...
COMMON STOCKS 20. UNItEd SEALES.....oouvvrrrvercriries | rererieeiieeriseeisesiesesssniee | covseesssssssessisessssessssssennss | sseessssessssesssesssssssssssssessons
Industrial and Miscellaneous (Unaffiliated) 21, CANAA......ceeveeeeeririeienies | ettt | erseeest et entensens | sreestese sttt enes
22, Other COUMTIES........oviiiiiiis [ corniriiisiissiiesiissiissiiniinies | corienississsisssesssessnssssssssssnens | resssesssesssssssssssssssssssenssensses
23, TotalS. ..o | i [0 PN 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StOCKS.....ees | v [0 PN 0 [ oo 0
26. Total StOCKS.....ocmmermersernsenns | oo 0 ] e 0 [ o 0
27. Total Bonds and Stocks...... | ....cccccce.e. 1,407,782,447 | .....covveenee 1,489,193,866 | .......crvenvne 1,412,938,425
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments
......................... 4.2 | 178,685,203 | ..o

......................... 0.0 {1 [ e
......................... 0.0 [ oo [ e

29,839,853 62,104,842 2 | 178,685,203 | ...cocvviiiiciinas 0

1,087,272 A 17,585,212 | oo
22,504,600 ST IO 1,629,204 |............. 15,069,928
486,797 VI I 460,403 |...oovviinis
1,542,000 A ] [

17,585,212
6,561,917
460,403

............. 19,574,819

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TORAIS ..t | s [V I (0 I [ IS 5,518,614 | oo 0 | XXX e 5,518,614 |04 |, 5,250,448 | ..o 04 | 5,518,614 | oo 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

BT NAIC Tttt | seseesensenens 4,523,853 |...ccoevene. 2,752,460 |...coorvenne. 3,204,040 |............. 25744954 | ... 62,373,673 | .......... ) 0.0, CHS P 98,598,980 | ....oovvrrrrrrrrenenn 6.9 | 92,672,917 | oo 6.3 | 98,598,980 | ...oovvrerrereirnrirrieinns

............... 1,066,936 rerrrenennenn 1,008,223 |0 01,066,936 |

....................................................................................... 0.0 {1 [ et

........................................................ 0.0 [ oo [ e

........................................................ 0.0 [ oo [ e

........................................................ 0.0 [ | e

......................... 6.3
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total

NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

............. 27,714,824 | ..........157,817,224 138,653,091 v 29,885,248 382,331,731 488,126,110 v 220,786,924 | ...........161,544,807
.42,609,878 | .. 201,434,547 | ..........229,382,563 |.............81,190,729 |............. 27,567,310 ..582,185,027 |... ..632,275,016 |... ..228,782,668 |...........353,402,359
3,159,179 |.. ..40,369,469 |............. 60,903,061 |....cooveered 811,730 | oo 109,243,439 120,572,730 |... ..51,075,783 | ..covennne 58,167,656
12,303,499 | .... .22,000,616 .35,215,330 ....48,122,499 | ... 19,010,922 |.... .16,204,408
............... 1,919,717 cereenennenn 2,268,647 cereenennnn 3,570,946 ....1,024,038 |...............1,244,609

................. 348,930
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 NAIC1 50,914,943 |........... 190,409,537 |........... 188,790,254 |........... 106,044,889 |........... 146,560,117 | ..o (V1 682,719,740 | ..o 1.8 |t XXX [ e XXX | e 521,174,933 | ........... 161,544,807
10.2 NAIC 2 51,606,226 |........... 201,434,547 |.......... 235,944,480 |............. 82,231,596 |....ccocouue. 28,634,246 | ..coooevvveinrrneeen0 [ 599,851,095 | ..cvvvvrnreneeneenc2.0 | e XXX [ e XXX | e 231,378,808 |........... 368,472,287
10.3 NAIC3... 3,159,179 |.... 140,369,469 |. 61,363,464 |.. 4,811,730 . ..109,703,842 ....51,536,186 | .. ...58,167,656
104 NAIC 4. ..o | (@) 0 [ 12,303,499 22,000,616 | ..ocvovreernen 911,215 | 0 0 e 35,215,330 19,010,922 |......ccenee 16,204,408
10.5 NAIC5..oiccecrereneneeeneneeneensssnseenensssensensssssnenees | (@)oo, (110 R 348,930 |...cocevvnne. 1,919,717 | o0 0 |0 [(C)eine 2,268,647 | ..covvvvririenen0.2 | XXX e XXX [ 1,024,038 |.....cccenve. 1,244,609
10.6 NAIC B...oevcrrrricerrircerenneneenssseenesssnenessesssssees | (@0 |0 [0 |0 |0 |0 [ (0uiiinnnn0 |00 [t e XKX s [erenenee XXX e [ 0.
10.7 TotalS.....covverereirireenes ..824,124,887 | ..
10.8 Line 10.7:a5@ % 0Of COl. 7...cvvvverevneriennsnissesssnsnsssnsnseenne | coninninnsennssnnsinnee Lo | ivvnsinneinsininnen 8T | i 35.7 | i 136 | i 123 |00 | 1000 e XXX e [ XK e [ XK e | e 57.6
11. Total Bonds Prior Year
111 NAIC Tttt | sreseneeens 29,836,464 |........... 184,424,104 | ...........201,888,890 |........... 115,171,903 | ........... 117,920,228 649,241,589 | ...oovvvrrereiinns 439 | .. 432,983,284 |........... 216,258,305
11.2 NAIC 2... ..26,373,789 |...........207,286,857 |. .109,968,286 | ... ..28,231,990 |.... ....655,847,839 ..253,350,935 | .. 402,496,904
11.3 NAIC3... 7,346,684 |.... .36,713,396 |. ....121,059,527
114 NAIC 4.t | esiesinesee s enieseneniens | e 16,439,929 |. ..49,664,499
115 NAIC Bttt neens | cheebsees s estesesensestenees | sesesseninenns 1,500,000
11.6 NAIC6
11.7 Totals..c..cvvirerrriines ..63,556,937 |....
11.8 Line 11.7 as a % of Col. 9. .43
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | creseeenenns 42,967,037 |........... 114,040,344 | ........... 136,667,812 |............. 86,251,031 |........... 141,248,709 | ..o [ v 521,174,933 | o365 | 432,983,284 | ..o 29.3 | s 521,174,933
12.2 NAIC 2.ttt | sresssssnens 12,084,779 | ....ooveee.. 80,900,324 | ........... 104,746,406 |............... 6,646,180 |.....co... 27,001,119 | .ooeeeeeeceies [ e 231,378,808 | ..ccovvivrernnnn16.2 | e 253,350,935 | .o 171 | e 231,378,808
12.3 NAIC 3... .1,001,680 |.... 17,049,637 |. 31,961,395 |.. 1,523,474 ... ....51,536,186 ..49,666,799 . ....51,536,186 |..
............... 6,184,831 |.............12,070,943 | .................755,148 v 19,010,922 reneenen. 26,383,840 v 19,010,922
12,7 TOAIS .o esssrennes | arreeseennens 56,053,496 |........... 218,279,174 | ...........286,366,556 |............. 95,175,833
12.8 Line 12.7 as a % of Col. 7..... e ..6.8 ...26.5 . 115
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10...........cococvevever | covrrreereerererenne. 39 | e 153 | o200 | e 6.7
13. Total Privately Placed Bonds
............... 7,947,906 |.............76,369,193 | .............52,122,442 | ........... 19,793,858 |.............. 5,311,408 | ..coorrirriirrinrncrnns | e 161,544,807 | o113 | 100.216,258,305 | oo 146 | XXX [ e 161,544,807
............. 39,521,447 |...........120,534,223 | ...........131,198,074 |.............75,585,416 |...............1,633,127 rrerrnrn 368,472,287 | o258 | 402,496,904 | o272 | XXX s | ... 368,472,287
2,157,499 |.... 23,319,832 |. 29,402,069 |.. .3,288,256 | ... ....58,167,656 ..71,392,728 ...58,167,656

............... 6,118,668

............... 9,929,673
999,717

................. 156,067

Line 13.7as a % of Col. 7..... .
Line 13.7 as a % of Line 10.7, Col. 7, Section 10.......................

..8.2

......................... 35

.49,626,852 |....

Includes $.....213,990,571 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.....22,999,835 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....21,976,207;

NAIC2$

.......... 0; NAIC3$

0; NAIC4$

0;

NAIC5$

0;

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations 18,476,738 |. 29,106,091 | ............28,509,508 |. 38,171,314 |...........42,674,747
1.2 Residential Mortgage-Backed Securities... ..199,528 |. . ..838,403 |. . ..11,626,449
1.3 Commercial Mortgage-Backed SECUMIES.........ccoovruriirieniierieeiies [ e e RN JET RN RN .
1.4 Other Loan-Backed and Structured SECURIES. ..........ccovvvveievrieiieiieiis | eoereisisieieiseissienans SRR s s RSN .
............ 18,676,266 | ............29,839,853 |............29,347,911 | ...........46,519,977 |...........54,301,196

156,938,398

. . 156,938,398 |.
XXX ..21,746,805

.21,746,805 |.

............ 62,104,842

.......... 178,685,203

XXX [ 178,685,203 .0

All Other Governments
2.1 Issuer Obligations 8,996,348 |. ..24,607,532 |. cereneen XXX ..34,644,747
2.2 Residential Mortgage-Backed SECUMLIES...........covvvvririnerrneinenis [ v SRR PO .
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

..25,620,669

19,574,819 |.

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities.

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. XXX ..
4.5 Totals 5518614 | o0 XXX oo | e 8,518,614 | o044 | 5,250,448 | ..ccovvvereeeree04 | 5,518,614 | oo, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
.............. 3,499,469 | ...ooviiireeieieieeens | eerereeieeieseneeieins | e 14,061,973 | .........58,802,221 | ... XXX e 3 | 15,467,415 A e 76,363,663 | oo
..1,024,384 |.............2,752,460 |.............3,204,040 |............ 11,682,981 ..4,638,388 | ........ XXXoooerene N 18,273,725 2 |, 23,302,253

Industrial and Miscellaneous (unaffiliated)
1SSUET OBlIGALIONS. .....veevveieeeceeie ettt | enreseenens 42,355,719 |.......... 360,377,520 | .......... 304,879,684 |.......... 89,391,330 |...ccco... 53,005,375 | ..oooe. XXX v [ o 850,009,628 957,776,780 | c.oovvrvererrenenn 64.7 | ... 381,391,495 | .......... 468,618,133
L 1,614212 | ... 20,655,680 |..............5,689,608 |.............. 2,546,795 |...cccovene. 3,793,720 | ooveee s XXX | s 40,300,015 T 48,389,124 29,754,148 | ............ 10,545,867

................ . . . ..443,837 140,913,760 ..80,009,734 |. 31,513,336
..23,513,950 |. 31,240,469 |... 145,587,637 ..29,524,958 |. 79,886,503
............ 73,483,881 |..........412,273,669 1,292,667,301 520,680,335 90,563,839

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3
10. Total Bonds Current Year
10.1 Issuer Obligations 357,996,724
10.2 Residential Mortgage-Backed Securities...........covvvrvrenrnrnnenininns | cereennnnn.8,838,124 ... 24,141,902 | ... 9,732,051
10.3 Commercial Mortgage-Backed SECUMEIES. ........c.veeerrrrrrirrirreireireiriens | eereeeisseneneeeeseenenns (01 N (0] 104,979,552
10.4 Other Loan-Backed and Structured Securities.............cccoeeevvreerveveens [ erviiirenas 23,513,950 |............ 31,240,469 |............ 37,310,204
10.5 SVO Identified FUNDS........ccrverierrirririsineeneieieeeeese e ieesenins | sressenes DO, S PO, S O
108 TOMAIS......ceoceece ettt entnes | eineenns 105,680,348 |.......... 444,865,982 | .......... 510,018,531
10.7 Ling 10.6 5@ % 0f COl. 7...uiviiiieiiiriieiiei st ssnensenes | seesenssnsssessssssssnes TA | i K I 35.7
1. Total Bonds Prior Year
11,1 1SSUET OBlGAtIONS. ......vvveiricieiricie et | seeesnsiees 42,728,648 | .......... 367,047,305 | .......... 402,555,014 | .......... 175,673,059 |.......... 137,037,012 | .......... ) 0.9, ORI YN ). .9 IR O ) 9,9, COI IR 1,125,041,038 | ..coovvverriiinene 76.0 | .o 572,503,936 | .......... 552,537,102
11.2 Residential Mortgage-Backed SECUTtIES...........c.evervenieerirnineircrieins [ v 10,233,987 | .cocvunvn. 28,871,973 |..ccoovveneen. 9,403,199 | ... 10,529,132 | .o 8,803,674 | .......... XXXoevrevieeins [ eorerininn ). .9, COIN P ) 9,9, SO NP 67,841,965 | ..covvriviriiirris 46 | .. 50,969,557 |............ 16,872,408
11.3 Commercial Mortgage-Backed SECUMLIES. ...........overieiierreieieisriieiinns e [ erveeeisssnsssssesssenes | covesnnes 134,742,678 |....oevn.. 6,171,082 | ooooverereieeseireirens | eereeene )., SO DU )0, SR IO ) .0, SR U 140,913,760 | coovverrerrricienas 95 [ 94,889,741 | ............ 46,024,019
11.4 Other Loan-Backed and Structured SECURtES.........c.ovvverrrerrererierinne | ereirinns 10,594,302 | ............ 50,445,008 |............ 45,425,563 | ............ 38,811,232 | .cvvrvirenes 311,532 | .o ) 0., SO PR D.0.% G ) .0, SR R 145,587,637 | coovvoevrerrrieireinns 9.8 | 46,321,624 | ............ 99,266,013
11.5 SVO Identified FUNDS.........ccovverierrireieisinrseseiecseseseeseseseseesesessenins | eresnenes .0, S U PO, S [ .0, S 0. S [ XXX | s ., S PR DO, S P L. S PO, S ., S PO, S XXX
118 TOtAIS. ...ttt | srensnnenes 63,556,937 |.......... 446,364,286 | .......... 592,126,454 | .......... 231,184,505 | .......... 146,152,218 | .......... ) 0., SO PO ).0.9 N S ) .0, S 1,479,384,400 | ..oooovvvrrinnee 100.0 |.coeeeee 764,684,858 | ......... 714,699,542
11.7 Ling 11.6: 858 % 0f Col. 9...rviiiiii e snnsnenes | aeesensenssnesseensnes 4.3 | o 30.2 | s 40.0 | oo LN 99 | DO, SN PR D0 S P 0.0 S [ 100.0 [.ooirrrnenes 0.0 N [ BT | s 48.3
12 Total Publicly Traded Bonds
12.1 1SSUET OBlIGALIONS. ......euveieiceeieiiciee et ssenes | sreesnnenees 35,042,056 |.......... 186,767,436 | .......... 196,985,811 72,800,415 |.......... 148,191,271 639,786,989
12.2 Residential Mortgage-Backed Securities... 6,344,231 19,210,806 | ... 7,266,381 21,923,231 |............20,058,557 ..74,803,206
12.3 Commercial Mortgage-Backed SECUMHIES. .........ccvrvrrrieireieierieiieniens | eenreienneneissnnens | erensensensensessnsensessess | eoerernneed 3,630,616 | oveivvirivninn 379,118 | o 80,009,734
12.4 Other Loan-Backed and Structured Securities.............cooveveveveveveveverines | evevvvivenns 14,667,209 | ............12,300,932 | .............2, 483,748 | .....cc.ce..... 73,009 | oo 29,524,958
12.5 SVO Identified Funds .. XXX XXX. [ I 0
12.6 Totals 56,053,496 |.......... 286,366,556 |............ 95,175,833 168,249,828 | ..o | 824,124,887
12.7 Ling 12.6 @5 @ % Of COl. 7.ouererieceeeeieesteere et esssestssssessessenes | oeesessessnssseseesnees (O . BT | 204 | 0.0 | 100.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10.......cccovurrirrnmenrnniinns | covvrrnnisnesseseenes 39 | e . 2200 | 6.7 A8 0.0 | 57.6
13. Total Privately Placed Bonds
131 1SSUET OBlIGAtIONS. ......vvveeeciceeieiieceree sttt | sreesnnenes 38,286,218 | .......... 202,716,175 | .......... 161,010,913 |...........75,383,683 | ..............6,291,072 | ........ XXXoooovvvvres | 0rrnn. 483,688,061 | o338 [ 552,537,102 | ..oveveriiinae 37.3 | ) 0,9 O R 483,688,061
13.2 Residential Mortgage-Backed SECUMIES...........c.evrerreneeneerernineineiinis | cereererineene 2,493,893 |....ccovvnnns 4,931,096 |....coconc.. 2,465,670 |.....ccc0eeeee655,208 | oo | cveeeen XK | e 10,545,867 | el 07 [ 16,872,408 | ...coovveereiercnne 1A e ) 0,9 O IS 10,545,867
13.3 Commercial Mortgage-Backed SECUMLIES..........ceiriirieiiieieiiieniens | errsreseissieseesssesenns | sresessssesensssssessesenss | soeesssenses 25,348,936 | .............5,720,563 |......c....... 843,837 | oo XXX i | eeeeen31,513,336 | 2.2 | 46,024,019 | oo 3 [ D,9.9. G IR 31,513,336
13.4 Other Loan-Backed and Structured SECUMties..........c.couueverninerncereinns | corerrerineene 8,846,741 | ........... 18,939,537 |...ocovvnnee 34,826,456 |...........17,064,143 | ............... 209,626 | ........ XXX.oovivrirrens | verereennn 79,886,503 | oo 5.6 | 99,266,013 | ..o 6.7 | ) 0,9, SO IR 79,886,503
13.5 SVO Identified FUNDS.........covveeieriirirririniicreressesesssiseenesnines | sreneesees D 0,%, SN [P 0,9, SO XXX | ereneenee XX e v XX i Lo | s | e 0.0 [ 20,0 SN R D0, SO IR 0,0 SR [P RP 0
138 TOMAIS. ...ttt | sressenenes 49,626,852 |.......... 226,586,808 |.......... 223,651,975 | ............ 98,823,597 |....covene.. 6,944,535 | ..o | 605,633,767 | ..evvreerrreennenes 423 | 714,699,542 | ..o 482 | ... ) 0.0 I R 605,633,767
13.7 Ling 13.6 @5 @ % Of COl. 7.eueviriceceeieeeteeiseie et cseesestssisessessenes | oeesessessssssesessnnes L I 374 369 | 16.3 | oo 1A ] 0.0 | 100.0 |.ovorenee ) .0 O I )0.% G S )., SO I P 0,9 C [ 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccccovrrrinrnmenriniinne | covnirnrsssessesneees 35 | o, 15.8 w156 | 6.9 | s 05 | o000 | i 424 |........... L. S PO, S ., S . S [ 424
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year
2. Cost of short-term inVeStMENtS ACUINET. .........ceriiueiricieieiie ettt ssssenses | eresetsssstesessesesssssesesnsesessnsnsenns 111,319,466 | ..o TA1,3T9,4B6 | ....vececececececececece ettt ettt ettt et eteteaeaes | oesesssessssess s e s s s s sesssssssnsssssssssssnsnsnsnsnans | etetesesaset et et et et et et et et et et et et et et et et et et et s s s s anan s
3. ACCIUAL OF QISCOUNL. .......vivvietcttee sttt bbb s bbb b bt bbbt ssnsebns | etsssssesessnsesessseses s ea s s s s b s e s s s eee 57,813 | oo Lo 83 1< T O U DU
4. Unrealized valuation iNCrEase (ECTEASE)..........uirirreuiiriieiseissieie ettt sse s sssssssessessnsens | sssessesssssssessessssessesssessessssssessessessssessessnsns L0 O OO PO TP BT T OO OT PP PTPTPOTRRPPRTRO
5. Total gain (I0SS) ON QISPOSAIS..........vuiueiireieiriieieieieie sttt ettt se b e s st s esebenses | bebsssesessssesessseses st sese b st et et asesebnreses 4318 | 4,318 | ot | ettt ettt ettt et sesaet | 4eetebetseE et et e R Rt A bt R ekt a ettt nns
6. Deduct consideration reCeived 0N AISPOSAIS...........coviueuriiierniiiieisisieeisieisissse et sesssessssnsesens | sresesssissesessssessssssesessssesessnsesesans 95,402,423 | oo 5,402,423 | ..ottt enes | eeeteet ettt e et e et st e st etete e steseeessretes | seeteereteret et et st et e et et et et et et et st et e e etere s eeeenenas
7. Deduct amOrtization Of PIEMIUM...........c.ueiiuiiiiiice sttt | bbb sses bbbt s bbbt 0 O OO0 OO DO PO T OSSO P SRS T SRR
8. Total foreign exchange change in book/adjusted CarMYING VAIUE............ccviieieiiinieieieisie s | seressessssssesesssses e sessessssssessesssssssessessnsns L0 OO OO OO TSP DTS EOO TP PT PP PP PTPOTRPPPRTTON
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccovurirrrirrenieniniriiens | et 15,979,174 | oo 15,979,174 | oo 0 | et 0 | e 0
11. Deduct total NONAAMIEd AMOUNLS...........cvuevirieireiieiirei ettt | fnebte st st L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cieieiiiiieieiisiessissiesenssssssensssssesssssesss | aosessessssssessssssssssassessssassessssanees 15,979,174 | oo 15,979,174 | oo [0 (O 0
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 9, PHIOE YEAT).........c.uwururririerereiseseseeseiseesseesessasssssssesssesssssssessssesessessesssssessssssssessessssssessesssssessesssssnssns

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12.........cc.coeovrrrrrrinrrnenesnrniens 225,393
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14.........ccccvvveviininriniereirninnns (265,251)

16,705,194

(39,858)

Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17
3.2 Section 2, Column 19

(180,836)
(11,166)

(192,002)

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22..........ccieiiiiieiice et bbbt bbb bbb s bbb bbbt et es bbb st s s st aeee
Considerations received/(paid) on terminations, SECON 2, COIUMN 15..........c.iuiiiuriieieir ettt st et

Amortization:
8.1 SECHON 1, COIUMN 9.ttt st s8Rt (12,158)
6.2 SECHON 2, COIUMN 27ttt ettt b e bbb bbb e bbbt bbb a bbb s s b b e b bt et b st s et et en et b nas (21,297)

2,024,171

1,732,642

(33,455)

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20........cuiicieieeiicieis ittt bbbttt R bbbt
7.2 SECHON 2, COIUMN 23.......oeiieieiiee ettt bbb s bbbt bbbt b bbbt bt

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8.ttt ettt ettt s st s e e et e et ae e et s sn e e s s et b n et et s set et an st e s st et es s ansanas 4,865,479
8.2 Section 2, Column 20.. (3,034,952)

1,830,527

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =546+ 7 4 8)....ciciiiiiiisieceseee ettt
DEAUCE NONAAMILEA BSSELS........uurvurerriieciiciieeiri ittt

Statement value at end of current period (LINE 9 MINUS LINE 10).........cruuiurerirreireieeseeereieesseeesessesssessseessessssass et ess et ss s st s bbb sttt en e

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Value, DECember 31, Prior YEAr (LINE 6 PHIOT YEAI)...........v.vevsoseeosossssososossesossssssosossssssosososossososossosossssssosososoesososos
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)..........o.ooeeeoreosoesoseosoeososomsosesoe

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS..........c.coeeuereierersneenneneennes
3.12 Section 1, Column 15, PriOr YEAI........erverererrrerereersereeseeeseeseiseesssesesseesees 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MiNUS.............coevevevvevevereereesiereneenas
3.14 Section 1, Column 18, PriOr YEAI.........ccverevrereiirsieiessiesieesesssiese s essessees 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..
3.22 Section 1, COlUMN 17, PHOF YEAI........cvirrrirreieieiesisseseessesssesessseeees . 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, PriOr YEAr.........ccvereeereererreeneeseereeeseeseiseesseeseeseesnes 0 0

SUDLOtAl (LINE 3.1 MINUS LINE 3.2)....cuouiviieiieiicicte ettt bbbttt bbb b a4 s s b s b bt st bbb s s s a bbb s R bt bbb s b s s bbb b st n e

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)..........cccccvvunrenne

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........cccccveveveriererreesrereirerenenne 0

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiirieririiceie ettt ettt b £ 8 S8R E £ 8 £EEeEEeEEb R E bbbt

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terminations in Prior YEar............ccvvveveveireveieierseeseseieseeeiens
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year.

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 =5.1 = 5.2) ..ottt bbb
DEdUCE NONAAMILEA BSSELS........eurvuierriieciiiieeireri ittt

Statement value at end of current period (LiNE 6 MINUS LINE 7).......c.cviieiiiieeieiitecieiie ettt b st bbbttt bbbttt nenn

Si11

18,561,935

18,561,935
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUsIP Description Description | Carrying Value Value
Replicated Assets Open

12518*MX5.....| CDX.NA.IG.27 /S I 22,000,000 | ........ 19,948,208 | ........ 23,411,652 |09/27/2016 |12/20/2021 | CDX.NA.IG.27 Credit Default Swap. | ............. 234,751 | oo 338,902 {912803 CH 4 |TREASURY STRIP (PRIN).............. | FSIRN [ 19,713,457 | ........ 23,072,750
12518*MX5..... | CDX.NA.IG.27 /2 (TSR RN 7,327,589 | ...co..e. 9,006,562 | ...ovrrerrrnns | errnirrienenes CDX.NA.IG.27 Credit Default SWap. | ...ccccovrrnrnmerninns | ceevnrssessessesssssennes 912803 CK 7 |TREASURY STRIP (PRIN).............. | PO [ 7,327,589 | .......... 9,006,562
9999999, TOAl.....cuieieriiiscirerei ittt entenies | ersenaa 27,275,797 | ........ 32,418,214 |..... XXXeoooe [ e D0, S R 0,0 ST [N 234,751 | .o 338,902 |........ D0, S [P RROOON .3, ST [T XXX | e 27,041,046 | ........ 32,079,312




Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (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 Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY..........covuveviiieeicseieseiceee et seisins | cveeresessiessssssessssssesesense2. | eveseesissssaenas 39,537,208 | ..o L [ 26,455,610 | .oocvcverereieiecieini L [ 26,702,311 | ooveeeeeeeeee L [ 27,026,956 | ..coovovecreieieisieean Y2 I 39,537,208
Add: Opened or Acquired TranSactions............cccevevevveeveriees | covreerrneresreeseeeseessesesenns L 26,455,610 [ .oovovieeieeieeeerisieiies [ e | v T e 27,026,956 | .....cvovireeeiiieieeeennieens | s | sesesises e sssesenes Y2 53,482,566
Add: Increases in Replication (Synthetic Asset)

Transactions Statement ValUue............ccoovvieenieieniinns | ceverennnens XXX rirvrevneireinns | ververesenensssssesssessensiens | cossennenenns ). 0 G IR 246,701 | ..o XXX oevvirrieneinns | cerereissenensssesssesennns | cnenienens 9.9, 0 SO IPOURR 248,841 |......o....... 9.0, SO IPOURRRY 495,542
Less: Closed or Disposed of Transactions............cccevcveeerverees | cvrevrevsieiieiseiese s V2 39,537,208 | ...t | e | eerrre s T o 26,702,311 | oo eeees | e e | e s I I 66,239,519
Less: Positions Disposed of for

Failing EffECtVENESS CHILETIA. ... rverieceereerireieiieeiseieiees | reessseeesesssessssssssessssssness | stessssessssessssssessssessessssssnsss | seseesessasssssessessesssnssessessanss | sesessessnsssessessasssnssnssessansnss | sesessssssnssessesssssnssessasssnssnss | sesnsssessasssssessessosssssessessans | sessessesssssssssessasssssnssassansns | sessesssessessossnssnssessassanssnssns | sesasssssessosssssnssessassnsnnes [0 R 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value.............ccovvveeeiiereciniens | oveereninnnas XXX otteviririeenes [ rririeerisiessssessseesssesnens | eresissesenas XXX orievirieeienes [ vrieieeiisessseesesesensssiens | eerssissesenes XXX oeiieririeeienes [ viiseescesissessseessseiens | ersnissesanes XXX otiveriieiiiines L rresiissessesssseesssenens | ensnesannns XXX oiieieriiieies | e 0
ENAING INVENIOMY.....vuiviiieiieiciiieieisi e ssieserssisssessssssssnsensessnes | evsesssssssenssssssesssssnsensessnse || orsessesssssssesaa 26,455,610 | oo | I I 26,702,311 | oo | I I 27,026,956 | ..oovoriieieiiiisieissisneas T, 27,275,797 | oo | I I 27,275,797

€LIs




Annual Statement for the year 2016 ofthe IN@W England Life 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, SECtion 1, COIUMN T4 ...t 18,561,935

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............c.ccceuevivriveiecreesiecceseeee e

3. TOAI (LINE T PIUS LINE 2)..e.vuieiviieeteieteteiee sttt ettt ettt ettt st ae bttt bbb bR b e s s b bRt b s s e s b s st b e b et s A bbb b s s b ettt s et b et et s st bbbt ensntess 18,561,935
4. PartD, SECHON 1, COIUMN B.....ouveeete ettt b st b bbbt bbbt b bt aneen 18,681,578

5. PartD, SECHON 1, COIUMN B.....oveeeiieireietieiet etttk sttt ettt en (119,643)

6. Total (LINe 3 MINUS LINE 4 MINUS LINE 5).......oureeiueeeiieiseeereeeieeeeetsese st e eeseess s e ss e st essseese s et ss a8 e 2842842588 eE 842 e 28 e E e s n bbb en e 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.........coueieiiiriieie ettt bbbt bbb bbb s bbbt b bbb s sae s 19,005,614

8. Part B, SECHON 1, COUMN 13.........oiiieiiiieeiiicriisiessi st

9. TOLAI (LINE 7 PIUS LINE 8)....vueueeeerriseieeeeeie sttt isees et e et s s8££ 8428558248422 E 82848 e n e s e st e sreen 19,005,614
10, Part D, SECHON 1, COIUMN B......couuvrirriiriiiieiessieessiess sttt 19,147,060

11, Part D, SECHON 1, COIUMN Q... ettt s bbbt s ettt (141,446)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....uvuivieeieictieisieieiscte ettt ettt sttt s sttt b s s s s sttt bt n s s et s sttt s st n e s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21.....o.eiiiieictciese ettt ettt bbbttt 23,263,346

14. Part B, Section 1, Column 20

15, Part D, SECHON 1, COIUMN 1. ittt b s 23,263,346

16.  Total (LINE 13 PIUS LINE 14 MINUS LINE 15)......coucvivieeiieiiiiteiieictse ettt bbbt bbb s st s s b bbb bbb s bbbttt ns 0

Si14



Annual Statement for the year 2016 ofthe IN@W England Life Insurance Company

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

. Book/adjusted carrying value, December 31 of Prior YEar...........c.cvevevieeveeeciiereeeeece e

. Cost of cash eqUIVAIENS ACUIFEH. .......c.uvererrirreicireie ittt eneeen

. Accrual of discount

. Unrealized valuation iNCrease (AECrEASE).........owuwwrrurerrrererirreeneereiseesssise s essssssesssssssessessssssessns

. Total gain (I0SS) ON ISPOSAIS.........cevereerrriierrireereereeseeesei ettt es s ensns

. Deduct consideration received 0N diSPOSAS............curererrureirnrereisieeereiee e eeesesens

. Deduct amortization Of PrEMIUM. ..ottt eneeen

. Total foreign exchange change in book/adjusted carrying Valug.............cccccvevereveeecvecrsiciecisenns

. Deduct current year's other-than-temporary impairment recognized.............ccoeveeerrerereseeneenseenceneens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

. Deduct total nonadmitted @mOUNLS.............cccviieiiiiiirice et

12. Statement value at end of current period (Line 10 minUS LINE 11)....cvucveeviiieeieiieiesisssisiei e

.............................. 5,997,033

.............................. 5,997,033

()

Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

EO1, E02, EO3
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Farm Mortgages
0000192844..........coevrreerirerrnerirerireeens | e Fresno, CA........ 02/05/2009 | .............. 6.650 | .o 7,761,456 | - 1941 | - e - ...30,776,020 |10/06/2014
0000192901 [ OSCROIAL ..o A 12/15/2008 4.090 | ... 271,087 | - 95 | - - ..1,160,500 | 06/29/2012
0000192905 .| eeeeeee | McLean Il 12/08/2008 4000 | 794,124 | - 135 | - - v 1,518,300 | 07/15/2016
0000192967 .......corermerrrererneereerienieenns | eeverireees L8 SalIE. ..o IL 12/15/2008 | .............. 3.830 | .. 697,346 | - 378 | - e e | e 4,146,500 |08/21/2014
0000192971 . | McLean Il 11/12/2008 3.830 | ... 268,521 | - 147 | - - ..1,963,260 | 10/27/2015
0000192972 Il 10/31/2008 3.830 | .. 273,332 | - 149 | - - .1,911,480 |07/22/2015
0000192973 Il 12/23/2008 .3.830 ..690,432 | - 368 | - - ..4,578,850 | 09/05/2014
0000192997. Humboldt 01/06/2009 .3.750 .405,299 | - 254 | - - ,171,630 |08/26/2014
0000195007 . | Kern 12/05/2011 .6.400 787,728 | - 3,596 | - - ....19,894,030 |11/02/2015
0000195525 s [ LAfaYBHE. ....oeo s 03/28/2012 4.900 ... 806,948 | - 163 | - e | e 1,462,500 |02/17/2012
0000196750. Kings 02/27/2014 4.600 .11,663,891 | - 2,441 | - - .21,975,220 | 12/13/2013
0000196865 e [ TUIAPE s 02/27/2014 4.900 ..4,453,253 | - 1173 | - s | 9,142,410 | 01/27/2014
0000196972 . | Wilkin 06/06/2014 .3.700 474,559 | - 8 |- - 839,370 |03/10/2014
0000197213. Kings. 10/02/2014 4.500 ,530,282 | - 1,752 | - - ....26,141,590 |08/22/2014
0000197356 . | DeSoto 12/03/2014 4.150 13,132,386 | - 3274 | - - ....37,704,290 | 05/27/2016
0000198670. [ JACKSON....o s 11/09/2016 .3.580 999,241 | - 9| - - ..2,184,000 | 09/30/2016
0000198681 | eveeerennn | Scott IL 11/17/2016 .2.950 ,849,506 | - 6| - - ..5,711,900 | 10/05/2016
00001987 11....covererrireierierienirenins | eeverirenes Sublette WY........ 1212172016 | ...ovveneve. 3.350 | oo 1,496,271 | - 21 | - e e | e ,015,990 | 10/06/2016
0000198765......covereeririsseissressnessenssseans | eeerenenes LafAYBHE. e MO........ 11/30/2016 | ...oovvvnneens 3.890 | .o 1,742,000 | - C s s S e | 2,681,300 | 11/11/2016
0199999. Total - Mortgages in GOOd Standing = FAM MOMGAGES. ... ...vurererriiiereieeisssesessessesssseesssssssessss s ses st sans s ess st sersans | fesssessasssessess s s ees s en bbbt en st en 62,097,663 | ..o 15,909 0 0 183,979,140 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
0000702514 .... | THE WOODLANDS. L 03/21/2013 . 22,990,707 | - 1,488 | - - ...41,329,739 |10/17/2016
0000702885. . . | DALLAS L 12/28/2016 | ...oovveeere 4650 | oo 1,500,001 | - e —————— - e | e 4,106,216 |08/03/2016
0000702889.........ccorevmrereirereeeeserieeens [ reerieees LOS ANGELES........cooiieriniineieiiseieisssiesisenienes CA....... 12/09/2016 | ..ooovvreen.3.360 | oo 500,000 | - s s e | e 1,099,869 |12/01/2016
0000702892........cocmrvieririieisrissesnrsniniins | cerennrnns ANAHEIM. ..o CA..... 12/16/2016 |.............3.400 |....... 500,000 | - s LT S s | 908,760 | 01/01/2017
0599999. Total - Mortgages in Good Standing - Commercial MOMHGAGES = All ONET........ oottt ettt sisms | eaeeieesseanseeseesessesee et et eeteesee s et enses et eetensenetsesensesnssnsenss | fessessessesassasiacs 25,490,708 | ..o 1,488 0 0 ...47,444 584 XXX
0899999. Total - MOrtgages iN GO0 SEANGING. ... vuterrerersits ittt ers s ese s ses st 8810880k 1e 4410888k s bbbttt | dbnesensonsnnsanean 87,588,371 | oo 17,397 0 0 231,423,724 XXX
3309999, TOAIS......veuvererereceraeeeerieiieeeeeesteiiies eresees s s et R R ee HieEL e e RS ettt | eresneinnnee e 87,588,371 | oo 17,397 0 0 231,423,724 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure $..........0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE B - PART 2

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

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 - Farm Mortgages

0000198670. Jackson e | MOl s 11/09/2016 999,233 2,184,000
0000198681 Scott . [ 11/17/2016. 5,711,900
0000198711 Sublette e | WY e [ 12/21/2016 . 8,015,990
0000198765 Lafayette MO . | 11/30/2016 1,742,000 2,681,300
0199999. Total - Mortgages in Good Standing = FAIM MOMGAgES. ......cc.vuwurereurerereisieeesessesceesreeseessesessesseseesssseseeseaeesesassesesessessse et eessssessesansesssssessesansessesases 6,086,983 0 18,593,190
Mortgages in Good Standing - Commercial Mortgages - All Other

0000702885. DALLAS ... LI O SRR 12/28/2016 1,500,001 4,106,216
0000702889 LOS ANGELES CA i | e 12/09/2016 500,000 1,099,869
0000702892 ANAHEIM CA . [12/16/2016 500,000 | = i | s 908,760
0599999. Total - Mortgages in Good Standing - COMMEICIAl MOIGAGES = All ONET.........c. ettt ettt sttt st st s et eesseeeseseeteeseeeeseeessetsesemee | fefseeesesseseeaeseeseeseeseseeseeeeaeEeeseeseEseEee8eEeEaeEoe8eEseEseEeeEeEseEeEeeEeeseE e b eeEeeseeeEseteesee et et entensessntensensesnsantes | sesessssansessessnssssassesnsanes 2,500,001 0 6,114,845
0899999. Total - Mortgages in Good Standing 8,586,983 0 24,708,035
3399999. Totals. 8,586,983 0 24,708,035
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SCHEDULE B - PART 3

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

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

Mortgages Closed by Repayment
0000702358 .. | ALPHARETTA 05/26/2011. [ 09/29/2016. | .. ...14,150,000 | - - - - 14,150,000 14,150,000 - 0
0000702363 .. INEW YORK (MANHATTAN). .| 06/10/2011. | 05/20/2016. | .. ...15,000,000 | - - - - 15,000,000 15,000,000 - 0
0199999. Total - Mortgages Closed by Repayment 29,150,000 0 0 [, {01 0 29,150,000 29,150,000 0 0 0
Mortgages With Partial Repayments
Scheduled Repayments........ | 2,624,956 2,624,956 0
0299999. Total - Mortgages With Partial REpaymMeNts..........cceiiiimirieiesceiei s 0 0 2,624,956 2,624,956 0 0 0
Mortgages Disposed
0000702755 . |PORTLAND... . |OR.. ‘ 10/29/2015. |08/01/2016. . ...10,500,000 | - - 10,500,000 10,954,281 ....454,280 ....454,280
0399999. Total - Mortgages DispoSed..........cuieireiremcrenirisininnes 10,500,000 0 10,500,000 10,954,281 0 ....454,280 ....454,280
0599999. Total MOMGAGES.............cvvviveriiiiiiiiicrienir e 39,650,000 0 () (0 [ (U [ 0 42,274,957 42,729,237 0 454,280 | oo 454,280
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired |Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Landmark Equity Partners XIV, L.P........ccccccourionenes [ v Simsbury............cocc... CT..... LaNAMAIK.......ooovieiiieceeceeceieceeeesesiesesiesesienens | e 12/19/2008| ........3 | ...........2,356,875 | ........... 1,981,458 | ........ 1,981,458 | ....... (117,605) | oo | s 307,373 49,561 | ............ 326,492 | ....... 0.200
Life Insurance Community Investment Initiative, L.L.C. . | Boston.... . [MAL... Life Insurance Community ... [01/01/1999 .. 551,585 551,585 | ........... (3,259) 16,797 | oo | v 0.600
Massachusetts Capital Resource Company . | Boston.... .. [MA..... Massachusetts Capital Resourc v | vererenes | 08/30/1996 ..o | 2,910,457 | 3,863,773 | ........ 3,863,773 | ..cieii(435,870) [ oo e [ oo | e | e 749,986 | .o | e 4.600
Massachusetts Capital Resource Company, LP.......... | ........ Boston.........cccccuenenee MA..... Massachusetts Capital ReSOUrCe............ccccocveiiivenins | covinriians 08/30/1996] .......ccc0. | ev.......6,085,811 | oo 8,229,096 | ......... 8,229,096 | ........ 961,190 | ..o [ e | e e [ | | o 7.000
Odyssey Investment Partners Fund IV, LP..........ccccoc. | cevnenee New York.......coooeenne NY...... Odyssey Investment Partners.... 12/23/2008] ........3 | ... 755,701 | oo 1,306,143 | ......... 1,306,143 | ......... 13,592 293,613 | oo 782,116 | ....... 0.200
999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili ..........ccccoooiriiiiiieiioiciiisisiessseiesssssseiisissenes cossssnsesnesnsessessesssssnsensessssensensens | aveeneens 12,080,181 | oviians 15,932,055 | ....... 15,932,055 | ........ 418,048 | ................... 0f.... 307,373 | .o [0 [ (L) 1,109,957 XXX
Any Other Class of Assets - Unaffiliated
General Deal \ | General Deal T O o ) O P P P P e e 0.100
4299999. Total - Any Other Class of Asset - Unaffiliated. ........oviiiiiiiiniississn s . w0 [ 0 0 0 0 0 0 0 0 XXX
4499999, SUDOtAl = UNAFIIIBIEA. ... ettt 48Rttt | conneees 1 25000, 18T | crirenens 15,932,055 | ....... 15,932,055 | ........ 418,048 | .o | e 307,373 ..1,108,608 XXX
4699999. Totals 15,932,055 | ....... 15,932,055 | ........ 418,048 | ......occooee00 | oo 307,373 ..1,108,608 XXX
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Landmark Equity Partners XIV, L.P. Simsbury Landmark.........ccevveenee 12/19/2008. 3 .0.200

