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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt | eereeeeed 43,662,044,953 | ......oovvvvieeerennenne | e 43,662,044,953 | ........... 44,335,829,273
2. Stocks:
2.1 PrEfErred SIOCKS. .. .vuuiveriecererie ettt sttt nsensnnns | ssessssesessanes 175,638,322 | ..o | e 175,638,322 | .oovvvvene 175,638,324
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 390,387,188 | .ooevveririrenes 3,332,440 | .o 387,054,748 | ... 386,014,586
3. Mortgage loans on real estate:
B0 FIISEENS et | erereeneins 9,359,517,776 | .o | v 9,359,517,776 | ............. 9,062,156,732
3.2 Other than first IENS.........coiveieeicieie et ssaesens | seesessssssenans 46,313,392 | oo | e 46,313,392 | .o 55,163,392
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......vuvevieieciici ettt bbbt ss st es s snsensns | sevsesassensesaessssaes 302,240 | oo | e 302,240 | ovveereree 838,267
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($.....233,739,638), cash equivalents ($.....817,868,094)
and short-term investments ($.....171,668,335)..........ovuereerrereeeeeeeceeseeeeeeeseeseesesseesieenieens | eeveeeriennen 1,223,276,087 | ...cvveeverereeercreeererenes | cevveievennns 1,223,276,067 | ............. 1,170,125,098
6. Contract loans (including §.......... 0 Premium NOLES)........ccveiercieieieieeeseie et | evesesenns 1,106,645,638 | ....ooovivereieiereieieiceins | cevveieienns 1,106,645,638 | ............. 1,106,120,174
7o DEIIVALIVES......ooovererereeiceise et est sttt nsnns | sneetsesinas 2,163,745,325 | ...coovvierenereeeinceiinens | veeeeenenns 2,163,745,325 | ............. 2,276,756,732
8. Other inVEStEd @SSELS.........cvuriririierierieeses ettt eest st nest s esnies | cvtssessiens 2,436,504,404 | ........cooconenns 8,941,536 | oo 2,427,562,868 | ............. 2,390,508,136
9. ReCeiVables fOr SECUMHIES. ...t | ersesseensenees 45,996,071 | ..o | e 45,996,071 | .ovvvoirinene 81,272,340
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for iNVEStEd @SSELS.........cciuivriieiciciee e | aresssssienaas 232,864,436 | ..oooveriieean, (L] 232,864,436 | .....ccovneve 385,221,136
12.  Subtotals, cash and invested assets (LINES 110 11)........wrurrenerimmrnreerieressenieeeens | veeeenend 60,843,235,812 | ...ooovvrerncnn 12,273,976 | ........... 60,830,961,836 | ........... 61,425,644,190
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cccecvees | cerrerrerrvrennans 94,134,946 | .......covevnee. 11,293,608 | ...ccvvvrerrnnn 82,841,338 | oo 67,392,393
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceervereniins | ovrrerreniiennns 79,156,757 | .vveveeeieeeseeneseinns | vvivienenieinns 79,156,757 | woveervrrrinnns 80,148,956
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............cccvceevevereeeeieeteeeceeeeeeess e sesssesesesasssnes | sorssssessesens 273,197,824 | ... | eveeeiernienan 273,197,824 | ................ 280,554,139
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveireerriereireisieiieienns | e 4,563,242 [ .o | e 4,563,242 | ... 4,981,709
16.3 Other amounts receivable under reinsSurance CONtTaCES..............cceveveeeeeireerieerereeeerens | cevevereesenns 276,304,130 [ .eovoveeerereeeereiereereeeenens | eveeeevenenenas 276,304,130 | ..cevvevnee. 281,498,367
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccoeveveeens | ovvvereveeinnns 173,527,545 | ..o | e 173,527,545 | ..o 88,578,778
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 2,344518,446 | ............. 1,616,894,701 | ...cooovvverneee 727,623,745 | .....ovvvenee 729,689,992
19.  Guaranty funds receivable or 0N AEPOSIL...........ccocuiveieiiieiieiceteee e | eeeeseseesesaenas 18,963,755 | ...ovveceeeecieeieeeiieiiees | cvviniesieiinns 18,963,755 | .cooovcvvre 17,813,501
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuerererrieiieiceiseeseseieees | e 86,232,012 | ..ooevererereeeseeneveens | e 86,232,012 | coveriie 92,277,147
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........cocivieicerieieeseeeseseeines | ererisiesienans 80,997,169 | ..ccoovvveennen. 12,211,291 | oo 68,785,878 | ..cocvovvrnns 58,898,341
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........cvverurireerereniinrensiseesssissiseessssssssessssessssssssessssssssns | essnseees 64,791,461,279 | ............. 1,652,673,576 | ........... 63,138,787,703 | .......... 63,630,122,143
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccocevees | evvnee 109,522,880,259 | ....ovovvererereiereieirieies | e 109,522,880,259 | ......... 112,421,603,617
28, Total (LINES 26 GNA 27)......curreerirrerrirerinrisreseeeeseesesssssssssessessssssesssssssessessssssessesssssssssessasssnssns | sesssenns 174,314,341,538 | ............. 1,652,673,576 | ......... 172,661,667,962 | ......... 176,051,725,760
DETAILS OF WRITE-INS
1101. Cash collateral pledged on deriVatiVES.............cccuiuiieieiriiececieese s | sevsaessesans 228,176,612 | .ovveeeeeveeeeverereeieeeeens | cveevevenenenas 228,176,612 | .cocvveenee. 381,746,445
1102. Deposits in connection With iINVESTMENLS.............cceveicveieeieiciiceeese e | evaesiesessssenaes 4,687,824 | ... | e 4,687,824 3,474,691
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 :@DOVE).......ccuerrermerncrernrressccsssnsssssessnens | ovnessseeenns 232,864,436 | ..o (V[ 232,864,436 | ...ocooveennc 385,221,136
2501. Interest in @nNUIty CONEFACES...........ccevvevcviiicieiesee ettt ssssnaenes | eseesessssessenas 34,645,469 |..cooovoveeeeeeeeeeeeeeeees | e 34,645,469 | .....cocooc..... 34,660,667
2502. Separate Account trade SEHIEMENL............cccocuieieiciise e | errereinaenienas 26,440,996 |...coovirieeieeeeeee | e 26,440,996 | ..o 0
2503, MISCEIIANEOUS.........vovecevevvereesesseeeesenesssessesesssesisees sttt ssess st sest s ssssssssessnns | sesnesssnssssnens 19,910,704 | oo 12,211,291 | oo 7,699,413 | oo 8,654,600
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R (01 I 15,583,074
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrreeiresseresscessenmssssnsssenes | corenssssesscns 80,997,169 | ...oovovricrennes 12,211,291 | v 68,785,878 | ....cocvvvres 58,898,341




statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....41,870,413,406 less §......... 0
included in Line 6.3 (including $.....186,852,685 MOUCO RESEIVE)...........cvveeverereeineeeeeiessssessessssssessss s ssessssssssssssss s sssssssssnsssesen ....41,870,413,406 ..41,451,532,903
2. Aggregate reserve for accident and health contracts (including $ 81,767,351 81,674,257
3. Liability for deposit-type contracts (including $ .2,638,976,312 .2,657,360,716
4. Contract claims:
41 ....184,109,164 ...175,704,082
4.2 Accident and health 562,471 527,059
5. Policyholders' dividends $.....(4,970,792) and coupons §.......... 0 due and UNPAIA.........c.ceverimruieriirieireineieeeiseieeseieesesesseesesseeeesenes | seseesessenssssseeeeneens (4,970,792) | .oovvrreereireirreeene (6,412,005)
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $.......... 0 MOACO). ..ttt s essssssssessnens | sssesssssesssssessessnsens 3,506,074 | ..o 3,207,957
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....78,990 accident and health PremiUmS................oc.ecuecueecveereeeeeeeeeeeeeeeeeeeeeseeeeeeeesieesseensenseeeas | eeveeeseseseeesseeseenees 12,950,095 | ..o 12,342,059
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMIACES............cccveviiiieieeieiseeie ettt st bbbt s bbb s ssesas | ebsesssssssesseseebasses e b b ensessessnsans | sbsssssesaessssessessessss st esses st st enee
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...........ccocveueieieneeieiesieieiiens | e 1,244,034 | oo 523,870
9.3 53,826,160 ....645,514,865
9.4 ....283,517,718 ....315,679,822
10. Commissions to agents due or accrued - life and annuity contracts $.....88,209,805, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeeeeete e 88,209,805 90,220,551
11.  Commissions and expense allowances payable on reinsurance assumed. ..29,526,101 ..29,038,687
12, General EXPENSES AUE OF ACCTUEH.........c..cvuiveiueieeieteiet ettt ettt bbb s bbbt bbb e bbb s bbb bbbt ne s 21,348,322 23,949,163
13. Transfers to Separate Accounts due or accrued (net) (including $.....(722,636,541) accrued for expense
allowances recognized in reserves, net of reinSUred alIOWANCES)..........cucvcuieriieiieieiese ettt es ...(587,400,104) | ..coovverrerrrnen. (675,787,665)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 14,077,557 | oo, 14,178,872
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........ccooverereesiererisiieinn.
16, UNEarmned INVESIMENT INCOME. ......c.uiuuririeeieiiecere ettt btttk bbb ntents | Sbebsessessssssessent st 4,361,542 | ..o 4,296,328
17. Amounts withheld or retained by company as agent or trustee 13,733,166 18,086,152
18.  Amounts held for agents' account, including $.....288,929 agents' credit balances. ...288,929 ...289,319
19.  Remittances and itemS NOL AlIOCALET...........c..iuiuriiiiii bbb bbb bbb
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above.
22.  Borrowed money §.......... 0 and interest thereon §......... O
23. Dividends to stockholders declared and UNPAIG............cuevcuiirieieiiinieeese ettt nans
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHON FESEIVE. ......euviucirieisiitieesiei ettt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers 168,688,013 167,611,079
24.04 Payable to parent, subsidiaries and affiliates 78,058,382 ....159,941,859
24,05 Drafts OUESTANGING........euiiirieieiieiesieie ettt s sttt bbbt n
24,06 Liability for amounts held under uninsured plans.
24.07 FUNdS held UNGET COINSUTANCE. ........c..cvuierrererieiieiseiseessetsesesis ittt ensns | sonebsensesinenenes 4,738,490,372 | ..oovvrrrirnns 4,594,728,399
24,08 DEIVALIVES......couuiveeeeaieaieseiseeseesseesseesseessse s s s s 81888 .3,281,439,422 .3,535,294,711
24.09 Payable for securities ..67,315,319 ..68,291,153
24,10 Payable for SECUMHES IBNAING.......c.cvcviiiteieiieri ettt bbbt bbb b s bbbt s s bnas .3,778,347,180 .3,791,576,098
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) ....57,802,711,227 ...58,241,020,919
27.  From Separate ACCOUNES SEALBMENL...........ceviieiiicciecee ettt bbb bbb st s b nsssesessnaes | svennserensnaens 109,280,508,405 112,216,415,082
28. Total liabilities (Lines 26 and 27) ..167,083,219,632 .170,457,436,001
29, COMMON CAPIAI STOCK. .......cvuivevieiiciicietcte ettt b bbb st bbb s s st s st s s s s st b st ebensnaens | ebenssbesensesesinneesans 75,000,000 75,000,000
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOLES....eureuvereerisriseissesese st sse st ss s e st £ s8££ttt
33, Gross paid in and CONDULEA SUIPIUS............cvevieereiceeeeese ettt ettt sttt bbb s s s st b s st snann
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUMIUS).....vvurvrveirresrisrisseseseisesiss s sssssss st s ses sttt s sttt ren
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) ettt ettt nts | Sessestenseess st sttt n s st st entents | srsentneses st s s ettt
362 .. 0.000 shares preferred (value included in Line 30 §.......... ) OO DU TE PP OSSR U TR
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 5,503,448,330 5,519,289,759
38. Totals of Lines 29, 30 and 37 5,578,448,330 .5,594,289,759
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......cviirrieeieeiereeiesce ettt stes st s st stes s sassssssssssenans | svessessssssones 172,661,667,962 176,051,725,760
2501. Cash collateral reCeIVEA ON QEMVALIVES...........ccovuiveveiereiei ettt bbbttt s s sse st st s sssessesssssnsnns | sessissessessssssass 445,003,668 | .......ccovererernnns 361,989,396
2502, MISCEIANEOUS........veveecereesreseeeee s eeesee st esesseseesssessese st st ss s s s s s8R 8 eS8 s bbb 59,876,105 69,288,833
2503. Obligations under structured settlement agreements ..34,645,469 ..34,660,667
2598. Summary of remaining write-ins for Line 25 from overflow page 15,806,602 18,646,008
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0OVE)......cruururrusrrerresrrssseseesesssessssessessesssssseesssssssssssssssssssssesssssssssesssnssssssssesssssssssenes | sessssssssssssssessanens 555,331,844 | ..o 484,584,904
3101.
3102, oottt eSS SRS SRR AR R A SRS R RS s e
3103, ettt SRS EE£R RS RRE R AR R RS SRS E RS
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

Qo3




statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health Contracts.............cccoevieiivieieieiieceieeeeseesens | e 1,354,190,281 | ........... 7,552,504,576 | ......... 11,351,101,803
2. Considerations for supplementary contracts with life CONINGENCIES..........ccveviriieieiiiee s | oevssenseniens 37,573,699 | oo 24,300,041 | ..covevevee. 147,486,530
3. NetinVeStMENtINCOME........ccieiiicieie ettt ss s snsesse s sssessessssssssssensessnsensensenens | ensensensnn 048,953,501 | iviiiiian, 682,505,812 | ........... 2,684,354,674
4. Amortization of Interest Maintenance Reserve (IMR) 9,487,993 | .. ..38,293,138
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES..........ocvvererriieireieienieneseissenensesnnns | sveneennenneen 46,317,245 | Lo (39,390,169) | ............. (155,664,963)
6. Commissions and expense allowances on reiNSUranCe CEARM..........ccvvuieieiiinieieierseeeisseseesssessessssssensesssssssessessesens | versnsensennen 48,432,489 | (oviviriiiins 48,931,713 | oo 669,146,424
7. Reserve adjustments on reinSUranCe CEAEM...........cuvvrieirrieeiesiseessesiene e ssesssssssessesssssssessessessssessessessssenss | sesessessesees(O2,420,954) | ovviveivnans (58,968,393) | ............. (308,271,096)
8. Miscellaneous Income:

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

from Separate Accounts

8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........cviriirririirieieieieseie st ssnees
9. Totals (LiNeS 110 8.3)...c.cvvvreirirrrrereieiereins
10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits 638,864,859 | ... ..620,296,245 | .. .2,395,822,967
13. Disability benefits and benefits under accident and health CONtracts.............ccccevieeiiicreieeeses e 2114779 | oo 2,137,705 | oo 10,803,121
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts ..2,796,916,134 10,110,439,775
16, GIOUD CONVEISIONS......ocvuvvivisisetssesetesesessssssetessssesessesesssssae s sses et st se s b sssbe s s seaesssse bbbt s s se s b s st b s b ea s e sebesaebebessesessnsebansetessns | nbssessssstessssesesssnsessnseses | suessssetessssesessssssessnsesesins | sessesessssesesssesesssesessssns
17. Interest and adjustments on contract or deposit-type CoNtract fUNdS.............ccovvvievevicreeerceeeees e 27,654,102 ....31,635,206 ....116,309,830
18. Payments on supplementary contracts with life contingencies ..25,569,041 | ... 23,225,806 | .. ..94,431,421
19. Increase in aggregate reserves for life and accident and health CoNtracts.............ccccueevivcveeiceiiicse s 418,973,597 | .............. 235,086,117 | ............. (307,660,501)
20. Totals (LINES 1010 19)....cuuiurriericiresiesieiesssisie sttt s ettt st ss st ssensnssnns | srestnsans 4,069,842,316 | ........... 3,567,478,556 | ......... 13,021,382,076
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). .178,636,887 184,721,123 ....127,131,685
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns 20,384,605 ..268,559,051 319,607,721
23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas 243,402,743 224,525,396 1,112,018,796
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 19,808,300 14,474,235 | .. ..63,040,982
25. Increase in loading on deferred and uncollected premiums............ ..(196,417) | .... .(8,445,539)| .. .(15,002,179)
26. Net transfers to or (from) Separate Accounts net of reinsurance (1,616,086,265) | ..........(1,540,934,032) | .. (5,602,868,388)
27. Aggregate write-ins for deductions............cccoceveveerrereierieinenns ..(705,883,971)] ...........6,580,357,069 .5,979,872,484
28. Totals (Lines 20 to 27)............ ..2,209,908,198 ...9,290,735,859 | .........15,605,183,177
29. Net gain from operations before dividends to policyholders and federal income taxes ( 595,985,449 .(331,506,624) | .. .1,920,439,878

30.
31.
32.
33.

34.

35.

36.

38.
39.
. Change in net deferred income tax
41.
42.

44,
45,

48.
. Cumulative effect of changes in accounting principles
50.

51.

52.
53.
54.
55.

Dividends to policyholders
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30
Federal and foreign income taxes incurred (excluding tax on capital gains)

)

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Line 32)

Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....6,557,088 (excluding taxes of $.....(6,557,088) transferred to the IMR)............cccc..rrevrerrerriesrieneseesee s

Net income (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year.
. Netincome (Line 35)......
Change in net unrealized capital gains (losses) less capital gains tax of $.....52,

Change in net unrealized foreign exchange capital gain (10SS)........ccccovvvvrirrirnnns

Change in nonadmitted @SSEtS.............ccocueveieeiiieieieee e

Change in liability for reinsurance in unauthorized and certified companies
. Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in asset valuation reserve
Change in treasury stock.

. Surplus (contributed to) withdrawn from Separate Accounts during period
47.

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

Change in surplus notes

Capital changes:

D01 PAIA MMt R

50.2 Transferred from surplus (Stock Dividend
50.3 Transferred to surplus

Surplus adjustment:

BT PAIG MM, R

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders
Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (Lines 36 + 54)

........ 850,439 ....496,984 | .. ....2,999,023
595,135,010 | .... .(332,003,608) | .. .1,917,440,855
[CZRTERY0) ] — (CPEAENIT4] — 662,046,570
680,014,530 | ............. (239,585,441) | ........... 1,255,394,285
.......... (1,018,279,699) .............(465,060,304) | ..........(1,680,242,358)

...(338,265,169) | ...

.(704,645,745)| ..

...(424,848,073)

........... 5,594,289,759 | ..........4,374,450,154 | ..........4,374,450,154
(338,265,169) | ............(704,645,745) | ............(424,848,073)
201,181,140 | e (330,205,742) ... (1,095,349,982)

(228,491) | oo (4,083,728) | corvoerr 3,041,375

...36,636,958
1,740,534

(9,133,926)

(34,090,008)

(16,000,000 | ...

(19,004,749) | ....

................ 10,675,062

...(37,519,134) | ..

...(13,000,000) | ..

..(11,908,534) | ..

...(788,399,874)
........... 1,581,341,878

............... (32,746,056)
............. (750,000,000)

............. (235,337,026)

(15,841,429) ...

..(1,169,801,689)| ..

.1,219,839,605

..5,578,448,330

........... 3,204,648,465

........... 5,594,289,759

08.301. Management and SErViCe fE INCOME..........uucvrireiiieieieeisse ettt sttt st snsensns | oevee ....128,928,892 | .............. 124,428,245 | ...... ....512,592,761
08.302. Contract surrender charges............... 14,856,665 16,140,963 ..57,068,117
08.303.  Rider BENefits.........ccvvverureieierseieiesssee s 9,151,754 7,643,273 | .. ..31,545,539
08.398. Summary of remaining write-ins for Line 8.3 from overflow page. 185,779 | (34,356) | .. 517,243
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... .153,123,090 | .... ..148,178,125 604,723,660
2701.  Realized loss on funds withheld on derivatives..............cccoeuu.. 491,375,088) | ..veverereieierieienn 0 ...(369,717,754)
2702.  Reserves transferred under reinsurance agreements... ..(259,524,552) | ...........6,582,052,033 .6,088,176,434
2703.  Interest credited t0 reiNSUIErS.........ccovcvevvicveeieesieee e ...37,937,913 11,332,062) 219,476,767
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAGE..........cccvieveiiciniiececte et vesnsens | crevsseresenenes 7,077,756 | oo, ..41,937,037
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... 705,883,971) .5,979,872,484
5301.  Unrealized change in funds withheld on derivatives...... 34,090,008) ...(254,270,712)
5302.  Surplus adjustment to reset UNASSIGNEA fUNGS............cccevivrriiiiieieiceee ettt sssansnes | eevessessssssessessesssseseenes 0 ....430,720,961
5303.  Voluntary reserve adjustment............cccoeveeerieeieeeiecenns .0 ...(400,000,000)
5398.  Summary of remaining write-ins for Line 53 from oVErflow PAgE............coevirireiiicieiiceiees e sines | ereresisesss s 01.. e (11,787,275)
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 34,090,008) | ...oovererrrrerinreneinrienene0 | i (235,337,026)
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEBINSUIANCE. ..ottt ssesnsents | sensesseses 1,305,812,690 | ............ 1,070,480,168 | ............ 5,026,162,306
2. Netinvestment income... 575,046,248 ...887,134,565 ..2,714,836,245
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt 772,702,139 | e 800,289,522 | ............ 3,273,604,890
4, Total (LINES 1 TOUGN 3)...eovivviiieiicie sttt bbbttt | enssnssan 2,653,561,077 | ............ 2,757,904,255 | .......... 11,014,603,441
5. Benefit and 10SS related PAYMENLS.........cciiiieiieiiiieie ettt sensenae | sressesneas 4,237,139,858 | ............ 3,449,415,367 | .......... 13,571,712,347
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvevcveeieevecvrerrieriens | cvereians (1,704,473,826) | ........... (1,600,832,708) | ........... (5,859,839,447)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........ccvirereieicinisieesees s | covereinnsens (246,802,093) | ....coovvvee 528,753,048 | ............ 1,392,079,425
8. Dividends paid t0 POICYNOIAETS. .........cevurereiiiriieieiscisie ettt et essntensennes | sesesseessnssessenns (888,891) | ..vrvererrerienne (414,197) | oo 4,567,315
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 678,324 (420,919,918)
10. Total (Lines 5 through 9) .2,285,044,295 | ............ 2,377,599,834 | .......... 8,687,599,722
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoeuiririieiiieiiceeiee et bes e esae s b ssnnaens | evesssessesens 368,516,782 | ...ccovueeee 380,304,421 | ............ 2,327,003,719
CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:

120 BONAS. ..ottt ettt | sesesbineeas 3,272,570,194 | ............ 3,016,116,048 | .......... 13,348,323,782

12.2 Stocks 5,503,670 1,853,224 | ............... 626,796,592

12.3 Mortgage loans 156,711,189 | e 74,402,425 | 630,087,748

124 REAIESIALE. ...veoeeeee bbb | et 725,090 | cooocveririerienieeieens (0 R 4,500

12.5  Other INVESIEA @SSELS........uiiuiieciicii ettt bbb | crnssnssnees 116,533,067 | ...oovvvenven. 135,394,162 | ....ccooouc.. 628,035,598

12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............cc.ccveevveeeeeneeeceseeiees | e 338,080 | .cvverirrinnn 4,153,188 | oo 9,821,052

12.7  MISCEIIANEOUS PrOCEEUS. .......ovvecveiiiieiiciiiite ittt ss bbb bbbt b s ns s entens | ersebssasaens (592,089,573)| ....cevuven (254,528,254) | ............ 1,516,665,122

12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt sesss s ssssessessssenes | evessessnes 2,960,291,717 | ............ 2,977,390,793 | .......... 16,759,734,394
13.  Cost of investments acquired (long-term only):

1311 BONAS...o.vvoiveiieieie ittt | sasessineees 2,530,525,990 | ..o 2,056,204,240 | .......... 13,495,907,426

1312 SHOCKS .ottt | Shnesens e eees 8,103,172 | oo 6,998,933 | ..o 100,908,105

13.3 MOMGAGE I08NS........covireiiiieiie ettt sttt | srnssnssnnes 441,067,833 | ..coovveennne 395,682,441 | ........... 1,266,913,480

134 REAIESIALE.......cveiceceic ettt s st ss et tntes | stsstentesietentessebetensensenen | stesetentensesnsensense s nsantente | estensessesnt st s et en et

13.5  Other NVESIEA @SSELS..........ovuiiecieciicicii sttt | snssnssessaens 55,274,681 | ...covvvvvnee. 94,147,934 | ............... 540,646,022

13.6  MiSCEllANEOUS @PPIICALIONS. .......cvveiriirieieiicieiieie sttt es s snsensesebnts | eressnsassans 254,831,123 | ..o 180,513,016 | ............ 3,855,103,795

13.7 Total investments acquired (Lines 13.1 to 13.6)... .3,289,802,799 2,733,546,564 .19,259,478,828
14.  Netincrease or (decrease) in contract [0ans and PremMiUM NOLES..........cviuerereiiiniereiessese s ssessssssses | sressesssssssesesees 525,464 | ...covverrrnn. (2,511,285) | ...ooverree. 13,613,558
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (330,036,546) | ..vevvenvenee 246,355,514 | ........... (2,513,357,992)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):

16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes

16.2 Capital and paid in SUrplUs, 1SS treaSUNY SLOCK...........cccceiiieiiicieieccesecee et sesesees | evssssessssesessssesesessesened 0 [ e (01 I 1,300,000,000

16.3 BOIMOWEA fUNGS.......ocviecveiiccicicet ettt ettt bbb s s sa s st ssesntanses | sbessessesssessessessssssssssessess | stesssessessessssssessesssssssanss | esbessessessssssessessnsantesnsas

16.4 Net deposits on deposit-type contracts and other insurance iabilities..............c.vevevreereevecreeeeeeseeeeeeeens | cverriieiinens (18,384,404) | ................ (18,723,057) | .............. (128,319,501)

16.5 Dividends to stockholders

16.6  Other cash provided (PPHEA)..........cvuuevererrrriuerierierieeisseiiei sttt | eesiesiensnens 33,055,137 | .covcvinene (144,526,597 | ....c...... (2,258,244,565)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccovvvennee. 14,670,733 | ............. (163,249,654) | ........... (1,086,564,066)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccevveveeeves | covvrrverernnn. 53,150,969 | ....cccoev.. 463,410,281 | ........... (1,272,918,339)
19. Cash, cash equivalents and short-term investments:

191 BEGINNMING Of YEAN.......vuuiieeiiriieiiesiesies sttt sttt ss st enstns | sbsesssnsses 1,170,125,098 | ............ 2,443,043,437 | ............ 2,443,043,437

19.2 End of period (LINE 18 PIUS LINE 19.1)....curiuriiriiriieeieiieeieeeseiisesie sttt ssssssssens | sesesssneens 1,223,276,067 | ............ 2,906,453,718 | ............ 1,170,125,098

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001  Security exchanges ....143,934,101 176,487,709 | .......c..c.. 720,068,239
20.0002  Mortgage loan refinancings 16,000,000 | ...oovvrrennenn 82,419,406
20.0003  Joint venture distribution paid in the form of securities 1,696,016 | ..covvvrnee, 6,868,755
20.0004  Capitalized interest on bonds............ccoceveeveerreeeieriririrennns 3,233,108 ..2,847,569 | ..... 12,764,449
20.0005 Other invested assets adjustment to negative book value.... 89,748 | e 277,345
20.0006  Reinsurance NOVAtioNS..........cvueereereureererereereeserneneeneens 6,707,981,276 | ..... ...6,707,981,276
20.0007  Initial reinSUranNCe COMMISSIONS.........cevireueiireisieieiessressissesessssessssssesessssessssssesssesssssessssssessssssessssesessnsssessssnsens | sosesessssesessssesessnsessssnsnsQ | ervssessssssesessssesssissessnn (0] I 1,315,596,187
20.0008  SUIPIUS NOLE FOFGIVENESS. ....eurvrerererrerireeeireesnessseses st sassesessessssssessesssssssssesssssessessssssssessesssssesssnsssssessessensessesss | nessessssssnssessesssnssnssessssd | wonnenessessmnssesssssesssnssenssQ | seessnsennenns 750,000,000
20.0009  Capital contributions ..739,830,850
20.0010  Surplus adjustment to reset UNASSIGNEA fUNDS.............ccvivriveieiiciieic et sessssessesssens | sesessnssssessssessessseeseensQ | erveresieresiesisssesesnrenns0) [ e 430,720,961
20.0011  Voluntary reServe adjUSIMENT............ccoruriiuririrreeneere e esesssesseeessesssessessesssessessesssessessesssssssssssesssessessesssnsss | nessesssssssssessesssessessensned | coneenseessnnsssesnssenssnssnnssQ | ceeesnsesnenns 400,000,000
20.0012  Reinsurance recapture ..293,079,940
20.0013  Initial reinsurance funds WIthEId..............cccvueviiiviiieiciecece et sessesssenns | sessesiesessessesssesssssnesnsQ) | veveereeesisseeseesseseeensss | eoeiesieiiennd 67,522,191
20.0014  Prior period @diUSIMENLS............cccceiuiiriiiriieieeeteeeiee ettt sssssse s ssstessesesssssssessesssssnes | sensessessssessssessesssssnsenssQ) | veveereesesisseeseessneseesensss | eeeseseesinnns 18,134,530
20.0015  Prior period adjustment - taxes............. ..6,347,255
20.0016  Transfer of mortgage 10ans t0 real EStAL............cccevcveiveiciciese et ssssssenes | sensessesssssessssssesssssnennsQ) | evveressnssesesneseensn | e 838,267
20.0017  Other invested assets sales offset to NII... 159,248
20.0018  LOSS ON fIXEA @SSEES.......c.oeevevreceeeieets ettt ettt ss sttt senssass st snssasssnsnsssnsesesnsnssssnsnsens | evensessssnssensnsesessnsnssnsnsQ | vevereesrenieesensessenseees0 | ceereresrerenenesenens 74,986
20.0019  Other invested asset purchases offSet 10 Nil.............ccccueiiiriirieicceee e ssssesessssenes | seevsssesesessssssessesenenssQ) | cevvesiesssseiesnieneens 192 | e 152
20.0020  Other invested assets sales offset t0 reCeIVADIE.........ccocciviicieicees s sssissesssesssssneenes | sveserssrsssesssssssenensereensd | corieriersnrnn 289,812,864 | oveevcriiiiiercssisiiera, 0
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Statement as of March 31, 2018 of the Brighthouse Life Insurance Company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year PriorZYear Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 568,397,869 | ....cooverrerrrirriinenens 612,596,040 | .....oocveerrirrin 2,443,657,060
3. Ordinary individUal @NNUIIES..........cvererieeiereieieeiseeeisissiseess et ssssesessssssssessenes | sesesssssssssessssssessassnes 934,021,913 | oo 945,868,528 | .....ccovevrviririens 3,682,803,596
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. GrOUP lifE INSUIANCE. .. ..curvueeerererrireeineeeiseesseseeess sttt sse st ssessesssssesss | esssessessesssssssssessnsssessesens (720,164) | <oooveeeeereeeereireeeneeene 3,123,519 | e 10,542
8. GrOUD @NNUIIES. .....vvvevveseeeseiisrieieieesiseei st ssnt s | reeessssssenssennseseseens 46,837,468 | .......oovvrreriririeninnne 24235944 | ..o 224,857,870
7o ABH = IOUD ettt | Shreets ettt 37,159 | oo 315,887 | oo 996,840
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ottt | ettt 52,448,041 | ..oooovoerecennne 52,397,910 | .ooovvveececrieries 229,211,004
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11 SUBLOLAL. ...t st | cebi et 1,601,022,286 | .....ooovvverrrrierirns 1,638,537,828 | ..o 6,581,536,912
12, DepPOSIt-tyPE COMIACES.........cviveiveiiiicisicte ettt eaens | srebssssesessssesssessebensesenas 2,048,832 | .o 168,902 | .ooovoviecceeee, 26,437,420
13, TOMAL et | et 1,603,071,118 | ..ovvevecrrcri 1,638,706,730 | ...coovvrrrrcricrinnnn 6,607,974,332

DETAILS OF WRITE-INS

1003.

1098.

1099.

Summary of remaining write-ins for Line 10 from overflow page..........ccccovovvevvririeereennns

Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)......oreierurnrrnresrsissseseessrsseeseesenseens
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1

NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

Brighthouse Life Insurance Company (the “Company”) presents the accompanying financial statements on the basis of
accounting practices prescribed or permitted (“DE SAP”) by the State of Delaware (“Delaware”) Department of Insurance
(the “Department”).

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

Delaware 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 (loss) and capital and
surplus between DE SAP and NAIC SAP is as follows:

Financial
Financial Statement For the Three

SSAP Statement Line Months Ended For the Year Ended
Number Page Number March 31, 2018 December 31, 2017

Net income (loss), DE SAP $ (338,265,169)  $ (424,848,073)

State prescribed practices: NONE — —

State permitted practices: NONE — —

Net income (loss), NAIC SAP $ (338,265,169)  § (424,848,073)
March 31, 2018 December 31, 2017

Statutory capital and surplus, DE SAP $ 5,578,448,330 $ 5,594,289,759

State prescribed practices: NONE — —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 5,578,448,330 $ 5,594,289,759

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

B. No significant change.

C. Accounting Policy

(1-5)
(6)

No significant change.

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.

(7-13) No significant change.

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

No significant change.
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3. Business Combinations and Goodwill

No significant change.

4. Discontinued Operations

No significant change.

5. Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

(1-4) No significant change.

(5) The Company’s investment in impaired loans with or without allowance for credit losses, were as follows:

Residential

Commercial

Farm

Insured

All Other

Insured

All Other

Mezzanine

Total

a. March 31, 2018

—_

. With allowance for credit losses $
. No allowance for credit losses
. Total (1+2)

. Subject to a participating or co-

lender mortgage loan agreement
for which the reporting entity is
restricted  from  unilaterally
foreclosing on the mortgage loan

b. December 31,2017

1

. With allowance for credit losses $
2. No allowance for credit losses
3.
4

. Subject to a participating or co-

Total (1+2)

lender mortgage loan agreement
for which the reporting entity is
restricted  from  unilaterally
foreclosing on the mortgage loan

—

$ _
$ 7,425,627
$ 7,425,627

$ 6,080,700
$ 6,080,700

(6) The Company’s investment in impaired and nonaccrual loans was as follows:

Farm

Residential

Commercial

Insured

All Other

Insured

All Other

Mezzanine

$ _
$ 7,425,627
$ 7,425,627

$ _
$ 6,080,700
$ 6,080,700

Total

a. March 31, 2018

1.

Average recorded
investment $

Interest income
recognized $

Recorded investment on
nonaccrual status $

Amount of interest

income recognized using

a cash-basis method of
accounting $

b. December 31,2017

1.

Average recorded
investment $

Interest income
recognized $

Recorded investment on
nonaccrual status $

Amount of interest

income recognized using

a cash-basis method of
accounting $

(7) No significant change.

3,376,582 §
97,390 §

26,183,693 §

2,402 §

3,928,423 §
231,229 $

32,285,930 $

10,622 §

(8) The Company’s derecognized mortgage loans as a result of foreclosure, were as follows:

2018

2017

Aggregate amount of mortgage loans derecognized $

Real estate collateral recognized

Other collateral recognized

Receivables recognized from a government guarantee of

the foreclosed mortgage loan

(9) No significant change.
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B. Debt Restructuring

2018 2017
(1) The total recorded investments in restructured loans $ 1,000,517 $ 1,301,374
(2) The realized capital losses related to these loans $ 169,218 $ 49,250
(3) Total contractual commitments to extend credit to debtors owing
receivables whose terms have been modified in troubled debt
restructurings $ — S —

(4) No significant change.
C. No significant change.
D. Loan-backed Securities
(1) Prepayment assumptions were obtained from published broker dealer values and internal estimates.

(2) a. The Company did not recognize any OTTI on the basis of the intent to sell during the three months ended
March 31, 2018.

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 three months ended
March 31, 2018.

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).

(3) As of March 31, 2018, the Company has not recognized OTTI on its loan-backed securities based on cash flow
analysis.

(4) At March 31, 2018, 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 $ 83,620,386
2. 12 Months or Longer $ 52,163,619

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 4,243,182,226
2. 12 Months or Longer $ 1,030,488,059

(5) 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 and structured 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 or structured 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

(1-2) No significant change.
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(3) Collateral received
The Company participates in a securities lending program as discussed in Note 17.
a. The aggregate amount of collateral received as of March 31, 2018, was as follows:

1. The Company did not have any cash collateral received from repurchase agreements.

2. Securities Lending Fair Value
Open $ 1,253,217,813
30 days or less 1,413,504,121
31 to 60 days 598,715,658
61 to 90 days 511,133,263
Greater than 90 days —
Sub Total $ 3,776,570,855
Securities received 41,761,579
Total collateral received $ 3,818,332,434

(1)  Therelated loaned security could be returned to the Company on the next business day requiring the Company to immediately return the cash collateral.
3. The Company did not have any cash collateral received from dollar repurchase agreements.
b. Asof March 31, 2018, the Company did not have collateral that was sold or repledged.

c. Asthe Company did not have collateral that was sold or repledged, as of March 31, 2018, there is no associated
information about the sources and uses of that collateral.

(4) No significant change.
(5) Collateral Reinvestment
a. The aggregate amount of cash collateral reinvested as of March 31, 2018 was as follows:

1. The Company did not have any cash collateral reinvested from repurchase agreements.

2. Securities Lending Amortized Cost Fair Value
Open $ — $ —
30 days or less 80,388,333 80,390,213
31 to 60 days 39,060,649 39,056,047
61 to 90 days 116,983,297 116,981,840
91 to 120 days 3,499,562 3,501,680
121 to 180 days 17,505,319 17,522,643
181 to 365 days 40,993,360 40,950,725
1 to 2 years 139,091,148 139,229,711
2 to 3 years 347,835,285 346,662,902
Greater than 3 years 2,946,834,801 2,936,793,707
Total Bonds 3,732,191,754 3,721,089,468
Additional collateral reinvested
Common stocks 2,646 2,646
Preferred stocks 15,000,000 15,000,000
Derivatives 8,033,476 9,481,544
Other invested assets 4 4
Cash 43,943,845 43,943,845
Payables, receivables and all other, net (1,041,745) (1,041,745)
Total other 65,938,226 67,386,294
Security collateral received 41,761,579 41,761,579
Grand total reinvestment portfolio and security collateral $ 3,839,891,559 $ 3,830,237,341

Portion of reinvestment portfolio invested in U.S.
Treasury securities, agency securities and certain agency RMBS $ 2,185,598,908 $ 2,163,611,869

3. The Company did not have any cash collateral reinvested from dollar repurchase agreements.
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b. The bonds within the reinvestment programs consist principally of agency RMBS, U.S. government and agency
securities, U.S. and foreign corporate securities, and ABS. If the securities on loan or the structured securities
or corporate securities within the reinvestment portfolio become less liquid, the Company has U.S government
and agency securities within the reinvestment portfolio and the liquidity resources of most of its General Account
available to meet any potential cash demand when securities are returned to the Company.

(6-7) No significant change.

F-I. Repurchase and Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing and as a Sale

The Company did not have any repurchase or reverse repurchase agreements transactions accounted for as secured
borrowing or as a sale as of the three months ended March 31, 2018.

J. Real Estate
(1) No significant change.
(2) a) No significant change.

b) For the three months ended March 31, 2018 and the year ended December 31, 2017, the gain/(loss) on real estate
was $189,064 and $4,500, respectively.

(3-5) No significant change.
K-L. No significant change.

M. Working Capital Finance Investments

The Company had no working capital finance investments during the three months ended March 31, 2018.
N. 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.
0. No significant change.
P.  5* Securities

The Company’s 5* Securities, as of March 31, were as follows:

Number of 5* Securities Aggregate BACV Aggregate Fair Value
Investment 2018 2017 2018 2017 2018 2017
Bonds - AC " 3 4 $ 20,571,497 $ 25572705 S 20,499,542 $ 25,684,446
LB&SS - AC 4 4 2,112,119 2,387,749 2,112,119 2,387,749
Preferred Stock - AC — — — — —
Preferred Stock - FV @ — — — — —
Total 7 8 § 22,683,616 $ 27,960,454 $ 22,611,661 $ 28,072,195

D AC - Amortized Cost
@ FV - Fair Value

No significant change.

Prepayment Penalty and Acceleration Fees

During the three months ended March 31, 2018, the Company had securities sold, redeemed or otherwise disposed of as
a result of a callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate amount
of investment income generated as a result of a prepayment penalty and/or acceleration fee is as follows:

General Account  Separate Account
Number of CUSIPs 26 26
Aggregate Amount of Investment Income $ 9,270,364 $ 2,360,946

6. Joint Ventures, Partnerships and Limited Liability Companies

A. No significant change.

B. The Company recognized write-downs and recorded adjustments totaling $11,146,341 and $24,156,824 on investments
in joint ventures, partnerships and LLCs during the three months ended March 31, 2018 and the year ended December
31, 2017, respectively. Impairments are recognized when a investment’s net asset value or management’s estimate of
value, based on available information, is less than the carrying amount or if, in management’s judgment, the investment
will not be able to absorb prior losses classified as unrealized losses. These losses are deemed to be other than temporary
and the value of these impairments was recorded as a realized loss.
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7. Investment Income

A. No significant change.

B. The total amount excluded was $0 and $1,422,888 as of March 31, 2018 and December 31, 2017, respectively.
8. Derivative Instruments

As of March 31, 2018, there were no significant changes in the Company’s derivative policy or investments other than those
described below.

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 by the Company in connection with its OTC and exchange-traded derivatives

as of:
Cash @ Securities ® Total
March 31, 2018 December 31, 2017 March 31, 2018 December 31, 2017 March 31, 2018 December 31, 2017
Initial Margin:
OTC-cleared $ — 3 — 3 132,078,744  $ 358,555,772 $ 132,078,744  $ 358,555,772
Variation Margin:
OTC-bilateral — — 1,788,600,958 1,521,501,991 1,788,600,958 1,521,501,991
OTC-cleared 228,176,612 381,746,445 — — 228,176,612 381,746,445
Total OTC $ 228,176,612 $ 381,746,445  $ 1,920,679,702  $ 1,880,057,763  § 2,148,856,314 § 2,261,804,208
Initial Margin:
Futures @ $ — 3 — 3 85,950,722  $ 99,374,483  § 85,950,722  $ 99,374,483

M Cash collateral pledged for OTC-cleared is reported in aggregate write-ins for invested assets as cash collateral on derivatives.

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

this collateral.

®  Cash collateral pledged on exchange-traded futures is reported in derivatives within assets and not as a restricted asset.

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

Cash ¥ Securities @ Total

March 31, 2018 December 31, 2017 March 31, 2018 December 31, 2017 March 31, 2018 December 31, 2017

Initial Margin:

OTC-bilateral $ — 8 — 8 120,248,525  § 119,928,452  § 120,248,525  § 119,928,452
Variation Margin:

OTC-bilateral 426,046,000 316,982,055 179,310,827 248,122,197 605,356,827 565,104,252

OTC-cleared 18,957,668 45,007,341 — — 18,957,668 45,007,341
Total OTC $ 445,003,668 § 361,989,396 § 299,559,352 § 368,050,649 § 744,563,020 $ 730,040,045

(" 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.

Certain of the Company’s derivative contracts require premiums to be paid at a series of specified future dates over the life
of the contract or at maturity. The discounted value of these future settled premiums is included in the measurement of the
estimated fair value of each derivative along with all other contractual cash flows.

The table below summarizes the net amount of undiscounted future settled premium payments (receipts), by year, as of
March 31, 2018:

Net
Undiscounted
Future Settled
Premium
Payments
Fiscal Year (Receipts)
2018 $ 446,758,818
2019 453,621,549
2020 1,029,228,881
2021 446,982,495
2022 198,861,665
Thereafter 228,691,921
Total $ 2,804,145,329

Q07.5



statement as of March 31, 2018 of e Brighthouse Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

The following table summarizes the estimated fair value of the Company’s derivatives with future settled premiums and the

estimated fair value impact thereof as of:

March 31, 2018 December 31, 2017

Net undiscounted future premium payments (receipts) $ 2,804,145,329 $
Estimated fair value of derivative net assets (liabilities), including

discounted future premiums $ (1,374,726,746) $
Estimated fair value of derivative net assets (liabilities), excluding

discounted future premiums $ 1,292,962,437 $

9. Income Taxes

A-B. No significant change.

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

2,877,887,263
(1,423,868,663)

1,328,613,870

March 31, 2018 December 31, 2017
Federal $ (84,948,767) $ 643,879,128
Foreign 69,247 18,167,442
Subtotal (84,879,520) 662,046,570

Federal income tax on net capital gains/(losses) —

(856,437,870)

Federal and foreign income taxes incurred $ (84,879,520) $

(194,391,300)
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The changes in the main components of deferred income tax amounts were as follows:

March 31, 2018 December 31, 2017 Change
DTA:
Ordinary:
Discounting of unpaid losses — 3 — 3 —
Unearned premium reserve — — —
Policyholder reserves 926,760,444 919,353,054 7,407,390
Investments — — —
Deferred acquisition costs 202,932,891 202,785,738 147,153
Policyholder dividends accrual — — —
Fixed assets — — —
Compensation and benefits accrual 4,666,259 4,727,006 (60,747)
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward 386,392,798 280,416,666 105,976,132
Tax credit carryforwards 115,143,815 194,643,644 (79,499,829)
Other (including items <5% of total ordinary tax assets) 52,941,128 46,520,365 6,420,763
Ceding commissions 112,971,055 112,971,055 —
Nonadmitted assets 5,254,570 4,867,204 387,366
Tax intangibles 75,408,316 84,216,692 (8,808,376)
Unrealized capital gains (losses) 1,009,874,904 1,053,648,388 (43,773,484)
Subtotal 2,892,346,180 2,904,149,812 (11,803,632)
Statutory valuation allowance adjustment (11,296,563) (11,296,563) —
Nonadmitted (1,271,191,858) (1,396,812,750) 125,620,892
Admitted ordinary DTA 1,609,857,759 1,496,040,499 113,817,260
Capital:
Investments 345,702,843 225,152,227 120,550,616
Net capital loss carryforward — — —
Real estate — — —
Other (including items <5% of total capital tax assets) — — —
Subtotal 345,702,843 225,152,227 120,550,616
Statutory valuation allowance adjustment — — —
Nonadmitted (345,702,843) (225,152,227) (120,550,616)
Admitted capital DTA — — —
Admitted DTA 1,609,857,759  $ 1,496,040,499 § 113,817,260
DTL:
Ordinary
Investments (803,242,933) $ (711,924,227) $ (91,318,706)

Fixed assets

Deferred and uncollected premiums (69,235,395) (34,458,114) (34,777,281)

Policyholder reserves — — —

Other (including items <5% of total ordinary tax liabilities) — — —

Other liabilities (9,088,692) (8,860,163) (228,529)

Separate Account adjustments (666,994) (11,108,003) 10,441,009
Subtotal (882,234,014) (766,350,507) (115,883,507)

Capital:
Investments — — —

Real estate
Other (including items <5% of total capital tax liabilities)
Subtotal

DTL $ (882,234,014) $ (766,350,507) $ (115,883,507)
Net DTA/ (DTL) $ 727,623,745 $ 729,689,992 $ (2,066,247)
Change in nonadmitted DTA (5,070,276)

Tax effect of unrealized gains (losses) 52,835,382
Income tax effect of change in unrealized gains (losses) (9,061,901)

Change innet DTA  § 36,636,958

Q07.7



statement as of March 31, 2018 of e Brighthouse Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

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:

March 31, 2018
124,978,363
(219,018,837)

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $

Net realized capital gains (losses) @ 21%

Tax effect of:

Nondeductible Expenses 336

Change in nonadmitted assets (387,366)
Tax exempt income (430,679)
Interest maintenance reserve (2,483,884)
SSAP 61 (3,929,644)
Other (4,646,246)
Tax credits (4,969,790)
Separate Account dividend received deduction (10,628,731)

Total statutory income taxes (benefit) $ (121,516,478)
Federal and foreign income taxes incurred including tax on realized capital gains $ (84,879,520)
Change in net DTA (36,636,958)
Total statutory income taxes (benefit) $ (121,516,478)

E-G. No significant change.
10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties
No significant change.
11. Debt

A. No significant change.

Federal Home Loan Bank Agreements

(1) The Company is amember of the FHLB of Pittsburgh. Through its membership, the Company has conducted business
activity (borrowings) with the FHLB. The Company is also a member of FHLBs of Boston and Des Moines. At
March 31,2018, the Company holds stock of the FHLB of Boston, Des Moines and Pittsburgh and maintains advances
with each of these FHLBs. Itis part of the Company’s strategy to utilize these funds as a source of contingent liquidity
as well as for spread margin businesses. The Company has determined the actual or estimated maximum borrowing
capacity as $17,266,166,796. The Company calculated this amount in accordance with FHLB of Pittsburgh regulatory
and or FHLB specific borrowing limits.

(2) FHLB Capital Stock

a. The Company’s aggregate total for FHLB capital stock was as follows at:

March 31, 2018

General Separate
Total Account Account
Membership stock - Class A $ — 3 — 3
Membership stock - Class B 36,717,400 36,717,400
Activity stock 33,050,000 33,050,000
Excess stock — —
Aggregate total $ 69,767,400 $ 69,767,400 $
Actual or estimated borrowing capacity as determined by
the insurer 17,266,166,796  $ 17,266,166,796  $
December 31, 2017
General Separate
Total Account Account
Membership stock - Class A $ — — 3
Membership stock - Class B 36,717,400 36,717,400
Activity stock 34,050,000 34,050,000
Excess stock — —
Aggregate total $ 70,767,400 $ 70,767,400 $
Actual or estimated borrowing capacity as determined by
the insurer 17,605,172,576  $ 17,605,172,576  $
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b. The Company’s membership stock (Class A and B) eligible for redemption at March 31, 2018 was as follows:

6 Months to
Not Eligible for  Less Than 6 Less Than 1 1 to Less
Total Redemption Months Year Than 3 Years 3 to 5 Years
Membership stock
Class A $ — § — — 3 — — $ —
Class B $ 36,717,400 $ 36,717,400 $ — 3 — 3 — 3 —
(3) The Company’s collateral pledged to FHLB was as follows:
a. Amount pledged as of:
March 31, 2018
Aggregate Total
Fair Value Carrying Value Borrowing
Total collateral pledged - total General and Separate Accounts $ 1,887,825420 § 1,825,775,868 § 595,000,000
Total collateral pledged - General Account $ 1,887,825420 $ 1,825,775,868 § 595,000,000
Total collateral pledged - Separate Account $ — — 3 —
December 31, 2017
Total collateral pledged - General and Separate Accounts $ 945,630,497 $ 877,026,710 $ 595,000,000
b. Maximum amount pledged during the reporting period ended:
March 31, 2018
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Maximum collateral pledged - total General and Separate
Accounts $ 1,939,493,065 $ 1875745287 $ 595,000,000
2. Maximum collateral pledged - General Account $ 1,939,493,065 $ 1,875,745287 $ 595,000,000
3. Maximum collateral pledged - Separate Account $ — 8 — 3 —
December 31, 2017
4. Maximum collateral pledged - total General and Separate
Accounts $  2,516,258,847 §  2,379,548,643 $ 645,000,000
(4) The Company’s borrowing from FHLB was as follows:
a.  Amount borrowed as of:
March 31, 2018
Funding Agreements
Total General Account  Separate Account Reserves Established
Debt $ — 8 — 8 — 3 —
Funding agreements 595,000,000 595,000,000 — 45,000,000
Other — — — —
Aggregate total $ 595,000,000 $ 595,000,000 $ — 45,000,000
December 31, 2017
Funding Agreements
Total General Account  Separate Account Reserves Established
Debt $ — 3 — — 5 —
Funding agreements 595,000,000 595,000,000 — 45,000,000
Other — — — —
Aggregate total $ 595,000,000 $ 595,000,000 $ — 45,000,000
b. Maximum amount borrowed during the reporting period ended:
March 31, 2018
Total General Account Separate Account
Debt $ — S — 3 —
Funding agreements 595,000,000 595,000,000 —
Other — — —
Aggregate total $ 595,000,000 § 595,000,000 $ —
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c. FHLB - Prepayment Obligations:

Does the company have prepayment obligations under the following
arrangement (yes/no)?

Debt —
Funding agreements no
Other —

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

As of March 31, 2018, the Company did not sponsor any retirement plans, deferred compensation plans, postemployment
benefit plans or other postretirement plans.

13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations
(1-9) No significant change.

(10) The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(608,615,867) at
March 31, 2018.

(11-13) No significant change.
14. Liabilities, Contingencies and Assessments
A-E. No significant change.

F. All Other Contingencies
Uncollectible Premium Receivables

The Company had admitted assets of $82,841,338 and $67,392,393 at March 31, 2018 and December 31, 2017,
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.

Assumptive Reinsurance Agreement

The Company entered into an assumptive reinsurance agreement with The Travelers Indemnity Company on December
14,2007. As part of this agreement, the Company has guaranteed the benefits provided under the workers compensation
policies covered by the reinsurance agreement. This guarantee is triggered if The Travelers Indemnity Company is unable
to fulfill its obligations in accordance with the terms of the reinsurance agreement. The reserves associated with the
reinsured policies were $670,030,092 as of March 31, 2018. The Company does not hold any collateral related to this
guarantee.

Litigation

The Company is a defendant in a number of litigation matters. In some of the matters, large and/or indeterminate amounts,
including punitive and treble damages, are sought. Modern pleading practice in the U.S. permits considerable variation
in the assertion of monetary damages or other relief. Jurisdictions may permit claimants not to specify the monetary
damages sought or may permit claimants to state only that the amount sought is sufficient to invoke the jurisdiction of
the trial court. In addition, jurisdictions may permit plaintiffs to allege monetary damages in amounts well exceeding
reasonably possible verdicts in the jurisdiction for similar matters. This variability in pleadings, together with the actual
experience of the Company in litigating or resolving through settlement numerous claims over an extended period of
time, demonstrates to management that the monetary relief which may be specified in a lawsuit or claim bears little
relevance to its merits or disposition value.

Due to the vagaries of litigation, the outcome of a litigation matter and the amount or range of potential loss at particular
points in time may normally be difficult to ascertain. Uncertainties can include how fact finders will evaluate documentary
evidence and the credibility and effectiveness of witness testimony, and how trial and appellate courts will apply the law
in the context of the pleadings or evidence presented, whether by motion practice, or at trial or on appeal. Disposition
valuations are also subject to the uncertainty of how opposing parties and their counsel will themselves view the relevant
evidence and applicable law.

The Company establishes liabilities for litigation and regulatory loss contingencies when it is probable that a loss has
been incurred and the amount of the loss can be reasonably estimated. It is possible that some matters could require the
Company to pay damages or make other expenditures or establish accruals in amounts that could not be reasonably
estimated at March 31, 2018.

Matters as to Which an Estimate Can Be Made. For some loss contingency matters, the Company is able to estimate a
reasonably possible range of loss. For such matters where a loss is believed to be reasonably possible, but not probable,
no accrual has been made. As of March 31, 2018, the aggregate range of reasonably possible losses in excess of amounts
accrued for these matters was not material for the Company.
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Matters as to Which an Estimate Cannot Be Made. For other matters, the Company is not currently able to estimate the
reasonably possible loss or range of loss. The Company is often unable to estimate the possible loss or range of loss until
developments in such matters have provided sufficient information to support an assessment of the range of possible loss,
such as quantification of a damage demand from plaintiffs, discovery from other parties and investigation of factual
allegations, rulings by the court on motions or appeals, analysis by experts, and the progress of settlement negotiations.
On a quarterly and annual basis, the Company reviews relevant information with respect to litigation contingencies and
updates its accruals, disclosures and estimates of reasonably possible losses or ranges of loss based on such reviews.

Sales Practice Claims. Over the past several years, the Company has faced claims and regulatory inquiries and
investigations, alleging improper marketing or sales of individual life insurance policies, annuities, or other products.
The Company continues to defend vigorously against the claims in these matters. The Company believes adequate
provision has been made in its consolidated financial statements for all probable and reasonably estimable losses for sales
practices matters.

Unclaimed Property Litigation. Total Asset Recovery Services, LLC on its own behalf and on behalf of the State of New
York v. Brighthouse Financial, Inc. et al. (Supreme Court, New York County, NY, second amended complaint filed
November 17,2017). Total Asset Recovery Services, LLC (the “Relator”) has brought a qui tam action against Brighthouse
Financial, Inc., and its subsidiaries and affiliates, under the New York False Claims Act seeking to recover damages on
behalf of the State of New York. The action originally was filed under seal on or about December 3, 2010. The State of
New York declined to intervene in this action and the Relator is now prosecuting the action. The Relator alleges that from
on or about April 1, 1986 and continuing annually through on or about September 10, 2017, the defendants violated New
York State Finance Law Section 189 (1)(g) by failing to timely report and deliver unclaimed insurance property to the
State of New York. The Relator is seeking, among other things, treble damages, penalties, expenses and attorneys' fees
and prejudgment interest. No specific dollar amount of damages is specified by the Relator who also is suing numerous
insurance companies and John Doe defendants. Brighthouse Financial, Inc. has filed a motion to dismiss. The Brighthouse
defendants intend to defend this action vigorously.

Summary. Various litigation, claims and assessments against the Company, in addition to those discussed previously and
those otherwise provided for in the Company’s consolidated 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, investor and taxpayer.
Further, state insurance regulatory authorities 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
No significant change.

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:

Assets Liabilities
March 31, 2018 December 31, 2017 March 31, 2018 December 31, 2017
Swaps $ 1,131,247,740 $ 2,131,428,235 § 46,562,406 $ 147,964,356
Futures — — — —
Options — — — —
Total $ 1,131,247,740 $ 2,131,428,235 § 46,562,406 $ 147,964,356

(2) No significant change.

(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
International Swaps and Derivatives Association, Inc. (“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.
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“4)

The Company’s OTC-cleared derivatives are affected through central clearing counterparties and its exchange-traded
derivatives are affected through regulated exchanges. 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 $29,726,593 and
$52,950,283 at March 31, 2018 and December 31, 2017, respectively.

AtMarch 31, 2018 and December 31, 2017, the estimated fair value of collateral consisting of various securities received
by the Company on its OTC-bilateral derivatives as variation margin was $179,310,827 and $248,122,197, respectively.
The Company also received, as initial margin on its OTC-bilateral derivatives, various securities with an estimated fair
value of $120,248,525 and $119,928,452 at March 31, 2018 and December 31, 2017, respectively. Securities collateral
received was held in separate custodial accounts and is not reflected in the financial statements. The collateral agreements
between the Company and the counterparties apply to derivatives held by both the General Account and Separate Accounts.

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

A.

B.

No significant change.
Transfer and Servicing of Financial Assets

The Company participates in a securities lending program whereby securities, which are included in invested assets, are
loaned to third parties, primarily brokerage firms and commercial banks. The Company generally accepts collateral of
102% of the fair value of the loaned securities to be separately maintained as collateral for the loans. The Company is
liable for the return of the cash collateral under its control to its counterparties.

Securities with a cost or amortized cost of $3,278,704,597 and an estimated fair value of $3,765,740,727 were on loan
under the securities lending program at March 31, 2018. The Company was liable for cash collateral under its control of
$3,776,570,855 at March 31, 2018.

Additionally, in order to satisfy the above mentioned collateral requirements, the Company holds security collateral over
which it does not have exclusive control. Therefore, the Company’s share of this collateral, totaling $41,761,579 at
March 31, 2018, which may not be sold or repledged unless the counterparty is in default, is not reflected in the
accompanying financial statements.

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 quarter ended
March 31, 2018.

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

No significant change.

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

No significant change.
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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:
March 31, 2018
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Bonds
Industrial & Miscellaneous $ — 3 — 3 1,731,673  $ 1,731,673
Common stocks
Industrial & Miscellaneous " 14,482,495 69,767,400 6,325,192 90,575,087
Derivative assets ®
Interest rate — 813,362,057 — 813,362,057
Foreign currency exchange rate — 49,075,019 — 49,075,019
Equity market — 1,038,249,376 146,024,258 1,184,273,634
Total derivative assets — 1,900,686,452 146,024,258 2,046,710,710
Separate Account assets 692,865,316 102,137,626,473 43,369,298 102,873,861,087
Total assets $ 707,347,811 $ 104,108,080,325 $ 197,450,421 $ 105,012,878,557
Liabilities
Derivative liabilities )
Interest rate $ — 3 1,197,535,143  § — 3 1,197,535,143
Foreign currency exchange rate — 25,253,233 — 25,253,233
Credit — 610,724 — 610,724
Equity market — 1,560,070,798 429,014,918 1,989,085,716
Total derivative liabilities — 2,783,469,898 429,014,918 3,212,484,816
Separate Account liabilities — 21,678 — 21,678
Total liabilities $ — 3 2,783.491,576 $ 429,014,918 § 3,212,506,494

)

@

©)

Common stocks 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 (e.g. affiliated common stocks carried at

underlying equity, etc.).

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 replication
synthetic asset transactions. Futures are excluded from the amounts above because they are valued at the amount of cash deposits posted to
futures exchanges for initial margin. The amounts are presented gross in the table above to reflect the presentation in the Statutory Statements
of Assets, Liabilities, Surplus and Other Funds; but, the amounts are presented net for purposes of the rollforward in the following table.

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 March 31,2018, transfers between Levels 1 and 2 were not significant. Transfers between levels
are assumed to occur at the beginning of the annual period.
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(2) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

Rollforward Table — Level 3 Assets and Liabilities

A rollforward of the estimated fair value measurements for all assets and liabilities measured and reported at estimated
fair value using significant unobservable (Level 3) inputs for their respective time periods was as follows:

Estimated Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Total Gains
and
Losses
Total Gains included
Balance, Transfer Transfer and Losses in Capital Balance,
January 1, into ut of included in and March 31,
2018 Level3®  Level3”  Net Income @ Surplus Purchases © Sales ¥ Issuances®  Settlements © 2018
Assets
Bonds - Industrial &
miscellaneous $ 2,103 $1,731,658 § — S — 3 (2,088) $ — 3 — S — 3 — $ 1,731,673
Common stocks -
Industrial &
miscellaneous 6,038,911 — — — 286,281 — — — — 6,325,192
Derivatives - Equity
market @ (289,585,609) — — (1,365,548) 7,960,497 — — — — (282,990,660)
Separate Account assets 36,304,136 210,918 (201,988) 257,879 (616,759) 9,404,640 (1,085,122) 3,923 (908,329) 43,369,298
Total $(247,240,459) $1,942,576  $ (201,988) $ (1,107,669) $ 7,627,931 $ 9,404,640  $(1,085,122) $ 3,923 § (908,329)  $(231,564,497)

M Bonds and perpetual preferred stocks that were measured at amortized cost at the beginning of the period, but were measured at estimated fair

value at the end of the period, as estimated fair value was less than amortized cost at the end of the period, are reported within transfer into
Level 3 column. Bonds and perpetual preferred stocks that were measured at estimated fair value at the beginning of the period, as estimated
fair value was less than amortized cost at the beginning of the period, but were measured at amortized cost at the end of the period, as estimated
fair value was greater than amortized cost at the end of the period - are reported within transfer out of Level 3 column.

@ Interest and dividend accruals, as well as cash interest coupons and dividends received, are excluded from the rollforward.

® " The amount reported within purchases, sales, issuances and settlements is the purchase/issuance price (for purchases and issuances) and the

sales/settlement proceeds (for sales and settlements) based upon the actual date purchased/issued or sold/settled.

@ Derivative and Separate Account assets and liabilities are presented net for purposes of the rollforward.

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
asignificant increase in market activity, a specific event or one or more significant input(s) becoming observable. Transfers
between levels are assumed to occur at the beginning of the annual reporting period.

During the three months ended March 31, 2018, transfers into Level 3, for Separate Accounts of $210,918 resulted
primarily from current market conditions characterized by a lack of trading activity and decreased liquidity. These current
market conditions have resulted in decreased transparency of valuations and an increased use of broker quotations and
unobservable inputs to determine estimated fair value.

During the three months ended March 31, 2018, transfers out of Level 3, for Separate Accounts of $(201,988) resulted
primarily from increased transparency of: (i) new issuances which, subsequent to issuance and establishment of trading
activity, became priced by pricing services and (ii) existing issuances for which the Company, over time, was able to
corroborate with pricing received from independent pricing services with observable inputs or increases in market
activity.

(3) Transfers between levels are assumed to occur at the beginning of the annual reporting period.
(4) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

When developing estimated fair values, the Company considers three broad valuation techniques: (i) the market approach,
(i1) the income approach, and (iii) the cost 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 assets and liabilities measured at estimated fair value into a three-level hierarchy, based on the
significant input with the lowest level in its valuation. The input levels are as follows:

Level 1  Unadjusted quoted prices in active markets for identical assets or liabilities. The Company defines active
markets based on average trading volume for equity securities. The size of the bid/ask spread is used as an
indicator of market activity for fixed maturity securities.

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 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
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 or liabilities. Unobservable inputs reflect the reporting entity’s own
assumptions about the assumptions that market participants would use in pricing the asset or liability.
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Determination of Fair Value

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.

In general, investments classified within Level 3 use many of the same valuation technique 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.

Bonds: For bonds classified as Level 2 assets, estimated fair values are determined using an income approach. The
estimated fair value is determined using third-party commercial pricing services, with the primary inputs being quoted
prices in markets that are not active, benchmark yields, spreads off benchmark yields, new issuances, issuer rating, trades
of identical or comparable securities, or duration for Level 2 assets. Privately-placed securities are valued using the
additional key inputs: market yield curve, call provisions, observable prices and spreads for similar public or private
securities that incorporate the credit quality and industry sector of the issuer, and delta spread adjustments to reflect
specific credit-related issues. Loan-backed securities are valued using the additional key inputs: expected prepayment
speeds and volumes, current and forecasted loss severity, ratings, geographic region, weighted average coupon and
weighted average maturity, average delinquency rates and debt-service coverage ratios. Other issuance-specific
information is also used, including, but not limited to; collateral type, structure of the security, vintage of the loans,
payment terms of the underlying asset, payment priority within tranche, and deal performance.

For bonds classified as Level 3 assets, estimated fair values are determined using a market approach. The estimated fair
value is determined using matrix pricing or consensus pricing, with the primary inputs being quoted and offered prices.

Common stock: For stock classified as Level 2 or Level 3 assets, estimated fair values are determined using a market or
income approach. The estimated fair value is determined using third-party commercial pricing services, with the primary
input being quoted prices in markets that are not active.

Separate Account Assets: For separate account assets classified as Level 2 assets, estimated fair values are determined
using either a market or income approach. The estimated fair value is determined using third-party commercial pricing
services, with the primary input being quoted securitization market price determined principally by independent pricing
services using observable inputs or quoted prices or reported net asset value (“NAV”) provided by the fund managers.

For separate account assets classified as Level 3, estimated fair values are determined using either a market or income
approach. The estimated fair value is determined using third-party commercial pricing services, with the primary input
being quoted prices in markets that are not active or priced using expected future cash flows and discounting them using
current interest rates for similar investments with similar credit risk.

Derivatives: For derivatives classified as Level 2 or Level 3 assets, estimated fair values are determined using a market
or income approach. For OTC-bilateral derivatives and OTC-cleared derivatives classified as Level 2 assets or liabilities,
estimated fair values are determined using the income approach. Valuations of non-option-based derivatives utilize present
value techniques, whereas valuations of option-based derivatives utilize option pricing models pricing models which are
based on market standard valuation methodologies and a variety of observable inputs.

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. Certain OTC-
bilateral and OTC-cleared derivatives may 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 may involve significant management judgment or estimation. Even though unobservable, these inputs
are based on assumptions deemed appropriate given the circumstances and management believes they are consistent with
what other market participants would use when pricing such instruments.

Most inputs for OTC-bilateral and OTC-cleared derivatives are mid-market inputs but, in certain cases, liquidity
adjustments are made 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.

The credit risk of both the counterparty and the Company are considered in determining the estimated fair value for all
OTC-bilateral and OTC-cleared derivatives, and any potential credit adjustment is based on the net exposure by
counterparty after taking into account the effects of netting agreements and collateral arrangements. The Company values
its OTC-bilateral and OTC-cleared derivatives using standard swap curves which may include a spread to the risk-free
rate, depending upon specific collateral arrangements. This credit spread is appropriate for those parties that execute
trades at pricing levels consistent with similar collateral arrangements. As the Company and its significant derivative
counterparties generally execute trades at such pricing levels and hold sufficient collateral, additional credit risk
adjustments are not currently required in the valuation process. The Company’s ability to consistently execute at such
pricing levels is in part due to the netting agreements and collateral arrangements that are in place with all of its significant
derivative counterparties. An evaluation of the requirement to make additional credit risk adjustments is performed by
the Company each reporting period.

B. The Company provides additional fair value information in Notes 5, 8, 11, 16 and 17.
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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:

March 31, 2018
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)

Assets
Bonds $ 46,773,882,095 § 43,662,044,953 $ 4,564,506,459 § 39,707,395428 $ 2,501,980,208 §$
Preferred stocks 328,501,065 175,638,322 — 43,887,275 284,613,790
Common stock - unaffiliated 90,575,087 90,575,087 14,482,495 69,767,400 6,325,192
Mortgage loans 9,522,629,598 9,405,831,168 — 49,826,707 9,472,802,891
Cash, cash equivalents and short-term investments 1,223,511,471 1,223,276,067 851,424,596 372,086,875 —
Contract loans 1,174,037,229 1,106,645,638 — 748,231,086 425,806,143
Derivative assets " 2,138,755,577 2,163,745,325 — 1,982,608,999 156,146,578
Other invested assets 189,630,267 178,577,122 — 90,334,074 99,296,193
Investment income due and accrued 516,629,641 516,629,641 — 516,629,641 —
Receivables for cash collateral on derivatives 228,176,612 228,176,612 — 228,176,612 —
Separate Account assets 109,320,951,636 109,319,158,421 1,481,911,262 106,299,923,900 1,539,116,474

Total assets $171,507,280,278  $168,070,298,356 $ 6,912,324,812  $150,108,867,997 $ 14,486,087,469 $
Liabilities -
Investment contracts included in:

Reserves for life and health insurance and annuities $ 12,797,620,950  $ 14,829,249205 § — 8 —  $ 12,797,620,950 $

Liability for deposit-type contracts 1,105,254,444 1,102,731,115 — — 1,105,254,444
Derivative liabilities " 3,319,837,276 3,281,439,422 — 2,889,978,451 429,858,825
Payable for collateral under securities loaned and other

transactions 4,223,350,848 4,223,350,848 — 4,223,350,848 —
Investment contracts included in Separate Account liabilities 1,179,992,832 1,179,992,832 — 1,179,992,832 —
Separate Account liabilities 38,751,915 38,751,918 — 38,751,915 —

Total liabilities $ 22,604,808,265 $ 24,655,515340 $ — $ 8332,074,046 $ 14,332,734219 §

December 31, 2017

Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)

Assets
Bonds $ 48,743324,816  § 44,335829,273 $ 6,266,652,051  $ 39,843,785,789 $ 2,632,886,976 $
Preferred stocks 319,007,656 175,638,324 — 43,835,511 275,172,145
Common stock - unaffiliated 91,726,022 91,726,022 14,919,710 70,767,401 6,038,911
Mortgage loans 9,321,793,535 9,117,320,124 — 51,502,763 9,270,290,772
Cash, cash equivalents and short-term investments 1,170,103,773 1,170,125,098 790,010,538 366,861,235 13,232,000
Contract loans 1,184,446,170 1,106,120,174 — 745,905,486 438,540,684
Derivative assets ") 2,308,147,838 2,276,756,732 15,583,074 2,134,196,178 158,368,586
Other invested assets 194,461,693 179,978,317 — 93,795,332 100,666,361
Investment income due and accrued 502,644,630 502,644,630 — 502,644,630 —
Receivables for cash collateral on derivatives 381,746,445 381,746,445 — 381,746,445 —
Separate Account assets 112,291,948,119 112,252,938,583 1,632,107,423 109,399,907,815 1,259,932,881

Total assets $176,509,350,697  $171,590,823,722  $ 8,719,272,796  $153,634,948,585  § 14,155,129,316 §$
Liabilities -
Investment contracts included in:

Reserves for life and health insurance and annuities $ 13,602,095,412  § 15,134,183,571  § — 8 — $ 13,602,095412 $

Liability for deposit-type contracts 1,158,693,300 1,104,768,955 — — 1,158,693,300
Derivative liabilities 3,552,350,691 3,535,294,711 — 3,114,142,846 438,207,845
Payable for collateral under securities loaned and other

transactions 4,153,565,494 4,153,565,494 — 4,153,565,494 —
Investment contracts included in Separate Account liabilities 1,206,190,870 1,206,190,870 — 1,206,190,870 —
Separate Account liabilities 22,795,381 22,795,384 22,795,381 — —

Total liabilities $ 23,695,691,148  $ 25,156,798,985 § 22,795381 $ 8,473,899,210 $ 15,198,996,557 §

W 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

See “A(4) - Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date” above for a
description of the valuation technique(s) and the inputs used in the fair value measurement for Level 2 and Level 3 assets
and liabilities measured and reported at fair value. Incrementally, assets and liabilities not carried at estimated fair value
at the reporting period are described below.

Bonds, Preferred Stock, Common Stock - Unaffiliated, and Cash, Cash Equivalents and Short-term Investments
When available, the estimated fair value for bonds, unaffiliated common stock, and cash, 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.

The estimated fair value for cash approximates carrying value and is classified as Level 1 given the nature of cash.
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The estimated fair value for preferred stock is determined using third-party commercial pricing services, with the primary
input being quoted prices in markets that are not active. Generally, these investments are classified in Level 2 or Level
3. Preferred stock valued using significant observable inputs are classified in Level 2 and those valued using significant
unobservable inputs are classified in Level 3.

For Level 2 and Level 3 assets not carried at estimated fair value at the reporting period, the estimated fair value is
determined using the methodologies described in the above sections titled “Bonds”.

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 observable inputs are classified in Level 2 and those 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 exchange-traded derivatives is determined through the use of quoted market prices. Since the
change in estimated fair value of exchange-traded futures is settled on a daily basis, the estimated fair value of exchange
traded futures equals the pending cash settlement amount, which is the difference between the cumulative variation margin
and cumulative cash settlements. Generally, these derivatives are classified in Level 1. For Level 2 and Level 3 assets
and liabilities not carried at estimated fair value at the reporting period, the estimated fair value is determined using the
methodologies described in the above section titled “Derivatives.”

Other Invested Assets

The estimated fair value of other invested assets is determined using the methodologies as described in the above sections
titled “Bonds, Preferred Stock, Common Stock - Unaffiliated, and Cash, Cash Equivalents and Short-term Investments”
and “Mortgage Loans”, based on the nature of the investment.

Investment Income Due and Accrued

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

Receivables for Cash Collateral on Derivatives

The estimated fair value of receivables for cash collateral on derivatives approximates carrying value as these receivables
are short-term in nature and the Company believes that there is minimal risk of material changes in the credit of the
counterparties. These amounts are generally classified in Level 2.

Investment Contracts Included in Reserves for Life and Health Insurance and Annuities and Liability for Deposit-
Type Contracts

The fair value of investment contracts included in reserves for life and health insurance and annuities and in the liability
for deposit-type contracts are 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.

Payable for Collateral Under Securities Loaned and Other Transactions

The estimated fair value of amounts payable for collateral under securities loaned and other transactions 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. Level 1 assets are comprised of common stock, derivative assets, U.S. Treasury
and agency securities, cash and cash equivalents and short-term investments. Common stock securities are valued based
upon unadjusted quoted prices in active markets that are readily and regularly available. Derivative assets are comprised
of exchange- traded interest rate derivatives (options-based). U.S. Treasury and agency securities are valued based upon
unadjusted quoted prices in active markets that are readily and regularly available. The estimated fair value of cash
equivalents and short-term investments approximates carrying value due to the short-term maturities of these instruments.
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Level 2 assets not carried at estimated fair value at the reporting period consist of bonds. The estimated fair value is
determined using the methodologies described in the above section titled “Bonds, Cash, Cash Equivalents and Short-
term Investments”.

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 investments 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 and derivatives 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. AtMarch 31, 2018, the Company had no investments where it was not practicable to estimate fair value.

21. Other Items
No significant change.
22. Events Subsequent

In April 2018, the Company entered into a committed repurchase facility (the “Repurchase Facility””) where the Company

may enter into repurchase transactions in an aggregate amount up to $2,000,000,000 in respect of certain eligible securities.

The Repurchase Facility has a term of 3 years, beginning on July 31, 2018 and ending on July 31, 2021. The Company may

borrow up to $750,000,000 per day under the Repurchase facility which bears interest at London Interbank Offered Rate plus

a spread which is based on the collateral securities.

The Company has evaluated events subsequent to March 31, 2018 through May 10, 2018, which is the date these financial

statements were available to be issued, and other than the above items, has determined there are no material subsequent events

requiring adjustment to or disclosure in the financial statements.

As of March 31, 2018, the Company is not subject to the annual fee imposed under section 9010 of the Affordable Care Act
(“ACA”) due to the Company’s health insurance premium falling below the $25 million threshold at which the fee applies.

23. Reinsurance
No significant change.
24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
A-D. No significant change.
E. The Company is not subject to the risk sharing provision of the ACA.
25. Change in Incurred Losses and Loss Adjustment Expenses
A. Reserves as of December 31, 2017 were $68,710,461. As of March 31, 2018, $1,784,126 has been paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $66,358,602 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has
been a $567,733 favorable prior-year development from December 31,2017 to March 31, 2018. 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.

B. The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss
liabilities and loss adjustment expenses for the three months ended March 31, 2018.

26. Intercompany Pooling Arrangements
No significant change.

27. Structured Settlements
No significant change.

28. Health Care Receivables

No significant change.
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29.

30.

31

32.

33.

34.

35.

Participating Policies
No significant change.

Premium Deficiency Reserves
No significant change.

Reserves for Life Contracts and Deposit-Type Contracts
No significant change.

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

Premiums and Annuity Considerations Deferred and Uncollected
No significant change.

Separate Accounts
No significant change.

Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

2.1 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]

2.2 Ifyes, date of change:

3.1 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] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

Various mergers, reorganizations and formations - See Schedule Y Part 1. Organization Chart - regarding information concerning activities of insurer members of a holding company group.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol[ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001685040
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 10/27/2016

6.4 By what department or departments?
Delaware Department of Insurance

6.5 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]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Brighthouse Investment Advisers, LLC Boston, MA YES
MetLife Investment Advisors, LLC Whippany, NJ YES
MetLife Investors Distribution Company New York, NY YES
Brighthouse Securities, LLC Charlotte, NC YES
MetLife Investment Securities, LLC Whippany, NJ YES
Logan Circle Partners, L.P. Philadelphia, PA YES
9.1 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;

o

) 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;

(
(
(
(

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

(=%

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
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9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nof[ ]

11.2 Ifyes, give full and complete information relating thereto:

Pledged as collateral - excluding collateral pledged to an FHLB $2.309.232,878. Pledged as collateral to FHLB - including assets backing funding agreements $1.825.775.868.

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 566,302,125
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 297,621,141 299,812,102
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 345,166,506 456,469,911
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 642,787,647 $ 756,282,013
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,789,517,507
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,799,171,725
16.3 Total payable for securities lending reported on the liability page: $ 3,778,347,180

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, lIl - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

JPMorgan Chase & Co. 4 New York Plaza - 12th Floor, New York, NY, 10004

US Bank and Trust 800 Nicollet Mall, Minneapolis, MN 55402

Northern Trust Corp. 50 S. LaSalle, Chicago, IL 60603

State Street Bank and Trust Company 2 Avenue De Lafayette, 5th Floor North, Boston, MA 02111

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[X] Nol[ ]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason
N/A Northern Trust Corp. 07/24/2017 New BLIC Trust Agreement

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

securities"].
1 2
Name of Firm or Individual Affiliation
MetLife Investment Advisors, LLC A
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] NoJ[ ]
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17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
142463 MetLife Investment Advisors, LLC EAUO72Q8FCR1S0XGYJ21 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]

18.2 If no, list exceptions:

As of March 31, 2018, one issue did not meet the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office. The issue has not been filed

due to lack of final documentation.

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities?
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3.1
32
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

R B - T 84110 =0T SO T TSP TS E TP P TTRTR PPN B 1,915,413,568
1.12  Residential mortgages B 1,153,765,774
1.13  Commercial mortgages [ 6,302,911,853
114 Total MOrtgages in OO SEANGING..........eueiiuiiieieieiieeieseise ettt s st s s bR s ee s s s skt R bbbttt B 9,372,091,195
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS ..ottt G 7,425,627
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. .....oveecveecieeitciie st s 244 s b s b s s e e s st s bbbt G
1.32  RESIABNEAI MOMGAGES. ......o.cveivieeictcie ittt b b s b s s bt b b s e b s s s s b s b st s b bee bt s et bbb bbb aaen LS 17,210,588
1,33 COMMEICIAl MOMIAGES. ... .. cvivivcteicteieiieie sttt b e s et bbb st s s b b s et bR b s s et b s R b b s b s a b b st bbbt s bbb s b bbb s R b e b bbb e ae b bbb e s s st bnnebnas [T
1.34  Total mortgages with interest overdue more than thre MONINS. ..ot bbb LS 17,210,588
Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. .ve.evecveeeieeeieeeeeeeeeeeseeeeseeseeesseessees e st ees s e s e e se s s e s s s s st st st s st s s s s e s e s e s s e s s s s e st s st es st en s es e et e s st s e s s e s s s sen e G
1.42 Residential mortgages G 9,103,758
1.43  Commercial mortgages G
144  Total MOrtgages iN PrOCESS Of FOrECIOSUIE. ..........ruririerisriseiiesessesessesiss st s et st st s s s s s s e R s n bbb G 9,103,758
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt bbbt s B 9,405,831,168
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.61 Farm mortgages G
1.62  Residential mortgages... G
1.63  COMMEICIAl MOMGAGES. ... .cvuivuiviseisitsieiete ettt ss et b bbb bbb b8t es sk s s b s 48 s A8 s AR s bbb bbbttt G
1.64  Total mortgages foreclosed and tranSfErred t0 FEAI ESTAE. ... .. . vttt s sttt e 0
Operating Percentages:

2.0 ABHIOSS PEICENL.......cvucvieieciiceiee ettt et s st a s e s s s et s s bbb s b e b e s s s e bt et s s b b s s s e A AR s e e b bR s ba s e e b et e b e s bt e s et e tes | detssesiststessetsteneasaesantaen 236.0
2.2 A&H COSt CONAINMENT PEICENT..........vuuieririeiiitstiseissieeie sttt s bbb bbb s8££ 88 E R f 88888 b bbb et HEAeEE e bR Rt
2.3 A&H expense percent eXcluding COSt CONTAINMENE EXPENSES..........cccvuiuiivireiriiitietes ettt sttt bbb s e e st s bbbt s bbb s bee b st b s s bbb b s bes dasbassessssstessessstnsasaessssses 310.0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees [ Considerations through 5 Contracts
1. AlADAMA. ...t 18,451,016 | ..cvcvuecee. 19,997
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado
7. CONNECHCUL......ccvevererrereiererreesesseiesssvesssessssessssessesseeneens O T [ vnnns e | e ,
8. DEIAWArE........eoecececcc e DE|...... [ S 5,913,991
9.  District of Columbia. .DC]|...... [ S 1,874,311
10.  Florida................. WFL...... Lo, 46,253,111
11.  Georgia... GA[..... [ (O 13,700,629
12, HAWAI#. vttt sens HI...... [ S 1,568,884
13, 1dAN0....cececcc s IDJ...... [ [ 1,048,061
14.  lllinois. B | N Lo, 26,894,362 |....... 23 890 565 51,848,792 |..
15.  Indiana LINT [ [ 6,702,190 |....... 23,215,922 .30,515,208 |.
16. lowa..... LA [ S 4,831,138 |....... 14,193,127 19,341,358 |..
17.  Kansas LKS]|...... [ [ 2,942,219 | ......... 7,555,580 10,703,732 |..
18.  Kentucky. LKY ... [ S 3,747,242 |....... 17,329,745 21,201,117 |..
19.  Louisiana LA [ [ 7,404,825 |....... 12,177,322 19,707,272 |.
20. Maine...... ME]..... L. ...5,706,535 |..
21.  Maryland..... MD]|...... L. .37,997,061 |..
22. Massachusetts MAT ... L. 46,495,967
23.  Michigan...... LM L. 47,772,281
24.  Minnesota MNJ...... L. 50,212,941 |.
25.  Mississipp MS]|...... L. ...6,579,863 |..
26. Missouri.. MOJ...... L. 22,365,337 |..
27.  Montana.. MTH...... Loii]iiereeenn618,077 | iriiee89,178 [ 81,013 e [ e ..748,268
28. Nebraska .NE]...... Lf......2,487,582 |........5,553,611 [ ........157,853 | oo | o 8,199,046
29. Nevada........ LNV L] 2,769,715 | ........5,817,235 | oo 113,841 | e | e ...8,700,591 |..
30. New Hampshire.. NH{...... L] innn2,919,057 |.........3,359,053 | ..........241,326 | ..oovvvvreerierens [ e ..6,519,436 |..
310 NEW JETSEY oottt nens NJT...... L..[....47,649,329 |.....71,159,237 |.........3,997,352 | ...........21 474 | ......... 122 827,392
32, NEW MEXICO......oveiirrieieieiisie et NM{...... Lo]n...1,788,540 |.........3,286,631 | ..cccce0ee. 91,634 | oo [ e 5,166,805
33, NEW YOTK..oo oottt nes NY]..... N... 43,369,976 |..
34.  North Carolina. .NC]|...... L. 46,586,643 |..
35.  North Dakota... .ND{...... L... ...6,161,142 |..
36, ON0...ucececicecce st OHJ...... L..[....16,475,490 |......38,096,484 | ...........909,726 | ....cccceorrerrrrrurrners | crrerrernas 55,481,700
37, OKIANOMA........ceeceeeececee et OK]...... L..|.....3478,714 | .......6,242,841 | ............62,904 | ............385,993 | ........... 10,170,452
38.  Oregon........ OR|..... L. ..1,105,897 |..
39. Pennsylvania... WPAY...... L. 194,399,959 |.
40. Rhode Island... RI...... L. ..8,914,515 |..
41.  South Carolina.... SC|...... L. 24,526,051 |.
42.  South Dakota.. SDJ...... L. 3,792,492 |..
43.  Tennessee.. JIN L. .28,738,323 |.
44, Texas...... JIX L. .80,931,540 |..
45.  Utah...... UT L. 8,707,388
46.  Vermont.. AV I L. ...8,670,386 |..
A7, VITGINIB. oottt VAJ..... L. .39,844,460 |..
48, WaShINGION......coevieceereicecese e WAI...... L.... 19,323,223 | ..
49.  West Virginia... WV L. ...5,378,505 |.
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans WI...... L.
51, WYOMING. ..ottt WY ...... L.
52.  American Samoa. LAS ... N...
53.  Guam.............. GU]...... L.
54. Puerto Rico...... .PR].... L.
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... Lo eeieeeennB9,694 | [ creiieieeeeeen8,007 | e | veieiienieeeennB7,701 |
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens MP{...... Nuwo [ [ e [ | o | om0 |,
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s | XXX
90. Reporting entity contributions for employee benefit plans.............. XXX e [ | e | e | e [
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX ] 5,456,559 | e e | e | 5,456,559 [ i
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns 9,0, G USRI ST PO SRRSO ISR (01
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX 655,249 |..ooovveerierveieenes [0000.10,635,564 | oo | e 11,290,813
94.  Aggregate other amounts not allocable by State. o XXX 0. 13,429,877 . 13,429,877 | .
95.  Totals (Direct BUSINESS)........ccovvrvvrrerrrerrrinnens XXX 587,408,829 |..... 959,644,624 |......55,234,227 | ........5,736,835 | ...... 1,608,024,515 |.
96. Plus Reinsurance Assumed XXX ] 18,837,120 |..... 194,875,705 | .ooovooeeenn2,860 [ | 213,715,685 |..
97.  Totals (All Business)........ XXX 606,245,949 | .1,154,520,329 |.......55,237,087 |.........5,736,835 | ...... 1,821,740,200 |.
98. Less Reinsurance Ceded..........c.ccoververerrrennns L XXX 498,486,929 |....... 11,162,158 |.......59,429,773 | ..ooovovveierierieees [ e 569,078,860 |..
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX e 107,759,020 | .1,143,358,171 | .......(4,192,686)] .........5,736,835 | ...... 1,252,661,340
58001. Bahamas XXX..
58002. Other....... XXX
58003. Mexico XXX
58998. Summary of remaining write-ins for line 58 from overflow page.....| .XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX..
9401. Internal policy exchanges .
9402. ...
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page.....| . XXX.. | coeveveeveveieeenc0 [ o
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX 0 [ 13,429,877
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..........cccoouverviinirvnriinnns
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
Explanation of basis of allocation by states, etc., of premiums and annu

R - Registered - Non-domiciled RRGs
. 0 Q - Qualified - Qualified or accredited reinsurer.
ty considerations N - None of the above - Not allowed to write business in the state
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

communications should be sent (if applicable). 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).

Q11
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART
MetLife, Inc.

13-4075851
Met \tan Lif American Life Delaware American Life _ _ MetLife Reinsurance MetLife Group, Inc. MetLife Investors
etropolitan Lite Insurance Company | | Insurance Company MetLife Global Benefits,| [ | Company of Charleston (NY) || Group, LLC.(DE)
Insurance Company 98-0000065, (DE) 51-0104167, (DE) Ltd. 98-1099650 (CYM) 20-5819518, (SC) 55-0790010 95-\’;947585
13-5581829, (NY) 65978 '
60690 62634 13626
; MetLife Reinsurance MetLife Investors
@ Cova Life Management Newbury Inst_Jre_mce MetLife Capital Trust IV Company of Vermont Distribution Company
— Company (DE) Company, Limited DE) 26.6122204 pany — MO —]
Metropolitan 36-3665871 22-3805708 (DE) (DE) 26- 26-1511401, (VT) (MO)
Property and Casualty | | 13092 43-1906210
Insurance Company )
13-2725441, (RI) 26298 | | MetLife Investment MetLife Consumer MetLife European MetLife Home Loans ] MetLife Investments
Advisors, LLC (DE) L Services, Inc. Holdings, LLC (DE) —— LLC (DE) B’V'it'-'fe '“SIUfaf(‘;i y [ | Securiies. LLC (DE)
. 20-4607161 27-0858844 rokerage, inc. 43-1906210
° (DE) 27-1206753 810053384
Brighthouse Financial, de) Inversiones MetLife s Federal Flood
Inc. (OE) - Holdco DSSH ll:lmltada T Ceﬁlf;%agz?;-?l-s% (TX) MetLife Global, Inc. | | | MetLife Services and
81-3846992 (CHL) - (NY) Solutions, LLC (DE)
MetLife Chile , 20-5894439
Inversiones Limitada ' Enterprise General |
(CHL) Insurance Agency, Inc ||
(DE). MetLife Solutions Pte.
i 13-3179826 Ltd. (SGP)
Metropolitan Tower Life
Insurance Company | General American Life MetLife Services East
13-3114906, (DE) 97136 MetLife Investment Insurance Company | | . vde:
Private Limited
— Management Holdings, 43-0285930, (MO) (IND)
LLC (PA) 82-2405817 63665
I
MetLife Global
GALIC Holdings LLC Operations Support |
SafeGuard Health (DE) 45-2420223 Center Private Limited ?
Enterprises, Inc. (DE) — (IND) 98-0613376
52-1528581

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.

99.99% of MetLife Services East Private Limited is owned by MetLife Solutions Pte. Ltd and .01% is owned by Natiloportem Holdings, LLC.

On August 4, 2017, MetLife, Inc. (‘MET") distributed approximately 80.8% of the shares of Brighthouse Financial, Inc.’s (“BHF”) common stock to MET’s common shareholders. As a

result, MET’s ownership of the BHF shares of common stock decreased to approximately 19.2%. MET granted BHF an irrevocable proxy to vote all of its remaining shares of BHF's

common stock in proportion to the votes of BHF’s other common shareholders. Consequently MET does not have any voting power over any BHF shares that it still owns. Nevertheless,
for the BHF subsidiary insurance companies domiciled in Delaware and New York (Brighthouse Life Insurance Company and Brighthouse Life Insurance Company of NY, respectively)

BHF and its affiliates (including these insurance companies) are deemed to be affiliates of MET by their domiciliary state insurance regulators. Accordingly, BHF and its affiliates continue to
appear on the MET organizational chart.

WN =

SN
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PART 1 - ORGANIZATIONAL CHART

D

(NY)

Metropolitan Life
Insurance Company

13-5581829 NY 65978

500 Grant Street GP
LLC (DE)
20-2985998

HPZ Assets LLC (DE)

6104 Hollywood, LLC
(DE)

Missouri Reinsurance,
Inc. (CYM)
43-1822723

85 Broad Street
Mezzanine LLC (DE)

MetLife Properties

I | Ventures, LLC (DE) 36-

4197196

MetLife Tower
Resources Group, Inc.
(DE) 13-4047186

334 Madison Euro
Investments, Inc. (DE)
13-4078322

A500 Grtant Et“’:thd Alternative Fuels |, MetLife Investments MetLife I?Iglg;ngs, . ngiqoj: R(%yKa)lty || | HyattLegal Plans, Inc. MSYV Irvine Property, Iﬁ\t/éé?nr?:r?ts':ITev?/to
S eSS e C (DE) Limited * (GBR) pany (DE) 34-1650967 LLC 2 (DE) Limited
artnership 13-3237278 43-6026902 imite
€D Metropolitan T (CTM)
MetLife Latin America . . etropolitan fower Hyatt Legal Plans of -
CC Holdco Manager, --1Asesorias e Inversiones MetLife Credit Corp. (DE)| | | Realty Company, Inc. — Florida, Inc. (FL) Housing Fund Park Twenty Three

MLIC CB Holdings
LLC

MetLife Retirement
Services LLC (NJ)

|| LLC (DE) 46-0800386

13-3237275

(DE )13-3170235

34-1631590

Limitada (CHL) *

Euro CL Investments
LLC (DE)

WFP 1000 Holding
Company GP, LLC (DE)

MetLife Funding, Inc.
(DE) 13-3237277

Manager, LLC (DE)

Midtown Heights, LLC
(DE) 01-0855028

Transmountain Land &
Livestock Company
(MT) 22-2375428

Investments Company
(GBR)

MTC Fund |, LLC (DE) |....

26-0405155 °

Convent Station Euro
Investments Four

22-3140349 Company (GBR)
o Corporate Real Estate 23rd Street . .
TheF?ﬂL;:'f\'cgnite575 Holdings, LLC (DE) Investments, Inc. (DE) 1001 Pffzgif’)ﬂes, LLC MTC Fund II, LLC |
MLIC Asset Holdings . 55-0891973 13-3619870 (DE) OMIMLIC
LLC (DE)26- | L Mezzanine LLC (DE) Investments Limited
2853672 | MetLife Capital | L[ MetLife Member MTC Fund IIl, LLC (CYM)

MEX DF Properties,

LLC (DE) 86-1176467]

MPLife,
S.de.R.L. deC.V.2

The Building at 575
Fifth Retail Holding LLC
(DE)

I
The Building at 575
Fifth Retail Owner LLC

(DE)

Credit L.P. °(DE)
06-1193029

MetLife Capital
Limited Partnership *(DE)

91-1273824

Long Island Solar Farm,
LLC 7 (DE)

Met Canada Solar ULC
98-1107266 (CAN)

Solaire, LLC (DE)
13-5581829

(DE)
14-2013939 ©

MetLife Securitization
Depositor LLC (DE)

5 1% General Partnership interest is held by 23" Street Investment, Inc. and 99% Limited Partnership interest is held by
Metropolitan Life Insurance Company.
1 99% of 500 Grant Street Associates Limited Partnership is held by Metropolitan Life Insurance Company and 1% by 500 Grant 6  Housing Fund Manager, LLC is the managing member and the remaining interests are held by a third party member.
Street GP LLC. 7 9.61% membership interest is held by Brighthouse Renewables Holding, LLC and 90.39% membership interest is held by LISF Solar Trust in
2 4% of MSV Irvine Property, LLC is owned by Metropolitan Tower Realty Company, Inc. and 96% is owned by Metropolitan Life which MetLife Capital Limited Partnership has a 100% beneficial interest.
Insurance Company. 8  99% of MPLife, S. de. R.L. de C.V. is owned by MEX DF Properties, LLC and .01% is owned by Euro CL Investments, LLC
3 23" Street Investments, Inc. holds one share of MetLife Investments Limited. 9  99.9765% of OMI MLIC Investments Limited is owned by St. James Fleet Investments Two Limited and .0235% is owned by Convent Station Euro

4 23" Street Investments, Inc. holds .01% of MetLife Latin American Asesorias e Inversiones Limitada. Investments Four Company.
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95.122% of MetLife CC Member, LLC is held by Metropolitan Life Insurance Company and 4.878% by General American Life Insurance Company.

MetLife CC
Member, LLC (DE)
46-0803970"

150 North Riverside
PE Member, LLC
(DE) 82-3135079 "°

MetLife Mall
Ventures
Limited Partnership
(DE) 20-3221642"

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 555 12"
Member, LLC (DE)’
46-4158087

ML Swan Mezz,
LLC (DE)
46-3608641

I

ML Southmore, LLC
(DE) 46-4584166 *

ML Swan GP, LLC
(DE) 46-3589015

1925 WJC Owner,
LLC (DE)

ML Dolphin Mezz,
LLC (DE)
46-3616798

Boulevard
Residential, LLC
(DE) 26-1762232

|
ML Dolphin GP,
LLC (DE)
46-3593573

MetLife Ontario
Street Member, LLC
(DE)

ML Southlands
Member, LLC
(DE)11

ML Cerritos TC
Member, LLC

Haskell East
Village, LLC (DE)

MetLife Property
Ventures Canada
ULC (CAN)

MetLife Cabo Hilton
Member, LLC (DE)
46-3426206°

(DE)12

ML Sloan’s Lake
Member, LLC
(DE)13

MetLife Canadian
Property Ventures
LLC (NY)
13-4153151

1201 TAB
Manager, LLC
(DE)

MetLife 1201 TAB
Member, LLC 2
(DE)

MetLife LHH
Member, LLC *(DE)

ML-Al MetLife
Member 1, LLC®
(DE)

Marketplace
Residences, LLC
(DE) 30-0777814

MetLife RC
SF Member, LLC
(DE)

Oconee Hotel
Company, LLC (DE)
80-0821598

MLIC Asset
Holdings Il LLC
(DE) 27-0226554

Oconee Land
Company, LLC (DE)
80-0823015

El Conquistador
MAH Il LLC (DE)
30-0756430

Oconee Marina
Company, LLC
(DE) 37-1694299

Oconee Golf
Company, LLC
(DE) 90-0853553

ML Sentinel
Square Member,
LLC (DE)

MetLife CB WIA,
LLC (DE)

ML Bridgeside
Apartments, LLC
(DE) 46-4133357

MetLife OFC
Member, LLC (DE)

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.
95.199% of the membership interest is owned by Metropolitan Life Insurance Company and 4.801% by Metropolitan Property and Casualty Insurance Company.
99% of MetLife Camino Ramon Member, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance

Company.

Company.
94.6% of MetLife 555 12th Member, LLC is owned by Metropolitan Life Insurance Company and 5.4% is owned by General American Life Insurance

10

1"

12

13

Oconee Land
Development
Company, LLC
(DE) 80-0823413

MetLife THR
Investor, LLC (DE)
46-4229772

MetLife Camino
Ramon Member,
LLC®(DE)

MetLife 425 MKT
Member, LLC (DE)

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.

83.1% of MetLife Cabo Hilton Member, LLC is owned by Metropolitan Life Insurance Company and 16.9% by General American Life Insurance
Company.

81.45% of 150 North Riverside PE Member, LLC is owned by Metropolitan Life Insurance Company, 13.32% is owned by General American Life
Insurance Company and 5.23% is owned by Metropolitan Tower Life Insurance Company.

60% of ML Southlands Member, LLC is owned by Metropolitan Life Insurance Company and 40% is owned by Metropolitan Tower Life Insurance
Company.

60% of ML Cerritos TC Member, LLC is owned by Metropolitan Life Insurance Company and 40% is owned by Metropolitan Tower Life Insurance
Company.

55% of ML Sloan’s Lake Member, LLC is owned by Metropolitan Life Insurance Company and 45% is owned by Metropolitan Tower Life Insurance
Company.
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Metropolitan Life Insurance
Company (NY)
13-5581829 NY 65978

MetLife HCMJV 1 GP,

LLC (DE)

Sandpiper Cove
Associates LLC(DE)
20-8349277°

10700 Wilshire, LLC
(DE) 20-8254446

MetLife Treat Towers,

Member, LLC (DE)
81-0770888

ML-AI MetLife
Member 3, LLC
(DE)

MetLife ConSquare
Member, LLC (DE)

Buford Logistics
Center, LLC (DE) 46-
5563450

Sandpiper Cove
Associates Il, LLC CWTJZULE?S
(DE) '
ML Mililani Member, ML Terraces, LLC
LLC '(DE) 46-4255167
ML-AI MetLife Viridian Miracle

Member 2, LLC
(DE) 47-2085444 *

Mile, LLC (DE)
20-3700390

Sino-US United
MetLife Insurance

Co. Ltd.? (CHN)

MetLife Boro Station
Member, LLC (DE)
13-5581829

MetLife FM Hotel
Member, LLC (DE)

LHCW Holdings
(DE)LLC

LHC Holdings
(DE) LLC

LHCW Hotel
Holdings LLC (DE)

ML New River

Village Ill, LLC (DE)

47-1970965

MetLife Park Tower
Member, LLC (DE)

MetLife 1007
Stewart, LLC (DE)

Park Tower REIT,
Inc. (DE)

MetLife OBS
Member, LLC (DE)
47-1256270

47-555|105232

MetLife SP

Holdings, LLC (DE)
13-5581829

Park Tower JV
Member, LLC (DE)

MCPP Owners, LLC
(DE) 47-5228317>

LHCW Hotel
Holdings (2002)
LLC (DE)

LHCW Hotel
Operating Company
(2002) LLC (DE)

MetLife Private
Equity Holdings,
LLC (DE)

13-5581829

95% of ML Mililani Member, LLC is owned by Metropolitan Life Insurance Company and 5% is owned by General American Life

Insurance Company.

84.503% of MCPP Owners, LLC is owned 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-Al MetLife Member 2, LLC is owned by Metropolitan Life Insurance Company and 1.03% by General American Life

Insurance Company.

50% of Sino-US United MetLife Insurance Co. Ltd. is owned by Metropolitan Life Insurance Company and 50% is owned by a third

party.

MetLife Chino
Member, LLC (DE)
82-1637862
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Metropolitan
Property and Casualty
Insurance Company
13-2725441, (RI) 26298

Metropolitan General
Insurance Company
22-2342710, (RI) 39950

Metropolitan Casualty
Insurance Company
05-0393243, (RI) 40169

Metropolitan Direct
Property and Casualty
Insurance Company
23-1903575, (RI) 25321

Economy Fire &
Casualty Company
36-1022580, (IL) 22926

Metropolitan Lloyds,
Inc. (TX)
05-0476998

MetLife Auto & Home

Insurance Agency, Inc.

(RI) 95-3003951

Metropolitan Group
Property and Casualty
Insurance Company
13-2915260, (RI) 34339

Economy Preferred
Insurance Company
36-3027848, (IL) 38067

Economy Premier
Assurance Company
36-3105737, (IL) 40649

Metropolitan Lloyds
Insurance Company of
Texas ' 75-2483187
(TX) 13938

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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<D

Brighthouse Financial,
Inc. (DE)
81-3846992

Brighthouse Holdings, LLC
(DE)

Brighthouse New England Life . : Brighthouse
Securiti%s, LLC (DE) Insurance Company Brighthouse Life Insurance Investment Advisers, Brighthouse Services,
13-2862391 04-2708937 (MA) 065 0566%‘;’8”3[;‘%’ 87796 LLC (MA) LLC (DE) 81-3094008
91626 - » (DE) 04-3240897
| |
Daniel/Brighthouse Brighthouse
Midtown Atlanta Renewables Holding TLA Holdings Il LLC Euro Tl Investments | | TIC European Real TLA Holdings LLC (DE) Euro TL Investments
Master Limited ’ (DE) 27-0227067 LLC (DE) Estate LP, LLC (DE) 74-3261395 LLC (DE)
I LLC (DE)
Liability Company (DE)
26-0224429 | |
. . Brighthouse
Greater Sandhill I, LLC Connggt?:ut’?glrj;?erties Assigirrlr(;:’:r:rtl%l:)snipany | | | ML1065 Hotel, LLC The Prospect Company Reinsurance Company
(DE) 51-0099394 of Delaware

1075 Peachtree LLC
(DE) 26-0301826

(DE)

Ventures, LLC (DE)
01-0893117

(CT) 46-3156033

(DE) 47-4161401

Brighthouse Life
Insurance Company of
NY —
13-3690700, (NY)
60992

81-4750360 (DE) 16073
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<D

Metropolitan Tower Life
Insurance Company
13-3114906, (DE)

97136

EntreCap
Real Estate Il LLC (DE)

PREFCO

Dix-Huit LLC (CT)

PREFCO
X Holdings LLC (CT)

Plaza Drive MetLife Assignment
Properties, LLC (DE) Con;%a_\%élt_,ngciéDE) MTL Leasing, LLC (DE)
I [ [ |
PREFCO PREFCO PREFCO

Vingt LLC (CT)

IX Realty LLC (CT)

PREFCO

Ten Limited
Partnership (CT)'

PREFCO
Twenty Limited
Partnership (CT)?

1 99.9% of PREFCO Ten Limited Partnership is owned by EntreCap Real Estate I, LLC and .10% is owned by PREFCO X Holdings LLC.

XIV Holdings LLC (CT)

1320 Venture LLC (DE)

1320 GP LLC (DE)
13-3114906

PREFCO

Fourteen Limited
Partnership (CT)?

2 99% of PREFCO Twenty Limited Partnership. is owned by EntreCap Real Estate Il, LLC and 1% is owned by PREFCO Vingt LLC.
3 99.9% of PREFCO Fourteen Limited Partnership is owned by MTL Leasing, LLC and .10% is owned by PREFCO XIV Holdings LLC.
4 99.9% of 1320 Owner LP is owned by 1320 Venture LLC and .10% is owned by 1320 GP LLC.

1320 Owner LP
38-3846857 (DE)*
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SafeGuard Health
Enterprises, Inc.
52-1528581, (DE)

MetLife Health Plans,
Inc. 33-0733552
(NJ) 14170

SafeGuard Health
Plans, Inc.
95-2879515
(CA) 933-0034

SafeHealth Life
Insurance Company
33-0515751, (CA)
79014

SafeGuard Health
Plans, Inc.
65-0073323, (FL) 52009

SafeGuard Health

Plans, Inc. 75-2046497

(TX) 95051
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D

American Life
Insurance Company
98-0000065, (DE)
11583, 60690

International Investment
Holding Company
Limited (Russia)

MetLife Insurance
K.K. (Japan)

Communication One
Kabushiki Kaisha
(Japan)

Borderland Investments
Limited (USA-Delaware)
02-0649743

ALICO Hellas Single
Member Limited Liability
Company (Greece)

I
MetLife Global
Holding Company |
GmbH (Swiss)
I

International Technical
and Advisory Services
Limited (USA-Delaware)
51-0205283

ALICO Properties, Inc
(USA-Delaware)
13-39120492

MetLife Global MetLife, Life
Holding Company I Insurance Company
GmbH (Swiss) (Egypt)’

I
Global Properties,
Inc. (USA-Delaware)
13-3919049

MetLife American
International Group and
Arab National Bank
Cooperative Insurance
Company
(Saudi Arabia) **

1 84.125% of MetLife, Life Insurance Company (Egypt) is owned by MetLife Global Holding Company | GmbH and the remaining interest by

third parties.

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.

4 30% of MetLife American International Group and Arab National Bank Cooperative Insurance Company is owned by American Life
Insurance Company and the remaining interest by third parties.

w N
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G

MetLife Global Holding
Company Il GmbH (Swiss)

ALICO European Holdings
Limited (Ireland)
98-0552186

ZAO Master D
(Russia)

MetLife International
Holdings, LLC 13-
3759652

ALICO Operations,

MetLife Investments
Management Limited
(UK)

LLC (USA-
Delaware)
30-0615846

Joint-Stock Company
MetLife Insurance
Company (Russia)®

MetLife Innovation
Centre Limited
(Ireland)

MetLife Seguros
S.A. (Uruguay)

MetLife Asia Holding
Company Pte. Ltd.

MetLife Emeklilik ve Hayat A MetLife Asset
AS. (Turkey)?2 [ (Slng?pore) L. Management Corp.
i ] MetLife Innovation (Japan) "
MetLife Reinsurance Centre Pte. Ltd.
Company of Bermuda Ltd. —— (Singapore) MetLife Syndicated
(Bermuda) - - Bank Loan Lux GP,
MM Global Operations MetLife Colombia S.a.r.l. (Luxembourg)
Support Center, Seguros de Vida S.A.

(Colombia)

MetLife BL Feeder

S.A. de C.\I/.(Mexico)9

Fundacion MetLife
Mexico, A.C. (Mexico)

PJSC MetLife

(Ukraine) °

(Cayman), LP 98-

MetLife Investment
Management Holdings
(Ireland) Limited

1372544

1 89.999965974777145% of MetLife Colombia Seguros de Vida S.A. is owned by MetLife Global Holding Company Il GmbH, 10.0000311579287926% is
owned by MetLife Global Holding Company | GmbH, International Technical and Advisory Services Limited, Borderland Investments Limited and

MetLife BL Feeder, LP

MetLife Investments
Asia Limited (Hong
Kong)

(Cayman) 82-3255634 [ |

Natiloportem Holdings, LLC each own 0.000000955764687%.

B wN

MetLife Syndicated
Bank Loan Fund,

98-1372721

MetLife EU Holding Company
Limited (Ireland)

I
MetLife Towarzystwo
Ubezpieczen na
Zycie i Reasekuracji
S.A.

MetLife Solutions Agenvita S.r.l. MetLife Services EOOD MetLife Life Insurance
SAS. (France) | | (Italy) (Bulgaria) S.A. (Greece)

MetLife Services Sp
z.0.0. (Poland)

MetLife Mutual Fund
Company (Greece) *

MetLife Slovakia s.r.o. {----

MetLife Services,
(Slovakia)'®

Sociedad Limitada MetLife Europe

Insurance d.a.c.®

(Spain)

First American-

MetLife Towarzystwo
Funduszy
Inwestycyjnych S.A.
(Poland)

Metropolitan Life
1 Societate de
MetLife Europe Administrare a unui
Services Limited Fond de Pensii

Hungarian Insurance
Agency Limited
(Hungary)

MetLife Europe
d.a.c. (Ireland)

(Ireland) Administrat Privat S.A.

MetLife Powszechne
Towarzystwo
Emerytalne (Poland)

MetLife Services

(Romania) *

Cyprus Ltd (Cyprus)
MetLife Pension

Trustees Limited

Hellenic Alico Life

SCSp (Luxembourg) |

Limited and the remaining .0006% is owned by Borderland Investments Limited

99.98% of MetLife Emeklilik ve Hayat A.S. is owned by MetLife Global Holding Company Il 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.

5 99.9988% of PJSC MetLife is owned by MetLife Global Holding Company Il GmbH, .0006% is owned by International Technical and Advisory Services

10
1

(UK.)

Insurance Company
LTD (Cyprus)”

51% of Joint-Stock Company MetLife Insurance Company is owned by ZAO Master D and 49% is owned by MetLife Global Holding Company || GmbH.
27.5% of Hellenic Alico Life Insurance Company Ltd. is owned by MetLife Services Cyprus Ltd (Cyprus) and the remaining by a third party.

93% MetLife Europe Insurance d.a.c. is held by MetLife EU Holding Company Limited and the remaining 7% is held by American Life Insurance
Company.

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).

99.956% of MetLife Slovakia s.r.o. (Slovakia) is owned by MetLife EU Holding Company Limited and 0.044% is owned by ITAS.

The official entity name is “MetLife Asset Management Corp. (Japan)” and it is domiciled in Japan.
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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

MetLife
Seguros S.A.*

Best Market S.A. °

PNB MetLife India
Insurance Company

MLA Servicios,
SA.deCV.?®

MetLife Servicios S.A.°

26% is owned by MetLife International Holdings, LLC and 74% is owned by third parties.

99.99935% is owned by MetLife International Holdings, LLC and 0.00065% is owned by Natiloportem

Holdings, LLC.

99.999% is owned by MetLife International Holdings, LLC and .001% is owned by Natiloportem Holdings, LLC.

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.

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

Seguros de Retiro S.A.

66.662% is owned by MetLife International Holdings, LLC, 33.337% is owned by MetLife Worldwide
Holdings, LLC and 0.001% is owned by Natiloportem Holdings, LLC.

95.46% is owned by MetLife International Holdings, LLC and 4.54% is owned by Natiloportem Holdings, LLC.

BIDV MetLife Life
Insurance Limited
Liability Company "
(Vietnam)

Hong Kong Limited 2 Limited'
Excelenuq Operativa y Metropohtan.Llfe . MetLife International MetLife Planos MetL|fe: Worldwide AmMetLife Insurance MetLife Seguros de

| Tecnologica, S.A. de Seguros e Previdencia Limited, LLC (DE) Odontologicos Ltda.® Holdings, LLC Berhad (Malaysia) 2 Retiro S.A."°

cV.' Privada S.A. ® ' 9 ' 06-1597037 4 A
[
MetLife Limited MetLife Administradora
MLA Comercial, MetLife Ireland Holdings Compania Inversora (Ho:1 Klonl - AmMetLife Takaful de Fundos
SA.deCV.8 One Limited MetLife S.A. 7 g ¥ong Berhad (Malaysia) ™ Multipatrocinados
Ltda.

MetLife Mas. S.A. de
C.V. (Mexico)"”

9 5% of the shares are held by Natiloportem Holdings, LLC and 95% is owned by MetLife International Holdings, LLC.

10 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.

1

12

14

15
16

99% is owned by Excelencia Operative y Technologica, S.A de C.V. and 1% is owned by MetLife Mexico Servicios 17

S.A.deC.V.

99.99998% of MetLife Administradora de Fundos Multipatrocinados Ltda. is owned by MetLife International

Holdings, LLC and .00002% by Natiloportem Holdings, LLC.

50.0000002% of AmMetLife Insurance Berhad is owned by MetLife International Holdings, LLC and the remainder by a third party.
49.9999996% 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. '

MetLife Ireland Treasury
d.a.c.

MetLife Mexico
Holdings, S. de R.L.

Metropolitan Global
Management, LLC (DE)

TT12T0

13-3047691 ° de C.V. ™
1
i i i ]
MetLife Insurance MetLife Mexico MetLife MetLife Mexico . - .
Company of Korea S.A. (Mexico) Pensiones Mexico Servicios S.A. MetLife Ipsurance L|m|t%d MetLife Gehe_ral Insurance
Limited AA-5420018 © AA-2730030 ° SA deC.V.5 (Australia) 44-1930041 Limited

MetLife Financial
Services, Co., Ltd.
(South Korea)

ML Capacitacion
Comercial S.A. de
cVv.’

The Direct Call Center

PTY Limited

MetLife Investments PTY
Limited

MetLife Insurance and
Investment Trust 2

~

99% is owned by MetLife Mexico S.A. and 1% is owned by MetLife Mexico Servicios, S.A. de C.V.
8 99.7% is owned by MetLife Global Holdings Corporation S.A. de C.V. and 0.3% is owned by MetLife International

o

98.9% is owned by MetLife Ireland Holdings One Limited and 1.1% is owned by MetLife International Limited, LLC.

2 MetLife Insurance and Investment Trust is a trust vehicle, the trustee of which is MetLife Investments PTY Limited (“MIPL”). Holdings, LLC

MIPL is a wholly owned subsidiary of MetLife Insurance Limited. 20/ f | . - oy . o
3 99.050271% is owned by MetLife Mexico Holdings, S. de R.L. de C.V. and .949729% is owned by MetLife International Holdings, LLC. ® f/lg:lﬁ;fgés;,\ﬁr;tlblif:glsnggfpncsekm;geg i}kustralla) is owned by MetlLife Ireland Treasury d.a.c. and 8.83532% by
4 97.5125% is owned by MetLife Mexico Holdings, S. de R.L. de C.V.and 2.4875% is owned by MetLife International Holdings, LLC. 10 99.99995% is owned by Metrépc;litén Glc;bz;I Management, LLC and .00005% is owned by Exelencia Operativa y
5 98% is owned by MetLife Mexico Holdings, S. de R.L. de C.V. and 2% is owned by MetLife International Holdings, LLC. Te;:nologica SA. deC.V ’ ’
6 14.64% is owned by MetLife Mexico, S.A. and 85.36% is owned by Metropolitan Global Management, LLC. Ik o
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e

MetLife Investment
Advisors, LLC

[ | | [ I 1
MGLLrltfeaC:rlr:]rzgrrT(]:;al _______ MGLLrItfeaCZT]T;:':I Ma“f]LMeF:;ZF:\?nIYLC MetLife Alternatives MLIA SBAF Manager, MetLife Loan Asset MetLife Core Property | MetLife Core Property
pods o (OE) 46.4140926 GP, LLC LLC (DE) Management LLG Fund GP, LLC Fund, LP 80-0946518
I [
MIM Property
MetLife Commercial Management of MetLife Core Property
Mortgage REIT, LLC Georgia 1, LLC REIT, LLC
| (DE) 80-0947139
MetLife Commercial MCMIF i
Mortgage — Holdco MetLife Core Property
Originator, LLC' Il LLC Holdings, LLC
| 46-3934926 °
MCMIF MetLife | t tional 5 5 | | MetLife | t tional MetLife | t tional MCP PI t
Holdco I, LLC etLire Internationa MetLife International MetLife International ; . . . etLife Internationa etLife Internationa roperty
PE Fund IV, LP® PE Fund Ill LP HF Partners, LP Mellfe Internalional | | MetLife International PE Fund II, LP PE Fund V, LP° Management, LLC
(Cayman Islands) 98-1226925 ° 98-1150291 ° ' PE Fund |, LP 98-1162663 * (Cayman Islands) 80-0947139

1 92.593% of the Limited Partnership interests of this entity is owned by MetLife Insurance K.K, 4.115% is owned by 7
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.
2 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 8
Life Insurance Company owns 33.20%, MetLife Limited owns 3.54% , MetLife Insurance Company of Korea
Limited owns 2.96%, Metropolitan Life Insurance Company of Hong Kong Limited owns 0.41% and Brighthouse
Life Insurance Company owns 11.14%.
3 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.
4 94.54% of the limited partnership interest of MetLife International PE Fund I, 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.

5 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.

6 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 g9

Kong)

10

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 Brighthouse Life Insurance Company
owns 0.14%.

MetLife Core Property Holdings, LLC holds the following single-property LLC’s: Magnolia Park Greenville Venture, LLC; Magnolia Park Greenville,
LLC; MCP 100 Congress Member, LLC; MCP 1900 McKinney, LLC; MCP 22745 & 22755 Relocation Drive, LLC; MCP 3040 Post Oak, LLC; MCP
4600 South Syracuse, LLC; MCP 550 West Washington, LLC; MCP 60 11th Street, LLC; MCP 60th 11th Street Member, LLC; MCP 7 Riverway, LLC;
MCP 9020 Murphy Road, LLC; MCP Alley 24 East, LLC; MCP Ashton South End, LLC; MCP Block 23 Members, LLC; MCP Buford Logistics Center 2
Member LLC; MCP Buford Logistics Center, Bldg B, LLC; MCP Burnside Member, LLC; MCP Denver Pavilions Member, LLC; MCP DMCBP Phase Il
Member LLC; MCP EnV Chicago, LLC; MCP Fife Enterprise Center, LLC; MCP Highland Park Lender, LLC; MCP Lodge at Lakecrest, LLC; MCP
Magnolia Park Member, LLC; MCP Main Street Village, LLC; MCP Mountain Technology Center Member TRS, LLC; MCP Northyards Holdco, LLC;
MCP Northyards Master Lessee, LLC; MCP Northyards Owner, LLC; MCP One Westside, LLC; MCP Paragon Point, LLC; MCP Plaza at Legacy, LLC;
MCP Property Management , LLC; MCP Seattle Gateway | Member, LLC; MCP Seattle Gateway Il Member, LLC; MCP Seventh and Osborne MF
Member, LLC; MCP Seventh and Osborne Retail Member, LLC; MCP SoCal Industrial Kellwood, LLC; MCP SoCal Industrial-Anaheim, LLC; MCP
SoCal Industrial-Bernardo, LLC; MCP SoCal Industrial-Concourse, LLC; MCP SoCal Industrial-Fullerton, LLC; MCP SoCal Industrial-LAX, LLC; MCP
SoCal Industrial-Loker, LLC; MCP SoCal Industrial-Ontario, LLC; MCP SoCal Industrial-Springdale, LLC; MCP SoCal Industry-Redondo, LLC; MCP
The Palms Doral, LLC; MCP Trimble Campus, LLC; MCP VOA Holdings, LLC; MCP VOA | & Ill, LLC; MCP VOA Il, LLC; MCP Waterford Atrium, LLC;
MCPF Acquisition, LLC; MetLife Core Property TRS, LLC.

81.699% of the Limited Partnership interests of this entity is owned by MetLife Insurance K.K., 15.033% is owned by MetLife Limited (Hong

Kong) and 3.268% is owned by MetLife Insurance Company of Korea, Limited.

95.652% of the Limited Partnership interests of MetLife International PE Fund VI, LP is owned by MetLife Insurance K.K, and 4.348% is owned by
MetLife Insurance Company of Korea.
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<

MetLife Chile
Inversiones Limitada

MetLife Chile Seguros Inversiones MetLife MetLife Chile Seguros
de Vida S.A.’ Holdco Tres Limitada * Generales, S.A.?
MetLife Chile

Administradora de )

Mutuos Hipotecarios AFP Provida S.A.°

S.AZ

Provida Internacional
SA°

AFP Genesis
Administradora de
Fondos y Fidecomisos

S.AT
1 99.997% is held by MetLife Chile Inversiones Limitada and .003% by International Technical and Advisory Services Limited. 5 42.3815% of AFP Provida S.A. is owned by Inversiones MetLife Holdco Dos Limitada, 42.3815% owned by Inversiones
2 99.9% is held by MetLife Chile Seguros de Vida S.A. and 0.1% by MetLife Chile Inversiones Limitada. MetLife Holdco Tres Limitada and 10.9224% by MetLife Chile Inversiones Limitada and the remainder is owned by the public.
3 99.98% of MetLife Chile Seguros Generales, S.A. is owned by MetLife Chile Inversiones Limitada and 0.02% by Inversiones 6 99.99% of Provida Internacional S.A. is owned by AFP Provida S.A. and .01% by MetLife Chile Inversiones Limitade.
MetLife Holdco Dos Limitada. 7 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.