Odyssey Investment Partners Fund IV, LP <o | New York . | Odyssey Investment Partners . [ 12/23/2008. 3
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

p000911 - MetLife LHH Member, LLC. LS ANGEIeS.......ovverearenincreseieinisnnnnenenninnns | CAirieces [METLIFE ot 11/08/2012. 5,156 L1
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 5,156 0 XXX
4499999. Subtotal - Unaffiliated (O I 87,516 | o 0 XXX
4599999. Subtotal - Affiliated... 0 5,156 0 XXX
4699999. Totals (V) [ 92,672 | oo 0 XXX
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change 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 in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Bonds - Affiliated
Normal Distributions and/or
59219# 10 9 | Metropolitan Money Market Pool .. .. | New York NY.. | adjustments 12/31/2016. [ 12/31/2016. | ....... 36,567,292 | ..cooiiiiieenes [ e | e | {0 PRI o 36,567,292 |....36,567,292 0 [ i 40,401
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlylng Characteristics of Bonds - Affiliated..........coooiiriniiniiiins e | e 36,567,292 | ..o (| 0 | e (| (O I [ 0] . 36,567,292 | ....36,567,292 0 0 0] s 40,401
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Normal Distributions and/or
Landmark Equity Partners XIV, L.P.......cc.coovrnrnneninen Simsbury........ccooeeeee. CT.. | adjustments 12/19/2008. | 12/31/2016. | ............ A27,857 | oo | eerrereeieineinniens | cereeseeensnees | e (01 TR [V 427,857 | ........ 427,857 0
Normal Distributions and/or
Life Insurance Community Investment Initiative, L.L.C.......... Boston.......ccoceveriinen. MA. | adjustments 01/01/1999. | 12/31/2016. 128 | e v [ e | e 0 128 128 0
Normal Distributions and/or
Massachusetts Capital Resource Company.... Boston MA. | adjustments 08/30/1996. | 12/31/2016. | ............ 469,511 [ | v | s | s {1 R R 469,511 | ........ 469,511 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............c.ccocoriviiis coviiriiniisieisiseieieisenes | evieieinns 897,496 | ..o { ] 0 | o { ] 0 0 0 897,49 | ........ 897,496 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p000911 - MetLife LHH Member, LLC. | Los Angeles | CA.. ‘ Metlife......ovrierininiiieniens 11/08/2012. | 09/01/2016. | .........4,051,040 | ........ 499,596 | .. | s | e | e 499,596 | ..o | s 4,550,636 | ..... 7274725 | oo | s 2,724,089 | ....... 2,724,089 | ...oocvenn (8,445)
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ..o cvnvinsscseisnnissinseinsnnees | coneeeen,051,040 | 10000499596 | o0 | o0 |0 | e 499,596 | ..o 0 [ e 4,550,636 | ..... T2T4725 | oo 0. 2,724,089 | ....... 2,724,089 | ............. (8,445)
4499999. Subtotal - UNAFfIlIAEA. .. ...cvuereereeiessiri i e ensent st sessnsssnsennssnsenessnsssnssnnsnensnne | e 89498 | i 0]. .0 .. L0 . 0 0 897,49 | ...... 897,496 0 0 0 0
4599999, SUDOLAI = AFIIBIEA. ... ettt R LR E Rttt | nnnias 40,618,332 | ........ 499,596 | ..ovovriniiin 0 | s (] [ [ I 499,596 | ..oooviriiri 0] . 41,117,928 |...43,842,017 | ..ol 0] . 2,724,089 | ....... 2,724,089 | ...cco.cen. 31,956
4899999, TOMAIS........vvveerseeeeisertseeese st es s es ek e8RS bR eeRReeR LRttt | areaas 41,515,828 | ........ 499,596 | ...oovrvrcrnnen (01 [ (V1 I (1 [ 499,596 | ..ooovvrrcrinnn (V)N [ 42,015,424 | ... 44,739,513 | oo 0 .. 2,724,089 | ....... 2,724,089 | ............ 31,956
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

(1 E

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
3 |4 5 8 9 12 13 16 17 20 21 22
F
0
r Unrealized Stated
ei NAIC Rate Used Valuation Current Year's Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Effective Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Rate of | Rate of During Year | Acquired Date
U.S. Government - Issuer Obligations
912803 CH 4 |UNITED STATES TREASURY. @....| . 14,987,900 |..... 70.344 ....23,565,156 | ... 33,500,000 20,134,171 | oo [ e 752168 [ s [ v [ | e 3.844 03/31/2009. | 05/15/2030.
912803 CK 7 |UNITED STATES TREASURY 0% 2/15/2031.... @.... | Al 13,140,160 |..... 69.281 | ............22,170,000 | ............ 32,000,000 | ........... 18,037,143 | cooooeeerrieiis JUUOUROOOY & 1 81T T VURTOURURURRTUR) OTIURPPURORTORPOTR) IOPORUORRS DOV 4.101 03/11/2009. | 02/15/2031.
912803 EA 7 |UNITED STATES TREASURY SP 0 02/15/43..........ccccouvvvmrrene (@55 I [ I (1 I 3,537,600 |..... 43758 | o 4,375,781 | oo 10,000,000 | ...cvvveene 4,044,118 | .o | e LTIV A [UTTRTNIO EORTRTIRION EORRPRTON PO 3.496 02/20/2013. | 02/15/2043.
912810 PU 6 |UNITED STATES TREASURY. SD.. ..326,750 |...134.234 320,000 325,552 (170 ) S (USRI PPN 5.000 |...... 4.865 10/10/2007. | 05/15/2037.
912810 PX 0 |UNITED STATES TREASURY. SD.. |.. [l 241,285 |...126.250 | .... 230,000 239,403 (267) | vvvrerereereerinnns [ e [ e 4500 |...... 4.208 11/13/2008. | 05/15/2038.
912810 QA 9 |UNITED STATES TREASURY US Treasury 3.5%.........cccoeeereeeremrrecrsenerneenns SD. | [ | e L [ 963,285 |...109.313 | ..cccoovrrenne 1,093,125 | covovrrrne 1,000,000 969,402 2881 [ [ [ 3.500 |...... 3.704 03/04/2009. | 02/15/2039.
912810 QH 4 |UNITED STATES TREASURY. M.... 18,437,099 |...123.516 ....20,997,656 ...17,000,000 18,251,209 | .ooovveeniniinns | i (32,391) | ovvreereerrrines [ e [ e 4.375 3.893 08/12/2010. | 05/15/2040.
912810  RU 4 |UNITED STATES TREASURY.......etviiiiieiimriirierinnieiiesissiesississessssiennss. | coeees . 18,843,798 | ..... 96.563 | ............19,312,500 ...20,000,000 | .. 18,845,063 1,265 [ v [ e [ o 2.875 |...... 3.176 12/12/2016. | 11/15/2046.
912828 B3 3 |UNITED STATES TREASURY.....c.cvcuririmrineicrrneinerssrinsesensssisensssssnssnens. | evnene | oo | overeverenne | onvernennnsd [ e 500,451 |...100.547 | ..cccovvrrrnee. 502,734 | oo 500,000 500,194 | ..oovveverrerrerirneens [ e, (X ) TSRO USRI IO 1.500 |...... 1.481 02/18/2014.| 01/31/2019.
912828 U2 4 |UNITED STATES TREASURY.......ovviiiiiiiniiciinissisciissisissississsissiienss | e 28,503,588 |..... 96.234 ....28,870,313 ...30,000,000 28,509,508 5,920 | oo [ [ 2.000 |...... 2.573 .| 12/15/2016. | 11/15/2026.
912828 U6 5 |UNITED STATES TREASURY......cetviirieririieierissiiesiesssessesssssessessssssnens. | woneees 28,603,574 |..... 99.266 ....28,787,031 28,605,897 2,323 | oo [ s [ 1.750 |...... 2.042 .| 12/20/2016. | 11/30/2021.
912828  XB 1 |UNITED STATES TREASURY.....coiiiiiiiiiniiiniiniisssnississsnsssssssssssnsssesssnssssssness | eoneees ) [ e e | crnessississnsssnesssenss | sreensensssessenssnsennss | seennesnssenssesssensennses | enssssrsnnssenssnsnenss | ssnesssnssensensinees | s | snsssssnsssssssns | seees 2.125 12/31/2016. | 05/15/2025.
0199999. U.S. Government - ISSUET ODIGAtIONS..........vueuiieuiiiieiiiiisitiisiiiseii st seninnes | eoniians 128,085,490 XXX | s 150,394,221 | .......... 173,550,000 | ......... 138,461,660 | ..oocovivrirrinnnand 0] . 1,584,976 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E T3 3 | GOVERNMENT NATIONAL MORTGAGE A.......coovviireriiiniennicnnsinesesissirenns | v I [ A L [ 917,504 |..112.203 | ..cccocevveeee 1,013,316 | .o 903,111 914,806 (241) [ v e [ 6.000 |...... 5.757 05/29/2008. | 06/20/2038.
38379W  5Y 4 | GOVERMENT NATIONAL MORTGAGE AS.........ccccoovuvvnnee I . ...2,845,041 | ..... 89.553 ..2,551,405 | ..... 2,849,047 | . 2,845,041 | oo [ [ | | 3.000 |...... 3.017 07/20/2016. | 05/01/2046.
38379X  HU 7 | GOVERNMENT NATIONAL MORTGAGE A.....coovvurrieririerineiseieseisnessenens | ceven . . ...3,048,855 |..... 89.577 | ... 2,732,984 | ..... .3,051,000 | .oooovrenees 3,048,855 | ..oocvicrierineiinnes [ e [ | e | 3.000 |...... 3.013 07/19/2016. | 06/01/2046.
38379X  NX 4 | GOVERNMENT NATIONAL MORTGAGE A.....ccovvvvirierinieieninnineiinsiinesienens | covee [P ISSSOSOON S IUPPPOTOOON [ ISP 7,955,106 |..... 89.500 | ..covovrrenee 7,052,605 | ..o 7,880,000 | ...ocveveee 7,953,801 (1,305) | cvvvvereerineien | vererveeieninerienin | e 3.000 |...... 2.949 07/14/2016. | 06/01/2046.
38379Y J4 1 | GOVERMENT NATIONAL MORTGAGE AS.........ccrvverenn. I . ...4,492,480 |..... 89.349 3,974,250 | ..... 4,448,000 | ...ooconnes 4,491,990 (490) | oververeerrrines [ e [ v 3.000 2.928 08/25/2016. | 08/01/2046.
38380A CZ 8 | GOVERNMENT NATIONAL MORTGAGE A.......ocvoviiiiiieriniisiinnissississnsnsssissnis | connens . ..2,492,481 |.... 88.041 ..2,180,787 . 2,492,312 (169) | ..ovevverriiniienns [ v [ 3.000 |...... 2.968 08/29/2016. | 09/01/2046.
0299999. U.S. Government - Residential Mortgage-Backed SECUMtIES. ... 21,751,467 XXX ....19,505,347 ...21,608,158 | ........... 21,746,805 )| . XXX XXX XXX XXX
0599999. Total - U.S. Government 149,836,957 XXX ..169,899,568 | .......... 195,158,158 160,208,465 XXX XXX XXX XXX
All Other Governments - Issuer Obligations
05968C AA 0 |BANCO LATINOAMERICANO DE COMER........cccomivimrireerrninerieriresesnenssnins | covens D|.. ..100.381 | ..............9,034,327 | ..............9,000,000 | ..... 8,996,348 | ....cvveverrrnrinens | s 14,037 [ .ovveveeevrrnerines [ e [ 203,750 |......3.912 |AO...... | verr..81,563 | oo 337,500 |03/28/2012. | 04/04/2017.
445545 AH 9 |HUNGARY REPUBLIC OF .|D ...108.250 488,337 1,540 .26,875 | 11/12/2013. | 02/21/2023.
50064F  AK 0 [KOREA REPUBLIC OF......cccsiviriiriciierieniseniseesessssssenssesssssesssssssssesssensns | coveene D|.. ..107.255 | ..............1,072,553 | ..............1,000,000 | ............. 1,076,869 | ....coouevevrrerirerins | e (10,403) 05/07/2015. | 09/11/2023.
617726  AF 1 |MOROCCO KINGDOM OF 4.25% 12/11/2022.........cccovviverirnrneererneieseneiereins | creees Cl.. ..102.250 | ..............1,533,750 | ..............1,500,000 | ............. 1,492,529 1,080 12/05/2012. | 12/11/2022.
62987B AB 8 | GP GESTION GP MONETAIRE FCP. | Cl v | e 2FE | .........3,530,883 | ... 97.875 3,534,025 2,684 10/22/2015. | 10/29/2025.
651333 DR 4 |NEWFOUNDLAND PROVINCE OF... . Al.. ..124.302 | ............15,873,331 | ............12,770,000 | ........... 16,508,343 | .coouvverierierines | e (411,396) 04/13/2016. | 10/22/2022.
718286  AY 3 |PHILIPPINES REPUBLIC OF PHILIPPINES.........cccovviiierriirirnrierssiessenisseens | ervees D|.. . 157125 | .............1,671,250 | ..............1,000,000 | ............. 1,040,867 (1,596) 10/18/2005. | 02/02/2030.
900123 CJ 7 |TURKEY REPUBLIC OF .|C .456,250 |..... 88.750 460,403 3,225 09/14/2015. | 04/14/2026.
X7360W  AJ 1 |ROMANIA REPUBLIC OF......coiiiiiiiiiiriniiiisnissrsnissssensssisessnissssnsssssensssssssenes | sreees Bj. ..1,126,173 |..103.978 | ............1,096,708 | .............1,054,750 | ............ 1,047,026 ..819 10/21/2015. | 10/29/2025.
0699999. All Other Governments - Issuer Obligations.............ccccvuvviennenns 35,085,845 XXX 34,644,747 | o0 | (400,010)| .. XXX XXX
1099999.  Total = All OthEr GOVEIMMENES. ... vvuressersersersseeessesssseesseessees et sees s es sttt | senissenas 35,085,845 XXX 34,644,747 | o0 | s (400,010)| .. XXX XXX
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligations
797355 Q2 3 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U | @ [ [ [ 1FE ...1,611,960 2,045,480 | ..ooocvererercernrniinnns | e 99,134 [ | | e s 5.030 03/02/2012. | 07/01/2030.
797355 Q3 1 | SAN DIEGO CALIF UNI SCH DIST. @ [ i [ 1FE] .. ..2,734,229 3473134 | .o | e 189,033 | i [ [ [ 5.052 03/05/2012. | 07/01/2031.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: [ RRONNR INTRTRRON 346189 | XXX | ..........6,670,841 | ............11,160,000 | ............. 5,518,614 | .o 0 XXX XXX | XXX ] 0 | i 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. ettt ettt et er st erenetesenestenenesetennas | ererererernd 4,346,189 | XXX |........6,670,841 | .........11,160,000 | ............. 5,518,614 | ..coccvvvevrn 0 XXX XXX | XXX | eeiceieanl0 | 0 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
155498 DV 7 |CENTRAL TEX REGL MOBILITY AUTH.....ocoiirrrierierieeeeeiseinsenisesssensenens | criees [ [ 2| . 2FE| s 1,068,420 |...106.250 | .............. 1,062,500 | ......oceoev. 1,000,000 | ..coovvrnnee 1,066,936 (1,287) | oo | veverneerseiserisenins | e 5.000 |...... 4561 [Jdoooiee | 200ennnn25,000 | oo 30,833 | 11/12/2015. | 01/01/2045.
235241 LS 3 | DALLAS AREA RAPID TRANSIT......oourieiinniieniriiniissvesiesesssississsisssies | evnnis | o | oereienns 4| ... 1FE| oo 3,250,000 |...132.055 | .............. 4,291,788 | ...cooovvveeae 3,250,000 3,250,000 | vvuvererrerrirnrierins | e | e | e | o 5.999 |..... 5999 | Do | e 16,247 | e 194,968 | 06/17/2009. | 12/01/2044.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
235241 LW 4 | DALLAS AREA RAPID TRANSIT 5.022% 12/1/20.........ccocorerimiimirinricciinniinns [ e | o [ e 4| .. 1FE| o 1,166,710 |...115.400 | .............1,154,000 | ............. 1,000,000 (2,785) | oo | e | s 5.022 |...... 4105 [ID.cooe | e 4185 | ......... 50,220 | 03/05/2012. | 12/01/2048.
544495 WA 8 |LOS ANGELES CA DEPT OF WATER & L0S ANgel.........cccoommrviinmiiinniiiinniins | v | oo | coviiennih | s 1FE 15,000,000 |...142.897 ...15,000,000 | ........... 15,000,000 | ..coooovviriviiinniis [ e | | e [ o 6.603 |...... 6.603 [JJ..co | oo 495225 | ........ 990,450 | 12/01/2010. | 07/01/2050.
574300 JQ 3 |MARYLAND ST TRANSN AUTH | o 3 1FE| .. 11,277,840 |..119.531 | .......... ...10,500,000 | ....c.... 11,172,513 [ [ e (18,883) | ..o [ e [ 5754 |..... 5232 | | v 302,085 | ........ 604,170 | 08/12/2010. | 07/01/2041.
575579 QU 4 |MASSACHUSETTS BAY TRANS AUTH S @.... 3] . 1FE| coeis 5,208,588 |..... 46.539 | ............ 10,047,770 | .....coo..c. 21,590,000 8,405,073 | ..oovvorerrirricnnns | e 467,084 | ..o [ [ | 5.800 |N/A..... 08/13/2008. | 07/01/2033.
73358W EK 6 |PORT AUTHORITY OF NEW YORK&NEW 4.926% 10.........cccovvvervvcvrinniinnns [ | o [ | s 1FE ...1,000,000 |...110.457 1,104,570 1,000,000 | ....ccooveeee 1,000,000 [ ..o e | e [ [ 4.926 |...... 4.926 |AO..... | o 12,315 | .......... 49,260 | 09/27/2011. | 10/01/2051.
797400 FN 3 | SAN DIEGO COUNTY REGIONAL TRAN.......ccooumriimmiiniinninniicnninniiienisssiinnis. [ evvnnie | o [ oneieendt | s 1FE| .. ..9,725,000 |...127.724 | ...........12,772,400 ...10,000,000 9,743,167 BT | e [ v [ 5911 |..... 6.106 |AO...... | cooveeee 147,775 | ... 591,100 |12/01/2010. | 04/01/2048.
880591 EH 1 |Tennessee Valley AULhOMLY.........ccccoouiriiiiriiiiriiiireiissieseisseisssiessiieniies | v | oo | cenviinnies [ crviienins L 11,101,590 |..124.347 | ........... 11,191,227 | ..o ,000,000 | ........... 10,879,001 | ..o | e (51,081) 5.250 |...... 3.861 [MS...... | ........ 139,125 | ........ 472,500 | 04/25/2012. | 09/15/2039.
915217 SB 0 |UNIVERSITY OF VIRGINIA.........ccoooiiiiiiiiiiiiiiieiiiinii s | onnnee | oo | coneennnies | coveas 1FE 11,217,195 |...116.752 ....12,842,720 ...11,000,000 11,192,998 [C1£:)] R SRR IR 5.000 |...... 4.874 [MS...... | cooes 183,333 | ........ 550,000 | 08/12/2010. | 09/01/2040.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............ccvernniicenissinninees . 70,015,343 XXX e 88,452,280 ...83,340,000 | .. 72,864,194 | .......... 0 392,527 | oo, 0 0 XXX XXX XXX | ... 1,325,290 | ..... 3,533,501 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H 2Q 7 |FEDERAL HOME LOAN MORTGAGE COR.. ..433,505 |...113.253 ...432,242 432,915 | oo | e (B1) [ oo [ e [ e 6.500 |...... 6.482 | MON... 2,341 | 28,096 | 04/14/2004. | 12/01/2031.
31283H 2R 5 | FEDERAL HOME LOAN MORTGAGE COR.. Al ..205,012 |...113.791 ....204,923 204,923 | ..o | e | e | e | e 6.500 6.531 |MON... | oo 1,110 | e 13,320 | 04/14/2004. | 09/01/2032.
3128M1  AB 5 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 5.0........ccovvuriimeriireniies | v [ e | cervirenns 4 L I 290,186 |...105.324 | ............313,573 | oo 297,722 294,307 27 ORI IR DN 5.000 |...... 5.717 |MON... | oo 1,241 | e 14,886 | 04/04/2006. | 08/01/2020.
3128QS 3S 3 |FEDERAL HOME LOAN MORTGAGE COR.. ...99,675 |...101.906 99,364 | ....... 99,364 | .ovovverieriieriinnes [ [ | | o 5.702 |...... 3.517 |MON... ...5,732 | 03/20/2007. | 02/01/2037.
3128QS 4Q 6 |FEDERAL HOME LOAN MORTGAGE COR.. Al ..198,804 |...105.168 ....197,784 197,784 | oo | e | e | v | s 5.206 |...... 3.449 |MON... 11,123 | 03/20/2007. | 03/01/2037.
31292H 4K 7 |FEDERAL HOME LOAN MORTGAGE COR.......ccoovviieririiiinniseiienieeiineninne [ evneis | o [ e A L [ 1,620,433 |..113.923 | .............1,832,310 | .....cc....c. 1,608,370 | ....ccooeuee 1,618,112 (492) | oo [ e [ 6.000 |...... 5.874 |MON... | ..........8,042 | .......... 96,502 | 11/08/2005. | 12/01/2033.
3136A3  C5 8 |FANNIE MAE FNMA_12-5.......oiiiirirriiereniseieniesiesesesseissessessesssenssnenns | coveene ...5,060,050 |...100.007 | ..............4,750,256 | ..... 4,749,917 5,052,552 (7,499) | cooovercerrrinere | e | s 3.500 |...... 2.951 |MON... | .........13,854 | ......... 68,668 | 12/01/2016. | 02/01/2042.
3136AM  4J 5 | FANNIE MAE REMICS FNMA_15-23A.........ccccoommrvurannnes I Al ..3,475,541 | ... 90.842 | .............3,009,152 | ... 3,312,504 | ............. 3,473,284 (V2574 ) [T IR DO 3.000 |...... 2.684 [MON... | ..........8,281 | ......... 33,125 | 08/22/2016. | 04/01/2045.
3136AT  NR 1 | FANNIE MAE FNMA_16-B6............ocvverriircineieceiesssseiesssisnssssesinnnes [ cvins | or | nnrieannd Al L . 2,444,169 | ... 85.098 | ............2,044,174 | ... 2,402,132 2,443,918 (0242 R PO PO 3.000 |...... 2.865 |[MON... | ...........6,005 | .......... 24,021 | 08/18/2016. | 09/01/2046.
31371L  CD 9 | FEDERAL NATIONAL MORTGAGE ASSO... ...109.523 357,802 278 | o | v | s 5.000 5.558 |MON... | ...........1,528 | .......... 18,341 | 03/23/2007. | 09/01/2033.
31371MM  CF 2 | FEDERAL NATIONAL MORTGAGE ASSO... ..111.676 499,648 375 | e | e | s 5.500 |...... 6.233 |MON... | ..ccce....2,361 | oo 28,330 | 07/21/2006. | 07/01/2035.
3137BH Q3 4 |FREDDIE MAC FHLMC_4464...........coccoovvirrrrnnerrenerrsneereneensnensssenssnnnsnnens | ovenee | oo | cenvvneedh [T 002,862,274 | . 91.743 . 2,860,106 (2,168) [ ..ooocveveveeeies [ e | e 3.000 |...... 2.633 [MON... | ........8,797 | .......... 20,390 |08/30/2016. | 04/01/2045.
3137BQ  EQ 6 |FREDDIE MAC FHR_4588.........cccoovveniricririncernnriseiesiesesensssisssnssessssssnenss | onvenne | oo | evvneenendh [ | 3,617,883 ... 90.924 .3,127,312 3,615,362 (2,522) 34,395 | 08/22/2016. | 06/01/2046.
31403C WF 4 | FEDERAL NATIONAL MORTGAGE ASSO ...108.158 ..1,708,535 1,579,664 ...1,487,048 2,082 | oo [ e [ 4500 [.....5.799 |MON... | ...........5,924 | ......... 71,085 | 11/04/2005. | 09/01/2035.
31411U HN 4 | FEDERAL NATIONAL MORTGAGE ASSO... ...104.300 189,854 ....182,026 182,026 | ..o [ | | e | D741 1003412 [MONLL | e 871 | 10,435 | 03/20/2007. | 04/01/2037.
31414E  RC 0 |FEDERAL NATIONAL MORTGAGE ASSO... . ..113.457 ...481,934 483,102 ..(21) .28,916 | 08/08/2008. | 07/01/2038.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.............ccccooiviniciiniiians 23,294,449 XXX 22,588,645 23,302,253 | .......... 0. L(12,050) | v (V) 0 507,365 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t OBIIGAtIONS. ..o | e 93,309,792 XXX | 110,477,406 | ......... 105,928,645 | ........... 96,166,447 | ...ocovvviriens 0| oo 380477 | oo 0 [ 0] XXX | XXX | XXX | ...1,395,984 | ..... 4,040,866 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
00115 AA 0 [AES ILUMINA LLC......oioieiriiiireiereiieceiieseiiesesieseseesssssesessssesssesesssessseenes | cenveen | o [ cvvneeneens 4 K I 4,452,532 |..... 87.132 | .............3,879,566 | ............4,452,532 | ............ 4,452,532 | oo [ | e | e | 206,000 | ......6.045 |[MJSD. | ..........1484 | ... 270,862 | 01/18/2013. | 03/26/2032.
001192 AH 6 |AGL CAPITAL CORPORATION 5.875% 03/15/204..........ccocovurvmrmirrirnrinenes [ evvr | oo [vrrieeni2 | e 2FE 14,875,117 |..116.535 | ............17,363,726 | ............14,900,000 | ........... 14,877,047 A22 | e | 005,875 [1....5.887 [MS...... | .......257,749 | ........ 875,375 |03/16/2011. | 03/15/2041.
00130H BN 4 | AES CORP AES CORPORATION 8% 6/1/2020. ...116.250 291,555 2,032 .24,000 | 09/16/2008. | 06/01/2020.
00206R DG 4 [ATET INC. ..ot | civiens ...115.169 . 2,998,673 AB6 | e | 0000.375 [106.379 [MS. | 83,750 | 95,625 | 03/21/2016. | 03/01/2041.
00256@ AC 3 |AARONS INC......ooiiiiiriiieirciescisessesssisess s | coiins ..103.563 | ..............3,624,688 | ..... .3,500,000 3,500,000 | ..coooviinriiinniens [ | e | e |2 4750|4778 [JAJOL. | ........35,559 | L....... 166,250 | 04/14/2014. | 04/14/2021.
002824 AU 4 | ADDOtt LADOALOMIES.........ccveveevereeeiceiceieieeieseseese e | s . ..106.711 | ............5,936,315 | ... .5,563,000 | .oovvvnees 5,556,597 2,839 | oo [ e [ 0005125 (15,180 [AO..iis | v 71,276 | e 285,104 | 02/26/2009. | 04/01/2019.
003009  A* 8 | ABERDEEN ASIA PACIFIC INCOME F Serigs A3.........cccouiumiinrinermnenenienes [ evnnee | oo [ onrerveies | e 1FE| oo 1,000,000 |...102.921 | ..............1,029,209 | .............. 1,000,000 | ..cocovvenee 1,000,000 [ ..o | e | e e [00003.080 [ 100.3.050 | D | i 1,610 | i 30,500 | 06/12/2013. | 06/12/2020.
00434N  AB 1 | WILLIAMS PARTNERS LPACMP FINAN.........cccovvimmmmmmmmimnnimnememssnensneninnens [ coieee | oo | covveiiieni2 | e 2FE| oo 1,000,000 |...100.625 1,000,000 ...1,000,000 48,750 | 03/04/2014. | 03/15/2024.
00485X  A* 2 [ACOSTAHOLDCO INC......coviuiririiiiiniisiissiiesiesisssissisieesiesissssssissiiens | coniene [ AFE s ...2,378 | 12/31/2016. | 09/26/2021.
00508X  AF 1 [ACTUANT CORP......coorvirriiriineiessisssssssssss s | anneees 2 K = 1,000,000 |...102.500 | .............. 1,025,000 | .......cccc... 1,000,000 | .....coceeec 1,000,000 [ ..oooovverriiinriiins | e | e [ e [ 00:5.625 115,625 | ID.ciss | v 2,500 | e 56,250 | 04/02/2012. | 06/15/2022.
00724F  AB 7 |ADOBE SYST INC.....ccooiiiiiiiiiiriiiiciiseriieeseiseseisseisessssesessesesseseseeseseeseses | ceneees B ST 1FE ...9,938,700 |...107.264 ....10,726,436 ...10,000,000 ...9,977,898 8,497 | coovvevverrecirnens [ v [ o750 [ 4.828 |FALo| 10 197,917 | i 475,000 | 01/25/2010. | 02/01/2020.
007643  AB 5 | AERCAP AVIATION SOLUTIONS BV........ccovvvimriinniinniiinsicisseisseisnsienens | s D|.. | 2FE| .. ...1,000,000 |{...101.875 | .... 1,018,750 1,000,000 | .. 21,000,000 | s [ | | | 2000375 06.379 [MNLL | 5,490 | 63,750 |05/17/2012. | 05/30/2017.
00809Y AB 4 |AES ANDRES BV/DOMINICAN POWER..........coooimiemriiieneeieneiienesienesienenes | ceveees Do 2 K =8 1,469,760 |...103.000 | ......co....c. 1,545,000 | .............. 1,500,000 | ...cooovneeee 1,471,057 1,297 | o | e [ 2001950 | 1..8.250 [MN......| ......... 16,563 | .......... 59,625 |05/04/2016. | 05/11/2026.
008474 A@ 7 |AGNICO-EAGLE MINES LTD. Agnico-Eagle Min..........ccoocmmieniineivnrinciiseinns | e Al [ 2| s 6,000,000 |...111.188 | .............. 6,671,280 | ....ccoonuee. 6,000,000 | ............. 6,000,000 | ...oovoeriiiiniicnnns [ e [ | e | 008670 |.....6.670 |AO...... | ..........93,380 | ........ 400,200 | 04/07/2010. | 04/07/2020.
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009158 AP 1 | Air Products And Chemicals Inc AIR PRODU.........c.coovvummmvemmmvemmnennmeinennins | ovenee | oo | cenvvnennes | e TFE | i, 999,280 |...106.229 | ......coo..cc 1,062,285 | ..........c... 1,000,000 999,779 U TR VTR OO 4375 |...... 4.384 08/18/2009. | 08/21/2019.
00928Q AM 3 |AIRCASTLE LTD ...1,000,000 |...105.625 ..1,056,250 11,000,000 | ...ooooeves 1,000,000 | .oooooeverriiiriiins e | e [ e [ s 5125 |.... 5.125 03/12/2014. | 03/15/2021.
00971Y  AB 6 |AKBANK TAS ...t 996,560 |...102.778 | .... ..1,027,779 .1,000,000 999,304 B4 | [ | e 6.500 |...... 6.562 03/03/2011. | 03/09/2018.
02153L  AA 2 |ALTERRA FINANCE LLC.....coiiiviirirersiciersisiesienssseiensssssessessssssnsssssensns | seevens | oo | ervnrennenns 4,999,950 |..111.373 | .......co.ec. 5,568,630 | ..cocovuvnvns 5,000,000 | .....cccoc. 4,999,960 9 | e [ [ 6.250 |...... 6.250 09/22/2010. | 09/30/2020.
02155F  AA 3 |ALTICE USFIN | CORP 2 ....83,000 |...103.875 ...86,216 83,000 | ....... 83,000 | ovourererirerireernnns [ e [ | | s 5.375 | ..... 5.375 05/29/2015. | 07/15/2023.
02155F  AC 9 |ALTICE USFIN | CORP, 2 167,000 |...101.500 | .... .169,505 ....167,000 167,000 | vverevieniieeenins [ e | e | e | s 5.500 |...... 5.500 04/19/2016. | 05/15/2026.
02406P AL 4 | AMERICAN AXLE & MANUFACTURING.........ccocoomvimmniinniiinneissniisneissnsiens | cevi | o [ o 2 1,015,000 |...103.000 | ....c.coo...cc 1,030,000 | ....oooooeee 1,000,000 | ....ccococeee 1,008,320 (1,885) [ oo [ e | e 6.625 |...... 6.373 02/13/2013. | 10/15/2022.
024836 AB 4 | AMERICAN CAMPUS COMMUNITIES OP ...6,490,965 |...101.829 .6,618912 | ..... .6,500,000 | ............. 6,492,943 T8 | i [ | e 4125 |...... 4.142 06/17/2014. | 07/01/2024.
02666Q D7 5 | AMERICAN HONDA FINANCE CORPORA AMERICAN.. . ...2,000,000 |...110.098 ..2,201,956 | ..... .2,000,000 2,000,000 | .oooocvererirrirninnns [ e [ | | 7.625 |..... 7.625 09/24/2008. | 10/01/2018.
035287 AE 1 |ANIXTERINC 2 320,000 {...103.750 | .....c..cc.....332,000 | ooooouiiirnne 320,000 320,000 | .oovvrrercereninnins | eerrenienereesnnin | eersenseneensnns | e | e 5125 |..... 5.125 09/18/2014. | 10/01/2021.
03674X  AF 3 | ANTERO RESOURCES CORP.........cccoosiuiiririinniniiieiisnissississiissiiessiienins | cvvens [ oo [ crveiiienes 2,000,000 |...102.000 2,000,000 2,000,000 | .ovvvoevinriinniinn [ e e | e [ e 5.625 |...... 5.625 03/08/2016. | 06/01/2023.
038521 AM 2 |ARAMARK SERVICES INC 2 225,000 |...102.000 +10r225,000 225,000 | ..ovvrrirrereninins | ceereerienenennnie | e | e | e 5750 |...... 5.750 02/22/2013. | 03/15/2020.
038522 AM 0 |ARAMARK SERVICES INC........cooovriiiiriiiriiiereiieceeieceeieceniesenenas 2 611,39 |..... 99.000 | ..coovvvorennn 811744 | 617,923 611,473 A TSR VORI OO 4750 |...... 4.889 11/10/2016. | 06/01/2026.
03938L AQ 7 |ARCELORMITTAL 2 ...1,000,000 |...108.625 21,000,000 | ..ocovvenee 1,000,000 [ ..oovermreerrirniieris e | e [ e [ 6.250 |...... 5.750 06/20/2013. | 08/05/2020.
03938L AU 8 | ARCELORMITTAL ArcelorMittal CB 5.5% 3/1/.........ccocurveemreeermrrrrmenerseniieneees | coveeee | D | e ...2,102,500 |...109.500 | ..............2,190,000 | ..... .2,000,000 2,058,432 | oo [ s (13,355) | ..ovvevevercriis | cevreieeeiieeeeieenns [ e 6.500 | ....(0.631) 04/05/2013. | 03/01/2021.
044209 AF 1 |ASHLANDINC..... 2 294,750 {...103.500 | .....c...c......310,500 | coovororiiienes 300,000 295,963 A32 | | | 4.750 |...... 5.017 07/30/2014. | 08/15/2022.
044209 AK 0 |ASHLANDINC..... 2 1,000,000 |...102.500 | ..............1,025,000 | ..............1,000,000 | ............. 1,000,000 [ .cooooiveoriinniiins | | e [ e [ s 3.875 |..... 3.874 02/21/2013. | 04/15/2018.
053332 AM 4 |AUTOZONEINC............... 2 491,630 |...103.354 494,418 934 | [ | e 3.700 3.936 11/25/2013. | 04/15/2022.
05366# AJ 2 |AVIATION CAPITAL GROUP CORP.........ccoovvverriiiriiinniiisnsisnsisssssssniennns | cenei | o [ covisnieens 4,000,000 |..104.819 | ............4,192,752 | .............4,000,000 | ............. 4,000,000 | ..ovooeviinriiinnis [ e || e [ 6.000 |...... 6.000 04/05/2012. | 04/05/2018.
05366# AK 9 |AVIATION CAPITAL GROUP CORP 6.8% 4/5/202...........ccoovverrrerarreacrierenens ...1,000,000 |...116.224 | ..............1,162,237 | ..............1,000,000 | ............. 1,000,000 [ oooooevereriiniiries | e | e [ e | e 6.800 |...... 6.800 04/05/2012. | 04/05/2023.
055330 AC 2 |BBVABANCOMER SA TEXAS BRANCH 553,750 |...109.453 538,876 (5,689) | covouverieriinni | e | e 6.750 |...... 5.168 04/03/2014. | 09/30/2022.
05578Q AA 1 |BPCE SA 998,340 |...105.269 998,773 A44 | i [ | 5.700 |...... 5.722 10/15/2013. | 10/22/2023.
05578Q AB 9 |BPCE SA 3,020,190 |...101.612 ...3,015,939 (1,699) 04/08/2014. | 07/21/2024.
05578Q AD 5 |BPCE SA 985,770 |..... 97.311 .1,000,000 988,325 1,146 09/08/2014. | 03/15/2025.
058498 AR 7 |BALL CORP BALL CORP 5% 3/15/2022.. ...1,000,000 |...104.500 . .1,000,000 | ...ooonee. 1,000,000 02/24/2012. | 03/15/2022.
059438 AH 4 | BANK ONE CORPORATION 7.625% 10/15/2026, 2,200,920 |...128.325 ..2,566,494 .2,000,000 2,120,025 (8,426) 05/30/2002. | 10/15/2026.
05969B AA 1 |Bnc Sant Serfin 949,375 |...100.068 ..1,000,684 .1,000,000 964,568 5,129 11/19/2013. | 11/09/2022.
05990G  AA 3 |BANCO DE CREDITO DEL PERU BANCO DE CREDI.... ...2,975,880 |...102.857 ..3,085,720 | ... .3,000,000 2,983,744 2,223 03/25/2013. | 04/01/2023.
06051G  EM 7 | BANK OF AMERICA CORP BANK OF AMERICA COR... 4,586,270 |...112.334 ..5,055,010 14,500,000 (8,338) 56,500 | 02/02/2012. | 01/24/2022.
06406H CQ 0 |Bank of New York Co Inc. ...1,496,445 | ...104.948 .1,574,219 .1,500,000 257 59,250 | 11/13/2013. | 11/18/2025.
06738E AE 5 |BARCLAYSPLC ..2,493,135 |..... 96.879 2,470,420 | ..... .2,550,000 2,499,291 5,193 93,075 | 10/21/2015. | 03/16/2025.
07177M  AB 9 |BAXALTAINC. . ...100.131 ..7,760,121 .7,750,000 | .. ...7,704,450 2,741 10,000 | 06/03/2016. | 06/23/2025.
090572 AP 3 | BIO-RAD LABS INC ...106.500 ...100,000 | ....... 99,747 57 | oo | e | e 6875 |00 4946 [IDui | o217 | s 4,875 | 12/06/2010. | 12/15/2020.
09062X AF 0 |BIOGEN IDEC INC .. 102641 | ............4,875452 | ... 4,750,000 | ............ 4,863,566 | .....cooovenniinniis | s (11,212) 192,375 | 10/27/2015. | 09/15/2025.
09531@ AA 5 |BLUE BUFFALO COLTD N 942,080 |...100.875 ....957,843 949,880 2,772 36,418 | 12/09/2013. | 08/07/2019.
097023 AD 7 | The Boeing Company 8.75% 8/15/2021..........ccoccuuvumrvemmrverirmnennniniveniinnnnenes [ wvvvnee | oo | vervennee | e TFE | i 775,946 |...125.975 712,542 (6,611) 59,063 | 09/26/2001. | 08/15/2021.
10460 AA 0 |WC BRADLEY COMPANY........cooriiriiirieiremienesisnesiesesessesssnessenessssssenne | ovenes | oo | ceveeneeens 5,000,000 |...107.259 5,000,000 251,000 | 06/03/2010. | 04/30/2021.
105527 AF 4 [ BRF SA .. 2 233,125 |..... 98.000 234,455 1,330 11,875 | 03/14/2016. | 05/22/2024.
10920@ AC 8 |BRIGHT HOUSE NETWORKS LLC........cccoimmiiinniiinniiinniiinniissniissninsniinnnns | evnves | o [ evinnniins e | i | v [ [ [ [ | oo | s | | 2500 [ [ oo | oo | v 604 | 12/31/2016. | 01/25/2016.
11102A  AA 9 | BRITISH TELECOMMUNICATIONS PLC BRITISH T.......ccovvvienveimneivnnnirinnins | oveee | D e ...4,533,359 |...104.152 4,211,000 | oo 4,262,733 (47,667) 250,555 | 08/20/2010. | 01/15/2018.
12201P  AB 2 |BURLINGTON RESOURCES FINANCE C 2 ..5,711,150 |...129.160 | ..............6,458,010 | ..... .5,000,000 | . 5,532,244 (22,074) 360,000 |04/18/2006. | 08/15/2031.
1248EP BK 8 | CCOHOLDINGS LLC.......coviceeireiinreiiereiieceiiecesiesessesesssesesssesesssssesssssnssns | eevees | o | coveeeeens 2 1,000,000 |...103.500 | ..............1,035,000 | .............. 1,000,000 | ....ccocoueee 1,000,000 58,750 | 04/15/2015. | 05/01/2027.
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12505F  AF 8 |OUTFRONT MEDIA CAPITAL LLC 435,000 |...104.500 435,000 | oveoieirniieniis [ e | e | e | s 5.875 |..... 5.875 [MS...... | v 7,525 | e 25,556 | 02/03/2015. | 03/15/2025.
12527G AC 7 |CF INDUSTRIES INC GTD-by-CF Industries H............ccccoccourvimmmvivnmnivnnniiinn | covies | o i | 0l BFE | 2,457,600 2,468,265 4315 | e [ | 3450 |..... 3674 |JD.cooes | oo 7,188 | 86,250 | 06/17/2014. | 06/01/2023.
12543D AV 2 |CHS/COMMUNITY HEALTH SYSTEMS | 420,000 420,000 | oo [ e | e | e | e 6.875 |...... 6.875 |FA......| 12,031 | e 28,875 |01/15/2014. | 02/01/2022.
12673P  AC 9 | CAINC 5.375% 12/1/2019........covcmiriririeriniriirinriseiinniseniesissssesnisesisssisenies | onnes | oo | cvviereienc | eeennFE [ i 4,104,640 |..107.972 | .............4,318,876 | .............4,000,000 | ............. 4,036,657 | ...ocvvrereriiinniienns | i (11,410) | ocvvvveeiricens e [ 5.375 |...... 5.033 | Do | e 17,917 | 215,000 | 01/29/2010. | 12/01/2019.
127097 E@ 8 |CABOT OIL&GAS CORPORATION 11,500,000 |.....99.757 | ..........11,472,044 | ............11,500,000 | ........... 11,500,000 | ..o | eevvieeerieeneiennnes [ e | e | e 3.670 |...... 3670 |MS......| .......120,753 | ........ 422,050 | 09/18/2014. | 09/18/2024.
131347  BY 1 |CALPINE CORP CALPINE CORP 7.875% 1/15/20 904,000 |...104.125 904,000 | ..oovvvereriirrrrireens | eevrirenrieeeninenees [ e | e | e 7875 |...... 7875 [ | 032,827 | e 71,190 | 01/10/2011. | 01/15/2023.
133131 AU 6 | CAMDEN PROPERTY TRUST.......coiviiiriiiriiiniieseieneiesesissssssesiesnsennes 998,140 |...103.366 998,595 AB8 | o [ | 4250 |...... 4273 [ | 19,597 | 42,500 | 11/20/2013. | 01/15/2024.
14912L  3U 3 | CATERPILLAR FINANCIAL SERVICES 5.45% 4/1 ..4,027,115 |...104.777 ,020,000 | ..ooovvenns 4,021,230 (902) | covveverirerrieees [ e [ e 5450 |...... 5425 |AO...... | ........46,252 | ........ 219,090 | 05/22/2008. | 04/15/2018.
14912L 4D 0 | CATERPILLAR FINANCIAL SERVICES 498,365 |...108.990 499,621 A9 | | e | s 7.050 |...... 7.096 |MS.....| 08910 | o 35,250 | 09/23/2008. | 10/01/2018.
151020 AJ 3 | CELGENE CORPORATION 4% 8/15/2023...........ccocvemmvreierremereireneerenenrennnens [ evveee | oo | coveriveene | ceriFE | i 4,475,340 |..103.454 | .............4,655426 | .............4,500,000 | ............. 4,482,657 2,240 | oo [ e [ 4.000 |...... 4.067 |FA....| .......68,000 | ...... 180,000 | 08/01/2013. | 08/15/2023.
151191  AQ 6 |CELULOSA ARAUCO Y CONSTITUCION ...3,423,750 |...110.546 X 3,142,560 | ...oocvvvicieieciins | e (50,425) | ...coovvvrriiriinns [ e [ 7.250 |...... 5253 | | e 91,833 | 217,500 | 08/10/2010. | 07/29/2019.
15132H AA 9 | CENCOSUD SA GTD-by-Cencosud Retail SA ..1,679,311 |...106.888 | .............1,817,103 | ..............1,700,000 | ............. 1,690,212 2,094 | oo [ [ 5.500 |...... 5.661 [JJo | v 41,815 | L 93,500 | 01/12/2011. | 01/20/2021.
15132H AD 3 286,125 |...103.236 288,069 1,618 | s | e [ e 4875 |..... 5.660 |JJ.cco | oo 8,541 | L 14,625 | 10/16/2015. | 01/20/2023.
15238X  AA 7 | CENTRAL AMERICA BOTTLING CORP 6.75% 02/0..........ccoomvvririrriieiinniiens 526,875 |...103.012 512,312 (3,517) | oo | e | e 6.750 |...... 5871 |FA..co| v 13,313 | i 33,750 | 05/22/2012. | 02/09/2022.
156700 AZ 9 |CENTURYLINKINC 903,317 95.000 912,464 7,642 5.625 |...... 7.043 |AO...... | .o 14,083 | ... 56,250 | 10/19/2015. | 04/01/2025.
15900#  AA 4 | CHANEL......ooiiiiiiccccersesnsississsiesiensssssssssnssiens | cniene | oo [ svnninnis | vveiienn | cevvnnissieand 475,000 |...102.241 475,000 | oo [ e | e | s | e 3.770 |...... 3.770 |AO...... | oeereeen 3,780 | oo 17,908 | 10/15/2014. | 10/15/2024.
15909%# AB 2 ...1,650,000 |...101.700 3.920 3.920 |AO...... | v 13,655 | ..o 64,680 | 10/15/2014. | 10/15/2026.
15909%# AC 0 ...5,300,000 |...100.014 , cererereeeeD,800,000 | oo | s [ s | e | e 4.070 |...... 4070 |AO...... | ........45,539 | ....... 215,710 | 10/15/2014. | 10/15/2029.
15909#  AD 8 | CHANEL.....coooiiiicicceccescsessiss s | cvine | oo | connrvinnns | connvieenni | covnnnins 1,925,000 |...100.725 | .............1,938,964 | .............1,925,000 | ............ 1925,000 [ ovoooieciinniins s | e | e | s 459 |...... 4590 |AO..... | ........18,653 | .......... 88,358 | 10/15/2014. | 10/15/2034.
163893 AD 2 | CHEMTURA CORPORATION..........coovvuirmrimniiieneeisceiisneesneessnnsssnnsesnnsnns | eoviene | oo | covneiieeni | eereFE | i 1,761,250 |...104.000 | ..............1,820,000 | ..............1,750,000 | ............. 1,754,599 (20X D ORI PR I 5750 |...... 5613 |JJo | 46,399 | L 100,625 | 07/25/2013. | 07/15/2021.
165167 CQ 8 | CHESAPEAKE ENERGY CORPORATION 112,320 |...107.750 120,693 8,186 | ..ot [ [ 8.000 |...23.522 |JD....... 2832 | 18,304 | 12/23/2015. | 12/15/2022.
165303 D# 2 | CHESAPEAKE UTIL CORP... .14,000,000 |...108.215 .14,000,000 5.930 5.930 |AO...... 140,673 | ........ 830,200 |10/31/2008. | 10/31/2023.
165303 E* 5 |CHESAPEAKE UTIL CORP........... 3,000,000 |...109.853 3,000,000 ......5.680 . 70,400 |06/23/2011. | 06/30/2026.
16725 AE 0 |CHICAGO BRIDGE & IRON CO (DELA ...4,600,000 |...103.542 . 24,600,000 | v [ || [ 4530 |....4.530 |J....... | ....87,404 | 208,380 | 07/30/2015. | 07/30/2025.
171232 AE 1 |CHUBB CORP CHUBB CORPORATION 6.8% 11/15/........cooouvverarerrenerrennrnns [ evveee | oo | overiveene | e TFE | i 1,987,140 |..125.827 | .............2,516,539 | .............2,000,000 | ............. 1,990,580 357 [ e [ e | e 6.800 |......6.851 |MN......| ... 17,378 | ...... 136,000 | 05/14/2002. | 11/15/2031.
171798  AB 7 |CIMAREX ENERGY CO 325,000 |...103.995 325,000 .19,094 | 03/22/2012. | 05/01/2022.
184496  AJ 6 | CLEAN HARBORS INC........coooviimmiiinriinneiinnissnissniissssisssesssnssssnssssnssnnns | evvene | oo | conneiieeni | oo FE | i 1,000,000 |...102.250 | ..............1,022,500 | ..............1,000,000 | ............. 1,000,000 07/17/2012. | 08/01/2020.
18451Q  AG 3 | CLEAR CHANNEL WORLDWIDE HOLDIN.......ccovvirieimiiicriiereiieseiiesenins ...2,125,000 96.250 2,125,000 02/29/2012. | 03/15/2020.
18538R  AH 6 | CLEARWATER PAPER CORP.. ..725,000 98.750 725,000 07/24/2014. | 02/01/2025.
196541  A* 7 |COLORADO NATURAL GAS INC ..800,000 98.625 800,000 10/11/2012. | 09/30/2032.
20337Y  AA 5 [COMMSCOPE INC.......coviririerinriieriirinniiesinssienienisnsssssssssisessensssssssnssennss | sevene oo | evvverirenn | corenFE | i 1,000,000 |...105.500 | ..............1,065,000 | ..............1,000,000 | ............. 1,000,000 05/28/2015. | 06/15/2025.
20605P AC 5 | CONCHO RESOURCES INC CONCHO RESOURCES IN 100,750 |...103.250 100,307 05/19/2011. | 01/15/2022.
20605P AD 3 | CONCHO RESOURCES INC 825,000 |...103.625 825,000 03/07/2012. | 10/01/2022.
21017# AB 9 |GCT USALP Series B ...3,000,000 |...108.988 X . 3,000,000 12/12/2013. | 12/12/2025.
21036P AH 1 | CONSTELLATION BRANDS INC. ...1,000,000 |...112.750 | ..............1,127,500 | ..............1,000,000 | ............. 1,000,000 04/10/2012. | 05/01/2022.
212015 AL 5 | CONTINENTAL RESOURCES INC........cccovvunrimnrimnirerierinniiinnisensenirenesenens | vevee | oo | covvneienc | e 3FE [ v 1,500,000 97.750 | .............1,466,250 | ..............1,500,000 | ............. 1,500,000 04/02/2013. | 04/15/2023.
21988V AA 1 |CORPORACION LINDLEY SA 6.75% 11/23/2021........ccccouvvevmrrrvmnnrmnnrcrnnnnrs | cenveee | D[ i | il 2FE | 4,024,375 |...112.000 ,000,000 | ... 4,012,572 (2,600) 11/21/2011. | 11/23/2021.
22282E  AE 2 |COVANTAHOLDING CORP. 500,000 |...101.375 500,000 03/09/2012. | 10/01/2022.
228227 BE 3 |CROWN CASTLE INTL CORP SOOI ISPUUORY VR DUPPROOOOR IO ol = IS 995,000 |...106.750 996,483 570 04/01/2014. | 04/15/2022.
23331A  BD 0 |DRHORTON INC D.R. HORTON INC 4.75% 5/1.......ccoomervirarrirarirrerirrererinns ...1,000,000 |...100.875 ...1,000,000 04/25/2012. | 05/15/2017.
23331A  BH 1 ...1,000,000 |...107.625 . ...1,000,000 07/31/2013. | 08/15/2023.
242370 AD 6 |DEAN FOODS CO.......oovvvverrrririeriiniieneissneisssessnsssessssssnssssssssssnsssssssnsnes | coneeee | oo | eevvinee | e SFE | oo, 1,000,000 |...105.250 | ..............1,052,500 | ..............1,000,000 | ............. 1,000,000 02/20/2015. | 03/15/2023.
247136 AB 8 | DELPHI AUTOMOTIVE PLC.......ccocoviviirinriciinnincirenisnissicssisssisenisnissisennss | conveee | D cvvicsviiees | e 2FE | i 6,023,340 |...103.477 | ..............6,208,590 | ..............6,000,000 | ............. 6,021,708 (1,193) 11/09/2015. | 01/15/2026.
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250847  G# 1 |DTE ELECTRIC CO.....ccvvooieiriiireiieseiesneiseseiseseiiesessesessssessssesssessssesesens | coneeee | oo | ceneinenies [ ceviieeens L 10,000,000 |...107.889 | ............ 10,788,930 | ............ 10,000,000 | ........... 10,000,000 | ...ocvermivireriienis | eevvieeeieeneieenies [ e | e | e 4.890 |...... 4890 [MS.....| ......143983 | ....... 489,000 | 09/15/2010. | 09/15/2020.
25468P  BW 5 |WALT DISNEY COMPANY THE.........cccoouimmmiiiimniiinniisnniisnniisniissnsssnsissnnnes | ennvis | o [ eovinnniiins | e 1FE ...1,983,400 |...135.101 .2,702,027 | ..... .2,000,000 | ...ooooenes 1,988,221 A2 | e [ | 7.000 |...... 7.064 [MS.....| .........46,667 | ........ 140,000 | 02/21/2002. | 03/01/2032.
25470X AE 5 |DISH DBS CORP. I [ 3FE 990,930 |...108.500 | .... ..1,085,000 .1,000,000 995,225 898 | i [ e | e 6.750 |...... 6.877 |JD.ccces | oo 5,625 | o 67,500 |05/02/2011. | 06/01/2021.
256677 AC 9 | DOLLAR GENERAL CORPORATION.......ccomiiumiiirirrirriinsiieiierisssissisesiennes | s 2| ... 2FE| s 3,286,600 |..... 99.035 | .covovrrinens 3,466,225 | ............. 3,500,000 3,343,599 21,460 | ..o | e | e 3.250 |...... 4.063 |AO...... | ..........24,014 | ... 113,750 | 04/09/2014. | 04/15/2023.
264411 AD 1 |DUKE REALTY LP....iiiiiieieseceseessseesesesesessssesessssessssessesesienenes | s . 2 . 2FE ...1,496,205 |...104.274 1,564,110 1,500,000 ...1,497,658 B4 | i [ | e 3.875 |..... 3916 |FA...| ......21,958 | ... 58,125 | 11/25/2013. | 02/15/2021.
268317  AB 0 |ELECTRICITE DE FRANCE SA 6.5% 1/26/2019.........ccoommvverirenierineniiinniiies | v [ U 1FE .10,965,680 |...108.559 | ............11,941,512 ...11,000,000 .10,990,992 3946 | oo [ e [ e 6.500 |...... 6.543 |JJ.cco. | ...307,847 | s 715,000 |01/21/2009. | 01/26/2019.
268787 AB 4 |EP ENERGY LLC/EVEREST ACQUISIT s | s 2 5FE 500,000 |..... 80.500 | ..ccoovvven: 402,500 | ..o 500,000 500,000 | ..oooevveeriernriiins | e | e | e | s 7.750 |...... 7750 (MS......| 12,917 | 38,750 |08/08/2012. | 09/01/2022.
291011 AY 0 |EMERSON ELECTRIC CO EMERSON ELECTRIC CO.......ccocoememviiemiriinneriens | oveene | oo | cervivienies [ oo 1FE ...7,969,520 |...107.723 ..8,617,800 . . ...7,990,327 370 | oo [ e [ e 4875 |..... 4922 |AO...... | ........82,333 | ........ 390,000 |01/15/2009. | 10/15/2019.
291641  BA 5 |EMPIRE DISTRICT ELECTRIC CO.....ccocovvvierirririiniiseiiienieiesissieiiesiienes | woveees e | s 1FE| .. ...1,845,920 |...114.506 | ... 2,290,123 | ... .2,000,000 | .. ...1,868,876 3,108 | e [ e [ 5.875 |...... 6.460 |AO...... | 0o 29,375 | ..o 117,500 | 06/22/2007. | 04/01/2037.
29245)  AF 9 |EMPRESA NACIONAL DEL PETROLEQ 4.75% 12/6...........cocoomvvveieriireriiranes | e (O3 SRR I 2FE| ... 10,523,297 |..103.125 | ........... 11,037,469 | ............ 10,703,000 | ........... 10,603,473 | ..o | v 17431 | s | e [ e 4750 |...... 4965 |JD.......| .........35,305 | ........ 508,393 | 12/01/2011. | 12/06/2021.
292450  AJ 1 |EMPRESA NACIONAL DEL PETROLEO........ccocuiiiimiiniiiciinniiciississiisiinns [ s (0] I 2| 2FE ...5,655,298 |..... 93.828 ..5,395,099 | ..... .5,750,000 5,658,461 3464 | oo [ e [ e 3.750 |...... 3.951 |FA....... 08/02/2016. | 08/05/2026.
29246R  AA 1 | EMPRESA NACIONAL DE ELECTRICID.........ooumviiriinriiiniisniieseiissniinens [ o D 2 . 2FE ..1,876,661 |...102.695 ..1,947,099 11,896,000 | ...t 1,881,114 1,703 | s | e [ e 4250 |...... 4.377 |AO...... virr..80,580 | 04/10/2014. | 04/15/2024.
29252B  AA 7 |ENBRIDGE PIPELINES SOUTHERN Ll.....cosvverrineienreinneeieneenseeinnenennnees | envees | o [ ceveneeens 4 L 6,218,960 |..... 94.922 | ...........5,903,149 | ... 6,218,960 | ............. 6,218,960 | ...ooouerieeriirniin [ e | e | e | e 3.980 |...... 3.980 [JD..oces | i 688 | ........ 247,515 | 08/18/2014. | 06/30/2040.
29273R  AQ 2 |ENERGY TRANSFER PARTNERS LP.......ccocommiimrinmiiniriveniinneienisninniisninens | cviens ...107.080 | .............3,747,801 | .ooceveneve. 3,500,000 3,495,118 819 5.200 5232 |FA..co.| v 75,833 | e 182,000 | 01/09/2012. | 02/01/2022.
29273V AD 2 |ENERGY TRANSFER EQUITY LP ...103.000 1,000 1,012 | oo [ e [ e | e | e 5.875 |..... 5.658 |JJ....... 09/15/2016. | 01/15/2024.
29273V AF 7 |ENERGY TRANSFER EQUITY LP......covirrimrrrirnrrinenrineninsnsisensesnsisnssnnnns. | eenvie | oo [ evvvenieni | coeen3FE | i 22,425 | .00 97.500 | .o 22,425 | ... 23,000 | ....... 22,438 13 [ e [ [ e 5.500 |...... 5.816 |JD....... 09/14/2016. | 06/01/2027.
294440  AM 8 | EQUINIXING ..o | oo 2] ... AFE ...1,000,000 |...104.000 11,000,000 | ...oooeees 1,000,000 [ .cooooiveoriinniiins | | e [ e [ s 5.375 | ... 5.375 |AO...... 02/28/2013. | 04/01/2023.