4 97.13% of Inversiones MetLife Holdco Tres Limitada is owned by MetLife Chile Inversiones Limitada and 2.87% is owned by
Inversiones MetLife Holdco Dos Limitada.
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D

MetLife Investment
Management Holdings,
LLC (PA) 82-2405817

Logan Circle Partners
GP, LLC (PA)
20-8262288

MetLife Real Estate
Lending Manager LLC
(DE)

MetLife Real Estate Logan Circle Partners I, Logan Circle Partners,
Lending (DE) LLC (PA) 38-3853223 L. P. (PA) 20-8262386

Logan Circle Partners
Investment Management
LLC (DE) 26-0333595
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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 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
Board of
0241 | MetLife.. . 100000... | 13-4075851.. | ....2945824 | ...... 1099219 |NYSE, ISE....... MetLife, Inc .. | Board of Directors.. .. | Directors Board of Directors.
0241 [MetLife. ..o 65978... | 13-5581829.. | ....1583845 | ........ 937834 | .o Metropolitan Life Insurance Company............... MetLife, Inc Ownership......... ...100.000 | MetLife, Inc
0241 [MetLife......oorrererirreiciinns 00000... [20-2985998.. | ....oovvrrrrrrens | cererrrireerreinies | e 500 Grant Street GP, LLC.........cccovvvvvrerrirninnns Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvrrveerieiecrieeseeeeesieees | e \ISUSE PR
500 Grant Street Associates Limited
0241 |MetLife.......covvrerrenercininnns 00000... [ eerrerrrerrermrrens | reererrrreererneens e | e Partnership Metropolitan Life Insurance Company............. Ownership......... | ..... 99.000 | MetLife, INC.....cvvererieireeeriirieieineneeieeseseees | eeene \ISUSE PO
500 Grant Street Associates Limited
0241 | MetLife......coovreeriieirieinnns 00000... |cereeerirerereirees [ e | eriessieenies [ Partnership 500 Grant Street GP LLC........ccccovvevvvirereinnnn Ownership......... | ... 1.000 |MetLife, INC....coovvrriveiriiieierieesceeeeseens | e |\ S R
0241 | MetLife......cooviieniieirieinns 00000... |22-3140349.. | ...coovvvvrrres | crrerrirerniinnns MetLife Retirement Services LLC...........c......... Metropolitan Life Insurance Company............. Ownership ...100.000 | MetLife, Inc N
0241 |MetLife.. . |63665... |43-0285930.. ... 128240 |.. . | General American Life Insurance Company...... . |MetLife, InC. ..cvovvvirereinns Ownership.. ...100.000 | MetLife, Inc... N
0241 [MetLife. ..o 00000... |45-2420223.. | ...ovvvvrreres v GALIC Holdings LLC.......cccoevvvvvrereieiririeienns General American Life Insurance Company.... | Ownership ...100.000 | MetLife, Inc N
0241 [ MetLife. ... 00000... MLIC CB Holdings LLC Metropolitan Life Insurance Company............. Ownership ...100.000 |MetLife, Inc N
0241 | MetLife.. .100000... . |HPZ Assets LLC....... ..| Metropolitan Life Insurance Company... .. | Ownership.. ...100.000 | MetLife, Inc... N
0241 | MetLife......ccoovrverieeieiiinns 00000... Alternative Fuels I, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, Inc. N
0241 | MetLife......ccooereeriecieiiienns 00000... |46-0800386.. CC Holdco Manager, LLC..........cccccevveeririnins Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, Inc N
0241 | MetLife.. .100000... | 13-5581829.. . | MetLife Private Equity Holdings, LLC... ..|MetLife SP Holdings, LLC............. ..| Ownership.. ...100.000 | MetLife, Inc... N
0241 | MetLife......coovreeririricinns 00000... | ceveerirereirirenns Euro CL Investments LLC..........ccccoevirirrininnns Metropolitan Life Insurance Company............. Ownership ...100.000 | MetLife, Inc N
0241 | MetLife......covvreenirieiricinnns 00000... | 13-5581829.. [ ..ceevvevereriris | cvierririeinninns [ v 1001 Properties, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC..vvrvvvrvrreiririeieisieesieeseesieies | s |\ S O
0241 [MetLife......cccoverererrerericiinnns 00000... | 26-0291767.. | .c.vverrererenes | corerrrierrereienies | e 6104 Hollywood, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....cvvvveceeieieiieieieseese s | e Neoroos | e
The Building at 575 Fifth Avenue Mezzanine
0241 [MetLife. ..o 00000... [eeerrerrrerrerrrens | rrerrrnrreereinnens [ ereeneneennennes | e LLC DE......c.... NIA..coon. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvrvreirireieeireeieseeeeeissieiees | e \TSUSI PO
The Building at 575 Fifth Avenue Mezzanine
0241 | MetLife......oooverrererrreienenens 00000... [ reeeerrrererreeess | rrrreresrererseess | eeeenresesneessens | eesreseeeesssensnnens The Building at 575 Fifth Retail Holding LLC.... |DE............ NIA....ccconenes LLC Ownership......... ...100.000 | MetLife, Inc N
0241 |MetLife.. .100000... . | The Building at 575 Fifth Retail Owner LLC...... ..| The Building at 575 Fifth Retail Holding LLC...| Ownership.. ...100.000 | MetLife, Inc... N
0241 | MetLife.......coovrierireieiiinnns 00000... |20-8254446.. | ......ccovovvrris | errrreirireieniins | ereeeisiieisisieieens 10700 Wilshire, LLC........coeeereereeieeneeinee Metropolitan Life Insurance Company............. Ownership ...100.000 | MetLife, Inc N
0241 | MetLife......coovreeriieiriiinnns 00000... |20-8342977.. | ..coveeereriris | erireieinieinniins | erreieisiisisisneienns Sandpiper Cove Associates I, LLC................... Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC...vovuvvevriireierieieisieeeieeseeieies | e |\ S O
0241 | MetLife......covrrierieiricinnns 00000... |47-3741955.. [ ...ooeeeerris | erireieirieienines [ e ML Mililani Member, LLC.........ccoeovviierieinns Metropolitan Life Insurance Company............. Ownership......... | ..... 95.000 [MetLife, INC....covvveririeeiricieeiiesceereeeseens | e |\ S O
0241 | MetLife......covvrieriieiricinnns 00000... |47-3741955.. | ...cvvereriris | erirerrisieinninns [ eveieisieisisieieens ML Mililani Member, LLC.........ccccovviinriernnns General American Life Insurance Company.... | Ownership......... | ....... 5.000 [MetLife, INC....vvvvvverireiriiieieirieisiseieeseeieiseiens | eene |\ S O
0241 [MetLife......cerrerererrereiciinns 00000... [47-5228317.. | ccoovverrerrerrnes | eoreireeireiieinnes | e MCPP Owners, LLC Metropolitan Life Insurance Company............. Ownership........ | ..... 84.503 | MetLife, INC....vvvererevrieieieieieiseeseeseiseieies | e |\ USRI DO
0241 [MetLife. ..o 00000... [47-5228317.. | ccovvverrerrerrrns | errrrrinieiseinnes | e MCPP Owners, LLC General American Life Insurance Company.... | Ownership......... | ....... 0.603 | MetLife, INC...uvvrverreiieeeisreeseeee e | e |\ TSSO PR
0241 [MetLife. ... 00000... [47-5228317.. | ccovvverreererrrns [ errerririreireinies | e MCPP Owners, LLC........ccovvvevrvrieeriisrienn, Metropolitan Tower Life Insurance Company.. | Ownership......... | ....... 1.616 [MetLife, INC....ovvvveriieierceieceeeeeseeis [ e \TSUSI PR
0241 | MetLife........coovverrrerereinen. 00000... [47-5228317.. | ...covveeererirren | erererinrireireriens e MCPP Owners, LLC MTL Leasing, LLC.......ccovvrriireirrrcicrinene Ownership......... | ..... 13.278 | MetLife, INC.....couereiieeeereceneees | e Necoo | e
0241 |MetLife. ..o 00000... |20-3700390.. | .eeeevrrererreene | rererreerererreenens | e Viridian Miracle Mile, LLC.... Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....cvvrveceiiecreeereeceeeiseeees | e \ISUSS PO
0241 [MetLife.......covererrenercrenns 00000... |98-1107266.. | ....ceverererreens | eererreerererreinenns | e MetLife Canada Solar ULC.........ccccocevvvireuneence. MetLife Capital, Limited Partnership............... Ownership......... ...100.000 | MetLife, INC....vvvevceeiercreeeseeeeeseeeees | e \ISUS PR
MetLife Investment Management Holdings
0241 | MetLife......covrrieriieiricinns 00000... | cevveerireiriirnnns 8275534 | e | e MetLife Investments Asia Limited (Hong Kong). |HKG.......... NIA .o (Ireland) Limited Ownership......... ...100.000 | MetLife, INC..vvrvvvriiieieirieieiseciesieesiesieies | e |\ S O
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Code Code Number International) or Affiliates Entity (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s) (Y/N) *
0241 | MetLife......ccoorrierieiciriiinns 00000... MetLife Investments Limited (UK) Metropolitan Life Insurance Company. Ownership MetLife, Inc
0241 .100000... . | MetLife Investments Limited (UK).... .| 23rd Street Investments, Inc . | Ownership.. MetLife, Inc...
MetLife Latin America Asesorias e Inversiones
0241 | MetLife......coorrieririricinns 00000... |coverrrerereenns | 4254445 | i [ Limitada (Chile) NIA ..o Metropolitan Life Insurance Company. Ownership......... MetLife, INC...vvrivvriieieieeceeee s | e |\ S O
MetLife Latin America Asesorias e Inversiones

0241 | MetLife......c.ccovveeeiieee 00000... | ccoeeereeiees | 0 B254445 | o | e Limitada (Chile) YV — 23rd Street Investments, Inc. Ownership......... MetLife, Inc N
0241 .100000... . | MEX DF Properties, LLC.. .. | Metropolitan Life Insurance Company... .. | Ownership.. MetLife, Inc... N
0241 | MetLife......ccoveeeeeeeeie, 00000... MPLife, S. de. R. L. de C.V. MEX DF Properties, LLC...........c........ Ownership MetLife, Inc N
0241 | MetLife......ccovrierieeriiiienns 00000... MPLife, S.de. R.L.de C.V....coooovvveveeiiene Euro CL Investments LLC................... Ownership MetLife, Inc N
0241 .100000... . | Corporate Real Estate Holdings, LLC.. . .. |Metropolitan Life Insurance Company... .. | Ownership.. MetLife, Inc... N
0241 |MetLife......coverercrcrcrenns 00000... WFP 1000 Holding Company GP, LLC............. Metropolitan Life Insurance Company Ownership MetLife, Inc \\ISUSE PO
0241 MetLife.......coverrerrerercininns 00000... [ eeererreerrerrrrens | eeererrrreererneens e | e MSV Irvine Property, LLC.........cooevveerirviiicnns Metropolitan Life Insurance Company. Ownership......... MetLife, INC....uvvereeiricrcecreeeeeeeene | e |\ ISUSES PO
0241 | MetLife......coorrieriieiricinns 00000... |ceovrerrirerereirees [errerrireernens | v [ MSV Irvine Property, LLC.......ccooovveviieriins Metropolitan Tower Realty Company, Inc. Ownership......... MetLife, INC...vvrivviiiieierieieeeeeeseeeies | e |\ S O
0241 | MetLife......covniieniiiiiiiinns 00000... | 13-3619870.. [ ..ccevrrererris | erirerririennires [ erreienieieisieenns 23rd Street Investments, INC........ccccveierinnnen Metropolitan Life Insurance Company. Ownership......... MetLIfe, INC...vvriveiiiieiesieeeesiee e | e Yoo [
0241 [MetLife......corerererrereririninas 00000... |06-1193029.. | .c.vverrerrerrries | corrrreiererieisnes | coreireisireneseinnens MetLife Capital Credit L.P................ Metropolitan Life Insurance Company Ownership......... MetLife, INC.....vvvvereriecsisee e | e \TSUSUI DO
0241 | MetLife........ccceeeeeeeeenne 00000... |068-1193029.. | ..cvcvevererererens | eerrrreeeeeeeereens | e MetLife Capital Credit L.P............ 23rd Street Investments, Inc. Ownership......... MetLife, INC....vovveveeeeeeceeeeeeeeeeeeeees | e |\ S I
0241 [MetLife. ..o 00000... |91-1273824.. | ccovvevreirerrnins | errirrinreireinnes | e MetLife Capital, Limited Partnership................. NIA..cooin. Metropolitan Life Insurance Company Ownership......... MetLife, INC.....vvvrereirieiercsecseee s | e \TSUSI PR
0241 | MetLife.......covevrrrerererneen. 00000... [91-1273824.. | .....ovovererrre | v [ MetLife Capital, Limited Partnership................. NIA. ..o 23rd Street Investments, Inc Ownership......... MetLife, INC...ouvvnerreirireeecreeeseieens | e Necoo | oo
0241 | MetLife.......cooevnrrererernenne 00000... [.eerereererererrer | ererrrrireererieees | ererereeriseereniens e Long Island Solar Farm, LLC.........cccccovvnirrenenne Brighthouse Renewables Holding, LLC Ownership......... MetLife, INC...o.vvuerrerieirirceereeeeseieens | e |\ RO IO
0241 MetLife.......ooverrerrercrcirnns 00000... |.eeeeeereerrermrrens | reererrereereineens [ eereereerererneenens | e Long Island Solar Farm, LLC..........cccccvvrinnee. MetLife Capital, Limited Partnership Ownership......... MetLife, INC.....vvereeiccrcecreeeeeene | e \\ISUSI PO
0241 |MetLife. ..o 00000... |43-1822723.. | ... 4275507 | ...covverirreerins | e Missouri Reinsurance, INC............ccvevreereeecens Metropolitan Life Insurance Company. Ownership......... MetLife, INC...vuvvveeiriccseereeereeee | e | (U PR
0241 | MetLife......coonrierrrieiiinns 00000... | 13-3237278.. | ..ceveeeereeeris | evrreeirieieniens | erreieisiieieiseeeenns MetLife Holdings, INC.........ccoovveririeririenes Metropolitan Life Insurance Company. Ownership......... MetLIfe, INC...vvviveicieierieie s | e | (U PR
0241 | MetLife......covvrieririiiricinnns 00000... | 13-3237275.. | .oeeeceeriris | evirersirieieninns [ e MetLife Credit COrp.......ccouvvvienrieirieniines MetLife Holdings, Inc. (DE)................. Ownership......... MetLife, INC...vvrivvricieieiere et | e |\ S O
0241 [MetLife......overrerererrereiiciinas 00000... [13-3237277.. | ceovvererrernees | errreieireiseinnes | e MetLife Funding, INC.......cccccvvviereeirieieieinns MetLife Holdings, Inc. (DE)................. Ownership......... MetLife, INC.....vverererieeseseeseeseeneas | e \TSUSUE DO
0241 [MetLife......overrerererrereiciinns 00000... [evereererrrierenns | eervrrerenreinnes [ evrisrnneisennes | e 85 Broad Street Mezzanine LLC.............c......... Metropolitan Life Insurance Company Ownership......... MetLife, INC....vvverrererieesesieeseee e | e Neoooos | e
0241 [MetLife. ..o 00000... |46-5563450.. | ..ovveverererrrens | eerrerrinerenreinnes | cerereenirsneensinnens Buford Logistics Center, LLC.........cccovvrvrrririnnns Metropolitan Life Insurance Company Ownership MetLife, Inc N
0241 .100000... |.... . | MetLife Park Tower Member , LLC . ..| Metropolitan Life Insurance Company... .. | Ownership.. MetLife, Inc... N
0241 | MetLife......ccoovrreeriiereiirnns 00000... |47-5505232.. [ ...cccereirerrris | evrierersieiennins [ erevessisiessieeenns Park Tower REIT, INC....cccoovvvvevercreeiieeeiens MetLife Park Tower Member, LLC Ownership MetLife, Inc N
0241 | MetLife......ccoeeeeeeeeeee. 00000... | .cevererererererne Park Tower JV Member, LLC .........c.cocoovvvenne. Park Tower REIT, InC. ......ccceveveveee. Ownership MetLife, Inc N
0241 .100000... | 82-1637862.. . | MetLife Chino Member, LLC.... ..|Metropolitan Life Insurance Company... .. | Ownership.. MetLife, Inc... N
0241 | MetLife......coorrierirrieieinns 00000... | 13-5581829.. MetLife Boro Station Member, LLC Metropolitan Life Insurance Company. Ownership......... MetLife, Inc N
0241 | MetLife......covvreeriieirieinns 00000... | 13-3170235.. Metropolitan Tower Realty Company, Inc......... NIA..ccone Metropolitan Life Insurance Company. Ownership......... MetLife, Inc Y.
0241 .100000... | 01-0855028.. . | Midtown Heights, LLC..........ccccevevnnnee .. | Metropolitan Tower Realty Company, Inc....... | Ownership.. MetLife, Inc... N
0241 [MetLife......overrerererrerericiinas 00000... (43-6026902.. White Oak Royalty Company. Metropolitan Life Insurance Company Ownership MetLife, Inc Y
0241 [MetLife. ..o 00000... |30-0777814.. | ceovvererrerrnes [ ererrrinireireinies | e Marketplace Residences, LLC............cccceovvvnne NIA...cooin. Metropolitan Life Insurance Company Ownership......... MetLife, INC....vvverrererieeisieeseecesseseins | e \TSUSO DR
0241 | MetLife.......coorevnrreirerenneen. 00000... [26-2853672.. | ....oovererererren | ererererrireirerinns e MLIC Asset Holdings LLC..........ccccoumirrierinnanee NIA. ..o Metropolitan Life Insurance Company. Ownership......... MetLife, INC...ouvvverrriirireeiereeeseeens | e Necoe | oo
0241 | MetLife.......cooevnrrerererneen. 00000... |36-4197196.. | ...covveeerererres | ererererrireireriens e MetLife Properties Ventures, LLC............c.c...... NIA. ..o Metropolitan Life Insurance Company. Ownership......... MetLife, INC...ovvvuvvrrriirereereireeeesereens | e Necoo | 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) (Y/N) *
0241 |MetLife.......coverereneicirnnns 00000... |22-2375428.. | ...covveeererreens | coreereinireineinins | e Transmountain Land & Livestock Company...... Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....covvevnceiicrcserereeeeseiseeees | e | (U PR
0241 | MetLife.. .100000... | 34-1650967.. . | Hyatt Legal Plans, InC...........ccccene.. ..|Metropolitan Life Insurance Company... .. | Ownership.. ...100.000 | MetLife, INC....cvvrevrceririeireereieereieeeseisceeens | e Y
0241 | MetLife......coorrierieeieiiinns 00000... | 34-1631590.. Hyatt Legal Plans of Florida, Inc...........ccccevne.. Hyatt Legal Plans, INC.........cccccovvierrinicinnnnnns Ownership......... ...100.000 | MetLife, INC....ovuvvvirrciririeeseeeiee e | e N
0241 | MetLife......covvrieririiiricinnns 00000... | 27-0226554.. | ....cccovvvris | crireinirieinninns [ erreienisisisieieens MLIC Asset Holdings Il LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC..vvrvvvivireieirieieisicieieieeseesieies | s |\ S O
0241 [MetLife.......ccovererererereiinns 00000... |30-0756430.. | .coovverrerrerrres | corerrrirrreiieienies | e El Conquistador MAH I LLC MLIC Asset Holdings I LLC..........cc.ccevernenen. Ownership......... ...100.000 | MetLife, INC....cvvvvecveieieieeieiessese s | e Neoroos | e
0241 [MetLife......overrerereirererieiinns 00000... [eereerrerrreerens | rervrrerenrernnees [ eveisrenesseenes | e MetLife RC SF Member, LLC..........ccevvrrrrennne. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvvveeeireieisieesee e | e Neoooos | e
0241 [MetLife. ..o 00000... |20-32216842.. | coovverrerrerrres | eorrrreinirerreinies | corerreisirenessinnens MetLife Mall Ventures Limited Partnership........ Metropolitan Life Insurance Company............. Ownership......... | ..... 99.000 | MetLife, INC...vovvvererrvrieireirrieieieissseieieesnienes | aveee \TSUSUE DR
0241 | MetLife.......covevnrrerererneen. 00000... [20-3221642.. | ....overeerererren | erererirnireireriens [ MetLife Mall Ventures Limited Partnership........ Metropolitan Tower Realty Company, Inc....... Ownership......... | coc.... 1.000 | MetLife, INC....overrereererieireierieinieeeeieeerens | e Necoe | e
0241 | MetLife.......coorevrrrerererneen. 00000... [20-8349277.. | ...covveeererneen | erererirrireireriens e Sandpiper Cove Associates, LLC...........c.cceueuu Metropolitan Life Insurance Company............. Ownership......... | ..... 90.590 | MetLife, INC.....vvurererrirrirererieineieieeiseiseirens | e Necoo | oo
0241 | MetLife........ocvverrrerererene 00000... [20-8349277.. | ...covveeererrren | erererirrireireriens e Sandpiper Cove Associates, LLC..........c.ccc..... Metropolitan Tower Realty Company, Inc....... Ownership........ | coc.... 9.410 | MetLife, INC.....couvvuverirrcieeeneeieeseeens [ e Necoo | e
0241 |MetLife.......coveeerrencrcrinns 00000... [ 13-4047186.. | .ceevvreererreene | eererreirerereinins | e MetLife Tower Resources Group, Inc................ Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....covvvvrceririeircesieereeesceseeeens | e | (U PR
0241 | MetLife......coorrierieeieieinns 00000... |cvvreerrrrrereirees [errerireeriins | v | e Housing Fund Manager, LLC...........ccccovveunee Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....ovuvvvevireeeirieieeeeeeeee e | e |\ S R
0241 [MetLife........coceveveeiiiriinee, 00000... | 26-0405155.. | c.cveevreeeieees [ e | e MTC Fund |, LLC Housing Fund Manager, LLC Management..... | ..cccoeveininns MetLife, INC...vcvveieeeiicececceeeeee e | e |\ U I
0241 | MetLife......ccccocveeeeceeie, 00000... | ceevereeereeeeees | e | eeeeeeereeeens | e MTC Fund II, LLC Housing Fund Manager, LLC Management..... | ..cocoerernnnn MetLife, INC.....ovvveeeeeeeecceeeeeee e | e |\ S
0241 | MetLife......ccccovveeeeicee 00000... | 14-2013939.. | ..cvevererrreens | e | e MTC Fund 1, LLC....oovveeccccceee e Housing Fund Manager, LLC..........ccccccvvvrnne. Management..... | ..coccererennnn MetLife, INC....vovveeceeesecseeeeee e | e |\ S
0241 [MetLife......vverrerereereieieininns 00000... [ 13-4078322.. | .covvverrerrerrres [ eorerrrinirerreinnes | coerreinsrenessinnens 334 Madison Euro Investments, Inc.................. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC...vvevrevrieireieiriisreeseeessisienens | e | (RN PR
0241 [MetLife......oerrererrrrerericiins 00000... |.correrrrirrirrenne W 254454 | | St. James Fleet Investments Two Limited......... Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvevrevcieireieieisieeseeeseissenens | oo | (U PR
0241 [MetLife. ..o 00000... |.eeveererrereerrenene 25472 | o | e Park Twenty Three Investments Company (UK)|GBR.......... NIA. .. St. James Fleet Investments Two Limited....... Ownership......... ...100.000 | MetLife, INC....vvvrveeriiercireeeseeeeseiseneeees | e \ISUS PO
Convent Station Euro Investments Four
0241 | MetLife........cccovevinercrcinen. 00000... [.corerererererieene 254481 | Company (UK) GBR.......... NIA. ..o Park Twenty Three Investments Company...... Ownership......... ...100.000 | MetLife, INC.......ovurveienrrcicieineireeeeeerces | e Necoo | e
Convent Station Euro Investments Four

0241 | MetLife.......cooviieriieiriiinnns 00000... |98-0391368.. | ....4254520 OMI MLIC Investments Limited.... Company Ownership......... | ... 0.024 [ MetLife, INC.....oovvveireereieerieeseeeseeesniees | eene N
0241 | MetLife.. . 100000... |98-0391368.. | ....4254520 |.. . | OMI MLIC Investments Limited .. | St. James Fleet Investments Two Limited....... Ownership........ | ..... 99.977 |MetLife, Inc... ..N.
0241 [MetLife......oerrerererrereicininns 00000... |46-3608641.. |.....ccovrrrrnee ML Swan Mezz, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, Inc N
0241 | MetLife......ccccocveeeeieeien 00000... |46-3589015.. | ..ccevererererens | cerrererererereerens | e ML Swan GP, LLC ML Swan Mezz, LLC........cococvovvvirrerrrrene Ownership......... ...100.000 |MetLife, INC.....cvvvvercrceceeeceeeeeeeeeereeee s | v |\ S
0241 | MetLife.......coovevrrrerererneen. 00000... [46-3616798.. | .....coovverererren | erererirrireireriens [ e ML Dolphin Mezz, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC.....vvuvvreerreriereicrierineieieesnieerens | e Necoe | oo
0241 | MetLife.......coeveevrrerererneene 00000... [82-4889675.. | ....oovvreerererees | rererirrireireriens e ML Southlands Member, LLC...........ccccocvvrennen. Metropolitan Life Insurance Company............. Ownership......... | ..... 60.000 | MetLife, INC.....vvueveririrrireiereineieeeeseiseisens | e Necoo | oo
0241 [MetLife. ..o 00000... | 82-488BIBT5.. | ..eveerrererreens | rererrerrererreinens | e ML Southlands Member, LLC.........cccccoevrerenns Metropolitan Tower Life Insurance Company.. | Ownership......... | ..... 40.000 | MetLife, INC....vvvreeeecrecereeeseeeeeieeisiees | e \ISUSI PO
0241 |MetLife. ..o 00000... | 82-4019470.. | .eeevrvrrererreene | eereereirereireinens | e ML Cerritos TC Member, LLC.........cccoovvvvvnrenne Metropolitan Life Insurance Company............. Ownership......... | ..... 60.000 | MetLife, INC.....vvuveereeeerereireireeeeireseeeeeseieenes | veene \ISUSS PR
0241 | MetLife......covvreerireiiiinns 00000... |82-4019470.. [ ...ceveerris | evrreririeieniins | e ML Cerritos TC Member, LLC.........cccccovvvrrrnnee. Metropolitan Tower Life Insurance Company.. | Ownership......... | ..... 40.000 | MetLife, INC.vvveeereeieiireirieicieseessseeesseees | e |\ S O
0241 | MetLife......cooviierieiriiinns 00000... |ceovreerrrerereirees [erreeirerennis | v [ ML Sloan's Lake Member, LLC Metropolitan Life Insurance Company............. Ownership......... | ... 55.000 [MetLife, INC....oovvvvririieiriiieieiiesiceereeesnens | e |\ S O
0241 | MetLife......coorieeriiiiricinnns 00000... | veereerrrrrerrrrees [errrriiereniis | v [ ML Sloan's Lake Member, LLC Metropolitan Tower Life Insurance Company.. | Ownership......... | ..... 45.000 | MetLife, INCuvvvveriririireirieieeseesseeeeeiees | e |\ SO O
0241 [MetLife......oerrerereireieiciinns 00000... | evereerrerrrrerenns | rervrrerenseinnies [ erninreneinennes | e ML Sentinel Square Member, LLC.................... DE............ NIA....cccoonn. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....cvvvveeeireiciieieeseeeseesenees | e Neoooos | e
0241 [MetLife......cverrererrrreiericininns 00000... | eevrerreerriereens | cervrrerenseinnes [ errinnenersennes | e MetLife Securitization Depositor LLC DE............ NIA...ooin. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvvrveirireieicsieesreseseiesenens | e \TSUSUO DR
0241 | MetLife......ccccceeeeeeceee, 00000... |46-3593573.. | .ecevererereeens | crrrreereereeens | e ML Dolphin GP, LLC ML Dolphin Mezz, LLC........cccoovvvrvirririrrrrnnn. Ownership......... ...100.000 |MetLife, INC......ovovvvererercrereeeeeeeeeeereeeeeeereeenenene | eee |\ S
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0241 |MetLife.......coverereneicirnnns 00000... |.ceeeerrereeeenene Haskell East Village, LLC..........covvvvrieeeenennee. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....cvvevceeiereiseee s | e N
0241 | MetLife.. .100000... |46-3426206.. . | MetLife Cabo Hilton Member, LLC... ..|Metropolitan Life Insurance Company... .. | Ownership.. MetLife, Inc... N
0241 | MetLife......coorrierieeieiiinns 00000... |46-3426206.. MetLife Cabo Hilton Member, LLC General American Life Insurance Company.... | Ownership......... MetLife, Inc N
0241 | MetLife......covvrieririiiricinnns 00000... |46-0803970.. [ ...ccovererris | cerirerririeininires [ erreieinieieiseeieens MetLife CC Member, LLC.........cccccovvvvviinnines Metropolitan Life Insurance Company............. Ownership......... MetLife, INC..vvvriveicieieiese s | e |\ S O
0241 [MetLife.......ccovererererereiinns 00000... [46-0803970.. | ...oververerrries | corerrriererieienes | e MetLife CC Member, LLC.........cccevvrvrverrernnen. General American Life Insurance Company.... | Ownership......... MetLife, INC.....vvevrreeieeesecseee s | e Neoroos | e
0241 [MetLife......overrerereirererieiinns 00000... [13-5581829.. | .covverrererrnies [ corrrreinierieienes | e MetLife SP Holdings, LLC.........ccccoovvvvrnierinnn. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvvveeeireieisieesee e | e Neoooos | e
0241 [MetLife. ..o 00000... |80-0821598.. | ...cevvvrrerrrins | eererrrrrirerreinnes | corerreirireneseinnens Oconee Hotel Company, LLC.........cccevvvrvirnnnn Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvevvvcerireieisieeseeseieissenens | e \TSUSUE DR
0241 | MetLife.......covevnrrerererneen. 00000... [80-0823015.. | ...covveeerererren | rerererrireireriens [ Oconee Land Company, LLC..........cccovveirennne Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC.....veuvvreerririereicrieiineieieienieerens | e Necoe | e
0241 | MetLife.......coorevrrrerererneen. 00000... [80-0823413.. | ....ooveeererirees | ererererrireireriens [ Oconee Land Development Company, LLC...... DE.....ccce. NIA. ..o Oconee Land Company, LLC........c.cccovrernnnee Ownership......... ...100.000 | MetLife, INC.....vvuvereererirrireicreineieieessieerenes | e Necoo | oo
0241 | MetLife........ocvverrrerererene 00000... [90-0853553.. | ....ccvererererren | orererirrireereriens e Oconee Golf Company, LLC Oconee Land Company, LLC..........cccocnemrnnee Ownership......... ...100.000 | MetLife, INC.....oovererrrieicreineieeeeeieeirens | e Necoo | e
0241 |MetLife.......coveeerrencrcrinns 00000... |37-1694299.. | ....evvvverrerreens | cererreirerereinins | e Oconee Marina Company, LLC Oconee Land Company, LLC..........cccccvvvunenee Ownership......... ...100.000 | MetLife, INC....cvvvrvceriieicieeeseeeeseeeees | e \ISUROS ORI
0241 | MetLife......coorrierieeieieinns 00000... |cvvreerrrrrereirees [errerireeriins | v | e 1201 TAB Manager, LLC.........cccoovvverrrrrernnen. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....ovuvvvevireeeirieieeeeeeeee e | e |\ S R
0241 | MetLife......covvieeririririiinns 00000... |46-2460801.. [ ...covevreriris | eorrrerririeniniies [ erreieesiieieisneeenns MetLife 1201 TAB Member, LLC..........ccccocevnee DE.....cc.. NIA ..o Metropolitan Life Insurance Company............. Ownership......... | ..... 96.900 |MetLife, INC....oovvverrrieeiricieieiiesceeeeeseens | e |\ S O
Metropolitan Property and Casualty Insurance

0241 [MetLife......coorrerererereieiinns 00000... |46-2460801.. MetLife 1201 TAB Member, LLC..........cccoeuuve.. DE............ NIA....cccoine. Company Ownership......... MetLife, INC....vverrereirieeieeesee e | e N
0241 |MetLife.. .100000... | 46-2477278.. . | MetLife LHH Member, LLC... .. | Metropolitan Life Insurance Company............. Ownership.. MetLife, Inc... N
0241 [MetLife......overrereierreieiieinns 00000... |46-2477278.. MetLife LHH Member, LLC........c.cccovvrerrrirnnnns General American Life Insurance Company ... | Ownership......... MetLife, Inc N
0241 |MetLife. ..o 00000... [ everrerrrerreerrens | reerrrnreeseinnens [ ereesnneesssnnes | e 1925 WJC Owner, LLC (DE) Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC...vvvrveeririeeiseeeseeeeseissenees | e \ISUSE PO
0241 [MetLife. ..o 00000... | 26-1762232.. | .covevverererreens | eereereirererreinens | e Boulevard Residential, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvrveeriiercireeeseeeeseiseneeees | e \ISUS PO
0241 |MetLife. ..o 00000... [eeereereerrermrrens | rrereerereenerneens [ eereereeneenneenens | e MetLife Ontario Street Member, LLC (DE) ....... DE.....cc.... NIA...oo. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvrveceriiecreree e | e |\ ST PO
0241 MetLife.......cvvererrenericininns 00000... |46-4158087.. | ....ceveeererreens | eererrerrerereinins | e MetLife 555 12th Member, LLC.... Metropolitan Life Insurance Company............. Ownership......... | ..... 94.600 | MetLife, INC.....couveereeeeeeireirieieinieeeeeseieees | e Neroooe | e
0241 | MetLife......coovrreriiririeinns 00000... |46-4158087.. [ ....ccovrrrrrins | eerirereirieieninns | erreieeriieieisieeenns MetLife 555 12th Member, LLC.... General American Life Insurance Company.... | Ownership......... | ....... 5.400 [MetLife, INC...covvvverireiriieeriesseeeseeeseens | e |\ S O
0241 | MetLife......covvrieriieiricinnns 00000... |82-3135079.. [ ..eevviererris | evireisirieinnines [ e 150 North Riverside PE Member, LLC.............. DE....cccceo NIA .o Metropolitan Life Insurance Company............. Ownership......... | ... 81.450 |MetLife, INC....oovvverrriieiriieieiiericeereeesnens | e |\ S O
0241 [MetLife......ccoverereirereiciines 00000... |82-3135079.. | .covverrerrerrnes | corerrrieirerieienies | e 150 North Riverside PE Member, LLC.............. DE............ NIA.....ccoove. General American Life Insurance Company ... | Ownership......... | ..... 13.320 | MetLife, INC....ovvvveveieiccseeseese s | e Neoroos | e
0241 [MetLife. ..o 00000... |82-3135079.. | eovverrerrerrrins [ eorrrrrrnirerreinies | e 150 North Riverside PE Member, LLC.............. DE............ NIA...ccorin. Metropolitan Tower Life Insurance Company.. | Ownership......... | ....... 5.230 | MetLife, INCu.vuvvrrerreiieeesreeseeee e | e \TSUSUE PRSI
0241 [MetLife......overrerererreieiiciinns 00000... |47-2085444.. | ....ovvrervres | errrrinireinenies | e ML-Al MetLife Member 2, LLC Metropolitan Life Insurance Company............. Ownership......... | ..... 98.970 [ MetLife, INC....vvveerrrieieieieieseeseeieiseieins | v Neoooos | e
0241 [MetLife. ..o 00000... |47-2085444.. | ...oovovrervrns | errrrinireireinies | e ML-Al MetLife Member 2, LLC General American Life Insurance Company.... |Ownership......... | ....... 1.030 [MetLife, INC...vvvvevereriririeicieieieiesieieieiserees | cvene |\ TSR PR
0241 | MetLife........cocvvvrrreererernen. 00000... [ .eerevererrererren | erevernireerenieees | ereeneeniseereniens e ML-Al MetLife Member 3, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC.....ooveurerererieicreineieieeesieeirees | e Necoo | e
0241 |MetLife......ovovrererrerreicirenns 00000... |81-3382498.. | ....cvvvrrerreens | cereererrereireinins | e MetLife ConSquare Member, LLC (DE)............ DE.....ccc.... NIA..co. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvrveceriecerereseeeeeeiseneeees | e \ISUSES RS
0241 |MetLife......cvvererrcnicrcirinns 00000... [ 13-5581829.. | .coevvvrerrerreens | cererreirerercinins | e MetLife Member Solaire, LLC.........ccocoeovrirnnns DE.....coo... NIA. e Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvrvceiiereieeeseeeeeiseeeees | e |\ ISUSES PO
0241 | MetLife......coorrierireieicinns 00000... |81-0770888.. | ....cceverrrrrrrens | eerrrrreiriereiriies [ erreeeiriieisisieeenns MetLife Treat Towers Member, LLC.................. DE............ NIA ..o Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....ovuvvvrvireieiieieseeeieieeseeeeies | e |\ SO U
0241 | MetLife......coorrieriieiriiinnns 00000... |46-4133357.. [ ..oeveeereriris | cvireisiriennines | e ML Bridgeside Apartments, LLC............cccc.c..... DE.....ce. NIA .o Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC..vvrvvvririeiririeieisiceeieeseesieies | s |\ S O
0241 [MetLife......ccoverererereiciinns 00000... [46-4283517.. | .covvvererrerrees | coverrrierieiieienies | e MetLife Camino Ramon Member, LLC.............. DE........... NIA.....cccove. General American Life Insurance Company.... | Ownership......... | ....... 1.000 [MetLife, INC....ovvevveriieeieieieieceeeieesieis [ e Neoroos | e
0241 [MetLife......corerererrererieiinas 00000... [46-4283517.. | .covvvererrerrnies [ crerrennerieienes | e MetLife Camino Ramon Member, LLC.............. DE............ NIA....ccoornn. Metropolitan Life Insurance Company............. Ownership......... | ..... 99.000 | MetLife, INC...vvvvevrrvrieieirrieieieeseieieesssenns | erees |\ TSSO DR
0241 | MetLife 00000... |46-4255167.. | .coovvereerrerrnns | coreirrinireireinies | e ML Terraces, LLC ... Metropolitan Life Insurance Company Ownership......... ...100.000 | MetLife, Inc N
0241 | MetLife 00000... MetLife CB W/A, LLC Metropolitan Life Insurance Company Ownership ...100.000 | MetLife, Inc N
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NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0241 |MetLife.......coverereneicirnnns 00000... [47-1970965.. | ...eveverererreens | eoreereirereineinins | e ML New River Village Ill, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....cvvevceeiereiseee s | e N
0241 | MetLife.. .100000... |... . | MetLife 1007 Stewart, LLC .. ..|Metropolitan Life Insurance Company... .. | Ownership.. ...100.000 | MetLife, Inc... N
0241 | MetLife......coorrierieeieiiinns 00000... |.... Chestnut Flats Wind, LLC .........cccoovveiiieinen. Metropolitan Life Insurance Company. Ownership......... ...100.000 | MetLife, Inc N
0241 | MetLife......covvrieririiiricinnns 00000... |46-4129811.. [ ..oevvevereriris | evireinirieenines [ e MetLife 425 MKT Member, LLC ..........ccccvunnee. DE....ccceou. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC..vvrvvvivireieirieieisicieieieeseesieies | s |\ S O
0241 [MetLife.......ccovererererereiinns 00000... [46-4229772.. | ccovvvererrerrnes | covrrrreiieiieenies | e MetLife THR Investor, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....cvvvvecveieieieeieiessese s | e Neoroos | e
0241 [MetLife......overrerereirererieiinns 00000... [eereerrerrreerens | rervrrerenrernnees [ eveisrenesseenes | e MetLife OFC Member, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvvveeeireieisieesee e | e Neoooos | e
0241 [MetLife. ..o 00000... [47-1256270.. | .eovvvererrernrns | eorrrrrieirerseinnes | eorerreinirenessennens MetLife OBS Member, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvevvvcerireieisieeseeseieissenens | e \TSUSUE DR
0241 | MetLife.......covevnrrerererneen. 00000... [.eerererrerererrer | ererirrirrerenienes | ererereeriseirenens e MetLife FM Hotel Member, LLC DE.....c..c. Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC.....veuvvreerririereicrieiineieieienieerens | e Necoe | e
0241 | MetLife......ovrrrererrireienenens 00000... [ reeeerrrerermereers | rrereresnerersness | reeersessssesssees [ eemreseeesssssessnnens LHCW Holdings (U.S.) LLC...c..oevvrvrrrrrirerrrrrnns DE........... MetLife FM Hotel Member, LLC...........c.ccc....... Ownership......... ...100.000 | MetLife, INC.uvvvverrerrereireririeierssriseeeesesesseseins | eees Nuvoe | e
0241 | MetLife........covrrerrrerrrrieienen. 00000... [ rereerrrrerermeeen | rrererenrereireess | reeensenesnesessees [ eeneeseeeesnsenennens LHC Holdings (U.S.) LLC LHCW Holdings (U.S.) LLC......covvvrrrerrirrrrnn. Ownership......... ...100.000 | MetLife, INC.u.vvverrerrerrieerinrieieirseeeeeeesessesnins | eees |\ TSP IO
0241 | MetLife........covrrereenereinien. 00000... | rerrerrererermeeens | rrereneneereeseens | rreeeseneneereesees [ eerneereeeesnseneneens LHCW Hotel Holding (U.S.) LLC DE............ NIA....cccooene. LHC Holdings (U.S.) LLC.....cccovvrirrrrirrircenes Ownership......... ...100.000 | MetLife, INC.uvvverrerrerieecereieieerseeeeeeeseseeseens | eees Nucore | e
0241 | MetLife........oorrereerereineneen. 00000... | rereerrererermeeens | rrerereseereeseens | reeenseneneeseesees [ eereeeneeseesneeneneens LHCW Hotel Holding (2002) LLC...........cccccveuc. DE............ NIA....ccooeene. LHCW Hotel Holding (U.S.) LLC.......ccocovvunrenee Ownership......... ...100.000 | MetLife, INC...vuverrerrerieeceeieieerseeseeeeseseeseens | e Necore | e
0241 | MetLife......covvieeririririiinns 00000... | ceoereerrrerereriees [errerrireeniinns | erriesisseennes | e LHCW Hotel Operating Company (2002) LLC... | DE............ NIA ..o LHCW Hotel Holding (U.S.) LLC.........ccceueuuve Ownership......... ...100.000 | MetLife, INC...vovvvvvrvrieieirieieiriceeeeeseeeieies | e |\ S O
0241 [MetLife......corerererrererrininns 00000... [46-4584166.. | ...vvevrererrrres | corrrrernrerieienes | coreieisieneseinnens ML Southmore, LLC .......ccoevveierieieeieiis DE............ NIA.....ccooine. Metropolitan Life Insurance Company............. Ownership......... | ..... 99.000 | MetLife, INC...vvvvevrrrrieieireieieieeseeieessienes | ovees \TSUSUE DO
0241 [MetLife......ooerrerererrerericiinas 00000... [46-4584166.. | ...vvevrerrerrrees | corerrrinierieienes | e ML Southmore, LLC .......ccovvveierieieieiceins DE............ NIA....ccoornn. General American Life Insurance Company ... | Ownership......... | ... 1.000 [MetLife, INC...vvvvveeririeieieieieiceseieessienis | eveee \TSUSUO DO
0241 [MetLife......vverrerereereieieininns 00000... [everrerrerrreereens | eervrrereeseinnies [ erssnenersennes | e MetLife HCMJV 1 GP, LLC Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvrvcerireieisieesseseeesenens | e |\ TSSO PR
0241 [MetLife......oerrererrrrerericiins 00000... [46-4196012.. | .coovverrerrrrrnes | eererrrinererreinnes | coeieisirenessinnens ML-Al MetLife Member 1, LLC Metropolitan Life Insurance Company............. Ownership......... | ..... 95.199 [ MetLife, INC...vvvvereririeieireieieeeseeeesnsennes | ovees |\ TSSO
Metropolitan Property and Casualty Insurance
0241 | MetLife........cocvverrnerereren. 00000... [46-4196012.. | ....overerererres | orererereiremreriens e ML-Al MetLife Member 1, LLC........c.cccvvverninne DE.....cc.... NIA. ..o Company Ownership......... | ....... 4.801 [MetLife, INC.....ovvrerriireieieneeerceeeereieees | o Necoo | e
MetLife Global Holding Company Il GmbH
0241 | MetLife......ccceeeeeereereee 00000... | 13-3759652.. | ....3166279 | ....ocecerreeeers | corrererererererereienns MetLife International Holdings, LLC DE............ NIA......c........ (Swiss) Ownership......... ...100.000 |MetLife, INC.....covovvveeeeeceeeceeeeeeeeeeeeeeeeeeeeeeeeenn | e |\ SO
0241 | MetLife......coonrierrrieiiinns 00000... | 13-3953333.. | ....3166372 | ..cocoevvreerrns [ o Natiloportem Holdings, LLC MetLife International Holdings, LLC................ Ownership......... ...100.000 | MetLife, INC....ovvvvrvrrcerrieiesieeeee e | e |\ S T
Excelencia Operativa y Tecnologica, S.A. de
0241 [MetLife......cerrerererererriirinas 00000... |correrreirrrerinne 3166402 | .o | e C.V. (Mexico) MEX.......... NIA...cccooine. Natiloportem Holdings, LLC Ownership........ | ..... 99.000 | MetLife, INC...vvvvevrrrrieieireieieieeseeieessienes | ovees \TSUSUO DO
Excelencia Operativa y Tecnologica, S.A. de
0241 [MetLife. ..o 00000... |.eovrerrrerrirrenne 3166402 | .o | e C.V. (Mexico) MEX.......... NIA...oon. MetLife Mexico Servicios, S.A. de C.V............ Ownership......... | oo 1.000 [MetLife, INC...vvvvnvveriririeireieieeesieieieiseieins | e \TSUSE PR
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife 00000... ...3373705 MLA Comercial, S.A. de C.V. (Mexico)............. MEX.......... NIA. ..o C.v. Ownership MetLife, Inc
0241 | MetLife 00000... ....3373705 MLA Comercial, S.A. de C.V. (Mexico) MetLife Mexico Servicios, S.A. de C.V............ Ownership MetLife, Inc
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife........covrreererereinieen. 00000... |wererrerrerreeeens e 33T3714 | e [ MLA Servicios S.A. de C.V. (Mexico)................ MEX.......... NIA. ..o C.v. Ownership......... | ..... 99.000 | MetLife, INC..vvrverrerreeeecereieieeieeiseeeeseeeseeneens | e Nucooe | e
0241 | MetLife......coovrieriiriricinnns 00000... | ceeerirereirirnnns e 33T3T14 | e | e MLA Servicios S.A. de C.V. (Mexico)................ MEX.......... NIA...cooine MetLife Mexico Servicios, S.A.de C.V............ Ownership......... | ..o.... 1.000 |MetLife, INC....cvvvvrriveiriiieierieeeeeeeeeseens | e |\ S O
MM Global Operations Support Center, S.A. de MetLife Global Holding Company Il GmbH
0241 | MetLife.......coveenrenerernrnneen. 00000... [.ceevrrerrreeneene 240907 | oo [ C.v. MEX.......... NIA. ..o (Swiss) Ownership......... ...100.000 | MetLife, INC....ouvvrcereerrincieiereirseeieeseineineis | e Nucoe | e
MM Global Operations Support Center, S.A. de MetLife Global Holding Company | GmbH
0241 |MetLife. ..o 00000... |.eorrerrrerrerrenne 8240907 | .o | e C.v. MEX.......... NIA..coon. (Swiss) Ownership......... | veeeeeveernens MetLife, INC....vvvvvrerririeieresecseeeseeneens | e \ISUSE PO
MM Global Operations Support Center, S.A.
0241 | MetLife........ovrrerererrrrieienen. 00000... |.veorerrerrrrenen: 254995 | e Fundacion MetLife Mexico, A.C........ccccocerrenncn. MEX.......... NIA....cccooene. deC.V,,S.A.deC.V. Ownership......... ...100.000 | MetLife, INC...vvverrerrerieerinrieiecrseeeieeesessesnins | eees |\ TSP IR
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Metropolitan Life Seguros e Previdencia
0241 | MetLife......ccceeeeeeeernene. 00000... | .ceverererererereee 3166318 | e e Privada S.A. (Brazil) BRA......... A, MetLife International Holdings, LLC................ Ownership......... | ... 66.662 | MetLife, INC........covevveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | e |\ S
Metropolitan Life Seguros e Previdencia
0241 [MetLife........cccoveveereriiinee, 00000... | .ooerrrerernnne 3166318 | e | s Privada S.A. (Brazil) BRA.......... 1N MetLife Worldwide Holdings, LLC................... Ownership......... | ... 33.337 |MetLife, INC....oeeeveceieciececcceeceeceeeeeens | e |\ U I
Metropolitan Life Seguros e Previdencia
0241 [MetLife......cerrerererrerericiinas 00000... |.eorrerrrirrierenne 3166318 | oo | e Privada S.A. (Brazil) BRA.......... A Natiloportem Holdings, LLC.........ccccccovverivnnne Ownership......... | oo 0.001 | MetLife, INCu.vuvverrreeiieieeisreeseese s | e \TSUSUO DO
0241 [MetLife......corerererrererciinns 00000... |.correrrrirrirrenne 191616 | oo | e MetLife Ireland Holdings One Limited............... IRL............ NIA....cccornn. MetLife International Holdings, LLC................ Ownership......... ...100.000 | MetLife, INC....vvvvvceeieieiisieeseee s | e \TSUSUE DO
MetLife Global Holdings Corporation S.A. de
0241 |MetLife. ... 00000... |eeoverrrrerrerrenene o B189846 | | e C.V. (Mexico) MEX.......... NIA..coo. MetLife Ireland Holdings One Limited............. Ownership......... | ..... 98.900 | MetLife, INC...vuvvvverereererireireirieireinirseeeeeseieens | cvene |\ ST PO
MetLife Global Holdings Corporation S.A. de
0241 | MetLife......cceeeeeeeeeeee. 00000... | cceeererererere 189846 | e e C.V. (Mexico) MEX.......... NIA............... MetLife International Limited, LLC.................. Ownership......... | ...... 1.100 | MetLife, INC.....ovevveeeeeeeeeeeeeeeeeeeeees | e |\ S I
MetLife Global Holdings Corporation S.A. de
0241 [MetLife. ..o 00000... [13-3047691.. | .cveeveeererreins | eererreireereinins | e Metropolitan Global Management, LLC............. IRL....coovene NIA. ..o C.v. Ownership......... | ..... 99.700 [ MetLife, INC.....couvverieeieieiriirieieinceeeciseieees | e Neroore | e
0241 | MetLife.......cooviierieiricinnns 00000... | 13-3047691.. [ ..oevrerrrris | erirereirieinnines [ e Metropolitan Global Management, LLC............. IRL............ NIA .o MetLife International Holdings, LLC................ Ownership......... | oo.... 0.300 [MetLife, INC.....cvvvveireiriiieiririesiseieereeeseens | e |\ S O
0241 [MetLife......overerererrereiiciinns 00000... |AA-2730030. | ....3165740 | ....cocovrrerrerrres | corerrerrirereirernnens MetLife Mexico Holding S. de R.L. de C.V........ MEX.......... A Metropolitan Global Management , LLC.......... Ownership......... ...100.000 | MetLife, INC....vvvvvceeireieieisieessee e | e |\ TSSO DO
Excelencia Operativa y Tecnologica, S.A. de

0241 | MetLife.. .100000... | AA-2730030. | ....3165740 |..

. . | MetLife Mexico Holding S. de R.L. de C.V........
0241 |MetLife.....cveveerercrncrennn. 00000... | AA-2730030. | ....3165740

MetLife MeXiCo S.A......cvvvvierisreereieinenns

.|C.V. Ownership..
MetLife Mexico Holdings, S. de R.L. de C.V... | Ownership

MetLife, Inc...
MetLife, Inc

0241 | MetLife........cocveerrrererernene 00000... |AA-2730030. | ....3165740 | .....coovvererrerens [ e MetLife Mexico S.A..........ocuvvmineirninrrrircienins MetLife Interational Holdings, LLC................ Ownership MetLife, INC.....vouvererrieiereeseeereeens | e Necoo | e
ML Capacitacion Comercial S.A. de C.V.

0241 | MetLife........cccovevinircrcinen. 00000... [.crerriererieene 241061 | (Mexico) MEX.......... NIA. ..o MetLife Mexico S.A........coovvincncirinircies Ownership......... | ..... 99.000 | MetLife, INC.....courvurerirceieinceieiseeeireens | e Necoo | e
ML Capacitacion Comercial S.A. de C.V.

0241 [MetLife........coceveveeieiiiinee, 00000... |.ooerrereennne 241067 | | e (Mexico) MetLife Mexico Servicios, S.A. de C.V............ Ownership MetLife, INC...vcvveeieieiieceeecceeceeee e | e |\ U I

0241 | MetLife......ccccooveeeeceee 00000... ....3165795 MetLife Pensiones Mexico S.A............cccevveee. MetLife Mexico Holdings, S. de R.L. de C.V... | Ownership MetLife, Inc N

0241 | MetLife.. . 100000... ....3165795 |.. . | MetLife Pensiones Mexico S.A.... . . | MetLife International Holdings, LLC Ownership.. MetLife, Inc... ..N..

0241 | MetLife......ccccocveeeeceeien 00000... ....3267390 MetLife Mexico Servicios S.A. de C.V............... MetLife Mexico Holdings, S. de R.L. de C.V... | Ownership MetLife, Inc N

0241 | MetLife......cccooeeeeeeeeee 00000... | cooererererererne ....3267390 MetLife Mexico Servicios S.A.de C.V............... MetLife International Holdings, LLC................ Ownership MetLife, Inc N

0241 | MetLife.. .100000... | AA-5420018. | ....3166288 | .. . | MetLife Insurance Company of Korea, Limited.. . | MetLife Mexico SAA............ ..| Ownership.. MetLife, Inc... N

0241 |MetLife......coverereereieirnnns 00000... | AA-5420018. | ....3166288 MetLife Insurance Company of Korea, Limited.. Metropolitan Global Management , LLC.......... Ownership MetLife, Inc N
MetLife Financial Services, Co., Ltd. (South

0241 [ MetLife. ..o 00000... | eeeeerreerrermrrens | reererrereererneens e | e Korea) KOR.......... NIA..co. MetLife Insurance Company of Korea, Limited | Ownership......... ...100.000 | MetLife, INC....cvvrvuceiieircireeeseeeeiseeiens | e |\ ISURI PO

MetLife Global Holdings Corporation S.A. de
..|C.V. Ownership.. ...100.000 |MetLife, Inc...

MetLife Ireland Treasury d.a.C........cccvvveureinnne Ownership......... | ..... 91.165 | MetLife, Inc

MetLife Global Holdings Corporation S.A. de
0241 | MetLife......oerrerererrererieininas 00000... |AA-1930041. | ... 1173714 | .o | e MetLife Insurance Limited (Australia)................ AUS.......... A s C.v. Ownership......... | oo 8.835 | MetLife, INC..vuvevrveeiecreeseee e | e Neoooor | e

0241 | MetLife.. .100000... ....4200880 |..

. | MetLife Ireland Treasury d.a.c.....
0241 | MetLife.......covrenrerererninnenn. 00000... |AA-1930041. | ....1173714

MetLife Insurance Limited (Australia
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0241 |MetLife.......coverereneicirnnns 00000... |eeveereerermrrens | reererrereenerneens [ eereererreerneenees | e The Direct Call Center PTY Limited (Australia). | AUS.......... NIA. .. MetLife Insurance Limited (Australiay.............. Ownership......... ...100.000 | MetLife, INC....cvvevceeiereiseee s | e N

N

0241 | MetLife.. .100000... ...4239358 |.. . | MetLife Investments PTY Limited (Australia)....

MetLife Insurance and Investment Trust

.. | MetLife Insurance Limited (Australia ...100.000 |MetLife, Inc...

.| Ownership..

0241 MetLife.......coverernincrcininns 00000... |.cerverrreererrrenene 239367 | o | e (Australia) AUS.......... NIA. e MetLife Investments PTY Limited Ownership......... ...100.000 | MetLife, INC....coovvveeiereiireecseeeeiseeens | e |\ ISUPO PR

0241 | MetLife......covvrieriieiiiiinnns 00000... | ceovveerireiriirnnns weTT3732 | | e MetLife General Insurance Limited (Australia).. |AUS.......... A, MetLife Ireland Treasury d.a.c............... Ownership......... ...100.000 | MetLife, INC..vvrvvvrvireiririeieisicesieesieeieies | s |\ S R

0241 [MetLife......overrerererreieiciinns 00000... | veereerreerreereens | rererererreinnies [ errsreneinennes | e MetLife International Limited, LLC (DE)............ DE............ NIA.....ccoone. MetLife International Holdings, LLC................ Ownership......... ...100.000 | MetLife, INC....vvvrveeeeireieieieeseee s | e \TSUSUE DO

0241 | MetLife......ccccccveeeeieeen 00000... | ceevererereeeieiees | eeeeeeeeens | eereeereerereeens | e AmMetLife Insurance Berhad MetLife International Holdings, LLC................ Ownership......... | ..... 50.000 |MetLife, INC.....vvvvvevececrceeeeeceeeeeee s | eee |\ S

0241 | MetLife........cccceeeeeeeeine 00000... | cvevererererereeees | eeeeeeeeens | eeeeeeeereees | e MAXIS GBN SAS. ....ccvvve. MetLife International Holdings, LLC................ Ownership......... | ..... 50.000 |MetLife, INC.....covvvevreeeeecececeeeeeeeeeeeeree e | e |\ S

0241 | MetLife.......coeevvrrerererneen. 00000... |AA-5480033. | .....ccovverererees | erererermireireriens e AmMetLife Takaful Berhad............cccovrerrerennn. MetLife Interational Holdings, LLC................ Ownership......... | ..... 50.000 | MetLife, INC....uuvvrvrerirrirrireeerieineeiesseiseisens | e Necoo | e

0241 |MetLife......oovererrereicirennns 00000... | eerreereerrerrrrens | reereerereereeneens [ ereerereernenens | e MetLife Asia Limited (Hong Kong)..........c.c....... HKG.......... NIA..coone. MetLife International Holdings, LLC................ Ownership......... ...100.000 | MetLife, INC....vvvrveceririecreeeseeeeiseeeees | e |\ IS PR
Metropolitan Life Insurance Company of Hong

0241 | MetLife......cccveeeeeeeereee. 00000... | .ceverererererereee 3166309 | e Kong Limited HKG.......... A, MetLife International Holdings, LLC................ Ownership......... | ..... 99.999 |MetLife, INC......vvvreeeeeeeceeeeeeeeeeeeeeeeeeeeeeeeens | e |\ SO
Metropolitan Life Insurance Company of Hong

0241 [MetLife......cccoverereierericiinns 00000... |.cooverrrrrrirennn 3166309 | .o | e Kong Limited HKG.......... A Natiloportem Holdings, LLC..........cccccovevrinne Ownership......... | oo.... 0.001 | MetLife, INCu.vuvverereeiirecseieseee s | e Neoroos | e

0241 [MetLife......cererererererieiinns 00000... |.correrrrirrrrenne 8195913 | e MetLife Planos Odontologicos Ltda. (Brazil)..... BRA.......... MetLife International Holdings, LLC................ Ownership......... | ..... 99.999 [ MetLife, INC...vvvveevrrverieieirrieieieieseeieessiennes | ovees Neoroos | e

0241 [MetLife......oerrerererrerericiinns 00000... |.covverrrirrirenns 195913 | e MetLife Planos Odontologicos Ltda. (Brazil)..... BRA.......... Natiloportem Holdings, LLC.........ccccccovvviiinnne Ownership......... | oo 0.001 | MetLife, INC..vuverrreeiieeeireeseee s | e \TSUSUE DO

0241 | MetLife......ccccocveeeeieeie 00000... | 20-5894439.. | ....3373639 |...cccceevvvvrrcns | crrerererereeereiens MetLife Global, INC.......c.cccoeveveeeeieeeeeeae DE.......... MetLife, INC.....vveveeeeccccceeeee e Ownership......... ...100.000 |MetLife, INC.....cvvvverercrceeeceeeeeceeeeeeeeeee s | eve |\ S
Inversiones MetLife Holdco Dos Limitada

0241 | MetLife........cccvverrrerernrnen. 00000... [.crererererirrinene 189837 | [ (Chile) CHL.......... NIA. ..o MetLife Interational Holdings, LLC................ Ownership......... | c.... 0.001 | MetLife, INC.....couvvuveriiriieieenreeveeiseieiens | e Necoo | e
Inversiones MetLife Holdco Dos Limitada

0241 [ MetLife. ..o 00000... |.ceveeerrererreenene e B18983T7 | | e (Chile) CHL.......... NIA. . Natiloportem Holdings, LLC.........cccccvvviriinenne Ownership......... | veeeeeveeeneens MetLife, INC...vuvvvreeiricircsecreeereeeeene | e Neooooe | e
Inversiones MetLife Holdco Dos Limitada

0241 | MetLife.. . 100000... |.... ....4189837 |.. . | (Chile) .. | MetLife, InC.....ccoevvvnneeee .. | Ownership.. MetLife, Inc...