30049X  AA 5 |EVOLUTION ESCROW ISSUER LLC........orivirrirniiiereiieceiieseeisnesisssninenes | cenvi | o [ cvviee 25| ... 5FE 997,775 |..... 92.750 .1,083,000 999,717 1,942 | s | e [ e 7500 |...... 9.400 |MS...... 12/02/2016. | 03/15/2022.
30227C  AD 9 |ARCHROCK PARTNERS LP........cccooiirviiriiiinniiinsisseisssiiesessssiessssesnnsenns | o 25| ... AFE 984,973 |..... 96.750 | ................967,500 | .............. 1,000,000 988,141 1871 | s | v [ 6.000 |...... 6.249 |AO...... 02/11/2015. | 10/01/2022.
31620M  AH 9 | FIDELITY NATIONAL INFORMATION.........coovuimirirmemirnerireneessieienesisnesienens | eeees . 2| . 2FE 389,000 |...102.750 393,532 1,054 | s | e [ s 5.000 |...... 5.360 |MS...... 04/06/2012. | 03/15/2022.
318069 B@ 9 |FINNING INTERNATIONAL INC........ooovvviriireiserescecsiseissisenienniens | s Al [ 2FE| s 4,500,000 |...108.932 | ..............4,901,922 | ..............4,500,000 | ............. 4,500,000 | ..o [ [ | | 4530 |..... 4530 |AO...... 04/03/2012. | 04/03/2027.
33938E  AQ 0 |FLEXTRONICS INTERNATIONAL LTD.......coovviiiriirierirnnriieneiseeeesenesenesiens | ceveees (O3 SRR I 2FE ...1,681,240 |...104.000 ...1,677,508 (1,814) [ oo [ e | e 4625 |....4.510 |FA.... 08/11/2014. | 02/15/2020.
33972P AA 7 |FLNGLIQUEFACTION 2LLC 2] . 2FE ...4,000,000 |..... 91.036 ...4,000,000 07/12/2016. | 03/31/2038.
345838  AE 6 |FORESTLABS INC......cooiiiiiiiriiiniiiiriisseisssissssssssessssssssssessssnssenns | s 2] . 2FE 500,000 |...106.875 500,000 01/27/2014. | 02/15/2021.
35671D BP9 | PLAINS EXPORATION & PRODUCTION PLAINS EX.......oovvveoerveiameriennirnnnns [ evveee [ oo | overiiiens | e 3FE ..102.000 | .................993,480 | .................974,000 | ............. 1,008,966 (446) . | 12/112/2016. | 11/15/2020.
35671D BR 5 | FREEPORT-MCMORAN COPPER & GOLD ...102.000 652,961 .| 12/12/2016. | 05/01/2021.
35803Q AA 5 |FRESENIUS MEDICAL CARE US FINA ..108.125 | ...........1,405,625 | .............1,300,000 | ............. 1,294,007 1,232 01/26/2011. | 02/15/2021.
35906A AZ 1 |FRONTIER COMMUNICATIONS CORP. ...103.250 800,000 06/03/2016. | 09/15/2025.
359694 E@ 1 |HBFULLER CO. 6,000,000 |...103.591 ..6,215,442 03/05/2012. | 03/05/2022.
36155W  AH 9 | GCIINC GCIINC 6.75% 6/1/2021..........coooeeveierieriiirneeeeeieeeiiseesiesesienniens | v ...1,015,000 |...102.750 ..1,027,500 (1,980) 05/09/2011. | 06/01/2021.
364725  BC 4 | TEGNAINC.....oiiiiiiriciieisiieie sttt ssesssienes | coeees 183,220 |...101.000 186,850 143 09/03/2014. | 09/15/2024.
37045X AL 0 | GENERAL MOTORS FINANCIAL CO IN ...1,448,125 |...100.931 ..1,513,970 4,987 01/27/2014. | 05/15/2023.
383909 AE 8 |WRGRACE&CO - CONN......oouiiiiiicricississssssssiesisniisinas | s ...1,000,000 |...103.750 ..1,037,500 09/11/2014. | 10/01/2021.
38749%  AA 0 | GRANITE STATE GAS TRANSMISSION.........ccoovvimiiimiiiireiiisniseiisniienes | ceveees ...6,666,666 |...106.771 7,118,073 12/15/2008. | 12/15/2018.
391164 AB 6 | GREAT PLAINS ENERGY INCORPORAT GREAT PLA..........ooviiiinriiieriiienins | e ...9,948,400 |...102.789 ....10,278,852 6,624 09/20/2007. | 09/15/2017.
398435 AC 1 |GRIFOLS WORLDWIDE OPERATIONS L......cviuuirirmrermnneineniseresssesssssnnes | eeees 1,000,000 |...103.500 05/28/2015. | 04/01/2022.
40049 AV 9 |GRUPO TELEVISA SAAB......ooiieirieeiieeiseisssiessssssssses s ssssssisssssessans | soesees 490,510 |...113.929 494,519 486 08/31/2005. | 03/18/2025.
404119 BN 8 |HCA-THE HEALTHCARE CO.....coooumrrirrriririinsiiessisessissseissssssssssssssssnees | ceveens ...1,655,775 |...102.875 | ............1,702,581 | ..............1,655,000 | ............. 1,655,619 [ ovooevirerriieniiins | e (70) 07/16/2014. | 03/15/2024.
40433Q  AB 1 |HPHT FINANCE 15 LTD....cccooviinriiinniiinniinnissnissnessssisssssssnssssnssssnssssnnss | conneee | D | eoviinnnies | e 2FE | i, 995,290 |..... 99.734 996,900 821 03/12/2015. | 03/17/2020.
410345 AJ 1 |HANESBRANDS INC 380,000 |..... 97.250 ....380,000 380,000 ...9,227 | 05/03/2016. | 05/15/2024.
410345 AL 6 |HANESBRANDS INC 380,000 |..... 97.750 ....380,000 380,000 coenenn9,726 | 05/03/2016. | 05/15/2026.
42241@ AB 5 |HEARST CORP Hearst Corp 5.290% 12/01/19..........oovveemveenimrennrisnneineeins | ceveeee | oo | cevveivenees [ eevvienens L 14,000,000 |...108.883 | ............ 15,243,648 | ............ 14,000,000 | ........... 14,000,000 | ...ovvermerircniiienns | cemvieenniseeiiennies e v | 00005.290 15290 [ Do | oo 81717 | 740,600 | 12/01/2009. | 12/01/2019.
42251 AS 3 |HEBUTT GROCERY COMPANY CO......ccooviuiririinniinniienieninneississsisssienes | cvniee | oo | evvvnsiinns | vvvvnniins ] i 4,000,000 |..106.721 | .............. 4,268,856 | .............. 4,000,000 | ............. 4,000,000 | ..oocvieriniiiniicnnns | e i | e | 04800 ] .0..4.800 [JD. | e 8,533 | i 192,000 | 12/15/2011. | 12/15/2037.
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428040 CG 2 |HERTZ CORPORATION THE......cccooiumiiirieimneiserieniesesessssinsensssissnsnnees | eeveee | oo [ cevneiineni | v AFE 500,000 |..... 99.750 | ..ooovrvernens 498,750 | ....ocvveunn 500,000 500,000 | ..voouvvermrrireriirins | oeereieeniieeniieens | cevvieeeinneninnes | e | e 1375 [ 7.375 12/06/2010. | 01/15/2021.
42824C AN 9 |HEWLETT PACKARD ENTERPRISE CO........c.coooumviimnniinnisnniiisnissnniisneins | o | oo | cenieennd | e, 27| .. .19,966,613 |...104.613 20,922,600 20,000,000 | ........... 19,966,662 49 | | e [ 2 44000 | L 4432 12/30/2016. | 10/15/2022.
43289*  AA 0 |HILTON WORLDWIDE FINANCE LLC.......ocooriiriiimririimerisneiiseniiseneineneiins | cvveee | e | overeiiiens | cerees 3FE| .. 109,083 |...100.751 ...110,182 109,457 A7 09/23/2014. | 09/23/2020.
44043V AD 0 [HORIZON PHARMA INC.......ocvimriiiiirinintiieniesiesissisnniisssissssesssesssssssnnss | evnens | o [ veveeenes | vevees SFE| i 235,738 |..... 99.250 | ..ccooverer..245,638 | i 247,494 238,674 2,730 | oo [ e [ 20.5.000 [ 5.938 11/19/2015. | 04/29/2021.
44107T AU 0 |HOST HOTELS&RESORTS LP 3.75% 10/15/2023...........coovvveemeeeereriennrincnees | cevvs | o [ erieeeini | 2FE 970,740 |..... 98.166 .1,000,000 978,064 2,753 | oo [ e [ 03750 [ 4124 03/26/2014. | 10/15/2023.
44986U AC 3 |INEOS GROUP HOLDINGS SA FESTSTOUSTOUTUPPTUURSTOUOTOUROPOORTOPS IVPUOPPR I 0. UPOPPOO.S IO AFE 500,000 |...101.750 ....500,000 500,000 [ ..voouvvermerirrrriies | rerrieernineniinnes | eevverenisneninnes | e | 3875 [ 5.875 02/11/2014. | 02/15/2019.
45661@ AE 3 |INEOS US FINANCE LLC.......cooviiriiireiireiisseieseiessiissssissessssssissssessnsnens | conenee | oo | cevviinnies | covees K = I 2,349,816 |...100.187 | .............2,354,221 | .............. 2,349,816 | . 2,349,816 03/24/2014. | 05/04/2018.
459200 GL 9 |INTERNATIONAL BUSINESS MACHINE IBM CORP..........cooovvmmmriimniiinneiiians | e | o [ ceeeriins | e 1FE ...6,922,370 |..142.612 | ..............9,982,813 | ... .7,000,000 | ..... 6,929,640 1,159 | e | e [ 2008.000 | Lo 8.099 |AO..... [ weeee. 118,222 | ........ 560,000 | 10/09/2008. | 10/15/2038.
459200 GM 7 |INTERNATIONAL BUSINESS MACHINE 7.625% 10........ccocovuveeremrvmmncnnireiins | cevene [ [ eriveiienni | s 1FE| .. ..7,970,240 |..110.134 | ..............8,810,746 | ..... .8,000,000 | ...covvenee 7,992,930 3,572 | oo [ [ 7,625 [ 7.679 |AO...... | coovenee 128,778 | ...... 610,000 | 10/09/2008. | 10/15/2018.
460146 CG 6 |INTERNATIONAL PAPER CO.......coevoirimerinrierierirnennsisesisssssensenssseesssssnsnss | sevene | oo [ evvnerinen | onees 2FE| oo 4,542,315 |..107.950 | .............. 857,753 | oo 4,500,000 | ....ccoeenee 4,522,918 (4,091) [ oo [ e | e b750 [ 4632 [FA.....| oo 80,750 | ........ 213,750 | 11/09/2011. | 02/15/2022.
460599 AC 7 |INTL GAME TECHNOLOGY PLC ...1,000,000 |...107.250 ..1,072,500 21,000,000 | .ceeeeern 1,000,000 | oo | e | e e | 200500 [l 6.500 |FA......| .........24,556 | .......... 65,000 |04/07/2015. | 02/15/2025.
46284P AP 9 | IRON MOUNTAIN INC IRON MOUNTAIN INC 5.75........ccocooimrriirriariiiannienas . ...1,997,500 |{...102.750 | .... ..2,055,000 | ..... .2,000,000 A85 | [ | 05750 [ 5765 |FA...| .......43,444 | ... 115,000 | 02/04/2013. | 08/15/2024.
466313  AF 0 |JABIL CIRCUIT INC JABIL CIRCUIT INC 5.62.........cocvoerveerremereireneereneirenes | cenvee | o [ evvveriins | ceeeni2FE | i, 1,945,000 |...107.000 | ......c....... 2,140,000 | .....ccceeen. 2,000,000 5,655 5.998 |JD.......| woeeerrnn.5,000 | e 112,500 | 02/15/2011. | 12/15/2020.
47032@ AH 4 |JAMES CAMPBELL COLLC.. ...1,000,000 |...103.426 ..1,034,264 21,000,000 | .cerreeern 1,000,000 | oo | e | e | e | 4580 [ 4.581 (Do | o127 | s 45,800 |09/26/2014. | 09/30/2026.
47032@ AJ 0 | JAMES CAMPBELL COLLC.. 2. ...1,000,000 |...103.440 | .... ..1,034,398 .1,000,000 | .. 21,000,000 | v [ | e | e | 204630 | 4632 [JD..co | o129 | 46,300 | 09/26/2014. | 09/30/2027.
478375 AR 9 | JOHNSON CONTROLS INTL PLC......ccoeirriirriirreinreiinesiinnnsssnesisensinnnnins | eenvee | C i | 2FE| oo 4,996,942 |..102.846 | ............. 5,142,295 | .............. 5,000,000 | ..oooonnns 4,996,960 18 | o [ e [ 200:3.900 | 3.908 |FA..c.| oo 74,208 | oo, 12/28/2016. | 02/14/2026.
49446R  AJ 8 |KIMCO REALTY CORP KIMCO REALTY CORP 6.87........cocoommrveimmiiiiniiianins | ovneee | oo | cerviiinies [ oo 2FE .13,977,600 |...112.038 ....15,685,348 ...14,000,000 .13,992,180 2,509 | oo [ e [ 08875 [ 6.898 |AO...... | .......240,625 | ........ 962,500 |09/17/2009. | 10/01/2019.
50076@ AC 6 | KRATON POLYMERS LLC.......coooiriiieriiiereiiereiieneieesesienesiesesissessenessenesens | coeies | e | oveeviiiene | cerees AFE| .. ...3,996,250 |...100.778 4,000,000 | .. ...3,996,110 (140) | covvoeeevrereiienns [ e [ 206000 | ... 4573 IN/A... | 1,333 | 79,167 | 09/07/2016. | 01/06/2022.
50077L  AK 2 [HJHEINZ CO...ciriccscrccsssssssssssssssssssssssnssssnsiens | s | oo | cvvveinnins | covens 2FE| oo 4,594,519 |..101.145 | .............4,652,656 | ............. 4,600,000 | ............. 4,594,828 309 [ [ |20 3.950 [ 3.966 08/19/2016. | 07/15/2025.
50152# AC 1 |KT REAL ESTATE HOLDINGS LLC........coooirviereiineeereieneissneiieneeissnennnnens | cevvs | o [ eeveenecedt | i 2. ...2,557,392 | ... 93.912 | ............2,401,693 | ... .2,557,392 | . 2,557,392 3.5% 04/21/2015. | 05/24/2035.
521865 AV 7 |LEAR CORP ...1,000,000 |...104.750 . .1,000,000 | ...cccvonee 1,000,000 [ ..oocvorierirniirenis [ e e e [ 008,375 | 5.375 03/11/2014. | 03/15/2024.
527298 BD 4 |LEVEL 3 FINANCING INC ...1,000,000 |...103.000 ..1,030,000 .1,000,000 21,000,000 | oo [ e | e | e | 2005375 | 02/05/2015. | 08/15/2022.
53217V AC 3 |LIFE TECHNOLOGIES CORP... 1,013,810 |...108.689 ..1,086,888 ...1,005,224 (1,467) 02/11/2010. | 03/01/2020.
53947N  AA 2 |LLOYDS BANK PLC ...9,939,200 |...110.259 ....11,025,895 9,972,843 6,305 09/07/2010. | 09/14/2020.
539830 AW 9 |LOCKHEED MARTIN CORPORATION ...2,696,493 |...120.682 ..3,494,964 2,715,309 3,356 05/25/2010. | 06/01/2040.
552953 BX 8 |MGM RESORTS INTERNATIONAL ...1,000,000 |...115.250 ..1,152,500 ...1,000,000 77,500 | 03/15/2012. | 03/15/2022.
552953 CD 1 |MGM RESORTS INTERNATIONAL 355,283 |..... 96.250 355,477 194 11/10/2016. | 09/01/2026.
55336V AC 4 |MPLXLP. ...1,490,136 |...104.000 ...1,490,537 401 | | | 000.5.500 [....5.623 [FAL| ol 31167 | 09/29/2016. | 02/15/2023.
559080 AK 2 |MAGELLAN MIDSTREAM PARTNERS LP ...7,490,625 |...109.675 ...7,491,259 634 89,583 | 02/22/2016. | 03/01/2026.
561233 AA 5 |MALLINCKRODT INTERNATIONAL FIN 352,000 |..... 96.250 352,000 20,240 |07/30/2014. | 08/01/2022.
561233 AC 1 |MALLINCKRODT INTERNATIONAL FIN ..2,653,170 |..... 89.500 2,646,821 (3,861) | cvooverrirriicniis | cerrerisriesiicsnins | 2005500 |......5.454 |AQ...... | ..........30,746 | ........ 127,820 | 09/19/2016. | 04/01/2025.
565849 AB 2 |MARATHON OIL CORP ..995,900 |...110.250 996,950 112 .68,000 | 02/27/2002. | 03/15/2032.
57686G C* 4 |MATSON INC .1,700,000 |..... 94.799 | ..........1,611,581 | ............1,700,000 | ............. 1,700,000 . 12/21/2016. | 12/21/2027.
59010Q@ AA 4 |MERLIN ENTERTAINMENTS PLC 535,375 |...103.896 527,375 | oo | covrevenniisnniinnns | eevvvenniisneiiinns | eeerenn(15,775) 1. 2750 |[.....2.750 |MS...oo.| v 4,270 | e 15,370 | 03/11/2015. | 03/15/2022.
590454 AA 2 |MERSIN ULUSLARARASI LIMAN ISLE 2,987,280 |...104.081 | .... . . 2,992,787 1741 | s | e [ 205,875 | ...5.950 |FAL.....] .........68,052 | ........ 176,250 | 08/01/2013. | 08/12/2020.
60040# AA 0 |MILLENNIUM PIPELINE COLLC 5,831,566 |...106.071 | .............. ,185,589 | ...ovennd 5,831,566 | . 5,831,566 | ....ooorrieinniiinnns | crriinnniinnniinnnis [ e | 208,330 [......5.365 [MJSD. | .............863 | ........ 310,822 |08/26/2010. | 06/30/2027.
603374 AD 1 |MINERVA LUXEMBOURG SA............. 495,480 ....500,000 495,573 93 09/08/2016. | 09/20/2026.
628530 BD 8 |MYLANINC 1,494,180 21,500,000 | ...cccvonee 1,495,726 522 11/19/2013. | 11/29/2023.
629377 BY 7 |NRGENERGY INC 699,000 |.....98.250 | .................686,768 | .......... 699,000 699,000 01/26/2015. | 05/01/2024.
629377 CB 6 |NRG ENERGY INC. 156,025 ....158,000 156,067 42 10/04/2016. | 01/15/2027.
64110L  AE 6 |NETFLIX INC NETFLIX INC 5.375% 2/1/2021.........ccooooemveiineiinciiinnissiiinnnns | ovvnee | oo | cvvviinnins [ o AFE| . 1,000,000 |...107.250 21,000,000 | ...oooeees 1,000,000 01/30/2013. | 02/01/2021.
B4110L AL 0 [NETFLIXINC.....oooioiriciieceissesesesiesesiesesissesiesessssessessssssesssenssssnnnens | covenee | oo | cenveinenni | covens AFE| e 1,000,000 |...108.000 | ..............1,080,000 | ............. 1,000,000 | ...cccoooneee 1,000,000 02/09/2016. | 02/15/2025.
641423 BP 2 |NEVADA PWR CO NEVADA POWER CO 6.65% 4/1/........ccouvvemrvcmerverrnrinnns v | oo [ vviiecies | s 1FE| oo 199,692 |..132.093 | ................264,186 | .......ccco...ce. 200,000 199,744 6 03/29/2006. | 04/01/2036.
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651229  AQ 9 |NEWELL BRANDS INC.......coooiiiiiiiiiiiiniissicesiesicsississis s | e 513,414 |...102.096 513,583 49 | [ | e 4.000 |...... 4.041 |JD....... 11/18/2015. | 12/01/2024.
651229 AW 6 |[NEWELL BRANDS INC......ccoooiiiriiiriiiiniiinriisnisssissssisssssssisssssnssssnnns | s 997,980 |...104.184 998,106 A26 | [ | 4.200 |...... 4.225 |AQ...... 03/18/2016. | 04/01/2026.
651290  AQ 1 |NEWFIELD EXPL CO.....cooeviiiiiiiiinciiiciinisnessissiissississssssssississssssssnnnss | avennne | oo | cesvvnninee | eeeeeFE [ i 500,000 |...104.250 500,000 | ..veouvverrrrireriirens | rrerieeneiieneieens | e | e | e 5.625 5.625 |JJ....... 06/19/2012. | 07/01/2024.
651290 AR 9 |NEWFIELD EXPL CO....covouiirriiiiniinniieiiesiriinsissiesiesieesssissisesiensssess | coeees 850,000 |...102.000 850,000 | ..ooovevurieinniiinnis | cerinninninnins [ | s | 5.375 |...... 5.375 | W....... 03/05/2015. | 01/01/2026.
656560  AJ 8 [NORTEK INC........coooiieiiciiiciieciieceisseesesessssssesessesessesessesessesessenenens | s N/A..... 12/31/2016. | 10/30/2020.
665876  B* 8 |NORTHERN UTILITIES INC........ccooviiiiiiiiiniicniisniicisnisnicnsicssisesiesieniens e | e | cvvennieecdh |2 [ i 6,666,667 |...106.194 | .............. 7,079,627 | . 6,666,667 | .. 18,666,667 | ... [ [ [ | 6.950 |...... 6.950 | JD....... 12/03/2008. | 12/03/2018.
67019E  AB 3 |EVERSOURCE ENERGY.......ccccoorviinrriiiriiiincisnisnnissneessnssssnssssnssssnsnns | eenis | o [ evvvnnneni | ceeeniFE | i, 3,966,680 |...106.125 | .............. 4,245,005 | ............. 4,000,000 | .....cco..... 3,988,835 3,564 | oo [ [ 4.500 |...... 4,605 |MN...... 11/12/2009. | 11/15/2019.
67053N  AC 8 | MONITRON INTL.....iiiiireiireiireiieceiiesesiesessesessesessesessesesssesessseseseesenens. | coiens B e tBFE | i | e [ e [ s [ s N/A..... 04/14/2015. | 03/26/2022.
67054K  AA 7 |NUMERICABLE GROUP SA.........cooimmiimiririiiiniinsiieniinesiesissisessssssssenieniss | coveen C 2| AFE 254,758 |...102.250 . 255,077 254,809 BT | oo [ e [ 7.375 |...... 7.390 |W....... ... | 11/30/2016. | 05/01/2026.
67059T  AB 1 [NUSTARLOGISTICS LP........ooiiiiiriiiiriiiereiiieseiieceeiecesiesesieseseesessesessenenes | cenves | o [ coveeniiins | oreee SFE| oo 192,500 |...101.000 | ...............202,000 | ...oocvervvcneec 200,000 195,765 1,021 | s | e [ e 4.800 |...... 5446 |MS......| .........3,200 | ............ 9,600 |08/02/2013. | 09/01/2020.
67059T  AD 7 [NUSTARLOGISTICS LP.....cooiiiciiiiiiiiiniisiiciinsissiissississiississssesseninnes | eevene [ oo [ cvveiinn | e 3FE ...1,000,000 |...108.500 21,000,000 | ...cccoonue 1,000,000 [ ..o | e | e [ [ 6.750 |...... 6.750 |FA......| e 28,125 | oo 67,500 | 08/14/2013. | 02/01/2021.
67073Y  AA 4 [NV ENERGY INC NV ENERGY INC 6.25% 11/15/........coovimreirriinniinriiisni | e | 2FE ...3,995,000 |...112.750 | ..............4,510,000 | ..... 14,000,000 3,997,741 B0T [ [ | 6.250 |...... 6.267 |MN....|[ .......31,944 | .. 250,000 | 01/11/2011. | 11/15/2020.
67103H AA 5 |OREILLY AUTOMOTIVE INC......ccooviriiireiiereiireneeiseneieseisssesisesesissssissesins | coieee | or | overeio 2| 2FE| oo 7,966,800 |...107.659 | .............8,612,703 | .............. 8,000,000 | ......ccce.. 7,984,648 3,361 | oo [ e [ s 4875 |..... 4928 |JJ....... | ... 180,917 | ........ 390,000 |01/12/2011. | 01/14/2021.
674599 BM 6 | OCCIDENTAL PETROLEUM CORPORATL........ccoriemrinirierinrinneinniseriieniens [ evnnie | e [ vereveies | vevene 1FE ...2,027,820 |...125.812 2,516,240 | ..... .2,000,000 2,018,236 (1,034) | cooovercnei | e | s 7.200 |...... 7.081 |AO...... | ..........36,000 | ........ 144,000 | 05/10/2002. | 04/01/2028.
68389X AC 9 | ORACLE CORPORATION 5.75% 4/15/2018. o e [ |2 | 1FE ...1,027,240 |...105.600 | .... ..1,055,998 21,000,000 | ...cccoouee 1,004,680 (B,434) [ oo [ e | e 5750 |...... 5.368 |AO...... [ oo 12,139 | e 57,500 | 02/19/2009. | 04/15/2018.
69362B AW 2 |PSEG POWER LLC........coooiiriiriiiriiiieiissiineesisessesssssssssssssssssssssssssnnnns | eevvie | o [ eevnensins | e 2FE| oo 1,058,421 |...107.205 | ...coovvvvnnee 1,201,769 | .oovvvvrs 1,121,000 | ..oocvverneee 1,096,297 68,644 | ..o [ [ e 5125 |..... 5.873 |AO...c. | 12,129 | e 57,451 | 04/27/2010. | 04/15/2020.
893656  AA 8 |PVH CORP.......ooiiiiiicceceeceseseses s | e [ OO 3FE ..1,398,750 |...101.375 .1,500,000 9,776 | oo [ e [ e 4500 |...... 5433 |JD.ccoes | v 3,000 | o 67,500 |08/22/2013. | 12/15/2022.
69367P AA 4 |PERUSAHAAN GAS NEGARA TBK PT JETSTIURTRRRTO IV Do | e 2FE ...1,980,740 |...102.375 | ..............2,047,500 | ..... .2,000,000 . 1,643 | s | e [ s 5125 |..... 5250 |MN......| ... 12,813 | ... 102,500 | 05/12/2014. | 05/16/2024.
69369E  AD 1 |PERTAMINAPERSERO PT........ooiiiiirriineiinsisnsisnsisnssssssssssessssesnnnens | cnneees D|.ccccceuns | en2FE | .......950,000 | ... 96.250 | .................962,500 | ............. 1,000,000 951,901 T4 | [ | 6.000 |...... 6.386 |[MN......| ...........9,667 | ......... 60,000 |06/11/2014. | 05/03/2042.
70583#  AJ 3 |PELICAN PRODUCTS INC.......oovvviicrinreiineiseneienessenesssesssnesssnesssnesnnne | eenve | oo | evvveniins | coveeeBZ | v 242,585 | ... 99.625 241,766 [(CIC7A T U ORI PO 5.250 NA | 0 | 12,854 | 08/27/2014. | 04/08/2020.
706451 BC 4 |PEMEX PROJECT FUNDING MASTER T PEMEX PRO.......ccccocvomiiviireriniins [ e ...112.958 399,430 2485 | oo [ [ 8.625 |...... 9.845 | Do | e 3,055 | i 36,656 | 02/10/2006. | 12/01/2023.
713448 BH 0 |PEPSICO INC 5% 6/1/2018 ol ...104.885 4,969,914 | | 19,949 | i [ [ e 5.000 |.....5.448 |JD.......| ........20,833 | ........ 250,000 | 06/19/2008. | 06/01/2018.
71654Q BX 9 |PETROLEOS MEXICANOS...........ccoovvvrinriins .|D 3,971,385 | ..... 83.500 ...3,972,033 648 . 12,500 | 03/28/2016. | 01/23/2046.
718546  AC 8 | PHILLIPS 66 4.3% 04/01/2022........c..mrvvorerreoresereesssiesssesssisssssssssssssssssssssnn | onnees 997,630 |...107.423 998,649 225 | [ | 004300 (....4.329 |AO...... | ... 10,750 | 43,000 | 03/07/2012. | 04/01/2022.
72165N AV 1 | PILOT TRAVEL CENTERS LLC......ooiiiiiiiriiinnriicneiinniseeiissneissnesenennnes [ evveee [ ee | vvemeinene | eeneeBFE [ o [ e | vereieseieseiesesienens | eeessesessesessesesssenens | oenesesenenes 12/31/2016. | 05/25/2023.
737446  AK 0 |POST HOLDINGS INC... 297,698 |..... 96.000 297,767 69 .| 11/09/2016. | 08/15/2026.
74264*  AB 2 |PRISALHC LLC.....cooiiiiiiciicsenscssescsssesssssssssnsissssssssssssssssnnnes. | evnvee | o [ covieniins | oo 2| s 2,000,000 |...105.638 2,000,000 04/15/2014. | 04/15/2026.
74273@ AB 9 |PRIT CORE REALTY HOLDINGS LLC 3.85% 2/14.. ...2,633,635 |...102.025 2,627,327 (5,676) 11/17/2015. | 02/14/2023.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC PRIT CORE. 1,500,000 |...101.307 ...1,500,000 02/14/2013. | 02/14/2025.
74341D  AA 2 |PROLOGIS INTERNATIONAL FUNDING GTD-bY-Pr.......cooorvieriiiinriinniiiens [ v ...2,977,440 |...104.254 . 2,989,284 3,098 10/12/2012. | 02/15/2020.
74347@ AA 3 |PROSIGHT GLOBAL INC.......ovviivirriiiriiieiiesiesisisssiesiessiessssisssisens | cvvens ...1,500,000 |...113.722 .1,500,000 11/27/2013. | 11/26/2020.
74733V AC 4 |QEP RESOURCES INC QEP RESOURCES INC 5.25 1,458,750 |...100.250 .1,500,000 417 . | 11/30/2016. | 05/01/2023.
75281A AV 1 |RANGE RESOURCES CORP..........cosvrrirrirrienniiensinssessisssissssisnsssns | cnnvees ...1,000,000 |...104.500 . e 11,979 | 09/16/2016. | 06/01/2021.
755111 AU 5 |RAYTHEON COMPANY.......ooiiiiiiiriiiiniiinniissiississsesessssssssssnssssnssesnenes | oenes 246,480 |...109.265 249,363 297 | v | 00008400 [18.541 [ D | e T | 16,000 | 10/03/2002. | 12/15/2018.
755111 BR 1 |RAYTHEON COMPANY RAYTHEON COMPANY 4.4% 2.......cc.cocevvvvivnrinricnns [ s ...5,985,300 |...106.805 | ..............6,408,274 | ..............6,000,000 | ............. 5,994,676 1,557 [ v [ [ 104400 |0 4.431 |FALLLL| 99,783 | 264,000 | 11/12/2009. | 02/15/2020.
759470  AQ 0 |RELIANCE INDUSTRIES LIMITED........ccccoevrmrimrimininnineierinneienisnisnisensinnns [ evvene | D vevveinee | e 2FE | i 989,980 |..... 99.750 991,598 B3 | e | | 4125 (1004249 [ | 17,531 | 41,250 |01/21/2015. | 01/28/2025.
760759  AH 3 |REPUBLIC SERVICES INC.........coovureiirieiieieieceiisecesesessesesseseseeseseesesees | s 999,850 |...107.514 999,942 16 .50,000 | 03/01/2010. | 03/01/2020.
76131V B* 3 |RETAIL PROPERTIES OF AMERICA L.......cvvoiiriiniieiieriicrinsissiissiienes | coviene ] e 2FE| .. .15,000,000 |..... 94.084 | ............14,112,660 ...15,000,000 | ........... 15,000,000 12/28/2016. | 12/28/2028.
76169%% AG 8 |REYES HOLDINGS LLC Reyes Holdings 5.130%...........cccourvvemmmiimnniinnniinnins | covies | o [ covinniens Al K I 1,500,000 |..... 97.000 | ..cooovvvnee 1,455,000 | .............. 1,500,000 | ....cooooeee 1,500,000 | ..oooovverrriiinniiins | o | e [ e [ 05,1300 [10005.130 | I | 132,276 | 76,950 |08/07/2012. | 07/31/2022.
76169% AH 6 |REYESHOLDINGS LLC........ooiiiiriiiireiireiiecneiesseieeesieessisessissessssssssssnsinns | cenvi | o [ coviieneens 4 3. ...2,000,000 |..... 89.250 ..1,785,000 | ..... .2,000,000 2,000,000 | ..cvermerermeiiieniins [ e | v | e | 2004850 |1 4.850 [ FAL.....] .........39,608 | .......... 97,000 | 02/04/2015. | 02/04/2025.
761713 BG 0 |REYNOLDS AMERICAN INC........coooiriiiniinrinniiisnsisssisssissssessnisnniins | s . 2] . 2FE ...1,067,630 |...105.527 | .... ..1,055,274 21,000,000 | ...oooeees 1,060,333 (6,225) | ..o [ e | e 4450 13594 |UD | 2,349 | 44,500 | 10/21/2015. | 06/12/2025.
761735 AD 1 |REYNOLDS GROUP ISSUER LLC........ccoooereviinririneisseiisseieecesieseseessnenns | eeeee C 2| AFE 388,881 |...102.875 | .......co....cc 400,062 | ......ccovvvenen 388,881 388,881 | ..ouevrrrrerrrernnes | cevernnnesnnneinnnees | e | ovneeeinnniinnnenns | 00008875 1008875 |FA | 100 10,100 | oo 26,736 | 01/27/2011. | 02/15/2021.
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761735 AF 6 |REYNOLDS GROUP ISSUERLLC............. SRR IOV C 2] 5FE 104,038 |...103.250 104,038 | oo [ e | e | e | s 8.250 |...... 8.250 |FA.....| e 3,243 | .o 8,583 | 01/27/2011. | 02/15/2021.
761735 AP 4 |REYNOLDS GROUP ISSUERLLC............. SRS I C 2| . AFE 500,000 |...103.125 500,000 | ..oovveerierierirnrens v [ [ | v 5750 |..... 5.750 09/14/2012. | 10/15/2020.
767754 CH 5 |RITE AID CORP.......cooiiiirieiceeiereieeeieesieseies s | e . 2] . AFE 350,000 |...107.750 350,000 [ ovooueverrrerrriiies | e | e | e | s 6.125 |...... 6.116 03/19/2015. | 04/01/2023.
771196 BK 7 |ROCHE HOLDINGS INC......coovvviriiiriinriniiieniesisnsiiesissiessesesssssesssnssies | evnnne | oo | onreieeeni | vevees 1FE ..4,950,200 |..... 95.916 | .............4,795,784 | .............5,000,000 | ............. 4,954,017 3,817 2.625 |.... 2.737 02/22/2016. | 05/15/2026.
772739 AL 2 |WESTROCKRKT CO.... ,996,200 |...108.574 | .............2,171,488 | ..............2,000,000 | ............. 1,997,830 362 | e [ | 04900 | 4.924 02/14/2012. | 03/01/2022.
780153 AG 7 |Royal Caribbean Cruises Ltd Royal Caribb ..118.125 504,086 (241) | oo [ e [0 7500 | 7.389 05/23/2012. | 10/15/2027.
780153 AU 6 |Royal Caribbean Cruises Ltd ..106.250 | ..............1,062,500 | ..............1,000,000 | ............. 1,012,515 (1,795) [ oo [ e | 20005.250 [, 5.001 03/26/2013. | 11/15/2022.
78386F AC 0 |SACIFALABELLA . ...101.280 2,011,968 (1,284) | oo [ e | 4375 [ 4.283 02/18/2015. | 01/27/2025.
TBABTK  B* 7 [SSE PLC ...t . ..4,000,000 |..... 99.705 4,000,000 | ..ooocverererrinninnns [ e [ | e | o 8.0100 | 4.010 [AO..cc.. | v IBMT | e 160,400 | 04/16/2012. | 04/16/2024.
785592 AM 8 | SABINE PASS LIQUEFACTION LLC......... ...107.000 1,000,000 | oo | e [ e | e | 05625 [ 5.625 ..56,250 | 01/14/2016. | 03/01/2025.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028 ..102.174 1,341,667 [ ..o [ e [ e [ [0 4270 | 4.269 06/25/2013. | 06/25/2028.
79575@ AL 1 | SALTCHUKRESOURCESINC......... ..103.402 | ............1,551,036 | ..............1,500,000 | ............. 1,500,000 [ .ooooovvernriinriiiens | oerrrieenienniinnns | e [ e | 24500 [ 4.499 09/02/2014. | 09/02/2029.
806407  B* 2 |HENRY SCHEIN INC - . ..104.518 2,572,447 | oo | s (18,488) | ...ccvvvnvvercvies | cererrerrieerireenns [ 203790 | e 2.950 05/29/2014. | 09/02/2020.
81211K AU 4 |SEALED AIR CORPORATION SEALED AIR CORP 5.........ovvvemrimirierinniiinis | coviene 2| ..1,000, ...104.000 1,000,000 5.250 03/07/2013. | 04/01/2023.
81675k AD 1 |SEMINOLE TRIBE OF FLORIDA... ...100.250 1,192,798 4,373 05/16/2014. | 04/20/2020.
81725T D@ 6 |SENSIENT TECHNOLOGIES CORPORAT ...100.945 3,000,000 | ..oevveerierireriens | e | e | e | 49100 L 4.910 05/03/2010. | 05/03/2017.
81725W AG 8 | SENSATA TECHNOLOGIES BV 4.875% 10/15/202 ...102.625 1,000,000 [ .ooooovverniinriiens | o | e | e | 4875 [ 4.875 04/10/2013. | 10/15/2023.
81725W  AJ 2 | SENSATA TECHNOLOGIES BV..........cooovvierviieriirereirenerrsnessseiseseissnesnsnens [ covveee | G i | el 3FE | oceie21,000,000 | ... 97.625 ...1,000,000 | .... 1,000,000 [ ooooueveorrrirrriiens | s | ceevreeeeisseeiieens | eevvseeissnniisnnis | 2000:5.000 [ s 5.000 03/19/2015. | 10/01/2025.
81810# AA 4 |SEVENTY SEVEN ENERGY INCF52418 e |l BFE ] 244,969 | L 98.500 243,750 244,892 201 07/21/2014. | 06/25/2020.
827048 AP 4 | SILGAN HOLDINGS INC SILGAN HOLDINGS INC........coovvvrreeirrrieniriinerins | e - ...101.750 ....1,500,000 | ....ccoo..n. 1,500,000 [ ..ooouvverniieriiins | oereviieniieensinnns | cevveesenisneiinees | eevvseniinnniisnnes | 2000:5.000 [ s 5.000 05/23/2012. | 04/01/2020.
82026# AF 2 |SINCLAIR TELEVISION GROUP INC OO RROY PO . ...100.187 491,629 .256 08/26/2014. | 07/31/2021.
832248 AV 0 | SMITHFIELD FOODS INC SMITHFIELD FOODS IN ..106.500 | ..............1,055,000 | ..............1,000,000 | ............. 1,008,954 (2,136) [ oo [ e | 0008625 | 6.344 07/18/2012. | 08/15/2022.
83379 AD 7 |SODEXO INC - ...105.794 5,000,000 | ...ovverrrrirrnriienns | eerrieeeeieeniieenies [ e | e | e 41400 i 4.140 [MS.....| oo 67,275 | ....... 207,000 | 03/04/2014. | 03/04/2026.
84265V AE 5 |Southern Copper SOUTHERN PERU COPPER COR........covvvvnriiinniiiiciiiinins | oo ol ...107.375 ...1,500,000 | ....cooveee 1,371,121 2,103 | oo [ [ 208750 [ 7.538 |AO.... | ccoveeeea 21,094 | ... 101,250 | 11/16/2015. | 04/16/2040.
84611# AE 1 | SOVRAN SELF STORAGE INC SRR RRRTRITN DO - . . ...100.898 ...1,000,000 | ...cccovene. 1,000,000 [ oooooeverreirrriiins | e | eevvieeerisnnnnnns | e | 4533 [ 4.533 04/08/2014. | 04/08/2024.
84860* AB 9 |SPIRITS OF ST LOUIS BASKETBALL........ccccomtvvuiiniieriniiienisrisiieniiesienens | coviene [ [ 4. 2FE| s 1,000,000 |..... 92.069 | ...............920,687 | ...occcooouce 1,000,000 | ..cocovvenee 1,000,000 [ ..oovvonrverrirerirenis e e [ [ 000.3.850 | 3.869 02/10/2015. | 06/30/2036.
85205T  AF 7 [SPIRIT AROSYSTMS.....oooeieeieeeeeieeeeeeesseeeseessieessseesesesessssssssessssesssssssssnsns | oovens . 2] . 2FE| oo 1,000,000 |...103.750 ...1,000,000 | ............. 1,000,000 5.250 03/04/2014. | 03/15/2022.
852060 AD 4 | SPRINT CAPITAL CORPORATION........cooouiiviririiriiineiieneiseneieesesisesiennes | s . 2 AFE 742,415 | ... 98.750 780,000 755,148 1,202 | e | e [ 2008875 | 7.270 07/16/2014. | 11/15/2028.
8557IN  AB 5 |STARZLLC STARZ FINANCE CORP 5% & 9/15/.......ccvvveirieiiriiianiiieniiianns [ e I 2| K1 = 1,010,000 |...101.260 ...1,000,000 | ...........c. 1,001,680 (2,309) [ ..o [ e | 20205.000 [ 4.753 02/13/2013. | 09/15/2019.
858119 AT 7 |STEELDYNAMICS INC......coooiiriiiiiieieiciieeceiesessseiessissessiessssesssenenins | s . 2| 3FE 500,000 |...103.000 500,000 | ooueeeerrerrereneens [ erverrnnnineinenienes [ | e | 208,125 |, 6.125 08/02/2012. | 08/15/2019.
858119  BC 3 | STEEL DYNAMICS INC.....coooiririiiiriiniiieiienissins st siesessesssiessisesienes | s [P [SSPORRION IO SFE| v 1,000,000 |...103.875 | ..............1,038,750 | ..............1,000,000 | ............. 1,000,000 [ ..ooveonrverrirnrienins [ e e [ 208,125 | 5.125 05/12/2015. | 10/01/2021.
864486 AG 0 | SUBURBAN PROPANE PRTNR LP . 2] . 3FE 434,000 |...104.000 434,000 | oo [ e | e | e | e 12378 | 7.375 08/01/2012. | 08/01/2021.
87243Q  AB 2 | TENET HLTHCR CORP........ccoooriiiriiiieiireiiereieesesiesesiessssesssisssissesies e | 3FE| oo 1,000,000 |...104.750 | .............1,047,500 | ..............1,000,000 | ............. 1,000,000 [ ovoouevererirreiiies | e | eevviererineennenns | e | 00:8.000 [l 6.000 09/13/2013. | 10/01/2020.
87264A AL 9 |T-MOBILE USA INC T-MOBILE USA INC........cccoomimviimrirniinerseniissneisnenins | ceveees e | 3FE ..105.875 | .............1,058,750 | ..............1,000,000 | ............. 1,000,000 [ .coooovveocniinriiins | o | e [ e | 0.8.625 [ 6.625 10/13/2016. | 04/01/2023.
87612B AP 7 | TARGA RESOURCES PARTNERS LP/TA........cccooouruuena. IV IO Y.y & 3FE]| ...............453,750 |..... 95.625 465,128 4,084 | ..o [ e | 04250 [ 5.482 01/24/2014. | 11/15/2023.
877249 AC 6 | MONARCH COMMUNITIES INC......ccovvviiierirriininninsienienissesssisssiiesienes | s . 2| . AFE| oo 1,000,000 |...103.000 | ..............1,030,000 | ..............1,000,000 | ............. 1,000,000 5.250 04/11/2013. | 04/15/2021.
87952V AL 0 |TELESAT CANADA/TELESATLLC.. A 2| AFE 300,000 |...104.250 300,000 | .eoverrirrereerrnins | cerrenienieniees | e | e | 00 8.875 [ 8.875 11/09/2016. | 11/15/2024.
88031IN  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners.. IO O . ..102.500 | ..ccoovevvernn.86,307 | oo .84,202 | o 84,629 | ...coovverveieinni [ e, (86) [ .oovvvnrevrrireiees [ e [0 7.000 | 6.828 cevennnn.5,894 | 07/25/2007. | 06/30/2021.
88031R  AA 6 | TENASKA ALABAMA ST DO ol ...104.643 2,486,859 (3,660) [ ..ooovverrrieneies [ e | 28125 [ 5.850 |[MJSD. | ... 419 | e 150,827 | 12/27/2006. | 03/30/2023.
88032W  AC 0 | TENCENT HOLDINGS LTD......ccosvuveuirirniireniieeneieesessesesieseseesesessssesesessens | coiens D|.. ...100.395 998,703 269 | [ | 02875 [ 2.919 11,181 | .. 28,750 |02/05/2015. | 02/11/2020.
881609 AZ 4 |TESORO CORP ...104.000 2,498,450 3,817 5.591 33,930 | oo 135,719 | 08/06/2014. | 10/01/2022.
887317  AF 2 | TIME WARNER INC ...106.840 3,995,056 1,396 | oo | e [ 4875 | L 4917 B 57,417 195,000 | 03/03/2010. | 03/15/2020.
88947E AN 0 |TOLL BROSFIN 953,750 |...100.250 967,641 4,293 | .o | e | 8375 | 4.981 |AO..cc.. | oo 9,236 | .......... 43,750 | 07/30/2013. | 04/15/2023.
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89147L  H# 0 |TORTOISE ENR CAP.......ccooiiiiiiiiriiiiereiiereiieseiiesesiesssseseseesessesessesesieseies | s . 1,000,000 |...102.350 | ......coo..ccc 1,023,503 | ..............1,000,000 | ............ 1,000,000 [ oooooevereiirriiies | e | e | e | e 2.980 |...... 2.980 06/14/2013. | 06/14/2021.
89366L AD 6 | TRANSELEC SA c 100,750 |...100.530 .100,530 100,659 | ...cooovvcriinnis [ e {(GIC) U SPSURONIN PO 4250 |...... 4.150 08/12/2015. | 01/14/2025.
89388A AA 0 | TRANSPORTADORA DE GAS DEL PERU C 1,000,000 |..... 98.552 | .................985,516 | ..............1,000,000 | ............. 1,000,000 [ ovoooevereriicriirins | e | e | e | e 4250 |...... 4.250 04/23/2013. | 04/30/2028.
89837L  AA 3 |PRINCETON UNIVERSITY ol ,988,600 |...106.580 2,997,023 1,276 [ v [ e [ e 4.950 |...... 4.999 01/13/2009. | 03/01/2019.
90014Q AA 5 | TURKIYE GARANTI BANKASIAS........... D .998,760 |..... 99.423 999,331 219 [ [ | 4750 [ 4.776 04/10/2014. | 10/17/2019.
90131H AP 0 |21ST CENTURY FOX AMERICA INC.......coooiiriirrieriiereiisseieseisseiieseiies ..3,047,995 |...109.983 3,015,820 | ..oovvererirrriieens | e (18,967) | ..evvevrevirreiies | cevvvirerriinenirienns [ 20005.650 | Lovcc 4.854 04/06/2015. | 08/15/2020.
911365  AX 2 |UNITED RENTALS NORTH AMERICA ......cooriiiiriiinniieneisenisssisseissniins | s 386,250 |...105.875 375,000 382,468 (1,647) 5.557 08/01/2014. | 06/15/2023.
911365 BB 9 |UNITED RENTALS NORTH AMERICA L.......iiiiiiiiineriinceiseeieeeeseeeiseseiins | e . 1,000,000 |...105.250 ,052,500 ...1,000,000 | ...oceeveee. 1,000,000 [ ovooueveoerirreiiens | e | cevvieeeniseninnnns | eevvseneisneiinnnis | 25750 [ 5.750 03/12/2014. | 11/15/2024.
911365 BD 5 |UNITED RENTALS NORTH AMERICA l......ccoooiiiririiniireiienisessissiseiienes | s . 600,000 |...102.750 .616,500 600,000 600,000 | ...cvvvorinriiinnes | e [ | | 2085000 | 5.500 03/12/2015. | 07/15/2025.
913017  BR 9 |UNITED TECHNOLOGIES CORPORATIO 4.5% 4/15 ...107.339 ,293,572 4,000,000 | ..... 3,992,639 2,035 | oo [ [ 4500 [ 4.561 I 02/23/2010. | 04/15/2020.
91324P  BW 1 [UNITEDHEALTH GROUP INCORPORATE..........ccccoomsurmriinnns . ...101.284 12,154,083 | ............12,000,000 | .......... 11,981,604 B394 | e | 4375 [ 4.385 [MS..... | ....... 154,583 | ........ 525,000 |03/05/2012. | 03/15/2042.
91911X  AQ 7 |VALEANT PHARMACEUTICALS INTERN........cccovmiiiriiimiiiineieneiisneieeneienas | ceveees oo 2| L AFE] ..........1,500,000 | ... 83.000 | ..............1,245,000 | ..............1,500,000 | ............. 1,500,000 [ .ooooovveriniinriiens | v | e [ e | 08750 [ 6.750 |FA.....| .cccoouuud 38,250 | ........ 101,250 | 02/03/2011. | 08/15/2021.
92553P  AD 4 [VIACOM INC......oooiiiiieiiciiieneissceiesiieseissssisesessss s | ceneies - ...107.624 997,530 825 | e [ | 205625 [ 5725 [MS..... | ccceve 16,563 | .......... 56,250 | 08/19/2009. | 09/15/2019.
926587  AQ 1 [VIDEOTRON LTD....coiiiiiiiieriiiiiieiniiiesiesissssssissisesiesssessssssssssessnnes | coveene A ...102.625 1,026,250 | ..............1,000,000 | .............1,000,000 | ..cvoovorevirivrnmrinns | corvrrrveriienienins | crreeniseniienienes | cevrsniveneninnnns | 00008.000 [ 5.000 |Jdecies | i 23,056 | .......... 50,000 |02/29/2012. | 07/15/2022.
92660F AG 9 |VIDEOTRON LTD ceee | A ...102.500 ,025,000 1,000,000 | oo | e [ e | e | 05375 [ 5.373 . ,503 ..53,750 |03/26/2014. | 06/15/2024.
92857TW  AS 9 | VODAFONE GROUP PLC.......ovvveurriimrriireeieeisesiseseisssessessssssssssssssseseses | ceies Do 2| 2FE]| ... ..1,035,740 |...107.497 ...1,074,968 (3,985) [ cooourverrrirenies [ v | e 5450 |...... 4.984 |JD....... ..3,179 54,500 | 08/13/2009. | 06/10/2019.
92927K At 9 [WABCO HLDG.......cooirieiieiiieiissie s ssssssssss s ssssssssssssnss | ssvsen 10,500,000 |..... 96.245 110,105,673 | ............10,500,000 | ...........10,500,000 | ......ocosmmrermmriirnns | comverimmniinmieiinnies [ o | e | e 3.180 |...... 3.180 |Jdeies | e 166,950 | ........ 339,465 |06/25/2015. | 06/25/2027.
92927K  A@ 1 |WABCO HLDG I e ..3,800,000 |..... 97.215 | ..ccc.......3,694,174 | ............3,800,000 | ....00veiei3,800,000 | ovooeveonciiririiins | e | e | ceveesieeseieniens | e 3.080 |...... 3.080 [JJeoii | v 58,520 | ........ 118,991 | 06/25/2015. | 06/25/2025.
942683 AE 3 |ACTAVIS INC WATSON PHARMACEUTICALS 1 6.1.......cocvvorvinricnciisciins | s ol .997,960 |...109.206 999,333 228 | e [ | 6.125 |..... 6.153 |FA.....| ccocoeeee 23,139 | ... 61,250 | 08/18/2009. | 08/15/2019.
94974B  EV 8 |WELLS FARGO & COMPANY........oiriiimriireiineeiseeiseiesesssesesssseseesesens | ceveees - .997,930 |...107.445 999,006 208 | [ | e 4.600 |...... 4626 |AO...... | oo 11,500 | ..oooeves 46,000 | 03/22/2011. | 04/01/2021.
960413 AN 2 | WESTLAKE CHEMICAL CORP..........covvviimrriiiriineiiesiiesesiessssssssssssssssssinns | oeeees e | 2FE | 1,472,621 |..103.375 | .............1,550,625 | ..............1,500,000 | ............. 1,473,786 1164 | s | e [ e 4875 |...... 5200 [MN......| oo 9,344 | .......... 36,563 | 09/08/2016. | 05/15/2023.
97314X  AK 0 |WIND ACQUISITION FINANCE SA..........cccoovvruunens ..1,000,000 |...103.750 | ..............1,037,500 | ..............1,000,000 | ............. 1,000,000 [ ..o e | e [ [ 7.375 |...... 7.375 |AO..... | v 13,931 | ...cccoe. 73,750 | 04/08/2014. | 04/23/2021.
98372P AM 0 |XLIT LTD GTD-by-XL Group PLC Cl.. . ..2,000,000 |...110.889 2,000,000 | ..cvoomerirrnrieniins [ e | e | e | s 5750 |...... 5750 |AO..... | oo 28,750 | ........ 115,000 | 09/27/2011. | 10/01/2021.
98462Y  C* 9 |YAMANA GOLD INC......ccooviriiiriiiiriiisccsssisssssssssssssisssssssiessssens | cnneees Al [ 2| s 3,976,182 |...107.781 | .............. . 3,976,182 | ..o | e | e | e | e 4.910 |...... 4911 [ID.e| v 542 | 195,231 | 03/23/2012. | 03/23/2024.
98877D  AC 9 |ZF NORTH AMERICA CAPITAL INC.......ccvierereereieriserineriesiseessssssssssisesees | crvees . 2| . 3FE 990,200 |...101.625 | ..............1,016,250 ....1,000,000 991,533 B08 | oo [ e | e 4750 |...... 4.875 04/24/2015. | 04/29/2025.
98954#  AB 2 |ZIEGLER INC.......civiiiiciiiciieriiisienesisi s sisssinsns | coniene [P [SSPPORPPONRN IR K I 1,000,000 |...104.967 | .............. 1,049,668 | .............. 1,000,000 | ..cocovvenee 1,000,000 [ ..ooveoneenrrinniienis e | e [ [ 4520 |...... 4.520 04/22/2014. | 04/17/2024.
98956P AA 0 |ZIMMER HOLDINGS INC 4.625% 11/30/2019. s 5,995,560 |...105.361 . 5,998,537 AB9 | e | e | e 4625 |..... 4,634 11/12/2009. | 11/30/2019.
000000 00 0O | SUMMARY ADJUSTMENT e .69,072 |...100.000 | ..................69,072 | ..................69,072 | ....... 89,072 | ooooevirerirniiens | e 68,671 12/31/2016. | 01/01/2018.
BORIM3  AC 3 |BARRY CALLEBAUT.......ccoooiiiiriiiriiciesieseisesseesssssssesssisnssenes | s Do | e BFE | i 1,000,000 |...106.978 1,000,000 | oo | e | e | s | 5.500 5.500 06/20/2013. | 06/15/2023.
000000 00 0 |CHARGER OPCO BV.........cooriiriiiriiiceiieceeiesesiesesiesesisseseeseseeseseesesesenens | eeees D|.. . 12/31/2016. | 07/23/2021.
000000 00 0 |HILTON WORLDWIDE FINANCE LLC HILTON WORL......cc.coevurreriinninniirenes [ e ..101.018 | .............1,513,309 | ..............1,498,060 | ............. 1,496,746 437 08/18/2016. | 10/26/2023.
000000 00 O |PAE HOLDING CORP TL L+550.... . ...100.500 245,085 85 | o | e | 0008500 | e 6.916 10/27/2016. | 10/07/2022.
000000 00 0 |CHARGER OPCO BV CHARGER OPCO BV........ccccostviiiiniiiciiriinicciceiiienns [ e Dj.. ..100.250 | ............1,043,713 | ...ccc....... 1,041,110 | oo 1,022,335 451 11/02/2016. | 07/02/2022.
000000 00 0 |HUNTSMAN INTERNATIONAL LLC HUNTSMAN INTE. o ...100.625 2,944,762 81 11/15/2016. | 04/01/2023.
000000 00 0 |CHARGER OPCOBYV. D i | eeneeBFE [ i [ e e | e | e 12/31/2016. | 07/23/2021.
C1465*  AK 9 | CGI GROUP INC.....otviuiiiiieririiiisnisiesi s ssiessisssienes | coeees Al.. ...101.056 ..1,010,561 | ..............1,000,000 | ............. 1,000,000 | .ooovorrirrvimninnns [ e v | v | e 3740 | s 3.740 09/12/2014. | 09/12/2024.
C1465* AL 7 |CGIGROUP INC J|A ...102.935 117,412 4,000,000 | ..o [ e | v | e | 20 4080 | L 4.060 09/12/2014. | 09/12/2024.
C5793% AE 3 |Mccain Foods MCCAIN Foods 5.280% 09/15/1........c..evumvinrinniiinniiciieninnenas Al. ...107.292 5,000,000 | ..o | e | e | e | 005,280 [ 5.280 09/15/2009. | 09/15/2019.
C5864@ AM 1 |MULLEN GROUP LTD......ooiiviiriiiriiiiniisneiessissssssssssessssssssssssesnes | coneees e ...101.463 . 5,965,475 206,350 |......4.070 |...... 4.070 10/22/2014. | 10/22/2026.
D2736# AJ 8 | FRITZ DRAXLMAIER GMBH & CO KG.......comrivimiiiinriiiereiiereieneiiseseiiienenes [ e B|. ..112.425 ..1,582,125 | Lo 1,582,125 | oo v | cevvenesennnenns | e (47,325)|......3.570 |...... 3.570 |AO..... | coovv 13,964 | ......... 60,466 | 04/02/2014. | 04/02/2021.
D2736# AK 5 | FRITZ DRAXLMAIER GMBH & COKG........ocosmvviirriiiiriiiiriiissicsneveneiiinnies [ v B|. ...120.860 316,425 (9,465)].....4.050 |...... 4,050 |AO...... ..3,168 | ... 13,719 | 04/02/2014. | 04/02/2024.
G0566* AC 3 | ARQIVA PP FINANCING PLC .|B| 4| L 2FE 5,601,100 | 97.405 | ...........3,971,842 | ............4,077,645 | ........... 4,077,645 ..(786,225) | ......2.633 |...... 2.800 07/24/2014. | 06/29/2029.
G1011# AF 1 |BERENDSEN PLC D|.. ...109.918 .15,388,520 | ............14,000,000 | ...........14,000,000 | ....ccccoevurmrmmmmcnnns | crverrerrnriiiniinns | v | e | 5410 | 5.410 12/17/2009. | 12/17/2021.
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G1591# AJ 1 |BRITVIC PLC Britvic Plc 4.94% 12/17/19 i | 02 OO IRV 2| s 3,000,000 |...105.702 | .............. 3,171,066 | ............. 3,000,000 | ...ooouees 3,000,000 | ..cvovmevireriiieniins [ e | e | e | e 4.940 |...... 4.940 [JD.......| s 5,763 | i 148,200 | 12/17/2009. | 12/17/2019.
G1591# AK 8 |BRITVIC PLC Britvic Plc 5.24% 12/17/17 i D|.. ...7,000,000 |...103.038 7,212,688 7,000,000 27,000,000 | s [ || [ 5.240 |..... 5240 |JD.......| ... 14,264 | 366,800 | 12/17/2009. | 12/17/2017.
G2616# AB 7 |DCC TREASURY 2014 LTD.....covuomiiemceiiceiieneeiesesiesesiesessesesiesesseseseesenes | s B|. . .13,783,408 |...110.250 | ............11,628,661 ...10,547,500 0,547,500 | e [ e | e | e (315,500) | ....... 3.000 |...... 3.000 [MN......| ..........35,158 | ........ 327,533 | 05/21/2014. | 05/21/2021.
G2956#  AB 5 | DYSON JAMES......oviiiririiiniieieriesieiesisisseni s sssssesssenssnsssns | avieees D || v 8,000,000 |...107.455 | .............. 8,596,416 | ... 8,000,000 8,000,000 | ...coorvvrvcrnriiiiens e [ e [ [ 4680 |...... 4.680 08/26/2010. | 08/26/2020.
G2956@ AA 9 |ABP ACQUISITIONS UK LTD ABP ACQUISITIONS.........cccoovemeiimrreneriecnies | cereees B|. .10,473,566 |...100.000 8,031,725 | ..... 8,031,725 | . 8,031,725 | oo [ e | e | s (1,548,625) | ...... 3.818 |..... 4.659 04/25/2012. | 04/25/2033.
G2956@ AC 5 |ABP ACQUISITIONS UK LTD.....ccoovveorrirrrrienne . ...1,503,556 |...100.000 | .... ..1,235,650 1,235,650 | .ovoonees 1,235,650 (238,250) | ...... 2,737 |...... 2.866 06/11/2013. | 12/26/2033.
G3646# AC 7 |FORTHPORTS LTD......ccooooiimiiimiiiineiieniissneisnessnessnssesnssssnssessssssnsssnne | conneee | B | covvcveeeidh [ | o 8,123,089 |...119.621 | .............. 7,538,313 | oo 6,301,815 | ............ 6,301,815 | oo [ | e | s (1,215,075) | ...... 5.030 |..... 5.030 12/05/2013. | 12/05/2031.
G6515# AC 8 | JOHN WOOD GROUP PLC ...5,000,000 |..... 98.506 .4,925290 | ..... .5,000,000 | ..o 5,000,000 3.920 3.920 08/13/2014. | 08/13/2026.
G7739P  AF 7 |CABLE & WIRELESS LTD......cviiiiieriiieierisisseisieisssesesssssesssssssssessesssnsas . 161,293 |...100.925 ....164,585 161,489 195 5.520 06/01/2016. | 12/02/2022.
G7739P  AG 5 |CABLE & WIRELESS LTD........coovvuireeemerieneiieneeirenesienesessesissesssnessssessnnens | cosenee | D | cevvvnenies [ e SFE | i, 131,967 |...100.925 | ................ 135,906 | .....cccocooenuee 134,661 131,916 | oo [ e (51) 5.520 06/01/2016. | 12/02/2022.
G8967# AQ 6 | TRITON CONTAINER INTERNATIONAL ...3,000,000 |...102.224 . 3,000,000 | ..o | e [ e || 4.260 |...... 4.260 06/12/2014. | 06/30/2026.
G9105# AA 2 |PORTMAN ESTATE FUND 20 PORTMAN ESTATE FU OO O . ...1,059,386 |...110.067 ....864,955 864,955 | ..o | e | cerrerennenes | e (166,775) | ...... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
G9105* AA 6 |PORTMAN ESTATE FUND 26 PORTMAN ESTATE FU........cccoocuvmmmvecmmmennnnnns | coveee | B | e | il 2FE | i 1,362,068 |...110.067 | .............1,224,037 | ..cccocouennee 1,112,085 | ..ccoovenneee 1,112,085 (214,425) | ..... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
G9105@ AA 4 |PORTMAN ESTATE FUND 22 PORTMAN ESTATE FU.......cccovvrermiinnrnnrerinnns | v ..1,362,068 |...110.065 1,112,085 | ..o 1,112,085 (214,425) | ...... 4130 |...... 4.130 03/05/2013. | 03/05/2028.
G9284# AZ 0 | VITOL FINANCE LTD 3.23% 06/27/2018...........coooremererereireeeieniieneireneiireneees | e . ...2,000,000 |...101.413 | .............2,028,264 | ... .2,000,000 2,000,000 | ..ovooevireiiieniens [ e | e | e | e 3.230 |..... 3.230 06/27/2013. | 06/27/2018.
J7660*  AA 4 |ST. JUDE MEDICAL JAPAN CO LTD....ccoooommrremrrrimmrrinrrinnrinensinnneinnesnnnnnes | eenvee | B [ evvveriins v s 3,489,845 |...100.476 | ..............2,805,081 | .....ccoccooe 2,791,786 2,791,786 84,941 |..... 1.580 |...... 1.580 04/28/2010. | 04/28/2017.
J7660*  AB 2 |ST. JUDE MEDICAL JAPAN CO LTD......coooirvimiiiniiiniissiessseissiessesisnens | ceneees ...3,659,375 |...105.243 | ..............3,060,592 | ..... .2,908,111 2,908,111 88,480 |...... 2.040 |...... 2.040 04/28/2010. | 04/28/2020.
L0426@ AA 9 | AWAS FINANCE LUXEMBOURG 2012.........cooumuverriirniiereeieceieenesienesiennns | coiies 622,122 |...100.625 ....620,567 621,779 ATA | i [ | e 3.630 07/02/2013.| 07/16/2018.
L3462 AA 6 |EXPROHOLDINGS UK 3 LTD.......ccoomvvimriiimriennisnniisnsisnsisnsssnsssnniennns | onneee | O | evviinnnies [ e FE s [ [ | e | coviisnsionns 12/31/2016. | 09/02/2021.
M2512*  AC 7 |COCA-COLAICECEK AS........oooiieeiieiieceiereeeseseesesiesssesssseesssssssesienenes | ceveees ...1,000,000 |...100.000 11,000,000 | ...ooonee. 1,000,000 | oooooevereiireniiries e | e [ e | oo 4440 |...... 4.440 05/30/2013. | 05/30/2023.
N1492@ AA 4 |BOSKALIS FINANCE BV......coooviiriiiriiiniiinneiinseisesssisssssessssesssssssssessssnnes | neees ...5,000,000 |...101.728 5,000,000 | ..oovvermrrirenririenns | cervienriennienies [ e | e | e 5190 |..... 5.190 07/22/2010. | 07/22/2017.
N8879%  AC 6 | TRONOXINC......ooooeoeveeeererecreeecsieeesieseseeseseseesisssssssessssesssesessssssssssssssnnns | cvoeee 874,047 |...100.193 876,902 (983) | covvevrerereeriiens [ e [ e 4.500 06/05/2014. | 03/19/2020.
P7077@ AH 7 |Nassau Air Dev 6,337,500 |...108.763 .6,337,500 | .. 6,337,500 05/31/2012. | 03/30/2035.
P7077@ AK 0 |NaSSaU AIF DV........ccccocriiriiirinisissssesesssssssssssssssssssnssenns | s . . ...7,350,000 |...107.841 7,926,284 | ..... .7,350,000 | .. ...7,350,000 cerveeennn 1,315 08/30/2012. | 06/30/2035.
Q7160#  AE 9 JORICA FIN LTD....cooiiiiiiieini s | e |0 TR I 2] e, 15,000,000 |...106.172 ....15,925,740 ...15,000,000 | ........... 15,000,000 | ....ovooniiinniiinnns | corivsnnisnniisnnies | v [ | 20004530 [ 4.530 |AO...... | cooee.e. 124,575 10/25/2010. | 10/25/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations..........c.vuireeriirisisniessrssissesrsrissenes 863,502,522 XXX ..895,452,877 | .......... 850,797,947 850,009,628 | ....cocovverirrcrenn0 | 8415 | 0 [ (4,392,094) XXX | XXX | XXX | ... 9,783,368 |....39,420,906 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
07324F  AC 4 |BAYVIEW FINANCIAL ACQUISITION........ccoomrveerreeemriermnnnineenineneieneinsneins | cenvis | o e B | i 1FM ...3,504,007 |..... 86.362 ..3,729,495 4,318,440 3,654,085 57,848 MON... 27,055 186,600 | 04/22/2013.| 08/01/2047.
073879  VF 2 |BEAR STEARNS ASSET BACKED SECU.........cccoooimmriiminiinnieinneiieneiieneiinnes | v | oo | e B[ i 1FM 3,732,609 |..... 97.786 .4,152,834 4,246,880 LAT728 MON... 47,420 | 08/27/2013. | 05/25/2035.
12648E Al 1 |CSMC_14-2R.....cooiiiiiieiicceseeieecesssesessessisensisssisessssessssssessnnesnns | onneee | oo | cenenhB [ i 1FM ...4,054,600 |..... 96.604 . 26,966 MON... 134,407 | 02/27/2014. | 05/01/2036.
12648E AN 2 |CSMC_14-2R......ooviiiririeinineressiscenisissssiesssssssessssssssesssssssssssssessnssnens | sveen | oo | cennenndhy D s 1FM 215,373 |..... 53.387 263,698 19,386 MON... 02/27/2014. | 05/01/2036.
362256 AC 3 | GSAAHOME EQUITY TRUST GSAA_DB..........coomvvermmrinmreeneiieneiereneeisnenins | oveeee | oo | cenenid,B [ i 1FM 3,703,563 |..... 61.336 ..4,067,570 3,643,208 (79,921) MON... 01/18/2013. | 10/25/2036.
36242D PL 1 | GSR MORTGAGE LOAN TRUST GSR_04..........oovvverreeriiereiieneennnenirenenins [ evveee | e | overreendh | i 1FM ...2,698,151 |...103.059 ..2,784,162 . 2,700,364 2,213 MON... 07/28/2016. | 12/01/2034.
52518R CC 8 |LSSC_05-1....ciiiiiciceisrniscsisssissssssnsssneissnsssssssssssssssssssssnssssnssnnns | eoinne | oo | connenh 8| i 1FM ..3,243,591 | ..... 93.363 3,412,471 | ... .3,655,072 | . 3,361,538 MON... 540 | 31,995 | 04/24/2014. | 09/26/2045.
52524P  AA 0 |LEHMAN XS TRUST LXS_07-6.....c.rveerrreerrreineisnreesnneessnsesssesssnssssenesssnneees | envees | oo [ eeveenndhB | i 1FM ...3,257,767 |..... 77620 | .... 4,464,729 | ... 5,752,045 | ............. 4,135,480 MON... 2,188 | ....... 126,023 | 04/02/2013. | 05/01/2037.
61751  AK 7 |MORGAN STANLEY MORTGAGE LOAN T......vvviiernrirernsisersninensnsseeenssnnnes | svneen | oo | cervennn 45| ... TFM | s 3,892,642 |..... 68.226 | ..occovrenenn 3,470,928 | .....ccoeene 5,087,382 3,511,063 MON...| .........25,267 | ........ 244,953 | 04/24/2014. | 02/01/2047.
6386TH AL 2 [NSMLT_13-A..ciiiiieceiscesecessesesesessesesssnessssessenessssssssssssenssssnnnes | eoinee | oo | coneeeeeencdh | oo 1FM ...2,803,629 |...107.2% | ..............2,816,394 | ... .2,624,875 | . 2,800,721 MON... | ... 12,315 | ... 147,306 | 12/10/2013. | 12/01/2052.
643529 AB 6 |NEW CENTURY ALTERNATIVE MORTGA........covvveerriirriineriessisseseseinnes | e 4 1M .. ...5,457,059 |..... 52.207 | .............4,333,035 | ..... 8,299,710 | coovvvruns 4,224,895 MON... | ..........36,933 | ....... 267,638 | 09/04/2012. | 10/01/2036.
74958E  AS 5 |RESIDENTIAL ASSET SECURITIES C....ccooooovvvvvinnieiinniiissniisssissssisssiiisnnies | convees | o | covnnniees 4] ... M| 3,869,799 |.... 94.288 | .............. 4,103,353 | ....c.coo...u 4,351,954 | . 3,840,639 MON... | ......... 20,853 | ........ 250,237 | 05/30/2012. | 12/01/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..o rvrerreireririeceieceiieiseisnisieies | corernenes 40,432,790 XXX | e 42,193,025 | ............ 53,142,379 | ........... 40,300,015 | .oooovreveerereceenn0 | eeeeel90,176 | o0 | 0 XXX | ........ 157,890 | ... 1,542,374 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05525M AA 4 | BANC OF AMERICA MERRILL LYNCH....ocoeesreesoscesocesessseesrse [Tt 5] e AP ) 6,179,982 | ..106.653 | ............ 6,399,200 | ... 6,000,000 | . 6,164,400 | (6.681)] [...4.185 |....4.058 [MON..| ......13,950 | ....... 255,308 | 08/01/2014. | 08/11/2046.
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12591K  AG 0 | COMMERCIAL MORTGAGE PASS THROU........coooueriiieriiicerisnniiseseiieseiins | e I 4| ... M| 3,007,291 {...106.420 | ..............3,169,280 | .............2,978,099 | ............. 3,003,580 (3,620) [ ...ooevererirenies [ e | e 4.300 |...... 4171 |[MON...| ........10,672 | ........ 128,058 | 12/22/2015. | 10/01/2046.
12591K  AH 8 | COMMERCIAL MORTGAGE PASS THROU........cococoimmviinniiinniinniisnnicisniiins | v | oo | e B [ 1FM ..3,127,169 | ...106.522 . 3,123,067 (G0 RO DO I 4762 |..... 4,635 |MON... 12/22/2015. | 10/01/2046.
12591K  AK 1 | COMMERCIAL MORTGAGE PASS THROU 101741 1,960,552 | .. 1,926,996 | e 1,922,484 232 | e [ | e 5.083 |..... 5.231 |MON... 12/22/2015. | 10/01/2046.
12624X AP 3 | COMM MORTGAGE TRUST COMM13-CR6. ...100.198 2,342,403 (1,013) 3.397 |...... 3.367 | MON... 12/21/2015. | 03/01/2046.
12624X AT 5 |COMM MORTGAGE TRUST COMM_13-CC.......cccoommrrmmnrrmnnrrmnnieeeneiseneinns | oveeee | oo | conveenn [l TFM 1,401,366 97.467 1,402,656 1,256 | oo | e [ 3TTT | 3.917 [MON... | . 12/21/2015. | 03/01/2046.
12625F AU 0 | COMM MORTGAGE TRUST COMM13-CR7. 100.143 3,399,335 (3,084) [ ..ooovverrriecnies [ e | 20003613 [ 3.521 |MON... 12/22/2015. | 03/01/2046.
12625F  AY 2 | COMM MORTGAGE TRUST COMM13-CRY........cccvvvmmvriinniinniiisneiisnnniinines [ coiene | oo |5 | Ll AFM 2,027,385 97.432 . 2,025,741 (1,565) [ oo [ e | 0004029 [ 4.037 |MON... 12/22/2015. | 03/01/2046.
126250 AC 7 |COMM MORTGAGE TRUST COMM13-CR9 COMM 2013. ..106.130 | .............7,429,108 | ..............7,000,000 | ............. 6,985,692 1,420 | e | e [ e 4256 | L 4.376 |[MON...| ........24,826 | ........ 302,902 |07/01/2013. | 07/01/2045.
126250 AE 3 | COMM MORTGAGE TRUST COMM13-CR9 COMM 2013. ...104.149 4,617,151 6,115 | [ | 2 4256 ] 4.813 |MON...| .......16,811 | ......... 205,108 | 07/22/2013. | 07/01/2045.
12630B BC 1 |COMM MORTGAGE TRUST COMM13-CR1. ...106.727 4,086,097 |.... (11,649) | .oovoiccirns | e [ e 4449 | L 4.097 |MON... 177,960 | 12/13/2013. | 12/01/2023.
12630B BD 9 |COMM MORTGAGE TRUST COMM13-CR1. e . ...107.080 1,020,674 (1,897) [ oo [ e | e 4749 | 4.580 [MON... | ..........3,958 | .......... 48,301 | 12/13/2013. | 12/01/2023.
12635F  AX 2 | CSAIL COMMERCIAL MORTGAGE TRUS IV - .2,317, ...102.951 . 2,312,169 (5,322) | ..o [ e | 04053 [ 3.678 [MON... | ........7,600 | .......... 91,197 | 08/06/2015. | 08/01/2048.
17324D AU 8 |CITIGROUP COMMERCIAL MORTGAGE.........c.cosvuuerurienerierireesseisessssisnenes | ceveen e . . 104243 | ... 1,303,042 | ............1,250,000 | ... 1,282,692 (BAT8) | oo [ e | 03717 [ 3.363 [MON... [ ........3,872 | .......... 46,463 | 08/06/2015. | 09/01/2048.
17324D AW 4 |CITIGROUP COMMERCIAL MORTGAGE..........ccconvrmiirrirnrinerinirneersierssisenenens | v e .1,544, ..104.500 | ..............1,567,501 | ..............1,500,000 | ............. 1,539,542 (3,885) | ..ooverrerreiriies | e | 04033 | i 3.689 |MON... | ...........5,041 | ......... 60,495 | 08/06/2015. | 09/01/2048.
30290 AJ 8 | FREMF MORTGAGE TRUST FREMF_12- FREMF 201. ...102.498 2,000,000 | ..o [ e || e | 2000 3.688 | 3.712 |[MON... | . 74,967 | 11/27/2012. | 08/01/2045.
466400 AV 9 | JP MORGAN CHASE COMMERCIAL MOR JPMCC 201... e ..105.164 | ............2,103,278 | ..............2,000,000 | ....ccc... 1,977,362 | .ecooiriiriiiriins | 2,892 | i e | 04083 [ 4.328 [MON... | ...........8,755 | .......... 82,418 | 06/28/2013. | 01/01/2046.
46640 AW 7 | JP MORGAN CHASE COMMERCIAL MOR JPMCC 201.........ccoovemmreiniiiiniies | s - ..103.828 | .............2,076,551 | ..............2,000,000 | .............1,918,660 | ...cccoovimrriimmmiians | v 10,534 | s e [ 104053 [ 4878 |[MON...| ........8,755 | ......... 82,418 | 06/28/2013. | 01/01/2046.
46640L AH 5 | JPMBB COMMERCIAL MORTGAGE SECU..........ccooovumerrieriririceriinniiseeiiienees | ceveees - ..106.754 | ..........15,341,630 | ...........14,371,000 | .......... 14,664,898 | ......ccccoovimmmmrimune | commnerenc(d1,243) | oo i [ 4409 | 4.050 |[MON...]| .........52,805 | ........ 633,660 | 08/02/2013. | 08/01/2046.
46641) BA 3 | JPMBB COMMERCIAL MORTGAGE SECU.........c.ccoovviinmriinneiiinciisnniissniinnns | v | oo | e B [ 1FM ..3,089,979 |...106.785 | ..............3,203,548 | ..............3,000,000 | ...........3,065,572 | ....ccooovmmrrimmmiiians | worrrereeenns8,527) | oo [ e [ 20 4439 | 4.083 [MON...| ......11,097 | ....... 133,158 | 02/19/2014. | 02/01/2047.
46641) BB 1 |JPMBB COMMERCIAL MORTGAGE SECU.........coccoorvvereiveneereneriresneiisnniinnns | v | oo | e B [ 1M ... 1,142,247 |..107.867 | ....cooceuce. ....7,000,000 | .....ccco.... 7,105,222 | oo [ e (15,402) | s | e [ 4814 | L 4654 |[MON...| ........28,079 | ........ 342,488 |02/19/2014. | 02/01/2047.
46644U BA 5 |JPMBB COMMERCIAL MORTGAGE SECU ] M| e 2,069,375 |...104.280 | .............. 2,085,593 | .............. 2,000,000 | . 2,060,445 | ....ccooveveriniinnns [ ceernieennd(8,151) [ | i | 20003822 | L 3.408 |MON...| ..........8,370 | ..o 76,438 | 08/10/2015. | 07/01/2048.
61766L  BS 7 | MORGAN STANLEY BAML TRUST MSBA.........coovviimmrinniieneieceiieneriecenens U SO 1FM e | s | e . MON... [ oo | e 20,000 |12/31/2016. | 01/01/2049.
90117P  AC 9 1211 AVENUE OF THE AMERICAS TR......ccoovoiirvimmrrimeneinsnenennersessisennenenees | cevves | o e B | i M| 3,089,982 |...104.551 | ............. 3,136,521 | .ooooo. 3,000,000 .3,079,128 (8,096) 3.558 |MON... | ...........6,826 | ........ 117,015 | 08/07/2015. | 08/10/2035.
90117P  AJ 4 1211 AVENUE OF THE AMERICAS TR.....ccccooimmmviiimrinnniisneiisnniissniisnneinnnins | cvvis | o [ 5| i 1FM ..1,029,998 |...104.690 1,025,949 (B071) [ oo [ | 04230 [, 3.800 [MON... | ........3,525 | ........ 41,605 | 08/07/2015. | 08/01/2035.
90117P AL 9 1211 AVENUE OF THE AMERICAS TR......ccocooiimiiiemvmnreersneesnnsessessisnneinenens | cenvs | o [ B | i 1M ... 1,520,442 |...103.047 | ......ccccco.. ....1,500,000 | ... 1,516,910 (2,892) [ ..o [ e | 0004280 [ 4,075 |[MON...| .........3,745 | .......... 63,167 | 08/07/2015. | 08/10/2035.
90270Y AL 3 |UBS-BARCLAYS COMMERCIAL MORTGA.........coomuvrimrirernriseerersnsssissnsnsnnes | wvvene [ [eveinnnnid | s M| e 1,548,886 |..... 98.657 | .coveriinnne 1,549,829 | .ovvvrne 1,570,934 | ............. 1,550,009 1123 | e [ | 204085 | 4.402 |MON...| ...........5,348 | .......... 27,282 | 07/27/2016. | 03/01/2046.
92938G AJ 7 |WF-RBS COMMERCIAL MORTGAGE TRU.........ccoovvivirriinriisneiisnnieninsnins | ovneee | oo | cenviennih | e 1FM ..3,089,877 |...106.853 . 3,063,999 (8,459) [ ..oovvvecrvirnis [ e | 4788 [ 4430 [MON...| .......... 11,970 | ........ 143,640 | 11/01/2013. | 12/01/2046.
92939K  BR 8 |WF-RBS COMMERCIAL MORTGAGE TRU........covvvemrrinrvirenriisneirnnsiissniinns | cevves | oo e B | i 1M ... ..3,163,125 |...102.871 | ..cccovvv ...3,000,000 | . 33787 | s | e (16,029) | ..ocvvoveevereriins | v [ e 4204 | i 3.548 [MON... | ..ccocee 10,510 | ..oocee. 126,120 | 05/11/2015. | 11/01/2047.
94988X  BA 3 [WFCM_T4-LCTB....ooririeciciesieeiesesssssssssessissssssssssssssssssssssssssssssssssns | sonvee | oo | eevvensienidh | oo M| 4,999,750 |..... 98.852 | ..o 4,942,576 | ...ccoooeeue 5,000,000 | . 5,000,000 | ..o | e [ e | s | e 4458 [ 4472 IMON...| .......... 18,575 | ........ 222,900 | 05/21/2014. | 08/01/2050.
96221Q  AG 8 |WF-RBS COMMERCIAL MORTGAGE TRU BONAS CO..........ccrveerveerarerianines | ovenee | oo | cervveenh | i 1FM e | s | e 464 MON... 11/01/2015. | 12/01/2046.
96221Q  AG 8 | WF-RBS COMMERCIAL MORTGAGE TRU Bonds COr.........cccovuvuvernvrernninnes | vvven | oo | vovvrnnh | s TFM| e 1,973,723 |..107.325 | .............. 2,099,836 | ....ccovvennee 1,956,514 (2,650) | cvvvvrvererrerinreres [ erererverisnsrrenns [ 24387 | 4.269 |MON...| oovvvrnnes 7153 | oo 85,832 | 10/27/2015. | 12/01/2046.
96221Q  AJ 2 |WF-RBS COMMERCIAL MORTGAGE TRU BONAS CO...........ccvveermeeiennreinenes | oveeee | oo | cerrinenih | e 1FM . . 267 MON... 12/01/2015. | 12/01/2046.
96221Q  AJ 2 |WF-RBS COMMERCIAL MORTGAGE TRU Bonds COor...........ccccveuenrinniicnninns v | oo vt | M| e 2,046,800 |...106.990 2,028,954 | . 2,045,189 (1,611) | oo | e | e 4,664 | e 4.695 [MON... | ............ 7,886 | .......... 96,260 | 10/27/2015. | 12/01/2046.
96221Q  AK 9 |WF-RBS COMMERCIAL MORTGAGE TRU BONAS COF...........oovvverrveenneiinines | v | oo | e | s 1FM e | s . 128 MON... 12/01/2015. | 12/01/2046.
96221Q AK 9 |WF-RBS COMMERCIAL MORTGAGE TRU Bonds Cor. ] M| 1,023,455 |...102.105 | ......co...cce 1,035,885 | ....ccovveue 1,014,532 | .... 11,022,692 (T64) | covveeeverriienes [ e [ 2 4664 | 4702 |[MON...| ..........3,943 | .......... 48,134 | 10/27/2015. | 12/01/2046.
962217 AG 2 |WF-RBS COMMERCIAL MORTGAGE TRU ceree s | IO PPN -3 RO 1FM .4,369,654 |..105.915 | .............4,518,013 | ............. 4,265,677 | ............. 4,354,993 | ..o (12,148) [ vvveervercvnie | v [ 0351 [ 4.007 |MON...| ..........15,467 | ........ 185,600 | 10/15/2015. | 03/01/2047.
96221T  AK 3 |WFRBS_T4-LCT4......ooiiiiireiecesesesscesenesssesssessssesissesisnssissnessnenns | eeves | oo [ e B | i 1FM ,730,690 |...107.818 . 3,717,764 (10,715) | v | e [0 8907 | i 4.543 |MON... 178,437 | 10/15/2015. | 03/01/2047.
96221T AL 1 | WF-RBS COMMERCIAL MORTGAGE TRU e d ] 1FM]| ... ..2,007,477 |..... 97.240 | .............2,040,045 ...2,097,951 | . 2,018,336 9,007 | oo e [ 4344 | 4.990 [MON... | ...........7,595 | ... 91,135 | 10/15/2015. | 03/01/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ) 111,806,973 XXX | 115,505,219 | .......... 110,337,405 | ......... 111,523,070 | oo [ I (140,297) | ...ovvvinrienana (V] 0 XXX XXX | .......385,462 | ... 4,773,304 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00868P  AA 3 |AHOLD LEASE SERIES 2001-A-2 PA 114.669 | ...........1,618,527 | ... 1,411,481 | ... 1,586,985 (27,081) | oververeerrninns [ e [ e 8.620 |...... 5.883 [JJo | v 60,497 | ........ 121,670 | 02/02/2012. | 01/02/2025.
03789X  AA 6 |APPLEBEES /IHOP FUNDING LLC D......cccoooirviervrennrssisccessnessneisennnes | cevv | o et | . 2AM | ..........6,536,000 | ... 98.837 18,536,000 | ... [ e [ e | e | e 277 | 4.461 |MJSD. 08/13/2014. | 09/20/2044.
05377R  BQ 6 |AESOP_14-1A ...100.790 999,946 21 | e | 3.750 |...... 3.782 |MON...| .cccvvnne 1146 | .......... 37,500 | 02/05/2014. | 07/20/2020.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
126650 BP 4 |CVS PASSTHROUGH TRUST. OSSO UUPORSTOURSTOURSPOUROPOOR VPOUPVRN VR DUV 4] ... 2FE| oo 345,340 |...110.854 | ...cccooovunnec 386,963 | .....ooocoveenenn 349,075 346,825 ABT | i [ e | e 6.036 |...... 6.240 [MON... | ..........1,229 | ... 21,070 |01/26/2007. | 12/10/2028.
126650 BV 1 |CVS PASSTHROUGH TRUST CVS PASS-THROUGH T.......cccooviinriimnniiinnis [ cviene [ oo v | 2FE| .. ...5,036,975 |...112.065 .5,644,681 | ..... .5,036,975 | . 5,036,973 | ... | e [ e | s | 5773 |..... 5.843 [MON... | .........16,962 | ........ 290,785 | 12/01/2010. | 01/10/2033.
12674@ AA 6 |CVS PASSTHROUGH TRUST A 2| .. ..1,528,317 | ..... 97.289 ..1,486,883 1,528,317 | oo 1,528,317 | oo v | eevveneeeneiinnes | cevsesieesieeneins | oo 4.016 |...... 4,050 |[MON...| ..........3,580 | .......... 61,377 | 07/11/2013. | 08/10/2035.
13056  AF 1 | CALIFORNIA REPUBLIC AUTO RECEL........ooviverrirrriiienrinenrissrissssinsenses | cevven | o [ creeennens 4] ... 2AM | o 3,998,692 |....99.989 | ..............3,999,556 | .............. 4,000,000 3,999,042 289 | | e | s 3.750 |...... 3.788 |MON...| ...........6,667 | ........ 150,000 | 09/25/2015. | 06/15/2022.
136055 AA 8 | CANADIAN IMPERIAL BANK OF COMM.......ccvvvemevmnmrrerienerneensineriennnensnnne | wevvnee | A v | s 1FE ...1,570,433 11,531,249 (900) | covveveererceririens [ e [ oo 7.262 |..... 7.015 |AO...... | .ee.e.25,020 | ........ 111,199 | 05/07/2002. | 04/10/2032.
167885 A* 3 | CHICAGO PARKING METERS LLC [SSTTRSRROOORN IOV I I 2AM | .. ...1,000,000 v 988,233 | .1,000,000 | .. 1,000,000 | s | e | s | s | 4520 |...... 4.520 (JD....... v 126 | s 45,200 | 07/17/2014. | 07/15/2024.
17305E DY 8 | CITIBANK CREDIT CARD ISSUANCE CCCIT 2007.........coomveimiiiamiierimiiienines | v | oo | cerieinns 4| ... 1FE| oo 10,872,656 |...103.056 | ............ 10,305,643 | ............ 10,000,000 | ........... 10,093,496 | ....ccooovvviirriinnns | e (126,281) | ..o | e [ 5.650 |...... 4306 [MS.....| ... 158,514 | ........ 565,000 |01/04/2010. | 09/20/2019.
233046 AD 3 | DB MASTER FINANCE LLC DNKN_15- ] 2AM ...9,825,000 |...101.500 9,972,389 9,825,000 09,825,000 | v [ e | e | e | e 3.980 |...... 4639 [FMAN. | .......44,535 | ... 391,035 |01/22/2015. | 02/20/2045.
29248D AA 0 |[ENANORTE TRUST Cluvnd| s 3AM| .. .10,839,326 |...103.500 | ............11,146,198 ...10,769,274 .10,809,397 (6,849) | ..oovvvrnverrinii | e | s 4.950 |...... 4.857 |JAJO.. | ......97,731 | ... 533,079 |09/28/2012. | 04/25/2028.
33829T AA 4 |FIVE CORNERS FUNDING TRUST........coorviimriierieiemeeiesesissesisnsesssesisnnnens | cenves | o [ ceieeiins | eeees SAM | e 2,055,840 |...105.487 | .............. 2,109,735 | .............. 2,000,000 2,042,067 [CIVATS) ORI IR IR 4419 | ... 4065 [MN....| ..occccc.. 11,293 | ..o 88,380 | 03/28/2014. | 11/15/2023.
67590E  AE 4 |OCTI5_13-1A o | annves | D [ cocinenindb | 1FE ...4,998,235 |..... 98.792 4,939,615 5,000,000 ...4,999,081 AT4 | i | s | s 3.507 |...... 3.527 |JAJO.. | ........35,070 | ........ 175,350 | 01/24/2013. | 01/19/2025.
68268L  AA 5 | ONEMAIN FINANCIAL ISSUANCE TRU........ccoooimmmimmiiiimiisneiisneiisnsiessniiins | s A 1FE| .. 111,498,009 | ..... 97612 | ...........11,225,379 ...11,500,000 11,498,009 | s [ | e | e [ s 3.630 |..... 3.742 |[MON... | .........15,075 | ....... 417,450 | 09/24/2015. | 11/20/2028.
69138V AB 7 | OXBOW RESOURCES LLC OXBOW_11-1......coooriiimrieecerireniseneieneisenesins | cenvi | o [ cevieeniens 4 AFE | 999,956 |..... 98.684 | ....oooovevenen. 986,840 | ....coooueee 1,000,000 | ..covveeeer 1,000,000 [ oo | e | ceevieneienenieens | e [ s 4.969 |...... 5.000 |FMAN. | ...........8,282 | .......... 49,690 | 03/25/2011. | 05/01/2036.
TA170*  AD 1 [Prime Prop FN. ..o iieniesssessssissssssiennes | coniene ...1,000,000 |...103.710 ..1,037,101 21,000,000 | oeeerreeeren 1,000,000 | oo | e | e | s | e 3.880 |...... 3.880 |Jdoies | e 16,274 | e 38,800 | 07/30/2014. | 07/30/2024.
TA170*  AE 9 [PrME PIOP FNG.. oo sssssenns | eenieas Al ...1,000,000 |{...103.281 | .... ..1,032,811 .1,000,000 21,000,000 | e [ e | e | e | s 3.980 |...... 3.980 |JJoiis | e 16,694 | i 39,800 | 07/30/2014. | 07/30/2026.
82817 AB 7 |SILVER SPRING METRO NILLC.......ccoovomrirrireisnsisnsisnsiisnsissnnisnnnieas | cvvvies | o [ cvvinneiea] | e ] i 7,000,000 |...113.756 | .............. 7,962,906 | .............. 7,000,000 | ...ccovneee ,000,000 | oo [ e [ | 5.682 |...... 5.682 |MON...| .........28,726 | ....... 397,740 |11/18/2013. | 12/05/2028.
82817@ AB 5 |SILVER SPRING METRO NILLC......cooouiiiiiriiiriieneiisnesensissseissnsissnesnns [ cveene | oo | onnnieensT | o 1 ...3,500,000 |...120.497 | ............4,217,406 | ..... .3,500,000 3,500,000 | ..o | e [ e | e | e 6.414 |..... 6.414 [MON...| .......16,213 | ........ 224,490 | 11/18/2013. | 12/05/2028.
83402Q AC 6 | SOFI CONSUMER LOAN PROGRAM TRU........ocoviiiinriniirissiiniissiissienees | s 4] . 2AM | .. ...3,998,5983 |....96.777 | ..............3,871,062 | ..... 14,000,000 | ...cccvonees 4,000,000 1407 | i [ [ s 4770 |...... 4.754 |MON...| ..........3,180 | ..ccc.c... 76,320 | 07/26/2016. | 10/27/2025.
83402V AB 7 | SOFI CONSUMER LOAN PROGRAM TRU........ccoomirviimriimniinniesssiesnniinnnes | cvvvi | o [ covinniens 4| .. 2AM | o 999,610 |.....99.000 | .................990,000 | .............. 1,000,000 999,285 (€722 U SOOI PO 4.830 |...... 4893 |[MON...| ...............805 | ......... 13,685 | 09/09/2016. | 11/25/2025.
85234# AB 1 |STADIUM FUNDING TRUST 5.000% 04/01/2039..........ccocvomriiminniriinniiniins | vniee | oo | ceeneendb | 2AM ...1,000,000 1,000,000 | .....cooueeee 1,000,000 [ ..o o | e [ [ 5.000 |...... 5.000 |AO...... | ..........12,500 | .......... 50,000 |06/19/2013. | 04/01/2039.
90345K  AA 8 |US AIRWAYS INC US AIRWAYS GROUP INC 6.25 SRR IO .. 111.250 322,463 322482 | ..ooovvierviieniiees | v | e | s | e 6.250 |.....6.252 |AO...... | ............3,863 | .......... 12/15/2010. | 10/22/2024.
90346W  AA 1 | US AIRWAYS 2013-1A PASS THROUG.........oooivverineiiceiieneeieceeissesiesenens [ o ...102.250 1,678,139 | e 1,678,139 3.950 04/10/2013. | 11/15/2025.
94978# AN 7 | COMMONWEALTH EDISON ..102.174 670,127 670,127 .....5.690 05/31/2002. | 06/15/2017.
L8367# AC 7 | SHURGARD LUXEMBOURG SARL........ccouvuuiiiriirierirniesinisnesiessiensenissnenns | woneees ..114.314 6,423,428 | ............. 6,423,428 | .ooooivniienni [ e | e (192,140) | ..... 3.260 07/24/2014. | 07/24/2026.
N7334#  AJ 2 [WERELDHAVE NV.....ooiiiiiiiiiiceieceieseiesesiesesiesesiesesieseseesesesssssesesens | ceins ..113.257 . 7,383,250 (220,850) | ...... 3.060 07/23/2014. | 07/23/2026.
X2145*  AA 4 JELENIA FINANCE OYJ...cooiiiiiiiiiiiniiniissiisii s sssisssisssssenes | eoenes . ...109.405 ..1,730,929 .1,582,125 ...(47,325) 07/30/2014. | 07/30/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUrties. ... ...covviiiiinisiniecnisssiescssssssienes | coveieens 114,617,357 XXX v 114,338,767 109,046,903 | ........ 109,411,461 | .o 0 e (164,579) | .o 0].....(460,315) XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... ..o | oenees 1,130,359,642 XXX | e 1,167,489,888 | ....... 1,123,324,634 | ..., 111244174 | v 0| s (166,285) | ....oovovuriennne 0] . (4,852,409) XXX XXX |....11,064,990 | ....50,554,928 XXX XXX
Totals
7799999.  Total - ISSUET OBlIGAtIONS. ... s | s 1,101,035,389 XXX | e 1,175,626,382 | ....... 1,149,737,697 | ...... 1,101,498,843 | ..o 0 ... 1,894,075 | ..oocvvvvcnenes 0 [ . (4,423,448)| XXX XXX XXX |....11,821,723 | ....45,682,986 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMES. ... 85,478,706 XXX ....83,723,498 ..97,339,182 | ..o 85,349,073 | ..oovvvvviinnenn0 [ e 75,921 | oo 0 | 0] XXX XXX XXX [ e 284,864 | ... 2,339,235 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities................... 111,806,973 XXX ..115,505,219 .110,337,405 111,523,070 . 140,297) . 0] XXX XXX XXX .385,462 | ..... 4,773,304 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ... oo nisnnss | s 114,617,357 XXX v 114,338,767 | o 109,046,903 109,411,461 20 (164,579) | ..ooovvrcninan 0] (460,315)| XXX XXX XXX | o 738,270 | ... 4,818,344 XXX XXX
8399999, Grand Total - BONGS............ovuiuiiiiiiiiiiiiis s | s 1,412,938,425 XXX | 1,489,193,866 | ....... 1,466,461,187 | ...... 1,407,782,447 | ..ccovvviv. 0.... 1,665,120 | ..ccoovvnnnnns 0. (4,883,763)| XXX XXX XXX |....13,230,319 |....57,613,869 XXX XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
38379W  5Y 4 | GOVERMENT NATIONAL MORTGAGE AS.......c.cccnvvvnene 07/20/2016........ | GOLDMAN SACHS & COMPANY .......ovuiriiriireriiiseiisisisnssessssssssssessssssssessssessssssssssssssnes | sssesssssssssesssssssssessssssssesssssssssssessonss | osssessessssssessessassesessasenn 2,845,041 2,849,047 5,698
38379X  HU 7 | GOVERNMENT NATIONAL MORTGAGE A.......coovvierrerierneeeieiceseeeenes 07/19/2016.. AMHERST PIERPONT SECURITIES LL .....3,048,855 3,051,000 5,085
38379X  NX 4 | GOVERNMENT NATIONAL MORTGAGE A.......coovviirriiiieiniceinsicesrienes 07/14/2016........ | SANWA MCCARTHY SECURITIES........coiiiiiriiieiiniierisiiseeesissseesie s esssines | eeissssssssssesisssssssessssi s ssssssssessenes | otssessnsssssessesssssessessasenes 7,955,106 | ..cooveueercrrircinniereninein 7,880,000 | ..ovvvervrerieierierieienieneiis 11,820
38379Y  J4 1 | GOVERMENT NATIONAL MORTGAGE AS..........ccccovvvienee 08/25/2016........ | NOMURA SECURITIES INTERNATIONA........ocooiiiiiiieiiiieniesieiesie e sissiessssssssens | sesesinsssssesssssssesssssssss e ssssssssessnnes | ovssesssssnssessesssssessesssses 4,492,480 | ..o 4,448,000 | ..o 10,749
38380A CZ 8 | GOVERNMENT NATIONAL MORTGAGE A.......coovviirrriiierinsiceineiceerienes 08/29/2016.. JP MORGAN SECURITIES LTD LDN 2,492,481 2,477,000 5,986
912810  RU 4 |UNITED STATES TREASURY 12/12/2016........ | CITIGROUP GLOBAL MARKETS INC/......cvuiiriirriririieisissisesissisessssssssssessessssssessessessns | oessssssssessssssssessssssssessessssssssessassns | srossesssssessessssssssesnsses 18,843,798 20,000,000 | couvereerreiiiineieeeeeee 44,475
912828 U2 4 |UNITED STATES TREASURY 12/15/2016........ | RBS SECURITIES INCi......oviiiiiireieiiiiesisiirisesiessesssiesie st sessssessssssssessssssssessenene | ressessnsssesssssnssessesasssssssessssssssessssons | sosssessesssssessessnnens 28,503,588 30,000,000 | ..o 51,381
912828 U6 5 | UNITED STATES TREASURY. 12/20/2016........ | CITIGROUP GLOBAL MARKETS INC/.......tiuitiiiiiiissisansisnsnssiesensssssssssssssnsssssessessssssensenssnsns | ossssssssssenssssssssessssssssesssessssssssensansns | shosssssssssessonssssssnsnssnssane 28,603,574 29,000,000 [ ..o 29,279
0599999, Total - BONAS - U.S. GOVEIMIMENL.... ...tttk e0s 8 foe €8 feefeeE e e E o8 ehEo0E 8 £ 8 o0 £ E o E 8408 E 0 E o8 8108 e0 e E 0 E L0080 E 88 f o0 E 0 HEE 0 E o E o0 £ E £ E o000 E 0 E b ee £ eebeesent b e sttt | enbetsnnssnssns s st st nesneoe 96,784,923 99,705,047 164,473
Bonds - All Other Government
651333 DR 4 | NEWFOUNDLAND PROVINCE OF.......cciiiiimiuiiiniiiiiieniesisssissssssssnssenssesssssesssssssssssenssesesssssssneens |A .............. | 04/13/2016........ NATIONAL BANK OF CANADA FINANC. .......vuuuiiiuiiimiiieniiniississssisssissssssssssesssenisssssssssnnes | ehisenssonssssssssssssssssensesesssnsesssssesssenssone | evesomsssonssmsssenssnsssenssanees 16,919,739 | oo 12,770,000 | ..o 540,029
1099999.  Total - BONAS = All DI GOVEIMIMENL. ... ettt tes s tes s ees st ees s s s s e eeEoEE o0 € eE8eEEfeE o0 EoEE 81 o8 SR8 4EE SR L E4EE R fSE 8oL £EE SRR f£EE R EE S8 f R e o0 R LA E S8 E e SEE £ HE R0 E i E S8 H 0S8 E R eefsedsen s n et n ettt | ernssensensens st ens et nenniae 16,919,739 | oo 12,770,000 | ..o 540,029
Bonds - U.S. Special R and Special A
3136A3  C5 8 |FANNIE MAE FNMA_12-5 3.500% 02/01/42.................... 07/26/2016........ VHOUS. ...ttt | Hhent e | eebre e 4,991,383 | oo 4,681,250 | ..o 12,743
3136A3  C5 8 |FANNIE MAE FNMA_12-5 3.500% 02/01/42...........c.cc.... 12/01/2016........ ValOUS....c.ooverviieierieiee e 68,668 68,668 | ...
3136AM  4J 5 |FANNIE MAE REMICS FNMA_15-23A 08/22/2016........ [NOMURA SECURITIES INTERNATIONA........ooiririrriiinirieiieiiesiieensesseissisesssesssesssens | oesisesestesssiessssessesssssssssssssssesssenens | siesssesssesssnssssssssssssssenes 3,475,541 3,312,504 6,625
3136AT  NR 1 |FANNIE MAE FNMA_16-66 3.000% 09/01/46 s 08/18/2016........ | WELLS FARGO & CO.....ouirririieriiiiereieieriesiseise st eessenss | setessssssssessessssssesssssssssessesssssesssessenes | ootesesssiosssesssesssssessessnsenen 2,444,169 2,402,132 6,005
3137BH Q3 4 |FREDDIE MAC FHLMC_4484.............coooviiiiieineireinsissesisisissnienns 08/30/2016........ RBC DOMINION SECURITIES INC......ooiiiiiiriieriiiciesisisissississssesessssssessessssssssssesss | sessseesessssssssessssssssssesssssssssesssssssons | ssessssssssessssessesssssssseses 2,862,274 2,718,693 227
3137BQ  EQ 6 |FREDDIE MAC FHR_4588 3.000% 06/01/46.........ccccoocovvnune 08/22/2016........ NOMURA SECURITIES INTERNATIONA. .....ccooitieiiiieisieiissi e sseensssssssssnsssssnssnsns | onssnsenssnssssenssenssnssnsenssnssnsssnsesssnnsens | wosssssssnssenssnssssssnssssssneseses 3,617,883 3,439,461 6,879
3199999. Total - Bonds - U.S. Special REVENUE GNA SPECIAI ASSESSIMENES............coriuiieeeteiieisetieseeeetsssesesistssesssasss  eeetsessessssassessssassessessessssassessesassessessessesassessesasssssessessesassessesssssssessessesassessesssssssessessesassessessnssssessessesassessessessssessessesnsassessessnsessases | stsssossessessnsassessessssessessessnsassessesnssnsans | sessessessessssassessesssssnsansense 17,459,918 | .oovvviieiceeciee 16,622,708 | ..oocovveeeierceeeeee 32,479
Bonds - Industrial and Miscell
00206R DG 4 |AT&TINC 6.375% 03/01/41 03/21/2016........ | TaX FTEE EXCRANGE. ...ttt eess | eebesssss bbbt nienes | otesessesiess st 2,998,507 3,000,000
00809Y  AB 4 | AES ANDRES BV/DOMINICAN POWER........ccovirriiiriiniieiinsiesiesssisessssssssssisesssisssessesssessnssenes D 05/04/2016........ | CITIGROUP GLOBAL MARKETS INC/......cciiuiiiiriiririnierniiseisesssissssssesssssessessssssessessnes. | ssssssssssssssesssssssssessssssssessssssssssssessonss | oessesssssssssossssssssssesssenes 1,469,760 | ..o 1,500,000
02155F  AC 9 |ALTICE USFIN I CORP 5.500% 05/15/26. 04/19/2016........ JP MORGAN SECURITIES LTD LDN 167,000 167,000 | cvveveeierierieiereereeeei s
03674X  AF 3 |ANTERO RESOURCES CORP  5.625% 06/01/23..............cc...... 03/08/2016........ | TaX FTEE EXCRANGE. ......cou ittt | ehbebsses sttt | etbsesiesbss et 2,000,000 2,000,000 [ ..oveueerriririrenieieenieres e
038522 AM 0 | ARAMARK SERVICES INC  4.750% 06/01/26...........ccoomrvrreririririreiieiiinesienississeeessesssesesenens 11/10/2016........ | WELLS FARGO & CO 866,473 873,000 8,170
07177M  AB 9 |BAXALTAINC 4.000% 06/23/25, 06/03/2016........ TaX FIEE EXCRANGE. ... cvuveuciriiciciei et esses | chbebesas bbbttt | rtisesses it 7,701,709 | oo 7,750,000 [ ..o
10552T  AF 4 |BRF SA 4.750% 05/22/24 C. 03/14/2016........ | J.P. MORGAN SEC INC......cocevriirmririierieissiesesissiessssssssssessessssesessssenes 233,125 250,000 3,793
29245  AJ 1 |EMPRESA NACIONAL DEL PETROLED.......ccotuiiirirreiiieineieeiesieeesie e enienes C 08/02/2016........ | CITIGROUP GLOBAL MARKETS INC/......couviiiriiiiciirieriniisiesesissisesseiesisseessssssesessessnes. | sesesssssssssesssssssssesssssssssessesssssesssessnnes | ovesessnsssssesssesssssessessonens 5,655,298 5,750,000
29273V AD 2 |ENERGY TRANSFER EQUITY LP 09/15/2016........ | GOLDMAN SACHS & COMPANY.... 15,188 15,000
29273V AF 7 |ENERGY TRANSFER EQUITY LP. 09/14/2016.. GOLDMAN SACHS & COMPANY.... 22,425 23,000
30049X AA 5 [EVOLUTION ESCROW ISSUER LLC. 12/02/2016........ | CREDIT SUISSE SECURITIES USA L 997,775 1,083,000
33972P  AA 7 |FLNG LIQUEFACTION 2 LLC 07/12/2016........ | GOLDMAN SACHS & COMPANY .......oviiviririireriiieiinsisissssesssssssssiessssssssesssessssssssssssssnes | sosesssssssssessnssssssessssssssessssssssssessonss | ossessessssssossesssssessesssen 4,000,000 | ..o 4,000,000
35671D BP9 | PLAINS EXPORATION & PRODUCTION PLAINS EX......coovuieriieiirireriniiseieriserseseieesesiseeenines 12/12/2016.. TaX FIEE EXCRANGE. ..ottt enses | cbseesenesesi b sss et nsnnes | eeiressessnss st 1,009,412 974,000
35671D BR 5 | FREEPORT-MCMORAN COPPER & GOLD.......c.ccomiiirnririirerieiseieieisssiessnnaees 12/12/2016........ | Tax Free Exchange... 653,009 648,000
35906A AZ 1 |FRONTIER COMMUNICATIONS CORP 06/03/2016........ | Tax Free Exchange................... 800,000 800,000 | ..ooovereeirieiie s
36242D  PL 1 |GSR MORTGAGE LOAN TRUST GSR_04.......ccovereriiirrerierinireierinein 07/28/2016.. JP MORGAN SECURITIES LTD LDN.....ccuiiriuiiieriiieisinsierissiessesisseessesssessesssssesseseesses | cosessssssesssessssssssessssssssesssssssessessnses | osesesssssssssessessessessessnsenes 2,874,790 2,878,387 231
410345  AJ 1 |HANESBRANDS INC  4.625% 05/15/24..........coocrvrmrenrirnrinnrisirnrienns 05/03/2016........ | JP MORGAN SECURITIES LTD LDN 380,000 380,000 [ .o
410345 AL 6 |HANESBRANDS INC 4.875% 05/15/26 05/03/2016........ | JP MORGAN SECURITIES LTD LDN 380,000 380,000
42824C AN 9 |HEWLETT PACKARD ENTERPRISE CO e 12/30/2016........ | TAX FTEE EXChANGE........cuiiiuiiiiiiiiiciiiiiiei bbb | chnebasbi bbb nssnnes | sbensiisss e 19,966,613 20,000,000
478375 AR 9 [ JOHNSON CONTROLS INTL PLC......oiviiireiiniieinieeiesieisesenines C 12/28/2016........ TaX FIEE EXCRANGE. ..ot nsses | ceiessnss ettt | eeisessessnes s 4,996,942 5,000,000 | ..ovorveriiireiirieere s
50076@ AC 6 |KRATON POLYMERS LLC 01/06/22.......cooviercircicrinis 09/07/2076........ | VAIHOUS.....oovrviieireeii ittt | ehbeb bbbt nanes | betbsesies bbb 3,996,250 ...4,000,000
50077L  AK 2 |HJHEINZCO 3.950% 07/15/25 08/19/2016........ | Tax Free Exchange. bbb | bbbt | bbb 4,594,519 ...4,600,000
552953 CD 1 |MGM RESORTS INTERNATIONAL 11/10/2016........ GOLDMAN SACHS & COMPANY.........couivureiiirerisieiiesisesessessessssssseessssssessessessesssessesensenes 355,283 373,000
55336V AC 4 |[MPLXLP 5.500% 02/15/23 09/29/2016........ | TaX Fre@ EXChANGE. .......c.iiiriiiiiiriiiiicin s | st eniss | biesienes e s 1,490,136
559080 AK 2 | MAGELLAN MIDSTREAM PARTNERS LP... 02/22/2016........ | BARCLAYS CAPITAL INC.......oiiriviiirieeirereiiseire e sssssssensssssssessssssssessssnanes | sessessssssssessnssssssesssssssssessessnssesssessnnss | ovesessnssnssessesssssessessnenes 7,490,625
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
561233  AC 1 |MALLINCKRODT INTERNATIONAL FIN... D.. 09/19/2016........ CITIGROUP GLOBAL MARKETS INC/........cvvvvererrerinrines 613,170 648,000 | ..o 15,543
57686G  C* 4 |MATSONINC 3.370% 12/21/27 12/21/2016........ DIRECT. 1,700,000 | oo 1,700,000 | .voovoeirerierieenee s
603374  AD 1 |MINERVA LUXEMBOURG SA 6.500% 09/20/26.................... D 09/08/2016........ HSBC SECURITIES........cooiierieieeieereeeeieresiseeerienisnenes 495,480 500,000 [ ..o
629377 CB 6 |NRG ENERGY INC  6.625% 01/15/27.......oocemririreiiirereireierinnis 10/04/2016........ CITIGROUP GLOBAL MARKETS INC/.....uvuveuiireriiitireriersiiseiesissi e seseseniees 156,025 158,000 1,890
64110L AL O |NETFLIXINC 5.875% 02/15/25 02/09/2016........ Tax Free Exchange................. 21,000,000 | oo 1,000,000