0241 [MetLife......cerrerererrereririinas 00000... |AA-2130012. | ....1641857 MetLife Seguros S.A. (Argentina) MetLife International Holdings, LLC................ Ownership......... . MetLife, Inc

0241 [MetLife......oerrerereireieiciinns 00000... |AA-2130012. | ... 1641857 | ..oovvrerrieres | e MetLife Seguros S.A. (Argentina) Natiloportem Holdings, LLC.........ccccccovvirinnne Ownership......... i MetLife, INC.....vverrereieieeieeesee s | e |\ TSSO

International Technical and Advisory Services

0241 |MetLife. ..o 00000... |AA-2130012. | ... 4251145 | ...oovvreercvnes | e MetLife Seguros S.A. (Argentina)...........ccc....... ARG.......... A Limited (USA-Delaware) Ownership......... | oo 1.801 [MetLife, INC.ovvvvvevveririnieieieieieeesieieserenes | e \TSUSI PO

0241 | MetLife........cocvevvrrererernene 00000... [cererererrirrinene 2327738 | oo [ e Compania Inversora MetLife S.A. (Argentina)... |ARG.......... NIA. ..o MetLife International Holdings, LLC................ Ownership......... | ..... 95.460 | MetLife, INC......couvveirrirecreeneeeseeeirees | e Necoo | e

0241 |MetLife......ovrvererrcrreicirnns 00000... | e 2327738 | oo | e Compania Inversora MetLife S.A. (Argentina)... |ARG.......... NIA...oo. Natiloportem Holdings, LLC.........cccocvvvirieneene Oownership......... | oo 4.540 | MetLife, INC......vvevreeeereeecseeseeeneeeeens | e |\ ST PR

0241 [MetLife.......covereneneicenenns 00000... |.ceeeeerrereereenene 247296 | oo | e MetLife Servicios S.A. (Argentina)...........ccoe... ARG.......... NIA. .o Compania Inversora MetLife S.A.................... Ownership......... | ..... 18.870 | MetLife, INC....vvveececce s | e |\ ISUS PO

0241 |MetLife. ..o 00000... |.ceveeerrereereenene 8287296 | .o | e MetLife Servicios S.A. (Argentina)..........ccoee.. ARG.......... NIA. s MetLife Seguros S.A.........c..c..... Ownership......... | ..... 79.880 | MetLife, INC.....couvuerieeieeeireinieiencseeieiseieees | e Neroooe | e

0241 | MetLife......coovrierireiriiinns 00000... | cvveerirereirirnnns 8247296 | oo | e MetLife Servicios S.A. (Argentina).................... ARG.......... NIA ..o Natiloportem Holdings, LLC Ownership......... | ... 0.990 [MetLife, INC....ovvvveerireiriiieerieissceeseeeseens | e |\ S OR

0241 | MetLife......covvrieriiiiriiinnns 00000... | cveeerireiririrnnns 8247296 | oo | e MetLife Servicios S.A. (Argentina).................... ARG.......... NIA ..o MetLife Seguros de Retiro S.A.........cccccvvrvnnee Ownership......... | ..c.... 0.260 | MetLife, INC.....cvvvveireiricieirieisiseieeseeisssiens | e |\ O O

0241 | MetLife.......cccocveeeeeeee, 00000... |06-1597037.. | ....2985727 | ...covveereies | e MetLife Worldwide Holdings, LLC.............c....... DE........... V. — MetLife International Holdings, LLC................ Ownership......... ...100.000 |MetLife, INC......vovvveeeeeeeeeeeeeeeeeeeeeeeeeeeeseeenenens | e |\ SO T

0241 [MetLife. ..o 00000... |AA-5324104. | ...3144558 |.....ccovevrvrres | corerrririrereriinnens MetLife Limited (Hong Kong) MetLife Worldwide Holdings, LLC.................. Ownership......... ...100.000 | MetLife, INC....vvvrevcirirereeisieesreeiseiesenens | e Neoooos | e

BIDV MetLife Life Insurance Limited Liability
0241 | MetLife.......cooeerrrerererneen. 00000... | eererererererrer | rererrirrirenenen | ereenenrineieniens e Company VNM......... A MetLife Limited (Hong Kong)..........cccevurevennn. Ownership......... | ..... 60.000 | MetLife, INC.....vvuvvererririreierieineierenseiseirenes | e Necoo | e
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0241 |MetLife.......coverereneicirnnns 00000... ....2704610 Best Market S.A. (Argentina) MetLife International Holdings, LLC................ Ownership......... . MetLife, INC...c..vvereerccreecreeeseeees | e N
0241 | MetLife.. .100000... ...2704610 |.. . | Best Market S.A. (Argentina) .. | Natiloportem Holdings, LLC....... . | Ownership.. MetLife, Inc... N
0241 | MetLife......coorrierieeieiiinns 00000... |AA-5344102. | ....3166411 PNB MetLife India Insurance Company Limited MetLife International Holdings, LLC................ Ownership......... . MetLife, Inc N
0241 | MetLife......covvrieririiiricinnns 00000... | AA-2130046. | ....1388303 |.....ccecvrvvrires [ orrrrririeieirieinnns MetLife Seguros de Retiro S.A. (Argentina)...... MetLife International Holdings, LLC................ Ownership......... . MetLife, INC..vvvriveicieieiese s | e |\ S O
0241 [MetLife.......ccovererererereiinns 00000... |AA-2130048. | ....1388303 |.....cccceverrerrres | corerrerrirereirirnnens MetLife Seguros de Retiro S.A. (Argentina)...... Natiloportem Holdings, LLC..........cccccovevriinnne Ownership......... . MetLife, INC.....vvevrreeieeesecseee s | e Neoroos | e
International Technical and Advisory Services
0241 | MetLife.......covivnrerererniineene 00000... |AA-2130046. | ....4321758 |......covverrernns e MetLife Seguros de Retiro S.A. (Argentina)...... ARG.......... A i Limited (USA-Delaware) Oownership......... [ e MetLife, INC...ovvvvervieireireecseeeseieens | e Necoe | e
MetLife Administradora de Fundos
0241 | MetLife.......cooeerrrererernenn. 00000... [.cererererererrenene 3373648 | oo [ Multipatrocinados Ltda. (Brazil) BRA.......... NIA. ..o MetLife International Holdings, LLC................ Ownership......... ...100.000 | MetLife, INC.....vvvvreerreriereicreineieieeseieirens | e Necoe | oo
MetLife Administradora de Fundos
0241 | MetLife........cccovevircrercinen. 00000... [.crererirererieene 3373648 | s e Multipatrocinados Ltda. (Brazil) BRA......... NIA. ..o Natiloportem Holdings, LLC...........ccccovunrunee. Ownership......... [ v MetLife, INC.......evureriericeereeecseecens | e Necoo | oo
Metropolitan Property and Casualty Insurance
0241 |MetLife........coceveveeiiiriinne, 26298... | 13-2725441.. | ....3219728 | ....cooceveeeeceens | e Company 2 { T A MetLife, INC....cvvevieeeeiceeccceeeceee e Ownership......... ...100.000 |[MetLife, INC.....voveveerrieiiceccesceeeeeeeeeeeeeens | e |\ S I
Metropolitan Property and Casualty Insurance
0241 [MetLife......cccoverererereiciinnns 39950... | 22-2342710.. | ceovvvererrereees | eovereieiieiieenies | e Metropolitan General Insurance Company........ Rl A Company Ownership......... ...100.000 | MetLife, INC....cvvvvecvireieiieieieseese s | e Neoroos | e
Metropolitan Property and Casualty Insurance
0241 [MetLife. ..o 40169... |05-0393243.. | ...vverrerrerrnes e e Metropolitan Casualty Insurance Company....... Rl A s Company Ownership......... ...100.000 | MetLife, INC....vvvrveirireieeisieesseseseiesenens | e |\ TSSO PO
Metropolitan Direct Property and Casualty Metropolitan Property and Casualty Insurance
0241 [MetLife......cooverereereicirinns 25321... | 23-1903575.. | ceoevvveeerernens [ eerereinereiieinins | e Insurance Company Rl A Company Ownership......... ...100.000 | MetLife, INC....vvveveceriiecreeeseeceeieeeees | e \ISUS PR
Metropolitan Property and Casualty Insurance
0241 | MetLife......coovreerirreieicienns 22926... | 36-1022580.. [ ...eerrrrrrrens | eorrrererrieiennies [ evreeeisnieieisneeenns Economy Fire & Casualty Company................. | IS A Company Ownership......... ...100.000 | MetLife, INC...vovuvvvevrrcieirieieseceeeeesieeienes | e N [
0241 | MetLife.......covererrcrcrcininnns 38067... | 36-3027848.. | ....cevvveecrrerns | e | e Economy Preferred Insurance Company........... | IA.... Economy Fire & Casualty Company............... Ownership......... ...100.000 | MetLife, INC....ovvrvceiieeireeeseeeeeiseeeens | e \\ISUSI ORI
0241 [MetLife. ..o 40649... | 36-3105737.. | .cooveveeercrreins | cererreieerereinins e Economy Premier Assurance Company............ | IA.... Economy Fire & Casualty Company............... Ownership......... ...100.000 | MetLife, INC....cevvrvceierciieeeneeeceeiens | e |\ ISP ORI
Metropolitan Property and Casualty Insurance
0241 [MetLife......overerereirereiiciinas 00000... [95-3003951.. | .eovverrerrerrrees | eorrrreienerieinnes | coerreisireneiseinnens MetLife Auto & Home Insurance Agency, Inc.... |Rl.............. IA.... Company Ownership......... ...100.000 | MetLife, INC....vvevvcvceeireieiriereesseeseiesenens | e | (RN DT
Metropolitan Group Property and Casualty Metropolitan Property and Casualty Insurance
0241 | MetLife.......oevrnrrercrnineen. 34339... [13-2915260.. | ...covvevererirees | erererirrineirerens [ Insurance Company Rl A Company Ownership......... ...100.000 | MetLife, INC...ovuververeerririiriicreineieeesniseirens | e Necoe | e
Metropolitan Property and Casualty Insurance
0241 | MetLife.......covevvrerererernenne 00000... [05-0476998.. | ......covererrees | ererererrrremreriens [ e Metropolitan Lloyds, INC.........cccovvnirrirerinienen. L S NIA. ..o Company Ownership......... ...100.000 | MetLife, INC.....vevereererierireicreineieieeesieeirenes | oo A GO IO
Metropolitan Lloyds Insurance Company of
0241 | MetLife......coorrierirrieiiinns 13938... [75-2483187.. | .ceevvieeeeeeees [t | e Texas TX oo A Metropolitan Lloyds, INC..........ccccoevrerrireenne. Attorney-in-fact.. | .....coooeeee MetLife, INC...vovvvvreicieiesiee s | e |\ S R
0241 | MetLife......coovreeriiiiriiinnns 87726... |06-0566090.. | ....1546103 | ........ 733076 | .o Brighthouse Life Insurance Company .............. DE........... RE....cciinnnn Brighthouse Holdings, LLC Ownership......... ...100.000 | MetLife, INC...vovuvvvrirreieirieieirieeeieeseeeieies | e |\ S O
0241 | MetLife......coovrieriieiricinns 00000... | 13-2862391.. [ ..oeveiererris | crireieirieieniies [ e Brighthouse Securities, LLC ..........ccccoovvrinene DE........... NIA ..o Brighthouse Holdings, LLC Ownership......... ...100.000 | MetLife, INC...vvuvvvriiieieirieieseeeieesieeeies | e |\ S O
0241 [MetLife......oerrerererrereiiiinans 91626... |04-2708937.. | ..ocvveverrererens | v 1030011 {.ovveveeeeiee New England Life Insurance Company............. MA............ A s Brighthouse Holdings, LLC.........ccccccoevvernnnes Ownership......... ...100.000 | MetLife, INC....vvvvvceeieieiisieessese e | e Neoooos | e
0241 [MetLife......oerrerererrereiciinns 00000... |04-3240897.. | ....4288440 | ...... 1071039 | .o Brighthouse Investment Advisers, LLC............. MA.......cc... NIA. .o Brighthouse Holdings, LLC Ownership......... ...100.000 | MetLife, INC....cvevvveeeeireieisieeseee s | e |\ SO O
0241 | MetLife......oerrerererrererieininas 00000... | 81-3094008.. | .....ovivrrerrrns | eorrrrrrrirerreinnies | corerreisirenessinnens Brighthouse Services, LLC .......c.ccovvevvrvinnnen. DE............ NIA...coooin. Brighthouse Holdings, LLC Ownership......... ...100.000 | MetLife, INC....vvvvevecerireieisieesseseeiesenens | e Neoooor | e
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0241 |MetLife.......coverereneicirnnns 00000... [47-4161407.. | oeveeeeeererrens | e | e ML 1065 Hotel, LLC........ccoevrurierrereirieirenns Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC....covvvncercriricerereereeeeeneineniens | eoeeNeriis |,
0241 | MetLife.. .100000... |... . | Brighthouse Renewables Holding, LLC .. | Brighthouse Life Insurance Company ... . | Ownership.. ...100.000 | MetLife, Inc...
0241 [MetLife........coceeveveeieiieee 00000... Greater Sandhill I, LLC.......c.ooveeeeiicicieiee Brighthouse Renewables Holding, LLC........... Ownership......... ...100.000 |[MetLife, INC.....oovevveeeeeerceeeeeceeeeeeeeeeseeeees | N |
Brighthouse Connecticut Properties Ventures,
0241 MetLife.......covrcrnercrcininns 00000... |01-0893117.. | .coueereerrcrreens | e | e LLC DE.....cooou. DS..cooviriinn Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC....covvevceiereiieeeseeeceeiens | e |\ SO R
0241 | MetLife.......covrvenrererernineen. 00000... [ .eererererrererren | ererrerireerereens | ererereeineeenees e Sino-US United MetLife Insurance Co. Ltd........ CHN.......... A Metropolitan Life Insurance Company............. Ownership......... | ..... 50.000 | MetLife, INC...couvvreveeerriiireeereineieeeeseiseisees | e Necoo | e
0241 | MetLife.......covivnrerererniineene 00000... [ .eererererrererrren | ererrerireerereens | ereerieriseeenees [ e Euro Tl Investments LLC Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC....vvvvriereerriiecircreiseieeenieineens | e Necoe | e
0241 | MetLife.......ovvrnrnirernrineene 00000... [46-3156033.. | ....ocvurerevernes | crrernnn 937869 | ... Brighthouse Assignment Company. Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC....vveuvererrriiereicrieineieieeesieerens | oo A (U IR
Daniel/Brighthouse Midtown Atlanta Master
0241 |MetLife......ovovererrereicirennns 00000... |26-0224429.. | .....ovovererrens | coreereinereireinins | e Limited Liability Company DE.....cc.... (DS T Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC....vvvrvecerieieircereree e | e \ISUS PR
Daniel/Brighthouse Midtown Limited Liability
0241 | MetLife......ccceeeeerereernene 00000... | 26-0301826.. | ..cocvevererererers | crrrerererererereens | cererereeeeeeieienns 1075 Peachtree, LLC.........ccccoveveveveeeecree DE........... DS..oviren Company Ownership......... ...100.000 |MetLife, INC.....oovvevveeeeeeeeeceeeeeeeeeeeeeeeeeeeeeeeeeenn | e |\ S
0241 | MetLife......coorrieriieiriiinns 00000... | 27-0227067.. [ ...cceerrreriris | eorrrerernieinniins | erreieisiseiessneeenns TLA Holdings I LLC.......coovvirreiereeenes DE.......... (DI T Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC...vovuvvviieeieirieieseeeieieeseeieees | e |\ S T
0241 [MetLife......cccoverereierericiinns 00000... [.eereererrreerens | eeverererseinnes [ evrissenieieeenes | e TIC European Real Estate LP, LLC.................. DE............ DS...ccoverrrnn. Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC....cvvvvecvieieiieieessese s | e Neoroos | e
0241 | MetLife.......covrenrereercrnineen. 00000... [74-3261395.. | ...covvereererrrens | erererireireirerines [ TLA Holdings LLC Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC...vvuvvriereerriniineicreirseieieeesiseineins | e Nucor | e
0241 | MetLife.......covvenrrercrnineen. 00000... [51-0099394.. | .....coovvererren | rrererireireireriees [ The Prospect Company TLA Holdings LLC.......ccovvveierninirereieiinee Ownership......... ...100.000 | MetLife, INC...ovvvvrrercerriiicircreiseieieeeeiseineis | e Nucoo | oo
Brighthouse Reinsurance Company of
0241 | MetLife 16073... |81-4750360.. Delaware (DE) Brighthouse Life Insurance Company Ownership ...100.000 | MetLife, Inc N
0241 | MetLife 00000... |.ceoeererrereereenene Euro TL Investments LLC Brighthouse Life Insurance Company Ownership......... ...100.000 |MetLife, Inc \ISUSI DR
0241 [ MetLife......oouovererrereircirennns 00000... [13-4153157.. | eeveereeeereireens | eereereirereineinens | e MetLife Canadian Property Ventures LLC......... NY.orirene (DS T Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....vvvrvceiiecreeseeeeeiseeeees | e \ISUSS PO
0241 [MetLife.......ooverererrcicrnns 00000... [.eereereerermerens | reererrereereeneens [ eereerereenerneenees | e MetLife Property Ventures Canada ULC........... CAN.......... (DS T Metropolitan Life Insurance Company............. Ownership......... ...100.000 | MetLife, INC....cvvrveceiiecireeereeeseeeeees | e |\ ISUS PR
0241 | MetLife......coovreeriieirieienns 97136... | 13-3114906.. | ....3219773 | ..o [ e Metropolitan Tower Life Insurance Company.... | DE............ A, MetLife, INC...vuvvviiecieiieeseeee e Ownership......... ...100.000 | MetLife, INC...vovvvvrirreieiieieiriceeeeieseeeieies | s |\ S O
0241 | MetLife......covvrieriieiiieinnns 00000... | 38-4035918.. [ ...cveereriris | erirernirieinnines [ o MetLife Assignment Company, Inc (DE)........... DE....cceo NIA ..o Metropolitan Tower Life Insurance Company.. | Ownership......... ...100.000 | MetLife, INC...vvuvvevrvrieierieieiseeieeeesieeieies | e Yoo [
0241 | MetLife......coovrieriiiiriiinnns 00000... | eereerrrererrrrees [errrriiereniis | v [ EntreCap Real Estate II, LLC..........cccccoevrnnne DE....cccceou. NIA ..o Metropolitan Tower Life Insurance Company.. | Ownership......... ...100.000 | MetLife, INC..vvrvvvrvirriririeieisicesieesiesieies | s |\ S O
0241 | MetLife......ccccocveeeeeeee 00000... | ceevereeeeerereieees | eeeeeeeeens | eereeeeerereeens | e PREFCO Dix-Huit LLC........cocvovevvverivercrcerren EntreCap Real Estate I, LLC.......cc.cccvvvrvienne Ownership......... ...100.000 |MetLife, INC.....cvvvvvercrceeeeeeeeeeeeeeeeeeeenesesenenns | v |\ S
0241 [MetLife......overrererereieiicininas 00000... [reerreerrerriereens | rerrrererernees [ ereiseeeinennes | e PREFCO X Holdings LLC EntreCap Real Estate I, LLC........c.cccovvveinne Ownership......... ...100.000 | MetLife, INC....ovvrvcerireieisieeseeeeeeseiees | e \TSUSE PO
0241 [MetLife......overrereirereieieininns 00000... [ evrrerrrerrerrrens | ererrrnrreereinnens [ erresennenseinnes | e PREFCO Ten Limited Partnership EntreCap Real Estate I, LLC........ccccovvveinne Ownership......... | ..... 99.900 | MetLife, INC...vuvvvererieririreirrinieieinieeeeeeseseenes | evene \ISUSE PR
0241 | MetLife........cccvverrrerernren. 00000... [ .eorevererererrer | ererrrrireererieees | erereneesiseereniens [ e PREFCO Ten Limited Partnership PREFCO X Holdings LLC........ccccccovvniunrenace. Ownership........ | c.... 0.100 | MetLife, INC.....couvvuveriireicieenreeieeiseieiens [ e Necoo | e
0241 [MetLife. ..o 00000... | eeereereerrermrrens | rrererrereererneens [ eereerenererneenens | e PREFCO Vingt LLC EntreCap Real Estate I, LLC.........cccovvvenenne Ownership......... ...100.000 | MetLife, INC....vvvrveeriiercereeseeeeeeiseneeees | e \ISUSIS PR
0241 MetLife.......covererrereicinnns 00000... [ eeeeerreerrermrrens | reererrereeneineens [ eereereerererneenees | e PREFCO Twenty Limited Partnership.. EntreCap Real Estate I, LLC.........cocovvvvenenne Ownership......... | ..... 99.000 | MetLife, INC.....vvuverereeeerieireineeeeineeeeeeseneees | eeene \\ISUS PR
0241 MetLife. ..o 00000... | eerreereereermreens | rrererrmreererneens [ e | e PREFCO Twenty Limited Partnership............... PREFCO VIngt LLC.....coeviirieicircieecireiane Ownership......... | e 1.000 [MetLife, INC.....veuverereeireeeeirieieiecnsieeeeseieees [ e |\ ISUSI POR
0241 | MetLife......coovieerieiriiinns 00000... |ceoereerrrerereirees [errerireeriins | v [ Plaza Drive Properties, LLC..........ccccccovvrnnnnas Metropolitan Tower Life Insurance Company.. | Ownership......... ...100.000 | MetLife, INC...vovuvvviireierieiesieeeieeseeeeies | e |\ S O
0241 | MetLife......covrrieriieiricinnns 00000... | ceereerrrererrrrees [errrrireeriis | v | MTL Leasing, LLC.......cccovvveriircreeeies Metropolitan Tower Life Insurance Company.. | Ownership......... ...100.000 | MetLife, INC..vvvvvvvrvireierieieisiceieieieseeeieies | s |\ S R
0241 [MetLife......oererererrerericininns 00000... PREFCO IX Realty LLC MTL Leasing, LLC Ownership......... ...100.000 | MetLife, INC....vvvvveceeieieiesieeseeeseiesenens | e N
0241 | MetLife.. .100000... . |PREFCO XIV Holdings LLC......... . ..|MTL Leasing, LLC.. . | Ownership.. ...100.000 | MetLife, Inc... N
0241 [MetLife. ..o 00000... PREFCO Fourteen Limited Partnership............ MTL Leasing, LLC Ownership......... | ..... 99.900 |MetLife, Inc N
0241 | MetLife........coorerrrrererennenn. 00000... | .eererereerererrer | rererrireerenenen | ereeneerineienens e PREFCO Fourteen Limited Partnership............ PREFCO XIV Holdings LLC.........cccccovriurenec. Ownership......... | ... 0.100 | MetLife, INC.....vouvvrveririeicierisineiereeiseiciens | e Necoo | e
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0241 | MetLife......ccoeeeeeeeeeee 00000... | cceeerererereree 1320 Venture LLC MTL Leasing, LLC Ownership......... ...100.000 |MetLife, INC.....cvovevveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeene | e N
0241 | MetLife.. .100000... | 13-3114906.. . |1320 GP LLC.... ..|MTL Leasing, LLC.. . | Ownership.. ...100.000 | MetLife, Inc... N
0241 [MetLife........coceeveveeieiieee 00000... | 38-3846857.. 1320 Owner LP 1320 Venture LLC Ownership......... | ..... 99.900 |MetLife, Inc N
0241 | MetLife.......covrerreenererninenne 00000... [38-3846857.. | ....oovueererrrens | rrererrneireererines [ eerneireieesrineeneens 1320 OWNEr LP.......ccovvvereirenneneneneensnncnene | DB [NIAG e 1320 GP LLC Ownership......... | coc.... 0.100 | MetLife, INC...ouvvneerereereeireieiincineieeiserseieiees | e Nucveen | e
0241 | MetLife........ccocveeeiecee 00000... | .coveerrererireinee 3077272 | e e, MetLife Chile Inversiones Limitada................... CHL.......... V. — MetLife, Inc Ownership......... | ..... 72.351 | MetLife, INC.....o.vvvveeeeeeceeeeeeeeeeeeeeeeeeeeeeeeeeneeene | e |\ S
0241 | MetLife......ccccocveeeeceeie, 00000... | .ccoereeeerean | e 3077272 [ e, MetLife Chile Inversiones Limitada................... CHL.......... VA — Inversiones MetLife Holdco Dos Limitada....... Ownership........ | oo 2.767 [ MetLife, INC....cvveececececceceeeeeeee e | oo |\ S
0241 [MetLife. ..o 00000... |cverrerrrrrrerrens | o BOTT272 | o | e MetLife Chile Inversiones Limitada................... CHL.......... NIA...cooorin. Natiloportem Holdings, LLC.........ccccccvvviriinnene OWnership......... | veevererenns MetLife, INC....vvverrereiriecesiecssee e | e \TSUSUE DR
0241 | MetLife.......covevnrrerererneen. 00000... [.cererererererrenene 3077272 | oo [ e MetLife Chile Inversiones Limitada................... CHL.......... NIA. ..o American Life Insurance Company................. Ownership......... | ..... 24.882 | MetLife, INC.....vvuveeereireiereinecesseiserenes | e Necoe | e
MetLife Investment Management Holdings,
0241 | MetLife........covrrerrrerernierenen. 00000... [82-2405817.. | ..eooververerrnens | orererrnneneereiees [ eerneereireeeseenennens LLC DE.......... NIA.....ccooone. MetLife, INC...ovvverieeeieee s Ownership......... ...100.000 | MetLife, INC...vvverrerreriierineieieiseeeieeesessesnins | eees |\ TR IR
MetLife Investment Management Holdings,
0241 | MetLife......cccveeeeeeeereee. 00000... | 20-8262386.. | ....cceeverererer | crrrrrererererereens | cerereeieerereieiens Logan Circle Partners, L.P. ........ccccccovverieunnen. PA....... NIA......cc...... LLC Ownership......... ...100.000 |MetLife, INC.....covvvveeeeeceeeceeeeeeeeeeeeeeeeeeeeeeeeeene | v |\ SO
MetLife Investment Management Holdings,
0241 | MetLife........ccoceeeeeieee, 00000... |20-8262288.. | ....ceveeeeeeees | eererrreeeeens | e Logan Circle Partners GP, LLC ...........ccceouuve. PA...... V. — LLC Ownership......... ...100.000 |MetLife, INC.....cvvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeneeens | e |\ S
MetLife Investment Management Holdings,
0241 [MetLife. ..o 00000... [everrerreerrrerees | eervererensernnies [ ersrnnenerennes | e MetLife Real Estate Lending Manager LLC....... DE............ NIA....coornn. LLC Ownership......... ...100.000 | MetLife, INC....vvvveveerireieieisieesseeseiesenens | e |\ TSSO DR
MetLife Investment Management Holdings,
0241 |MetLife. ..o 00000... | everrerrrerreereens | eeevernreereinnens [ ersesneeessennes | e MetLife Real Estate Lending LLC..........cco...... DE............ NIA..coon. LLC Ownership......... ...100.000 | MetLife, INC....vvvrvcerireieisieeseeeeseeseiees | e \TSUSE PR
0241 | MetLife.......coveevrrerererneene 00000... [38-3853223.. | ....ovureererernes | erererirrireieriens e Logan Circle Partners | LLC .........ccccocvevevnienee PA....ccoen. NIA. ..o Logan Circle Partners, L.P. .......ccccocovurireris Ownership......... ...100.000 | MetLife, INC.....vvuvereererirrireicrieineiereeenieeirenes | e Necoo | oo
Logan Circle Partners Investment Management
0241 | MetLife......ccceeeeeeeereee 00000... | 26-0333595.. | ..cocerererereren | corrererererereeens | e LLC DE............ NIA......c.c...... Logan Circle Partners, L.P. .......cccccccovoviriennne Ownership......... ...100.000 |MetLife, INC.....ccvovveveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenn | e |\ S
0241 | MetLife......coorrierreiiiiinns 00000... | AA-2280000. | ....3179774 | ..cooerereeens [ e MetLife Chile Seguros de Vida SA................... CHL.......... A, MetLife Chile Inversiones Limitada................. Ownership......... | ..... 99.997 [MetLife, INC....coovverrrieiricieieiiesceereeeseiees | e |\ S T
International Technical and Advisory Services
0241 MetLife.......coovrernenirininns 00000... | AA-2280000. | ...3179774 | ...cvvveiririns | e MetLife Chile Seguros de Vida S.A..............c.... CHL.......... A Limited (USA-Delaware) Ownership......... | e 0.003 | MetLife, INC....vueveeieiccireeseieeecieisiens | e Nerioie | e
Inversiones MetLife Holdco Tres Limitada
0241 [MetLife......overrerereereieiciines 00000... [eeerreerrerreereens | reerrrereereinnies [ eresreeeinennes | e (Chile) CHL.......... NIA...coon. MetLife Chile Inversiones Limitada................. Ownership......... | ..... 97.130 [ MetLife, INC...vvvvereeeieieireieieseeseeeiseieins | e \TSUSUE PR
Inversiones MetLife Holdco Tres Limitada
0241 | MetLife 00000... (Chile) Inversiones MetLife Holdco Dos Limitada Ownership MetLife, Inc N
0241 | MetLife 00000... AFP Provida S.A. (Chile) MetLife Chile Inversiones Limitada................. Ownership MetLife, Inc N
0241 |MetLife. ..o 00000... [ eeereerrerermrrens | rrereerereererneens [ eereerereerneenees | e AFP Provida S.A. (Chile) Inversiones MetLife Holdco Tres Limitada...... Ownership MetLife, INC...vuvveeveeereseeseeeseeeeene | e \ISUSS PR
0241 | MetLife......coorrierieeiricinns 00000... |ceovreerirrreierrees [errerereeriins | v | e AFP Provida S.A. (Chile) Inversiones MetLife Holdco Dos Limitada....... Ownership MetLife, INC...vvrvvricieesieeeee s | oo |\ S R
MetLife Chile Administradora de Mutuos
0241 | MetLife......covvrieniieiricinnns 00000... | ceeveerireiririrnnns 8255282 | e | e Hipotecarios S.A. CHL.......... NIA .o MetLife Chile Seguros de Vida S.A................. Ownership......... | ..... 99.900 [MetLife, INC....vvvvveririieiricireiierieeeesisnens | e |\ S O
MetLife Chile Administradora de Mutuos
0241 |MetLife 00000... |.eoveerrrirrirenne 8255282 | oo | e Hipotecarios S.A. MetLife Chile Inversiones Limitada................. Ownership MetLife, Inc
0241 | MetLife 00000... Provida Intemacional S.A. (Chile) AFP Provida S.A......c.coovvnerneeeseens Ownership MetLife, Inc
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SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0241 |MetLife.......coverereneicirnnns 00000... |eeveereerermrrens | reererrereenerneens [ eereererreerneenees | e Provida Internacional S.A. (Chile) .................... CHL.......... NIA. .. MetLife Chile Inversiones Limitada................. Ownership......... | oe.... 0.010 | MetLife, INC..vuvuvereeeeecreeeseeeeeeeseees | e \ISUSES PRSI
AFP Genesis Administradora de Fondos y
0241 [MetLife.......covvrernencrcininns 00000... [eeererreeriermieens | e e | e Fidecomisos S.A. (Ecuador) ECU.......... NIA. ..o Provida Internacional S.A. .........ccceveerivninnn. Ownership......... | ..... 99.900 | MetLife, INC.....couveerivirieiriirieeeineeeeeeiseieees | e |\ ISURPI FOR
AFP Genesis Administradora de Fondos y
0241 MetLife.......covrernencrcininns 00000... [ eeeerrrerrerrirens | e e | e Fidecomisos S.A. (Ecuador) ECU.......... NIA. .o AFP Provida S.A........cccoemmenniercneeens Ownership......... | coc.... 0.100 | MetLife, INC...uvrvereeieiccreeeseeeceisens | e |\ ISUPO ORI
0241 [MetLife......coverererrereririinns 00000... [rvereererrreerens | eervererenreinnees [ everssenesneenes | e MetLife Chile Seguros Generales S.A. (Chile).. MetLife Chile Inversiones Limitada................. Ownership......... | ..... 99.980 |MetLife, Inc N
0241 | MetLife.. 100000... | .o [ [ e . | MetLife Chile Seguros Generales S.A. (Chile).. . | Inversiones MetLife Holdco Dos Limitada Ownership........ | oo 0.020 |MetLife, Inc... N
0241 | MetLife......ccoveeeeeeeeie, 00000... |52-1528581.. | .... SafeGuard Health Enterprises, Inc.................... MetLife, INC.....ovveeeeeeeeeceeeeeee e Ownership......... ...100.000 |MetLife, Inc N
0241 | MetLife......cccceeeeeeeeeee 14170... | 33-0733552.. MetLife Health Plans, InC...........ccccccevveeverennnee. SafeGuard Health Enterprises, Inc.................. Ownership......... ...100.000 |MetLife, Inc N
0241 |MetLife.. .100000... | 95-2879515.. . | SafeGuard Health Plans, Inc. (CA).. .. | SafeGuard Health Enterprises, Inc.... ..| Ownership.. ...100.000 | MetLife, Inc... N
0241 |MetLife......coverercrcrcrenns 79014... | 33-0515751.. SafeHealth Life Insurance Company. SafeGuard Health Enterprises, Inc.................. Ownership ...100.000 |MetLife, Inc N
0241 MetLife.......coverrerrerercininns 520009... |65-0073323.. | .coeevvreererreens | e | e SafeGuard Health Plans, Inc. (FL)......cc.ccocnee. SafeGuard Health Enterprises, Inc.................. Ownership......... ...100.000 | MetLife, INC....cvvrvceiieiereieereeeeeieeeees | e |\ ISUSES PO
0241 | MetLife......coorrieriieiricinns 95051... | 75-2046497.. [ ...covvirevris | evirereirieieninns | v SafeGuard Health Plans, Inc. (TX)..........cccouune. SafeGuard Health Enterprises, Inc.................. Ownership......... ...100.000 | MetLife, INC...vvuvvvriieeieiieieiriceeieeseeeeies | e |\ S O
0241 |MetLife........coceveveeieiiiinene, 00000... |98-1099650.. | ...ccvvvrevrerers [ eerrveriieiiieens | e MetLife Global Benefits, Ltd...........c.cccceivnnenee MetLife, INC....cvvvvieeiiceceececcc e Ownership......... ...100.000 |[MetLife, INC.....vcvevevireeiicecriiiceeceeeeieeeneien | e |\ U I
0241 [MetLife......corerererrereririninas 00000... | 36-3665871.. | ....3165900 | ......ccorerrrrrrres | corerrerrirereirernnens Cova Life Management Company..................... MetLife, Inc Ownership......... ...100.000 | MetLife, INC....vvrvveceeireieiisieessese e | e \TSUSUI DO
0241 | MetLife........ccceeeeeeeeenne 00000... | 20-5707084.. | ....3817825 | ...cocevveeereeees | v MetLife Services and Solutions, LLC................ DE.......... NIA.....cooo.. MetLife, Inc Ownership......... ...100.000 |MetLife, INC.....covovvvererercrereeeeeeeeerereeeeeeeresenenens | eee |\ S I
0241 | MetLife......ccceeeeeeeeee 00000... | .oeeerererereren 3818523 | e | e MetLife Solutions Pte. Ltd...........c.ccoevevevivivennns SGP.......... NIA.....coone MetLife Services and Solutions, LLC.............. Ownership......... ...100.000 |MetLife, INC.....cvvevevercrcrceeeereeeeeeeeeeee s | eve |\ S
MetLife Global Operations Support Center
0241 | MetLife.....ooorerrerenrirerenenens 00000... [98-0613376.. | ....3818550 | ....cccovrrrrernes [ crrnrerrrrerrrrenninens Private Limited IND........... NIA....cccconenn. MetLife Solutions Pte. Ltd........cccouvrvrrirnrinrenns Ownership......... ...100.000 | MetLife, INC.u.vvvverrerrerireririeiesrsriseesesesesseseens | eees |\ TSP IO
MetLife Global Operations Support Center
0241 [MetLife.......ooverererrcicrnns 00000... |98-0613376.. | ....3818550 | .....ocovrrerreereee | cerereerirnereereineens Private Limited IND........... NIA. .. Natiloportem Holdings, LLC.........cccccvvvirieninne Ownership......... | veeeeereeeneens MetLife, INC...c..vvereeriercecreeseeee | e |\ ISUS PR
0241 MetLife........coceveveviiiricnee 00000... | .coererereennne 3818541 | e | e MetLife Services East Private Limited............... IND........... NIA......cco... MetLife Solutions Pte. Ltd..........ccocvevrvreneee. Ownership......... | ..... 99.990 |MetLife, INC.....cveevevceieiicciceceeeeeceeeceens | e |\ U I
0241 | MetLife......covvrieriieiiieinnns 00000... | cvereerireiririrnens 23818541 | e | e MetLife Services East Private Limited............... IND........... NIA ..o Natiloportem Holdings, LLC Ownership......... | ... 0.010 [MetLife, INC....vvvvvveieiricieririesiseeeseeiesniens | e |\ S O
0241 | MetLife......coovrieriiiiriiinnns 00000... | 22-3805708.. | ....3302488 |.....ccceceervivrer [ corrrrrrireierrieinnns Newbury Insurance Company, Limited.............. DE....cccceou. A, MetLife, Inc Ownership......... ...100.000 | MetLife, INC..vvrvvvrvirriririeieisicesieesiesieies | s |\ S O
0241 [MetLife. ..o 60992... | 13-3690700.. | ....3302479 | ...... 1167609 | .ovvevrerercinns Brighthouse Life Insurance Company of NY...... NY.ooriene (DS TR Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | MetLife, INC....vvvrvecirieieeisieesreeseesenees | e \TSUSE PRSI
0241 [MetLife......overrererereieiicininas 00000... [13-3179826.. | ....3219782 | ....coovrrerrrvires | e Enterprise General Insurance Agency, Inc........ DE............ IA.... MetLife, Inc Ownership......... ...100.000 | MetLife, INC....ovvrvcerireieisieeseeeeeeseiees | e \TSUSE PO
0241 [MetLife......overrereirereieieininns 13626... [20-5819518.. | ....3921870 | ...ecvvvvrvrerrre | cerrererrririeireiens MetLife Reinsurance Company of Charleston... | SC............ IA.... MetLife, Inc Ownership......... ...100.000 | MetLife, INC....vvvrveerireieieiseeeseeeeeissienees | e \ISUSE PR
0241 | MetLife........covrrerrrerrrrieienen. 00000... [26-6122204.. | ....4254959 |......cooovrrrrines | cerrrirrireirienninnens MetLife Capital Trust IV.......cccocoeverreereiriinninns MetLife, INC...ovvvereeieiecseeeeee s Ownership......... ...100.000 | MetLife, INC.u.vvverrerrerieeririeieiseeeeiesessesnins | eees |\ TR IR
0241 | MetLife......ccoovreerieciriirnns 00000... |27-0858844.. | ....4278786 |......cccocvevvvrres | corrrrerirererrieienns MetLife Home Loans LLC...........ccccccvvvierviennns MetLife, Inc Ownership......... ...100.000 | MetLife, INC...vovuvveverrrcieirieeeseceeeeeseeieienes | oo |\ S O
0241 | MetLife......ceeeeeeeeeeee 00000... | 75-2417735.. | ....2602211 | ..oeveeeeeeeeeereens | correeeeeeeereieieienns Federal Flood Certification LLC........................ MetLife, Inc Ownership......... ...100.000 |MetLife, INC......vveveveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeene | e |\ S I
0241 | MetLife......ccceeeeeereereee 00000... |55-0790010.. | ....3165807 |....c.cecevereeeers | correrererererererenenns MetLife Group, INC......cccvervierericeriecseees MetLife, INC...c.vveeeveeeeeeeeeee e Ownership......... ...100.000 |MetLife, INC.....covvevveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeene | e |\ S I
0241 [MetLife........cocoveveeieiriinne, 00000... | 13-4075851.. | ....3576355 | ....cocevevveceens | e MetLife Investment Advisors, LLC.................... MetLife, INC....cvoveeeeeiceeeeeceeeeeee e Ownership......... ...100.000 |[MetLife, INC.....vovevvevereeiececeieseeeeeeeeeeeeeeeens | e |\ U I
0241 | MetLife......covrrieriieiricinnns 00000... | ceereerrrererrrrees [errrrireeriis | v | MLIA SBAF Manager, LLC (DE).........c.ccccvuvee. MetLife Investment Advisors, LLC.................. Ownership......... ...100.000 | MetLife, INC..vvvvvvvrvireierieieisiceieieieseeeieies | s |\ S R
0241 | MetLife......ccccocveeeiieeen 00000... | 20-4607161.. | ..ovevererercreens | e | e MetLife European Holdings, LLC...........cccco...... MetLife, INC. w.vovvveeeeeeeecee e Ownership ...100.000 |MetLife, Inc N
0241 | MetLife.. . 100000... |.... . | MetLife Core Property Fund GP, LLC . .. | MetLife Investment Advisors, LLC..... . | Ownership.. ...100.000 |MetLife, Inc... ..N.
0241 [MetLife. ..o 00000... |80-0946518.. | ...coovevrrerrrins | eerrerrrrereireinnes | cererreirirsneeseinnens MetLife Core Property Fund, LP .........cccccoeee. Metropolitan Life Insurance Company............. Ownership......... | ..... 20.060 |MetLife, Inc N
Metropolitan Life Insurance Company (on
0241 | MetLife.......cooveevrrerererneen. 00000... |80-0946518.. | .....coovverererren | ererererrireireriens e MetLife Core Property Fund, LP .........cccccovvenee DE.....cccee. NIA. ..o behalf of Sep Acct 746) Ownership......... | coee... 3.240 | MetLife, INC...o.veuverreriirereieieereieveeiserciens | e Necoo | e
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LL'ELD

1 3 4 7 12 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, SCA
NAIC Traded Names of Relationship Management, Filing
Group Company| ID (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact, Ultimate Controlling Required?
Code Code Number International) or Affiliates Entity (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s) (Y/N) *
0241 | MetLife......ccoorrierieiciriiinns 00000... | 80-0946518.. MetLife Core Property Fund, LP ........ccccooevevaee MetLife Insurance Company of Korea, Limited | Ownership......... MetLife, Inc N
0241 .100000... | 80-0946518.. . | MetLife Core Property Fund, LP .. . ..| General American Life Insurance Company.... | Ownership.. MetLife, Inc... N
0241 | MetLife......coorrierieeieiiinns 00000... | 80-0946518.. MetLife Core Property Fund, LP ........ccccooeueve Brighthouse Life Insurance Company ............ Ownership......... MetLife, Inc N
0241 | MetLife......covvrieririiiricinnns 00000... |80-0947139.. [ ..oevevererris | evirerririeirininns [ erreienieieiseeieens MetLife Core Property REIT, LLC ..........c.c....... MetLife Core Property Fund, LP .........c.......... Ownership......... MetLife, INC..vvvriveicieieiese s | e |\ S O
0241 [MetLife.......ccovererererereiinns 00000... [46-3934926.. | ....ooverrereres | corerrrenreiseienies | e MetLife Core Property Holdings, LLC ............... NIA....cccooe.. MetLife Core Property REIT, LLC .................. Ownership......... MetLife, INC.....vvevrreeieeesecseee s | e Neoroos | e
0241 [MetLife......overrerereirererieiinns 00000... [eereerrerrreerens | rervrrerenrernnees [ eveisrenesseenes | e MCP Property Management LLC (DE).............. NIA...ccooina. MetLife Core Property Holdings, LLC.............. Ownership......... MetLife, INC....vvverrereriecresecsee s | e Neoooos | e
MetLife Commercial Mortgage Income Fund
0241 | MetLife........cccceeeeeeeeine 00000... | 13-4075851.. | .ocvevereverereens | eerrrreeeereeeeees | e GP,LLC NIA.....coee. MetLife Investment Advisors, LLC.................. Ownership......... MetLife, INC.....ovveveeeeeeeeeeeeeeeeeeeees | e |\ S
0241 |MetLife......ovovererrereicirennns 00000... [47-2630137.. | eevverereererreens | eereereerereineinens | e MetLife Commercial Mortgage Income Fund LP NIA..coe Metropolitan Life Insurance Company............. Ownership......... MetLife, INC...vuvvereeicereeeseeseeeeene | e \ISUS PR
0241 | MetLife.......covvrrernercrcinnnns 00000... [47-2630137.. | eoeerveeererreens | eererreirerereinins | e MetLife Commercial Mortgage Income Fund LP (DS T Brighthouse Life Insurance Company ............ Ownership......... MetLife, INC....uvveeeiccrecreeereeeeene | e |\ SO PO
0241 | MetLife......covvrieriieiiiiinnns 00000... |47-2630137.. [ .eeeerereriris | evrrernisieenines [ erreeesieieiseeieens MetLife Commercial Mortgage Income Fund LP NIA .o MetLife Insurance Company of Korea, Limited | Ownership......... MetLIfe, INC...vvrivvriieieiese e | e |\ S O
0241 [MetLife... ..o 00000... [47-2630137.. | ceovvvererrerrnes [ eorerreinirerreinnes | e MetLife Commercial Mortgage Income Fund LP NIA...coorin. MetLife LIMited ......cccorererrvirecreeereienins Ownership......... MetLife, INC....vvverereiieeiseeseee e | e |\ TSSO DR
Metropolitan Life Insurance Company of Hong
0241 | MetLife........coorverrrerereren. 00000... [47-2630137.. | ..eovveeererienen | erererirrireireriens [ MetLife Commercial Mortgage Income Fund LP NIA. ..o Kong Limited Ownership......... MetLife, INC...ouvvverreriirereeieereeeneeens | e Necoe | oo
MetLife Commercial Mortgage Income Fund,
0241 00000... |47-2688528.. MetLife Commercial Mortgage REIT, LLC........ LP Ownership MetLife, Inc N
0241 00000... (47-2703778.. MetLife Commercial Mortgage Originator, LLC. MetLife Commercial Mortgage REIT, LLC....... Ownership......... MetLife, Inc N
0241 | MetLife......covvrieriiiiiiinnns 00000... |47-5495603.. [ ....ccoeererris | corirerririeienines [ erreieesiieisisneeenns MCMIF Holdco I, LLC......cooerieeireieeieeie MetLife Commercial Mortgage Originator, LLC| Ownership......... MetLife, INC...vvrivvicieierieee s | e |\ S T
0241 | MetLife......coovrieriiriricinns 00000... |cveeeerirerereirees [ e | v [ MCMIF Holdco I, LLC.......ovviiereeeicieies MetLife Commercial Mortgage Originator, LLC| Ownership......... MetLife, INC...vvrivveiiieierieeeeeeeseeeees | e |\ S O
0241 | MetLife......covrrieriiriiicinnns 00000... | ceereerrrrrernrrees [errrrriierenies | v [ MetLife International PE Fund |, LP.................. MetLife Insurance K.K. (Japan)...........cccoeeveene Ownership......... MetLife, INC...vvrivviicirieieise s | e |\ S O
Metropolitan Life Insurance Company of Hong
0241 | MetLife........ccoceeeeeieee 00000... | cvevererererereeees | eeeeeeeeens | e | e MetLife International PE Fund |, LP.................. Kong Limited Ownership......... MetLife, INC....vovveveeeeeeeeeeeeeeeeeeeeees | e |\ S
0241 [MetLife. ..o 00000... | eeerrerrerreereens | rrerrrnreereinnens [ ereensneessennes | e MetLife International PE Fund |, LP.................. MetLife Limited (Hong Kong)..........cccevvveveenes Ownership......... MetLife, INC...vvvevrereirieercsecseeeeseeneens | e |\ ST PR
0241 | MetLife......ccoovrierrieeririinns 00000... |cveerererieererieres [rreereriereeiies | e | MetLife International PE Fund I, LP.................. MetLife Mexico S.A........ococvevieerriereeeciens Ownership......... MetLife, INC...vvvvvvircvceiiee e | oo N [
0241 | MetLife......ccoovreerieireiirenns 00000... |cverererrerererieies [ereererierernies | evrvesisserennees | e MetLife Alternatives GP, LLC.............cccevvvvneee MetLife Investment Advisors, LLC.................. Ownership......... MetLife, INC...vvvvvevrcrcieiiee s | oo N [
0241 | MetLife......ccoovrreerieeieiiienns 00000... |98-1150291.. MetLife International HF Partners, LP MetLife Insurance K.K. (Japan)...........ccccevuene Ownership......... MetLife, Inc N
0241 . 100000... |98-1150291.. . | MetLife International HF Partners, LP.. .. | MetLife Insurance Company of Korea, Limited | Ownership.. MetLife, Inc... ..N.
0241 | MetLife......covvrierireiriiinnns 00000... |98-1150291.. MetLife International HF Partners, LP MetLife Limited (Hong Kong) ......cccceevvireunnnee. Ownership......... MetLife, Inc N
0241 | MetLife........ccocveeeieeee 00000... |98-1150291.. MetLife International HF Partners, LP MetLife Alternatives GP, LLC...........ccccccvvueee Ownership......... MetLife, Inc N
0241 .100000... |98-1162663.. . | MetLife International PE Fund II, LP.... . .. | MetLife Insurance K.K. (Japan). ..| Ownership.. MetLife, Inc... N
0241 [MetLife......overrerereireieiciinns 00000... |98-1162663.. MetLife International PE Fund II, LP................. MetLife Limited (Hong Kong) .........ccccvvurivnnnes Ownership......... MetLife, Inc N
0241 |MetLife. ..o 00000... |98-1162663.. | ....coovevrrerrrens | eererrrrrererreinins | cererreirirnneeseinnens MetLife International PE Fund II, LP................. MetLife MeXiCo S.A.......covvieerieereseiins Ownership......... MetLife, INC....vvvevrerririeeesecseeeseeneens | e |\ ST PR
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Metropolitan Life Insurance Company of Hong
0241 |MetLife. ..o 00000... |98-1162663.. | ....ccoveeererreens | cererrerrererreinins | e MetLife International PE Fund II, LP................. CYM......... NIA..cos Kong Limited Ownership......... | ... 0.590 | MetLife, INC...uvuvereeiecireeereeeeesees | e Neroooe | e
0241 | MetLife......covvreeririeiriiienns 00000... |98-1226825.. [ ....ceevrerrrrins | eorirereirieieninns | erreieisieieisieeenns MetLife International PE Fund IIl, LP................ CYM......... NIA ..o MetLife Insurance K.K. (Japan)...........cccoueeuene Ownership......... | ... 88.930 [MetLife, INC....o.vvevrrrieeiricieeiiesceereeeseiees | e |\ S T
0241 [MetLife........cocoveveeieriicenee, 00000... |98-1226825.. | ...ocvvveerevers [ eeereeieeseceens | e MetLife International PE Fund III, LP................ CYM......... NIA........c...... MetLife Insurance Company of Korea, Limited | Ownership......... | ....... 7.910 | MetLife, INC....vveeevceccceececeeeseeeeeeeesens | e |\ U I
Metropolitan Life Insurance Company of Hong
0241 | MetLife.......covrenrerererninnenn. 00000... |98-1226825.. MetLife International PE Fund IIl, LP................ Kong Limited Ownership......... . MetLife, INC...ovvvverreireirereeecseeeeseieiens | e
0241 | MetLife.. .100000... | 98-1226825.. . | MetLife International PE Fund IlI, LP... . . .. | MetLife Limited (Hong Kong)..... .. | Ownership.. MetLife, Inc...
0241 |MetLife. ..o 00000... |98-1277596.. MetLife International PE Fund IV, LP................ MetLife Insurance K.K. (Japan) Ownership......... . MetLife, Inc

0241 [MetLife......oorrerererieeicirinns 00000... |98-1277596.. MetLife International PE Fund IV, LP................ MetLife Insurance Company of Korea, Limited | Ownership......... . MetLife, Inc
0241 |MetLife.. .100000... |98-1277596.. . | MetLife International PE Fund IV, LP... . . .. | MetLife Limited (Hong Kong)............. Ownership.. MetLife, Inc...
0241 | MetLife.......coovrrieriecieiiienns 00000... | cveerrrrrirrrirenns MetLife International PE Fund V, LP................. MetLife Insurance K.K. (Japan) Ownership......... . MetLife, Inc

N
N
N
N
N
N
0241 | MetLife......cccveeeeeeeereee. 00000... | cveverererererereees | eeeeeieieeens | eereeeereereens | e MetLife International PE Fund V, LP.... MetLife Insurance Company of Korea, Limited | Ownership......... . MetLife, INC.....oveveveeeeeeeeee e | e |\ SO
0241 | MetLife......coorrieriieiricinns 00000... |ceovrerrirerereirees [errerrireernens | v [ MetLife International PE Fund V, LP.... MetLife Limited (Hong Kong).......ccccceeevivrunnnee. Ownership......... . MetLife, INC...vvrivviiiieierieieeeeeeseeeies | e |\ S O
0241 | MetLife......covniieniiiiiiiinns 00000... |ceereerrrrrerrrrees [ e | e [ MetLife International PE Fund VI, LP................ MetLife Insurance K.K. (Japan)..........c..cc.cc..... Ownership......... . MetLife, INC...vvrivviicieieiesee s | e |\ S O
0241 | MetLife......ccccocveeeeieee, 00000... | ceevereeereeeeees | eeeeeeeeens | eeeeeeereerens | e MetLife International PE Fund VI, LP................ MetLife Insurance Company of Korea, Limited | Ownership......... . MetLife, INC.....oveveeeeeeeiccscceeseeeeeeees | e |\ S
0241 | MetLife........ccceeeeeeeeenne 00000... | cvevereeererereeeees | eeeeeeeeens | e | e MetLife Loan Asset Management, LLC MetLife Investment Advisors, LLC.................. Ownership......... ...100.000 |MetLife, INC.....covovvvererercrereeeeeeeeerereeeeeeeresenenens | eee |\ S I
0241 [MetLife. ..o 00000... |46-4140926.. | ...vvevvererrrns | eorrrrrinerenreinnes | e MIM Property Management, LLC...................... MetLife Investment Advisors, LLC.................. Ownership......... ...100.000 | MetLife, INC....vvvrvcerireieeineeeseeeeeisseiees | e \TSUSI PR
0241 | MetLife.......covevrrrerererneen. 00000... [ .eerererenrererrer | erererrirrirerienen | ereereeeineierens e MIM Property Management of Georgia 1, LLC.. | DE............ NIA. ..o MIM Property Management, LLC................... Ownership......... ...100.000 | MetLife, INC.....veuvvreerreriereicreiineieieessieerens | e Necoo | oo
0241 | MetLife.......cooevnrrererernenne 13092... [26-1511401.. | ....4300892 | ......covrvrerreres | werrererreririinnieinns MetLife Reinsurance Company of Vermont....... VT A MetLife, INC...ovvnverercreeireescrees Ownership......... ...100.000 | MetLife, INC....oveuvereerrirrireicrieineieieessieerenes | e |\ RO IO
0241 MetLife.......ooverrerrercrcirnns 62634... |51-0104167.. | ...4255107 | ..ooovoveerrcrins | e Delaware American Life Insurance Company... |DE............ A s MetLife, INC......veecee e Ownership......... ...100.000 | MetLife, INC....cvvrvceiiecireee s | e \\ISUSI PO
0241 | MetLife......ccceeeeeereereee 00000... | 27-1208753.. | ..cvevevererererens | correrererereeeens | cerereereeeeseeens MetLife Consumer Services, Inc..........ccc.cu....... DE............ NIA......c........ MetLife, Inc Ownership......... ...100.000 |MetLife, INC.....covovvveeeeeceeeceeeeeeeeeeeeeeeeeeeeeeeeenn | e |\ SO
0241 [MetLife........c.ocoveveeieiiiene 00000... | 81-3846992.. | .....cecvvvvevers | e 1685040 |NASDAQ.......... Brighthouse Financial, InC..........ccccoevieviinnnenn. DE............ UIP..or MetLife, Inc Ownership......... | ... 19.200 [MetLife, INC.....oveveeeeeiciceeeeeeeeeeeeeeeeeeee | e |\ S I
0241 | MetLife......covvrieririiiricinnns 00000... | cvereerrrrrerrrrees [errrrriieeninis | v | Brighthouse Holdings, LLC..........cccccoevvnirinnen. DE....ccceou. UDP............. Brighthouse Financial, INC...........ccccovvevireinnnns Ownership......... ...100.000 | MetLife, INC..vevvvvvrrrreiririeieiseciesieesiesieies | s |\ S O
0241 | MetLife......ccccoceeeeeieeie, 00000... |81-2253384.. | ..cocveveveeeeens | e | e MetLife Insurance Brokerage, Inc.................... [N Z— YV — MetLife, Inc Ownership......... ...100.000 |MetLife, INC.....ovvvveeecrceeeeeeeeeeeeeeeeeeeeeeseeesnns | e |\ SO
0241 [MetLife......overrerererrereiciinns 60690... |98-0000065.. | ...4247326 |....ccccoverrevres | corerrerrirereiriinnens American Life Insurance Company ................. DE............ A MetLife, Inc Ownership......... ...100.000 | MetLife, INC....vvvvvceeieieisieessese e | e Neoooos | e
0241 | MetLife 00000... | AA-1580068. |.......ccocrvvnneee MetLife Insurance K.K. (Japan).........ccccocvvrence. JPN........... A American Life Insurance Company................. Ownership ...100.000 |MetLife, Inc N
0241 | MetLife 00000... [.cererererererrenene ....4255330 Communication One Kabushiki Kaisha (Japan) MetLife Insurance K.K. (Japan) Ownership ...100.000 |MetLife, Inc N
MetLife Global Holding Company | GmbH
0241 [MetLife. ..o 00000... |.ceveererrereerrenene 8250018 | oo | e MetLife Life Insurance Company (Egypt).......... EGY.......... A s (Swiss) Ownership......... | ..... 84.125 [ MetLife, INC....vvveereeeieieereieieencseeceseinees | e \ISUSI PO
MetLife Global Holding Company Il GmbH
0241 MetLife. ..o 00000... | AA-1880015. | ...eeveeereereens [ eererreireereirins | e MetLife Emeklilik ve Hayat A.S. (Turkey).......... TUR.......... A (Swiss) Ownership......... | ..... 99.980 | MetLife, INC.....couveereeirieiriinieieinceieiceseieees | veeae |\ ISUSI POR
MetLife EU Holding Company Limited
0241 [MetLife......ccoverererererciinns 00000... [everererrirereis | eererereiseisnes [ evrisresieiseienes | e MetLife Life Insurance S.A. (Greece)............... GRC......... A (Ireland) Ownership......... ...100.000 | MetLife, INC....cvvvvecveireieiieieessese s | e \TSUSUO DO
0241 [MetLife......oerrerererrererieiinas 00000... |.ccorrerreirrrerinne 255349 | | e MetLife Mutual Fund Company (Greece).......... GRC......... NIA.....cccornn. MetLife Life Insurance Company S.A.............. Ownership......... | ..... 90.000 | MetLife, INC...vovvveevrrvrieieirrieieieeseeieesnienes | orees Neoooos | e

International Investment Holding Company
0241 |MetLife......oererereireiericirines 00000... | covrerrrirrirenne 8304032 | | e Limited (Russia) RUS.......... NIA...oon. American Life Insurance Company ................ Ownership......... ...100.000 | MetLife, INC....vvvrvceieieirieeseeeeeeseiens | e \TSUSE RS
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MetLife American International Group and Arab
National Bank Cooperative Insurance
0241 [ MetLife.......covrernirrcrininns 00000... | .eeeeerrrererrmreens | eeereermreererneins e | e Company SAU.......... A s American Life Insurance Company ............... Ownership......... | ..... 30.000 | MetLife, INC.....couvevreeeireeireirieieiseseeciseieees | e Neroore | e
MetLife Global Holding Company Il GmbH
0241 [MetLife......ccoverererrerericiinnns 00000... |.corerrerrrierinnne 250072 | oo | e PJSC MetLife (UKraine)..........ccoeevvverrererenrnnans UKR.......... A (Swiss) Ownership......... | ..... 99.999 [ MetLife, INC....vvvevriveireieieieieeeseeeissieins | e Neoooos | e
International Technical and Advisory Services
0241 | MetLife.......covvvnrererernieen. 00000... [.ceerererreeenene 250072 | oo [ PJSC MetLife (UKraine).........coceuvveeerernrirniiinnes UKR.......... A Limited (USA-Delaware) Ownership......... | coc.... 0.001 | MetLife, INC...vuvvuvrvrreriieeiriecireiereeisesciens | e Nucoo | e
Borderland Investments Limited (USA-
0241 |MetLife. ..o 00000... |.covrerrrerrerrenene 250072 | oo | e PJSC MetLife (UKraing)..........coeverevreeererrnirnnns UKR.......... IA.... Delaware) Ownership......... | oo 0.001 | MetLife, INCu.vuverrreeierireirreeseeeeeeissienens | e |\ ST PR
MetLife Global Holding Company Il GmbH
0241 MetLife.......coverercrrcicirnnns 00000... | .eeeeeereerrermrens | erererrereereeneens v | e MetLife Innovation Centre Limited.................... IRL............ NIA. .o (Swiss) Ownership......... | ..... 99.999 | MetLife, INC.....vvveereeeerieireieeereincseeeeeseneees | eeene \ISUSES PO
International Technical and Advisory Services
0241 | MetLife......coovreeriiiiriiinns 00000... |51-0205283.. [ ....cceverreriris | corirereirieininiies [ erreieirisieisneeenns Limited (USA-Delaware) DE.....cc... NIA .o American Life Insurance Company ................ Ownership......... ...100.000 | MetLife, INC...vovuvvevivrreieirieieireesieeseeieies | e |\ S T
Borderland Investments Limited (USA-
0241 | MetLife.......covrenrenerernineen. 00000... [02-0849743.. | ....ovoreererren | erererrneireirerees [ Delaware) DE............ NIA. ..o American Life Insurance Company ................ Ownership......... ...100.000 | MetLife, INC...vvuvvurereerrrieeicieirneieeessineiseins | e Nucoe | e
ALICO Hellas Single Member Limited Liability Borderland Investments Limited (USA-
0241 [MetLife. ..o 00000... [evevrerrerrreerees | eeevrrererseinnes [ ersrnnenerennes | e Company (Greece) GRC......... NIA....cooiin. Delaware) Ownership......... ...100.000 | MetLife, INC....vvevrveirireieicsieeseeseseiesenens | e |\ TSSO PR
0241 | MetLife.......coovevnrrerererneen. 00000... [ .eerererrerrermrrer | ererrrrirrererieees | ererereesiseienens [ e MetLife Asset Management Corp. (Japan)........ JPN....coouee NIA. ..o ALICO Operations, LLC (DE)........c.cccrevrerenen. Ownership......... ...100.000 | MetLife, INC....uveuvereerririereicreineieeeseieirens | e Necoe | oo
0241 [MetLife. ..o 00000... |eeovrrerrerrerrenens 249311 | | e MetLife Mas, S.A. de C.V (Mexico)................... MEX.......... A MetLife International Holdings, LLC................ Ownership......... ...100.000 | MetLife, INC....vvvrveeririecireeeseeeeeseiseieeees | e |\ ST PO
International Technical and Advisory Services
0241 |MetLife. ..o 00000... ....4249311 MetLife Mas, S.A. de C.V (Mexico)................... MEX.......... IA.... Limited (USA-Delaware) Ownership......... MetLife, Inc
0241 |MetLife.. .100000... ...4251293 |.. . | MetLife Seguros S.A. (Uruguay)... . | ALICO Operations, LLC (DE)........cccccrerrirnnnee Ownership.. MetLife, Inc...
MetLife Colombia Seguros de Vida S.A. MetLife Global Holding Company Il GmbH
0241 | MetLife........ovrrnrenereininneene 00000... [ .eereverernrrrereens | rrrrreereerenreens | ereenenseneenenees [ e (Columbia) COL.......... A s (Swiss) Ownership......... | ..... 90.000 | MetLife, INC...vvuvvrrereirieeereierineineieieesseeseeseens | s Nucoee | e
MetLife Colombia Seguros de Vida S.A. MetLife Global Holding Company | GmbH
0241 | MetLife.......covrvernrereerernineen. 00000... [ .eerevererrirerren | rerrerireereneens | erererneineeenees [ (Columbia) COL.......... A i (Swiss) Ownership......... | ..... 10.000 | MetLife, INC...ovcervercveeerriiicriecineeiesneieiees | e Necoe | e
MetLife Colombia Seguros de Vida S.A. International Technical and Advisory Services
0241 | MetLife.......coeeevrrerererneene 00000... [.eererereerererrer | ererrrrirrererieees | ererenieniseerenens e (Columbia) COL.......... A Limited (USA-Delaware) Ownership......... [ coereeeeennn. MetLife, INC...ovvenvrrrieirereereereeeesereiens | e Nucoo | e
MetLife Colombia Seguros de Vida S.A. Borderland Investments Limited (USA-
0241 [ MetLife.......covererrereicrennns 00000... [eeeeerrerermnrens | eeererrereereineens e | e (Columbia) COL.......... A Delaware) Ownership......... | veeeereeeneens MetLife, INC...c..vvereeiriercecseeseeeee | e \ISUSI PR
MetLife Colombia Seguros de Vida S.A.
0241 | MetLife 00000... |ceoerererrerereirees [errerriieeniies | v | e (Columbia) Natiloportem Holdings, LLC..........ccccovvvvennee. Ownership MetLife, Inc
0241 | MetLife 00000... | 13-3912049.. [ ....covireris | evrreeirieienines [ e ALICO Properties, Inc. (USA-Delaware) American Life Insurance Company ................ Ownership MetLife, Inc
0241 |MetLife......oererererrererieiinas 00000... [13-3919049.. | .c.vververrerrnes [ coverreieierieienes | e Global Properties, Inc. (USA-Delaware) ALICO Properties, INC........ccocvvereerirnrnieiniens Ownership......... ...100.000 | MetLife, INC....vvvvvcveireieieieessee e | e |\ TSSO DO
MetLife Global Holding Company | GmbH
0241 | MetLife.......covvrnrereirerniinen. 00000... [.eererererreirren | rerrrrieereneens | ereernsineeenees [ (Swiss) CHE.......... NIA. ..o American Life Insurance Company................. Ownership......... ...100.000 | MetLife, INC....vvvrrvreerriricicreineieieiniseineins | e Nucoo | e
MetLife Global Holding Company Il GmbH MetLife Global Holding Company | GmbH
0241 | MetLife......o.ovrrrererrreierien. 00000... | voeererrerernerees | orrrenesneressenss | creeenresssnesesens | eeseeseiesssseneneens (Swiss) CHE.......... NIA.....ccooon.. (Swiss) Ownership......... ...100.000 | MetLife, INC.uvvvvverereereiieriseieieiseieieiesessiseins | s |\ TR IR
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MetLife Investment Management Holdings MetLife Global Holding Company Il GmbH
0241 |MetLife. ..o 00000... [ eeeeerrereermrrens | reererrmreererneins [ eoreireieerereinees | e (Ireland) Limited IRL....c.cen.. NIA..cos (Swiss) Ownership......... ...100.000 | MetLife, INC....cvvrveceiieicereeeneeeeseeeens | e Neroooe | e
MetLife Investment Management Holdings
0241 [MetLife........cccoveveereriiinee, 00000... | .oveeeereereeiiiees | eeererreeereenens [ | e MetLife Syndicated Bank Loan Lux GP, S.a.rl. [LUX.......... NIA......cco..... (Ireland) Limited Ownership......... ...100.000 |[MetLife, INC.....vovevveeiereceeeieseeeeeeeeeeeereen | e |\ U I
MetLife Syndicated Bank Loan Lux GP,
0241 | MetLife.......covrerrerercrninnenn. 00000... [98-1372544.. | .....cooveererven | erererireireirerines [ MetLife BL Feeder (Cayman), LP.........c.cccc..... CYM......... NIA. ..o Sarl Ownership......... ...100.000 | MetLife, INC...ovvvvrcereerriieeicrieirseieeesiseiseis | e Nucooee | e
MetLife Syndicated Bank Loan Lux GP,
0241 | MetLife.......ovvrnrrircrnineene 00000... [82-3255634.. | .....coovvererereen | erererinrineirerinns [ MetLife BL Feeder , LP........ccccouvervvninircrnis DE....c..c. NIA. ..o Sarl Ownership......... ...100.000 | MetLife, INC....uuverivreerririireicrieineieieeeniseirens | e Necoe | e
MetLife Syndicated Bank Loan Fund, SCSp MetLife Syndicated Bank Loan Lux GP,
0241 | MetLife......o.ovrrerrrerrreineenens 00000... [98-1372721.. | ..oeeeververerrrens | rvererrereseereirees [ eerneereereeseeeneneens (Luxembourg) LUX.......... NIA....cccooene. sarl Ownership......... ...100.000 | MetLife, INC...vvvverrerrereieerireieieerneeseeeesesesseseens | eees |\ TR IR
MetLife Global Holding Company Il GmbH
0241 | MetLife........ovrrerrerereineeeen. 00000... [30-0815846.. | ....coverererrrens | rrererrmeereereernes [ eerreereeeeseeeeeneens ALICO Operations, LLC (DE)........coccevurverreneenee DE............ NIA. ..o (Swiss) Ownership......... ...100.000 | MetLife, INC..vvverrerrerrieeeereieiecrneeeeeeeseseeseens | eees |\ TSP IR
MetLife Global Holding Company Il GmbH
0241 MetLife.......coverernincrcininns 00000... [ eeererrrerrermieene | e e | e MetLife EU Holding Company Limited (Ireland) | IRL............ NIA. s (Swiss) Ownership......... ...100.000 | MetLife, INC....covvvmeeieiceriereccseeeecieeens | e Neriooe | e
MetLife Global Holding Company Il GmbH
0241 [MetLife. ..o 00000... |98-0552186.. | ....4249302 |......cocrerrrvrres | corerrerrirareiriinnens ALICO European Holding Limited (Ireland)....... IRL......co.. NIA...coorin. (Swiss) Ownership......... ...100.000 | MetLife, INC....vvvvrevcieireieesieesseeesesenees | e |\ USRI DR
MetLife EU Holding Company Limited
0241 |MetLife......overrerereririeircirinns 00000... |AA-1780108. | ..ovveveeereereens | eoreereireerreinens | e MetLife Europe d.a.C. ..c.coovvvvvereieieccies IRL............ A (Ireland) Ownership......... ...100.000 | MetLife, INC....vvvrveeeireieisieeseeeeeseiees | e \ISUSI PR
MetLife EU Holding Company Limited
0241 | MetLife......ccoovrierieciririienns 00000... |cvererrrrrrererrees [errerrirereniiens | evrvesieseennes | e MetLife Services EOOD (Bulgaria) ................... BGR.......... NIA ..o (Ireland) Ownership......... ...100.000 | MetLife, INC...vovvvveverercieiieeseceeseesieeenes | oo |\ S O
0241 |MetLife. ..o 00000... | eeereereerrermrrens | rrereerereereineens [ eereerenerenseenens | e MetLife Pension Trustees Limited (UK)............. GBR.......... A s MetLife Europe d.a.C. ...ccocvveevervivercnineine Ownership......... ...100.000 | MetLife, INC....vvvrveceriieicreeseeeeeeiseneeees | e \ISUS PO
First American-Hungarian Insurance Agency MetLife EU Holding Company Limited
0241 MetLife.......covernericrcininns 00000... |.corvverrrerereeene 8255367 | oo | e Limited (Hungary) HUN.......... A s (Ireland) Ownership......... ...100.000 | MetLife, INC....covrvceireicrecseeecieeens | e Neroore | e
MetLife EU Holding Company Limited
0241 | MetLife.......covrenrererernirnenn. 00000... [.coerererrreeneene 258407 | oo [ MetLife Solutions S.A.S. (France)..........c.ccc...... FRA.......... NIA. ..o (Ireland) Ownership......... ...100.000 | MetLife, INC...vvuvvriereerriiieicreirseieieessiseiseis | e Nucoe | e
MetLife Global Holding Company Il GmbH
0241 [MetLife......overrereieireieiieinnns 00000... | eeererrrerriereens | cevrrerereinnies [ errseeeinennes | e MetLife Asia Holding Company Pte. Ltd. .......... SGP.......... NIA...oooin. (Swiss) Ownership......... ...100.000 | MetLife, INC....vvvrvverireieisieeseeeeesenees | e \TSUSUE PR
0241 | MetLife.......coeeevrrerererneene 00000... [.eererereerererrer | ererrrrirrererieees | ererenieniseerenens e MetLife Innovation Centre Pte. Ltd ..........c........ SGP.......... NIA. ..o MetLife Asia Holding Company Pte. Ltd. ........ Ownership......... ...100.000 | MetLife, INC....ovvuvereerrirrireicrieineieieessieirens | e Nucoo | e
MetLife Reinsurance Company of Bermuda MetLife Global Holding Company Il GmbH
0241 | MetLife.......covrrereenrreieieeen. 00000... | rereerrerarermereens | rrereeereereereens | reeremseeenseseesees [ eerreereeeeseeeeeneens Ltd. BMU......... A (Swiss) Ownership......... ...100.000 | MetLife, INC..vuverrerrereerceneieieerneereeeeeseeeereens | eees |\ TSP IR
MetLife Global Holding Company Il GmbH
0241 | MetLife......coovreeriieiriienns 00000... |ceoerererrerereirees [errerriieeniies | v | e MetLife Investment Management Limited (UK). | GBR.......... NIA...ccone (Swiss) Ownership......... ...100.000 | MetLife, INC...vovuvvvivireieirieieisieeeieeseeeieies | e N [
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A. MetLife EU Holding Company Limited
0241 | MetLife.......coerrerrerererninenn. 00000... [.coerererrrienene 255246 | oo e (Romania) ROU......... A (Ireland) Ownership......... | ..... 99.984 | MetLife, INC.....uvvuveeerrircireiersineieeeeiseisees | s Nucoe | e
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241 | MetLife.......cooerrrrererernenne 00000... |.ceererererererene 255246 | .o e (Romania) ROU......... A s MetLife Services Sp. 2 0.0 ...c.vvvvvrervrirercnnes Ownership......... | coo.... 0.016 | MetLife, INC.....couvvrereririreerieerenereeneiceens | e Necoo | oo
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0241 |MetLife.......coverereneicirnnns 00000... |.ceeeerrereeeenene 249489 | | ZAO Master D (RUSSIA)........ccvevmeeeererrereineeens RUS.......... NIA. .. ALICO European Holding Limited (Ireland)..... Ownership......... ...100.000 | MetLife, INC....cvvevceeiereiseee s | e \ISUSES PRSI
Joint-Stock Company MetLife Insurance MetLife Global Holding Company Il GmbH
0241 [MetLife.......covvrernencrcininns 00000... |.cereeerrrerereenene 28249991 | | Company (Russia) RUS.......... A s (Swiss) Ownership......... | ..... 49.000 | MetLife, INC....cvveenceiicicreeereseeeeeens | e |\ ISURPI FOR
Joint-Stock Company MetLife Insurance
0241 [MetLife.......coverereeerericiinns 00000... |.ccorrerrerrrrerinnne 249991 | | e Company (Russia) RUS.......... A ZAO Master D (RUSSI@).......cocvvverrerieerierrnans Ownership......... | ..... 51.000 [ MetLife, INC...vovvvvevrevrieieireieieieeseeeissienes | v Neoooos | e
MetLife EU Holding Company Limited
0241 | MetLife.......covvernrrerernineen. 00000... [.ceerererrreenene 2255198 | [ MetLife Slovakia S.1.0.........ccovvereerereiniirirrnernes SVK.......... NIA. ..o (Ireland) Ownership......... | ..... 99.956 | MetLife, INC......cuuvveeerriiireeereneieieeseiseinees | e Nucov | e
International Technical and Advisory Services
0241 | MetLife.......ooeevvrrerererenne 00000... [.ceererererererene 2255198 | [ MetLife Slovakia S.1.0.........cceverercreinririrrires SVK.......... NIA. ..o Limited (USA-Delaware) Ownership......... | coe.... 0.044 | MetLife, INC...o.vvuvvrrerieirereierieerenenieenerciens | e Necoo | oo
MetLife EU Holding Company Limited
0241 MetLife.......coveerrercicinns 00000... [.eeveereerermnrens | reereerereereineens [ eereereeeererneenens | e MetLife Services Cyprus Ltd..........ccocovvrcurrenenne CYP.......... NIA. .. (Ireland) Ownership......... ...100.000 | MetLife, INC....cvvevceiieceere s | e |\ ST PR
Hellenic Alico Life Insurance Company Ltd.
0241 | MetLife......covvreerirriiiiinnns 00000... |cvererrrrerererrees [errerrirereniiens | evrirsisneennes | (Cyprus) CYP.......... A, MetLife Services Cyprus Ltd...........ccoveurrnnnes Ownership......... | ... 27.500 [MetLife, INC....covveerrriveiriiieieiiesiceeseeesnees | e |\ S O
MetLife Towarzystwo Ubezpieczen na Zycie i MetLife EU Holding Company Limited
0241 | MetLife.......covrrvnrereirerninnenn. 00000... [.coevererrreerene 247335 | [ Reasekuracji S.A. POL.......... A s (Ireland) Ownership......... ...100.000 | MetLife, INC...ouvvvreereerriniieicreirseieieesiseineens | e Nucoee | e
MetLife Towarzystwo Ubezpieczen na Zycie i
0241 [MetLife......overrerereereieiieinns 00000... |.covrerrrerrirrenne 255264 | oo | e MetLife Services Sp. Z 0.0 v..cvvevevveirevveeiennens POL.......... NIA...oon. Reasekuracji S.A. Ownership......... ...100.000 | MetLife, INC....vvvvvceireieesieeseeeeeeseiees | e |\ TSI PO
MetLife Powszechne Towarzystwo Emerytaine MetLife Towarzystwo Ubezpieczen na Zycie i
0241 [MetLife. ..o 00000... |eeovrrerrerrerrenens 251154 | | e (Poland) POL.......... A Reasekuracji S.A. Ownership......... ...100.000 | MetLife, INC....vvvrveeririecireeeseeeeeseiseieeees | e |\ ST PO
MetLife Towarzystwo Funduszy Inwestycyjnych MetLife Towarzystwo Ubezpieczen na Zycie i
0241 | MetLife......o.overrerererrereinienen. 00000... |AA-9640009. | ....4255255 | ......covrrermrnes [ cerneereereerniennennens SA. POL.......... NIA....cccooene. Reasekuracji S.A. Ownership......... ...100.000 | MetLife, INC.u.vvverrererrieecereieieerneeseeeesseseeseens | eees [\ TR IR
MetLife EU Holding Company Limited
0241 MetLife.......covernericrcininns 00000... |.corvverrrerereeene 28258331 | e Agenvita S.r.l. (taly).......cvevreericricees ITA..ccvven A s (Ireland) Ownership......... ...100.000 | MetLife, INC....covrvceireicrecseeecieeens | e Neroore | e
MetLife EU Holding Company Limited
0241 [MetLife......overerererereiieiinas 00000... [everrerrerrreerenns | rervrrerenrernnees [ eveessenesneenes | e MetLife Services, Sociedad Limitada (Spain).... |ESP.......... NIA.....ccooine. (Ireland) Ownership......... ...100.000 | MetLife, INC....vvvvvecieireieisieesee e | e Neoooos | e
MetLife EU Holding Company Limited
0241 | MetLife.......ovvrnrneererninene 00000... [ .eerererrrrerereren | rerrerereereneees | ereenerineeenens [ MetLife Europe Insurance d.a.C .........cc.ccevennen. IRL..oine A i (Ireland) Ownership......... | ..... 93.000 | MetLife, INC....ouvvrverericereeerieiineieieeseieerees | e Necoe | e
0241 |MetLife. ..o 00000... | eerrerreerrerrrens | crererrereererneens [ eereereeeenseenees | e MetLife Europe Insurance d.a.C .......covuvervenenes IRL....cc.c.n.. A s American Life Insurance Company ................ Ownership......... | e 7.000 | MetLife, INC..vuvevrveeeeecirereseeeeeiseieenens | e \TSUSE PO
MetLife EU Holding Company Limited
0241 [ MetLife.......covererrereicrennns 00000... |.ceeeeerrereeeenene W B1898BA | | e MetLife Europe Services Limited (Ireland)........ IRL.......c.... NIA. .o (Ireland) Ownership......... ...100.000 | MetLife, INC....cvvevcecereseeereeeceeeeeees | e \ISUSI PR
0241 | MetLife......cceeeeeereeerenee 00000... |95-3947585.. | ....3166064 | ......coccovvrervers | correrererererererenenns MetLife Investors Group, LLC........ccccovevriennne DE............ NIA......ccc..... MetLife, INC.....cvveveveeeceeeeee e Ownership......... ...100.000 |MetLife, INC.....covvvveeeeeceeeeeeeeeeeeeeeeeeeeeeeeeeeens | e |\ S I
0241 | MetLife.......coorreerieeieiiinns 00000... |43-1906210.. | ....3373563 | ...... 1130412 | oo MetLife Investments Securities LLC (DE).......... DE............ NIA ..o MetLife Investors Group, LLC Ownership......... ...100.000 | MetLife, INC....ovuvvvriircieirieieseeeeee s | e |\ S R
0241 | MetLife......covrrieririeiriiinnns 00000... |43-1906210.. [ ..eeerrrrrreris | cerirersirieinnires | orreieerieieisneieens MetLife Investors Distribution Company............ MO........... NIA .o MetLife Investors Group, LLC Ownership......... ...100.000 | MetLife, INC..vvuvvvriireiririeieisicesieesieeieies | s |\ S O




statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

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

be filed with the state of domicile and electronically with the NAIC? NO
7. 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? NO

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

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

I e o -

Bar Code:

A OO E AL AR A0 O 0 D O
= 8 77 2 6 2 018 4 900000 1 = * 8 77 2 6 2 018 44 7 0000 1 =*
A OO E RO AR A0 OO0 0O
* 8 77 2 6 2 018 3650000 1 * *= 8 77 2 6 2 018 4480000 1 =
A OO E 0 1R LA A0 OO AR O
* 8 77 2 6 2 018 4450000 1 = * 8 77 2 6 2 01844 90000 1 =
A OO E 0 RR L AR

= 8 77 2 6 2 018 446 0000 1 =

Q14



statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company
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. Futures receivable....................
2597. Summary of remaining write-ins for Line 25

15,583,074
15,583,074

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Derivative INStrumENtS EXPENSE PAYADIE. ........c..euiuirireiiiiieiseireiseie ettt s b bbbttt 15,806,602 18,646,008
2597. Summary of remaining write-ins for Line 25 15,806,602 18,646,008

Additional Write-ins for Summary of Operations:

08.305. Reinsurance recapture fee income
08.397.  Summary of remaining Write-inS fOr LINE 8.3.... .. v ssessessessns s st sns sttt sssenens

................. (3,534,356)
..3,500,000
(34,356)

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304. Miscellaneous

Additional Write-ins for Summary of Operations:

2705.  Rider benefit payments..
2706.  Other deductions
2797.  Summary of remaining write-ins for Line 27

.0
,228,879
9,637,098

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704.  Ceded rider benefits 8,408,219 32,399,933

5,595,088
3,942,016
41,937,037

Additional Write-ins for Summary of Operations:

Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

5304.  Prior period adjustments
5397.  Summary of remaining write-ins for Line 53

............... (11,787,275)
............... (11,787,275)

Q15




statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......cciiiiieieiiieisiees sttt snsens | sessessessssasses e s sesse s snsessns 838,267 | ..ot
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINeS 1#2+3+4-5+8-7-8)........cccoevrieiierriniieissesessssesesessssssens | sresiesissssesesssssssssessessssesses 302,241 | oo 838,267
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MIiNUS LINE 10)........cccciuiiuiiiiieiiiceecieiseeieeete s ssssesessssesessnsens | sessersssesessssesesssssesessesessssens 302,241 | oo 838,267
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 9,117,320,124 | ..o 8,461,658,030
2. Cost of acquired:
2.1 Actual cost at time of acquisition 446,539,658 ...1,273,798,239
2.2 Additional investment made after acquisition 17,800,607 75,534,647
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. (1,124,900) | ovovvvvererererere e (2,201,491)
7. Deduct amounts received on disposals 179,983,621 713,345,421
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. .1,820,626
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... 5,962,529
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens ....199,641
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..9,405,831,168
12, Total ValUBHION @IIOWANCE........c.cveiieceiiieteieie ettt bbbt bbb s s b b s et s e s b s st s s e s s s s e b st e s s snsessss | oebesssstesesesesss st eben et et s sebebsnsetennsnnas
13. Subtotal (Line 11 plus Line 12).. 9,405,831,168
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees .
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cuiiiuiieieiciiiisiesesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesssssssssessesssssssns 9,405,831,168 | ..oovereeeicieinaas 9,117,320,124
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiieciricietieeieiee et se st ss e s sanees | sevesssesssssessssesessnaees 2,404,215,807 | ..cocvveerereecriene, 2,407,729,812
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCrease (ABCTEASE)..........cuevcvrreeiieeieireresesietesiess e sesssssessesssssssesessssessssssssssssssssessnssssessessssssssssssenses | svesvesssssnsessssessenssseseens 0,231,313 | tvviitesie e (29,391,280)
6. Total gain (10SS) ON AISPOSAIS..........ccrveerircrirerierirrieiriieriesiesiesissenssssessssssssssssnssssessssessessenissssssssnessnesnesnesins | evonensenssssnssonennenenensed0,01 1,231 | i, 115,860,783
7. Deduct amounts received on disposals 621,284,940
8. Deduct amortization of premium and depreCiation.............cc.cuvciereiieiecesee ettt sesnns | sessessssssiesesinssssenesesee s 908,988 | cieviiiiieieie s 4,645,572
9. Total foreign exchange change in book/adjusted carrying value 1,248,604 ....19,416,581
10. Deduct current year's other-than-temporary impairment recognized ..11,146,341 ....24,156,824
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 2,436,504,409 ...2,404,215,807
12. Deduct total NONAAMItEd AMOUNES..........c.eviiiieiieiciciie ettt b st s s e | sbstessessssssssssenses et st ensanas 8,941,535 13,707,670
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiiiieiiiiisiesisisstesesessssssisssessssssssssessssessesssssssenes | sressesisssssessessesssssnsns 2,427,562,874 | ..o 2,390,508,137
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...44,900,814,757 44,424 443 737
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 2,682,181,829 14,769,530,374
3. Accrual of discount W T,283.575 | oo 312,877,808
4. Unrealized valuation increase (decrease) 898,275 | oo (405,081)
5. Total gain (loss) on disposals (30,262,290) 5,161,172
6. Deduct consideration for bonds and stocks disposed of 3,431,728,329 14,695,188,613
7. Deduct amortization Of PrEMIUM..........ccviiueiriireiiee et ettt bbb s bbbt aes 16,772,014 82,621,541
8. Total foreign exchange change in book/adjusted carrying value... 35,974,297 172,277,383
9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cvveveiiuiieiieiriiee et sees | eeaebesstesesssses s s b s et s s s b st sn e ..5,260,482
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees............ccvvvvuerereeerieiieies | cvierierisisssie s 9,720,364 | ..o
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 44,228,070,464 .44,900,814,757
12. Deduct total NONAAMItEd AMOUNES..........c.cviviieieicicecie ettt b e bbb sses e | sbastessessssasssssesses st st ensenas 3,332,440 | oo 3,332,575
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees L A44.224 738,024 | 44,897,482,182




statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISsO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vrrevermrermermseesseesseesssseessessssessssess s ssse s ssssssessssssssnssns | sesssesssmsessssens 32,654,434,164 | ..cooovvvorerienne 7,616,342,832 | ..o 8,650,260,536 | .....cvvuuvereerirerinns 43,501,801 | ..oocvernrrrrennn. 31,6684,018,287 | ...ceouverncernerierirenieessenesnes | creeesssesissssssessssessssssesssssssseens | eesseeesssesissenns 32,654,434,164
NAIC 2 (8)-vvvevererermrmmeeeseesiessssssee s eess st sssssesssssssssssns | sesssesssssessesens 10,009,976,697 | ....ccovvermerercrenne 587,671,497 | ..o 257,877,233 | oo 29,354,725 | ..o, 10,369,125,886 | .....ccvevurererrrcrerersiesesessinseeees | crereessesseesiesessesissessesessssens | seeeseneneseesienes 10,009,976,697
NAIC 3 (8)-veverereeerrriiereieniiesissei s sestessssensensses | evessesssnsssseseons 1,859,642,386 | .....ccvvvcrrrerrirnnns 174,617,733 | oo 205,380,990 | ...oovvrvererirririrnianne (9,146,977) | cooovvevrieris 1,819,732,152 [ ovoouiviriierieeeieeriesisinesinsnes | creseeniesessssi s sst s | eeeseessnese s 1,859,642,386
NAIC 4 (8)-vrververeeerrerrerneesseessssesseesseessssssssssssessssssssssssssessssssssssssssssssssssns | sosssssesssssssnsssanees 647,290,945 | ..oovvorrereiereinan 87,313,211 | oo 72422179 | oo 32,381,767 | covveerverrrrereeinn 894,863,738 | ..ovuvernrrerrrereresnnsienssssessneses | eesssensssssssess st ssss s nnntan | seseesstssssnsssesssnas 647,290,945
NAIC 5 (8)-vrvvvvereeeraeeseessseesseesssessssessssssssssssssssssssssessssssssssssssssssassssssssns | osessssssssnssssassssseens 79,316,065 | ..ovvovvereeerreienns 11,416,664 | ..oooveocrecinn 18,669,178 | vvooveerrcererereeeeenenns 943,974 | oo 73,007,525 |..ceorveererereeenneeesenesesssssesssnnes | sreeeseesssesssssssssesssssssssssssssssnees | soesessssssssssnesssssenns 79,316,065
....3,385,203 2,074,376 | oo 5,459,579 3,385,203
TOtAl BONGS. ... s s enneenes | avesenessssnesssesens 45,254,045,460 | ....ocooovriniriinnns 8,477,361,937 | .oooovvrrriricncnens 9,204,310,116 | ...ovveercrnirireries 99,109,660 | ..o 44,626,206,941 | ...ooovviiriininic e 0 | (O [ 45,254,045,460
PREFERRED STOCK
NAIC 1ot eess sttt ssess st sssssassssanses | eessssssssnssssassssseens 26,009,788 | ....oouvereermreereeersneemssessssesssnees | sereseesssessses sttt eenes | sessseessensss st et ensssenntnn | eessnesseess st eessnes 26,009,788 | ....eoveereeerreernerernnerenesnsssnes | sreeeseessssssnss s esssssssnees | seeseessisseesssenenns 26,099,788
NAIC 2.ttt sss st sssssnness | eesssssssossssnnsssanees 149,538,535 | ...uvevmeermeeeneemesssneesnsessneesses | neeesnssssssssesss st ssstssssnes | sieesss ettt ()] E— 149,538,534 | ...vvourerreeieeineesseeeseesssesesees | creeessnessssesssses s st ssssnens | seessssessessnssssnens 149,538,535
10, NAIC 3ottt e0s | 1Rttt | 1R R bbb n e | e Re Rt | et | seees b 0 [t eesienes [ s | st
T10 NAIC 4t | iRttt | Rttt | eehe bR | eeet et | senes s 0 [ [ e | et e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13, NAIC B seess st ses st snnsss | srsssssss sttt 3 OO OO ST OSSOSO [T OT OO ()] 0 | o enss s | seees s st | sttt 1
14, Total Preferred SIOCK........vvurverreerriinrerieeinsesieresssseseesesesseesssesnnnsss | ssresssssssssssssennes 175,638,324 | ..o 0 | s 0 ] e ()] 175,638,322 | ..o s 0 | ! () [ 175,638,324
15.  Total Bonds and Preferred StCK..........crrirriimsiereseressensenseens | seresenssssssesnees 45,429,683,784 | .....ccoovrviniri 8,477,361,937 | oovovvirririncnens 9,204,310,116 | ...ovvverrcrniririciens 99,109,658 | ...ooovvrnrrernnens 44,801,845,263 | .....ccooviiririirinirineninnieninans 0 ]! (O IR 45,429,683,784

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....950,929,991; NAIC2§.......... 0; NAIC3S.... 0; NAIC48....13,232,000; NAIC5S.......... 0; NAICGS......... 0.




statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrierisernirienes | e 171,668,335 | ....ooovvrernnn. )3, SN O 171,321,413 | oo 352,083 | ..o 15,134
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccviveieiriieireieiseese et sssssntenss | sessssessessessssssessessssessenss 231,346,063 | .....ooovereeeeeies 746,734,939
2. Cost of short-term iNVEStMENtS ACUINEA...........ccvueieiieiiiicieeicee ettt besassas | sbeessssssessssssesse s sssesans 305,246,250 | ..covverereeeeees 4,170,892,812
3. ACCIUAN OF GISCOUNL.......ooviiieiiiit bbb bbb | bbbttt 511,094 | oo 8,114,294
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total gain (I08S) ON QISPOSAIS.........c.cvvreiiirieitiiiireieieie sttt a bbb bbb ss s b ae b s s eaesssaebesntes | ebessssssesssesessnsesessnsebesnsesesnaes (49,780) | ..vovovvrrereerrrereereee (34,692,672)
6. Deduct consideration received 0N QISPOSAIS............c.cuiueieiciiieieiee sttt sttt b bbb bbb ssenas | sbsessssestes s st en s ben s sans 365,372,771 | oo 4,701,180,861
7. Deduct amortization Of PrEMIUML..........cccciiiuiiiieiicc ettt bbb bbb st s s sebenanes | ebesssesessssesesssessssesebenssbesensnaas 12,519 | e 159,336
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE.............cureieeiecieiierireieieciseise ettt ssessssteseseess | sesbeesssesassasesessessesssessessestsssessestesssessess | stesessssessssnsssnssnssssnsssassans 41,636,887
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccceviririereeirieiieesissesinnes | everssiessessssesse e ssssssenees 171,668,335 | oo 231,346,063
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......cuiiiiiiiiiieieiisissiesssesssissiesseesssssiesesssssssessanssssnssnes | esssssssessessssessassesssassasse 171,668,335 | oo 231,346,063
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas (1,258,537,979)
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ 855,567,053
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt 84,459,330
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i (879,528,138)
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn (122,353,301)
AAMOTHIZALION. ...t s8R o288 R RS E £ R R ARt R R r et (1,353,493
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML........c..cirieeeis bbbttt

Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt (40,654,170)
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt (1,117,694,096)
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb

Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas (1,117,694,096)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.vuururerirereeeseesessssesessssssssessessssssessessssssessesssssssssessassssssessessssssessesssssessessanssessassnssnssessons 0

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s

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

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

3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee 97,367,736
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e (21,059,866) 118,427,602 118,427,602

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee 97,367,736
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (21,059,866) 118,427,602 118,427,602

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......cuieieiiiiiteieteteie ettt ettt st s 8 e s 484 s st s b b2 st b bbb bttt (0)

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns (177,527,008)

Less:

4.21 Amount used to adjust basis of hedged item.........cccoovvrrrrrirnennee

422 Amount recognized (177,527,008) (177,527,008)

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.uuriuieeeeieiieeeseieisessssts e sssseseese st essss e ssessas s ssss s e s es s s a8 s et e84 2 88428428 R 2RSSR E e E e en st en e 0

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt (0)
DedUCE NONAAMILIE BSSES..........ieuiiiiiiiiicii bbb bbb

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt (0)

QsSi04
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Replicated Assets Open
CDT6-12_ITRAXX_S28_5Y Credit

990397740... | CDT6-12_ITRAXX_S28_5Y.....cccervvvrnce. L VA ....49,580,000 | ...... 25,841,649 | ...... 28,178,711 |03/27/2018 |12/20/2022 | Default Swap ; 2018-RCDS-397740 | ........... 821,802 | ........... 869,761 (912803 EJ 8 |TREASURY STRIP (PRIN)......ccvvuvrevnne T [ e 25,019,846 | ...... 27,308,950
CDT6-12_ITRAXX_S28_5Y Credit

990397740... | CDT6-12_ITRAXX_S28_5Y.....cccvvvvunce. 1Zeions | et | e 4,997,787 | ........ 5,915,625 | ..ooovrvrne [ e Default Swap ; 2018-RCDS-397740 | .oooovecrereiecnes | e 912810 RB 6 | TREASURY BOND........cocovvnrurrerirnienen. | PO [ 4,997,787 | ........ 5,915,625
CDT6-12_ITRAXX_S28_5Y Credit

990397740... | CDT6-12_ITRAXX_S28_5Y......cceeurvvneee. {7 S [P 40,552,531 | ...... 45,894,375 | ..oovievrries | e Default Swap ; 2018-RCDS-397740 | .oovirirerrieenes | e 912810 RC 4 |TREASURY BOND........ccocovvriereirrirnieneen. | DO [ 40,552,531 | ...... 45,894,375
CDT6-12_ITRAXX_S28_5Y Credit

990397740... | CDT6-12_ITRAXX_S28_5Y.......ceevvvnnc. 1Zvons e [ e 6,079,600 | ........ 7,367,578 | .o [ e Default Swap ; 2018-RCDS-397740 | .ooovvviverirvines | e 912810 RN 0 | TREASURY BOND........ccccovinirnriririniinnne PR [ 6,079,600 | ........ 7,367,578
CDT6-12_ITRAXX_S28_5Y Credit

990397740... | CDT6-12_ITRAXX_S28_5Y......ccocrvvnece. NZvins [ e [ e 40,437,263 | ...... 49,039,063 |.....coovveriver | v Default Swap ; 2018-RCDS-397740 | ..o | e 912810 RU 4 |TREASURY BOND......c.cccovvmirriririniinen. { FETORRON [ 40,437,263 | ...... 49,039,063
CDT6-12_ITRAXX_S28_5Y Credit

990397740... | CDT6-12_ITRAXX_S28_5Y.....cccovvvrnce. 7SN [N B 40,569,890 | ...... 39,276,719 | ..o [ e, Default Swap ; 2018-RCDS-397740 | ..coovvvvirnirverns | crverienienieneenene 912828 3F 5 |TREASURY NOTE.......ccoomirmirnrrrirnnns T [ e 40,569,890 | ...... 39,276,719
CDX.NA.IG.30.10Y Credit Default Swap

990397117... | CDX.NA.IG.30.10Y .....ccovvrrrrerrnrrnrrnns | 2o | ....50,000,000 | ... 32,366,511 | ...... 35,287,617 |03/22/2018|06/20/2028 |; 2018-RCDS-397117 | .t (230,646) | .......... (336,349){ 912810 RH 3 | TREASURY BOND........coveverirenerinirennen. T [ e 32,597,157 | ...... 35,623,966
CDX.NA.IG.30.10Y Credit Default Swap

990397117... | CDX.NA.IG.30.10Y ..o /AN [V IS 20,278,925 | ...... 27,243,750 | ..coovvevcncinee | e ;2018-RCDS-397117 | | e 912833 Y4 6 |TREASURY STRIP (INT).....cocvevrernrnnee | PSRRI [ 20,278,925 | ...... 27,243,750
ITRAXX.EUROPE.29 Credit Default

990397022... | ITRAXX.EUROPE.29........c.ccooveriirirninn 27 ..109,545,650 | ...... 17,258,419 | ...... 22,587,152 |03/22/2018|06/20/2023 | Swap ; 2018-RCDS-397022 | ... 2,262,575 | ........ 2,269,027 (912803 DJ 9 |TREASURY STRIP (PRIN).......cocnivrenee | FORR [N 14,995,844 | ...... 20,318,125
ITRAXX.EUROPE.29 Credit Default

990397022... | ITRAXX.EUROPE.29........c.ocovrriirirninne 27 | e | s 85,746,468 | ....113,163,039 |...ccccovverns [ vrrrrerrerinnnne Swap; 2018-RCDS-397022 | s [ e 912803 DK 6 | TREASURY STRIP (PRIN)......ccocrivuenne Torrerereis [ e 85,746,468 | ....113,163,039
ITRAXX.EUROPE.29 Credit Default

990397022... | ITRAXX.EUROPE.29........ccceovvrrrirrrninns AN IS IS 79,712,279 | ... 114,108,756 | ...cocovvcvvrees | crrrrrrrinrres Swap; 2018-RCDS-397022 | [ 912803 DM 2 | TREASURY STRIP (PRIN)......c.cocorrvrenne | PO [ 79,712,279 | ....114,108,756
ITRAXX.EUROPE.29 Credit Default

990397022... | ITRAXX.EUROPE.29........coevovrrrirrininne AN IS IS 15,092,536 | ...... 21,919,031 | .ooveievrrree | e Swap ; 2018-RCDS-397022 | e 912803 DP 5 |TREASURY STRIP (PRIN)......cccevvennn. T [ e 15,092,536 | ...... 21,919,031
ITRAXX.EUROPE.29 Credit Default

990397022... | ITRAXX.EUROPE.29..........ccccoveriirirninnn 27 | e | e 7,234,730 | ..o 8,137,259 | .coovvvrvinens [ Swap; 2018-RCDS-397022 | s [ 912803 EA 7 |TREASURY STRIP (PRIN)......cccocrivrenne T | v 7,234,730 | ........ 8,137,259
ITRAXX.EUROPE.29 Credit Default

990397022... | ITRAXX.EUROPE.29........c.occovvvirrirninnn 27 | e | s 83,418,885 | ...... 91,468,750 | ..oovvvvverirres | v Swap; 2018-RCDS-397022 | s [ 912803 EH 2 | TREASURY STRIP (PRIN)......ccccnirrenne Torrererieens [ e 83,418,885 | ...... 91,468,750
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDX.NAIG.30.......cvrrrerrieerireeeeies 27, ..270,000,000 | ...... 12,683,594 | ...... 12,689,078 |03/21/2018|06/20/2023|2018-RCDS-396835 | ... 4,833,233 | ....... 4,168,580 [31395T FM 1 |FHLMC_2961-PQ.......cccovvvririiririiiriiinnes PSS (B 7,850,361 | ........ 8,520,498
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDX.NAIG.30.......cvrrriiieririereies 27 e | s 4,476,876 | ........ 4,846,301 | oo [ 2018-RCDS-396835 | [ 31395U 4N 8 |FHLMC_2972-WG......cccoovvemrrrirrinennes | PO (SR 4,476,876 | ........ 4,846,301
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDX.NAIG.30....coeecereieirereneereieences 27 | e | e 2,255,272 | ........ 2,463,767 | oo [ e 2018-RCDS-396835 | [ 38374C YN 5 |GNMA_03-84-Z.......coovirirerireieincineens | PO [ 2,255,272 | ........ 2,463,761
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDX.NAIG.30....coveeeeirerneineireieireis 27 | s | e 7,697,037 | ........ 8,447,195 | .o [ e 2018-RCDS-396835 | [ 38374F X5 8 |GNMA_04-21-B.....cooeeeceieincicieins | PO [ 7,697,037 | ........ 8,447,195
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDX.NAIG.30....ocveeiecrierireirereiiins 27 | s | s 15,247,598 | ...... 16,528,183 |..ovvvvvirens | e 2018-RCDS-396835 | [ 38374H PY 0 |GNMA_04-54-LG.......ccocvvvvirirriernnine Tovrererieies | v 15,247,598 | ...... 16,528,183
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1'G0ISO

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

CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDXNA.IG.30.....coeveeereeeirniireieieiineenes 27 | e | s 33,696,736 | ...... 44,887,658 | ..o [ e 2018-RCDS-396835 | [ 912803 DM 2 | TREASURY STRIP (PRIN)........ccccovvenee. | PO [ 33,696,736 | ...... 44,887,658
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDX.NA.IG.30.....cocvereeerreeriirerreeiiniinns 27 | e | e 8,426,853 | ........ 9,261,563 | ..oovvvvirirens [ e 2018-RCDS-396835 | [ 912803 DP 5 |TREASURY STRIP (PRIN)........c.ccovvuneen. T | v 8,426,853 | ........ 9,261,563
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDX.NA.IG.30.....cocververerreriririrrieriniinns 27 | e ..142,907,720 | ...159,374,344 | .....cevvvvvins [ v 2018-RCDS-396835 | [ 912803 EA 7 |TREASURY STRIP (PRIN) T ...142,907,720 | ....159,374,344
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDX.NA.IG.30.....cooveerereirirerireireeeeneenns AN IS IS 35,947,506 | ...... 31,124,483 | ..o | e 2018-RCDS-396835 | [ 912810 RT 7 |TREASURY BOND........coccovrvrmrrreireinns | PSS [ 35,947,506 | ...... 31,124,483
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDXNA.IG.30.....coevereeeieirrireieieeineinas 72NN [V ISV 12,251,252 | ...... 17,487,422 | .o | e, 2018-RCDS-396835 | [ 912834 EP 9 |TREASURY STRIP (INT)...ccovverivreirrinnee | PO [ 12,251,252 | ...... 17,487,422
CDX.NA.IG.30 Credit Default Swap ;

990396835... | CDXNA.IG.30.....coevvreerereerneireieieriniines 27 | e | s 17,327,424 | ...... 25,774,765 | ..covvvivines | e 2018-RCDS-396835 | [ e 912834 EV 6 |TREASURY STRIP (INT)...coovvvnivreirinnes | PO 17,327,424 | ...... 25,774,765
CDX.NA.IG.30 Credit Default Swap ;

990396748... | CDX.NA.IG.30.....cocvrierererierirerrieriniinns 27 ...50,000,000 | ...... 10,318,338 | ...... 14,250,614 |03/20/2018 |06/20/2023 | 2018-RCDS-396748 | ... 900,364 | ........... 833,431 (912803 CX 9 | TREASURY STRIP (PRIN).......ccccovvenee. T [ v 9,417,974 | ...... 13,417,183
CDX.NA.IG.30 Credit Default Swap ;

990396748... | CDX.NA.IG.30.......overrririrerirririeiennenns AN IS IS 18,626,445 | ...... 27,755,607 | ..oovveerrrrns | eeverrireirnienns 2018-RCDS-396748 | [ 912803 DK 6 | TREASURY STRIP (PRIN)........cc.covene.. | PSS [ 18,626,445 | ...... 27,755,607
CDX.NA.IG.30 Credit Default Swap ;

990396748... | CDXNA.IG.30.....cooveeeeeeeeeeireereeeeeneenns AN IS IS 19,957,209 | ...... 28,680,464 |.....c.oovvvree | e 2018-RCDS-396748 | [ 912803 DM 2 | TREASURY STRIP (PRIN)........ccccovvene.. | PSR [ 19,957,209 | ...... 28,680,464
CDX.NA.IG.30 Credit Default Swap ;

990396748... | CDXNA.IG.30.....coevereereeeirneireieieeineins 27 | e | e 1,000,863 | ........ 1,126,309 | ..oooveivrins [ v 2018-RCDS-396748 | [ 912803 EA 7 |TREASURY STRIP (PRIN).......ccccovvenee. | PO [ 1,000,863 | ........ 1,126,309
CDX.NA.IG.30 Credit Default Swap ;

990396748... | CDXNA.IG.30.....coeverierereireiereeceiniines 27 | e | e 6,012,818 | ....... 6,270,175 | oo [ e 2018-RCDS-396748 | [ e 912810 QY 7 |TREASURY BOND........cocvverrnirreircnnns T [ v 6,012,818 | ....... 6,270,175
CDX.NA.IG.30 Credit Default Swap ;

990396748... | CDX.NA.IG.30.....cocverierercrieririrrieriniinns 2L | e | e 4,004,388 | ........ 4,314,997 | .ooovnine [ 2018-RCDS-396748 | [ 912810 RH 3 |[TREASURY BOND......c.cocomirrerircricrenes T [ v 4,004,388 | ........ 4,314,997
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NA.IG.30......oovererririrerireirieeinnenns 27 ..245,000,000 | ........ 4,333,467 | ........ 4,091,761 |03/20/2018 |06/20/2023 |2018-RCDS-396723 | ... 4,326,423 | ........ 4,083,812 [31283H 2Q 7 |FGOLD 30YR GIANT......ccoovvrmrnrirrirnnnns | PO [ 7,044 | e 7,949
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDXNA.IG.30.....coeveeeereieireeieieieeeneenas 72NN [V IS 179,628 | ........... 207,262 | ..ovvoverireens | v 2018-RCDS-396723 | [ 31283H 2S 3 |FGOLD 30YR GIANT......ccoovvrinrireiinn | PO [ 179,628 | ........... 207,262
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NA.IG.30.....covverieeereirniieieierineines 27 | e | e 60,172 | oo 67,016 | ..oovveeiriires | e 2018-RCDS-396723 | [ e 31283H VE 2 |FGOLD 30YR GIANT......ccovvriniireireiins T [ v 60,172 | oo 67,016
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NA.IG.30.....cocverveerreiriiirrieriniinns 27 | e | e 1,615,280 | ........ 1,654,511 | oo [ v 2018-RCDS-396723 | [ e 3128MJ CS 7 |FGOLD 30YR GIANT......covvririieirrin T | v 1,515,280 | ........ 1,654,511
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NA.IG.30.....covererririrerirrireeeinnenns A5 IS IS 8,929,297 | ...... 11,140,279 | oo [ e 2018-RCDS-396723 | [ 880591 EH 1 |TENNESSEE VALLEY AUTHORITY..... [ 1.eoervrrens | cerens 8,929,297 | ...... 11,140,279
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NAIG.30.....cooveerereeeererenrieeeeennenns AN (RSN [ 7,942,198 | ........ 8,012,064 |...oooovvevveer | e 2018-RCDS-396723 | | e 880591 ER 9 |TVA 2.875% 15-SEP-2024.................... | PSS [ 7,942,198 | ........ 8,012,064
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1 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15
NAIC NAIC
Designation Designation

or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted

Number Description Amount Carrying Value Fair Value Date Date Description Carrying Value Fair Value CUsSIP Description Description | Carrying Value
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDXNAUG.30....ceevrereeneirereernererieenene [ 22 | eeeeineissineienins | e 2,592,225 | ........ 3,664,236 |...ocovrninens [ e 2018-RCDS-396723 | [ 912803 CX 9 | TREASURY STRIP (PRIN) | PO [ 2,592,225
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NAUG.30.....couevverecererneninereirnns [ 22 [ eeeineneiciesnins | v 14,532,174 | ...... 19,372,074 | .o [ e, 2018-RCDS-396723 | [ e 912803 DM 2 | TREASURY STRIP (PRIN) T [ v 14,532,174
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NAUG.30.....coucveeverrcererernenereninns [ 22 [ eevneinerriesniins | v 18,815,152 | ...... 26,585,830 | ..cocvevviriirer | e 2018-RCDS-396723 | [ e 912803 DP 5 |TREASURY STRIP (PRIN) T [ v 18,815,152
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDXNAUG.30.....corererrrerrernenernereireiinne [ 2Ziiireiines [ vererineireersennens | ceened 61,327,166 | ...... 68,971,634 | ..oovvvrrrres | e 2018-RCDS-396723 | [ 912803 EA 7 |TREASURY STRIP (PRIN) | PSS [ 61,327,166
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDXNAUG.30...cceevrereeneereeeernereirennen [ 22 | eeeeineiseineeenins | ceeeens 2,001,665 | ........ 2,184,800 |...ocvvrrinens [ e 2018-RCDS-396723 | [ e 912803 EJ 8 |TREASURY STRIP (PRIN) | PSR [ 2,001,665
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NAUG.30.....coucvrerrereirerneinenereinnns [ 22 [ eveineineiieeeeniins | ceene 14,284,386 | ...... 14,895,775 | .coovvvvvine [ e 2018-RCDS-396723 | [ e 912810 QY 7 |TREASURY BOND........cccovunirrenne | PO 14,284,386
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NAUG.30.....coucveeveeecirerernencreninn [ 22 [ eevineinerriesniins | v 64,066,933 | ...... 77,491,839 | .ooivvirines | v 2018-RCDS-396723 | [ e 912810 RG 5 | TREASURY BOND........ccccounirrenne | PR 64,066,933
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDX.NAUG.30.....covrerrrerrirninrnnsniierinns [ 2Ziiseiriinis [ onvresinniseesssnnens | ceene 20,049,580 | ...... 24,650,156 | ..ooverrrirns | cereerirrirnienns 2018-RCDS-396723 | [ 912810 RK 6 |TREASURY BOND........ccccocorrurnnne | PSS [ 20,049,580
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDXNAUG.30.....cereereeeerrerreenenereinenne | 22 [ ereeneireiieeeennins | eereeenees 873,821 | ... 853,570 | ..vverrreerees [ eereereireieenns 2018-RCDS-396723 | [ e 912828 K7 4 |TREASURY NOTE........ccovvrrurnnnne | PSS (S 873,821
CDX.NA.IG.30 Credit Default Swap ;

990396723... | CDXNAUG.30.....ceevrereercerernernererieiinns [ 22 [ ererneineiieinsnniins | ceene 35,454,888 | ...... 40,375,429 | .o [ e 2018-RCDS-396723 | [ 912833 XT 2 |TREASURY STRIP (INT).......c..c.. | PO [ 35,454,888
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDX.NAIG.30.....covvevverereivinerrerennnnes | 2 ..206,000,000 | ...... 10,276,547 | ...... 10,970,859 |03/20/2018 |06/20/2023 |2018-RCDS-3%6721 | .. 3,653,071 | ....... 3,433,736 |31394B AL 8 [FNMA_04-86-ZA........ccccovvrvruneenen. T [ v 6,623,477
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDX.NAUG.30.....coucveeveicererernencreninns [ 22 [ eevneinersiesniins | v 13,876,052 | ...... 15,346,981 | ..o [, 2018-RCDS-396721 | [ e 31394R TP 4 |FHLMC_2766-ZD........cccocorvrvrunee. | PR 13,876,052
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDX.NAUG.30.....coverirrerrreierernnireiinn [ 22 | overerinnesseseienens | ceeeens 6,506,908 | ........ 8,610,060 |..oovvreerrres [ errrrerririres 2018-RCDS-396721 | [ 880591 EH 1 |TENNESSEE VALLEY AUTHORITY..... [ 1.coervrrens | cevens 6,506,908
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDXNAUG.30...c.ceueereeeereereenerneineieninne [ 22 [ eereeineissesennens | ceene 59,378,253 | ...... 83,550,187 | ..cevvererrires | e 2018-RCDS-396721 | [ e 912803 CX 9 | TREASURY STRIP (PRIN) | PSS [ 59,378,253
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDX.NAUG.30.....couevrereeeererneinenerninnns [ 22 [ eveineineieieeniins | ceene 53,398,239 | ...... 75,726,630 | ..covvvvcerirres | e 2018-RCDS-396721 | [ e 912803 DM 2 | TREASURY STRIP (PRIN) | PO [ 53,398,239
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDX.NAUG.30....couevevereerereeneirerininen [ 22 | eeerneiseirernnns | v 4,313,452 | ........ 4,615,440 | ...coovvvvvie [ 2018-RCDS-396721 | [ 912803 DP 5 |TREASURY STRIP (PRIN) T [ v 4,313,452
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDX.NAUG.30.....covererrrerrerninrnnrnireninns [ 2Ziiseirinis [ ovvreeinsiseerssnnens | ceene 72,764,291 | ...... 80,798,664 |.....c.covevrrns | e 2018-RCDS-396721 | [ 912803 EA 7 |TREASURY STRIP (PRIN) | PO [ 72,764,291
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDXNAUG.30.....cerereenrerrerninenereirnninne [ 22 [ orereeineiseesssnnens | ceenee 12,157,609 | ...... 11,875,863 | ..ovvvverrees [ e 2018-RCDS-396721 | [ e 912828 K7 4 |TREASURY NOTE........ccovvmrunrnne | PO [ 12,157,609
CDX.NA.IG.30 Credit Default Swap ;

990396721... | CDXNAUG.30.....ceevereeeneereenernereireennn | 22 | eeeeeineinsineienins | e 5213,032 | ...... 6,114,467 | ..oovvvvvene | e 2018-RCDS-396721 | | 912833 7Q 7 |TREASURY STRIP (INT) | PSR [ 5,213,032
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CDX.NA.IG.30 Credit Default Swap ;

990396711... | CDX.NAUG.30.....coonvveirireirerirerreiie 2L ..240,000,000 | ...... 76,109,757 | ....106,440,478 |03/20/2018|06/20/2023 | 2018-RCDS-396711 | ... 4,231,470 | ........ 4,000,469 (912803 CX 9 |TREASURY STRIP (PRIN).........ccoevenuee T [ e 71,878,288 | ....102,440,009
CDX.NA.IG.30 Credit Default Swap ;

990396711... | CDX.NAUG.30.....cooviieireirerreirecie /AN RRTR DRI IS 58,822,367 | ...... 80,658,477 | ...oovvvvies [ e 2018-RCDS-396711 s | 912803 DJ 9 |TREASURY STRIP (PRIN).......cccevveunee. T [ 58,822,367 | ...... 80,658,477
CDX.NA.IG.30 Credit Default Swap ;

990396711... | CDX.NAUG.30.....coovvviiieiecieiies 2L | | s 8,354,769 | ...... 11,407,102 | oo | 2018-RCDS-396711 s | 912803 DK 6 | TREASURY STRIP (PRIN) T [ e 8,354,769 | ...... 11,407,102
CDX.NA.IG.30 Credit Default Swap ;

990396711... | CDX.NAUG.30.....ccoeverirerirerirerirerireiirs 27 | | e 45,157,337 | ...... 61,133,485 | ..ovviiiires [ e 2018-RCDS-396711 | | e 912803 DM 2 |TREASURY STRIP (PRIN).......ccccovvennee. T [ e 45,157,337 | ...... 61,133,485
CDX.NA.IG.30 Credit Default Swap ;

990396711... | CDX.NAUG.30.....cooeirerrerireirerirerireii 2L | | e 23,758,708 | ...... 25,422,073 | ..ovoiviries [ e 2018-RCDS-396711 | | 912803 DP 5 |TREASURY STRIP (PRIN).......cccevveunee. T [ e 23,758,708 | ...... 25,422,073
CDX.NA.IG.30 Credit Default Swap ;

990396711... | CDX.NAUG.30.....coovvrireireirerireireeie 2L | | e 65,676,627 | ...... 72,956,912 | ..cooiiies [ 2018-RCDS-396711 s | 912803 EA 7 |TREASURY STRIP (PRIN).......cccevveunee. T [ 65,676,627 | ...... 72,956,912
CDT30-100_MET_2017A Credit Default

12521*AA3... | CDT30-100_MET_2017A........cccoevvrvvvnnee T ..100,000,000 | ...... 48,049,353 | ...... 47,902,099 |05/22/2017|12/20/2020 | Swap ; 2017-RCDS-361991 | | e 708,605 (912810 RN 0 [TREASURY BOND........cccovvvirirircriinines T [ 48,049,353 | ...... 47,193,494
CDT30-100_MET_2017A Credit Default

12521*AA3... |CDT30-100_MET_2017A.......occorvveriirnee (ST VRIS B 58,980,158 | ...... 69,178,984 | ...cooovvvrvvris [ e Swap ; 2017-RCDS-361991 | e 912833 7Q 7 |TREASURY STRIP (INT)....cccorvvervrerirenee | PSRN IO 58,980,158 | ...... 69,178,984
RUSSIAN FEDERATION Credit Default

78307AS@3. |[RUSSIAN FEDERATION.........ccocornivnnee [T ...25,000,000 | ...... 13,928,359 | ...... 18,812,000 |03/31/2017|06/20/2022 | Swap ; 2017-RCDS-356905  |.......... (625,194) | .....ovvvenee (5,834)|1912803 CX 9 | TREASURY STRIP (PRIN)........occorvveneee PSRN IO 14,553,553 | ...... 18,817,834
RUSSIAN FEDERATION Credit Default

78307AS@3. |[RUSSIAN FEDERATION..........ccccnvrvnneee B [ e | e 15,846,865 | ...... 22,386,549 | ...coooviieiies [ e Swap ; 2017-RCDS-356905 | | 912803 DK 6 |TREASURY STRIP (PRIN)........cccvveunee. T [ e 15,846,865 | ...... 22,386,549
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... | CDT12-100_ITRAXX_S26_5Y............... 2einiin ..114,565,000 | ........ 3,658,874 | ....... 5,696,511 |12/15/2016|12/20/2021 | Default Swap ; 2016-RCDS-344707 | ........ 2,726,925 | ........ 4,473,612 (110122 AP 3 |BRISTOL-MYERS SQUIBB CO............. AFE s | 931,949 | ........ 1,222,899
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y............... 2esineinns [ [ s 121,240 | .......... 137,004 | oo | Default Swap ; 2016-RCDS-344707 | ...oooiviiiicins [ e 3133TE FV 1 |FHLMC_2065-Z........ccccooovrvivririrrirens T [ s 121,240 | ........... 137,094
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y......c.ccon... 2erenerinen | e | s 199,523 | ..oovvvnnee 218,746 | ..o [ e Default Swap ; 2016-RCDS-344707 | ..o | erverinenineninenienene 3133TU VD 7 |FHLMC_2357-OH.......ccovvvvirirriininns PSSR ISP 199,523 | ........... 218,746
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... | CDT12-100_ITRAXX_S26_5Y........c...... 2uveneonen | | s 175,338 | cooovvvnnee 192,279 | oo | v Default Swap ; 2016-RCDS-344707 | ..o | v 3133TV 6U 5 |FHLMC_2359-PZ.........ccoovvvrrrrrirriis PSS ISP 175,338 | cooevenee 192,279
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y............... 2uineinns | [ 615,669 | ........... 691,455 |...covvviieins [, Default Swap ; 2016-RCDS-344707 | ..o [ e 313598 E7 1 |[FNMA_01-12-ZB......cccovvvirrrirrinriis PO IO 615,669 | ........... 691,455
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y............... 2uvneinns | [ s 234,836 | ........... 261,450 ..o [ Default Swap ; 2016-RCDS-344707 | ..o [ e 313921 B5 6 [FNMA_O1-59......ccviiiiivciicinciicines T [ e 234,836 | ........... 261,450
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y......c.ccon... /2SO FURTOTRRRORN ISR 3,998,728 | ....... 4,324,641 |..oovovvvis [ Default Swap ; 2016-RCDS-344707 | ..o | e 31396E Z5 8 |FHLMC_3062-LZ.........ccooonvveiriericrinene | PPN I 3,998,728 | ........ 4,324,641
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y......c.cc..... 2erenerinen | e | e 6,809,899 | ....... 7,365,079 | oo | v Default Swap ; 2016-RCDS-344707 | ..o | crverinerinenineninenene 38373Q MZ 1 |GNMA_03-37-PH.......cccoevmirrirririrerienns | PSRN I 6,809,899 | ........ 7,365,079
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CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... | CDT12-100_ITRAXX_S26_5Y............... 2uveneiones | | s 6,923,069 | ....... 7,793,898 | ..o | v Default Swap ; 2016-RCDS-344707 | ..o | e 38374M MC 0 |GNMA_05-93-ZA.........ccoovivmrrrrrrrricnene T [ e 6,923,069 | ........ 7,793,898
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y............... 2evneiines e | s 8,624,938 | ....... 9,586,570 | ....ovvvveinis | e Default Swap ; 2016-RCDS-344707 | ..o [ e 912803 EA 7 |TREASURY STRIP (PRIN).......ccccvueunee. T [ e 8,624,938 | ........ 9,586,570
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y............... 2eiineiinns | [ s 4,092,895 | ....... 4,493,184 |..covovveis [ Default Swap ; 2016-RCDS-344707 | ..o [ e 912803 EH 2 | TREASURY STRIP (PRIN) T [ e 4,092,895 | ........ 4,493,184
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... |CDT12-100_ITRAXX_S26_5Y......c.ccon... 2ererernes [ s ..109,177,073 | ...... 94,724,868 | .......ccovvvves | e Default Swap ; 2016-RCDS-344707 | ..o | erverinerinenineninenene 912810 RT 7 |TREASURY BOND......c.cocomirircrircrircrenes T ..109,177,073 | ...... 94,724,868
CDT12-100_ITRAXX_S26_5Y Credit

46573*CY4... | CDT12-100_ITRAXX_S26_5Y............... OIS DUUVTTNNPIR ISR 11,621 | oo 16,564 |...ovevveis [ e Default Swap ; 2016-RCDS-344707 | ..o | v 912834 AT 5 |TREASURY STRIP (INT).....ccovevrerirennnee T [ v 11,621 | oo 16,564
CDT12-100_ITRAXX_S24_5Y Credit CANADIAN NATIONAL RAILWAY

46573*BYS... | CDT12-100_ITRAXX_S24_5Y............... 2uinein ....61,203,625 | ........ 1,907,529 | ........ 2,813,686 |01/25/2016 |12/20/2020 | Default Swap ; 2016-RCDS-306267 | ........... 910,226 | ........ 1,519,708 |136375 BN 1 [COMPANY AFE. s | i 997,303 | ........ 1,293,978
CDT12-100_ITRAXX_S24_5Y Credit

46573*BYS... |CDT12-100_ITRAXX_S24_5Y............... 2eineinns [ [ 673,107 | .......... 899,298 | ..o [, Default Swap ; 2016-RCDS-306267 | ....coevvverniiciins | e 912803 DJ 9 |TREASURY STRIP (PRIN).......ccccvveuve. T [ 673,107 | ........... 899,298
CDT12-100_ITRAXX_S24_5Y Credit

46573*BY5... |CDT12-100_ITRAXX_S24_5Y............... /2SN FUROORTRRORN ISR 3,981,392 | ........ 5,235,330 | oo | v Default Swap ; 2016-RCDS-306267 | ....coovvvervencrverns | crrverieninerineninenene 912803 EA 7 |TREASURY STRIP (PRIN).......ccccovvennec. | PSRN I 3,981,392 | ........ 5,235,330
CDT12-100_ITRAXX_S24_5Y Credit

46573*BY5... |CDT12-100_ITRAXX_S24_5Y............... /2T DU ISV 17,327,349 | ...... 15,081,256 | ...covvvoerrens | v Default Swap ; 2016-RCDS-306267 | ....coovveivnrrninns | crenerirerinerineninenene 912803 EC 3 |TREASURY STRIP (PRIN).......ccccevveunec. PSRN IO 17,327,349 | ...... 15,081,256
CDT12-100_ITRAXX_S24_5Y Credit

46573*BY5... | CDT12-100_ITRAXX_S24_5Y............... 2eeneenes | [ s 100,681 | ........... 129,741 | oo | Default Swap ; 2016-RCDS-306267 | ....coovvveeiveiiviins | oo 912810 FT 0 |[TREASURY BOND......c.cocoomivirerircrircrinas PO ISP 100,681 | ........... 129,741
CDT12-100_ITRAXX_S24_5Y Credit

46573*BYS... | CDT12-100_ITRAXX_S24_5Y............... 2usneiines [ | 10,008,484 | ...... 11,670,195 | .o | Default Swap ; 2016-RCDS-306267 | ....covvveireiieiins | e 912810 RD 2 |TREASURY BOND........cocoovivmerircrincninas T [ 10,008,484 | ...... 11,670,195
CDT12-100_ITRAXX_S24_5Y Credit

46573*BY5... |CDT12-100_ITRAXX_S24_5Y.............. /OO DORORRR ISV 23,144,011 | ..... 25,609,375 | ..o [ Default Swap ; 2016-RCDS-306267 | ....covvvverviiciins | e 912834 JB 5 |TREASURY STRIP (INT)....coovverrrrernnene T [ 23,144,011 | ... 25,609,375
CDT12-100_ITRAXX_S24_5Y Credit

46573*BY5... |CDT12-100_ITRAXX_S24_5Y............... /2SN DU ISV 22,946,534 | ...... 25,390,625 | ...ovvvviiries [ e Default Swap ; 2016-RCDS-306267 | ....coovvvvevevirivenns | crrveriveninerinenienene 912834 JH 2 |[TREASURY STRIP (INT).....ccorvvereririrenee | PSRN IO 22,946,534 | ...... 25,390,625
CDT12-100_ITRAXX_S24_5Y Credit

46573*BW9.. | CDT12-100_ITRAXX_S24_5Y............... 2enein ....37,885,750 | ...... 10,412,459 | ........ 9,522,849 |01/22/2016 | 12/20/2020 | Default Swap ; 2016-RCDS-306169 | ........... 570,142 | ........... 941,412 (912803 EA 7 |TREASURY STRIP (PRIN).......ccccevveunee. | PSRN I 9,842,318 | ........ 8,581,436
CDT12-100_ITRAXX_S24_5Y Credit

46573*BW9.. | CDT12-100_ITRAXX_S24_5Y............... 2unneiines [ | 28,466,110 | ...... 32,911,295 | ..o [ Default Swap ; 2016-RCDS-306169 | ....covvveireirviins | e 912810 RJ 9 |[TREASURY BOND......c.cocomirirerircrircrines T [ e 28,466,110 | ...... 32,911,295
CDT30-100_MET_2015_B Credit

12521@AA1. |CDT30-100_MET_2015_B.........cccnvevnuee T ....90,000,000 | ...... 40,127,144 | ..... 45,867,741 |11/16/2015|09/20/2019 | Default Swap ; 2015-RCDS-298847 | ....cccovvvvvvrivnis | v 564,616 (912803 EA 7 |TREASURY STRIP (PRIN).......cc.ccoueunee. T [ 40,127,144 | ...... 45,303,125
CDT30-100_MET_2015_B Credit

12521@AA1. |CDT30-100_MET_2015_B......c.coecrvvvnnee (ST VIS B 58,991,639 | ...... 72,483,750 | ..ocvorvvirines [ e Default Swap ; 2015-RCDS-298847 | ..o | oo 912810 RJ 9 |TREASURY BOND......c.cocveririrericrircrenes | ISR IO 58,991,639 | ...... 72,483,750
ENEL S P A Credit Default Swap ;

T3627#AA0.. [ENELSP A ... /RO R 2,763,866 | ........ 3,298,695 | ........ 3,689,105 |08/19/2015|09/20/2020|2015-RCDS-289754 | .. TAT5 | e 55,746 (912803 EF 6 | TREASURY STRIP (PRIN).....cccoovivenvnen. | PSRN I 3,291,220 | ........ 3,633,358
SKY PLC Credit Default Swap ; 2015-

83084VA*7... [SKY PLC......comirrirririrerirerirerierierienene 2eneenen | e 5,517,241 | ....... 7,481,952 | ....... 6,573,379 |08/18/2015|09/20/2020|RCDS-289643 | . 30,376 | .covcvenee 124,216 |912803 EF 6 | TREASURY STRIP (PRIN) | PSUN I 7,451,576 | ........ 6,449,163
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TELEFONICA, S.A. Credit Default

87938WBH#9..| TELEFONICA, S.A. ..o [/ IS 5,462,272 | ........ 7,719,937 | ... 8,599,763 |07/30/2015|09/20/2020 | Swap ; 2015-RCDS-288498 | .......... 25,057 | ...cooe.. 104,962 912803 TREASURY STRIP (PRIN) T | e 7,694,880 | ........ 8,494,801
CDT30-100_MET_2015_A Credit

12518*DQO... |CDT30-100_MET_2015_A......ccvvrvvrrinnes 2eenineis ....10,000,000 | ...... 39,781,921 43,731,820 |07/28/2015|09/20/2019 | Default Swap ; 2015-RCDS-288387 | .....ocvvvveverivrins | v 454,477 1912803 TREASURY STRIP (PRIN) T 39,781,921 | ...... 43,277,343
CDT30-100_MET_2015_A Credit

12518*DQO... | CDT30-100_MET_2015_A 2uterenrninen | e | s 38,975,825 45,446,992 | ... [ e Default Swap ; 2015-RCDS-288387  |.....ccovvvrrcrivines | e 912810 TREASURY BOND........ccovvomiirniiiins T 38,975,825 | ...... 45,446,992
UNIBAIL-RODAMCO Credit Default

904587A%3.... | UNIBAIL-RODAMCO........overrerrerrirreenns | PR 5,426,760 | ........ 7,290,970 | ........ 8,111,060 |07/17/2015|09/20/2020 | Swap ; 2015-RCDS-287669 | .coeeevvn 45,976 | v 112,913 1912803 TREASURY STRIP (PRIN) | PSS [P 7,24499 | ...
BANCO BILBAO VIZCAYA

BANCO BILBAO VIZCAYA ARGENTINARIA Credit Default Swap ;

05946KA*2... | ARGENTINARIA P2 5,500,006 | ........ 7,263,054 8,717,064 |07/14/2015(09/20/2020 | 2015-RCDS-287384 | . (1,287) | cooovene. 107,894 1912803 TREASURY STRIP (PRIN) PO [P 7,264,341 | ........
BRITISH TELECOM PLC Credit Default

111021B@9. |BRITISH TELECOM PLC..........cocovvurrenne 2 5,500,006 | ........ 7,792,132 | ....... 9,484,052 |07/14/2015|09/20/2020 | Swap ; 2015-RCDS-287383 | . 45,737 | o 106,850 912803 TREASURY STRIP (PRIN) | PEST [ 7,746,395 | ...
CREDIT AGRICOLE SA Credit Default

225313A@4. | CREDIT AGRICOLE SA........ccovvneinernn | PO I 5,500,006 | ........ 7,062,335 | ........ 8,639,322 |07/14/2015|09/20/2020 | Swap ; 2015-RCDS-287382 | . 29,901 | woovenee. 126,387 912803 TREASURY STRIP (PRIN) | PSR [ 7,032,434 | ....... 8,512,935
DANSKE BANK A/S Credit Default

236363B@5. | DANSKE BANK A/S........ooviiirriiriniines T 5,505,274 | ........ 7,377,172 9,027,961 |07/13/2015|09/20/2020 | Swap ; 2015-RCDS-287289 | .o 23,445 | ... 126,093 912803 TREASURY STRIP (PRIN) PO [ 7,353,728 | ........
CDX.NA.IG.23 Credit Default Swap ;

12518"DP2... [CDXNAIG.23.......coircrercreis 2eteinieis ...50,000,000 | ...... 16,303,154 18,711,379 |06/02/2015(12/20/2019|2015-RCDS-283131 | ... 113,606 | ........... 590,129 (912803 TREASURY STRIP (PRIN) T 16,189,548 | ...... 18,121,250
CDX.NA.IG.23 Credit Default Swap ;

12518*DP2... [CDXNAIG.23. ... /ZSSSUSNTRN IRSTRTRRT ISS 40,060,170 50,213,281 | .ovvvveerrrirns | rrerrireirnienns 2015-RCDS-283131 | [ 912810 TREASURY BOND......ccoovrerrrrnrirrininns | PO 40,060,170 | ...... 50,213,281
CARNIVAL CORPORATION Credit

143658A@1. | CARNIVAL CORPORATION.................. /SN IS 3,000,000 | ........ 3,107,909 | ........ 3,643,588 |08/04/2014 |09/20/2019 | Default Swap ; 2014-RCDS-246662 | ............. 12,186 | covvevenee. 39,955 {912810 TREASURY BOND.......ocoovnririrnrirrieenne | PSS [ 3,095,723 | ........
The State of Connecticut Credit Default