651229 AW 6 |NEWELL BRANDS INC 4.200% 04/01/26 03/18/2016........ GOLDMAN SACHS & COMPANY........couivueiiirerisiresiesieesessesissssssssse s 997,980 1,000,000

67054K  AA 7 |NUMERICABLE GROUP SA 7.375% 05/01/26 C. 11/30/2016........ BANK OF AMERICAN.A........ccoovvvrinee 254,758 255,077

71654Q  BX 9 |PETROLEOS MEXICANOS = 5.625% 01/23/46...........cccovvrrireriniirernrireresirersneseisesesisseesiessnesenene D 03/28/2016........ Tax Free Exchange................ 3,971,385 | s 4,000,000

737446 AK 0 |POST HOLDINGS INC  5.000% 08/15/26 11/09/2016........ GOLDMAN SACHS & COMPANY. .......ocvuiiririireriiieiiesisissssesssssssssi e 297,698 303,000

74733V AC 4 |QEP RESOURCES INC QEP RESOURCES INC 5.25.........covvniiiirriinirereniceieseieniesnneenes. | evinninennenes 11/30/2016........ CITIGROUP GLOBAL MARKETS INC/......cvuveiiririiitiriiersiiseiesiseissieesessssiesss s sesesenies e LABBTE0 | i 1,500,000

75281A AV 1 |RANGE RESOURCES CORP  5.750% 06/01/21 09/16/2016........ TaX FTEE EXCRANGE. ... cvuieeciriicicei e esses | chbeebesas bbbttt | rtisesies it 1,000,000 1,000,000

76131V B* 3 |RETAIL PROPERTIES OF AMERICA L......ctiiiiiiiiiiiiiiirissiieiiessiesiesessesssseseesssessssesssiens 12/28/2016........ DIRECT ..ottt bbbt | Shbrene bbbt | ettt s 15,000,000 | ..o 15,000,000

771196  BK 7 |ROCHE HOLDINGS INC  2.625% 05/15/26. 02/22/2016........ CITIGROUP GLOBAL MARKETS INC/....cuvuveuireriieierrierseiseiesissisesesesssseessesssesessensees ......4,950,200 5,000,000

785592  AM 8 | SABINE PASS LIQUEFACTION LLC......coiiiiiiririiiiirsieiseiesiesisies s 01/14/2016........ TaX FIEE EXCRANGE. .. ... vuiviiriiciti bbb sses | ehbsbsss st bbb ninnns | etbsess s 1,000,000 | ..o 1,000,000

83402Q AC 6 | SOFI CONSUMER LOAN PROGRAM TRU... .... | 07/26/2016........ DEUTSCHE BANK SECURITIES INC 3,998,593 | s 4,000,000

83402V AB 7 | SOFI CONSUMER LOAN PROGRAM TRU... .| 09/09/2016........ GOLDMAN SACHS & COMPANY........ovuiiueiiireiiiireeiesisisessesisssssssss e ess s 999,610 1,000,000

87264A AL 9 |T-MOBILE USA INC T-MOBILE USA INC 10/13/2016 Tax Free Exchange................. 1,000,000 | oo 1,000,000

87952V AL 0 | TELESAT CANADA/ TELESAT LLC....coviiirrrrcierirerceieierseiesieeies .| 11/09/2016 JP MORGAN SECURITIES LTD LDN 300,000 300,000

90270Y AL 3 |UBS-BARCLAYS COMMERCIAL MORTGA 07/27/2016........ ISSUING COMPANY v 1,548,886 | oo 1,570,934

960413 AN 2 | WESTLAKE CHEMICAL CORP........coeviiirimiiriniirereissieissisreesinnenes 09/08/2016........ Tax Free Exchange... W TAT2,621 | 1,500,000

96221Q  AG 8 | WF-RBS COMMERCIAL MORTGAGE TRU Bonds COr..........cocvererevrnnnnes 10/27/2015........ Tax Free Exchange... (3,715)

96221Q  AJ 2 |WF-RBS COMMERCIAL MORTGAGE TRU Bonds COr..........ccccocvererernenne 10/27/2015 Tax Free Exchange... (3,662)

96221Q  AK 9 | WF-RBS COMMERCIAL MORTGAGE TRU Bonds Cor.........ccoevverevinnnnne 10/27/2015 Tax Free Exchange... (1,831)

000000 00 O |HILTON WORLDWIDE FINANCE LLC HILTON WORL.......... 08/18/2016........ Tax Free Exchange... 1,503,828 | oo 1,505,588

000000 00 O |PAE HOLDING CORP TL L#550........ccceuirirrerincirerienirereniereeisnerenes 10/27/2016........ BANK OF AMERICAN.A........ccvvveenne 245,000 250,000

000000 00 0 |CHARGER OPCO BV CHARGER OPCO BV. D 11/02/2016........ TaX FTEE EXCRANGE. ... vuieuiriici ittt eses | chbetbe bbbttt | ettsesies bbb 1,021,884 | oo 1,041,110

000000 00 O |HUNTSMAN INTERNATIONAL LLC HUNTSMAN INTE.... 11/15/2016........ Tax Free Exchange................. ....2,952,061 2,947,500

G7739P  AF 7 |CABLE & WIRELESS LTD 12/02/22.... D 06/01/2016. BANK OF AMERICA N.A.. 161,293 164,585

G7739P  AG 5 |CABLE & WIRELESS LTD 12/02/22.... D 06/01/2016........ BANK OF AMERICAN.A...... 131,967 134,661

3899999. Total - Bonds - INAUSEIAl AN IMISCEIIANEOUS. ... ... ceueuuie sttt ses et ens s em s ffseEeasoeE e ees e ok R E 8 EE o8 R E SR £Ef £ R Ef 08 E 0 ESEE£EfEEE LR E SR e £EE e EfeEE£EE £ EE S L oEE o0 E SR E S80S EE 0 SeE e seE b et oeE1enteeE et r bbb ent st | eonnssnsens s e enes 123,336,820 | ..o 123,922,842

8399997, TO1AI = BONMAS = PaAM 3. ittt etttk 4 8804108188404 8 8ok 101 41408 e 084 E 8o EE 4010848 4E 808 E 8L 8 EE 10840140 E 8oL EE L8488 1844084088481 E 4L b0 8oL L0 8 E 1L E e84 L8 E 481 E £ E Ao E e EE e AeE1eRE R e bttt ettt | eienbnt et 254,501,400 | .o 253,020,597 | ..o 803,724
8399998. Total - BONAS = SUMMANY IIEM fIOM Pa 5.........eveieiiieitisisisesietess st ess et seess st sss e ersess e ess s sessessseesensses | e1eetsesseesseeeeseeEeEfoeEoeE o088 e 8eE 848108400 E o088 L1408 E 084088108 e0E o0 8408 L1088 L840 e 08 o0 L e0E o080 E L1408 E 084080800t E et e e en e enbane | 4ek1esteebanssen b et es st n st et en s st st entnns | biensnssessasssessonsssssansenas 428,078,449 424,147,099 676,812
8399999, TOAl = BONGS. ...ttt ittt sttt f ks E 8L f £ E 8 E 88 E £ Ef L8 £ EESEE LR f S8R E 4L E 1R £E  £feEEeEEoEEEEfELE LR R E LR oL E R EEeEE SR EEE LR E LR LR E LR L E£EE R f L E AL E SRR f e E L E L EE L L L E R R E L L E L LR R E LA EE LR eEE e SeEfeREeeEnEfeLE Rttt | eeenbne e e 682,579,849 677,167,696 | ... ,480,536
9999999. Total - BoNdS, Preferred @na COMMON SIOCKS...........ccviieueiieciiiiiieeeieiee ettt sess st ssstssesssessesssetess s4ssssssessssesesasassseasssesesesssaesesssseses s ses et et ssseses s sesesesseeeees s seseses e s eeas e s esesasanseees e sete b s seeeses e se s et s e seee s e set et seseesesses et et ansetesanseeetetanee | ebssssssessnsnsetasanssssssssetetasnsssasnsesesannns | eoissesetessssssenneesesnsesanan 682,579,849 | XXX | e 1,480,536
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202E T3 3 | GOVERNMENT NATIONAL MORTGAGEA.......... | . ‘ 12/01/2016. | PAYAOWN......ooovieiireisssiiisnisenisnissnsssnins | cornemssssesssnsssnsnsess | cessersans 260,624 | ......... 260,624 | ......... 264,778 | oo 264,069 | ..o | s (3,445) (3,445) 260,624 [V 7,851 | 06/20/2038.
0599999. Total - BONdS - U.S. GOVEIMMEN. ...ttt ittt | cissnisans 260,624 | ......... 260,624 | ......... 264,778 | ... 264,069 | ..o 0] e (3,445) 0 (3,445) 0 260,624 0 0 [V 7,851 XXX
Bonds - All Other Government
05970A AA 0 |BANCO NACIONAL DE COMERCIO EXT............. C|07/12/2016. | HSBC SECURITIES.........cccovsvuirinrineiis | e | s 1,055,000 | ....... 1,000,000 | .......... 997,190 | ..o 997,239 123 123 997,362 | ..oovrerieiins | s 57,638 | ........ 57,638 | ....... 32,934 | 10/14/2025.
25714P BY 3 |DOMINICAN REPUBLIC 5.875% 04/18/24......... D 01/22/2016. | DEUTSCHE BANK AG LONDON.......coco. | covvrininniniiinniinnns | cviines 1,440,000 | ....... 1,500,000 | ...... 1,547,500 .1,542,000 (348) [(CZ2:) ) IR [P 1,541,652 | ..ooovvniiinnns ...(101,652) | ...... (101,652) | ....... 24,234 | 04/18/2024.
1099999. Total - Bonds - All Other Government.............. 2,495,000 | ....... 2,500,000 | ....... 2,544,690 2,539,239 | .o 0 (225) 0 (225) 0 2,539,014 0 [ (44,014)| ........ (44,014)| ....... 57,168 XXX
Bonds - U.S. Special Revenue and Special A it
31283H 2Q 7 |FEDERAL HOME LOAN MORTGAGE COR.......... o | 12/01/2016. | PAYAOWN.......vvrverrirrireineeienrienieniseens | cevveeesseesesisseeseens | vevsneeens 103,488 | .......c.. 103,488 | .......... 103,790 | coovverrrenne 103,663 (176) (176) 103,488 0 3,972 | 12/01/2031.
31283H 2R 5 |FEDERAL HOME LOAN MORTGAGE COR.......... .| 12/01/2016. | PaYdOWN.......ooorviiriririieiisieniesisnis | e | e 35,804 | ............ 35,804 | ............ 35,819 35,804 0 35,804 (V18 1,125 {09/01/2032.
FEDERAL HOME LOAN MORTGAGE COR
3128M1 AB 5 |FHLMC 5.0 . [ 12/01/2016. [ PAYAOWN........coorecereeieiseierisninneiens | oveernerienenensnnninnee | onneenen TTATTT | s ATATTT | e 170,353 | covveiere 172,486 2,291 2,291 174,777 0 08/01/2020.
3128QS 3S 3 |FEDERAL HOME LOAN MORTGAGE COR.......... | .. | 12/01/2016. | PaydOWN.........cccoovvrvmrvreriirirnriierinniens 34,233 0 34,233 0 02/01/2037.
3128QS 4Q 6 |FEDERAL HOME LOAN MORTGAGE COR.......... | .. | 12/01/2016. | PaydOWN.........ccccooeremmrvrerirrirennerineniens reveernen.59,818 ...60,126 59,818 0 59,818 0. , 03/01/2037.
31292H 4K 7 |FEDERAL HOME LOAN MORTGAGE COR.......... | .. | 12/01/2016. | PAYOWN........ccrirrnirrrririeierinnirenniincinns | cervnrnenrennsinennnnee | verrerened 13,287 | woviriens 373,287 | .......... 376,087 375,663 | oo [ i (2,375) (2,375) 373,287 0. 11,857 | 12/01/2033.
31371L CD 9 |FEDERAL NATIONAL MORTGAGE ASSO v |+ | 12/01/2016. | PaYOWN.......covrvvrrrirrirrircrierineeieninnens | cevieneinenieniseinenes | eernenenn 107,008 | i, 107,005 | .......... 103,987 ....104,292 2,713 2,713 107,005 0 2,814 | 09/01/2033.
31371M CF 2 |FEDERAL NATIONAL MORTGAGE ASSO........... o | 12/01/2016. | PAYAOWN.......oonrvrriieieireiierieeiieeineins | cerveeernensssinseenenes | eeeneeen 148,091 | i, 146,091 | .......... 141172 | e 141,606 | o | s 4,484 4,484 146,091 (V18 [ 4,021 | 07/01/2035.
3137AL  XC 8 |FREDDIE MAC FHLMC_3996..........cccosuvvmrinnrines .. | 12/06/2016. | CITIGROUP GLOBAL MARKETS INC/.... | .coovvvviviririniivnnns | +..11,453,252 | ... 11,433,601 | ..... 10,695,240 | .........10,804,047 | ....cccooovvrvni | 080,244 | s [ 60,244 | ..oovoveiini | s 10,864,291 | ..ooovvveirienns | o 588,962 | ....... 588,962 | ..... 407,957 | 02/01/2042.
31403C WF 4 |FEDERAL NATIONAL MORTGAGE ASSO........... o | 12/01/2016. | PAYOWN.......cvvnrvrerrircirerieninenienineens | cevveensnenssninsennenes | eenenenn 841,973 | s 441973 | .......... 409,999 . 26,496 441,973 0. 10,598 | 09/01/2035.
31411U HN 4 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12/01/2016. | Paydown.........ccovvivveriririerinniienienens 126,602 | v 26,839 26,602 0 26,602 (V10 I 440 | 04/01/2037.
31414E  RC 0 |FEDERAL NATIONAL MORTGAGE ASSO........... .. [ 12/01/2016. | PAYAOWN. ....ovoiiviiriinisrissiienissniseninnens | cenessssenssssesssnssenes | seneenees 145,290 | .........145290 | .......... 145,812 | oo 145,649 (359) (359) 145,290 0 5,538 | 07/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS.......ciie  ciiuiiiiiisiiieisseissssiseissersesssess st ssssssssssssssssnsns | eeee 13,101,620 | ..... 13,081,969 | ..... 12,303,564 | ......... 12,419,340 [ oo [ I 93,318 0 93,318 [ 12,512,659 | ..o 0 [.... 588,962 | ....... 588,962 | ... 455,690 XXX
Bonds - Industrial and Miscellaneous
00115* AA 0 |AESILUMINALLC 6.000% 03/26/32.................. .| 12/30/2016. | Redemption ~ 100.0000.........cceuvrrererneer | cervrmrerneernmisernnenes | ceereeens 171,467 | e 171,467 | e 171,467 0 171,467 0 e 6,281 | 03/26/2032.
00440E AV 9 |ACE INAHOLDINGS INC  3.350% 05/03/26....... .. | 12/06/2016. | WELLS FARGO & CO........cooveerimrirririieis | cevvirerisrinniveninnns | v 3,087,896 | ....... 3,065,000 | ....... 3,055,590 713 713 3,056,426 | ...ooovrverrieri | e 31,470 | ......... 31,470 | ..... 112,660 | 05/03/2026.
00485X A* 2 |ACOSTAHOLDCO INC 09/26/21.......cconnvn. | 1071972016, | VAFOUS........coveoveeeeeeeesesseeeseeesesseeseneen | eeveeeseeseessseesseesnses | eveeeenens 234,611 | .......... 247,507 | .......... 244,784 306 306 245,263 09/26/2021.
009363 AQ 5 |AIRGASINC 3.650% 07/15/24 .. | 12/06/2016. | KEYBANC CAPITAL MARKETS INC....... | ccooooevenrineiiciiienns | i 1,037,720 | ....... 1,000,000 | .......... 998,050 159 159 998,488 07/15/2024.
00971Y AF 7 |AKBANKTAS 5.125% 03/31/25... D| 01/13/2016. | BARCLAYS BANK PLC ...460,000 ..500,000 | . .460,000 199 199 461,126 03/31/2025.
02155F AA 3 |ALTICE USFINICORP 5.375% 07/15/23.......... ..| 04/20/2016. | BARCLAYS CAPITAL INC.......ccoevrermrrrne 169,088 167,000 | ..cooonee 167,000 0 167,000 , , 07/15/2023.
022098 AP 8 |ALTRIAGROUPINC 2.950% 05/02/23.............. .| 01/04/2016. | BARCLAYS CAPITAL INC......ccoocvvvrerirans | ceriverinrisniveniienns | v 2,439,000 | ....... 2,500,000 | ....... 2,477,550 | 1oeeeei 277,992 | i | s 44 44 2,478,037 | covvevvnrvciins | e (39,037) | ........ (39,037) | ....... 13,316 | 05/02/2023.
AMERIGAS PARTNERS LP/AMERIGAS
030981 AF 1 |AMERIGAS P [ 07/27/2016. [ Call  103.2500..........comveeririiinisrincins [ e | s 2,065,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 2,065,000 0. 89,194 | 05/20/2021.
032354 AA 5 |AMWINS GROUP INC 02/20/20.........cvvveeee .| 06/02/2016. | Redemption ~ 100.0000.........ccevrvrerernres | cervrermreeremineineies | verereeens 970,033 | .......... 970,033 | .......... 977,223 | .o 980,639 | ...oovvirierirs 970,033 0 28,999 | 02/20/2020.
03674X AD 8 |ANTERO RESOURCES CORP 5.625% 06/01/23| .. | 03/08/2016. | Tax Free EXChange..........ccoueunevuereneenns | cevneemerienernensnnins | ceeees 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 2,000,000 0 06/01/2023.
038521 AM 2 |ARAMARK SERVICES INC  5.750% 03/15/20.... |.. | 06/15/2016. | Call = 102.8750.........cccourrrmerimrurenirinins | ovrirneiinrinesireninne | v 797,281 | .......... 775,000 | .......... 775,000 | ..cooovvreneee 775,000 797,281 0. 33,422 | 03/15/2020.
038522 AM 0 |ARAMARK SERVICES INC 4.750% 06/01/26.... |.. | 11/30/2016. | BANK OF AMERICA N.A......ccccovvvemrmmmnns [ ovrernerirmerneeneniniee | oveviens 247,106 | .......... 255,077 | oo 255,077 | ..............255,077 0 255,077 | coovvveereeriens | e (7,971) | oo (7.971) | ccvenee 6,226 | 06/01/2026.
05377R  BG 8 |AESOP_13-2A 3.660% 02/20/20 . [ 11/29/2016. | RBC DOMINION SECURITIES INC......... | cocvvvmriveriiriniiens | s 5,075,781 | ....... 5,000,000 | ....... 4,999,070 | ........... 4,999,501 149 149 | e | s 4,999,650 | ...ccooviivniens [ v 76,131 | ......... 76,131 | ..... 173,850 | 02/20/2020.
05377R  BU 7 |AESOP_13-2A 3.520% 02/20/20 . [ 11/29/2016. | SOCIETE GENERALE.........cccvvvimrrrerires [ everimnrncrienineines | e 2,983,125 | ....... 3,000,000 | ....... 2,999,854 2,999,921 | oo | s 23 23 2,999,944 | ...covvvvrrerns | (16,819) | ........ (16,819)| ..... 100,320 | 02/20/2020.
07177M  AA 1 |BAXALTAINC 4.000% 06/23/25. . | 06/03/2016. | Tax Free EXChange..........ccocvveveereneeinnees [ wovervveeeneenseinneines | eeeeena,701,709 | ...... 7,750,000 | ....... 7,697,610 | .oe0rrer 7,699,865 | ..o | s 1,844 1,844 | oo | e 7,701,709 0 06/23/2025.
07324F AC 4 |BAYVIEW FINANCIAL ACQUISITION. . [ 12/01/2016. | PaydOWN.........oorrerveeicririeieiienriens .318,021 326,391 65,546 , 391,938 0 9,557 | 08/01/2047.
073879 VF 2 |BEAR STEARNS ASSET BACKED SECU.. v |+ | 1212712016, | PAYOWN.......vvrrerrrireirerieernerienisnineees | ceveneesnsnisensennnnes | weeen 1,492,008 | ......1,492,008 | ....... 1,311,335 | .o 1,404,110 [ .o | v 87,898 87,898 | ..o | e 1,492,008 0 9,383 | 05/25/2035.
09531@ AA 5 |BLUE BUFFALO COLTD 08/07/19............. .| 12/30/2016. | Redemption ~ 100.0000...........cccocverrener | cervmrrvmriverivnriinei | errieeeenen9,900 | 9,900 | i 9,737 9,789 111 111 9,900 (V10 I 235 | 08/07/2019.
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10138M AK 1 |BOTTLING GROUP LLC 5.125% 01/15/19......... o | 11107/2016. | DIRECT .....couveivierierircisreisnrinesieninnne | cevviesisssissesiessnnss | avvenes 5,990,453 | ....... 6,000,000 | ....... 5,963,940 5,986,999 3,443 3,443 5,990,442 11 11 ] 403,167 | 01/15/2019.
10552T AE 7 |BRF SA 3.95% 5/22/2023.........coccomvvormrirneirnriinneins C | 03/14/2016. | J.P. MORGAN SEC INC......covvrrmrirmrinens | cormeriseineiiienineenns | cerverinns 231,250 | .......... 250,000 | .......... 232,875 | . ..233,574 387 387 PICK RS (o] I N DO 2,711) | e 2,711 | v 3,155 | 05/22/2023.
10920@ AC 8 |BRIGHT HOUSE NETWORKS LLC.........ccccovvunuce. o | 01/25/2016. | MAEUIILY........ooovveieiieriieiiisniscieniis | ceveiesissiseiiesienns | v 3,000,000 | ....... 3,000,000 | ....... 3,000,000 | ...ccoouce 3,000,000 | .o [ e, 0 3,000,000 0 ... 108,750 | 01/25/2016.
121575 AG 9 |BURLINGTON STORES INC 08/13/21........ .| 07/29/2016. | Redemption ~ 100.0000.........ceurrrerernees | cervrmrermeerimiserineens | cerrreeens 465,417 | .......... 465417 | ......... 463,090 | ..oovrerees 463,229 2,188 2,188 465,417 0. 12,556 | 08/13/2021.
CCO HOLDINGS LLC/CCO HOLDINGS CCO
1248EP AS 2 |HLDGS .| 05/07/2016. | Call ~ 101.7500.. B SOOI I 1,047,008 | ...... 1,029,000 | ....... 1,022,257 ...1,025,991 21,017 .1,047,008 01/15/2019.
125430 AL 4 |CHS/COMMUNITY HEALTH SYSTEMS I.. oo | . | 11/22/2016. | Various. ..894,09 | . ,000,000 | . ,025,000 ,009,495 . (3,539) .1,005,955 | ... ...(111,859) 11/15/2019.
125430 AV 2 |CHS/COMMUNITY HEALTH SYSTEMS I.. .. | 12/08/2016. | GOLDMAN SACHS & COMPANY........ccc. | covvereviririrriiierinnns reenn 801,275 | 580,000 | .......... 580,000 | .....cc0eee.580,000 | .voeorveiricries [ 0 580,000 ...(178,725) 02/01/2022.
12624X AM 0 |COMM MORTGAGE TRUST COMM13-CR6. .| 02/12/2016. | DEUTSCHE BANK SECURITIES INC...... SOOI TP 3,756,152 | ....... 3,750,000 | ....... 3,760,999 (241) (241) 3,760,707 venenn(4,555) | .. 03/01/2046.
12625F AS 5 | COMM MORTGAGE TRUST COMM13-CR7......... |.. | 12/01/2016. | CITIGROUP GLOBAL MARKETS INC/.... | ..ccoovivrevinrinriens | e 4,632,219 | ....... 4,594,529 | ....... 4,628,361 | .........4,628,243 | ....cc.ccccvivernns | v (4,465) (4,465) | ..o | i 4,623,778 | ..ovvviiiane . 03/01/2046.
12635F AT 1 |CSAIL COMMERCIAL MORTGAGE TRUS........... .| 12/01/2016. | BANK OF AMERICA N.A......coovvvvmirmennns | cervrerisrinervesiinnns | cvvene 2,601,758 | ....... 2,500,000 | ....... 2,574,983 2,574,983 | ...ovvvverrerres | v (2,794) (2,794) 2,572,188 08/01/2048.
12648E AJ 1 |CSMC_14-2R 3.000% 05/01/36... o+ | 12/01/2016. | PAYAOWN.......vvrrirrereieiieriieeiieniseisnenes | ceresessssessensnninnes | aeeie 1,006,932 | ....... 1,006,932 911,273 ..919,891 - 87,041 | oo [ e 8T,041 | i | e 1,006,932 05/01/2036.
12648E AN 2 |CSMC_14-2R 3.000% 05/01/36... veve | oo [ 10/01/2016. | PAYAOWN........couuverrirriirirenirsriieriesiiens | vreineiiesinssineniine | ceeseiiesiessnenies | onnrens 148,369 | ............32,190 | . ....36,515 v | eenn(36,515) | ... . (36,515) 05/01/2036.
12648G BN 6 |CREDIT SUISSE MORTGAGE TRUST C............. o | 0711912016, | VAMHOUS.........ocvvvervrereereiesiessiessiessississnins | cevviessisssssessssnssenss | avvees 3,937,683 | ....... 3,991,953 | ....... 3,672,597 | ....c..... 3,749,980 | .coovvvvcrreres | v 51,191 51,191 3,801,172 | oo | e 136,511 03/27/2037.
126650 BP 4 |CVS PASSTHROUGH TRUST 6.036% 12/10/28 | .. | 12/10/2016. | Redemption ~ 100.0000..........cccccmmvvcmris | covvrirnmiiveiinniirenins | cvvieeiis 19,532 | v 19,532 | e 19,323 | oo 19,397 135 135 19,532 12/10/2028.
CVS PASSTHROUGH TRUST CVS PASS-
126650 BV 1 |THROUGHT .| 12/10/2016. | Redemption ~ 100.0000.........ccovvrereeres | cervmerrneerseisennieies | cevreeens 184,840 | .......... 184,840 | ......... 184,840 | .occeeee 184,840 | oo | e 0 184,840 0 { e 5,831 | 01/10/2033.
12673P  AF 2 |CAINC 3.600% 08/01/20.........ccevrererrrrrrrerirnens .| 12/05/2016. | ROBERT W. BAIRD & CO......coooovvrirerirnne | cervrereirerienineinenns | conne 10,256,550 | ..... 10,000,000 | ... 9,990,825 | [ 1,740 1,740 9,992,565 | ...oovvveerierins | e 263,985 | ....... 263,985 | ... 482,500 | 08/01/2020.
12674@ AA 6 |CVSPASSTHROUGH TRUST 4.016% 08/10/35|.. | 12/10/2016. | Redemption ~ 100.0000..........cceeemrvmeres | corrrermrmrermnrncnrnenins | verenrnnnD3,935 | i 53,935 | 053,935 | oiiiinnennD3,935 | s [ 0 53,935 (VN - 1,181 |08/10/2035.
131347 BY 1 |CALPINE CORP CALPINE CORP 7.875% 1/15/20 .. | 12/19/2016. | Call ~ 103.0000.. ..247,000 7,410 254,410 0. 27,772 | 01/15/2023.
136055 AA 8 | CANADIAN IMPERIAL BANK OF COMM... A|10/10/2016. | Redemption ~ 100.0000.. . ..(1,439) (1,439) 104,167 0 5,673 | 04/10/2032.
165167 CQ 8 |CHESAPEAKE ENERGY CORPORATION <. | .. | 04/12/2016. | Various . rerennn211,680 1,072 213,105 | .ovvereieiiens | e 26,335 | ......... 26,335 | ......... 9,300 | 12/15/2022.
165303 D# 2 |CHESAPEAKE UTIL CORP 5.930% 10/31/23.... | .. | 10/30/2016. | Redemption ~ 100.0000...........ccrevernvene cevvnereninsinnnnnns | 000:2,000,000 | .......2,000,000 | ....... 2,000,000 0 2,000,000 0. 88,950 | 10/31/2023.
171798 AB 7 |CIMAREX ENERGY CO. 5.875% 05/01/22. .| 01/27/2016. | SUNTRUST ROBINSON HUMPHREY..... ..164,063 ..175,000 ..175,000 ..175,000 e 0 175,000 2,570 | 05/01/2022.
196541 A* 7 |COLORADO NATURAL GAS INC.........cccouuuu. ... |.. | 09/30/2016. | Redemption ~ 100.0000..........ccoecerrrenee veerenen:50,000 | ............50,000 | ............50,000 |. 250,000 | v [ 0 50,000 0 e 2,750 | 09/30/2032.
20605P AD 3 |CONCHO RESOURCES INC 5.500% 10/01/22.. .. | 02/16/2016. | BARCLAYS CAPITAL INC.......cccovvvmerrens | cervmrrrmenienirneinenes | cevireeens 152,250 | .covveneee 175,000 | .ovveneee 175,000 | coovvveirnnne 175,000 | ovouvvererieries [ e 0 175,000 | oo | o (22,750) | ........ (22,750) | ......... 3,690 | 10/01/2022.
CONCHO RESOURCES INC CONCHO
20605P AE 1 |RESOURCESIN .| 02/11/2016. | GOLDMAN SACHS & COMPANY.......ccoe. | corvmrmrevreninrineins | vevireeens 832,500 | ....... 1,000,000 | ....... 1,000,000 | ....cco.... 1,000,000 [ ...coomrvevrinnien | e 0 [ | e 1,000,000 |...cooovrreereren ..(167,500) | ...... (167,500) | ....... 20,587 | 04/01/2023.
21036P AK 4 |CONSTELLATION BRANDS INC.... ..| 11/30/2016. | BARCLAYS CAPITAL INC ..519,375 ..500,000 ..476,875 482,411 2,763 2,763 485174 | ..o | e 34,201 | ......... 34,201 | ....... 20,521 | 05/01/2021.
21036P AL 2 | CONSTELLATION BRANDS INC.... v | | 11/30/2016. | GOLDMAN SACHS & COMPANY.......cocoo. [ womrvrnrvririririinniis reenen.523,125 | .........500,000 | ..........500,000 | . 2.500,000 | ... | e 0 500,000 | ..ooooverererivens | e 23,125 | ......... 23,125 | ... 23,257 | 05/01/2023.
233046 AD 3 | DB MASTER FINANCE LLC DNKN_15-........cc...... o | 11120/2016. | PAYAOWN.......ovrverrirnircincrienrienienineens | cevveesseesssissesseens | veeseeens 100,000 | ..ocvvneee 100,000 | .ocvvneee 100,000 | covvvrrinnne 100,000 | .evouevererreries [ e 0 100,000 0 e 2,488 | 02/20/2045.
DANAHER CORPORATION DANAHER CORP
235851 AH 5 |54%3/ .| 08/15/2016. | Call ~ 110.5950.. B TSR I 1,105,950 | ....... 1,000,000 | .......... 999,320 | ..cooverenee 999,741 | .o | 000 108,209 | oo | e 106,209 | oo | e 1,105,950 0. 51,600 | 03/01/2019.
25459H AZ 8 |DIRECTV HOLDINGS LLCDIRECTV Fl6.375% 03] .. | 03/21/2016. | Tax Free EXChange..........ccoceueveneernveennens [ eoveremeeneeinseinseians | v 2,998,507 | ...... 3,000,000 | ....... 2,998,470 2,998,502 5 2,998,507 0. 95,625 | 03/01/2041.
256677 AC 9 |DOLLAR GENERAL CORPORATION.... .| 03/21/2016. | BARCLAYS CAPITAL INC......cccevvvemrrrnen vennr.988,290 | ,000,000 | ..........929,495 ..942,182 1,544 943,726 | ...ooovvvvreii | s 44,564 .14,354 | 04/15/2023.
26441C AN 5 |Duke Energy Corp 3.750% 04/15/24.... .. | 06/29/2016. | GOLDMAN SACHS & COMPANY........coc. | corvrerirmrererinrinens | cevenes 2,150,080 | ....... 2,000,000 | ....... 1,998,820 | . ,998,978 720 RN IS 1,999,032 [ ..ooocevvrirens | e 151,048 | .......151,048 | ....... 54,167 | 04/15/2024.
26441Y AV 9 |DUKE REALTYLP 4.375% 06/15/22 .| 11/30/2016. | WELLS FARGO & CO......coovverimriririnnis | ceviveriississiieniienns | v 2,092,084 | ....... 1,960,000 | ....... 2,029,835 2,028,311 (9,218) 2,019,093 | .o | s 72,992 | .......72,992 | ....... 83,368 | 06/15/2022.
29245) AE 2 |EMPRESA NACIONAL DEL PETROLEO. D| 08/05/2016. | DIRECT. ,068,703 ,000,000 ,115,000 2,066,546 (7,844) 2,058,703 | ....ovvveriernns | cerrerirererncens | crveriinrennennd0 | 103,250 | 08/10/2020.
EMPRESA NACIONAL DEL PETROLEO 4.75%
29245) AF 9 |12/6 C | 08/05/2016. [ DIRECT......ovvvvirrirrireriensrierienisneeinnes | cevrseesessesssnensenins | seoeees 4,254,154 | ....... 4,297,000 | ....... 4,224,853 4110 | o | e 4,254,154 0. 134,938 | 12/06/2021.
29248D AA 0 |[ENANORTE TRUST 4.950% 04/25/28.............. C|10/25/2016. | Redemption ~ 100.0000..........covreerimeens | coremmrieirnerierinenns | cerverinn 788,000 | .......... 788,000 | .......... 793,126 (3,437) 788,000 0. 24,896 | 04/25/2028.
ENBRIDGE ENERGY PARTNERS LP ENBRIDGE
29250R AH 9 |ENE o | 1211512016, | MAEUFIEY........cevoeeeerierieeeieeieineriennis | ceverenissenessensnnes | cevend 6,000,000 | ....... 6,000,000 | ....... 5,996,130 465 465 6,000,000 0 352,500 | 12/15/2016.
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29252B  AA 7 |ENBRIDGE PIPELINES SOUTHERN LI. .| 12/31/2016. | Redemption  100.0000 ..187,440 ..187,440 ..187,440 LAB7,440 | | e 0 187,440 0 5,786 | 06/30/2040.
29273V AD 2 |ENERGY TRANSFER EQUITY LP ... .. | 09/23/2016. | GOLDMAN SACHS & COMPANY. v 14,420 | ............ 14,000 14175 TS | i [ 0 14,175 245 | e 245 | ... ...167 | 01/15/2024.
29717P AN 7 |ESSEXPORTFOLIOLP 3.875% 05/01/24......... . [12/01/2016. | BARCLAYS CAPITAL INC.......covvvvrimnins [ v | s 4,047,440 | ....... 4,000,000 | ....... 3,969,360 | ........... 3,973,716 2,522 2,522 3,976,239 | .cooovvvverreri | e 71,201 | ......... 71,201 | ..... 170,069 | 05/01/2024.
35906A AX 6 |FRONTIER COMMUNICATIONS CORP.... .. | 06/03/2016. | Tax Free Exchange............. ..800,000 ..800,000 ..800,000 800,000 | ... | e 0 800,000 (VN I 41,556 | 09/15/2025.
36159R AE 3 |GEO GROUP INC/THE 6.625% 02/15/21........... | .. | 05/20/2016. | Call ~ 103.3125.. cienen.516,563 | ........500,000 ..504,375 | . ..502,050 | ..o | i 14,513 | e | s 14,513 516,563 0. 25,304 | 02/15/2021.
362256 AC 3 | GSAAHOME EQUITY TRUST GSAA 06.............. o | 1212512016, | PAYAOWN. ..ot | ceveeesieeiesissisneies | ceverenens 713,439 | ........ 713,439 | ......... 398,437 | oo 400,542 | ..o | v 312,897 | .o | e 312,897 713,439 0 2,937 | 10/25/2036.
36242D PL 1 |GSR MORTGAGE LOAN TRUST GSR_04 o | 11101/2016. | PAYAOWN.......cvorrevirrieerieneinenieeiseins | ceeveeesneesssisesseees | seeseeens 176,859 | .oovvneee 176,859 | .......... 176,638 ..176,638 221 221 176,859 (V10 725 |12/01/2034.
373200 AY 0 |AXIALL CORP 4.875% 05/15/23 .. | 09/08/2016. | Tax Free EXChange..........cc.oevumvenrineiis | covvrevisrineiiveninnns | cvvi 1,472,621 | ....... 1,500,000 | ....... 1,462,500 470,320 2,301 2,301 | oo | s 1,472,621 0. 36,563 | 05/15/2023.
379352 AL 1 |GLOBAL MARINE INC. 7.000% 06/01/28 1o | 12/01/2016. | VAHOUS.......couvvrrereirrireineeiersiesienssenens | cerseessseesssessesseess | sevseeens 220,171 | oo 300,000 | .......... 289,839 | ....... 292,973 289 289 PASK 125V R o (73,091) | ...ovce (73,091) | ....... 18,555 | 06/01/2028.
38749 AA 0 | GRANITE STATE GAS TRANSMISSION... . [ 12/15/2016. | Redemption  100.0000.. ,333,334 ,333,334 ,333,334 3,333,334 | oo [, 0 3,333,334 0. 238,333 | 12/15/2018.
HANESBRANDS INC HANESBRANDS INC
410345 AG 7 |6.375% 1 .| 06/02/2016. | Call  103.1880.......ccucverrercrrreirerinrinns | cerereniseenserssenienes | ceviee 1,960,572 | ....... 1,900,000 | ....... 1,871,750 1,883,576 | | e 76,996 | ..coovvvivenis [ v 76,996 | ..oooverrcrirns .1,960,572 0. 56,189 | 12/15/2020.
423074 AX 1 |HJHEINZCO 3.950% 07/15/25........cccvvrvmrrnnee .| 08/19/2016. | Tax Free EXChange..........cccvereenrieneiins | cevvrerirnnineiivesinnns | ceveee 4,594,519 | ....... 4,600,000 | ....... 4,593,882 | .........4,594,191 328 328 4,594,519 0 ... 188,261 | 07/15/2025.
428040 CG 2 |HERTZ CORPORATION THE 7.375% 01/15/21. .. | 11/08/2016. | BARCLAYS CAPITAL INC......cccvvrvmerrens | cerrrmrrrnenienirneenneens | eevereeens 492,500 | .......... 500,000 | .......... 500,000 | ..cooovvrrnee 500,000 | ..oocverererereriens | e 0 500,000 | ..ovvenerierirens | v (7,500) | .......... (7,500) | ....... 49,064 |01/15/2021.
42824C AL 3 |HEWLETT PACKARD ENTERPRISE CO... .| 12/30/2016. | Tax Free EXChange............cocuveenmiicnnins | covverirvenisnisninenns | e 19,966,613 | ..... 20,000,000 | ..... 19,960,400 .19,961,539 5,074 5,074 19,966,613 0 ... 895,500 |10/15/2022.
43289 AA 0 |HILTON WORLDWIDE FINANCE LLC ... | . | 12/28/2016. | Various 451 451 [ e | e 1,540,555 0. 29,580 | 09/23/2020.
44043V AD 0 |HORIZON PHARMA INC 04/29/21.............. .| 09/30/2016. | Redemption ~ 100.0000..........ccovvvrerereeer | cervrerememmmeirnernenes | ovrrrneeens 1,880 [ i 1,880 | i 1,790 | i 1792 | e [ v, 88 88 1,880 0 43 | 04/29/2021.
44701P AV 6 |HUNTSMAN INTERNATIONAL LLC ..| 11/15/2016. | Various. 2,975,959 | cooovvvveiierrns | i (1,397) (1,397) 2,974,561 0. 98,677 | 10/01/2021.
45661@ AE 3 |INEOS US FINANCE LLC 05/04/18.. . [ 12/30/2016. | Redemption ~ 100.0000..........cceemurrmreree [ eoreremrerrenrnemiseinies | cvnereenes 24,299 | ... 24,299 | ... 24,299 | ..coocovvenne 24,299 | ..o | e 0 24,299 (V10 577 |05/04/2018.
INTELSAT LUXEMBOURG SA INTELSAT
458204 AP 9 |LUXEMBOU D| 08/04/2016. | WELLS FARGO & CO. 2.500,000 | ..o | e 0 500,000 ..(366,250) | ...... (366,250) | ....... 26,694 | 06/01/2021.
INTELSAT JACKSON HOLDINGS SA INTELSAT
45824T AE 5 |JA D | 11/29/2016. | VAHOUS.........cvvrrereerrirriierinsiienienisnnies | ceveeenisenesssisnessnnns | verennenee 163,988 | i 1,000,000 . 41 999,453 ..(235,498) | ...... (235,498) | ....... 36,588 |04/01/2019.
459745 GJ 8 |INTERNATIONAL LEASE FINANCE CO............... .. | 05/15/2016. | Maturity ..100,000 | .......... 100,000 ..100,875 . . (73) 100,000 0 2,875 | 05/15/2016.
46643T BE JPMBB COMMERCIAL MORTGAGE SECU.......... .| 12/01/2016. | BARCLAYS CAPITAL INC......ccoovvverirans | cervreriinrineiveiiienns | v 4,947,188 | ....... 4,800,000 | ....... 5,032,125 | .......... 5,018,101 | .ooocvvviiveiies | v (21,195) (21,195) [ v | i 4,996,906 |....ccoovvrvirens [ e (49,718)| ........ (49,718)| ..... 184,914 | 01/01/2048.
JARDEN CORP JARDEN CORP 6.125%
471109 AE 8 |11/15/202 .| 04/15/2016. | Call  103.0830.........c0verirriririrrirciins | cerierieiiesissiinins | cevienens 412,252 | .......... 400,000 | .......... 400,000 | ....ccoonuees 400,000 412,252 0. 10,208 | 11/15/2022.
485260 BH 5 |KANSAS GAS AND ELECTRIC COMPAN. .1 02/16/2016. | Call ~ 100.0000..........c0crrermererrirerernriens | cerererirsrineriesinnns | cvvies 1,607,819 | ....... 1,607,819 | ....... 1,584,837 ...1,599,022 1,607,819 0. 34,552 | 03/29/2021.
501044 CS 8 |KROGER CO THE 3.850% 08/01/23 .| 12/01/2016. | Various. .16,050,213 .15,481,000 | .....16,008,743 .16,003,113 5,984,892 65,321 | ........ 65,321 420,643 | 08/01/2023.
50152# AC 1 |KT REAL ESTATE HOLDINGS LLC .| 11/24/2016. | Redemption ~ 100.0000..........ccccorerernens | corvrvvirnniinnivciinnns | ceeeeennn 98,917 | i, 95,917 95,917 05/24/2035.
52518R CC 8 [LSSC_05-1 1.096% 09/26/45... o+ | 12/26/2016. | PAYOWN......oorrvrnrirircereriesrienieniieens | cevveesssensssninssenenes | cernern.869,548 | oioinices 869,546 869,546 09/26/2045.
52524P  AA 0 |LEHMAN XS TRUST LXS_07-6.. .. | 12/01/2016. | Paydown - . ,143,783 . 506,984 05/01/2037.
53117C AK 8 |LIBERTYPPTYLP 5.500% 12/15/1 . [10/15/2016. [ DIRECT .......cooeririnerierienersseseeissrienins | coersseseseniisesssiins 999,876 | ....... 1,000,000 ..994,080 999,874 2 12/15/2016.
539830 BH 1 |LOCKHEED MARTIN CORPORATION.. .| 12/01/2016. | CITIGROUP GLOBAL MARKETS INC/.... | ccveveveseerserirerinnes | cevene 2,277,343 | ....... 2,230,000 | ....... 2,212,784 2,214,388 | oo | s 62,955 01/15/2026.
552081 AG 6 |LYONDELLBASELL INDUSTRIES NV. C|01/04/2016. | SOCIETE GENERALE . ,063,390 | . ,000,000 ,116,875 ..1,062,481 .1,062,157 1,233 04/15/2019.
55336V AB 6 |MPLXLP 5.500% 02/15/23 . 109/29/2016. | Tax Free EXChanGe........c.cocvvevereerneninnens [ rovervmeenensseinensins | vveens 1,490,136 | ....... 1,500,000 | ...... 1,489,044 ...1,489,099 .1,490,136 02/15/2023.
559222 AQ 7 |MAGNA INTERNATIONAL INC | [12/06/2016. [ VANIOUS........oooeriiiiiiceniesienins [ e | e 8,094,900 | ....... 8,000,000 | ....... 7,990,000 7,992,146 | ..oovvvvirvcrs | e 102,754 | ....... 102,754 | ..... 283,757 | 06/15/2024.
561233 AA 5 | MALLINCKRODT INTERNATIONAL FIN C|09/19/2016. | CITIGROUP GLOBAL MARKETS INC/.... |.... ..631,800 ..648,000 ..648,000 | .....c...c....648,000 | .coouriririrerrns [ 0 648,000 ......(16,200) ..42,539 |08/01/2022.
METROPCS WIRELESS INC METROPCS
591709 AP 5 |WIRELESS .| 10/13/2016. | Tax Free EXChange..........cc.vvemvenrieneiins | covvrenisreneiiveninnns | cvvies 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ....ccoo.e. 1,000,000 [ ...coourveirinnn | e 0 [ | e 1,000,000 0. 66,250 | 04/01/2023.
594918 BJ 2 |MICROSOFT CORPORATION 3.125% 11/03/25] .. | 12/06/2016. | US BANCORP INVESTMENTS INC........ | ceereveveernerermriinens | vevenas 3,030,690 | ....... 3,000,000 | ....... 2,999,220 2,999,231 | oo | s 63 63 2,999,294 | ...ovvrivrreris | s 31,396 | ......... 31,396 | ..... 102,865 | 11/03/2025.
595230 AL 1 |MID-AMERICA APARTMENTS LP.......cccoovvviininnae .| 11/30/2016. | SUNTRUST ROBINSON HUMPHREY...... | c.covevenvinriveiiinnis | v 2,512,725 | ...... 2,500,000 | ....... 2,471,825 2,475,513 2,311 2,311 2477824 | oo | e 34,901 | ... 34,901 | ....... 91,146 | 06/15/2024.
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60040# AA 0 |MILLENNIUM PIPELINE COLLC........cccvuvvrirrinnee .| 12/30/2016. | Redemption  100.0000.........c.ccuvverereres | cervrmrmrrerieninnineies | cevirenens 506,777 | .......... 506,777 | .......... 506,777 | oo 506,777 | oo | cverirerirneiiinnins 0 506,777 0. 20,258 | 06/30/2027.