20772@ABS. | The State of Connecticut............c.c.cecene.. | PR ....14,000,000 | ........ 2,056,265 | ........ 2,472,950 |07/30/2014 |09/20/2019 | Swap ; 2014-RCDS-246221 | e 37,281 | ...co.e.. 132,837 1912803 TREASURY STRIP (PRIN) | PO [ 2,018,985 | ........ 2,340,114
The State of Connecticut Credit Default

20772@ABS. | The State of Connecticut.............c.coceue.. T e [ s 1,203,638 1,401,116 | oo [ v Swap ; 2014-RCDS-246221 | [ e 912810 TREASURY BOND......coconireririrniiriieenne T | v 1,203,638 | ........
The State of Connecticut Credit Default

20772@ABS. | The State of Connecticut.............ccc.euen. PO PR ISP 11,869,021 15,086,719 | .o [ e, Swap ; 2014-RCDS-246221 | | v 912810 TREASURY BOND........ccovverieniiniines T 11,869,021 | ...... 15,086,719
The State of Connecticut Credit Default

20772@ACS. | The State of Connecticut............c.c.oven.... | PO 6,000,000 | ........ 6,109,930 7,253,686 |07/30/2014 |09/20/2019 | Swap ; 2014-RCDS-246219 | .. 15,977 | v 56,930 {912810 TREASURY BOND.......cocoovrrrrirnrirrinenne | PO [ 6,093,952 | ........
PIONEER NATURAL RESOURCES

PIONEER NATURAL RESOURCES COMPANY Credit Default Swap ; 2014-

723787A@6. | COMPANY 2 ....10,000,000 | ...... 11,306,909 13,913,229 |07/07/2014|09/20/2019 |[RCDS-243951 | .l 60,541 | ........... 127,828 1912810 TREASURY BOND......ccoovverrrrnrirrininns | PO 11,246,368 | ...... 13,785,401
Rogers Communication Inc. Credit

775109B#7... | Rogers Communication InC...........c.c..... Y2 5,000,000 | ........ 5,546,155 6,484,470 |06/27/2014 |09/20/2019 | Default Swap ; 2014-RCDS-243339 | ............. 28,921 | oo 62,032 {912810 TREASURY BOND.......cccoovrririrnrirrininne | PSS [P 5,517,234 | .......
MCDX.NA.22.10Y Credit Default Swap ;

58039#AG4.. |MCDX.NA.22.10Y .....ooeririnereeeireerenenas | P I 6,000,000 | ........ 6,693,681 | ....... 8,388,478 |06/10/2014 |06/20/2024 | 2014-RCDS-240988 | . (46,690) | ........... 164,466 912810 TREASURY BOND......cocosirririniirrieenne | PSR [ 6,740,371 | ........ 8,224,012
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

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

MCDX.NA.22.10Y Credit Default Swap ;

580394AD1.. IMCDX.NA.22.10Y......ccoerrrrerererrirrriennns T | e 3,000,000 | ........ 3,047,957 | ........ 3,846,921 |06/10/2014|06/20/2024|2014-RCDS-240984 | ... (23,340) | .covevvvee. 82,233 [912810 RG 5 | TREASURY BOND.......ccccoverirvirerreienne | ISR 3,071,297 | ........ 3,764,687
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, INC.........ccoervverrnnee 2 ....10,000,000 | ........ 1,500,698 | ........ 1,466,036 |05/28/2013|06/20/2018 | Swap ; 2013-RCDS-200177 | v 423 | e 18,789 |31335A HP 6 |FHLMC GOLD 30YR GIANT.................. | IS I 1,500,275 | ........ 1,447,246
Mohawk Industries, Inc. Credit Default

608190CH#9... | Mohawk Industries, INC..........coorveerrrenes /SRR [SURTRROTRRRIN IOV 3,525,840 | ........ 3,956,661 |...coovvreiree [ errerririirienns Swap ; 2013-RCDS-200177 | eeeeveveveee | cervererneineeieinnnns 912803 BM 4 | TREASURY STRIP (PRIN) | SRS I 3,525,840 | ........ 3,956,661
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, InC.........ccccccvrnniee. /SO ISUUSRURRRRITN IOV 4,260,961 | ........ 6,054,688 |....cccoevvereer [ e Swap ; 2013-RCDS-200177 | [ e 912803 CX 9 | TREASURY STRIP (PRIN)........ccevvuece. | PSSR I 4,260,961 | ........ 6,054,688
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, InC.........ccccvvvevnnnee. 2eesreieiens | e | s 1,069,614 | ........ 1,475,085 | .ooevvevevees | e, Swap ; 2013-RCDS-200177 | [ e 912803 DJ 9 | TREASURY STRIP (PRIN).......ccevvunen | PSSR 1,069,614 | ........ 1,475,065
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, InC.........ccccvvvevrnee. 2urvvrieieinns | e | s 327,295 | ..o 431,598 | .oooeeieres e Swap ; 2013-RCDS-200177 | eeeeereveenes | ceenrerseieneieiinnns 912803 DM 2 | TREASURY STRIP (PRIN)......cccevunnen T | cverieinns 327,295 | ........... 431,598
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, INC.........ccovvrvvrrrnnne /2SR SRRSO IS 304,371 | oo 411,589 | .ovevieiens [ e Swap ; 2013-RCDS-200177 | eeereveveee | cevererneineeiennnnns 912834 EV 6 | TREASURY STRIP (INT)....ccovrrvrririrnne | IS 304,371 | ........... 411,589
INTERNATIONAL PAPER COMPANY
Credit Default Swap ; 2013-RCDS-

460146M#7.. |INTERNATIONAL PAPER COMPANY.. | 2.......ccceu... ....10,000,000 | ........ 1,002,618 | ........ 1,142,918 |05/28/2013|06/20/2018 200160 | 3,196 | .o 20,019 [31396C 3Y 4 |FHLMC_RO03-ZA........cccooovverirrrerrirnnns T | e 999,422 | ........ 1,122,900
INTERNATIONAL PAPER COMPANY
Credit Default Swap ; 2013-RCDS-

460146M#7.. |INTERNATIONAL PAPER COMPANY.. [2.....ccevives | eoverereieereieiens | cveian 4,340,499 | ........ 5,743,427 | oo e 200160 s | 880591 EH 1 | TENNESSEE VALLEY AUTHORITY..... | PSSR IO 4,340,499 | ........ 5,743,427
INTERNATIONAL PAPER COMPANY
Credit Default Swap ; 2013-RCDS-

460146M#7.. |INTERNATIONAL PAPER COMPANY.. [2.....ccceveves | coverrieriereieiieies | cveine 2,022,780 | ........ 2,941,093 | ..o [ 200160 s | e 912803 CZ 4 | TREASURY STRIP (PRIN)........ccceuuuv.. | PSRRI N 2,022,780 | ........ 2,941,093
INTERNATIONAL PAPER COMPANY
Credit Default Swap ; 2013-RCDS-

460146M#7.. |INTERNATIONAL PAPER COMPANY.. [2.....coceevves | eovereeereeeeeieies | cvenas 5,052,821 | ........ 6,605,529 |...coveveereens [ e 200160 s | s 912833 5B 2 |[TREASURY STRIP (INT)....cceevvrvvirernene | PSS I 5,052,821 | ........ 6,605,529
INTERNATIONAL PAPER COMPANY
Credit Default Swap ; 2013-RCDS-

460146M#7.. |INTERNATIONAL PAPER COMPANY.. [2.....ccovcvvivne | evrrrrenreinenieins | ceveens 3,266,223 | ........ 4,834,968 | ....ccovivvins | e 200160 s | e 912833 Z6 0 |TREASURY STRIP (INT)....ccovvvvrrinirnne | ISR I 3,266,223 | ........ 4,834,968
Hartford Credit Default Swap ; 2013-

416515D48... [Hartford...........cccoecvveveiereireeeeeesees Y2 I 4,000,000 | ........ 1,756,223 | ........ 1,979,842 |04/25/2013|06/20/2018 [RCDS-197626 | (W72 — 8,173 1912803 BM 4 |TREASURY STRIP (PRIN)...........cc........ | PSSR I 1,756,985 | ........ 1,971,669
Hartford Credit Default Swap ; 2013-

416515D4#8... [Hartford...........cocvevvveieeieeeeeeees 2eeireieiens | e | s 169,646 | ........... 223,710 | coveeeeiees | e RCDS-197626 e | e 912803 DM 2 | TREASURY STRIP (PRIN)........ccceouu... T | e 169,646 | ........... 223,710
Hartford Credit Default Swap ; 2013-

416515D4#8... [Hartford..........ccocvevrereeiseeieseesenns /2SR ISURTURTORRITONN IOV 2,526,571 | ........ 3,322,251 | oo [ e RCDS-197626 e | e 912833 Z5 2 |TREASURY STRIP (INT) | ST 2,526,571 | ........ 3,322,251
Hartford Credit Default Swap ; 2013-

416515D48... [Hartford..........ccoevvevirerereseeieseenennns /2NN [SURTSNRRSIRTONN ISV 376,957 | ... 509,744 | ..cooovveiees | e RCDS-197626 | | e 912834 EV 6 | TREASURY STRIP (INT)....ccovvirrrirrnne | IS IS 376,957 | ..o 509,744
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value Fair Value Date Date Description Carrying Value Fair Value CUsSIP Description Description | Carrying Value Fair Value
Hartford Credit Default Swap ; 2013-
416515D@0. [Hartford...........c.covvveineireireireireireis A ...25,000,000 | ...... 18,239,894 | ...... 19,769,848 |04/15/2013|06/20/2018|RCDS-197049 | .. (6,328) | c.oovvene 51,082 |912803 EA 7 |TREASURY STRIP (PRIN).....ccccvevunen. T [ e 18,246,222 | ...... 19,718,766
Hartford Credit Default Swap ; 2013-
416515D@0. [Hartford...........coocniiniiniiniiiniiciieninans /RIS PPN [PV 10,519,673 | ...... 12,897,153 | .o | RCDS-197049 e e 912810 QQ 4 | TREASURY BOND........cccoovciinirincricninas T [ 10,519,673 | ...... 12,897,153
9999999, TOtAl......oourrerieriiiiiiirirei e 2,426,293,733 | .2,883,315,822 |..... XXX.ooo. [ e XXXeoow [ v XXX | s 24,782,083 | ...... 30,198,597 |........ XXX | e, XXXovververinninninns | v XXX | .2,401,511,650 | .2,853,117,225
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENTOIY........c.ciueiierreceeiee e | sovereiessseseesnsessns 40 | oo 2,335,789,643 | .....coovereeerenn {0 T {0 [0 OO [0 0 [ coeeereeeeeeeeeeeeeeeeereereeeeen0 | e 40 | e 2,335,789,643
Add: Opened or acquired tranSactions..............cceeereervees | corevrervereeesereessnenns 8 | e 1,825,147,385 | ..ovoviciciieceiiieiein [ erieeisiiseesnsess st sssisseses | sessssesessssesessssssesssess | neseseseressssssesasstesesssessssssesessnes | seetesesssesssessesesssesenss | sresissesssisseses et tessssesessnetens | sresessesesssesesisssesns T I 1,625,147,385
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn D00 O U 10,229,983 |.......... XXX erreveirens [ reiveieseesssenesssesssssessesnnnes | sesessenns XXX viriieriens e | vevseeenns XXX oevivinrenns [ v | sevvesenes D00 O U 10,229,983
Less: Closed or disposed of transactions..............cccccvevveeees | ceveivereiveiericiennns 13 | o, 1,539,248,755 | ..ovveceeieeereieeieeens | eveeeisveeeesesesseeeevessesesssssenes | sevessteseseissssesesesees | eetesesssesesiesssesssesesessesesessesesinans | sretesesissesesssesesinsesans | eresissesesetesesesesesssesessssesssensetens | sreseesesesesesasesesens 13 | i, 1,539,246,755
Less: Positions disposed of for

faliliNg EffECHVENESS CHIEEMIA. ......vu v | eeerinnieissssinenienes | ceeesnssssesesssressssessssessessssnssestes | ressessesssssssssnssessnssnss | sessessnssessossssssessessassssssnssessansnsse | ssesssessessessasssnssessassans | sessesssssessossssnsssessassssssssassessanss | sesessssssmssessessnsssmssessns | oessessesssssessessanssnssnssassnsnnssessons | sessssessessasssessessassnns 0 | oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value............c..cccocevveeenns | cvrnannas D00 S [ 5,626,523 |.......... XXX ooivveeiinn | ereeieierisiesssceeseessssseessssensns | erensenas XXX ooiereriries | evreieriscesssssesssieesssessssssesenses | oneerenan XXX oriteirinies [ eeersresieesisesssseseseessssssesenses | oserenan D00, S [P RR O 5,626,523
ENding INVENTOMY......cvocveiiiieiesiesicissesssies s sssissines | seerssesssesessessneas KT 2,426,293,733 | oo, {01 RN (O] IS [0 OO [0 P [0 OO RRUROROOOON | I [PUUOORORRRRO KT 2,426,293,733




statement as of March 31, 2018 ofthe Brighthouse 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, SECHON 1, COIUMN T4 ...ttt bbb (1,117,694,096)

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns

3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt (1,117,694,096)

4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 2,163,745,324

5. PartD, SECHON 1, COIUMN B........uvverrrirriirniisrisiesiseeeesesisresi st (3,281,439,420)

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0
Fair Value Check

7. Part A, SECHON 1, COIUMN 16.......c.cviriieiieeiiice ettt bbbt b a bbbt s bbbttt a b n s seee (1,181,081,700)

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st (1,181,081,700)

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 2,152,106,823

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (3,333,188,523)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 2,288,396,493
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 83,875,900
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 2,372,272,393
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
.......................................... 710,113,764
....................................... 5,547,737,741
.............................................. 3,296,474

....................................... 1,411,018,437

QsI08
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.J/A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
p000927 Office Hartford CT.. | 06/19/2015] BHN Capital LLC.........cccvvvirrriniirerireries [ | verierenesseninnins | coervesssessesesnniinnnss. | cesnessnssessensnns | coeessnsssessenenns | eovesmesenennens | oo 0 20 | e | e 4,972
p001075 Office Suburban.............ccovevenee San JOSE......vvrrrriirieris CA.. [ 10/23/2015] MCPP......oovrrrirrmerierireeenseesssssssienins | sresisesesessssssssssns | svessesssneesesssnnens | soesssesssnesssssssessnssss | eesnessesssnessensnnes | eessesssesssesssessnnes | sosmessessessneeans | aeeens 0 | .0 1,084
p001473 Single Family Residential. . | Trafford .. | PA.. | 01/04/2018| Bayview Loan Servicing, LLC 63,337 | o [ e 83,337 [ | e [ | e 0 63,337 | ... 120,640 | .o | e 57,303 | ... 57,303
p001499 Single Family Residential. . | Monroeville. . | PA.. | 02/01/2018| Bayview Loan Servicing, LLC 39,335 | v [ 39,335 [ | e [ | s 0 39,335 | coiiein BT706 | o | e 8,371 8,371
p001539 Single Family Residential........... Birmingham .. | 03/01/2018| Bayview Loan Servicing, LLC........cccoocoves | covrirrennns 433,355 | oo [ erieneeeen33,355 | e [ | s | e 0 433,355 | .......556,745 | .o | e 123,390 | ........ 123,390
0199999. Totals 536,027 | .o [ 836,027 | 0 | 0 | i 0. 0 0 536,027 | ....... 725,091 w0 ] 189,064 | ........ 189,064 |............ 1,084 | o 4,972
0399999. Totals 536,027 | oo [ 536,027 | o0 | 0 | 0. 0 0 536,027 | ........ 725,091 | oo 0 e 189,064 | ........ 189,064 |............. 1,084 | oo 4,972
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

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

SCHEDULE B - PART 2

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
0000198362.......covvrrrrereriersieensenseneseessrseenane Fresno 06/24/2016.... | ccvvoocerrrereirerieniiens BL940 | = oot | et 1,200,000 3,503,810
0000198578.......coceomrrrrireireiineeseesiesisesessissins Hardee 01/2312017 ... | cevvoeeeeseeieris AAT0 | = e ..12,500,000 | ............. 45,714,950
0000199115... .... | Spink 01/04/2018.... | .... 1,000,000 1,802,110
0000199135... ... | Dunklin 01/10/2018.... | .... 1,598,350 2,827,600
0000199138... ... | Sheridan 01/30/2018.... | .... 4,189,500 8,404,990
0000199178... ..| New Madrid 01/16/2018.... | .... 2,496,900 4,638,500
0000199194 Talbot 01/30/2018.... 1,398,250 2,496,000
0000199207... ..| O'Brien 02/09/2018.... | .... 197,578 | oot s 2,100 3,058,330
0000199214... .| Edgecombe 01/25/2018.... | .... 9,494,813 | = o | e 17,070,060
0000199233 .. | Christian 1201212017000 { o000 | = s | e 3,999,750 8,945,000
0000199246, ... | Union 03/15/2018.... | .... TAA,888 | = oo | i 16,434,070
0000199247... .. | Worth 01/31/2018.... | ... 2,600,000 4,836,080
0000199267... Hampshire . 103/12/2018.... 26,073,900 40,699,980
0000199300... ... | Cherry 02/05/2018.... | ... 2,299,300 8,490,040
0000199314... ... | Wright 03/01/2018.... | .... 1,999,779 3,942,500
0000199318... .| Baker 03/20/2018.... | .... 1,246,700 2,112,400
0000199319... ..| Thayer 01/30/2018.... | .... 1,685,000 4,345,200
0000199345... Clark 03/09/2018.... 1,947,200 5,476,170
0000199353... ..| Cass 03/08/2018.... | ... 1,800,000 3,550,910
0000199365. .| Napa 03/29/2018.... | .... 9,883,846 16,104,603
0000199366. ....|Napa 03/29/2018.... | .... 16,740,750 27,280,481
0000199367... .| Palo Alto 03/08/2018.... | ... 2,473,207 4,381,300
0000199389... Wibaux 03/20/2018.... 2,344,125 5,025,000
0000199420... ... | Edgar 03/19/2018.... | .... 1,597,648 4,546,730
0199999. Total - Mortgages in Good Standing = FAMM MOMGAgES. ... ... euututrrsersteesieieres st ees et sts e s e ses e ses st er e ses e £h et eh et eb st ensensee | stienserssesebsnsenenssensensensssnssnsenensnsensenss | onees XXX XXX 101,561,734 AT701,850 | s 245,686,814
Mortgages in Good Standing - Residential Mortgages - All Other
0415241892... ... NORWALK 01/30/2018.... | ... 193,054 448,657
0417330316... ..| PORT ST LUCIE 01/30/2018.... | .... 88,014 170,850
0417550083 CLIFTON PARK 01/30/2018.... 310,253 | = oot | bbb 659,073
0417601085... .... |PALM SPRINGS 03/08/2018.... | ... 592,209 | = oot | St 955,000
0417766125... ....| SAN JOSE 03/08/2018.... | ... 808,777 1,300,000
0417768050. .... | PORT CLINTON 01/30/2018.... | ... 320,421
0418139411 .. | MIAMI 01/30/2018.... | .... 176,349
0418158081 JACKSONVILLE 01/30/2018.... 41,632
0418268897... ....| WOODBRIDGE 01/30/2018.... | .... 35,031
0418269501... .... | SAINT PAUL 01/30/2018.... | .... 123,601
0418286534... .... | DAYTON 01/30/2018.... | .... 27,524
0418287589... ... | PLAINWELL 01/30/2018.... | .... 63,023
0418343758... .| MIAMI 01/30/2018.... | .... 100,013
0418343950... MERRIMAC 01/30/2018.... 186,476
0418344012... ....|NEW HOPE 01/30/2018.... | .... 81,130
0418344477... .... | GAITHERSBURG 01/30/2018.... | .... 31,687
0418344510... .... |ZANESVILLE 01/30/2018.... | .... 66,708 94,127
0418344590... ....| EDGEWATER 01/30/2018.... | ... 30,841 98,510
0418344617... .| ELDORADO 01/30/2018.... | .... 31,005 56,070
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SCHEDULE B - PART 2

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

Loan Number

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

0418344623...
0418344642...

0418344728,
0418396527
0418396553

0418396568
0418396628

0418396667,

0418482877...
0418483024...
0418483277...
0418851159...
0418851162...
0418851168...
0418851173...
0418851220...
0418851300...
0418851304...
0418851317...
0418851347...
0418851382...
0418851482...
0418851485...
0418851487...
0418851488...
0418851490...
0418851492...
0418851497...
0418851501...

0418851504,

0418851511...
0418851512...
0418851525...
0418851529...

0418851533,

0418851538...
0418851542...
0418851550...
0418851556...
0418851558...
0418851559...
0418851562...
0418851564...
04188517009...

0418851760.

....|LOS ANGELES
..| SCHERERVILLE

Location 4 5 6
2 3
City State Loan Type |Date Acquired Rate of Interest
... | SELMER 01/30/2018.... | ...
.|NASHVILLE 01/30/2018.... | ....
BRONX 01/30/2018....
.... | BARBUDA 01/30/2018.... | ....
.... | SAN FRANCISCO 01/30/2018.... | ....
.... | SANTA ROSA VALLEY 01/30/2018.... | ...
..| SANTA BARBARA 01/30/2018.... | ....
NW WASHINGTON 01/30/2018....
.... |LINCOLN 01/30/2018.... | ....
.... |HENDERSON 01/30/2018.... | ....
.... | LOS ANGELES 01/30/2018.... | ...
....| SAN DIEGO 03/23/2018.... | ....
..| BONITA SPRINGS 03/23/2018.... | ...
SAN BERNARDINO . 103/23/2018....
....| DIAMOND BAR 03/23/2018.... | ...
.... | ORANGE PARK 03/23/2018.... | ....
.... | CORONA 03/23/2018.... | ....
.|ROYAL OAKS 03/23/2018.... | ....
ENCINITAS . 103/23/2018....
....| CALABASAS 03/23/2018.... | ...
.... | SANTA MARIA 03/23/2018.... | ....
.... | SAN JUAN CAPISTRANO 03/23/2018.... | ....
..| SAN RAMON 03/23/2018.... | ....
SAN DIEGO . 103/23/2018....
... |HIGHLANDS RANCH 03/23/2018.... | ....
.... | GRAEAGLE 03/23/2018.... | ....
.... | SANTA MARIA 03/23/2018.... | ....
.... | SALINAS 03/23/2018.... | ...
..| TYRONE 03/23/2018.... | ....
SEATTLE 03/23/2018....
.... | PEMBROKE PINES 03/23/2018.... | ....
....|PLANO 03/23/2018.... | ....
.... | WINNETKA 03/23/2018.... | ...
.| BELTSVILLE 03/23/2018.... | ....
HUGO 03/23/2018....
.... |ANAHEIM 03/23/2018.... | ....
.... | SANTA PAULA 03/23/2018.... | ....
woe. |MIAMI 03/23/2018.... | ....
.... | SUN VALLEY 03/23/2018.... | ....
..|RIDGEWOOD 03/23/2018.... | ....
ARROYO GRANDE 03/23/2018....
..| CARY 03/23/2018.... | ....

REDDING

03/23/2018.... | ....
03/23/2018.... | ....

03/23/2018....

46,846

36,507

204,394

782,728

686,882

76,756

843,764

134,576

....423,202

1,321,507
1,691,500
2,470,643

743,702
900,499

427,946

309,711

274,507

501,888
366,951

137,099

421,198

195,951

311,409

407,254

1,497,642

474,762

245,024

1,316,186
1,897,548

....625,000

2,150,000

451,561

635,034

268,192
263,180

125,140

184,606

380,920

105,209
619,274

188,541

93,704

294,723

177,430
114,654

285,241

429,095

199,777

452,392
575,059

1,183,452

613,092

506,068

98,014

155,761

....990,000
....360,000

1,299,000
1,455,000

1,170,000
1,330,000
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SCHEDULE B - PART 2

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

Loan Number

Location

4 5 6

State

Loan Type |Date Acquired Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

0418851842...
0418851852...

0418851854,

0418851855...
0418851856...
0418851859...
0418851864...

0418851870,

0418851873...
0418851876...
0418851878...
0418851879...
0418851880...
0418851884...
0418851891...
0418851897...
0418851899...
0418851901...
0418851907...
0418851912...
0418851913...
0418851922...
0418851924...
0418851934...
0418851947...
0418851948...
0418851952...
0418851956...
0418851958...

0420021495,

0420023293...
0515364271...
0555841684...
0555842103...

0555842243,

0555842314...
0555842430...
0555843178...
0555843868...
0555844606...
0555845103...
0555845104...
0568485498...
0568485499...

0568485521

.... | SOUTH OZONE PARK
..| TAMPA

....| SAN DIEGO
....|LOS ANGELES
....| PACOIMA

.| RIDGEFIELD

.... | CECILIA
.... | BAKERSFIELD
.... | SEPULVEDA AREA
....|BEND
..| LANCASTER
YUCCA
....| CLEARWATER
....|LONG BEACH
....|BOSTON
..|HILO
SILVER SPRING
....| CHICAGO
....|UNION
....| ST CLOUD
..|COAL CITY

... |BROOKLYN

....| COLUMBUS TWP

.... | GLENDALE

.... | WASHINGTONVILLE
.| LOS ANGELES

....| SAN DIEGO
....| TRENTON
.... |PAWLEYS ISLAND
..| WEST WARWICK

....|BRENTWOOD
.... | STAGECOACH
....| PROVIDENCE
... |RICHMOND
..| WEYMOUTH

... |WEYMOUTH
....|DELTONA
.| FRIDLEY

POMPANO BEACH

03/23/2018.... | ....
03/23/2018.... | ....
03/23/2018....
03/23/2018.... | ....
03/23/2018.... | ....
03/23/2018.... | ....
03/23/2018.... | ....

LOS ANGELES

03/23/2018....
03/23/2018.... | ....

03/23/2018.... | ....
03/23/2018.... | ....
03/23/2018.... | ....
03/23/2018.... | ....
. 103/23/2018....
03/23/2018.... | ....
03/23/2018.... | ....
03/23/2018.... | ....
03/23/2018.... | ....

03/23/2018....

03/23/2018.... | ....

03/23/2018.... | ....

03/23/2018.... | ....
03/23/2018.... | ....

PERRIS

03/23/2018....
03/23/2018.... | ....
03/23/2018.... | ....

NORTH CALDWELL

03/23/2018.... | ....
03/23/2018.... | ....
03/23/2018.... | ....
03/08/2018....

03/08/2018.... | ...
03/26/2018.... | ....

03/26/2018.... | ....
03/26/2018.... | ....

OCALA

03/26/2018....
03/26/2018.... | ....
03/26/2018.... | ...
03/26/2018.... | ....

NEWBURGH

03/26/2018.... | ....
03/26/2018.... | ....
. |03/26/2018....
03/26/2018.... | ...
03/26/2018.... | ....
03/26/2018.... | ....

MT CLEMENS

03/26/2018....

324,365

100,296
124,517

882,998

725,000
197,000
150,000
1,370,000

316,130

316,151

451,834
228,089

42,265

161,140

204,307

270,243
144,401

87,106

156,161

695,842

270,279

218,848

364,273

121,549

68,523

265,469

209,721

181,737

274,588

202,477

140,550

191,271

181,240
659,509

677,601

................................................................... 545,000

469,500
74,000
235,000

226,000
77,000
308,000

................................................................... 920,000
1,359,000

68,439

337,676

164,249
47,467

166,851

69,906

144,353

170,313
73,369

72,769

108,602

71,631

190,764

48,649

75,000
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Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

Loan Number

Location

4 5 6

Loan Type |Date Acquired Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

0568485527
0568485539,

0568485542,

0568485574...
0568485597...
0568485598...
0568485604...

0568485656,

0568485696...
0568485731...
0568485757...
0568485794...
0568485812...
0568485816...
0568485824...

0568485856,

0568485951
0568485958

0568486051...
0568486052...

0568486072
0568486093

0568486149...
0568486171...
0568486193...
0568486205...
0568486210...
0568486251...
0568486264...

0568486285,

0571613981...
0571613991...
0571614061...
0571614064...

0571614095,

0571614113...
0571614122...
0571614123...
0571614191...
0571614213...
0571614352...
0571614360...
0571614373...
05716144009...
0571614463...
0571614494...

....|LAS VEGAS
..| CENTREVILLE

... | SEATTLE
.... |SAUSALITO
.... | TAMPA

..| THORNTON

....|NORTHRIDGE
....|FARGO

.... |FOUNTAIN VALLEY
.... | FOUNTAIN HILL

.| RICHMOND

.... | SPRINGFIELD
....| SAN DIEGO

.... | GRAND PRAIRIE
..| TITUSVILLE

....| SAN RAMON

....|ARVADA

.... | SANTA MARIA
.| RICHMOND

.... | SAINT CLAIR SHORES

.... | BELLAIRE

....|NORTHVALE

.... | LAKELAND

..| URBANDALE
SPARKS

....| CYPRESS

....| COMPTON

... | QUINCY

..| TUCSON

....| SANFORD
....|BYRON
... |NAPA

.... |MILTON
..| OAKLAND

....|ROSEDALE

.... | JACKSON HEIGHTS
....|FELTON

.... | FLUSHING

..| WESTHAMPTON BEACH

03/26/2018.... | ....
03/26/2018.... | ....

RED BLUFF

CRESTVIEW

03/26/2018....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018....
03/26/2018.... | ....
03/26/2018.... | ....

03/26/2018.... | ....
03/26/2018.... | ....

03/26/2018.... | ....

PRINCEVILLE

03/26/2018....

POMONA

03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
. |03/26/2018....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....

HOUSTON

03/26/2018....
03/26/2018.... | ....

03/26/2018.... | ....

03/26/2018.... | ....

WASHINGTON

03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018....

03/26/2018.... | ....
03/26/2018.... | ...

ROCKVILLE CENTRE

03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
. |03/26/2018....
03/26/2018.... | ...
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....

185,767

131,364
79,912

202,184

349,193

85,050

125,272
137,351

600,137

79,607

261,550

86,584

82,000

229,908

26,584

47,288

47,478

131,11

62,018

400,413

171,633

186,252

61,744

240,664
98,876

89,752

56,030

38,783

84,238
201,784

111,252

223,261

163,646

114,003
181,362

93,743

161,004

95,671

343,273
473,859

46,086

145,127

98,072

295,236

265,552

167,000
1,160,000
76,000

147,777

1,050,000
996,000
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Loan Number

Location

4 5 6

Loan Type |Date Acquired Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

0571614503...
0578126345...

0578126439,

0578126727...
0578126896...
0578126993...
0578127352...

0578127438,

0578127590...
0578127630...
0578127867...
0578127890...
0578265419...
0578265422...
0578265427...
0578265428...
0578265429...
0578265432...
0578265433...
0578265436...
0578265437...
0578317052...
0578317053...
0578317056...
0578317057...
0578317058...
0578317059...
0578317067...
0578317070...

0578317076,

0578317078...
0578317079...
0578317084...
0578317085...

0578317086.

0578317088...
0578317090...
0578317092...
0578317093...
0578317105...
0578317107...
0578317110...
0578317121...
0578317124...

0578317129,

... MAMARONECK
..| OREGON CITY

KNOXVILLE

.... | DISTRICT HEIGHTS
....| TORRINGTON
....|PORTLAND

..| CUYAHOGA FALLS

NASHVILLE

.... | MANNFORD

... | DURHAM

.... | KLAMATH FALLS

....|EMMAUS

..| BERKELEY
TARZANA

.... | WALNUT CREEK

.... | FAIRFIELD

.... | OAKLAND

..| DALLAS
WAXHAW

....|UPLAND

.... | BELLEVUE

.... | SANDS POINT
.| TUSTIN

DARIEN

.... |CHICAGO

....| CORONA

.... | SUNNYVALE

.... | MELBOURNE
..|NEW YORK
CHICO

.... | GLENVIEW

....| SAN JOSE

woo. |MIAMI

..| ORLANDO

PALM BAY

....|DADE CITY

....| COACHELLA
....|EVERETT
....|BOSTON

..| GERMANTOWN

FLUSHING

.... | CLEMENTON
....| CARMEL VALLEY
.| ELIZABETHTOWN

LARCHMONT

03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018....

03/26/2018.... | ....

03/26/2018.... | ....

03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018....

03/26/2018.... | ....

03/26/2018.... | ....

03/26/2018.... | ....
03/26/2018.... | ....

01/12/2018.... | ....
. [01/12/2018....
01/12/2018.... | ....
01/12/2018.... | ...

01/12/2018.... | ....
01/12/2018.... | ...
01/12/2018....

01/12/2018.... | ...
01/12/2018.... | ...
03/26/2018.... | ....
03/26/2018.... | ....

03/26/2018....
03/26/2018.... | ....

03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018....
03/26/2018.... | ....
03/26/2018.... | ...
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018.... | ....
03/26/2018....
03/26/2018.... | ...

03/26/2018.... | ....
03/26/2018.... | ....

03/26/2018....

241,134

115,531
198,082

213,355

106,402

141,307

83,301

175,702

120,961

67,244

70,827

231,782
775,844

1,137,445

797,855

721,612

666,387

199,000
170,070
125,000
219,000
119,500
................................................................... 275,500

................................................................... 845,362
1,243,672

558,443

538414
518,402

1,907,418

720,192

846,717

1,563,365

1,670,000

1,710,000

1,495,377

595,671

435,966

417,158

760,034

742,581
294,455

2,150,000
................................................................... 810,000

528,093

474,055

101,858

31,169
60,311

133,175

64,373

102,660

255,618
91,796

369,825

107,169

368,669

157,992

317,955

245,000
68,000

................................................................... 158,000

1,300,000
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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
0578317130... .... | POINT PLEASANT 03/26/2018.... | ... 450,696
0578317132... .| LANCASTER 03/26/2018.... | .... 81,586
0578317133 DENVER 03/26/2018.... 90,544
0578317134... .... | YORKTOWN HEIGHTS 03/26/2018.... | .... 301,930
0578317135... .... | SALINAS 03/26/2018.... | .... 233,635
0578317136... ....| MONROE 03/26/2018.... | ... 69,151
0578317140... .| ROCKLIN 03/26/2018.... | .... 95,325
0578317141 LOMBARD 03/26/2018.... 120,194
0578317145... ....NESCONSET 03/26/2018.... | .... 194,865
0578317147... ....|BERWYN 03/26/2018.... | .... 146,570
0578317148... .... | BLOOMINGTON 03/26/2018.... | ... 137,651
0578317149... ....|BRENTWOOD 03/26/2018.... | .... 424,797
0578317150... ..| ONTARIO 03/26/2018.... | ... 391,116
0578317151... SPRINGFIELD . | 03/26/2018.... 92,677
0578317155... .... | BROOKLYN 03/26/2018.... | .... 285,137
0578317158... .... |BOTHELL 03/26/2018.... | .... 49,491
0578317160... .... | TWO HARBORS 03/26/2018.... | .... 400,827
0578317161... .| BERLIN 03/26/2018.... | ... 97,508 | = oot | e s 220,000
0578317163... GLEN ELLEN . | 03/26/2018.... 935,935 1,478,930
0578317164... <. | MIAMI 03/26/2018.... | ... 904,372 1,640,000
0578317165... .... | GROVEPORT 03/26/2018.... | .... 108,075
0578317169... .... |LOUISA 03/26/2018.... | .... 63,954
0578317170... .| LOS ANGELES 03/26/2018.... | ... 282,231
0578317172... RICHMOND . | 03/26/2018.... 224,392
0578317175... .... | STATEN ISLAND 03/26/2018.... | ... 256,772
0578317176... .... | SOUTH PLAINFIELD 03/26/2018.... | .... 134,528
0578317177... .... | VALLEY STREAM 03/26/2018.... | .... 185,799
0578317178... ... | EVERETT 03/26/2018.... | ... 270,163
0578317180... ..| SOMERSET 03/26/2018.... | .... 159,930
0578317182 MARYSVILLE 03/26/2018.... 97,037
0578317185... .... | ALBUQUERQUE 03/26/2018.... | ... 104,616
0578317187... .... | DES MOINES 03/26/2018.... | .... 73,115
0578317188... .... | STERLING 03/26/2018.... | ... 155,747
0578317190... ..| SAN JOSE 03/26/2018.... | .... 303,477
0578317191 PROVIDENCE ... RI 03/26/2018.... 51,816
0578317192... ....| WOODBRIDGE .| VA 03/26/2018.... | .... 68,446
0578317193... . |SANTACLARA (07 YOUUTTRIRS IR 03/26/2018.... | .... 238,803
0578317194... ..|HENDERSON s 03/26/2018.... | .... 241,469
0578317195... .... |INVERNESS 03/26/2018.... | .... 95,425
0578317196... .|BLOOMFIELD s 03/26/2018.... | ... 98,614
0578317197... POLK CITY . | 03/26/2018.... 158,137
0578317198... .... | LOS ANGELES 03/26/2018.... | .... 263,321
0578317199... .... |RALEIGH 03/26/2018.... | .... 69,346
0578317200... ..| WINDERMERE 03/26/2018.... | .... 417,453
0578317207 ..o TERRA BELLA 03/26/2018.... 101,536
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7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

0578317202...
0578317203...

0578317204,

0578317205...
0578317206...
0578317207...
0578317209...

0578317210,

0578317211...
0578317212...
0578317213...
0578317214...
0578317215...
0578317216...
0578317217...
0578317221...
0578317222...
0578317223...
0578317224...
0578317227...
0578317228...
0578317230...
0578317231...
0578317233...
0578317234...
0578317235...
0578317237...
0578317240...
0578317242...

0578317243,

0578317244...
0578317246...
0578317249...
0578317251...

0578317252

0578317258...
0578317259...
0578317260...
0578317261...
0578317263...
0578317264...
0578317268...
0578317269...
0578317278...
0578317280...
0578317281...

.|LYNN

....| WARWICK
....|BRINNON
....| COLEMAN
.|BOCA RATON

Location 4 5 6
2 3
City State Loan Type |Date Acquired Rate of Interest
w... | MIAMI 03/26/2018.... | ...
..| CHICAGO 03/26/2018.... | ....
DETROIT 03/26/2018....
....|FREMONT 03/26/2018.... | ....
....|DULUTH 03/26/2018.... | ....
.... | CAMDEN 03/26/2018.... | ...
.| MARION 03/26/2018.... | ....
GILBERT 03/26/2018....
.... |MERRICK 03/26/2018.... | ....
....|DORCHESTER 03/26/2018.... | ....
.... | STATEN ISLAND 03/26/2018.... | ...
.... | VACAVILLE 03/26/2018.... | ....
..| SAN JOSE 03/26/2018.... | ...
CANYON COUNTRY . | 03/26/2018....
....| SAN JOSE 03/26/2018.... | ...
....|NORTH CASTLE 03/26/2018.... | ....
....|ENCINITAS 03/26/2018.... | ....
.|NAPA 03/26/2018.... | ....
RANCHO CUCAMONGA . | 03/26/2018....
.... | TAMPA 03/26/2018.... | ...
... | KISSIMMEE 03/26/2018.... | ....
.... | SAN FRANCISCO 03/26/2018.... | ....
..| YUCAIPA 03/26/2018.... | ...
HENDERSON . | 03/26/2018....
... |LITTLETON 03/26/2018.... | ...
....|NORTH ATTLEBORO 03/26/2018.... | ....
.... | SANTA CLARITA 03/26/2018.... | ....
..| SONOMA 03/26/2018.... | ...
. 03/26/2018.... | ....
TRACY 03/26/2018....
e [COMMERGE e e M 03/26/2018.... | ....
.... NILES [ 03/26/2018.... | ....
.... | LAUREL 03/26/2018.... | ...
..| ATASCADERO 03/26/2018.... | ....
KISSIMMEE 03/26/2018....
.... | CRYSTAL LAKE 03/26/2018.... | ....
.... | BRIDGEPORT 03/26/2018.... | ....
....|NORTH PORT 03/26/2018.... | ....
.... MYRTLE BEACH 03/26/2018.... | ....
.|HAZEL CREST 03/26/2018.... | ...
BETHEL 03/26/2018....
.|HUNTINGTON BEACH 03/26/2018.... | ....

03/26/2018.... | ....

03/26/2018.... | ....
03/26/2018.... | ....

03/26/2018.... | ....

41,175

61,782
176,100

53,772

102,346

48,295

25,081

154,305

215,394

178,505

145141

417,556
582,090

222,000
152,000
245,000
145,000
218,000
99,000

494,690

336,425

347,144

510,100

565,494

455,892

35,121

99,282

350,754

292,038

265,575
137,053

144,502

160,973

255,707

158,042
169,310

228,043

543,038

202,482

394,100
121,985

89,208

120,937

184,361

438,458
41,662

110,816

550,328

132,211

100,416

73,820

25,951

150,000
319,000

112,000
97,900
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
0578317283... .... | VIRGINIA BEACH 03/26/2018.... | ... 129,695
0578317289... LJOXONHILL s 03/26/2018.... | .... 179,761
0578317295, HAYWARD s 03/26/2018.... 288,599
0578317296... .... | DALLAS 03/26/2018.... | .... 55,405
0578317297... .... |NAPA 03/26/2018.... | .... 97,045
0578317301... ....|FORT MYERS 03/26/2018.... | ... 29,687
0578317302... .|RIALTO 03/26/2018.... | .... 84,621
0578317303 DESERT HOT SPRINGS 03/26/2018.... 35,794 | = ot | e 162,000
0578317306... ....|EL DORADO HILLS 03/26/2018.... | .... 528,852 | = o | St 652,500
0578317307... ....|REDWOOD CITY 03/26/2018.... | ccoovreerirerireirnernnn 4000 | e 1,585,010 1,975,000
0578317308... .... | CAMPBELL 03/26/2018.... | ... 743,650 1,750,000
0578317315... ... | SEATTLE 03/26/2018.... | ccvoovrvrerreririeirnerennnn3.750 [ onees 1,077,492 1,505,000
0578317317... ..| SAN FRANCISCO 03/26/2018.... | ccooervvrrreriirinneennb750 [ e 1,986,883 2,200,000
0578317319... PLEASANT HILL 03/26/2018.... | .... 730,320
SUMMATY LiNE Ad] = RESIAENLAL.........cvrviieiieiiiris | ettt s st s bbb s bbbt s st n s st nsessessesnsans | retssessesssssnsessessesnsansasans | ersessnssssaniess | ensessssssnssnsinss | essessessssssssssessessnssnsessesnsens | sessesenes (6)
SUMMANY LiNg Adj = RESIABNEAL .......evvreiriiiiieiiins [ oriiiesiisisiesi sttt ettt ansensenssnsensans | drenssssenssnsssnsensnnsanssnssons | onsersenssnnrons | ersessssssessanssnnss | soossssssonssessasssessessanssassansanes 358,845
0399999. Total - Mortgages in Good Standing - Residential MOHGages = All O .......... .ottt sttt es et snssnsene | aesessesssssssessessessssansessssnsssssssesnsansessesss | aneees XXX...o. )., S 86,179,139 | 1o 0 ..150,852,831
Mortgages in Good Standing - Commercial Mortgages - All Other
0000520132... SAN LUIS POTOS? . | MEX 03/09/2018.... 4,293,103 6,362,038
0000520133... ..|TOLUCA MEX 03/22/2018.... | ... 11,313,867 | = oo | e 18,887,925
0000702754... .... |AUSTIN 10/22/2015... | oo 3370 | = s 98,809 9,777,522
0000702991... ....NEW YORK (MANHATTAN) 01/05/2018.... | .... 3,554,660 5,534,826
0000702993... ..| LOS ANGELES 01/03/2018.... | .... 19,000,001 | = oo | e 33,043,480
0000702995... SOUTH JORDAN 03/01/2018.... 3,400,000 5,902,778
0000702996... ....|SOUTH JORDAN 03/01/2018.... | .... 3,800,000 6,558,509
0000703003... .... NEW YORK (MANHATTAN) 02/08/2018.... | ... 53,000,001 93,195,008
0000703004... ....|BOSTON 02/22/2018.... | .... 17,000,000 29,580,650
0000703005... ..|CAMBRIDGE 03/21/2018.... | ... 37,400,000 | = oo | e 62,333,333
0000703007... .| LOUISVILLE 02/28/2018.... | .... 3,304,000 5,118,513
0000703010. BOULDER e 03/01/2018.... 5,039,655 8,199,895
0000703014... .... | LOS ANGELES 02/06/2018.... | ... 5,850,000 9,370,495
0000703015... ..[HENDERSON s 02/05/2018.... | .... 11,799,999 | = oo | eebeeeienes 20,636,585
0000703029. .... | WALNUT CREEK 03/29/2018.... | ... 45,000,000 76,000,676
0000703033 ....| TEMPE 02/20/2018.... | .... 4. 23,800,000 36,615,384
0000703036.......cocvverrreerirereaereseeeseesseeseriseens LONGBEACH i 03/15/2018.... | coveoeereereirerierinens 3390 | i 11,243,500 | = oot | eeriennienes 19,936,486
23B1THABZ. ..o HERNDON 1203172009.... | oo T T8O | 5 ittt | eeet et (7] 35,217,162
Summary Line Adjustment - Commercial s | rernenes (1) ] = ettt snienenes | T etesiersesseess st ettt ss ettt n et n ettt bnees
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All OfNET. ...ttt ettt ens st ents | aetsessssssensans st ans s st ensenssnsssssensas | crsseas XXX XXX 258,798,785 98,757 .482,271,265
0899999. Total - MOrtgages i GOO SANGING. .. .vuurrrreserseisssers st sess st es k88888888 E s £ ee b ekt ettt | crbia XXX XXX 446,539,658 ..17,800,607 ..878,810,910
3399999, TOAI MOMGAGES. ........vvveeveeiseireiseiese it sese stttk is | Sitisnebes e sttt | criiees XXX....... XXX 446,539,658 217,800,607 | oo 878,810,910
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statement as of March 31, 2018 ofthe Brighthouse Life Insurance Company

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

0000192556............. AVOYEIIES.........ociiccciscsicsissenensniessssiennes | DA | s 07/31/2008.... | 01/08/2018.... | ...ccvvvcrreriirns 119,246 | - 0 | = s [ e 119,246 0
0000195335, MadEra.......cvvevirririressieeiesiesisessissssisssiessssnsesenss | CAuirniiieiiies | veviiens 02/08/2012.... | 02/14/2018.... | .... - 9,637 4,270,000 0
0000198719... Madera .1 03/06/2017.... | 12/29/2017.... - 12,785 0
0000702041... COSTAMESA.......ooivrivniinineiieninnicssicssssisesssnsnienns | CAuiiiiiciiins | e 11/26/2008.... | 01/26/2018.... | ... 43,369,928 | - 0 0
0000702510........c.ccvvvrmrernees WASHINGTON | DCes [ 02/05/2013.... | 02/08/2018.... | ....ovovvvvrnvs 45,380,606 | - (320,314) | = oo | e 0
Summary Line AQIUSIMENE ... | ... seenaennes | srensessennsesens | eeeens (119,653) | - 0
0000031490... MISSION VIEJO......cooiieiiiiiriieissiesiesisssesessisniens CA.ovvvennes [ v 06/24/2016.... | 02/20/2018.... | .... 514,495 | - 22,827 0
0000040493... COOKEVILLE .|TN .| 03/24/2017.... | 12/28/2017.... .135,292 | - 6,821 0
0000055933... LAKEWOOD........oooiiiiiiiiinsisiiesisssisssissie s CO.vvvenee [ v 04/22/2016.... | 12/13/2017.....| .... 482,153 | - .(3,457)| - ... 0
0000061721... ... | TALLAHASSEE FLutriirriiies | e 03/24/2017.... | 12/26/2017.... | .... 116,716 | - 6,159 0
0000065733... . |LAHABRA HEIGHTS CA.oovvcvis [ v 04/28/2016.... | 12/23/2017.....| .... 673,342 | - .(4,803) | - 0
0000102854............. FORESTVILLE.......coovirirnerirnnrineninesnssenissssssssnsseenseens | CAuviviinenis | vvviins 11/23/2016.... | 01/17/2018.... | ... 239,687 | - 4,103 0
0000123825. RUSKIN .[10/16/2015.... | 12/09/2017.... 171,383 | - 3,341 0
0000124924...........ccconvvvnnee. MISSION VIEJO........oovvvirivnriniienisrinnicsrissiseneniisnienns | CAuiiivciins | e 04/28/2016.... | 01/22/2018.... | .... 476,864 | - .(5,876) | - ... 0
0000136964... RALEIGH........ccccoomvimrniincinnisniinsisciiscssisnssssiesiinsnnns | NG [ 12/09/2016.... | 02/27/2018.... | .... 146,240 | - .(1,880) | - ... 0
0000137223... FONTANA......ooiiniinninnnniinnsnscssiessesissisnsessisssesens | Curiiiiiicsiies [ 12/09/2016.... | 02/22/2018.... | .... 322,39 | - (17,108) | - 0
0000137349... ... |CHAMBERSBURG...........ccooimiiiniiineisnsisssisneineienns PA oo i 12/09/2016.... | 12/23/2017.... | ccovvvvvrrrins 127,083 | - 15 0
0000137512... ... |BEAVER.............. 0], ISR IR 12/09/2016.... | 01/12/2018.... 15,063 | - 61 0
0000587968............ccoovvvrmnenn DALLAS.........cccoovveee. L. S B 10/31/2016.... | 12/01/2017.... 43,523 | - 2,033 0
0000588985... WOODBRIDGE..........oocumiiririiniirissssis s VA | v 02/22/2017.... | 02/08/2018.... | .... 239,622 | - .(8,473)| - ... 0
0000642316... MECCA. ... CA.oivvcvis [ 06/24/2016.... | 02/26/2018.... | .... 131,954 | - .(3,376) | - ... 0
0000925285... ... |LAKE STEVENS........ccoooviinriannnns WA o | e 06/24/2016.... | 02/09/2018.... | .... 405,381 | - 4,228 0
0000941243... ... |COTODE CAZA........ CA.ovvvcvvs [ i 05/29/2015.... | 01/18/2018.... | .... 339,915 | - 55,129 0
0000943911.....ovvvierirerirns OCEANSIDE........cooiriririnisiiseiesresisssie e CA.ovvvcnnis [ v 10/31/2016.... [ 02/14/2018.... | ccvvrvvervrirene 355,89 | - 36,361 0
0001052818... HOUSTON......covvvriinririins L%, G 05/29/2015.... | 02/12/2018.... 62,566 | - .(2,138) ] - ... 0
0001054933... IDAHO FALLS. D | s 05/29/2015.... | 01/30/2018.... 14,224 | - 85)] - ... 0
0001055308... ... |PORT CHARLOTTE.. FLoiiiiiins [ 05/29/2015.... | 01/19/2018.... 95,667 | - 949 0
0001056464... . | SAN JOSE CA.oivvcvvs [ 09/22/2016.... | 02/22/2018.... | ..ocovvvervrirrs 573,373 | - (12)| - 0
0001066252... GREENSBORO............. NC..oovvviees [ v 09/22/2016.... | 01/24/2018.... 73,133 | - 2,710 0
0001066891... ENCINO. .1 08/31/2015.... | 01/23/2018.... | .... 387,186 | - 37,212 0
0001081813... CUMBERLAND.......coocoviiiiiinnisissiceesssssssies VA | e 06/24/2016.... | 01/24/2018.... 38,839 | - .(3,216) | - ... 0
0001087866... 1o [BROOKLYN......ooiiiiiiniinssncccsssssssscees NY.ins e 06/24/2016.... | 12/29/2017.....| .... 418,028 | - 36,556 0
0001096834... .| SANJOSE.......cccooovvrinns CA.ovvvcvns [ 08/31/2015.... | 01/31/2018.... | .... 503,305 | - 978)] - 0
0001110777... I | e 11117/2016.... [ 12/11/2017.... | .... 101,804 | - 3,873 0
0001118012... ... | STERLING HEIGHTS.... | 111712016.... [ 12/14/2017....| .... 132,743 | - 503 0
0001207752... . |NORTH PORT.......... FLoriririiines [ 06/24/2016.... | 01/24/2018.... 99,363 | - 6,595 0
0001207782... AVENTURA................ FLoiiiiins [ 06/24/2016.... | 01/12/2018.... | .... 182,518 | - .(8,055)| - ... 0
0001219181... SANDIMAS........coviiriiniinnicsss i CA.oorvcvnies [ 10/01/2015.... [ 12/28/2017.... | ... 662,033 | - 33,272 0
0001225218... ... |DES MOINES.. A | s 11/17/2016.... | 02/02/2018.... 53452 | - 23,346 0
0001236967... ... IMIAMI.... FL .107/29/2016.... | 12/29/2017.....| .... 124,375 | - 1,088 0
0001369151... . |WOOD DALE.......... /SRRSO IO 07/19/2016.... | 12/13/2017..... | .... 189,809 | - 3,073 0
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SCHEDULE B - PART 3

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

0001369155... MAUMEE........ (0] TR I 07/08/2016.... | 12/18/2017.... 78,282 | - ISR (1,374) | - L(1,374) ] - ... 0
0001369165... WOOSTER......coiiiiiiiriisisiessssis s OH..ovvvvvvie [ 07/11/2016.... | 02/19/2018.... 86,870 | - L(1,752) | - 0
0001369230... <. |[LOCKPORT.....cooovvvierirririnne NY.ie | e 07/19/2016.... | 01/22/2018.... 3,89 | - 16 0
0001369616... wo [PINEBUSH.......oiiiiriicccsesccsniis .107/19/2016.... | 12/05/2017.... ..136,555 | - 10,281 0
0001369827... ... |SHREWSBURY.........c.cccouuuee MA. i 08/14/2017.... | 01/22/2018.... | .... 415,687 | - 8,655 0
0001369977... ... IMADISON HEIGHTS........cooovvinriinincnniinninniincinninnienns [ Ml | 12/01/2016.... | 01/31/2018.... 73,483 | - Q- . 0
0001369996... woo [LAKEWOOD........cooiiniiriniscisriinsissiisessississsssssensns | GOt e 07/19/2016.... | 02/28/2018.... | ...covvvcvrrrrirrnes 137,663 | - 5724 | - ... 0
0001370800... ce [HATBORO.....cvierinririnrinsicsrisnienisnisnissssissssenenennes. | PPuiiiecisii | e 07/19/2016.... | 02/06/2018.... | .... 173,874 | - .(3,937) | - ... 0
0001603686... ... |HOUSTON. .103/10/2017.... | 12/21/2017.... .738,235 | - .(7,368) | - 0
0004001166... ... | SOUTHWEST RANCHES.........oosvvirrierirseeisceiseeisneens FLuiinns | e 10/16/2015.... [ 12/18/2017.... | .... 289,311 | - +(2,303) ] - ... 0
0004004364... .| SAN PEDRO.. [O7 VR I 10/16/2015.... [ 12/01/2017.... | ... 296,293 | - 6,423 0
0008135360... FLooiriieriies [ 10/30/2015.... [ 12/28/2017.... | ... 264,160 | - (18,708)| - ... 0
0008717985........oveevvereenre |[LARGO .o sssesseees IO I 02/17/2017.... | 12/28/2017.... 33,993 | - (265) | - ... 0
0008843492... NY .102/17/2017.... | 02/06/2018.... | .... 211,808 | - 9,220 0
0009901759... NASHVILLE. ... TN | e 03/24/2016.... | 01/03/2018.... 10,336 | - 137 0
0009904988... VERO BEACH A FLeeee | e 12/15/2015.... | 02/12/2018.... 4881 | - 0 0
00134545009... WACO.....oiiiii s L. SO B 02/17/2017.... | 01/09/2018.... 96,844 | - ..(8,396) | - 0
0014998629... 1o |CAPITAL HGTS.....ooiineieseisseseississsinsies MD...ovvvies [ s 02/17/2017.... | 02/28/2018.... | .... 127,765 | - ..(2,420) | - 0
00173274095... 1o [BROOKLYN.....ooiiiiiinininissccsissssssssscses NY . e 02/17/2017.... | 01/08/2018.... | .... 220,398 | - (16,650) | - 0
0020817920........c0ooemrrerene CHICAGO........ccoovvimrriienrinrrii /SOOI IO 04/28/2017.... | 02/28/2018.... 94,126 | - .(4,787) | - 0
0020818340... | BROOKLYN....ooiiiriiiiniinsssicisissssssssssnissinens NY . i 04/28/2017.... | 02/13/2018.... | .... 164,194 | - L(2,741)] - 0
0020818449............cccconuuenne [BURKE. ... | VA | s 04/28/2017.... | 02/28/2018.... | .... 307,386 | - (16,300) | - 0
0021005335........ccoceevvvervinne [JACKSONVILLE.........cooviiiiiciniinnieniincscisnissisniinnnns | Fluciiniiis | s 05/26/2017.... | 02/20/2018.... | .... 102,568 | - 5,740 0
0021005855... . BURIEN . SRR I 05/26/2017.... | 01/03/2018.... | .... 206,066 | - 5,005 0
0021013628...........coevvvnee. SACRAMENTO.......oviiriiiirinieiinsiesiesisesssis i CA.ovvvcnnis [ v 05/26/2017.... | 01/31/2018.... | ceovvrvcrrrrriren 245924 | - 8,513 0
0021015789... ... | GLENDALE [ VA B 05/26/2017.... | 02/28/2018.... | .... 179,521 | - 1,598 0
0023829955... ... |PORT READING....... N e 04/29/2016.... | 12/12/2017.....| .... 153,396 | - (7,766) | - 0
0061676603... o [SALINAS.......ooriiirnsriesissenssssssssssnsnnns | A | e 09/21/2016.... | 02/03/2018.... | .... 170,322 | - (3,542) | - 0
0082775974... | ELGRANADA.........coovninriiniininniissisniissisnisnsssssessnns | G | i, 11117/2016.... | 01/31/2018.... | ... 735,368 | - (8,824) | - 0
0082776154... LOS ANGELES........ccccovurrverins 11/17/2016.... | 01/10/2018.... | ... 838,368 | - (13,749) | - 0
0082777301... WOODINVILLE .| 11/1712016.... | 12/06/2017.... ..895,845 | - (11,019)] - 0
0100044592... LOS ANGELES.........cccoovvivriinns 04/22/2016.... | 12/30/2017.....| .... 885,960 | - (21,166) | - 0
0100049975... ... |CENTRAL POINT..... OR...ovvvvee [ v 04/22/2016.... | 02/21/2018.... | .... 180,506 | - .(1,892) | - 0
0101118308... co [PASADENA.......cooomiriiicinesses s CA.ovvvcvns [ 10/14/2016.... [ 12/27/2017.... | ... 950,758 | - 7,642 0
0101118343... 1o [SCOTTSDALE. ...t sissiienienes [V AR B 10/14/2016.... | 02/28/2018.... | .... 280,000 | - (14,171)] - ... 0
0223506963... ... |FORT LAUDERDALE FL .| 02/24/2016.... | 12/05/2017.....| .... 465,811 | - (16,800) | - 0
0223510322... oo | SOUTH PASADENA.......oooviinriciiniieiesinssiseiis CA.ovvvenies [ 02/24/2016.... | 03/12/2018.... 10,626 | - - 0 0
0225065586... «o INEWBERN......ooviiriririniis 09/16/2015.... | 01/25/2018.... | ..ooooovvirrinnne 406,649 | - oo [ e (26,877) (26,877)| - ... 0
0225092855... ... |ASTORIA.......... 02/24/2016.... | 12/09/2017.... 12,571 | - (10)] - (10)] - ... 0
0225732416... ... | SANTA ANA 09/16/2015.... | 12/28/2017.... | .... 200,399 | - s [ 92 92 0
0227234530... ... [LANCASTER . .| 02/24/2016.... | 12/28/2017.... ..149,840 | - 1,272 1,272 0
0227289952... . |NEW SMYRNA BEACH FLooiiiiiiies v 02/24/2016.... | 02/28/2018.... | .... 169,794 | - 7,601 7,601 0
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0227290245, .. | KEY LARGO.......c.cccovvrannnns FLoiiiiins [ 09/16/2015.... | 02/07/2018.... | .. 271,211 | - 3,891 - 3,891 | - ....275,102 - 0
0227290323 o | FULLERTON. ... CA.oirvceis [ 09/16/2015.... | 12/14/2017.... | .. 248,551 | - 1,091 - 1,001 | - . ....249,642 - 0
0227315389.......ccvvverirerirns SALT LAKE CITY ..o UTeien [ 07/30/2015.... | 02/21/2018.... 85,460 | - - A1,910) | - e | e 83,549 - 0
0227315468 .. | CHATTAROY... WA | e 07/30/2015.... | 12/04/2017..... | .. 109,011 | - - 748 | - ....109,759 - 0
0227316157. . | TWO HARBORS.......oooiiiiiiniiiriiiinsisiissiceiessiissii MN.oiiciins [ 07/30/2015.... | 12/29/2017..... | .. .106,878 | - - 219 | - - 0
0227316208...........ccvvverirnnes GLENDALE................ [ YA I 07/30/2015.... | 01/10/2018.... 38,617 | - - (206) | - - 0
0227316258 .. | FORT MYERS... FLoiirieriines [ 07/30/2015.... | 02/28/2018.... 44,380 | - - (2,095) | - - 0
0227316317 oo | PHOENIXVILLE.........oovniiririirinninniceninenrenisninnsesnnenns | PAuiiiiciiiens [ 07/30/2015.... | 01/08/2018.... | ...covvecrvrrrirens 130,919 | - - (1,992) | - - 0
0227316334.......cccocvvverinnns FORT MYERS BEACH FLitoorrieriens [ e 07/30/2015.... | 12/06/2017.... 17,233 | - - )| - - 0
0227316598, .. | BALTIMORE..........ccoovvrarrirnnnes MD..vcies [ v 07/30/2015.... | 12/13/2017.... 15,385 | - - 109 | - - 0
0227316789, o |HOLBROOK........oomririicirininsississs s |\') SO I 07/30/2015.... | 02/12/2018.... | ...covvvricrrrnnes 113,645 | - - (260) | - - 0
0228822703..........occcvverinnnes AMAGANSETT ... NY.ciis [ 12121/2017.... [ 01/22/2018.... | ocvvriins 459,598 | - - (26,821) | - - 0
0228827565, WEST MONROE LA v 12/21/2017.... | 12/06/2017.... 54,912 | - - (1,107) | - - 0
0229136334 SUMTER SCveveners [ e 1212172017..... 1211412017 | o 168,797 | - - (10,782) | - N - 0
0229384464.............cccnvvennee. QUEEN CREEK.........cociimiiiiinriceissesissisiesieiiees [V A B 12121/2017.... [ 1212112017 ... | o 205,705 | - - 7228 | - e | e 212,933 - 0
0406067734 DALLAS........coovirririnrinincscssssssissisnssssssinies | e | cenieens 04/13/2017.... | 02/13/2018.... | .ooovrvrririrnn 659,936 | - - (11,803) | - 648,133 - 0
0415273466, BRISTOL......oviiereierieriesineernsiseissessssesnessensseessessensees | PPunciiscinseins | cevveens 06/23/2015.... | 02/05/2018.... 19,484 | - - (305) | - 19,179 - 0
0415276845...........cocvverirnns TEMPE.......cooniimnnnrnniinnisnissinnssisssississsissnnsnnns | Ao | o, 03/08/2017.... [ 12/18/2017.... | cooooevvrn 170,658 | - - AT304) | - e | 163,353 - 0
0415276846, PHOENIX......oiririiniinriiniiscisnisnisnisesssnisssssssssnssens | A s [ 03/08/2017.... | 12/22/2017.... | .. 565,540 | - - 12,409 | - ....567,949 - 0
0415940200. SAN DIEGO.........cootimriinirciirerisrisniessiseisenisseenssessinnins | At | e 03/08/2017.... | 12/08/2017..... | .. 217,194 | - - (14,444) | - ....202,750 - 0
0417139228 MATHER......ooiiriirriiieriienisecissneisenesssnesssnesssnesnnnees | CAuiiiiiiciins [ i 03/08/2017.... | 01/30/2018.... | .. .307,598 | - - .(2,959) | - - 0
0417331043. WHEATON .1 07/31/2015.... | 02/08/2018.... .282,555 | - - 7,555 | - - 0
0417335173 GRANITE BAY SRR IR 08/19/2015.... | 12/04/2017.... | .. 219,815 | - - 13,418 | - - 0
0417335660. .. |LOS ANGELES.. CA.ovvvcvvs [ i 08/19/2015.... [ 12/13/2017.... | .. 329,437 | - - 16,225 | - - 0
0417335848. .| SAN DIEGO... CA .| 08/19/2015.... | 12/19/2017.... 313,967 | - - 12,961 | - - 0
0417337608 PORTOLA.......coiriminriricsis s {072V I 08/19/2015.... | 01/24/2018.... 20,605 | - - (531)] - . - 0
0417412859 NAPLES........ooviiiieiirinnicnissiicsessniensississsesssssennes | L | v 10/26/2015.... | 01/16/2018.... 85,638 | - - 4,103 | - .89,741 - 0
0417412899. BELVIDERE .[10/26/2015.... | 02/14/2018.... 28,835 | - - 1,006 | - ..29,841 - 0
0417412925, WOODRIDGE..........coseierimeererisrinerserinsenenseneseessessesssns | e | e 10/26/2015.... | 12/22/2017.... 26,612 | - - 862 | - - 0
0417413021 | SCOTTSDALE......viiiriieiinieienississsiesieseeias [V AR B 10/26/2015.... | 12/13/2017.... | .. 145516 | - - 27,427 | - - 0
0417948997. LEHIGH ACRES. FL .| 10/04/2016.... | 12/12/2017.... .180,786 | - - 3,977 | - - 0
0417949159, I PALM BAY .o FLooiiiiiiies [ 10/04/2016.... | 01/02/2018.... | .. 149,766 | - - 12,948 | - - 0
0417949744, ALEXANDRIA.........ccoooivirinrinnininnsnisnsssississnnsnnns | VA | e, 10/04/2016.... | 01/19/2018.... | .. 192,773 | - - 2,370 | - - 0
0417949766, NORWALK SRR O 10/04/2016.... | 02/16/2018.... | .. 261,936 | - o | e 11,872 - 11,872 | - - 0
0417962601........c0cvervrerirnns PITTSBURGH........ovtiieiiiiiciiriieiieiesiesisseissiiesienes PA oo v 03/08/2017.... | 01/29/2018.... 207,308 | - o [ e (13,247) - (13,247) | - - 0
0568483130. . /SR IO 12111/2015.... [ 12/11/2017.... | .. 406,444 | - - 10,232 | - - 0
0597001847 o | MINNEAPOLIS........ooviiiiiiniieieississiesisseieniesiiniieas MN.iiciies 01/13/2017.... | 01/24/2018.... | .. 264,970 | - - .(5,781)| - - 0
0597001984........cccovvverirnns MYERSTOWN.......ooiriiriiiriiceesesssseisesnniis PA oo s 01/13/2017.... | 12/04/2017.... 431 | - - - 0] - - 0
0597003291 . | CORAL GABLES.. FLooiriieriies [ v 01/13/2017.... | 02/23/2018.... | ..oovvvcricri 626,588 | - 1,599 - 1,599 | - - 0
0983956318 NG | e 08/02/2016.... | 12/05/2017.... 58,400 | - oo [ e 558 - 558 | - - 0
0984145143 FLotiorrrnriens [ e 08/02/2016.... | 02/26/2018.... 83,841 | - 7,39 - 7,394 | - - 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

0223510583........ccoccvvvvnvs BOCA RATON.......oooriiiriirieneesisssss i FLoiiiiins [ 02/24/2016.... | 01/31/2018.... 8,726 | - 7] - @] - . 8,718 8718 | oo [ i 0
Summary Line AdjustmMent = R] ........ooiiiriiieiiseiessesessi s sesssensenessnsenses | srenensnisnsenens | erens - 2 2 3 3 0
0199999. Total - Mortgages Closed by RepaymeNt..........cciiniiiiiiniiniiiinissiissiissieniiins essiissisensssesseens 128,104,644 | .....cccoovvivciean0 [ v (263,007) ] ..o, 0 0 (263,007) 0. 127,901,004 | ....... 127,901,004 | ...ovoviiniiicnins 0 0 0
Mortgages With Partial Repayments
Scheduled REPAYMENS = AG { ........couuiiiuiiiiiciiiiiiceiissisiisisessssississssissssessenssnssns | oeniasnssenssnnss | srssennss | oessssnssenssnnis | s | = e - - 0] = e | e 35,575,317 | ......... 35,335,417 | ............ (239,900) | - (239,900)
Scheduled REPAYMENLS = RES| ......vuiveiuieiiriiiieiseissei s ensensessssnsenenssessssnesssssnses | csnessensssnnnns | eonnenee | seesessnsessensnsnns | oerseesssonsnnsennnes | = sovenes - - 0 - s 8,782,200 | ........... 8,782,200 0
0299999. Total - Mortgages With Partial Repayments............ccccuiviiiiiiinisiissiisiisniisiiins o 0 0 (V] 0 0 0 0 44,357,517 | ......... 44,117,617 (239,900) 0 (239,900)
Mortgages Disposed
0000702609... ... INEW YORK CITY NY | 05/12/2014.... ] 03/01/2018.... | .... ...8,860,000 | - - 0 .8,850,000 7,965,000 (885,000) (885,000)
0399999. Total - Mortgages DISPOSEU............rrurrrieisriiisi s s 8,850,000 0 {0 [ 0 0 0 0. 8,850,000 207,965,000 | .o 0 (885,000) (885,000)
0599999. Total MOMGAGES. ........ovvuririiiirieriiniiirisecis st sssssssssssnssnssenes 136,954,644 | ...oooovvviniiins 0] s (263,007) | ..o 0 0 (263,007) 0. 181,108,521 | ....... 179,983,621 (239,900) | . (885,000) (1,124,900)
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Accomplice Fund I, L.P.... Cambridge. MA... | AcComPpliCe.......cocvvverirririiniiiciis 03/10/2015.... 1 ...300,498 415,474
Accomplice Fund II, L.P Cambridge DE.... [AUIaS VENIUIES......c.vuceeieieiriciece et 01/08/2018.... | .... A ....7,196,161
Advent International GPE VII-B, L.P.........cccoeuuiiiiinnieeeeseessssissie e WilMINGtoN. .........evveeeeieerineiieens DE... | AQVENE. ...ttt 08/20/2012.... 3 30,000 144,000
AEA Mezzanine Fund I LP.........cccovvvvivrrnrininniinerenes New York NY....|AEA... 03/15/2013.... 2 | s | s 590,188 813,122
AEA Mezzanine Fund IV LP NEW YOrK....couvveeverierireeereeieiins NY....|AEA... 02/28/2018.... 2 | s | s | s 30,000,000
Affinity Asia Pacific Fund IV (NO.2) L.P SiNGAPOTe.......ovvviieciiriierins SGP. | Affinity Asia Pacific. 03/20/2013.... 3| s | e 1,155,522 | ...coccvvveeee 5,823,394
AH Parallel Fund IV, L.P Menlo Park.... .| And 1 Horowitz 05/08/2014.... I NN ISR 110,000 . 366,666
AH Parallel Fund V, L.P Menlo Park.... . | Andreessen Horowitz. 05/31/2016.... 1 42,000 | oo | e 1,162,000
AH Parallel Fund V-Q, L.P Menlo Park. .| And 1 HOTOWIHZ. ... 05/31/2016.... 1 16,667 | ..o | e 461,111
American Industrial Partners Capital Fund V, L.P.............. New York .| AIP 12/19/2011.... 3 65,803 . 308,500
American Securities Partners VII, L.P New York . | American Securities 12/10/2014.... B | e | e 127,276 | o | eveieeinieiens 12,774,031
American Securities Partners VIII, L.P New York . | AMEICaN SECUMHES.........ccovveereieieieeeee e 02/13/2018.... 3 | s [ s | e 25,000,000
Arlington Capital Partners I, LP..........cceioirirreee e Chevy Chase.... . | Arlington..... 02/02/2010..... 3 17,643 438,012
Arlington Capital Partners IV, L.P. Chevy Chase.... . [ Arlington..... 07/28/2016.... 3 | s | e 679,763 8,868,068
Arsenal Capital Partners Fund IV LP New York [ AISENAL...cocvi e 09/03/2015.... B | e | e 916,088 |.............. 5,269,664
Audax Mezzanine Fund II, L.P New York .| Audax. 06/17/2005.... 2 6,393 161,777
Audax Mezzanine Fund Ill, L.P...... New York . | Audax 12/10/2009.... 2 | s | e 142,416 1,927,782
Battery Ventures XII Side FUNG, L.P......c.ooioiiiieeeeee e BOStON......cvvieiieiceeece e | BAEIY..ooi e 01/16/2018.... 1 55,000 | cvvieeeeieieeieieceieeeeieies [ et | ceverenereninaens 5,445,000
Battery Ventures XII, L.P. BOStON. ... | BAHEIY..coc e 01/16/2018.... | ovovvvrenee [ I 142,500 9,357,500
Bayview Opportunity Domestic V, L.P.......ccccoevreenrnirininnnne New York . | Bayview Asset Management. 02/01/2017.... 21,332,045
BDCM Opportunity Fund I, L.P........cccccoevvrivnriririrns GreenWich...........covveveirineiiniinnns . | Black Diamond Capital Management...............cc.veueerureeniiierinreenisnissssinsinesinenes | cvnsiiesienes 11/06/2009.... [ .ooverieirni [ e | e 294,587 | ..o | e 443,849
BDCM Opportunity Fund IV, L.P GreenWich.........oveeveerceeirerercrienns . | Black Diamond Capital Management............c.cverereeereneieeneereinineeereeseeeeseeseseeseeenes | ceseseeseeneenes 02/0412015.... | vereereereeins | eerrerreeereieeeieeseirenseeees | creeneeeeneeseeennens 620,057 1,617,782
BEVILP...ooiiieineireiericinne London. GBR. | Bridgepoint..........c.coeveueevereneenerinnns 01/26/2018.... B | s | e | ettt | e 19,677,600
Behrman Capital IV, L.P. New York NY.... [ BERIMAN. ..o 06/29/2007.... 3 143,638 674,710
Blackstone Capital Partners VI L.P.. New York NY.... | Blackstone. 07/29/2008.... 3 283,143 7,206,021
Blackstone Capital Partners VII L.P. New York NY.... | Blackstone. 04/07/2015.... 3 761,650 ..13,898,174
Blum Strategic Partners II, L.P.............. San Francisco..........cocvvrerereereenes CA... 05/04/2001.... 3 3,761

Brentwood Associates Private Equity IV, L.P.. Los Angeles CA.... 08/17/2006.... 3 47,686 169,831
Bridgepoint Europe V 'B1' LP London. GBR. 09/03/2014.... 3| s | e 743,156 1,851,084
Capital International Private Equity Fund V, L.P. Los Angeles CA.... | Capital INtEMAtIONEL.............ccouevireerrerieeiecres e seeeen 06/19/2007.... 3 31,146 6,581,798
Capital International Private Equity Fund VI, L.P Los Angeles CA.... | Capital INtEMAtIONEL..........ovvrireriririiriesee st 03/24/12011.... 3 . 3,258,122
Carlyle Global Partners, L.P Washington...........ccoeeererenernenn. DC. [ CAIIYIE.. oot 09/01/2016.... 3 [ s [ e (551,751) [ e | e 15,187,256
Carlyle Partners VI, L.P Washington..........cccocvvvrininnine. DCv [CAMYIB. oo s 02/19/2013.... 3 93,587
CCMP Capital Investors Ill, L.P... New York NY.... | CCMP Capital Investors... 07/02/2014.... 3 66,020 . 2,238,676
CHAMP IV Trust B SYANEY ..o AUS. 07/24/2015.... B | s | s (398,034) | ....oovvrereirrrieeiierieees | e 2,189,611
Charles River Partnership XV, LP. Menlo Park........cccceeniieniiennnnns CA.... [Charles RIVET..........ccoooveirrerereieriee e 02/15/2012.... 1 75,000 587,500
ChrysCapital VI, LLC........coueveiererieierieeiesiesiseesessesssesseseseenns Mumbai IND.... [ CRIYSCAPIHAL .....ouverrersereiaerie et ss st entns | svsssssesinenes 06/10/2016.... B | s | e 600,000 9,300,000
CIP Capital Fund II, L.P. New York NY.ooo [CIPcee 02/04/2016.... 3 e | e 1,312,739 | e 6,067,094
Clearlake Capital Partners V, L.P Los Angeles CA.... | Clearlake Capital.. 101312017 oo | e | e 400,163 1,666,953 | ..o | e 12,232,884
Cortec Group FUNA V, L.P......oooieiieicesee e New York NY....|Cortec.......ccccuu.e . 12/15/2010.... 3 ...533,371 . 202,814
Court Square Capital Partners 11, L.P.........ccoovvvvenenincriinninnns New York NY.... | Court Square 12/27/12011.... 3 36,666 | ..o | e 4,471,279
CRV XVII, LP....... Cambridge. MA... 071112017 | ceverrs LI [ 387,500 ....4,612,500
CVC Capital Partners Asia Pacific [I1 L.P...........ccc.cccoriiiniinniininiieinicsieeies George Town, Grand Cayman........ CYM. 01/17/2008.... 3 (33,169) | ... ...4,716,142
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1 2 Location 5 6 7 8 9 10 11 12 13
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NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
CVC Capital Partners Asia Pacific IV L.P..........ccourrnnerscee s George Town, Grand Cayman........ CYM. [CVC...covvrrrirenes 05/13/2014.... K T O S (92,999) | ...oovvnvnee 7,065,183 0.380
CVC Capital Partners VI (A) L.P.............. London. 06/28/2013.... 3 (30,209) | .... ...1,276,273
Denham Oil & Gas Fund LP Boston... 04/28/2017.... ...1,781,325 ..11,908,207
EnCap Energy Capital Fund X, L.P.......ccoorviiieiranne Houston 02/05/2015.... .G 1,172,730 . 6,345,877
EnCap Energy Capital FUNA X1, L.P......ocviiiiriieiieiiessesssssss e HOUSEON. ... 12/1212016.... | cooovevrveriens | e | e 878,083 | ...oorveeereieieeiereninees | e 23,232,582
EnCap Energy Capital IX................ Houston 01/04/2013.... 87,542 1,389,781
Equistone Partners Europe Fund V L.P. LONdON.......ccverrrireieeeeeeeeeae GBR. | Equistone.... 01/22/2015.... B | e | s 545,859 | ...oevvevirreieieeeeeeneeeeies | e 1,586,957
FFL Capital Partners IV, L.P San Francisco..........ocvveereeereenees CA.... | Friedman Fleischer & Lowe 12/03/2013.... 3 531,617 | oo | v 7,098,410
Fifth Cinven Fund (No. 1) Limited Partnership............ccccocerreririnnnenrneiereseesennns London.......cevveeireeeeree GBR. | Cinven 11/15/2011.... 3 125,663 357,203
FountainVest China Capital Partners Fund IIl, L.P .| Shanghai........coceververereriiirieiins CHN. [ FOUNtAINVESL........cvveriireiicicierisseesiesss s 06/30/2016.... B | s | e 878,847 | ..o . 5,878,321
FountainVest China Growth Capital Fund II, L.P. Shanghai.........ccocvevnrninrrnnns CHN. | FountainVest 12/27/12012.... 3 333,562 | v | e 1,912,417
Francisco Partners Agility, L.P..........c.cccccevnnnne San Francisco.........c..cvveiverineenns CA.... | Francisco Partners Management 09/08/2016.... 3 ...862,500 6,056,250
Francisco Partners IV, L.P.........cccocooennnnencneeene San Francisco..........ocvvvrvveeerennes CA.... | Francisco Partners Management...........c..ccocovevnceniercinenne 12/08/2014.... K T SRR [STRRR 1,550,000 |...ccooennee. 255,000
Friedman Fleischer & Lowe Capital Partners IlI, L.P... San FranCisco.........cccoeeveevrreeuennne CA.... | Friedman Fleischer & Lowe.. 12/06/2007.... 3 59.855 . 1,034,341
Global Infrastructure Partners II-A, LP............c...c.... New York NY.... | Global Infrastructure. 091512011 | oo | cerierieeeiesirneiesinenes | e 168,640 | ..oouveureerrierierieiinnies | e 1,661,071
Global Infrastructure Partners, L.P.........cccccoovveeeiviciiicine New York NY.... | Global Infrastructure............ccccoeveeererviererereccrennns 10/10/2007.... 20,021 | ..o . 1,221,629
Great Hill Equity Partners V, L.P.. BOStON......cvoiiiieiee e MA... | Great Hill Partners 06/18/2014.... T [ e | e 546,000 [ ..oveveiieeieieeeieeen | e 422,500
Green Equity Investors VI, L.P..... Los Angeles CA.... [Leonard Green..........covueriurerereeneereeeeereeseseesereenes 10/18/2011.... 3 63,237 . 3,025,918
Green Equity Investors VII, L.P........ccccovvirieinnnee. Los Angeles CA.... | Leonard Green............cccoeeueveveuereeeeereieeeeeeeeeeiesenans 02/16/2016.... B | et | e 270,103 | oo | e 4,868,410
GS Mezzanine Partners V, L.P New York NY.... | GOIMAN SACRS.......ouvirririiiiiriieri st 09/26/2007.... 2 7,984 3,533,391
GSO Capital Opportunities Fund Il L.P New York NY.... [BIACKSIONE.......oovereieieirirce s 05/09/2011.... 2 [ e | s 119,344 . 9,614,204
GSO Capital Opportunities Fund 1l LP New York NY.... [BIACKSIONE.......coocvuiviiiiiciirniccc s 04/26/2016.... 38,996 | ..o | e 14,977,282
Harvest Partners VI, L.P........ccocvcneeeceeeenienes New York NY.... | Harvest. 10/05/2011.... 3 67,901 ....1,027,840
HY SAUM LLPoo et London. GBR. 03/07/2018.... B | s | s | s ..21,042,000
Hony Capital Fund V, L.P....... Beijing. CHN. 10/19/2011.... B | s | ereneienensnn388,285 | it | e 742,009
ICG North American Private Debt Fund LP. New York NY.... [ Intermediate Capital Group plc. 08/22/2014.... 2 9,101,739
Industrial Growth Partners IV, L.P............... San Francisco...........c.ccovevvvevennnns CA.... [ INUSEHAI GIOWEN..........cveiiieiieiiicieic e 05/17/2011.... B oo | eereeeeereerer e BTA08 | eeieeeeeeeeeeeeereeeees | oo 1,704,440
Industrial Growth Partners V, L.P San Francisco............cvweererenienes CA.... | Industrial Growth 04/08/2016.... 3 | e | e 438,989 | | e 10,619,782
Kleiner Perkins Caufield & Byers XVII, LLC New York .| Kleiner Perkins Caufield & Byers . | 06/13/2016.... 1 2,205,000
Kohlberg Investors VIII, L.P........ Mount Kisco [ KORIDEIG....o e 07/25/2016.... 3 8,190,824
KPCB Digital Growth Fund Ill, LLC New York . | Kleiner Perking Caufield & BYETS.........ccoueieirinriniininieiniee et esesessessssnssnnes | veseeseesnennes 06/13/2016.... 1 6,900,000
Lightspeed Venture Partners Select I, L.P Menlo Park... . | Lightspeed.... 03/22/2018.... 1 6,500,000
Lightspeed Venture Partners XII, L.P... Menlo Park.... . | Lightspeed.... 03/22/2018.... 1 . 4,500,000
Linzor Capital Partners II, L.P.. Santiago .| Linzor 07/23/2010.... 3 | s | e L1022 i | s 1,392,291
Linzor Capital Partners IIl, L.P. Santiago .| Linzor 02/26/2015.... 3 3,650,243
Maranon Mezzanine Fund II, L.P Chicago IL..... Maranon...........cceceeveieceveeeeeeeeeeeinae 04/30/2013.... 2 | e | e 518,815 . 1,366,563
Mid Europa Fund IV LP.... London. GBR. | Mid Europa Partners LLP 04/07/2014.... 3 | s [ e 755,169 | ..o | e 1,562,354
Nautic Partners VII, L.P.... Providence RI..... Nautic.............. 10/15/2014.... 3 24,069 867,055
Navis Asia Fund VII, L.P.... Kuala Lumpur.........cccocovvviniieninn MYS. | Navis Capital Partners............c.cccuuieiiiiiiiieiesiesiesisisessssssessesssesisssiens 09/17/2014.... 3 | [ 587,915 | . 6,089,999
New Enterprise Associates 16, L.P Menlo Park.... . | New Enterprise Associate: 04/05/2017.... L RN IR 525,000 8,275,000
Oak Hill Capital Partners 11, L.P..........ccccooriiiiiiniesieeeseissesissisesseseeeeseeens Fort Worth L OK HIlL e 11/02/2007.... 3 6,834 426,379
Odyssey Investment Partners Fund V, LP. New York . | Odyssey Investment Partners............cooovvvenereiernnenns 06/24/2014.... 3 54,756 | ..covvvrenes 3,914,499
PA Direct Credit Opportunities Fund II, LP . | Darien . | Portfolio Advisors 10/04/2016.... 2 45,469 | ..o | s 10,373,196
PAI Europe VI-1........... Paris.. FRALTPAL .ot 07/24/2013.... 3| s | e 458,925 8,597,944
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Patria-Brazilian Private Equity FUnd IV, L.P........c.cooiiirircecreeecreeeeeene Sao Paulo. PAEIIA. .. 07/26/2011.... 3 76,927 | .o 2,077,553 0.750

Patria-Brazilian Private Equity FUnd V, L.P........cccccccoiniiniiiniciiiiicscccccicis Sao Paulo. Patria......oooo 05/19/2014.... 3 | s | e 877,939 [ | 20,138,588 | ........... 1.350

PIMCO BRAVO Fund II, L.P Newport Beach. . | Pacific Investment Management Company 04/16/2013.... 1,872,215 0.090

Polish Enterprise FUNd VII L.P.........ccooiirnirrneceeeeeeees Warsaw. .| Enterprise Investors...........cccccovuveeieence. 05/17/2012.... 3 268,592

Primavera Capital Fund Il L.P Hong Kong . | Primavera Capital GIOUD..........c.vvrrireririsrireriineies e sseses 10/14/2014.... 3 2,084,259

Primavera Capital Fund IIl L.P Hong Kong . | Primavera............. 02/14/2018.... B | e | e | e nnnnns | cereesenenienees 15,000,000

Providence Equity Partners IV L.P . | Providence.........coouveeevinivcvinninenns PrOVIAENCE. ..o 09/22/2000.... 3| e [ 11 | e | e 160,549

Public Pension Capital, LLC..........ccovrireeeeerereeirereseeseeseieeeeseeseiseeene New York . | Public Pension Capital Management..............cccoevieereeieeneeninceneinieeeeseessseeseeseeneenens 07/10/2014.... 3 92,866 2,906,675

Quantum Energy Partners VIl Co-Investment Fund, L.P... Houston | QUANtUM...ee 09/01/2017 ... | e | et | evereee e 116,282 | oo | e 1,531,304

Quantum Energy Partners VII, L.P. Houston [ QUANTUM... 09/01/2017 .. [ overevrrrecires | e | evesneeens 680,882 | ... | e 10,269,662

Redpoint Omega I, L.P.......c.oieceeeec s Menlo Park.... . | Redpoint 10/18/2011.... 1 . 282,761

Riverstone Global Energy and Power Fund V, L.P . . | New York . | Riverstone 01/12/2012.... e 1,825,022 [ [ 4,802,329

Riverstone/Carlyle Global Energy and Power Fund IV, L.P.......ccccooovviniriniinininnns NEW YOrK. ..o L | RIVEISTONE. ..o 05/02/2008.... | ..oooveeerereins | e | e 174,136 | .o 1,657,341

Sigma Prime Partners IX, L.P... Boston . | Sigma Prime. 05/30/2011.... T ] e | e 147,030 ....1,285,442

Silver Lake Partners [, L.P........c.cooiiiniierierseississ e Menlo Park. . .| Silver Lake.... 02/28/2007.... 3 10,632 ....2,428,637

Southern Cross Latin America Private Equity Fund IV, L.P........... . | Toronto CAN. [ Southern Cross...... 05/14/2010.... K T TS STRRR (BTSRRI 466,350 | ...ccoovrene . 847,700

The Baring Asia Private Equity Fund VI, L.P.1...... . .| Hong Kong........cccovviviniiininiinians CHN. | BariNg......cevvuriiiriiriiieiissienierisiisssiesienes 07/25/2014.... 3 65,710 | .o [ e 1,815,331

The Resolute FUNd 11, L.P......ccoivierseecne s New York NY.... | The Jordan Company 05/31/2007.... 3 20,520 . 1,248,260

The Resolute FUNd 11, L.P.......o.cvececeeeccceeee e New York NY.... | The Jordan Company 01/17/2014.... B | e | e 1,742,911 | oo | e 1,847,965

The Resolute Fund IV, L.P............ New York NY.... | The Jordan Company 03/05/2018.... B | s | s | s | e 25,000,000

The Veritas Capital Fund V, L. New York NY.... | Veritas...... 06/23/2014.... 3 8,438 431,576

The Veritas Capital FUnd VI, L.P.......ccocvvvvinierincrernnis New York NY.... | Veritas...... 12/08/2016.... 3 51,781 | o | e 11,345,891

Tower Square Capital Partners 1, L.P..........coovenenirirreserercreeeene Springfield MA... | Babson Capital Management 09/29/2008.... 2 65,165 349,254

TowerBrook Investors I, L.P London. GBR. [ TOWETDIOOK. ........ovrvieiecieirieieieeieieeeseiesee e 03/27/2008.... 3 8,822,175

TowerBrook Investors IV (OnsShore), L.P.......c.ovvrvririininrinninns .| George Town, Grand Cayman........ | CYM. | Towerbrook 02/05/2013.... 3 | e | e n807,082 [ | s 7,805,391

TPG Asia VI, L.P. Fort Worth. .| TPG - Asia 02/01/2013.... 3 2,891,791

Trident V, L.P. . | Greenwich. vvvr | SLONE POINE CAPIHAL....vuveirrisiiiiei s 02/26/2010.... 3 | e | e 40,081 [ | s 711,171

Trivest Fund V, L.P................ Coral Gables FL..... | Trivest.... 09/17/2012.... 3 318,488

WIN7,LP...... New York NY.... | Blackstone 03/30/2007.... 3 9,641 844,629
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated [ 1,789,002 | ..o 36,355,398 | ..o 0 | 619,358,514
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Brighthouse Renewables Holding, LLC . | New York.. .|NY.... | Brighthouse Financial... 02/05/2010.... 2 15700,950 | i | e | s 100.000

Euro Tl Investments LLC.........c.cooorinnnrniennenes Hartford CT.... | Citicorp Life Investments LLC.. 12/01/2004.... 2,944 | oo | e | e 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AfflAEEG. ... et (U I 1,703,894 | oo (1 I 0]... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

p000655 Macfarlane Urban Real Estate Fund II, LP San Francisco............ouevereneeennnes CA....|MACFARLANE URBAN REAL ESTATE FUND MANAGEMENT 06/30/2007..... | cvveeererererens | cevereerseiseisesssesesessnees | eeseseesseeesneenns (193,000) | ...ooovvnees 3.300

p000904 Carlyle Europe RE Prtnrs |1 - 14000.. [RTTR TP RPTRRRPN Washington........coocvenininncninnnes DC....|CEREI I GP LLC 10/09/2007.... 26,265 | .... . 302,666 | ........... 0.446
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated (] (166,735) | wovoveevnreiernenieneee0 | i 302,666 |....... XXX...o..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

p000861 Entity 94330 Brighthouse Connecticut Properties Ventures LLC. . | Wilmington.... . | Brighthouse Insurance Company 04/16/2007.... 28,368 | oo | e | s 100.000

p001149 MetLife Core Property Fund, LP - MLUS ... | Morristown.... . | MetLife Core Property FUNd GP LLC........coooiiiiiiiisisienssissssissnsnsssesenssssseensnns | sesseensssnenns 11/01/2013... | e | s | e 6,294,740 8.980
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIlIQEE. ... ..cviviiriiiiiisiisisiieiisiins aeesisisssssssiessssess st sssansenes 0] e 6,323,108 | ..o [0 I 0. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Affiliated

p001156 MetLife Commercial Mortgage Income Fund, LP.........ccccocrvirenneniririninnin | MOTTIStOWN. ..o |NJ.A.A |MetLife Investment Advisors, LLC............cccceeunee. | 10/02/2015.... | oveveeeeeieees | e | v 9,270,014 | ............. 8,098,812 | ......... 11.140
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Affiliated .. © ettt ettt s 0] . 9,270,014 | o0 | 8,098,812
4499999. Subtotal - Unaffiliated J 1,789,002 ..36,188,663 619,661,180
4599999. Subtotal - Affiliated 0 .17,297,016 8,098,812
4699999. Totals B - 1,789,002 ..53,485,679 627,759,992
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

0000510113 Lone Star IV US and Bermuda - Project

Churchill VARIOUS .. | GBR| Revolving Lines of Credit............cccoovuenee. 01/27/2016 | 03/31/2018 (V1 IO O 1,513,852 | ... 1,479,077

0000702783 Hillcrest Community CLARKS GROVE MN. | Revolving Lines of Credit. ..|01/29/2016 | 03/31/2018 0 .2,364

0000702808 Oak Hill TAUNTON MA. | Revolving Lines of Credit. ..| 04/13/2016 | 03/31/2018 0

0000702860 Colonial Estates ... TAUNTON MA. | Revolving Lines of Credit...........cccccccouuuee 09/27/2016 | 03/31/2018 0

0000702917 Town & Country Estates Cooperative

Corpo PLYMOUTH MA. |Revolving Lines of Credit............cccccnvrennce 04/28/2017 | 03/31/2018 0

0000702924 Park Place MHC .| PEABODY .|MA. | Revolving Lines of Credit. .| 05/25/2017 |03/31/2018 0 .

0000702982 Zumbro Ridge Estates .|ROCHESTER MN. | Revolving Lines of Credit.... .| 11/20/2017 | 03/31/2018 0 . .3,040
0999999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Mortgage Loans-Unaffiliated . ettt 0 0. 1,554,770 | ..... 1,519,995
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Advent Latin American Private Equity Fund IV-E

Limited Partnership BOStON. ..o MA. | Normal distributions and/or adjustments... | 01/01/2007 |03/31/2018 0

AEA Mezzanine Fund Il LP. New York.... .. NY.. | Normal distributions and/or adjustments... | 03/15/2013 | 03/31/2018 0

Audax Mezzanine Fund II, L.P. New York.... .. |NY..| Normal distributions and/or adjustments... | 06/17/2005 | 03/31/2018 0

Audax Mezzanine Fund IIl, L.P............ New YOrK......covvvvvverercenns NY.. | Normal distributions and/or adjustments... [ 12/10/2009 |03/31/2018 0

Avenue Special Situations Fund V, L.P. .| New York... NY.. | Liquidated . | 1171412007 | 03/19/2018 | ..o | eiiii(258,201) | v | e [ v | e (258,201) | .. . ..(258,197)

BC European Capital IX-1 LP. . | St. Peter Port, Guernsey.. | GBR| Normal distributions and/or adjustments... | 11/23/2010 |03/31/2018 0 | e (27,954)

Blackstone Capital Partners IV L.P.. New York.... .. NY.. | Normal distributions and/or adjustments... | 12/21/2001 | 03/31/2018 0

Blackstone Capital Partners VII L.P. . | New York .. |NY..| Normal distributions and/or adjustments... | 04/07/2015 | 03/31/2018 0

Blackstone Strategic Alliance Fund Il L.P. .... |New York.... .. NY.. | Normal distributions and/or adjustments... | 11/23/2010 | 03/31/2018 0

Blum Strategic Partners Il, L.P.........cccceve.e. ..| San Francisco.. CA.. | Liquidated.........cccovvmrvreririrerniscirernnins 05/04/2001 |03/14/2018 5,294

Brentwood Associates Private Equity IV, L. . | Los Angeles .. | CA.. | Normal distributions and/or adjustments... | 08/17/2006 |03/31/2018 0

Capital International Private Equity Fund VI, L.P. .| Los Angeles.... .. | CA.. | Normal distributions and/or adjustments... | 03/24/2011 | 03/31/2018 0 | 205,970

Carlyle Partners V, L.P.......ccovenennincsnsiinns Washington.........ccccvunneee DC.. | Normal distributions and/or adjustments... | 05/30/2007 |03/31/2018 0 I I 1,233,738

CHAMP IV Trust B Sydney AUS | Normal distributions and/or adjustments... [ 07/24/2015 |03/31/2018 ..(255,936) 0 ..(255,936) (255,936) | ..

Columbia Capital Equity Partners V (QP), L.P............. Alexandria...........ccoocennneae VA.. | Normal distributions and/or adjustments... | 01/23/2009 | 03/31/2018 | .......... 233,379 | v [ e | e (U UPOPIRORTOORN IOV 233,379 233,379

George Town, Grand
CVC Capital Partners Asia Pacific lll L.P..................... Cayman CYM| Normal distributions and/or adjustments... | 01/17/2008 | 03/31/2018 | ........... (A7,844) | oo | s | e 0 [ [ (47,844) | ......... (A7,844) | oo | s | e (1
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income