MINERVA LUXEMBOURG SA MINERVA
603374 AB 5 |LUXEMBOURG D{ 09/15/2016. | DIRECT.......covvvmiriirirririiniinniisesieninne | cevviesississsiiieninnns ..493,854 ..500,000 ..491,505 511 493,852 2 2 | 43,594 |01/31/2023.
61751 AK 7 | MORGAN STANLEY MORTGAGE LOAN T. . | 12/01/2016. | PaydOWN. .....oouvvrerrrireirerieeieeierieens v 436,073 | ........436,073 | .........333,664 122,187 436,073 0.....11,575 | 02/01/2047.
617630 AZ 5 |MORGAN STANLEY BAML TRUST MSBA.... .| 12/01/2016. | CITIGROUP GLOBAL MARKETS INC/.... | .cccovvvvnrinricciiianis | v 2,918,453 | ...... 2,800,000 | ....... 2,932,563 (13,109) 2,910,818 | ..o [ v 7,635 | oo 7,635 | ..... 106,203 | 08/01/2047.
61945C AA 1 |MOSAIC CO 3.75% 11/15/2021 .. | 12/06/2016. | MIZUHO SECURITIES USAINC......cccovve | cevvreriivererireriinnns | cevi 1,025,260 | ....... 1,000,000 | .......... 990,880 ..994,272 828 995,009 | ..voevererirreens | e 30,161 | ......... 30,161 | ....... 39,896 | 11/16/2021.
629377 BJ 0 |NRGENERGY INC 8.250% 09/01/20.. ..| 09/01/2016. | Call ~ 102.7500.. . . ,541,250 | . ,500,000 | . ,500,000 ,500,000 ] 41,250 | ... . 11,541,250 0. 123,750 | 09/01/2020.
629377 BY 7 |NRGENERGY INC 6.250% 05/01/24.. o | 10/04/2016. | VAMOUS........covvvrereiriieirseisesisesissessnnins | cevsesssesssssissssssnses | eevvenens 278,980 | .......... 301,000 | .......... 301,000 301,000 | ..o | e 0 301,000 | .covreermrinns [ e (22,020)| ........ (22,020 | ....... 12,262 | 05/01/2024.
63861H AL 2 |[NSMLT_13-A 5.630% 12/01/52.... o | 12/01/2016. | PAYAOWN.......vvrvvrrirrircirerieerienienisnens | cevveeeseessnisessneens | seveneeens 858,187 | .......... 858,187 | .......... 916,629 916,063 | ..o | v [CYATL) | R DR (57,876) 858,187 0. 24,502 | 12/01/2052.
64110L AK 2 |NETFLIXINC 5.875% 02/15/25... ... | .. | 02/09/2016. | Tax Free Exchange............. .......1,000,000 | .......1,000,000 | .......1,000,000 | . ,000,000 | .o [, 0 [ | e 1,000,000 0 02/15/2025.
643529 AB 6 |NEW CENTURY ALTERNATIVE MORTGA........... o | 12/01/2016. | PAYAOWN.......vvrrvrrirrireieerieniinenieninnens | cevieesiessenissiinenes | eeverenens 890,854 | .......... 890,854 | ......... 585,736 | ..covvrrene 486,820 | ...oovverini | i 404,034 | ..o | e 404,034 890,854 0. 19,702 | 10/01/2036.
651290 AQ 1 |NEWFIELD EXPL CO 5.625% 07/01/24.. .| 02/08/2016. | JP MORGAN SECURITIES LTD LDN...... [ESSURTRRTOII RO 400,000 | .......... 500,000 | .......... 500,000 2.500,000 | ..o | e 0 500,000 ...(100,000) | ...... (100,000) | ....... 17,188 | 07/01/2024.
655844 BP 2 |NORFOLK SOUTHERN CORPORATION.. ... |.. [ 12/01/2016. | GOLDMAN SACHS & COMPANY............. wrrn1,663,945 | .......1,500,000 | .......1,499,145 | . 499,249 | ..o [ e 76 (T TR OO 1,499,325 | ..o | e 64,620 | ........ 64,620 | ....... 80,369 | 01/15/2024.
665876 B* 8 |NORTHERN UTILITIES INC......cocovvrrerireririernens .| 12/03/2016. | Redemption ~ 100.0000..........covrvrevereces 3,333,333 | ....... 3,333,333 | ....... 3,333,333 | .ocovene 3,333,333 | oo [ 0 3,333,333 0. 231,667 | 12/03/2018.
67053N AC 8 |MONITRON INTL 03/26/22 o | 07/26/12016. | VAHOUS........covovririiriiniienieiienienins | ceviesiiesississinins | cevienens 159,912 | cooveeeee 168,725 | .......... 167,882 L167,928 | | 46 46 167,974 | .o [ s (8,062) | .......... (8,062) | ......... 3,833 | 03/26/2022.
67742+ AC 6 |OHIO MACHINERY CO 6.220% 12/28/16.......... | .. | 12/28/2016. | Maturity .......6,000,000 | .......6,000,000 | .......6,000,000 | . ,000,000 | .ooouveerrieries [ e 0 6,000,000 0. 373,200 |12/28/2016.
683715 AA 4 |OPEN TEXT CORP 5.625% 01/15/23................. A | 11/30/2016. | BARCLAYS CAPITAL INC......oovvvrremrins [ errrreeireeiinseineines | eveens 1,017,500 | ....... 1,000,000 | ...... 1,000,000 | ....ccooee. 1,000,000 [ ..oooeevrrieninn | e 0 [ | e 1,000,000 | ..ooovveneirens | e 17,500 | ..oooee. 17,500 | ....... 78,125 | 01/15/2023.
70583# AJ 3 |PELICAN PRODUCTS INC 04/08/20........... .| 02/18/2016. | Redemption ~ 100.0000..........ccvvverirerer | cervervmriireniininnies | v 5493 | ..o 5493 | .o 5,535 | ... 5,524 (31) 5,493 0 04/08/2020.
71656L BE 0 |PETROLEOS MEXICANOS 5.625% 01/23/46.... | D | 03/28/2016. | Tax Free Exchange............. 003,970,960 | oo 3,973,907 | oo (2,522) 3,971,385 0. 112,500 | 01/23/2046.
72165N AR 0 [PILOT TRAVEL CENTERS LLC.......cccovvvivrirriinns o | 05/25/2016. | VANOUS........covvrrereiriireissisesiesisessnnens | cevvesssesssssisssssnses | eevsenens 373,060 | ..........376,129 | .......... 372,823 | oo 372,846 213 373,060 0 e 5,715 | 10/03/2021.
726505 AK 6 |PLAINS EXPORATION & PRODUCTION... .| 12/12/2016. | Tax Free EXChange..........cc.veverreeeeneins | cerveeeneenenineineies | vevireeens 653,009 | ..........648,000 | .......... 648,000 648,000 | ... | e 0 648,000 5,009 5,009 | ....... 47,939 |05/01/2021.
726505 AN 0 |PLAINS EXPORATION & PRODUCTION.............. | .. | 12/12/2016. | Tax Free Exchange............. 01,009,412 | . .rn1,082,358 | . 019,462 | oo | v (14,974) | v [ e (14,974) [ oo | i 1,004,488 | ...oovvvrrians | v 4924 | .......... 4,924 | ... 68,234 | 11/15/2020.
737446  A* 5 |POST HOLDINGS INC 05/23/21...coovvirrians .| 08/05/2016. | Redemption  100.0000...........ccvvverereres | cervmrmrenieninrineies | cevirenens 237,202 | .........237,202 | .......... 236,016 | ..cooverenee 236,075 | oo | e 1,127 1,127 237,202 0 e 6,103 | 05/23/2021.
74340X BE 0 |PROLOGISLP 3.750% 11/01/25, .. | 11/30/2016. | US BANCORP INVESTMENTS INC........ | everreerrieeserirnriinnns | cevenas 3,934,444 | ....... 3,830,000 | ....... 3,806,292 3,806,626 v 1,854 1,854 3,808,480 | .ooovvercrierins | e 125,964 | ....... 125,964 | ..... 157,589 | 11/01/2025.
74958E AS 5 |RESIDENTIAL ASSET SECURITIES C.. L[ 12/01/2016. [ PAYAOWN........ooouivriiiiriiniieiineiiens | vriineiinsiinssineniens | onviiens 786,207 | .......... 904,021 | .......... 803,864 | .....ccoo.uc 801,095 | ..cooovirirerirs (14,888) | ..o [ e (14,888) 786,207 0. 20,550 | 12/01/2036.
RANGE RESOURCES CORP RANGE

75281A AM 1 |RESOURCES COR .| 09/16/2016. | Tax Free EXChange...........coccuirivcniincins | covvivevisnineiveiienns | v 1,000,000 | ....... 1,000,000 | ....... 1,000,000 1,000,000 | .o [ 0 <erner1,000,000 0. 28,750 | 06/01/2021.
761713 BF 2 |REYNOLDS AMERICAN INC 4.000% 06/12/22.. | .. | 01/04/2016. | BANK OF AMERICA N.A.....cccovvvmmmrirmrnne | crevrerenerinerirnrinens | cvve 3,397,485 | ....... 3,250,000 | ....... 3,416,205 (376) (376) 3,412,144 | oo | (14,659) | ........ (14,659) | ......... 9,028 | 06/12/2022.
761735 AD 1 |REYNOLDS GROUP ISSUER LLC. ....| C| 11/07/2016. | Redemption ~ 100.0000.. 211,119 211,119 211,119 L2119 | | e 0 211,119 0. 25,039 | 02/15/2021.
761735 AF 6 |REYNOLDS GROUP ISSUER LLC. ....|C| 11/25/2016. | Redemption ~ 100.0000.. v 195,962 | ... 195,962 | .........195,962 | . 2195962 | | e 0 195,962 0. 28,085 | 02/15/2021.
771196  AS 1 |ROCHE HOLDINGS INC 6% 6.000% 03/01/19.. |.. | 08/26/2016. | DIRECT........cccoruvermermerrrnerierieniricenenins 2,208,390 | ...... 2,220,000 | ....... 2,185,102 2,206,611 | ovvocrrcrirerene | v 1,779 1,779 2,208,390 0. 105,587 | 03/01/2019.
785592 AK 2 | SABINE PASS LIQUEFACTION LLC..........cccoonuee. ..| 01/14/2016. | Tax Free Exchange............. .......1,000,000 | ........... 1,000,000 | ...oorveriieni | e O [ | e 1,000,000 0 03/01/2025.
79575@ AK 3 |SALTCHUK RESOURCES INC 4.270% 6/25/2028 | .. | 12/25/2016. | Redemption ~ 100.0000...........ccrvvernvcne 58,333 58,333 58,333 58,333 | covvovrveeiieiens | e 0 58,333 (VR - 2,491 | 06/25/2028.
806261 AE 3 | SCHAEFFLER FINANCE BV 4.750% 05/15/21.. | D| 10/07/2016. | Call ~ 103.5630.........ccccumrerererererencnrrneins | eveeserrnerirsnenennnns | e 1,035,630 | .......1,000,000 | .......1,000,000 | ...........1,000,000 |...cosveormrrrmrrs | orrrnns 35,630 | .oovrvrerienin | e 35,630 | ooocverrereirinns | e 1,035,630 (V] I 42,486 |05/15/2021.
81675K AD 1 | SEMINOLE TRIBE OF FLORIDA .. | 12/30/2016. | Redemption ~ 100.0000.. 104 104 112,903 0 e 2,151 | 04/20/2020.
81725T D@ 6 |SENSIENT TECHNOLOGIES CORPORAT........... |.. | 05/03/2016. | Redemption  100.0000.. wee | e | 20.500,000 | ..........500,000 | ..........500,000 | .............500,000 | ...ccooiiriiinins [ 0 500,000 0. 12,275 | 05/03/2017.
81810# AA 4 |SEVENTY SEVEN ENERGY INCF52418.............. .| 12/30/2016. | Redemption ~ 100.0000...........ccocveverece (10) 2,500 0 60 | 06/25/2020.
828807 BW 6 |SIMON PROPERTY GROUP LP .| 09/02/2016. | Call ~ 100.0000.. . cerrni4,960,350 | oo 4,995,422 | ....ccoovvvirrinn 4,578 5,000,000 0. 197,604 | 12/01/2016.
82926# AF 2 |SINCLAIR TELEVISION GROUP INC. oo | .. [ 12/30/2016. | Redemption  100.0000..........ccueeemrernes [ orerrreerrerimrineeniens | coveernenen 5,000 | cooovrrnnens 5,000 | .ooovrrrnens 4,988 | ... 4,989 . 11 5,000 (V10 111 | 07/31/2021.
85172M AA 2 | SPRINGLEAF FUNDING TRUST SLFT_............... .| 11/29/2016. | GOLDMAN SACHS & COMPANY.......ccoe. | corvrrrvrrerienirnrirenns | conee 20,093,750 | ... 20,000,000 | ..... 19,992,384 | ......... 19,992,384 | .....vvvvvviceni | crvvrierieiriens 0 [ | s 19,992,384 | ....ovvvvvrirvnns | e 101,366 | ....... 101,366 | ..... 670,867 | 05/15/2028.
86880# AD 2 |SURGERY CENTER HOLDINGS INC.........ccocvvnee .| 03/31/2016. | Redemption ~ 100.0000..........cevvrrerirneer | cervrererneersmisersneens | cevreeens 125,765 | .......... 125,765 | .......... 124,508 | ..oovvovvrenne 124542 | oo | v 1,223 1,223 125,765 0 | e 3,415 | 07/24/2021.
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87407P AE 0 |TAL ADVANTAGE LLC TAL_13-2A <[ 05/16/2016. [ VATIOUS........oouverrirreicrirrirrieerinsiienirens [ eoervenssiensesesnsiins | coeeens 3,065,239 | ...... 3,166,666 | ....... 3,165,305 3,165,957 | oo | v, 67 67 3,166,024 ..(100,784) | ...... (100,784) | ....... 45,555 | 11/20/2038.
87612B AS 1 |TARGA RESOURCES OPERATING LP. .| 01/22/2016. | Tax Free EXChange.........cccevereereeineins | cerveeerneernssiseineies | eevveeens 467,536 | .......... 467,536 | .......... 467,536 | . ..467,536 0 467,536 0. 11,688 | 01/15/2018.
87952V AJ 5 |TELESATLLC 6.000% 05/15/17........ccccvvvunrrnnne A 121712016 [ VANIOUS.......cvvoieererireiiseiseiseriesiseessens | coeeriesesesssssiseisens | oveens 1,001,150 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 0 | oo | s 1,000,000 [ ..ooovvrrrrirans | v 1,150 | oo 1,150 | ....... 62,734 | 05/15/2017.
88031N  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners. | .. | 12/30/2016. | Redemption ~ 100.0000.. ....15,231 ....15,231 ....15,440 ...15,324 (93) 15,231 (V10 666 | 06/30/2021.
88031R  AA 6 | TENASKA ALABAMA  6.125% 03/30/23.............. . [ 12/30/2016. | Redemption  100.0000.. cevennn.265,051 ..265,051 | ....271,113 | . ..268,069 ..(3,017) (3,017) 265,051 0. 10,147 | 03/30/2023.
881609 AZ 4 |TESOROCORP 5.375% 10/01/22........ccccovvvrnec. . 102/11/2016. | BANK OF AMERICA N.A.....ccvorvinnnnnis [ v | e 443,750 | .......... 500,000 | .......... 500,000 | ..c.coovvnee 500,000 0 500,000 | ..ocrereremrines [ e (56,250) | -....... (56,250) | ....... 10,153 | 10/01/2022.
886547 D* 6 |TIFFANY&CO 1.720% 09/01/16. 1| 09/01/2016. | MAEUFIEY. ..o | cereeeeesseesssesensenes | eenne 10,532,435 | ..... 10,532,435 | ..... 12,044,319 ..9,036,119 0 | ...3,008,200 12,044,318 | .(1,511,883) | .cooovvvrcrrnens ..(1,511,883) | ..... 172,877 | 09/01/2016.
897050 AB 6 | TRONOX FINANCE LLC  6.375% 08/15/20......... | .. | 12/02/2016. | VAIIOUS.........cocorrrerrerrrrnrererereriseissessanses | soveseesssseseessnssenes | avveens 1,353,369 | ....... 1,500,000 | ....... 1,500,000 | ...........1,500,000 0 | oo | s 1,500,000 |...coovrreerinene ...(146,631) | ...... (146,631)| ..... 103,166 | 08/15/2020.
902118 BS 6 | TYCO INTERNATIONAL FINANCE SA................. C| 12/28/2016. | Tax Free EXChaNge.........cccvverrvnerierinee | covveemneriesnneeienins | v 4,996,942 | ....... 5,000,000 | ....... 4,996,550 | ........... 4,996,622 320 K0 N I 4,996,942 0. 178,750 | 02/14/2026.
UBS-BARCLAYS COMMERCIAL MORTGA
90270Y AJ 8 |UBSBB 201 .1 07/27/2016. [ ISSUING COMPANY......ovvvrrvririnrirenes [ wovervmssienireninssiinns | oeeens 7,661,483 | ...... 7,500,000 | ....... 7,732,241 | ........... 7,674,898 | ..ooovvvvrrvcrnes | e (13,694) | oo [ e (13,694) [ ..oveonverrieern | e 7,661,203 | ..o | e 280 | e 280 | ... 177,935 | 03/01/2046.
US AIRWAYS INC US AIRWAYS GROUP INC
90345K AA 8 |6.25 .. 10/22/2016. | Redemption ~ 100.0000..........coevvrerernens | corvrrenrremirsniiseiiinnns | vevirerenne 32,280 | oo 32,280 | ...... 32,280 | .... 32,280 0 32,280 0 e 1,513 | 10/22/2024.
90346W AA 1 |US AIRWAYS 2013-1A PASS THROUG............... . [ 11/15/2016. | Redemption ~ 100.0000..........ccomrrrerires [ woverrerrmnirnemnenines | wovrinens 131,098 | .coovvnee 131,098 | .coovoneee 131,098 | covvvvienne 131,098 0 131,098 0 e 3,872 | 11/15/2025.
91818* AA 9 |FEDERAL FUNDING GROUP LLC .| 11/18/2016. | Redemption ~ 100.0000..........ccccoumrimnns | corerrerirmrisniveniienns | v 7,004,205 | ....... 7,004,205 | ....... 7,004,205 7,004,205 0 | oo | s 7,004,205 0. 346,457 |03/07/2033.
91911X AQ 7 |VALEANT PHARMACEUTICALS INTERN. ... | .| 12/01/2016. | GOLDMAN SACHS & COMPANY. ceevreeieeesenenneens | e 406,250 | .......... 500,000 | .......... 500,000 ..500,000 0 500,000 | ..ocrerererneeres [ e (93,750) | ....... (93,750) | ....... 44,156 | 08/15/2021.
92939K AE 8 |WF-RBS COMMERCIAL MORTGAGE TRU.......... . [ 12/01/2016. | DEUTSCHE BANK SECURITIES INC...... | cocovovrenerririneiinns | v 1,031,563 | ....... 1,000,000 | ....... 1,051,250 | ........... 1,048,036 | ...cooverrienerns | e (4,799) (4,799) [ e | e 1,043,236 [ ..oceovvvrrinens | e (11,674) | ........ (11,674) | ....... 36,571 | 11/01/2047.
92939K AG 3 |WF-RBS COMMERCIAL MORTGAGE TRU.......... . 102/12/2016. | MORGAN STANLEY & CO.......oevvvvrvnnrs [ roverrmriveniiniseinns | e 3,102,539 | ....... 3,000,000 | ...... 3,171,563 3,160,937 | oo | v (2,204) (2,204) 3,158,733 | oo | o (56,194) | ........ (56,194) | ....... 25,224 | 11/01/2047.
94978# AN 7 |COMMONWEALTH EDISON  6.690% 06/15/17.. | .. | 12/15/2016. | Redemption ~ 100.0000..........cevvverererer | cervrmerrmemmmmineenneees | ceveeeens 968,926 | .......... 968,926 | .......... 968,926 0 968,926 0 /... 63,149 | 06/15/2017.
96221Q AL 7 |WF-RBS COMMERCIAL MORTGAGE TRU.......... .| 01/19/2016. | Tax Free Exchange............. 0 0. (16,806) | 12/15/2046.
984121 BP 7 |XEROX CORPORATION 6.400% 03/15/16. . | 03/15/2016. | Maturity. ..600,000 ..596,478 ..599,904 96 600,000 0 ..19,200 |03/15/2016.
98462Y C* 9 |YAMANAGOLDINC 4.910% 03/23/24............... 12/01/2016. | Redemption ~ 100.0000...........corvvernecne 523,818 0 523,818 0. 23,862 | 03/23/2024.
000000 00 O |SUMMARY ADJUSTMENT. .| 12/31/2016. | VARIOUS........cc.ccvuvenece 0 (26,184) (3) (3) 10/01/2018.
000000 00 O |ALLIANCE TIRE GROUP BV.. ....|C|07/01/2016. | Redemption ~ 98.3863.. 1,437 11,147,841 0. 56,875 | 06/28/2021.
HILTON WORLDWIDE FINANCE LLC HILTON
000000 00 0 |WORL . [ 12/30/2016. | Redemption ~ 100.0000..........ccorererererne [ rormrrrerrimineereiins | eerrerereeens 7,528 | oo 7,528 | oo 7,519 7,519 | oo | v 9 9 7,528 0 47 (10/26/2023.
HUNTSMAN INTERNATIONAL LLC HUNTSMAN
000000 00 O |INTE .| 12/30/2016. | Redemption ~ 100.0000...........oeverrenrne | covvrreriririrerienrinnns 7,380 (11) 7,369 0 23 | 04/01/2023.
000000 00 O |CHARGER OPCO BV 07/23/21 D| 01/01/2016. | Tax Free Exchange... 45 11,914,346 0 07/23/2021.
L0426@ AA 9 |AWAS FINANCE LUXEMBOURG 2012.. ...|C[10/17/2016. | Redemption ~ 100.0000..........ccccevrcmurrer [ eorrrverimrirervsriinns | wvereee53,873 | 153,873 | s ....53,937 (64) 53,873 0 e 1,209 |07/16/2018.
N6587@ AA 9 |KKR AT AUXILIARY DUTCH BV. .| D|07/01/2016. | Redemption ~ 100.0000..........couvervverrree | covererrimenerirnirrnnns | 20002,000,000 | .......2,000,000 | ........ 2,000,000 2,000,000 0 2,000,000 0. 97,500 | 06/28/2021.
N6587@ AB 7 |ALLIANCE TIRE GROUP BV.. D|07/01/2016. | Redemption ~ 95.1382.. .947,811 3,571 3,571 951,382 0. 06/28/2021.
N8879# AC 6 |TRONOXINC 03/19/20. [ 12/30/2016. [ VAFIOUS. ..o | eenveeesssneessnennienns | 0003979177 | o 057,520 | ..oovvvvieriinns | e (3,284) (3,284) | oo | e 4,054,236 | ...coovrevirns [ e (75,059) | ........ (75,059) | ....... 94,225 | 03/19/2020.
P7077@ AH 7 |Nassau Air Dev 6.340% 03/30/35.... .| D| 12/31/2016. | Redemption  100.0000.. 113,750 0 113,750 (V18 4,894 | 03/30/2035.
P7077@ AK 0 |Nassau Air Dev 6.440% 06/30/35 D| 12/30/2016. | Redemption ~ 100.0000.. ..112,500 0 112,500 0 e 5,132 | 06/30/2035.
Q2096* AB 9 |CARDNO HOLDINGS PTY LTD. .| D] 04/22/2016. | Redemption  100.0000.........cccouversvenine | covmnmmrnsnenssissnnnnnes | 201,000,000 | oo . ,000,000 [0 RN [P 1,000,000 0 28,334 | 08/15/2024.
3899999. Total - Bonds - Industrial and Miscellaneous..................... ....310,020,002 |....310,245,724 |....310,562,479 | ....... 307,688,254 1,201,284 | .0 [ s 1,201,284 | ...3,008,200 | ...... 311,871,548 | .(1,511,883) | ....(339,665) | ...(1,851,548) | 11,075,982 XXX
8399997. Total - Bonds - Part 4 ...325,877,246 | ....326,088,317 | ....325,675,511 22,910,902 1,290,932 ......1,290,932 | ...3,008,200 .327,183,845 | .(1,511,883) | .....205,283 | ...(1,306,600) | 11,596,691 XXX
8399998. Total - Bonds - Summary Item from Part 5 ...415,158,561 |...424,147,099 |...428,078,449 | ....cccoviminninnnnns | onrnnnnnniiinns | e [PERRTL)] [ P (233,145) | oo | o 427,845,303 | ....(310,146) |(12,376,593) | .(12,686,739) | ..3,363,580 XXX
8399999. Total - Bonds.... ....741,035,807 | ....750,235,416 | ....753,753,960 | ....... 322,910,902 1,057,787 | o0 [ 1,057,787 | ...3,008,200 | ...... 755,029,148 | .(1,822,029) [(12,171,310) | .(13,993,339) | 14,960,271 XXX
9999999. Total - Bonds, Preferred and Common Stocks..............cc.evevveereerinnns ....741,035,807 XXX ....753,753,960 | ....... 322,910,902 1,057,787 | ool | e 1,057,787 | ...3,008,200 | ....... 755,029,148 | .(1,822,029) |(12,171,310) | .(13,993,339) | 14,960,271 XXX
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Annual Statement for the year 2016 ofthe N @W England Life Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 2A 7 |UNITED STATES TREASURY.........ccoo..c. .. | 09/14/2016 | BARCLAYS CAPITAL INC.......ccccevvevurrunne 12/06/2016 | JP MORGAN SECURITIES LTD LDN...... | ....... 25,000,000 | ....... 24,515,685 | ....... 23,032,167 | ....... 24,525,890 |...cooocvrriverirens | 010,208 [ i [ 10,205 | .o [ v, (1,493,723) | (1,493,723)|....116,168 |..... 31,590
912828 P4 6 |UNITED STATES TREASURY.... . | 05/04/2016 | Various 12/06/2016 | VAHOUS. .....oocrvvnvrrrereirerierieeesensenisseenns | vvenns 95,000,000 | ....... 93,370,736 | ....... 91,637,272 93,397,607 26,872 (1,760,335) | (1,760,335) | ....468,706 |...167,411
912828 R3 6 |UNITED STATES TREASURY . | 08/03/2016 | Various 11/15/2016 | Various... 65,000,000 | ....... 65,744,687 | ... 63,843,594 | ....... 65,739,452 (5,235) (1,895,858) | (1,895,858) | ....325,901 |...195,397
912828 T4 2 |UNITED STATES TREASURY.... 10/24/2016 | TD SECURITIES USALLC.......ccccovvvrnnve. 11/15/2016 | JP MORGAN SECURITIES LTD LDN...... | ...... 30,000,000 | ....... 29,948,498 | ... 29,860,487 29,950,173 1,675 | oo | e | e (89,686)| ..... (89,686) | ...... 29,052 |..... 14,835
912828 T8 3 |UNITED STATES TREASURY................. .. | 11/21/2016 | TD SECURITIES USALLC........cccooccvnnucee 12/06/2016 | SOCIETE GENERALE. 70,000,000 | ....... 69,557,171 | ....... 69,504,938 | ....... 69,566,563 9,391 | [ | e (61,624) | ..... (61,624) ] ...... 53,660 |..... 31,906
0599999. TOtal - BONAS = U.S. GOVEINMENE. .....veoieiisiisisiieie sttt ehseissese ettt ntnnns | ceen 285,000,000 | ..... 283,136,777 | ..... 277,878,458 | ... 283,179,685 | ...oovveniienas 0 ] oo 42,908 | ..o 0 [ 42,908 | .....cc..... (] [P 0 | (5,301,226) | (5,301,226) | ....993,487 |...441,139
Bonds - All Other Government
DOMINICAN REPUBLIC  6.875%
25714P DJ 4 |01/29/26 D] 01/22/2016 | DEUTSCHE BANK AG LONDON............. 05/05/2016 | CITIGROUP GLOBAL MARKETS INC.... | .....ce.. 1,500,000 | ......... 1,500,000 | ......... 1,608,000 | ......... 1,500,000 {01 IO PPRTOROR OO 108,000 |..... 108,000 |...... 27,786
1099999. Total - Bonds - All Other Government. 1,500,000 ,500,000 | ......... 1,608,000 (] [ 0 0 0 0 0 ... 108,000 | ..... 108,000 |...... 27,786
Bonds - U.S. Special Revenue and Special A it
FANNIE MAE FNMA_15-15  3.500%
3136AM Q3 6 |01/01/38 .| 03/17/2016 | BNP PARIBAS..........ccoovrviririiciinniiens 12/06/2016 | JP MORGAN SECURITIES LTD LDN...... | ..ccceeus 8,253,590 | ......... 8,753,964 | ......... 8,507,646 | ........ 8,727,230 (26,734) [ v | e (26,734) [ vvrevrvrrevs | e ...(219,584) | ...(219,584) | ...222,274 |..... 16,851
FANNIE MAE FNMA_16-44  3.500%
3136AS 3H 7 |07/01/46 12/01/2016 | Various 12/06/2016 | CITIGROUP GLOBAL MARKETS INC/.... | w.ccvereene 147118 | oo 147,118 | v 145618 | .....coo.ce. 147,118 (V1 OO RPN IOV (1,500) | ....... (1,500) | .....c.... 956 [ .o
FANNIE MAE FNMA_16-44  3.500%
3136AS 3H 7 |07/01/46 . | 07/15/2016 | Various 12/06/2016 | CITIGROUP GLOBAL MARKETS INC/.... | ....... 10,029,412 | ....... 10,863,107 | ......... 9,927,159 | .......10,853,708 |...ccccovvvurinis | evriens (9,400) (9,400) ...(926,548) | ...(926,548) | ....153,088
3137AL  XC 8 |FREDDIE MAC FHLMC_3996. . 12/01/2016 | Interest Capitalization 12/06/2016 | CITIGROUP GLOBAL MARKETS INC/.... | ...coovuces 406,658 | ............ 406,658 | ............ 407,357 0 699 699 | ... 6,759
3137BM TM 8 |FREDDIE MAC FHLMC_4548. .| 03/17/2016 | WELLS FARGO & CO.... .| 12/06/2016 | KEYBANC CAPITAL MARKETS INC.. ..9,185,000 ...9,736,100 | . 9,464,855 ...(241,079) | ...(241,079) | ....247,357
3137BQ PK 7 |FREDDIE MAC FHLMC_16-4591 .|.. | 07/22/2016 | MORGAN STANLEY & CO. 12/06/2016 | WELLS FARGO & CO.......ccocoevvmrivcrriris | v 10,591,000 11,113,931 | ....... 10,049,452 (1,056,290) | (1,056,290) | ....138,566
3137BQ TZ 0 |FREDDIE MAC FHLMC_4599. .|.. | 08/19/2016 | GOLDMAN SACHS & COMPANY.. 12/06/2016 | CITIGROUP GLOBAL MARKETS INC/.... | ......... 8,337,974 | ......... 8,728,817 | ......... 7,855,609 | ........ 8,724,123 (4,693) ...(868,514) | ...(868,514) | ...... 88,244
3137BR NA 9 |FREDDIE MAC FHLMC_4604. .| .. | 08/30/2016 | MORGAN STANLEY & CO. 12/05/2016 | BANK OF AMERICA N.A........covvnirirerrnee | e 8,775,000 | ......... 8,635,148 | ......... 7724742 | ........ 8,636,580 1,432 ...(911,838) | ...(911,838) | ...... 59,109
3137BR SG 1 |FREDDIE MAC FHLMC_4612.................. .. | 08/24/2016 | WELLS FARGO & CO.......ccccoevvrvirirerinnns 12/05/2016 | BANK OF AMERICA N.A........coooovvvverrans | v 21,062,000 | ....... 22,220,410 | ....... 20,135,601 22,215,277 (5,133) (2,079,676) | (2,079,676) | ....170,251
FEDERAL NATIONAL MORTGAGE
3138WG A4 6 |ASSO .| 01/04/2016 | RBC DOMINION SECURITIES INC......... 12/06/2016 | VATIOUS.......couevrrireerrrirerieiessisniseressssies | eoeene 17,475,412 | ... 18,078,860 | ....... 17,940,285 | ....... 18,013,662 | ....ovvervverins | v (65,198) | ..cvoveeeriinns | e (65,198) [ ..ovvrverreee [ e | (73,376) | ..... (73,376) | ....572,562 |..... 20,388
FEDERAL NATIONAL MORTGAGE
3138WG A4 6 |ASSO . | 01/04/2016 | RBC DOMINION SECURITIES INC......... 12/01/2016 | VANOUS. ....coovereirrisseisssrisssissenisssisseisssness | eseeeans 2,453,040 | ......... 2,537,747 | ......... 2,453,040 | ........ 2,453,040 | .o | e (84,707) [ .ovovevereianne [ everenens (84,707) 0 [ 51,339 | ... 2,862
3199999. Total - Bonds - U.S. Special Revenue and SPecial ASSESSMENES ...........iiuuiiuuiisuiieiiusiirissiissersesessess s seas sttt | eesenes 96,716,205 | ..... 101,221,860 | ....... 94,611,364 | ..... 100,989,073 | ..oovvvvcrirnn 0. (232,787) 0 (232,787) 0 0 | (6,377,706) | (6,377,706) | 1,710,505 |...167,818
Bonds - Industrial and Miscellaneous
04364T AD 0 |ASCENTIUM EQUIPMENT RECEIVABLE| .. | 04/18/2016 | J> MORGAN SECURITIES LTD LDN...... 11/29/2016 | WELLS FARGO & CO.......ccooovvvvivivirinrins | v 2,250,000 | ........ 2,249,854 | ......... 2,267,578 2,249,854 (V1 UPORRORONORN EPPOORPOOTEN IO 17,725 | ... 17,725 |...... 38,297 | .o
COMM MORTGAGE TRUST COMM_16-
12594M BG 2 |CO 10/07/2016 | DEUTSCHE BANK SECURITIES INC...... 12/01/2016 | DEUTSCHE BANK SECURITIES INC...... | ......... 2,000,000 | ........ 2,059,907 | ......... 1974844 | ........ 2,059,199 (708) (T08) | oo [ i [ e (84,355)| ..... (84,355) | ...... 12,617
30219G AN 8 |EXPRESS SCRIPTS HOLDING CO......... .. | 06/29/2016 | CREDIT SUISSE SECURITIES USA L.... | 11/30/2016 | BANK OF AMERICA N.A.... . ..1,500,000 | .. ,499,385 | . 1,420,815 .1,499,385 (V1 PPORPUPPOTEN UPPPRRPPPORPPIN VOO (78,570) | ..... (78,570)| ......21,250
465685 AK 1 |ITC HOLDINGS 3.250% 06/30/26......... .. | 06/29/2016 | JP MORGAN SECURITIES LTD LDN...... 11/30/2016 | FTN FINANCIAL CAPITAL MARKETS..... | cocvovnce. 500,000 | ..o 499,325 | ........... 482,980 ....499,348 23 T IV IV IOV (16,368) | ..... (16,368) | ....... 6,771
MORGAN STANLEY BAML TRUST
61766L BS 7 |MSBA .| 02/12/2016 | BANK OF AMERICA N.A.......ccovvvmerrrrnnne 12/01/2016 | CITIGROUP GLOBAL MARKETS INC/.... | ......... 6,772,000 | ......... 6,974,739 | ......... 6,913,260 6,951,726 | ..o | e (23,012) [ overcercerees | s (23,012) [ oo [ e | e (38,467) | ..... (38,467) | ....183,333 |..... 16,000
72165N AV 1 |PILOT TRAVEL CENTERS LLC . | 05/25/2016 | Tax Free Exchange.... 12/08/2016 | VariOUS..........oovveeeeririniiesiciiesisniis | e 372,375 | ............ 369,329 | .........c.. 377,030 | ... 369,519 190 190
72165N AV 1 |PILOT TRAVEL CENTERS LLC . | 05/25/2016 | Tax Free Exchange.... .| 12/23/2016 | Various... 2,814 2,791 2,814 2,814 23 23
87612B AT 9 |TARGA RESOURCES PARTNERSLP.... |..| 01/22/2016 | Tax Free EXchange...........ccoocvneeerecenennns 02/17/2016 | VAIIOUS.......ccooeeereerereerseeiseenerssnisensenes | eevseeesens 467,536 | ...coovee 467,536 | ....ccoonc. 381,427 | oo 467,536 0
UBS-BARCLAYS COMMERCIAL
90270Y AA 7 |MORTGA .| 07/27/2016 | ISSUING COMPANY .......ccoorverreririneinne 12/01/2016 | BARCLAYS CAPITAL INC......ccoovvveevences | e 3,293,925 | ......... 3,424,994 | ......... 3,327,122 | ......... 3,417,849 | oo | s (7,145) (7,145) | oo [ e | e (90,728) | ..... (90,728) | ...... 47,465 | ...... 7,962
UBS-BARCLAYS COMMERCIAL
90270Y AG 4 |MORTGA .| 07/27/2016 | ISSUING COMPANY ......cccoorererreriririrnnne 12/01/2016 | BARCLAYS CAPITAL INC......cccovvvererernrns | e 2,635,141 | ......... 2,687,603 | ........ 2,670,962 | ........ 2,684,761 | ..o | s (2,842) (2,842) | ..o | e | e (13,799) | ..... (13,799) | ...... 41,397 | ... 6,944
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 4 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 20 21
12 13 14 15
F Current Interest
o Year's Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Gain Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on During and
CUSIP Identification n| Acquired Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) Disposal Year Dividends
91159H HM 5 [US BANCORP 3.100% 04/27/26 04/21/2016 | US BANCORP INVESTMENTS INC 12/06/2016 | US BANCORP INVESTMENTS INC........ | wccveeee 2,540,000 2,538,044 2,480,742 2,538,150 106 106 | .oovoevveveies [ eveineiienns | 20(57,408) | .....(57,408) | ...... 48,556 [ ....ccocvvnnen.
WELLS FARGO COMMERCIAL
95000H BH 4 09/14/2016 | WELLS FARGO & CO 12/01/2016 | WELLS FARGO & CO......cocoovrvererrcrrrinens | vvenne 10,000,000 10,299,260 9,728,516 10,294,313 | oo | v (4,947) (4,947) | v | v | .(565,797) | ...(565,797) | ...... 88,851 |..... 26,188
WELLS FARGO COMMERCIAL
95000H BL 5 09/14/2016 | WELLS FARGO & CO 12/01/2016 | MESIROW FINANCIAL.........ccovvurerirnrrns | e 2,000,000 2,059,914 1,949,688 2,058,953 (961) | evvvrververne | vververnenns | (109,265) | ...(109,265) | ...... 19,111 | ... 5,633
000000 00 0 |CHARGER OPCO BV 01/01/2016 11/02/2016 898,893 ...887,005 | ..coonnee. 898,893 898,893 | oo | e 11,888 [ s [ 11,888 0 . 17,825
000000 00 0 |CHARGER OPCO BV 01/01/2016 11/02/2016 ,041,110 11,027,341 ,021,884 .1,021,884 R (5,457) 0. 29,990
G0369@ AT 3 | ANGLIAN WATER SERVICES FINANCI.. 04/18/2016 | STONECASTLE SECURITIES LLC 09/12/2016 | METLIFE 0BS 10273........covinveniniseinenes | corenens 4,657,100 5,172,785 5,162,184 5,162,361 | .o | e (10,424) [ ..cvovveiviinns [ o (10,424) .(310,146) | .....309,969 | .........(177) | ..... 67,694
3899999. Total - BONdS - INAUSHTial @NA MISCEIBNEOUS. ........cvvuiiiiiiiiiiiiis eiteisietesates s es et s £kttt sntenntnns | erbia 40,930,894 42,219,812 41,060,739 42,176,545 | ..ol | i (43,266) | .....occonnee. 0 e (43,266) .(310,146) ....631,802
8399998. TOAI = BOMAS. ..ottt et b s bse | eebisiesseebsee st e s e et bttt E skttt ettt ensennans | arias 424,147,099 428,078,449 415,158,561 427,845,303 I (233,145) 0 (233,145) .(310,146) .3,363,580 |...676,812
9999999. Total - Bonds, Preferred and COMMON STOCKS. ..........ciiuriiiies  crrieriisieiie et ss et es sttt 428,078,449 415,158,561 427,845,303 | ........ccoe.... 0 . (233,145) 0 (233,145) .(310,146) .3,363,580 |...676,812
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | /Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year | Interest
U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY.....cooviiiiiiniiinsiieriississsnissinns | @....... ‘ . | 11/17/2016. | Various 04/13/2017. ] ..covvevee 15,479,543 | oo | v 10,883 [ .o [ | s 15,500,000 | ......... 15,468,661 | ..vvoveserisnnnns v [ [ 0466 [N/A..... | oo s
0199999. U.S. Government Bonds - ISSUET OBIGAtIONS. ... ruurereisiiiisiiteisstes sttt ens stk ebsts sttt b st enes | eriessenes 15,479,543 | ..o 0] e 10,883 | oo (V] [T 0] . e 15,500,000 | ......... 15,468,661 | ................... 0 i 0 XXX XXX XXX | e (O I 0
0599999. Total - U.S. Government Bonds OO PO O PP POT PP PPOP PP PYOTOPPORTPURPPOPPR IPPOTRPOTO 15,479,543 | oo 0] i 10,883 | .o (V] I 0] e 15,500,000 | ......... 15,468,661 | ...oooovvrerens (V)] I 0] XXX XXX XXX | s [ I 0
Bonds - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivision - Issuer Obligati
FEDERAL HOME LOAN BANKS........cccoviniiirininiiiiininniinns | (O 499,631 500,000 499,347 | .o [ [ [ 0.512 [N/A.o. | o i

2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations... .499,631 500,000 499,347 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations. ..499,631 500,000 499,347 0 0] XXX XXX XXX
Total Bonds
7799999. Subtotals - IsSUEr OBligatioNs. ...t s . 15,979,174 .16,000,000 .15,968,008 XXX XXX XXX
8399999, SUDHOLAIS = BONDS........veeresieserssiresstisseis stttk 8RR o048k E bbbttt | ererneies 15979174 | o0 | el 1167 | 0 0 | 16,000,000 | ......... 15,968,008 . XXX XXX XXX
9199999. Total - ShOM-TEMN IMVESIMENES.........cvuureeeeirieeirciteeise ettt s et ee | ees bbbk e bbbttt nsi s ntsninas | aeisieesas 15,979,174 | o0 | el 1167 | 0 | 0 [ XXX eoviveen | v 15,968,008 | .......ccoevennc ()] [P 0] XXX XXX XXX | e (U 0
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SCHEDULE DB - PART A - SECTION 1

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

813

1 2 4 5 6 7 8 9 10 1 13 14 15 20 21 22 23
Hedge
Cumulative Prior C Adjustment to Credit Effectiveness
Type(s) of Date of Strike Price, Year(s) Initial 4 Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Current Year Book/Adjusted d Value of Potential Reference | and at Year-
Description Income Generation or Rep (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid Income Carrying Value e Hedged Items Exposure Entity end (b)

Swaps - Hedging Effective - Foreign

Currency swap - Rec fixed USD D2736#AJ8 FRITZ DRAXLMAIER 4.7160%

[Pay fixed EUR] ; 2014-FXS-227502| GMBH & CO KG Currency | Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 02/21/2014. | 04/02/2021. | .....ooovvvveee | e 2,058,000 [3.5700%] ...vvoeeverrriiienns [ e | e 36,963 | ...cccovuune 475875 |.... 21,225 100/100.......

Currency swap - Rec fixed USD G2616#AB7 DCC TREASURY 4.2380%

[Pay fixed EUR] ; 2014-FXS-232087| 2014 LTD Currency | BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | 03/20/2014. | 05/21/2021. | ......cccvveenn. ...13,771,000 [3.0000%] .vvovvvevreerraerrenns [ eevrrneeriirnnenninns [ e 257,337 |...........3,223,500 | ..... [ ...2,907,674 | .coovvviivviiinn [ 0000 315,500 [ i | e | o 144,251 | .o 100/100.......

Currency swap - Rec fixed USD L8367#AC7 SHURGARD 4.7400%

[Pay fixed EUR] ; 2014-FXS-242976| LUXEMBOURG SARL CB 3.26% Currency | BNP Paribas........ ROMUWSFPUBMPROBK5P83 | 06/25/2014. | 07/24/2026. | ........ovvvvere | cevees 8,302,497 [3.2600%] ...vvveverercrernens [ e | e 178,556 | ....c....... 1,879,070 | ... | ... 1,634,391 [ oo | 192,140 | oo [ [ e 128,401 | .o 100/100.......

Currency swap - Rec fixed USD N7334#AJ2 Wereldhave N.V. 4.5270%

[Pay fixed EUR] ; 2014-FXS-243577| 3.06% 7/2026 Currency | BNP Paribas........ ROMUWSFPUBMPROBK5P83 | 07/01/2014. | 07/23/2026. | ........cvvvvere | vt 9,578,100 [3.0800%] ...vvveererecrirenns [ o | ceveenns 203,019 |..cee..2,194,850 | ... [....1,887,395 | oo [ 00000220,850 [ oo | e | e 148,108 | ....ccovvveree 100/100.......

Currency swap - Rec fixed USD X2145*AA4 Elenia Finance 20y 5.1000%

[Pay fixed EUR] ; 2014-FXS-245691| 7/30/2034 Currency | Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 07/25/2014. | 07/30/2034. | .......cccvvees | e 2,016,150 [3.8010%] ...vvveeverrriiienns [ o | e 43,945 | ..o 434,025 | ... | ......388,444 | ..o [ ceeeenBT,325 | i [ e | e 42,278 | ..o 100/100.......

Currency swap - Rec fixed USD 59010QAA4 MERLIN 4.9860%

[Pay fixed EUR] ; 2015-FXS-274572| ENTERTAINMENTS PLC Currency | Citibank N A......... E570DZWZ7FF32TWEFATS.. | 03/13/2015. | 03/15/2022. | .. [2.7500%]| ... 10,922 | ... (2,625) | ... 5,986 100/100.......

Currency swap - Rec fixed USD X7360WAJ1 ROMANIA REPUBLIC 4.4975%

[Pay fixed EUR] ; 2015-FXS-296997| OF Currency | Citibank N A......... E570DZWZ7FF32TWEFAT6.. | 10/22/2015. | 10/29/2025. | .......cvvvvee [ e 1,111,000 [2.7500%] ....oovvverrreriinns [ [ v 19,957 56,250 | ..... [ coceeeenn(9,304) [ oo [ eeeeen 31,550 | s | e [ s 16,510 | oo 100/100.......

Currency swap - Rec fixed USD

[Pay fixed GBP] ; 2013-FXS- Portman Estate Funds (Multiple Deutsche Bank 4.3475%

189672 Cusips) Currency |AG TLTWFZYICNSX8D621K86.... | 02/06/2013. | 03/05/2028. | .........ceevv. [ wonee 3,913,000 [4.1300%] 35,384 823,875 |..... 65,429 95/100.........

Currency swap - Rec fixed USD

[Pay fixed GBP] ; 2013-FXS- 5.4800%

216199 G3646#AC7 FORTH PORTS LTD.. Currency | Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 11/13/2013. | 12/05/2031. | ..o | e 8,152,350 [5.0300%] ...vvvereverriirnnns [ e | e 102,673 | ............1,850,535 | ... | .. 1,716,802 | ..o | 1,215,075 | oo [ [ e 157,538 | .o 100/99.........

Currency swap - Rec fixed USD J7660*AA4 ST. JUDE MEDICAL 4.3160%

[Pay fixed JPY]; 2010-FXS-0043 | JAPAN Currency | Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 03/19/2010. | 04/28/2017. | ....ccovvcvvens | e 3,600,000 [1.5800%] ...vvvereverriernnns [ e | e 107,042 | ...ccooeaee 808,214 |..... | ......824,659 | ..cooovvriiinis [ (BA,941) | i | s [ e 10,235 | .o 100/100.......

Currency swap - Rec fixed USD J7660*AB2 ST. JUDE MEDICAL 4.8600%

[Pay fixed JPY] ; 2010-FXS-0047 | JAPAN Currency | Citibank N A......... E570DZWZ7FF32TWEFAT6.. | 03/19/2010. | 04/28/2020. | .......cvvvvevee [ wovees 3,750,000 [2.0400%] ...coovvvvvrrerrinns [ e [ e 17,244 | .............. 841,889 |....]......936,940 | ..o [eeeennn(88,480) | oo | s [ i 34,195 | i 100/100.......

Currency swap - Rec fixed USD 6.3010%

[Pay floating GBP] ; 2012-FXS- G2956@AA9 ABP ACQUISITIONS Barclays Bank [GBP LIBOR

158754 UKLTD Currency |PLC G5GSEF7VJP5I70UK5573 03/16/2012. | 04/25/2033. | .......ccovnec. 10,302,500 | BM+3.2810%] | ..vovvvevevvrrerernes | cerereerrerirennens | cereeen 320,264 |..........2,270,775 | ..... | ...3,406,563 | ....cccoovuvrrnun [ 01,048,625 | ovorniiririracs | v | e 208,139 | oo 100/100.......

Currency swap - Rec fixed USD 5.0760%

[Pay floating GBP] ; 2014-FXS- G0566*AC3 ARQIVA PP [GBP LIBOR

243353 FINANCING PLC FRN 06/2029 Currency | BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 06/27/2014. | 06/29/2029. | .....coovvvves [ cennes 5,614,290 | BM+2.1000%]] -..cvoovvversmiinnnns [ o | o 165,172 ...1,536,645 |.... 99,253 100/100.......

0879999. Total-Swaps-Hedging Effective-FOraign EXChANGE. ... .. ittt ettt isiiess | eesetisseisseessees bbbkt sebne | ehseebseeEseeb et b et bbbtk bbbt sen s nensnnnssensnnnssnnsssnssnnssnnsnnnsennss | oensossssssssnnsnens) | conseessnnssninnnns0 | cevens 1,598,476 16,392,877 |XXX|..16,732,406 |......cce...0 | ... 4842594 | o0 | i 0...1,081548 XXX XXX

0909999. Total-SWapS-HEAGING EffECHVE........ itk b s s bbb bbb bbb ek Shbbseeb bbb bbb bbb nnnsensssnnnssennsssnnnssssssnnss | onnssssnsssnniens0 | connnnnssnnnsennnnd0 | e 1,598,476 16,392,877 |XXX]..16,732,406 | .....ccoccco....0 | ..4,842,594 | o0 [ 0]....1,081,548 XXX XXX

Swaps - Hedging Other - Credit Default

Credit Default Swap - Rec 0.0000 0.0000

[PAY 1.0000J;AT&T INC;T 00206RDG4 AT&T INC.......cccooevneeee Credit..... Citibank N A......... E570DZWZ7FF32TWEFAT6.. | 02/25/2016. | 12/20/2017. | ...coovvvvcss | onne 2,700,000 [1.0000] (23,175) (20,628) | ..... 2FE........ [ 0001............

0929999. Total-Swaps-Hedging Other-Credit Default. 0 (23,175) (20,628) XXX . 0 0 XXX XXX

Swaps - Hedging Other - Foreign Exchange
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SCHEDULE DB - PART A - SECTION 1

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

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

Currency swap - Rec fixed USD C5864@AM1 MULLEN GROUP 4.0425%

[Pay fixed CAD] ; 2014-FXS-245351| LTD D1... Currency | BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 07/22/2014. | 10/22/2026. | .........ccccoeu. | cevee 7,448,790 [4.0700%] ...cvvveerererriienns [ e | e 48,872 |.........1,464,931 | ..... ..1,464,931 | ... (140,104) | ...... (206,350) | ....ooovvevcriiens | o | e 116,673 | .o 0002............

Currency swap - Rec fixed USD D2736#AK5 FRITZ DRAXLMAIER 5.3160%

[Pay fixed EUR] ; 2014-FXS-227509| GMBH & CO KG D1... Currency | Citibank NA......... E570DZWZT7FF32TWEFAT6.. | 02/21/2014. | 04/02/2024. | ........cvvves | ceveeecc 411,600 [4.0500%] 8,246 82,331 |..... 82,331 |....... (15,760) 9,465 5,544 0002

Currency swap - Rec fixed USD

[Pay fixed GBP] ; 2016-FXS- 3.0300%

338981 Pending Settlement - Britvic............ D1... Currency | Citibank N A......... E570DZWZ7FF32TWEFAT6.. | 11/01/2016. | 02/20/2025. | ........cvvveee [ e 1,958,560 [2.3100%] (96,389) | ... | covveees (96,389) | ........ (77,909) | ........ (18,480) 27,948 0002

Currency swap - Rec fixed USD 5.5810%

[Pay floating GBP] ; 2013-FXS- G2956@AC5 ABP ACQUISITIONS Barclays Bank [GBP LIBOR

201145 UK LTD Series A FRN 12/26/2033 |D1........ Currency |PLC G5GSEF7VJP5I70UK5573...... 06/03/2013. | 12/26/2033. | ....oovvvvreree | e 1,534,500 | BM+2.2000%]| ..vvevoveereneesnnens [ onmrenmnnenssiennnes | onerinan 48,775 | oo 504,062 |..... .......504,062 | ......... 52,050 |....... 238,250 | ..ovvvencrinnnnens o [ e 31,632 [ 0002............

0939999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 ... 105,894 |............1,954,935 |XXX] ....1,954,935 |...... (181,723) 22,885 0 0 [ 181,798 XXX XXX

0969999. Total-Swaps-Hedging Other. 0 (21,516) 82,719 |...........1,934,307 |XXX|....1,934,307 |...... (180,836) 22,885 0 0 | 181,798 XXX XXX

Swaps - - Credit Default

Credit Default Swap - Rec 1.0000 1.0000

[PAY 0.0000];CDX.NA.IG.27 12518*"MX5 CDX.NAIG.27.............. DBC..... Credit..... ICE Clear US, Inc_ 549300HWWR1D80TS2G29.. | 09/27/2016. | 12/20/2021. | ................ ....22,000,000 [0.0000] 246,909 | ... 57,444 234,751 |.... 338,902 ..(12,158) ...22,000,000 [2............. NA. oo

0989999. Total-Swaps-Replications-Credit Default..........c..uirewrriiessrreissrsessesresssessssenns 0 .246,909 57,444 234,751 |XXX] 338,902 0 0 ...(12,158) ....22,000,000 XXX XXX

1029999. Total-Swaps-Replication: 0 [ 246,909 57,444 234,751 XXX 338,902 0 0 | (12,158) ....22,000,000 XXX XXX

1169999. Total-Swaps-Credit Default 0 225,393 34,269 214,123 XXX .......318,273 (12,158) ....22,000,000 XXX XXX

1179999. Total-Swaps-Foreign Exchange. 0 0. 1,704,370 | .......... 18,347,812 XXX ..18,687,341 ....4,865,479 (] 1,263,346 XXX XXX

1209999. Total-Swaps. 0 225393 |...... 1,738,639 | .......... 18,561,935 |XXX]..19,005,614 ...4,865479 |..... (AP — 0 |....23,263,346 XXX XXX

1399999. Total-Hedging Effective 0 0 | 1,598,476 .16,392,877 |XXX] ..16,732,406 4842594 | ... (U] 0 XXX XXX

1409999. Total-Hedging Other 0 (21,516) 82,719 ...1,934,307 |XXX] ....1,934,307 .(180,836) 22,885 0 0 XXX XXX

1419999. Total-Replication 0 [ 246,909 234,751 XXX 338,902 0 0 ....22,000,000 XXX XXX

1449999. TOTAL 0 225393 | ... 1,738,639 ..18,561,935 |XXX]|..19,005,614 |...... (180,836) | ....4,865,479 ....23,263,346 XXX XXX

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedges the credit risk of assets.
0002 Hedges the currency risk of foreign currency denominated assets.
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1 2 3 4 5 6 7 8 9 1 12 13 14 15 16 19 20 21 22 23 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration Unrealized | Total Foreign Gain (Loss) | Adjustment at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received Valuation Exchange | Current Year's on to Carrying and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or Notional Received (Received) (Received) (Paid) on Current Year Increase Change in | (Amorization) /| Termination | Value of Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Amount (Paid) Paid Paid Termination Income (Decrease) | B.JA.C.V. Accretion | Recognized | Hedged Item (b)

Swaps - Hedging Effective - Foreign Exct

Currency swap - Rec fixed USD [Pay 4.5550%

fixed JPY] ; 2010-FXS-0050 886547D*6 TIFFANY & CO............... D 1. Currency | Citibank NA........ E570DZWZ7FF32TWEFA] 03/22/2010. | 09/01/2016. | 09/01/2016. | Maturity.... 12,071,071 [1.7200%]] ...cooovverererere | v | e 1,538,636 | ....... 245,489 | ... | o | s .(3,034,952) | .....c.ccoeoeoereree | ...1,538,636 .1100100..........

Currency swap - Rec fixed USD [Pay | GO369@AT3 ANGLIAN WATER 4.1490%

fixed GBP] ; 2016-FXS-310830 SERVICES FINANCING D1.... Currency | Citibank NA........ E570DZWZ7FF32TWEFA] 03/03/2016. | 10/15/2023. | 09/12/2016. | Sale......... ...4,942,000 [3.5370%] [ --ceveveeseevmemmmnnene | eovmmmmmmmmsmminensnins | coveees 225,869 | .......... ST 4 Y [N [ [ [ [P 225,869 .[100M100..........

0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0]... 1,764,505 | ......... 261166 | ..occocevveeree0 KX 0 [ .(3,034,952) | ..oooovrrirennnnad 0 ]..1,764505 [ ..ccooooovvn.d 0 XXX

0909999. Total-Swaps-Hedging Effective. 0 0... 1,764,505 | ....... 261,166 | ..o KX i 0 [ ..(3.034,952) | ....oooovvvunnned 0] ..1,764,505 | ....cooceen 0 XXX

Swaps - Hedging Other - Credit Default

Credit Default Swap - Rec 0.0000 00206RDG4 DIRECTV HOLDINGS Goldman Sachs 0.0000

[PAY 1.0000J;AT&T INC;T LLC/IDIRECTV FINANCE D1..... Credit..... | Bank USA KD3XUN7C6T14HNAYLUQ| 05/19/2014. | 06/20/2019. | 02/25/2016. | Sale......... ...2,700,000 [1.0000]] ......... ((SISKEIST 0 O [P (33463)| ...........(4,200) | ...........(68,897) | ... | ...... (11,466) | i | v | ... 35,434 0001

0929999, T0tal-SWaADS-HEAGING OtNEI-CrEAI DEBFAUK..........oevueeeeeeeeeeseeeeereesiesessssessee e L | cbssesin J(CIEKEIST0)) I— 0 [ . (33463)] ...........(4,200) | ...........(68,897) KX ....... (RS — 0 [ e 0] .35434 | e 0 XXX

Swaps - Hedging Other - Foreign Exch

Currency swap - Rec fixed USD [Pay 3.0300%

fixed GBP] ; 2016-FXS-338981 Pending Settlement - Britvic . | Currency E570DZWZ7FF32TWEFAT 11/01/2016. | 02/20/2025. | 12/02/2016. | Sale.. ..1,224,100 [2.3100%]| cvvvveevevrrenerenerns | reerrernererenesnens | evereneee{11,800) | oo [ reerrernenerininnennns | eor [ cevmvssreiinnenns | ceveinsereinneenes | ceveresneenisnennnnes | o (11,500) 0002.

Summary Line Adjustment................. Fees adjustment .13,100 0003

0939999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0 0 0 0 0 [ e ,600 [ oo 0 XXX

0969999. Total-Swaps-Hedging Other. (68,897) 0 ......(4,200) | ...........(68,897) KX ....... (11,166) | oo 0 [ e 0] 37,034 | i 0 XXX

Swaps - R - Credit Default

Credit Default Swap - Rec 5.0000 5.0000

[PAY 0.0000J;,CDX.NA.HY.25 12518*EP1 CDX.NA.HY.25 DBC...... | Credit..... | ICE Clear US, Inc  549300HWWR1D80TS2G 09/28/2015. | 12/20/2020. | 03/07/2016. .11,000,000 [0.0000]| .. 102,361 579 | . 127,562 N/A

Credit Default Swap - Rec 1.0000 1.0000

[PAY 0.0000;;,CDX.NA.IG.25 12518*ER7 CDX.NAIG.25................. DBC...... | Credit..... | ICE Clear US, Inc 549300HWWR1D80TS2G{ 09/29/2015. | 12/20/2020. | 03/30/2016. | Sale......... .22,000,000 [0.0000] 83,646 53,122 | .......... 55,000 (3,946) (22,546) N/A

Credit Default Swap - Rec 0.0000 990311034 CDX.NA.HY .25-Offsetting 0.0000

[PAY 5.0000];,CDX.NA.HY.25 Trade DBC...... | Credit..... | ICE Clear US, Inc 549300HWWR1D80TS2G7 03/04/2016. | 12/20/2020. | 03/07/2016. | Sale......... .11,000,000 [5.0000]] ....ooocoornnnene ...(115,500) | ....... (112,444) | ..........(3,056) 132 2,924 N/A

Credit Default Swap - Rec 0.0000 990314874 CDX.NA.IG.25-Offsetting 0.0000

[PAY 1.0000J;,CDX.NA.IG.25 Trade DBC...... | Credit..... | ICE Clear US, Inc 549300HWWR1D80TS2G1 03/29/2016. | 12/20/2020. | 03/30/2016. | Sale......... .22,000,000 [1.0000] (53,122) (53,122) N/A

Credit Default Swap - Rec 1.0000 1.0000

[PAY 0.0000;,CDX.NA.IG.26 12518*FX3 CDX.NA.IG.26.................. DBC...... | Credit..... | ICE Clear US, Inc 549300HWWR1D80TS2G{ 03/29/2016. | 06/20/2021. | 09/28/2016. | Sale......... .22,000,000 [0.0000] ...veverevvererreres | e 189,361 | ........ 285991 | ... 111,222 | . 171,298 || B [ (18,063) | ...... 114,693 N/A

Credit Default Swap - Rec 0.0000 990335125 CDX.NA.IG.26-Offsetting 0.0000

[PAY 1.0000J;CDX.NA.IG.26 Trade DBC...... | Credit..... | ICE Clear US, Inc 549300HWWR1D80TS2G1 09/27/2016. | 06/20/2021. | 09/28/2016. | Sale......... .22,000,000 [1.0000] (285,991) (285,991) N/A

0989999. Total-Swaps-Replications-Credit DEfAULL............o.cocciie e s | o 67,146 | .......(265,251) | ...ooooocvevcnened 0 [ . 265,528 0 0. (21,297) 222,632 0 XXX

1029999. Total-SWaPS-REPHCATIONS. ... e | e 67,146 | .......(265,251) | ...oooovcveveneed 0 [ . 265,528 0 0. (21,297) 222,632 0 XXX

1169999. Total-Swaps-Credit Default. (1,751) [ .......(265,251) | ......... (33,463) | ........ 261,328 | ........(291,529) KX)| ....... (11,166) | oo 0] e (21,297) | ....... 258,066 | .....ccoooveeee: 0 XXX

1179999. Total-Swaps-Foreign Exchange. 0 0 [...1,766,105 | ... 261,166 | coovcovcieenen0 KX i 0 | ..(3,034,952) | ...occoovovecd 0 [..1,766,105 | ...cccoooonn. 0 XXX

1209999. Total-Swap: (1,751) | ......(265,251) | ....1,732,642 | ........ 522,494 .(3,034,952) | ......... (21,297) | ..2,024,171 | ....cccccccoce 0 XXX

1399999. Total-Hedging Effective. 0 0 .1,764,505 261,166 ..(3,034,952) ...1,764,505 XXX

1409999. Total-Hedging Other. 0 (31,863) .0 37,034 XXX

1419999. Total-Replication ..(265,251) ) 0 0 [ .n(21,297) | ...... 222,632 XXX

1449999. TOTAL ...(265,251) | ..... 1,732,642 | .......522,494 | .......(291,529) KX)| ....... (11,166) | ..(3,034,952) | ......... (21,297) | .2,024171 | oo 0 XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Change in | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B./A.C.V. Accretion | Recognized | Hedged Item| Deferred (b)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedges the credit risk of assets.
0002 Hedges the currency risk of foreign currency denominated assets.
0003 The Company restructured terms of existing derivatives that resulted in realized gain/loss.
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Sch.DB -Pt. B -Sn. 1
NONE

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

E20, E21
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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
NAIC 1 Desi
Barclays Bank PLC..... G5GSEF7VJP5I70UK5573........ | | CUUTRIURN IFORRRO: 3,874,000 | .covvvrererirnn 2,774,837 | - 0 3,910,624 | - o 36,624 239771 | e 0
BNP PariDas. ..o s ROMUWSFPUSMPROBKS5PS83.... | Y............ | (ORI IR 9,600,000 | ...ocovvvrirnne 10,298,996 | - . 698,996 9,915,180 | - oo | s 315,180 | .o 636,687 | ..o 636,687
Citibank N A . E57TODZWZT7FF32TWEFATS...... Y... A Y 4,450,000 | ..o 4,549,119 | oo (119,643) 0 4,380,326 | ...oocrvrrrrirerines (141,446) 0 ...321,459 ....300,935
Deutsche Bank AG TLTWFZYICNSX8D621K86........ Y.... Y 823,875 23,875 602,028 | - s (O 65,429 65,429
0299999. Total NAIC 1 Designation e .. 18,724,000 | i 18,446,827 | ..o (119,643) 722,871 18,808,158 (141,446) | oo 351,804 | .o 1,263,346 | oo 1,003,051
0899999. Aggregate Sum of Central Clearinghous SRS PURTOTRRORIN XXX | XXX | XXX ... 334,835 | ... 234,751 | - 0 338,902 | - oo 4,067 ..22,000,000 | .... ...21,899,916
0999999. Gross TOtalS...........ccevrrvrirrierieinriererseereesreesseenees N [ 19,058,835 | ..ovvvvvrriene 18,681,578 | ...covvvevrerierans (119,643) 722,871 19,147,060 (141,446) | oo 355,871 | oo 23,263,346 | ...ccoovvrennnn. 22,902,967
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 .(119,643)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorIV)
Collateral Pledged by Reporting Entity
Wells Fargo Securities, LLC.......coccoviviiinnniinissrsnnnines VYVVCKRE3DVZZNT0PB21... | Treasury .....ocoevvueeresnennes 912810 QH 4 | UNITED STATES TREASURY .......... 399,440 .:325,000 | .o 348,922 | 05/15/2040. | .......... | F
0199999, TOAIS. ...ttt ers sttt E R eEEeEE s oeEeeEfoEE R E e E SR EE LR RS EEE LR SRR R R E LR E R R R feEseef R e 399,440 ..325,000 [ .o 348,922 XXX XXX
Collateral Pledged to Reporting Entity
Barclays Bank PLC.... G5GSEF7VJP5I7OUK5573...... Cash ...3,874,000 XXX
BNP Paribas . ROMUWSFPU8MPROBK5P83 | Cash ...9,600,000 XXX
Citibank N A E570DZWZT7FF32TWEFAT6.. | Cash ...4,450,000 . XXX
Deutsche Bank AG TLTWFZYICNSX8D621K86.... | Cash 800,000 ..800,000 XXX
ICE Clear US, Inc 549300HWWR1D80TS2G29.. | Cash 334,835 ..334,835 XXX
0299999. Totals. 19,058,835 | ..oovvverrircnnnns 19,058,835 XXX XXX XXX
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Sch. DL - Pt. 1
NONE

Sch.DL - Pt. 2
NONE

E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Dep
Bank of America, NA Boston, MA weennne(3,858,173) | XXX
JPMorgan Chase Bank, NA New York, NY. 2,767,411 | XXX
JPMorgan Chase Bank, NA Syracuse, NY. (374,043) | XXX
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 548 369 96,465 | XXX
0199999. Total - Open Depositorie XXX XXX 548 369 .........(1,368,340) | XXX
0399999. Total Cash on Deposit: XXX XXX 548 369 ...(1,368,340) | XXX
0599999. Total Cash XXX XXX 548 369 ...(1,368,340) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 22,314,496 | 4. April 1,785,725 | 7. July. 4,941,174 |10. October. (4,452,028)
2. February. 20,913,471 | 5. May 14,339,754 | 8. August 39,711,188 [ 11. November. 135,791
3. March 21,770,379 | 6. June 9,091,483 | 9. September. (8,458,540) | 12. December. (1,368,340)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obli
UNITED STATES TREASURY ...ttt ittt ettt 18188 £ 88884 £ £ E 488 £ £ L8 Ef£EE R EEE 4L E £ b AL £EE S E LR eEEseE £ oeEEEE oL EHeE oL b oL R bR E R EEE LR bbb e n bbbttt nnnins | ceneseninsses 12/28/2016....c. | oo 03/09/2017..cc | cvovririreriniersi s 2,997,195 124
0199999. U.S. GOVEMMEN BONAS - ISSUET OBIGALIONS. ... evvrvererereseississtesersstesesssssssesssssesssssssesesssees st seeess s ees e ersseE e ees e ens s ensaee £1e88aeEeEseeEoeEeE8eeE L1 oe 8oL eE 8108 E84EE 4810840440148 140840 E L8881 eE b0 E ek e enEsete fed1eetoeEoeEseLEoe e Es e et e b0 E e E e b E e E bbbttt n st es | ersssnssenssss st st en s 2,997,195 0 124
0599999, TOtal = U.S. GOVEIMMENT BONMAS. ...ttt ses s ss st ee st s s SE R0 £EfSEE e eEEeLE o0 fee R o £E1oEEEEeeEE o R EfoEE Rt oL E oL e e SR SR f 0 EEEE R E£EE R0 E S8 8 f o0 R R0 E e EeEEoEEEHf e E o0 EeeEree fEeEteEEoEE e R eE SR E e EE ettt | nnsnesensenssensens e ssntser st 2,997,195 0 124
Bonds - U.S. Special R & Special A Oblig: and all Non-Gi d Obligations of Ags and Authorities of and Their U.S. Political Subdivision - Issuer Obli
FEDERAL HOME LOAN BANKS........oiiiiiiiitiiiiiississiessissi s senssnssnese 2,999,838 64
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations .. 2,999,838 0 64
3199999. Total - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations.. 2,999,838 0 64
Total Bonds
7799999. SUDEOLAIS - ISSUBT OBIIGALIONS...........iiie ittt kL0t e0h e E ke oe4Eee0E oL f o0t oL E 0L 0L feE0E L8 eEL L b0 EE o0 E 8L E oL b 0L f o0 Ee0E e f o0 b e0h o080t 10 LiehE oLt eLh s b b L0t bbb bbbttt | dhessbt et 5,997,033 0 188
8399999, SUDLOIAIS = BONGS....... ettt E 8 £Hf 88 f R e E e e ehEeEEeEEe0Eee fE4eEEeEEeeEE e R EE LR R eEE e R EEE LR R EEE LR e E e e e R LR eE R eE LR eEE e eRE e EerE  fEeEeehEeLEeEE R e e R f LRttt | ensnsens et 5,997,033 0 188
8699999, TOtAl - CASH EQUIVAIENES..........ouureriiiiaiireeiiicieesi itttk s 4Rk b bbb e bt hbs HieRbeebsebeeE b e s e b e R £ e bR s R b E s E b e e R f e L b e s oAb e b e s oL b E e e bt e R b e bt e s e bt b e b eebrebie Lathses b e b eeeseL b b e e b e e R b e b e R bbb bbbt n et | Shenb et 5,997,033 0 188




Annual Statement for the year 2016 of the

New England Life Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Efc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccocoiiniiiiniins
2. Alaska
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.
7. ConNECHCUL........oorvveerrrriirenn
8. Del
9. District of Columbia.
10.  Florida . . |FLRSD FOR COL TRL 624.41 100,000 100,000
11, GEOMGIA.ueerereerrermereserenseresseees GA RSD Section 33-3-9 53,680 61,758
12. Hawaii
13.  Idaho.
14, lllinois
15, Indiana........ooeerveeeeeeienr
16.  lowa .
17, Kansas.......coooeeveemereeviinseniirnn KS RSD K.S.A 40-253 132,255 174,505
18.  Kentucky. KY RSD FOR PROTECTION 536,800 617,578
19.  Louisiana.
20. Maine
21, Maryland
22.  Massachusetts. . | FOR THE BENEFIT OF ALL POLICYHOLDERS 1,682,082 1,921,910
23.  Michigan
24, Minnesota....
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29.  Nevada...
30.  New Hampshir
31, New Jersey..
32. New Mexico. . | Century Bank,NM RSD BY INS CODE SECT 59A-5-19. 118,096 135,867
33 New York .
34, North Carolina.. NC RSD CHART. 5 549,527 625,795
35.  North Dakota....
36.
37.
38.  Oregon
39.  Pennsylvani
40.  Rhode Island.........cccccoveveerereenenns
41, South Carolina . | SC RSD BY INS CODE SECTION 38-9-80. 239,403 290,375
42.  South Dakota
43, Tennessee.......coomrreeinrerneees
44.  Texas
45, Utah.oind
46.  Vermont...
47.  Virginia.... . | VARSD ANN. 38.2-1045 - 1049, 77,552 87,450
48.  Washington.
49.  West Virginia :
50.  WiSCONSIN......ovvrvererernererereeeen W s
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvvviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada .
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 1,682,082 1,921,910 1,807,313 2,093,328
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......cvvvererivririiniiiinns XXX XXX 0 0 0 0

E28
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