CVC Capital Partners VI (A) L.P........cooovrreereeirnnne London.......c.cceeeevnreniinnnns GBR| Normal distributions and/or adjustments... | 06/28/2013 | 03/31/2018 0 52,625 | 100 52,625 | i [ | s (1
EIG Energy Fund XV, L.P.....ooviinereeeiees Los Angeles...........cccune. CA.. | Normal distributions and/or adjustments... | 11/30/2010 | 03/31/2018 (1[0 [OORRRRN ES 156,117
EnCap Energy Capital Fund VIII, L.P.... Houston TX.. | Normal distributions and/or adjustments... | 12/15/2010 | 03/31/2018 0 1,352,133
Equistone Partners Europe Fund IV L.P...............cc..... London.........coevvinrireninn GBR| Normal distributions and/or adjustments... | 11/14/2011 | 03/31/2018 (U1 U (SR 1,074,537 | ..... 1,074,537
Fifth Cinven Fund (No. 1) Limited Partnership. . | London.... Normal distributions and/or adjustments... | 11/15/2011 | 03/31/2018 0 [ oerereererene | e 378,074 | e 378,074
FountainVest China Growth Capital Fund II, L.P. .| Shanghai. Normal distributions and/or adjustments... | 12/27/2012 | 03/31/2018 0 467,793
FPG International Holdings,L.P........c..cccorvruvnnc. .| Foster City . |Liquidated.........ccvvvrererrericiniieieiies 03/27/2000 [01/12/2018 | ..........626,178 | .......342,569 | ...ovvoriverrrrvvnns | cverirerenceirnninns [ e | vevi 342,569 | ...coovrvrerririne | e 968,747 | Lol 968,747
Friedman Fleischer & Lowe Capital Partners IIl, L.P.... | San Francisco. . | Normal distributions and/or adjustments... | 12/06/2007 |03/31/2018 0 [ eoreeerieinns | e 265,647 | L 265,547
Green Equity Investors V, L.P.. .| Los Angeles . | Normal distributions and/or adjustments... | 01/30/2007 |03/31/2018 0 402,274
Green Equity Investors VI, L.P. .| Los Angeles.... . | Normal distributions and/or adjustments... | 10/18/2011 | 03/31/2018 0
Green Equity Investors VII, L.P.... . | Normal distributions and/or adjustments... | 02/16/2016 |03/31/2018 0
GS Mezzanine Partners V, L.P . | Normal distributions and/or adjustments... | 09/26/2007 |03/31/2018 0
GSO Capital Opportunities Fund Il L.P New York.... . | Normal distributions and/or adjustments... | 05/09/2011 | 03/31/2018 0 .
GSO Capital Opportunities Fund Il LP New York.... . | Normal distributions and/or adjustments... | 04/26/2016 |03/31/2018 0 84,970 | oo 84,970
GSO Special Situations Fund, LP New York.... . . | Normal distributions and/or adjustments... | 09/01/2006 |03/31/2018 | ......... 413,667 | ..ccooovrrerenees | orrereerencnns [ v (1[0 [OOSR IS 413,661 | ........ 413,661
Harvest Partners VI, L.P........ccccooveveeiciieeerecn, New YorK......ccccevevvevennnes . | Normal distributions and/or adjustments... | 10/05/2011 | 03/31/2018 | ....... 2,495,326 | ...ocoveeeeiireieies | e | e 0 | oo | e 2,495,326 | ..... 2,495,326
ICG North American Private Debt Fund LP. . | New York . | Normal distributions and/or adjustments... | 08/22/2014 |03/31/2018 | .......... 342,246 | oo [ e [ e (1[0 [OOSR 342,246 | ........ 342,246
IDFC Private Equity (Mauritius) Fund 111 . | Mumbai... .| Normal distributions and/or adjustments... | 06/13/2008 | 03/31/2018 | ....... 8,430,794 | ooooveeieriiees | e [ (V1 IO (VR 8,430,794 | ..... 8,430,794
Industri Kapital 2007 Limited Partnership Il.................. London........cceeerevnceniinnnns Normal distributions and/or adjustments... | 05/03/2007 | 03/31/2018 | .......... 577,005 | oo | e [ e (U1 [T ISR 577,005 | ........ 577,005
Industrial Growth Partners IV, L.P. .| San Francisco. . | Normal distributions and/or adjustments... | 05/17/2011 {03/31/2018 | ....... 1,718,856 | .oocvvicvereeeces [ e [ e 0 | | e 1,718,856 | ..... 1,718,856
Kohlberg Investors VIII, L.P......... . | Mount Kisco.... . .| Normal distributions and/or adjustments... | 07/25/2016 |03/31/2018 | .......... 263,637 | ..o [ e | e (U PPN IOV 263,637 | ........ 263,637
Landmark Equity Partners XIV, L.P........cccccovvvvrennee. SimSbury.......coereereninenns .. | Normal distributions and/or adjustments... | 12/19/2008 | 03/31/2018 | .......... 475,298 | oo | s | s (01 [OOSR ISR 475298 | ........ 475,298
Maranon Mezzanine Fund II, L.P Chicago IL.... | Normal distributions and/or adjustments... | 04/30/2013 {03/31/2018 | ....... 1,370,244 | ..o [ [ 0 | eoeeeveeeeieees | 201,370,244 | L. 1,370,244
Meritech Capital Partners IV, L.P..........cccccccveiverrenns Palo Alto........ccccovvverinnane CA.. | Normal distributions and/or adjustments... | 09/29/2010 |03/31/2018 | .......... AT4851 | .o | e [ 0 [ | e 474,851 | L 474,851
Nautic Partners VII, L.P......c.cooveeiiceeecceeieeiae Providence..........cccoeuene. RI... | Normal distributions and/or adjustments... | 10/15/2014 {03/31/2018 | .......... 567,138 | oo [ e [ e 0 | ioeeeeveeiieeiees | 000,567,138 | L 567,138
Oak Hill Capital Partners Il L.P...... Fort Worth... . | Normal distributions and/or adjustments... | 11/02/2007 | 03/31/2018 0 | | e 474,600 | 474,600
Oaktree Opportunities Fund VIII, L.P. Los Angeles . | Normal distributions and/or adjustments... | 12/10/2009 |03/31/2018 0 [ eereveererene | e BT7,976 | e 577,976
OCM Opportunities Fund IV, L.P......... . | Los Angeles . | Normal distributions and/or adjustments... | 12/20/2001 |03/31/2018 0 [ [ o2, 132 | e 2,132
PA Direct Credit Opportunities Fund II, LP . | Darien . | Normal distributions and/or adjustments... | 10/04/2016 |03/31/2018 0 [ covrrveverernenns | 116,935 | L, 116,935
PAI Europe V-1 FCPR........cooorinireeeceeseieinns Paris......coverieieieresins FRA | Normal distributions and/or adjustments... | 08/01/2007 |03/31/2018 0 [ erreerieiens | e 279,941 | 279,941
Partners Group Asia-Pacific 2007, L.P...........c.cccccoes Channel Islands............... GBR| Normal distributions and/or adjustments... | 05/31/2007 | 03/31/2018 0 | oo [ 20 136,529 | i 136,529
Partners Group Secondary 2006, L.P.. Guernsey . | GBR | Normal distributions and/or adjustments... [ 03/10/2006 |03/31/2018 (0 (SO S 1,339,643 | ..... 1,339,643
PIMCO BRAVO Fund, L.P............... Newport Beach... . | Normal distributions and/or adjustments... | 05/24/2011 | 03/31/2018 0 [ | e 206,242 | ....... 206,242
Platinum Equity Capital Partners II, L.P.. Los Angeles . | Normal distributions and/or adjustments... | 08/15/2007 |03/31/2018 0 .3,150
Providence Equity Partners IV L.P... Providence.. . | Normal distributions and/or adjustments... [ 09/22/2000 |03/31/2018 0 1,733
Quantum Energy Partners V, LP Houston . | Normal distributions and/or adjustments... | 09/30/2008 | 03/31/2018 0 27,983 ..27,983
Quantum Energy Partners VI, L.P........... Houston . | Normal distributions and/or adjustments... | 08/07/2014 |03/31/2018 (0] [OOSR 959,098 | ....... 959,008 | ...ovrererierenne [ e [ e e
Quantum Energy Partners VIl Co-Investment Fund,
L.P. Houston.......c.ovvvrvricinns TX.. | Normal distributions and/or adjustments... | 09/01/2017 | 03/31/2018 | ............ 13,608 | .ovoerveeiririenes | ceveereniereninnens | s (0 O SN 13,608 | .......... 13,608 [ .ovvvvvrrererienes | ervernerneissenens | eovernnnnrennnn0 [
Quantum Energy Partners VII, L.P.......... Houston TX.. | Normal distributions and/or adjustments... | 09/01/2017 | 03/31/2018 | .......... 191,001 | .oveveeeeeeeeens | e | e 0 | coeeeeereeeenes | eeveieis 191,001 | ....... 191,001 [ oo [ eeeeeieeieieeen | eveeieeiieeend0 e
Riverstone/Carlyle Global Energy and Power Fund IV,
L.P. New YOrk.......ooeevvevnernnne NY.. | Normal distributions and/or adjustments... | 05/02/2008 |03/31/2018 | .......... 451,639 | oo | e | (V1 PO IOV 451,639 | ........ 451,639 | oo [ | o0 |
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Sequoia Capital U.S. Growth Fund VI, L.P Palo Alto CA.. | Normal distributions and/or adjustments... | 04/03/2014 |03/31/2018 | .......... 318,663 | ... [ e | e (V1 ORI IOV 318,663 | ........ 318,663 [ ..o [ e | e (V1 IR
Southern Cross Latin America Private Equity Fund IV,
L.P. Toronto.....ccvveevereeererans CAN | Normal distributions and/or adjustments... | 05/14/2010 | 03/31/2018 | .........424,905 | .....ccccocovommers | ormrnrernnnnns [ e 0 | ceeeeeeeeeeenes | e 424,905 | ........ 424,905 | .o | e | e (1 O
Southwest Mezzanine Investments II, L.P................... Houston........ccccvieiininne TX.. | Normal distributions and/or adjustments... | 06/22/2005 | 03/31/2018 | ...........82,530 | ..cccovvrrerrvrvrres [ ovrvrrveriviinrens | veeree 0 82,530 | .coveue. 82,530 | o [ [ e (0 N
TCWI/Crescent Mezzanine Partners V, L.P...... Los Angeles .. | CA.. | Normal distributions and/or adjustments... | 12/14/2007 | 03/31/2018 | ..........383,841 | ..ooorirevences o [ v 0 [ oeremeeererene | e 383,841 | L 383,841
The Baring Asia Private Equity Fund VI, L.P.1 Hong Kong.. .| CHN| Normal distributions and/or adjustments... [ 07/25/2014 |03/31/2018 | .........258,310 | ....cccoovmruvnnes | covreriinriinirinnns | s 0 | o [ 20 268,310 | i 258,310
The Resolute FUnd Il, L.P........ooveiiriiieeccine New YOrK......ccovvvvvverercenns NY.. | Normal distributions and/or adjustments... | 05/31/2007 |03/31/2018 | ...........39,085 | .....cccoivriveinns | corerrrrmrerrerinns | coees 0
TowerBrook Investors I, L.P London.... .. | GBR| Normal distributions and/or adjustments... | 03/27/2008 | 03/31/2018 | .......4,684,226 | ......ccccocovommnes | correnrrmrmncinns [ v 0
Trident V, L.P...coiriciine Greenwic .| CT.. | Normal distributions and/or adjustments... | 02/26/2010 | 03/31/2018 | .......... 613,891 | oo [ [ 0 | v | e 613,891 | ... 613,891
Trivest Fund V, L.P................ Coral Gables..........co........ FL... | Normal distributions and/or adjustments... | 09/17/2012 {03/31/2018 | .......... 759,572 | oo | e [ oo (0} [URRTN IST 759,572 | ........ 759,572
Turiya Fund LP . |Hong Kong.. . | CHN| Normal distributions and/or adjustments... | 02/25/2014 | 03/31/2018 | ....... 1,284,015 | oo [ e [ e (0] [T PO 1,284,015 | ..... 1,284,015
Welsh, Carson, Anderson & Stowe XI, L.P.. . | New York... NY.. | Normal distributions and/or adjustments... | 05/29/2008 |03/31/2018 | .......... 342,529 | oo [ [ 0 N 342529 | ........ 342,529
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ...41648,616 | ........89,662 | .......ccoeeee.e.0 | oo (L] [ (V) 89,662 | .................. 0]... 41,738,278 |....41,738,278
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Brighthouse Renewables Holding, LLC...........cccccco...... New YorK......coccoovecvevennee NY.. | Normal distributions and/or adjustments... | 02/05/2010 {03/31/2018 | ....... 1,700,746 | oo e [ e 0 | eooeeeeeeeeeees | e 1,700,746 | ..... 1,700,746 | oo [ e | e (1
Euro Tl Investments LLC................ Hartford CT.. | Normal distributions and/or adjustments... | 12/01/2004 | 03/31/2018 | .......... 201,970 | oo e | e 0 N 201,970 | ........ 201,970 | oo e | el (U [
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. ... ..o | eenees 1,902,716 | oo (| I [ I 0 0 0 0. 1,902,716 | ..... 1,902,716 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
p000433 Crow Family Holdings Realty Partners LP..... [ New YOrK..........ccocoovvvrrenee NY.. | Residual ACHVIY..........ccervrerernrirriririnnns 02/27/1998 |06/28/2016 0 [ e [ | oo 22,084 | oo | 022,084 | 22,084 | ..o
p000561 Carlton Arms Of Bradenton LLP.............c..... Bradenton............cooceeuuen. FL...| FLF Holdings 10/31/2003 | 03/08/2018 | ....ocveuvvrevrerrne | el 2,114,534) | i [ v | e (2,114,534) | oo | e (2,114,534) | ....42,301,377 44415911 | ... 1,183,453
p000624 LBA Realty Fund, IIl - 14000..... Irvine CA.. | Normal distributions and/or adjustments... | 10/31/2006 | 03/31/2018 (V1 OO (PSRN 165,837 | ........ 165,837 | oo [ evveieeineiens | e (11
p000652 Blackstone Real Estate Partners, VI L.P....... New YOrK......ocovrveveeicenes NY.. | Normal distributions and/or adjustments... | 06/27/2007 |03/31/2018 (1[0 (ORISR 124713 | ... 124,713 | e e | v (1
p000790 Blackstone Real Estate Partners VI LP (GLIC
ROFR) NeW YOrK......ocoevvrvrennns NY.. | Normal distributions and/or adjustments... | 06/30/2010 |03/31/2018 (01 OO (SR 204,436 | ........ 204,436 [ ..oovvevvriniinns | e | e (1
p000904 Carlyle Europe RE Prtnrs Il - 14000............. Washington..........c.ccoueneae DC.. | Normal distributions and/or adjustments... | 10/09/2007 | 03/31/2018 0 N 444,010 | ....... 444,010 [ oo | | e (] I
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........ccccoiiininnssssnsenes | e 998,996 [ 0(2,114,534) | oo |0 | 0] ...(2,114,534) | ..cocovvrrirnnnnnd 0]... (1,175,538) | ....43,262,457 ...44,437,995 |...44,437,995 | ... 1,183,453
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p000861 Entity 94330 Brighthouse Connecticut
Properties Ventures LLC Wilmington........c.ccovvvveene DE.. | Normal distributions and/or adjustments... | 04/16/2007 |03/31/2018 | .....13,652,314 | ......ccccovrvrrvens | corerrmrvrrvivenns [ e 0 [ oo [ e 13,652,314 |....19,860,324 |......ccoovvvvrerne | e 6,208,010 | ..... 6,208,010 | .cocvvvvrrriereiinne
p001128 ML 1065 Hotel, LLC (DE)........rvvvreerererrrnnes Atlanta .| GA.. | Normal distributions and/or adjustments... | 06/22/2015 | 03/31/2018 | .......... 386,046 (V1 ORI IOV 386,046 | ........ 386,046
p001149 MetLife Core Property Fund, LP - MLUS....... Morristown.. NJ.. | Normal distributions and/or adjustments... | 11/01/2013 | 03/31/2018 4,125,084 0 .. 4,125,084 | ..... 4,125,084
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated......... ..o ....18,163,444 0 0 0]... 18,163,444 |....24,371,454
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
p000952 Mortgage Fund IVc, LP. . ICoraI Gables . |FL... | Normal distributions and/or adjustments... | 12/12/2012 | 03/31/2018 0 .. .180,218 ..
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated..............oiririoieiiisisecs s . . 0. 0 0 0 180,218 0 0 0 0
4499999. Subtotal - Unaffiliated .....44,322,600 | ....(2,024,872) | ..o |0 s 0 ]...(2,024,872) | ..coovvrirnnnand 0 ... 42,297,728 | ....86,700,948 ....44,437,995 |....44,403,221
4599999. Subtotal - Affiliated .....20,066,160 | ... .0 0 0 0]... 20,066,160 |....26,274,170 | ..ccoovvnenenn0 | ool 6,208,010 | ..... 6,208,010
4699999. Totals ....64,388,760 | ....(2,024,872) | ....ovvveieen0 | cviiiiirn0 | 0]...(2,024,872) | ....cocoevnuvn 0]... 62,363,888 |..112,975,118 ....50,646,005 |....50,611,231
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NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. t
233244  AH 5 |US DEPT OF TRANSPORTATION 5.594% 12/07. .. | 03/06/2018........ Interest Capitalization... 4 4 |
38378P  E7 9 | GOVERNMENT NATIONAL MORTGAGE A 3.000%.. .. | 03/01/2018. Interest Capitalizatio 93,470 93,470
38379E  2J 0 | GOVERNMENT NATIONAL MORTGAGE A 3.000%.. .| 03/01/2018........ Interest Capitalization... 40,611 40,611
38379)  NL 1 |GOVERNMENT NATIONAL MORTGAGE A 2.500%.. .. | 02/01/2018........ Interest Capitalization... 19,484 19,484
38379M  AB 0 | GOVERNMENT NATIONAL MORTGAGE A 3.500%.. .. | 03/01/2018. Interest Capitalizatio 97,475 97,475
38379W D9 0 | GOVERNMENT NATIONAL MORTGAGE A 3.000%.. .. | 03/01/2018........ Interest Capitalization... 11,944 11,944 |........
38379W  HL 9 | GOVERNMENT NATIONAL MORTGAGE A 3.500%.. .. | 03/01/2018........ Interest Capitalization... 26,484 26,484 |........
38379Y  AX 6 | GOVERNMENT NATIONAL MORTGAGE A 3.500%.. . .1 03/01/2018........ Interest Capitalization... 94,003 94,003 |........
38380B EV 3 | GOVERNMENT NATIONAL MORTGAGE A 3.000%........corvemrerererireernrirenrerenieinenns | e 03/01/2018........ Interest Capitalization............. 46,359 46,359 |.......
91203* 9S 5 |FHAPROJECT LOAN 7.620% 04/07/25 .. | 03/21/2018........ DIRECT ...t 37,656 |........
912828  3Q 1 |UNITED STATES TREASURY 2.000% 01/15/21 .| 02/02/2018........ WELLS FARGO & CO 74,285,306 | ...oooovvrriierrieis 75,000,000 | ......... 87,017
912828  3W 8 |UNITED STATES TREASURY  2.750% 02/15/28.........ooooevevreernineirerneireesiserseisnens | covrerenieennes 03/22/2018........ UBS SECURITIES LLC.......vveviriericieeirereiseierienieeenas 19,852,392 | oo 20,000,000 | ......... 54,696
912828  3Y 4 |UNITED STATES TREASURY 2.250% 02/29/20.... .. | 03/19/2018........ Citibank........ 99,906,450 100,000,000 122,283
912828 4B 3 |UNITED STATES TREASURY 2.375% 03/15/21.... .1 03/19/2018........ HSBC SECURITIES........coiiiiiieiieiieieeieeseesiseisesenienaes 24,946,339 25,000,000 .
912828 N3 0 |UNITED STATES TREASURY  2.125% 12/31/22....c.ccmiiiiiiiririniniiniinissisnssrsnisnens | consesninsines 01/18/2018........ VIOUS. .ttt | Hinnbeeentsen ettt | ehsnesenb ettt 247,348,157 | oo 250,000,000 | oo s 184,910 |1
0599999, Total - BONMS = U.S. GOVEIMMENL........uuuiiiuiiieiieeiteieetessiisssissesssese s sssses st ss b6 a1 oees ke E 0 E 08 e E LR E L8 £ E L E L £ L E LR E L E £ EE LR L E 0L oL L0 kb seh b eeeb ek bbbt ettt et | eitssnnissenb st e 466,768,478 | ..o 470,467,490 | .oovvviviinnnas 456,973 XXX
Bonds - All Other Government
000000 00 O |RUSSIAN FEDERATION 4.375% 03/21/29......ccotuimiineirirniiisinniersisssiessssisseenssnnes D 03/16/2018........ VTB CAPITAL PLC......cooiiiiiiiiieinnieierieiesssississsssssssessessssssene 3,914,520 | .ocovis 4,000,000 |........ 2FE
03846 W3 0 |EGYPT ARAB REPUBLIC OF 5.577% 02/21/23... .|D.... 02/13/2018........ MORGAN STANLEY & CO.. 1,600,000 | oo 1,600,000 |........ AFE
03846 W4 8 |EGYPT ARAB REPUBLIC OF 6.588% 02/21/28... .|D.... 02/13/2018........ MORGAN STANLEY & CO.. 2,400,000 | ..o 2,400,000 |........ 4FE
46513Y  JH 2 |ISRAEL STATE OF 3.250% 01/17/28.........convrumireriiriieinriissiiseriesiesessseissieeninens | DI 01/10/2018........ CITIGROUP GLOBAL MARKETS INC/ 3ATT,312 | e 3,200,000 |........ 1FE
836205 AU 8 |SOUTH AFRICA REPUBLIC OF 4.300% 10/12/ 03/06/2018........ MORGAN STANLEY & CO.....oovrrireirirernrneiesisereeisnirenes 2,459,210 | .o 2,600,000
836205 AX 2 |SOUTH AFRICA REPUBLIC OF 5.650% 09/27/ .{D.... 03/06/2018........ NOMURA INTERNATIONAL PLC......ovriiiiriiiinriseirerississsesisesssssesesssseessnsenes 1,983,400 | ..o 2,000,000
X5424X  BP 2 |RUSSIAN FEDERATION 5.250% 06/23/47........ooovieimirirnisiisnisersesssesenississsenesenees | DI 03/16/2018........ VTB CAPITAL PLC......ooiiiiiiieisi e 2,599,779 | oo 2,600,000
1099999.  Total - BONAS = All Oter GOVEIMMENL. .. ...t ceitittisersstters st eeeisste st s st ems s eesseEeee foeeseeE o8 eEEeEE 1888848 L8881 £ L £E 848818 £EE 4L 8 E 1L E 0848 E b AL £E L E 1L E 8L b1 Ef bbb bbbt binbanisa 18,134,221 | oo 18,400,000 | ..ovovenninnne 129,244 S S
Bonds - U.S. Political Subdivisions of States
010878 AU 0 |ALAMEDA CNTY CA  3.383% 08/01/28.........ccovvurrririreiineirernrineeerinsrsesssienssisseens. | coveeesinsines 03/16/2018........ BANK OF AMERICA NA.....cooocvinriernicineinne 1,940,000 | oo 1,940,000 | ........ 1FE
010878 AV 8 | ALAMEDA CNTY CA 3.533% 08/01/29... .. | 03/16/2018........ BANK OF AMERICA N.A. 2,000,000 | ..o 2,000,000 {........ 1FE
010878 AW 6 | ALAMEDA CNTY CA 3.633% 08/01/30... .| 03/16/2018........ BANK OF AMERICA N.A. 2,000,000 | ..o 2,000,000 |........ 1FE
167486 ZZ 5 |CHICAGO CITY OF 7.045% 01/01/29.....c0iiiiiiriiirinissiiisrississsssissisnsssisenssssssnssnssssns | onssessseenes 01/03/2018........ RBC DOMINION SECURITIES INC 1,098,320 ..1,000,000
2499999. Total - Bonds - U.S. Political Subdivisions of States. ... 7,038,320 ..6,940,000
Bonds - U.S. Special R e and Special A
3128MJ 3K 4 |FEDERAL HOME LOAN MORTGAGE COR 4.000%.. .. | 02/12/2018........ MIZUHO SECURITIES USA INC 3,962,682 | ..o 3,862,645
3128MJ 3T 5 |FEDERAL HOME LOAN MORTGAGE COR 4.000%.. .. | 03/28/2018. MORGAN STANLEY & CO.. 4,622,168 ..4,500,000
3128MJ X3 9 |FEDERAL HOME LOAN MORTGAGE COR 3.000%.. .. | 01/23/2018........ JP MORGAN SECURITIES LTD LDN.... 54,242,943 ...54,931,218
3132L7 FD 6 |FEDERAL HOME LOAN MORTGAGE COR 3.000%.. .. | 01/22/2018........ BANK OF AMERICA N.A. 4,831,025 4,889,082
3132QV  JT 9 |FEDERAL HOME LOAN MORTGAGE COR 3.500%.. .. | 01/23/2018. BANK OF AMERICA N.A. 50,014,361 49,086,323
3132XV EY 5 |FEDERAL HOME LOAN MORTGAGE COR 3.500%.. .. | 01/02/2018........ NOMURA SECURITIES INTERNATION 2,981,545 | .o 2,895,363
31335A YT 9 |FEDERAL HOME LOAN MORTGAGE COR 3.000%.. .. | 01/30/2018........ CITIGROUP GLOBAL MARKETS INC/ 42,659,015 ....43,322,962
31335B M6 0 |FEDERAL HOME LOAN MORTGAGE COR 3.500%.. .1 01/30/2018........ BANK OF AMERICA N.A.....coovivriiiiriicininns 39,306,067 ....38,838,788
3136A4  LJ 6 | FANNIE MAE FNMA_12-19 3.500% 01/01/42.........coovvirirmriniirerniiierserenesssernns | e 03/01/2018........ Interest Capitalization............. 21,519 21,519
3136A7  CL 4 |FANNIE MAE FNMA_12-68 3.500% 07/01/42. .. | 03/01/2018........ Interest Capitalization... 69,888 69,888
3136AB YU 1 |FANNIE MAE FNMA_13-1 3.000% 02/01/43... .1 03/01/2018........ Interest Capitalization... 71,320 71,320
3136AD  S3 4 |FANNIE MAE FNMA_13-41 3.500% 05/01/43........ccovvmrrrreririrneiniireresiseieninsieseenes | coneeeninennes 03/01/2018........ Interest Capitalization............. 205,131 | oo 205,131
3136AL D6 5 | FANNIE MAE FNMA_14 3.000% 12/01/44 .. | 03/01/2018........ Interest Capitalization... 24,212 24212
3136AQ  KE 9 | FANNIE MAE FNMA_15-83 3.500% 11/01/45. .| 03/01/2018........ Interest Capitalization... 178,024 | oo 178,024
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3136AR 6T 0 |FANNIE MAE FNMA_16-33 3.000% 0B/01/46.........covvorirreerirerreineirernniseirernsineenes | coneereninennns 03/01/2018........ Interest Capitalization............. 17,653 17,653
3136AR  E2 0 |FANNIE MAE FNMA_16-18 3.000% 04/01/46.... .| 03/01/2018........ Interest Capitalization... 39,780 39,780
3136AS  XB 7 |FANNIE MAE FNMA_16-43 3.000% 07/01/46. .. | 03/01/2018. Interest Capitalizatio 37,859 37,859
3136AT  FN 9 | FANNIE MAE FNMA_16-54 3.000% 08/01/46.... .| 01/01/2018........ Interest Capitalization... 20,113 20,113
3136AT  PS 7 | FANNIE MAE FNMA_16-59 3.250% 09/01/46.... .| 03/01/2018........ Interest Capitalization... 93,580 93,580
3136AY EW 9 |FANNIE MAE FNMA_17-83 3.000% 10/01/47. .. | 03/01/2018. Interest Capitalizatio 7,575 1,575
3137A3  4X 4 |FREDDIE MAC FHLMC_3763 4.000% 11/01/40. .. | 03/01/2018........ Interest Capitalization... 139,872 | oo 139,872
3137AJ  PJ 7 |FREDDIE MAC FHLMC_3972 4.000% 12/01/41. .. | 03/01/2018........ Interest Capitalization... 72,485 72,485
3137AL  XC 8 |FREDDIE MAC FHLMC_3996 3.500% 02/01/42. . I .. | 03/01/2018........ Interest Capitalization... 117,380 | oo 117,380
3137AR M2 9 |FREDDIE MAC FHLMC_4057 3.500% 06/01/42. . [ 03/01/2018........ Interest Capitalization............. 185,800 | .voovvvvererirerieirieeeieis 185,800
3137BF BH 3 |FREDDIE MAC FHLMC_4413G 3.000% 11/01/4.... .. | 03/01/2018........ Interest Capitalization... 44119 44119
3137BF YN 5 |FEDERAL HOME LOAN MORTGAGE COR 3.000%.. I ..| 03/01/2018........ Interest Capitalization... 41,028 41,028
3137BG  GR 4 |FEDERAL HOME LOAN MORTGAGE COR  3.500%........ccvurmrerererererrmeerencerenierennnns | oereresenenenes 03/01/2018........ Interest Capitalization............. 101,832 | oo 101,832
3137BG LE 7 |FREDDIE MAC FHLMC_4435 3.500% 02/01/45. . . .. | 03/01/2018........ Interest Capitalization... 18,354 18,354
3137BG  LJ 6 |FREDDIE MAC FHR_4438 3.000% 02/01/45.... SR .. | 03/01/2018........ Interest Capitalization... 40,926 40,926
3137BH  C4 7 |FEDERAL HOME LOAN MORTGAGE COR  3.500%........ccrevererumiiirerinrereirernnieenenes | coneerenenennes 03/01/2018........ Interest Capitalization............. 53,892 53,892
3137BM  2Z 8 |FREDDIE MAC FHLMC_4526 3.500% 11/01/45. ..| 03/01/2018........ Interest Capitalization... 76,311 76,311
3137BM  CT 1 |FREDDIE MAC FHLMC_4541 3.500% 12/01/45. .1 03/01/2018........ Interest Capitalization... 30,510 30,510
3137BM  T7 1 |FREDDIE MAC FHLMC_4548 3.500% 01/01/46. 03/01/2018........ Interest Capitalization............. 166,126 | ..o 166,126
3137BM TN 6 |FREDDIE MAC FHLMC_4548 3.500% 01/01/46. .| 03/01/2018........ Interest Capitalization... 48,804 48,804
3137BP 6P 9 |FREDDIE MAC FHLMC_4573 3.000% 04/01/46. . I .. | 03/01/2018........ Interest Capitalization... 87,555 87,555
3137BQ  6W 2 |FREDDIE MAC FHLMC_4590 3.500% 06/01/46. . o [ 03/01/2018........ Interest Capitalization............. 98,289 98,289
3137BQ MG 9 |FREDDIE MAC FHLMC_4594 3.000% 06/01/46. . I .| 03/01/2018........ Interest Capitalization... 14,927 14,927
3137BQ  PF 8 [STRUVS-1796 3.000% 03/18/45.........cooivrerirrinerrieisneieiessssisesssssssssssessssssesensnes .. | 03/01/2018........ Interest Capitalization... 24,999 24,999
3137BR  WC 5 |FREDDIE MAC FHLMC_16-4614 3.000% 09/01. . e [ 03/01/2018........ Interest Capitalization............. 27,869 27,869
3137BS CC 5 |FREDDIE MAC FHLMC_4619 3.000% 10/01/46. . I .. | 03/01/2018........ Interest Capitalization............. 26,385 26,385
3137F3 Q3 1 |FREDDIE MAC FHLMC_4764D 4.000% 06/01/4..........ccvomrrierireririniirineiensrierirenes .| 03/12/2018........ WELLS FARGO & CO 3,080,391 | .o 3,000,000
3137F4  CV 2 |FREDDIC MAC FHLMC_4T73......coieiiiieniciesiseiesissiess st 03/13/2018........ RBC DOMINION SECURITIES INC.......c.cooviiirimiieririrereinrirererineens 3,086,719 | ..o 3,000,000
3137FB BX 3 |FHLMC MULTIFAMILY STRUCTURED P 3.244%.. .. | 01/23/2018........ Various. . 9,352,986 | ..o 9,197,000
3137FC JK 1 |FHLMC MULTIFAMILY STRUCTURED P 3.303%.. .. | 01/23/2018........ AMHERST PIERPONT SECURITIES LL. 7,661,133 | oo 7,500,000
3137FE BQ 2 |FHLMC MULTIFAMILY STRUCTURED P 3.444%.. .. | 01/242018........ Various 29,373,478 | oo 28,500,000
3137FE D9 8 |FREDDIE MAC FHLMC_4769 4.000% 10/01/45. .. | 03/12/2018. NOMURA SECURITIES INTERNATION 3,088,125 .......3,000,000
3137FE TN 0 | FHLMC MULTIFAMILY STRUCTURED P 3.350%.. .. | 02/22/2018........ CREDIT SUISSE SECURITIES USA L.... . 49,437,630 | ..o 49,500,000
3137GA MD 6 |FREDDIE MAC FHLMC3736 4.000% 10/01/40. e ————————— .. | 03/01/2018........ Interest Capitalization............. 512,381 512,381
3140FR  H5 7 |FEDERAL NATIONAL MORTGAGE ASSO 3.000% .. | 02/12/2018. JP MORGAN SECURITIES LTD LDN.... . . 16,464,359 16,989,303
3140H1  WH 9 | FEDERAL NATIONAL MORTGAGE ASSO 3.500% .. | 03/15/2018........ BNP PARIBAS.............. . 11,002,149 ....11,000,000
3140H6 N8 8 | FEDERAL NATIONAL MORTGAGE ASSO 4.000% .. | 02/26/2018........ GOLDMAN SACHS & COMPANY. 14,339,453 ....13,979,588
3140J7  S4 8 |FEDERAL NATIONAL MORTGAGE ASSO 3.500% .. | 01/23/2018. BANK OF AMERICA N.A. . . 49,677,115 | . 48,740,386
3140Q7 HT 7 |FEDERAL NATIONAL MORTGAGE ASSO 4.000% .. | 01/02/2018........ JP MORGAN SECURITIES LTD LDN.... . 2,977,597 | oo 2,843,423
3140Q7 WS 2 |FEDERAL NATIONAL MORTGAGE ASSO 3.500% .. | 01/02/2018........ JP MORGAN SECURITIES LTD LDN.... . 2,959,490 | .ooiiiree e 2,875,036
31418C  S4 7 |FEDERAL NATIONAL MORTGAGE ASSO 3.500% .1 01/02/2018........ MORGAN STANLEY & CO....ooouvvirireieieiriseiesiereessienes 2,964,945 | ..o 2,889,656
31418C S5 4 |FEDERAL NATIONAL MORTGAGE ASSO 4.000% 02/20/2018........ CREDIT SUISSE SECURITIES USA L.......ccccvvrenee. 3,938,258 | ... 3,843,961
31418C U8 5 |FEDERAL NATIONAL MORTGAGE ASSO 4.000% .. | 02/12/2018........ CREDIT SUISSE SECURITIES USA L 3,936,809 | ..o 3,837,864
31418C  UB 8 | FEDERAL NATIONAL MORTGAGE ASSO 4.000% e .. | 02/20/2018........ GOLDMAN SACHS & COMPANY. 3,964,465 | ..o 3,869,245
31418C  WC 4 |FEDERAL NATIONAL MORTGAGE ASSO 3.000% [ [P 03/20/2018........ JP MORGAN SECURITIES LTD LDN.... . 2,606,500 | ... 2,600,000
837151 AA 7 | SOUTH CAROLINA PUBLIC SERVICE 6.454% O, s | e 02/14/2018........ VaMIOUS.....veieiiiieiiti s 8,086,420 | ..o 6,000,000
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837151 NP 0 | SOUTH CAROLINA PUBLIC SERVICE 4.770% 1 e | e 02/14/2018........ WELLS FARGO & CO. 2,121,200 | oo 2,000,000
837151 RW 1 | SOUTH CAROLINA PUBLIC SERVICE 2.388% 1 ettt | e 01/23/2018........ CITIGROUP GLOBAL MARKETS INC/ 2,059,363 | .o 2,185,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments...........ccocooveenee. .437,514,889 .432,393,341 685,362
Bonds - Industrial and Miscell:
000000 00 O |AIR CANADA 10/06/23 A 02/28/2018........ Tax Free Exchange.........cccocvvvviveineirerininninns 6,007,444 | ..o 5,985,000 3FE.
000000 00 O |AMC ENTERTAINMENT HOLDINGS INC. .. | 03/20/2018. CITIGROUP GLOBAL MARKETS INC/ 2,070,877 cernn2,068,292 . 3FE
000000 00 O |AVOLON TLB BORROWER 1 LUXEMBOU Term B-2... .. | 01/05/2018........ GOLDMAN SACHS & COMPANY.........ccccrvvrrvnnr 997,494 | ..o 997,494 | ........ 3FE
000000 00 O |BERRY GLOBALINC 10/01/22.... .1 03/12/2018........ Tax Free Exchange.. 2,770,719 | oo 2,765,534 | ... 3FE
000000 00 0 |BRIGHT BIDCO BV 06/30/24 . . | 02/01/2018........ Tax Free Exchange.. . 998,109 | ..o 995,000 |........ 4FE,
000000 00 O |CALPINE CORP Q1715123 | e 02/07/2018........ Tax Free Exchange.........cccocvvvviveeincirericinninns 5,735,753 | oo 5,735,753 |........ 3FE.
000000 00 O |CALPINE CORP O1/1B/24.....coo st .. | 02/01/2018........ Tax Free Exchange.. 1,999,192 1,989,796 |........ 3FE.
000000 00 0 |CANYON VALOR COMPANIES INC 06/1 .. | 03/08/2018........ Tax Free Exchange.. . 4,014,938 ..3,990,000 |........ 4FE
000000 00 0 |CBSRADIOINC TANTI24....cooee e | coreeenieennes 01/02/2018........ Tax Free Exchange.........cccocvevvvvceerrerernnines 1,001,875 | oo 1,000,000 |........ 3FE.
000000 00 O |CLARK EQUIPMENT COMPANY 05/18/2 .. | 03/21/2018........ Tax Free Exchange 1,838,597 .1,836,301 |........ 3FE.
000000 00 O |CRESTWOOD HOLDINGS LLC TL +L750.......cccueverierierniireieierissiesiseiseseneennnis .. 1 03/07/2018........ MORGAN STANLEY & CO.. 1,617,000 ..1,650,000 |........ AFE,
000000 00 O |CYAN BLUE HOLDCO 3 LTD TL +L350......cccceereererrereririririniiiinens [CRT 03/21/2018........ BARCLAYS CAPITAL INC 2,015,000 | ..o 2,000,000 |........ 4FE,
000000 00 O |DASEKE INC TL +L500 02/27124 .. [ 12/0172017........ CREDIT SUISSE SECURITIES USA L (995,000) SN (1,000,000 | ........ 4z
000000 00 O |DAYTON POWER AND LIGHT CO 08/24.....ooieieirieeeie e ..| 01/08/2018........ Tax Free Exchange. . 3,972,376 | ..o 3,960,000 |........ 2FE.
000000 00 O |DELL INTERNATIONAL LLC/EMC COR TL L+200.........oumrrrerernnrersnsrirerssissirennns | covreensnnines 12/29/2017........ Tax Free Exchange.........ccocvcvivicnininicrncins 8,186,768 | ... 8,179,954 |........ 2Z
000000 00 O | GARDA WORLD SECURITY CORP 05/26. A 03/01/2018........ Tax Free Exchange. 1,708,580 1,700,079 |........ AFE
000000 00 O |GATEWAY CASINOS AND ENTERTAINM TL +L300 e A 03/23/2018........ MORGAN STANLEY & CO.. 4,993,750 ..5,000,000 |........ 3FE.
000000 00 O |INCEPTION MERGER SUB INC TL L+300..........ccmiieiiieririeiinirieeiiessineeseninnennees | ceeseresesienns 02/12/2018........ Tax Free Exchange.........cccccovvviiviniineicninnines 4,978,691 | oo 4,962,563 |........ 3FE.
000000 00 O |INEOS US FINANCE LLC TL +L200 0 .| 01/11/2018........ BARCLAYS CAPITAL INC 1,002,500 ..1,000,000 |........ 3FE
000000 00 O |IRBHOLDING CORP TL +L325 02105, s .. | 02/09/2018........ BARCLAYS CAPITAL INC 1,995,000 ..2,000,000 |........ 4FE
000000 00 O |IVORY MERGER SUB INC TL +L350 0 03/21/2018........ CITIGROUP GLOBAL MARKETS INC/ 995,000 | oo 1,000,000 |........ 4FE
000000 00 O |KRATON POLYMERS LLC 03/08/25 .. | 03/08/2018........ Tax Free EXchange.........cccoeveemivvcierirerciniins 1,138,565 1,134,594 | ... 3FE.
000000 00 O |LAMAR MEDIA CORP. TL +L175 031 .| 03/21/2018........ JP MORGAN SECURITIES LTD LDN.... . 4,993,750 ..5,000,000 |........ 2Z
000000 00 O |LIGHTSTONE HOLDCO LLC 01/30/24 02/28/2018........ Tax Free Exchange.........cccocvvvmincrerirerierniin 3,907,794 | oo 3,888,352 |........ 3FE.
000000 00 O |LUCID ENERGY GROUP Il BORROWER TL +L300.... .. | 02/22/2018........ JEFFERIES & COMPANY INC 1,990,000 ..2,000,000 |........ 3FE
000000 00 O |MACDONALD DETTWILER&ASSOCIATES TL +L275. .. | 03/15/2018........ RBC DOMINION SECURITIES INC.......c.coovieerimiererirereieeirerenineen 1,006,250 ..1,000,000 |........ 3FE.
000000 00 0 |MEREDITH CORPORATION TL +L300 0 .. 1 03/23/2018........ Various 2,502,500 | ..o 2,500,000 3FE
000000 00 0 |OCIBEAUMONT LLC TL +L425 03/13.... .. | 03/23/2018. BANK OF AMERICA N.A. 1,997,500 ..2,000,000 . 4z
000000 00 O |OMNOVA SOLUTIONS INC. 08/26/23 .. | 03/13/2018........ Tax Free Exchange. 1,096,539 1,089,728 |........ 4FE,
000000 00 0 |POST HOLDINGS INC 05/24/24 .. | 03/15/2018........ Tax Free Exchange.. 2,996,405 | ..o 2,995,000 |........ 3FE
000000 00 0 |PQCORP 02/08/25 . | 02/08/2018. Tax Free Exchange.. 1,974,951 ..1,965,125 4FE,
000000 00 0 |REFRESCO GROUP BV TL +L275 09/2 02/13/2018........ Various . 1,995,000 ..2,000,000 3FE
000000 00 O |SABLE INTERNATIONAL FINANCE LT TL +L325 . | 02/14/2018........ JP MORGAN SECURITIES LTD LDN.... . 5,543,063 | ..o 5,550,000 3FE.
000000 00 O |SCIENCE APPLICATIONS INTERNATI.... .. | 02/07/2018. Tax Free Exchange.. 1,004,375 ..1,000,000 . 3FE.
000000 00 O |Scintfic Gms Int TL +L325 08/14 .. | 02/14/2018........ Tax Free Exchange.. 2,507,259 | .ovovvieieieeeenenn 2,493,750 |........ 4FE
000000 00 O |TESSERAINC 12/01/23 .. | 02/15/2018........ Various. 3,897,748 | oo 3,887,888 |........ 3FE
000000 00 O |TEXAS COMPETITIVE ELECTRIC HOL............ .. | 01/23/2018........ Tax Free Exchange . 8,136,230 | .o 8,089,715 |........ 4FE
000000 00 O |TEXAS COMPETITIVE ELECTRIC HOL............ 01/23/2018........ Tax Free Exchange.........cccocvvvveveinnrericinninas 1,414,682 | oo 1,406,593 |........ 5FE.
000000 00 O |TRICO PRODUCTS CORP TL +L550 02 .1 02/13/2018........ GOLDMAN SACHS & COMPANY. 2,450,000 | ..o 2,500,000 |........ 4FE,
000000 00 O |TRONOX PIGMENTS HOLLAND BV TL +L300 . | 03/16/2018........ Various . 3,022,500 | ..o 3,000,000 |........ 3FE
000000 00 O |US ANESTHESIA PARTNERS INC TL #L300.........ccevrrereriirrerenirerenineeerenesceesinnnne | coveereninennes 02/07/2018........ VAOUS....covvereeiete e 2,987,500 | ..o 2,990,000 |........ 4FE,
000000 00 O |VISTRA OPERATIONS COMPANY LLC Lo | s 02/20/2018........ Tax Free Exchange.........ccccoevivienininicrccins 993,713 | 1o 990,000 |........ 3FE.
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000000 00 O |WG PARTNERS 11/15/23. D... 02/28/2018 Tax Free Exchange..... 4,146,996 | . 4,146,996 |........ 2z
00037B  AF 9 |ABB FINANCE USAINC 3.800% 04/03/28............... 03/26/2018........ CREDIT SUISSE SECURITIES USA L.... 8,000,000 | ..o 8,000,000 |........ 1FE
00183F  AA 3 |ANNO 2017 JOINT HOLDING UK LIM  3.263%.......cocvverereririrererirerneiseieriseineerenenns . 03/29/2018........ DIRECT. 1,106,111 ..1,106,111 | ........ 2FE.
002824  BF 6 |Abbott Laboratories 3.750% 11/30/26... .| 03/28/2018........ Various 20,532,978 | . ...20,210,000 2FE e
01626P  AH 9 |ALIMENTATION COUCHE-TARD INC 3.550% 07 .1 02/12/2018........ Various. 17,201,744 | oo 17,570,000 2FE....
02005N  BA 7 |ALLY FINANCIAL INC 4.625% 03/30/25. .| 03/26/2018........ Various. 5,399,050 | oo 5,400,000 3FE....
02155F  AC 9 |ALTICE USFIN I CORP 5.500% 05/15/26.........cormrrrermrrieererinsisernsieissssiessssisenens | oosveessneenes 03/26/2018........ CREDIT AGRICOLE - LONDON 974,800 | ..o 1,000,000 3FE
02315Q AA 6 |AMBAC LSNILLC 6.695% 02/12/23 02/12/2018........ DIRECT. 49,117 | ... 2z .
02406P AR 1 | AMERICAN AXLE & MANUFACTURING 6.250% O..........cccvvvnee 02/02/2018........ Tax Free Exchange. 4,000,000 | oo 4,000,000 [ oo 84,027 |4FE......ccovviivin
026874 DK 0 | AMERICAN INTERNATIONAL GROUP | 4.200% .1 03/19/2018........ BANK OF AMERICAN.A........ccoovvrnnee 3,566,646 | ... 3,580,000 |........ 2FE
03349M  AA 3 |ANDEAVOR 3.800% 04/01/28 .1 01/17/2018........ CREDIT SUISSE SECURITIES USA L 5,010,950 | ...oorevrrrierieees 5,000,000 | coooverreierirerirereeeee e 14,778 | 2FE.....oiovivicrenn
03349M  AD 7 | ANDEAVOR  5.125% 12/15/26........cooerviiriiririeieneisiinesiesississssisssesessesesssessssensnes | avesnssssssenns 01/17/2018........ Tax Free Exchange.........ccccocvevivivecniicnineins 1,660,706 | ..o 1,500,000 | ..ooovoieiiand 6,833 |2FE......ccccviviiirne
034863 AT 7 |ANGLO AMERICAN CAPITAL PLC 4.000% 09/1 s C... 02/15/2018........ CREDIT SUISSE SECURITIES USA L 1,931,860 .2,000,000 | ........... 35,333 | 2FE
034863 AU 4 | ANGLO AMERICAN CAPITAL PLC 4.500% 03/1 e C... 03/13/2018........ MORGAN STANLEY & CO 4,977,300 | . .5,000,000 |........ 2FE.
035240 AL 4 | ANHEUSER-BUSCH INBEV WORLDWIDE 4.000%.... . 03/20/2018........ DEUTSCHE BANK SECURITIES INC 3,968,640 | ..o 4,000,000 |........ 1FE
036752 AB 9 |ANTHEMINC 3.650% 12/01/27 .1 01/23/2018........ CREDIT SUISSE SECURITIES USA L.... . 10,019,100 | weovovvecrrrierereeeries 10,000,000 | oooerrerrrririrernrineererinieen 64,889 | 2FE......cccviviine
03939C  AA 1 |ARCH CAPITAL FINANCE LLC 4.011% 12/15!.... .| 03/14/2018, MORGAN STANLEY & CO.....coouuririmriierierireissiissrierienes 4,919,870 4,880,000
03939C  AB 9 |ARCH CAPITAL FINANCE LLC 5.031% 12/15/ .| 02/22/2018........ | STIFEL NICOLAUS 1,506,353 | . .1,380,000
04016V AA 3 |ARES CLO LTD ARES_18-47A 2.642% 04/15/.... 03/13/2018........ GOLDMAN SACHS & COMPANY........ccccvuvinns 5,000,000 | oo 5,000,000
05329W AN 2 | AUTONATION INC 3.500% 11/15/24 02/07/2018........ STIFEL NICOLAUS 4,883,000 .5,000,000
05578A  AJ 7 |BPCE SA 3.250% 01/11/28 01/08/2018........ JP MORGAN SECURITIES LTD LDN...... . 1,483,815 | . .1,500,000 |........ 1FE
056057 AA 0 |BXTRUST BX_18-BIOA 2.448% 03/15/37................ 03/02/2018 CITIGROUP GLOBAL MARKETS INC/ 8,944,601 | ..o 9,000,000 |........ 1FE
056162 AN 0 |BABSON CLO LTD BABSN_15-IA 2.718% 01/2 02/07/2018........ | J> MORGAN SECURITIES LTD LDN...... . 4,000,000 14,000,000 1FE
056162  AQ 3 |BABSON CLO LTD BABSN_15-IA 3.128% 01/2 02/07/2018........ JP MORGAN SECURITIES LTD LDN...... . 7,000,000 | . .7,000,000 |........ 1FE
056752 AL 2 |BAIDUINC 4.375% 03/29/28.........occovmiiieireinineireeinieieeie e sssssseenes C... 03/22/2018........ GOLDMAN SACHS & COMPANY... 6,463,080 | ... 6,500,000 |........ 1FE
05723K  AE 0 | BAKER HUGHES INCORPORATED 3.337% 12/15.. 01/31/2018........ Tax Free Exchange. 5,000,000 | ..ocoorevrreieriees 5,000,000 | ........... 23,174 |1FE
06051G  GZ 6 |BANK OF AMERICA CORP 3.366% 01/23/26.. .| 01/18/2018, BANK OF AMERICA N.A . 12,000,000 | .ovovvvriniernries 12,000,000 |........ 1FE
06051G  HA 0 |BANK OF AMERICA CORP 3.946% 01/23/49.. .1 01/18/2018........ | BANK OF AMERICA N.A 5,000,000 .5,000,000 1FE
065404 AW 5 |BANK_18-BN10 2.624% 02/01/61 .1 01/26/2018........ WELLS FARGO & CO 4,999,905 | ..oocviiiicee s 5,000,000
065404 BB 0 |BANK_18-BN10-A5 3.688% 02/01/61.. .| 01/26/2018........ WELLS FARGO & CO. . A2,TA4T51 | oo 41,500,000
065404 BC 8 |BANK_18-BN10 3.885% 02/01/61 .| 01/26/2018........ WELLS FARGO & CO 8,239,152 | oo 8,000,000
06540R  AE 4 |BANK BANK_17-BNK9 3.538% 11/01/54. 02/09/2018........ BANK OF AMERICA N.A....c..ccevevrinnne 13,460,668 | .....cooovverieiiriies 13,436,000
06738E AU 9 |BARCLAYSPLC 4.337% 01/10/28 . 01/24/2018........ CREDIT SUISSE SECURITIES USA L 6,135,420 | ..o 6,000,000
072868 AC 6 |BAYLOR UNIVERSITY 4.019% 03/01/38......ccevririirinisinnisrsnssserssiseesssssssssenes | sesreessssnes 02/09/2018........ BANK OF AMERICA N.A.....cooivriieinrinrierinninns 5,150,497 | oo 5,150,000
073685 AD 1 |BEACON ROOFING SUPPLY INC/BE 4.875%..... . 02/08/2018........ BANK OF AMERICA N.A.....cooviirirerninrierinennes 2,446,875 | ..o 2,500,000
08161C  AE 1 |BENCHMARK MORTGAGE TRUST BMARK 3.882%. C.... 02/09/2018........ JP MORGAN SECURITIES LTD LDN...... . . 33,474,838 | oo 32,500,000
08161C  AJ 0 |BENCHMARK MORTGAGE TRUST BMARK 4.080%. C.... 02/09/2018........ JP MORGAN SECURITIES LTD LDN...... . . 12,359,976 ...12,000,000
08162P  AS 0 |BENCHMARK MORTGAGE TRUST BMARK 2.560%. 01/19/2018........ DEUTSCHE BANK SECURITIES INC.......ccoeviiiirirerciincirenne 4,999,877 | . .5,000,000
08162P  AX 9 |BENCHMARK MORTGAGE TRUST BMARK  3.666%. et [, 02/05/2018........ DEUTSCHE BANK SECURITIES INC....c.oovovvrririeieisireinenns . 18,513,523 | oo 18,200,000
09659T  2A 8 |BNP PARIBAS SA 4.375% 03/01/33.......c.cccevvevene. 02/22/2018........ BNP PARIBAS.............. 3,987,160 | ..o 4,000,000
096630 AF 5 |BOARDWALK PIPELINES LP 4.450% 07/15/27 01/26/2018........ JEFFERIES & COMPANY INC 2,526,050 | .o 2,500,000
097023  BX 2 | The Boeing Company 3.250% 03/01/28...... R . 02/22/2018........ CITIGROUP GLOBAL MARKETS INC/ 3,927,040 | oo 4,000,000
101137 AS 6 |BOSTON SCIENTIFIC CORPORATION 4.000% O........ovvuvvrrvmerrrineee .1 03/13/2018........ CITIGROUP GLOBAL MARKETS INC/ 4,422,982 | oo 4,460,000
11134L  AH 2 |BROADCOM CORP  3.875% 01/15/27.......vvriiieirnrinrinrissisisssiesssissisessssssssssssennsss .1 02/21/2018 Tax Free Exchange.........ccccvcvivrenerncniciicininne 1,712,720 .1,750,000
12550M  AJ 9 | CIFC FUNDING LTD CIFC_15-3A 2.941% 04/. . 02/23/2018........ | CITIGROUP GLOBAL MARKETS INC/. 4,000,000 14,000,000 1FE
12550M AN 0 | CIFC FUNDING LTD CIFC_15-3A 3.389% 04/. . 02/23/2018 CITIGROUP GLOBAL MARKETS INC/ 4,000,000 | . 14,000,000 |........ 1FE
12648W  AE 2 | CREDIT SUISSE CAPITAL CSMC_14-  3.000%......cceverrrerrererrereerernnissmesisesneenes | eoseerensnennes 01/05/2018........ Interest Capitalization............... 7,006 ..7,006 |........ 1FM
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12654T  AA 8 | CNX MIDSTREAM PARTNERS LP/CNX 6.500% 0 .1 03/09/2018 JP MORGAN SECURITIES LTD LDN...... 3,000,000 | ..o 3,000,000 |........ 4FE,
126664 AA 4 |CVSHEALTH CORP  7.500% 01/15/23......ccouiivrrieireiriississisisissssesssssssesessssssssenens .1 01/15/2018........ Interest Capitalization............... 1,945 1,945 | 2SR
134429  BF 5 | Campbell Soup Company 3.950% 03/15/25........ .1 03/12/2018........ CREDIT SUISSE SECURITIES USAL.... 7,480,950 .7,500,000 |........ 2FE
134429  BG 3 | Campbell Soup Company 4.150% 03/15/28........ .1 03/12/2018........ CREDIT SUISSE SECURITIES USA L.... . 4,994,350 .5,000,000 |........ 2FE.
136385  AX 9 | CANADIAN NATURAL RESOURCES LTD 3.850%.. .1 01/18/2018........ MORGAN STANLEY & CO......oovvviiireinrieiniseiesseiseeines 5,036,350 | ..o 5,000,000 27,271 | 2FE
14040H BK 0 | CAPITAL ONE FINANCIAL CORPORAT 3.750%........ .1 01/23/2018........ BARCLAYS CAPITAL INC 9,795,000 | oo 10,000,000 184,375 | 2FE....cooiicicie
15032F  AA 4 |CEDAR FUNDING LLC CEDF_18-7A 2.741% 01...... 02/01/2018........ CREDIT SUISSE SECURITIES USA L....c..ocvvvriinen. 2,000,000 | ..oooriiiiriieeen 2,000,000 |........ 1FE
15033E AA 6 |CEDAR FUNDING LTD CEDF_18-9A 2.725% 04... 03/21/2018........ CITIGROUP GLOBAL MARKETS INC/ 3,000,000 | ..o 3,000,000 |........ 1FE
15189W AL 4 |CENTERPOINT ENERGY RESOURCES C 4.000% 03/26/2018........ CITIGROUP GLOBAL MARKETS INC/ 3,726,837 | oo 3,729,000 |........ 2FE
166754  AS 0 | CHEVRON PHILLIPS CHEMICAL COL 3.700% .| 02/27/2018........ JP MORGAN SECURITIES LTD LDN...... 16,631,697 | ..o 16,700,000 |........ 1FE
171798  AD 3 | CIMAREX ENERGY CO. 3.900% 05/15/27 .1 01/10/2018........ CANTOR FITZGERALD & CO.....c.covererrrireireririrns 2,032,800 | ..o 2,000,000 | cooocerreierireniereneie e 12,350 [2FE.....oooiriierinis
172967 LU 3 |CITIGROUP INC  3.878% 01/24/39........ccccevvuiviririrriririeiineriesiesisssiisesissssessenisnees | coeverenesssenns 01/17/2018........ CITIGROUP GLOBAL MARKETS INC/ 40,000,000 | ..o 40,000,000 |........ 2FE.
17325H BP 8 | CITIGROUP COMMERCIAL MORTGAGE 3.712% 0... .1 01/10/2018........ CITIGROUP GLOBAL MARKETS INC/ 3,110,039 | oo 3,000,000
17326D  AD 4 |CITIGROUP COMMERCIAL MORTGAGE 3.465% O... .1 01/18/2018........ BARCLAYS CAPITAL INC 1,013,516 | oo 1,000,000
17401Q AR 2 |CITIZENS BANK NA 3.252% 03/29/23.................. .| 03/26/2018........ MORGAN STANLEY & CO 5,000,000 | ...ooevrrieees 5,000,000
18683K  AK 7 | CLIFFS NATURAL RESOURCES INC 5.750% 03.. .| 02/14/2018........ Various 2,111,250 | oo 2,200,000
19108# AB 3 |COCA-COLA BEVERAGES FLORIDALL 4.060%.. .| 03/07/2018, CITIBANK N.A. 2,750,000 | ..o 2,750,000
19108% AC 1 |COCA-COLA BEVERAGES FLORIDALL 4.240%.. .1 03/07/2018........ | CITIBANK N.A. 8,850,000 .8,850,000 2z
19123%  AA 6 | COCA-COLA SOUTHWEST BEVERAGES 3.490% 1 .1 03/01/2018........ BANK OF AMERICA N.A 1,200,000 | ..o 1,200,000 |........ 1FE
191234  AB 4 | COCA-COLA SOUTHWEST BEVERAGES 3.640% 1.. .1 03/01/2018........ BANK OF AMERICA NA.....c.oviinieinisiierieins 2,500,000 | ..o 2,500,000 |........ 1FE
20030N CH 2 |COMCAST CORPORATION 3.550% 05/01/28 .| 02/01/2018........ BARCLAYS CAPITAL INC 9,964,700 | .ooverriieeeee 10,000,000 |........ 1FE
20030N  CJ 8 |COMCAST CORPORATION 3.900% 03/01/38.... .| 02/01/2018........ WELLS FARGO & CO 9,951,500 10,000,000 |........ 1FE
202795 UM 3 | COMMONWEALTH EDISON 4.000% 03/01/48 .1 02/12/2018........ | BANK OF AMERICA N.A 4,999,050 .5,000,000 1FE
203372 AM 9 |COMMSCOPE INC 5.500% 06/15/24. e .| 02/14/2018........ BANK OF AMERICA N.A 2,537,500 | ..o 2,500,000 | ........... 23,299 | 3FE
20605P  AH 4 |CONCHO RESOURCES INC  3.750% 10/01/27.......covuevirereinrirereriseererisseeseseniennes .| 03/28/2018........ VAIOUS.....ovoeeeieieesiee e 6,313,910 | .o 6,500,000 | c.ooerverrieeiereee e 79,426 | 3FE......ooviviiine
207597 EL 5 |CONNECTICUT LT & PWR CO 4.000% 04/01/4 .1 03/19/2018........ BARCLAYS CAPITAL INC 4,987,850 | oo 5,000,000 |........ 1FE
21036P  AY 4 |CONSTELLATION BRANDS INC 3.600% 02/15/ .| 02/14/2018........ ValIOUS......cvveiiiicieisi s 14,420,415 ...14,500,000
21036P  AZ 1 | CONSTELLATION BRANDS INC 4.100% 02/15/. .1 02/15/2018........ | BARCLAYS CAPITAL INC. 1,084,416 .1,150,000
221644  AA 5 |COTT HOLDINGS INC 5.500% 04/01/25, .1 03/13/2018........ BANK OF AMERICA N.A.....ooivvieieinrincierininns 995,000 | ..ovuciireiieee 1,000,000
225401  AF 5 |CREDIT SUISSE GROUP AG 3.869% 01/12/29 01/05/2018........ CREDIT SUISSE SECURITIES USA L.......cccvvrenee. 3,000,000 | oo 3,000,000
228187 AA 8 | CROWN AMERICAS LLC/CROWN AMERI 4.750% 01/18/2018........ CITIGROUP GLOBAL MARKETS INC/ 1,250,000 | oo 1,250,000
23317 AC 4 |DULLES DISCOVERY 4 3.550% 09/05/33... .| 03/05/2018........ Various. 126,712 ....126,712
23317 AD 2 |DULLES DISCOVERY 4 5.680% 09/05/33... .| 03/05/2018........ Variou: 249,134 ....249,134
23636T  AE 0 [DANONE SA  2.947% 11/02/26.........ovvvuiiiiierieieinsissiesisisisssesssssssesessssssssesssenes 03/14/2018........ BARCLAYS CAPITAL INC 8,372,071 | oo 9,000,000
23752R  AE 2 | DASEKE INC 02/27/24.........covevee.. . 12/01/2017........ CREDIT SUISSE SECURITIES USAL.... 995,000 | oo 1,000,000
23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC 5.125%..... .1 02/21/2018........ Various 1,919,551 | oo 1,940,000
24422 UB 3 | JOHN DEERE CAPITAL CORP 3.050% 01/06/2 .1 01/03/2018........ HSBC SECURITIES 2,995,140 | ooovoiiereeena 3,000,000
25434 AG 8 |DIMENSIONAL FUND ADVISORS LP 1.650% 02... .1 02/15/2018........ CITIBANK N.A ..o 8,610,855 | .o 8,610,855
25470D AR 0 | DISCOVERY COMMUNICATIONS LLC  3.950% 03........cvmvvvererreirireniersisnseernnis | serveressnnenes 03/13/2018........ JEFFERIES & COMPANY INC 4,287,870 | oo 4,500,000 | ........... 85,912 | 2FE
25730# AB 6 | DOMINION ENERGY QUESTAR PIPELI 3.910% 01/31/2018........ BARCLAYS CAPITAL INC 14,800,000 | ..ovovveerrrirerierieeenieis 14,800,000 |........ 2FE
26243K  AC 1 |DRYDEN SENIOR LOAN FUND DRSLF_ 2.849%... C.... 01/26/2018........ DEUTSCHE BANK SECURITIES INC....c.ocvovvnriiiirieisirneinnns 3,000,000 | ..o 3,000,000 |........ 1FE
26244K  AS 5 |DRYDEN SENIOR LOAN FUND DRSLF_ 3.523%... C... 02/21/2018........ BARCLAYS CAPITAL INC 3,000,000 | oo 3,000,000 |........ 1FE
26251L  AC 8 |DRYDEN SENIOR LOAN FUND DRSLF_ 2.704%... 03/20/2018........ MORGAN STANLEY & CO.....couvviiirireieriseiesisevsesesienes 1,000,000 | oo 1,000,000 |........ 12
26441C  AX 3 |Duke Energy Corp 3.150% 08/15/27.... .| 03/28/2018........ SUNTRUST ROBINSON HUMPHREY. 3,766,000 | ..o 4,000,000 | oo 16,450 |2FE.......ccooovvvervcinnnne
266228 F@ 9 |DUQUESNELTCO 4.040% 02/01/58...... .1 02/01/2018........ | BANK OF AMERICA N.A 11,900,000 11,900,000 1FE
281020 AM 9 |EDISON INTERNATIONAL 4.125% 03/15/28.. .| 03/14/2018 DEUTSCHE BANK SECURITIES INC. 3,021,660 | ..o 3,000,000 | cooovrreirniieeenis 1,031 | 1FE e
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28470Y AA 5 |[ELDORADO RESORTS INC TL L+125 0...... .1 03/13/2018 JP MORGAN SECURITIES LTD LDN...... . 4,012,500 | . 14,000,000 |........ 3FE
292102  B# 6 |EMPIRE STATE REALTY TRUST INC 4.440% 0 . 03/22/2018........ DIRECT ...oiiiiieineieierissiesesssienssssssssenes . 13,200,000 | . ..13,200,000 | ........ 2Z
30251G  AY 3 |FMG RESOURCES AUGUST 2006 PTY 5.125% 0 03/01/2018........ JP MORGAN SECURITIES LTD LDN...... . 6,500,000 | .ooooeereieeee e 6,500,000 |........ 3FE
30255Q AA 9 |FLNG LIQUEFACTION 2 LLC 1203112 03/23/2018........ VAIOUS ..ottt 625,449 | ..o 625,449 | ........ 2FE
316773  CV 0 |Fifth Third Bancorp 3.950% 03/14/28... .1 03/12/2018........ MORGAN STANLEY & CO......oovvviiireinrieiniseiesseiseeines . 11,978,400 | .oovovvveerereees 12,000,000 |........ 1FE
32007U  AC 3 |FIRST DATA CORP 04/21/24 .1 03/01/2018........ CITIGROUP GLOBAL MARKETS INC/ 3,006,250 | ... 3,000,000
32055R  B* 7 |FIRST INDUSTRIALLP 3.860% 02/15/28..........ccovreivniinrirnrinsiisisssierssssseesssssseenss | sesversssnsens 02/15/2018........ BANK OF AMERICA N.A.....coovvrieieierincierininns 6,100,000 | ...coovorieirreiirreinieenad 6,100,000
32055R  B@ 5 |FIRST INDUSTRIALLP 3.960% 02/15/30.... .| 02/15/2018........ BANK OF AMERICA N.A.....cooiiiiererncierieeies 3,700,000 | ..o 3,700,000
337932  AH 0 |FIRSTENERGY CORP 3.900% 07/15/27 .1 01/18/2018........ BARCLAYS CAPITAL INC 5,067,150 | ..ooooveuririicienininiiaas 5,000,000
33883G  AA 5 |FLATIRON CLO LTD FLAT_18-1A 3.417% 04/.... . 02/22/12018........ JP MORGAN SECURITIES LTD LDN...... . 4,000,000 14,000,000
341081 FQ 5 |FLORIDA POWER AND LIGHT CO  3.950% 03/0.........ccovurereirrirnmercrierineererineisennens 02/26/2018........ WELLS FARGO & CO. 4,475,700 | . 14,500,000
349553  AM 9 |FORTIS INC 3.055% 10/04/26..........covvereriieiiririeiiesieseeeississiisesieesienesssssnns | evessssssssenns 01/17/2018........ JEFFERIES & COMPANY INC 4,799,850 | .o 5,000,000
35563P DZ 9 | SEASONED CREDIT RISK TRANSFER  3.000% O........cvvvvrevrinnne .| 03/09/2018........ BANK OF AMERICA N.A.....coiiiirernineierineines 1,955,068 | ....ovoreeiereieieiereeae 2,000,000
35671D AU 9 | FREEPORT-MCMORAN COPPER & GOLD  3.550%........cceverrrierrercirnnienscrnnreenenes .| 02/02/2018........ JP MORGAN SECURITIES LTD LDN...... . 2,951,250 | oo 3,000,000
36164Y AB 7 | GCP APPLIED TECHNOLOGIES INC 5.500% 04..... .| 03/26/2018........ BANK OF AMERICA N.A 1,365,000 | oo 1,365,000
36186Y AF 2 | GMAC COMMERCIAL MORTGAGE ASSET 6.107%......cccevrvrcrrrerene .| 02/26/2018........ Interest Capitalization . 2 2 |, 2eeee s
36254C AU 4 | GS MORTGAGE SECURITIES TRUST G 3.167% .| 01/29/2018 DEUTSCHE BANK SECURITIES INC. 19,703,906
36255N AT 2 | GS MORTGAGE SECURITIES TRUST G 3.992% .1 03/15/2018........ | GOLDMAN SACHS & COMPANY... 7,209,819
36320M AL 2 | GALAXY CLO LTD GALXY_15-20A 2.745% 04i..... 02/23/2018........ GOLDMAN SACHS & COMPANY... 2,000,000
36320W AL 0 | GALAXY CLO LTD GALXY_15-21A 2.765% 04/..... .1 01/31/2018........ BARCLAYS CAPITAL INC 8,000,000 | ..ooovverrreiieiirienn 8,000,000
36320W AN 6 | GALAXY CLO LTD GALXY_15-21A 3.095% 04/..... .1 01/31/2018........ BARCLAYS CAPITAL INC 4,000,000 | oo 4,000,000
37045V AK 6 | GENERAL MOTORS CO 6.600% 04/01/36.. .| 02/21/2018, JEFFERIES & COMPANY INC . 11,722,200 ...10,000,000 260,333
37045V AN 0 | GENERAL MOTORS CO 4.200% 10/01/27.. .1 01/17/2018........ | BARCLAYS CAPITAL INC. . 11,223,190 11,000,000 ..207,900
372319  AA 1 |GENNEIA SA 8.750% 01/20/22 01/24/2018........ VaMOUS. ... 1,747,000 | . .....1,600,000 | ...
38141G WV 2 | GOLDMAN SACHS GROUP INCTHE  3.814% 04/2.........ccccovivmerrerirerenncirernninnens 01/18/2018........ GOLDMAN SACHS & COMPANY........ccccovvrrrene 8,000,000 | ..o 8,000,000 |........
38175B  AA 2 | GOLUB CAPITAL PARTNERS CLOLTD 3.389%...... . 02/23/2018........ WELLS FARGO & CO 6,500,000 | ..oocvvvrieiiiei 6,500,000 |........
389375  AJ 5 |GRAY TELEVISION INC. 5.875% 07/15/26..........cccomvvveirinirierierireieneiissiiesienirenens .| 02/16/2018, GOLDMAN SACHS & COMPANY.... 1,995,000 | oo 2,000,000
404030 AH 1 |H&E EQUIPMENT SERVICES INC 5.625% 09/0 .1 03/19/2018........ | Tax Free Exchange..... 3,141,000 .3,141,000
40421Y  AB 8 | HLF FINANCING SARL/HLF FINANCI TL L+550. 02/02/2018........ CREDIT SUISSE SECURITIES USA L.... 2,997,500 | ..o 3,000,000
404280 BK 4 |HSBC HOLDINGS PLC 4.041% 03/13/28 01/24/2018........ BNP PARIBAS 10,280,600 10,000,000
40464*  AA 3 |HA FEDERAL FUNDING IV TRUST 4.089% 12/.. . 03/30/2018........ DIRECT. 289,118 . ....289,118
410345 AL 6 |HANESBRANDS INC 4.875% 05/15/26.........cccomrrmrviririiririeeninerieriesissseissieneninens .| 02/08/2018........ JEFFERIES & COMPANY INC 975,000 | oo 1,000,000
410346  AK 6 |[HANESBRANDS INC TL +L175 12113/ .| 01/05/2018........ JP MORGAN SECURITIES LTD LDN...... . 997,500 | oo 1,000,000
41151P  AH 8 |HARBOR FREIGHT TOOLS USA INC 08 | e 01/24/2018........ Tax Free Exchange.........ccccverivrcirirncnicicinins 6,892,048 | ..o 6,876,767
42824C AW 9 |HEWLETT PACKARD ENTERPRISE CO 4.900% 1 .1 01117/2018........ WELLS FARGO & CO. . 10,494,800 ...10,000,000
42981C  AA 6 |HIGH STREET FUNDING TRUST | 4.111% 02/......ccovvvrrriirerniiienrieiseieieniseesseenes .| 03/27/2018........ BANK OF AMERICA N.A.....cooiveiiiererincerinins 4,015,360 | .
432885 AA 9 [HILTON USA TRUST HILT_18-ORL 2.547% 12... .| 02/14/2018........ JP MORGAN SECURITIES LTD LDN...... . 6,000,000 | ..o 6,000,000
436440  AK 7 [HOLOGIC INC 4.375% 10/15/25.......comvuiemiririreiniirereiintiesissisesssiere s .| 01/16/2018........ GOLDMAN SACHS & COMPANY.........cccovverrrnne 4,000,000 | oo 4,000,000
436440 AM 3 [HOLOGIC INC 4.625% 02/01/28.........ccrvrriiniriiieiniineiesssisisssssssssssiesssssssssesssssns | sosssesassenes 01/16/2018........ GOLDMAN SACHS & COMPANY.........cccovvrrvnns 2,000,000 | ..ooooieiiieiieeeaen 2,000,000
44107H AC 6 |HOSPITAL FOR SPECIAL SURGERY 3.737% 04.. .| 03/23/2018........ GOLDMAN SACHS & COMPANY... 3,000,000 | ..o 3,000,000
44107H AD 4 |HOSPITAL FOR SPECIAL SURGERY 4.081% 04.. .1 03/23/2018........ GOLDMAN SACHS & COMPANY... 7,000,000 | .oooooiireiieeeees 7,000,000
45138L  BF 9 |IDAHO POWER COMPANY 4.200% 03/01/48 o .1 03/13/2018........ JP MORGAN SECURITIES LTD LDN...... . 1,992,600 .....2,000,000
46051M  A@ 1 |INTERNATIONAL TRANSMISSION COM 4.000%... . .1 03/29/2018........ MIZUHO SECURITIES USA INC . 23,750,000 23,750,000
46115H BD 8 |INTESA SANPAOLO SPA 3.875% 01/12/28...... 01/05/2018 JP MORGAN SECURITIES LTD LDN...... . 2,976,420 | ...coovoiieea 3,000,000
46590T AA 3 | JPMDB COMMERCIAL MORTGAGE SECU 2.096% .| 01/29/2018........ | Various 9,088,352
46590T AE 5 | JPMDB COMMERCIAL MORTGAGE SECU 3.694% .| 02/21/2018 Various. 6,177,890
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466313  AH 6 |JABIL CIRCUITINC 3.950% 01/12/28..........ccccovvuuee .1 01/10/2018 Various 13,953,860 ...14,000,000 |........ 2FE.
46644Y AU 4 | JPMBB COMMERCIAL MORTGAGE SECU  3.801%.....ccvvvverieerieireernsinsisereniennns .1 02/13/2018........ GOLDMAN SACHS & COMPANY. 15,353,906 ..15,000,000 | ........... 22,175 | 1FM
46647P  AM 8 | JAMORGAN CHASE&CO 3.509% 01/23/29. .| 01/16/2018........ JP MORGAN SECURITIES LTD LDN...... 21,000,000 ...21,000,000 |........ 1FE
46647P AN 6 | JAMORGAN CHASE&CO 3.897% 01/23/49. .| 01/16/2018........ JP MORGAN SECURITIES LTD LDN...... 10,000,000 ...10,000,000 |........ 1FE
47032F  AB 5 | JAMES HARDIE INTERNATIONAL FIN  5.000%. D... 02/15/2018........ Various 2,664,801 | ..o 2,680,000 | ........... 22,7117 | 3FE
48268@ AS 3 |KPMG 4.080% 01/30/32 C... 02/05/2018........ US BANCORP INVESTMENTS INC 5,900,000 | .o 5,900,000 |........ 1Z
49456B  AF 8 | KINDER MORGAN INC/DELAWARE  4.300% 06/0.........ccrvrrrermmrrererieirsnrnsrinnsnnirens | seeveressnnenes 02/15/2018........ SEA PORT GROUP LLC 3,579,265 | ..o 3,500,000 | ........... 29,323 | 2FE
49456B AP 6 | KINDER MORGAN INC/DELAWARE 4.300% 03/0.. 02/22/2018........ MIZUHO SECURITIES USA INC 1,494,330 | oo 1,500,000 |........ 2FE
50247W  AB 3 |LYB INTERNATIONAL FINANCE II B 3.500% 02/13/2018........ CITIGROUP GLOBAL MARKETS INC/ 3,883,120 | oo 4,000,000 [ oo 63,389 | 2FE......cocrirriivine
53271H  AA 1 |LIMETREE BAY TERMINALS LLC 02/1.... .1 03/12/2018........ BARCLAYS CAPITAL INC 501,250 ....500,000 |........ 3FE
534187  BH 1 |LINCOLN NATIONAL CORP 3.800% 03/01/28 .1 02/12/2018........ VaIOUS. ..ottt 13,107,299 13,150,000 | ovovrriveerrriererineirereriseeeris 1,721 | 2FE e
539439 AR 0 |LLOYDS TSB GRP PLC 4.375% 03/22/28............... 03/15/2018........ MORGAN STANLEY & CO.....ccuuuririnirierirerirseessrissrienienes 7,921,937 | oo 7,950,000 |........ 1FE
55336V  AM 2 |[MPLXLP 4.500% 04/15/38. .| 02/05/2018........ BANK OF AMERICA N.A.....coiiiirernineierineines 14,821,650 ...15,000,000 |........ 2FE.
55336V AR 1 |MPLXLP 4.000% 03/15/28. .| 02/05/2018........ MIZUHO SECURITIES USA INC 7,964,080 | ...ccoovvvivcniirinniiieninnn8,000,000 | ..o 2FE
553420  AH 7 |MPT OPERATING PARTNERSHIP LP/ 5.000%... .1 02/12/2018........ Various. 2,527,885 | ..o 2,647,000 52,572 | 3FE
571903 AP 8 |MARRIOTT INTERNATIONAL INC 3.750% 10/0 .| 03/14/2018........ Various. 8,697,961 | ..o 8,633,000
58013M  FF 6 | MCDONALDS CORPORATION 3.800% 04/01/28 .| 03/14/2018, JP MORGAN SECURITIES LTD LDN...... 8,990,191 | oo 9,000,000
59001A BB 7 | MERITAGE HOMES CORP 6.000% 06/01/25.. .| 03/02/2018........ | JP MORGAN SECURITIES LTD LDN...... . 5,150,000 .5,000,000
59980C  AE 3 |MILL CITY MORTGAGE LOAN TRUST 3.250% 0. .1 03/09/2018........ MORGAN STANLEY & CO.....coovverieieieiriseiesrssssissseenns 1,225,195 | oo 1,249,850
59980T AB 2 |MILL CITY MORTGAGE LOAN TRUST 3.150% 0 .| 03/28/2018........ JP MORGAN SECURITIES LTD LDN...... . 1,135,939 .....1,150,000
61744Y  AK 4 [Morgan Stanley 3.591% 07/22/28...........ccooureuirmiiieiiiirireiseesiesessesssiseesiennes .| 02/22/2018........ MORGAN STANLEY & CO.....couvriirieireriseiesiseieessienes 26,430,593 27,250,000 92,419 | 1FE
61744Y AP 3 [Morgan Stanley 3.772% 01/24/29..........ccouumivririiiiniriniinerieriessseissssesieseesesseins .| 01/18/2018, MORGAN STANLEY & CO. 20,000,000
61766R ~ AZ 9 | MORGAN STANLEY BAML TRUST MSBA 3.102%.... .| 02/06/2018........ | MORGAN STANLEY & CO. 9,739,191
61767E  AE 4 | MORGAN STANLEY BAML TRUST MSBA 3.536%.... .1 01/10/2018........ BANK OF AMERICA NA.... 3,081,563
62943W  AB 5 |NRG YIELD OPERATING LLC 5.375% 08/15/2 . 03/27/2018........ GOLDMAN SACHS & COMPANY........ccccovvrrrene 2,015,000 | ..o 2,000,000
637432 NP 6 |NATIONAL RURAL UTILITIES COOP  3.400% 0.......coovvvurerriiririeirerineieriersnineennens .1 01/31/2018........ JP MORGAN SECURITIES LTD LDN...... 8,235,716 | ..o 8,260,000
64952W  CX 9 |NEW YORK LIFE GLOBAL FUNDING 3.000% 01... .| 01/03/2018........ CREDIT SUISSE SECURITIES USA L 2,976,150 | oo 3,000,000
651229 AW 6 |NEWELL BRANDS INC 4.200% 04/01/26.... .1 02/07/2018........ | BARCLAYS BANK PLC... 5,033,400 ......5,000,000
65339K AT 7 |NEXTERA ENERGY CAPITAL HOLDING 3.550%... .1 03/14/2018........ MORGAN STANLEY & CO. 4,392,720 | oo 4,500,000
67575B AN 9 | OCTAGON INVESTMENT PARTNERS XX 2.945% 02/01/2018........ CITIGROUP GLOBAL MARKETS INC/ 6,000,000 | ..o 6,000,000
675917 AA 8 |OCT35_18-1A 2.805% 01/20/31 01/18/2018........ BANK OF AMERICA N.A.....cooiviriiererincerineiens 4,000,000 | ..o 4,000,000
677415 CQ 2 |OHIO POWER COMPANY 4.150% 04/01/48 .| 03/20/2018........ RBC DOMINION SECURITIES INC 4,963,400 .5,000,000
680665 AK 2 |OLIN CORP 5.000% 02/01/30 .| 02/08/2018........ Variou: 7,935,000 .8,000,000
68268N AP 8 | ONEOK PARTNERS LP  4.900% 03/15/25.........eoevererrirrirniirernssseessssissesesssssssssnnes | svsvessssnsens 03/21/2018........ WELLS FARGO & CO 2,592,826 | oo 2,500,000
68269C  AA 4 | ONEMAIN FINANCIAL ISSUANCE TRU 3.570%...... .1 03/12/2018........ CITIGROUP GLOBAL MARKETS INC/ 3,999,141 | Lo 4,000,000
68964* AJ 0 |OTTER TAIL POWER COMPANY 4.070% 02/07/. .| 02/07/2018........ KEYBANC CAPITAL MARKETS INC..........co..... 3,000,000 | .ooovrvrriiniees 3,000,000
69394  AA 7 |[PPMFINCOLP 4.476% 03/31/54 .1 02/01/2018........ DIRECT, 3,887,890 | oo 3,887,890
701885  AF 2 |PARSLEY ENERGY LLC/ PARSLEY FI 5.250%. e .1 02/15/2018........ OPPENHEIMER & CO. INC 2,443,750 | oo 2,500,000
715604  AA 2 |PERULNG SRL 5.375% 03/22/30........c0rivrererririeirieirneieiesissesessisessssesesssesensnes 03/15/2018........ BANK OF AMERICA N.A.....coovvvimeieinrineierininns 5,200,000 | ..o 5,200,000
71647N  AZ 2 |PETROBRAS GLOBAL FINANCE BV 5.750% 02!..... . D... 01/25/2018........ BNP PARIBAS.............. 3,099,662 | ... 3,150,000
71654Q CC 4 |PETROLEOS MEXICANOS 6.750% 09/21/4T.......covvvviiiiiierisiirernsisisesiersssseenines C.... 03/28/2018........ Tax Free Exchange.........cccccevivveivcrncinicicininns 1,002,786 | ..o 930,000 [ ..o 1,220 | 2FE .o
71654Q CE 0 |PETROLEOS MEXICANOS 5.375% 03/13/22.. .|D.... 03/28/2018........ Tax Free Exchange.........cccocvevviniveeniiccineinnns 6,471,464 | ..o 6,500,000 | .oocvrvirriieie s 14,557 |2FE.....ooovvierine
73181L  AA 9 |POLYUS FINANCE PLC 4.700% 01/29/24 01/24/2018........ JP MORGAN SECURITIES LTD LDN...... 930,000 | ..o 930,000 |........ 3FE.
737446  AK 0 |POST HOLDINGS INC 5.000% 08/15/26 .1 02/15/2018 BANK OF AMERICA N.A 1,915,001 .2,000,000
737446 AM 6 |POST HOLDINGS INC 5.750% 03/01/27. .| 02/08/2018........ | BANK OF AMERICA N.A 1,466,251 .1,500,000
73744G AJ 1 |POST HOLDINGS INC TL L+225 05/1.. .1 03/14/2018 BARCLAYS CAPITAL INC 2,000,000 | oo 2,000,000
743380  AC 5 |PROJECT LEOPARD HOLDINGS INC TL L#550.........coiveereririirerineirereeiereniereninns | seeereesennenes 03/23/2018........ CREDIT SUISSE SECURITIES USA L.......ccovvrenee. 1,010,000 | oo 1,000,000
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75625Q  AE 9 |RECKITT BENCKISER TREASURY SER 3.000%... C... 02/22/2018 CITIGROUP GLOBAL MARKETS INC/ 4,635,000 .5,000,000 25,000 |1FE
781467 AB 1 |RUMO LUXEMBOURG SARL 5.875% 01/18/25..... .|D.... 01/10/2018........ BANK OF AMERICA N.A.......ovvereieinnincierinninns 2,730,585 | ..o 2,750,000 |........ 4FE
79970Y  AE 5 | SANCHEZ ENERGY CORP 7.250% 02/15/23 .| 02/07/2018........ VAIOUS.....ovoeeeiie et 1,732,230 | oo 1,750,000 | ........ AFE,
80874Y AW 0 |SCIENTIFIC GAMES CORP 5.000% 10/15/25 .| 01/31/2018........ JP MORGAN SECURITIES LTD LDN...... 2,500,000 | ..o 2,500,000 | cooocerreririerieree e 40,625 |4FE........ccovvviiiin
811054  AG 0 |EW SCRIPPS CO 5.125% 05/15/25..........covierieieiniirersessieeiessiee s .| 02/06/2018........ Various 3121431 | e 3,192,000 | oo 37,475 |4FE...oiiiie
816851 BG 3 |SEMPRAENERGY 3.400% 02/01/28 .1 01/09/2018........ RBC DOMINION SECURITIES INC 2,978,970 | ..o 3,000,000 |........ 2FE
82481L  AD 1 |SHIRE ACQUISITIONS INVESTMENTS 3.200% Curvvrrree 01/24/2018........ VAHOUS......veveeviieiie it 26,775,747 | .o 27,488,000 | ..coovevreercirnns 288,091 |2FE
8265QN  AA 0 | SIGMA FINANCE NETHERLANDS BV 4.875% 03 C... 03/22/2018........ CITIGROUP GLOBAL MARKETS INC/ 2,562,869 | ..o 2,580,000 |........ 2FE.
83608G AN 6 |SOUND POINT CLOLTD SNDPT_13-1 2.822%......cveevererrirrereirerisissisenierssssesenes 01/22/2018........ GOLDMAN SACHS & COMPANY........ccccovvrrvnns 5,000,000 | ..o 5,000,000 |........ 1FE
83608G  AQ 9 |SOUND POINT CLO LTD SNDPT_13-1 3.202%.. 01/22/12018........ GOLDMAN SACHS & COMPANY........cccoovovvren 5,000,000 | ...oorevriirieeeeis 5,000,000 |........ 1FE
83610J  AA 4 | SOUND POINT CLOLTD 2.720% 04/15/31 03/27/2018........ BARCLAYS CAPITAL INC 2,000,000 | ..o 2,000,000 |........ 1Z
84130@ AA 3 | Southcross Holdings BOMOWE LP..........c.cuiereirririniieiiscieiesissesesssisssssssesssssssssenss | svssessessanens 03/29/2018........ Interest Capitalization............... 1,982 ...1,982
845011  AA 3 | SOUTHWEST GAS CORPORATION 3.700% 04/01.. . .1 03/12/2018........ MITSUBISHI UFJ SECURITIES USA 9,981,500 ...10,000,000
85207U  AK 1 | SPRINT CORP  7.625% 03/01/26.........ccoivirirnriniiririiicirseisrssissiesississeessesssssesenes .| 02/20/2018........ JP MORGAN SECURITIES LTD LDN...... 4,000,000
87165Y AC 7 |SYMPHONY CLO LTD SYMP_18-19A 2.682% 04... 02/22/2018........ BANK OF AMERICA N.A 5,500,000 | ..o 5,500,000
87165Y AG 8 |SYMPHONY CLO LTD SYMP_18-19A 3.470% 04... 02/22/2018........ BANK OF AMERICA N.A 1,000,000 | .ooovveririrceeeereieis 1,000,000
88032W  AG 1 |TENCENT HOLDINGS LTD 3.595% 01/19/28........coovrivirririiirinnrierireriseessseisenins 01/11/2018 BANK OF AMERICANA.........c....... 14,996,250 15,000,000
88104L  AE 3 | TERRAFORM POWER OPERATING LLC 5.000% 0 .1 02/12/2018........|RBC DOMINION SECURITIES INC.... 1,447,500 .1,500,000
88167A  AH 4 | TEVA PHARMACEUTICAL FINANCE NE  6.000%.........ccevrmrerrernrreiiseiseresnssserensanes 03/14/2018........ BARCLAYS CAPITAL INC 1,974,460 .2,000,000
88167A  AJ 0 | TEVA PHARMACEUTICAL FINANCE NE  6.750%........creveirrirreernnireierisniseirenins 03/07/2018........ BARCLAYS CAPITAL INC 610,000 | ..o 610,000
882384 AD 2 | TEXAS EASTERN TRNSMSN LP 3.500% 01/15/. 01/04/2018........ DEUTSCHE BANK SECURITIES INC.....c..cvovviiiiriercincirnne 2,984,430 | ..o 3,000,000
89169D AL 5 |TOWD POINT MORTGAGE TRUST TPMT 2.836%... .| 03/20/2018........ JP MORGAN SECURITIES LTD LDN...... 7,079,157 | i 7,186,962
89236T EM 3 |TOYOTAMOTOR CREDIT CORP 3.050% 01/11/... .| 01/08/2018........ | HSBC SECURITIES 2,993,340 .......3,000,000
89376V  AA 8 | TRANSMONTAIGNE PARTNERS LP 6.125% 02/1 .| 02/07/2018........ RBC DOMINION SECURITIES INC 2,500,000 | ..ooooiiiieieeeeae 2,500,000
89417E AN 9 | TRAVELERS COS INC 4.050% 03/07/48 02/28/2018........ CITIGROUP GLOBAL MARKETS INC/ 3,974,560 | oo 4,000,000
89421U  AA 5 | TRAVELPORT CORPORATE FINANCE P 6.000%. 03/09/2018........ CITIGROUP GLOBAL MARKETS INC/ 2,000,000 | coooverereeeeeeee e 2,000,000
896818 AP 6 | TRIUMPH GROUP INC  7.750% 08/15/25.........ccoooivirrereirriinirinerienieeessssissieneninens .| 01/18/2018........ Tax Free Exchange. 4,075,499 .....4,051,000
90276V AE 9 |UBS COMMERCIAL MORTGAGE TRUST 3.983% 0 .1 02/12/2018........| UBS SECURITIES LLC 26,778,245 26,000,000
90276V AJ 8 |UBS COMMERCIAL MORTGAGE TRUST 4.567% 0 .1 02/12/2018........ UBS SECURITIES LLC... 8,106,776 | ...oocvrrvrreicrreieicrciriennes 7,871,000
90370  AA 1 |ONE TOWN CENTER LLC 4.090% 03/15/35........ovruererirerinriieeriersesseireresiseereniees .| 03/07/2018........ CTL CAPITAL LLC............ 2,632,000 | ..o 2,632,000
904764  BC 0 |Unilever Capital Corp 3.500% 03/22/28. . .1 03/19/2018........ CITIGROUP GLOBAL MARKETS INC/ 7879120 | oo 8,000,000
91832V AA 2 [VOC ESCROWLTD 5.000% 02/15/28..........cccrvvernvcne 01/29/2018........ BANK OF AMERICA N.A.......ocvorriinniinniicrienes 5,000,000 | ...cooovvriiinees 5,000,000
92553P BB 7 |VIACOMINC 3.450% 10/04/26...........ccorirmrerireririirinsirereeiseiesissesie s 01/26/2018........ WELLS FARGO & CO. 2,894,430 | .o 3,000,000 | ........... 33,350 | 2FE
92565E  AA 1 | VICI PROPERTIES 1 LLC TL +L225........ccoriiieieiineireninisissiessssssiessssssesessssssssenes. | osssesassenes 03/28/2018........ DEUTSCHE BANK SECURITIES INC....c.oovovvrriririeisireienns 2,010,000 | ..o 2,000,000 {........ 3FE
927804 FZ 2 |VIRGINIA ELECTRIC AND POWER CO 3.800%....... . 03/20/2018........ BNP PARIBAS.............. 3,990,720 | ..o 4,000,000 |........ 1FE
92915C  AQ 7 |VOYACLOLTD VOYA_16-1A 2.815% 01/20/3.......ccvvurirrririrnriersniceenisienien s 01/23/2018........ JP MORGAN SECURITIES LTD LDN...... 2,000,000 | .o 2,000,000 |........ 1FE
92916W  AA 7 |VOYACLO LTD VOYA_13-2A 2.715% 04/25/3.... 03/15/2018........ CREDIT SUISSE SECURITIES USAL.... 17,000,000 ...17,000,000 |........ 1FE
92916W  AC 3 |VOYACLOLTD VOYA_13-2A 3.145% 04/25/3.... . 03/15/2018........ CREDIT SUISSE SECURITIES USA L.... 11,000,000 ...11,000,000 |........ 1FE
92917A  AA 4 |VOYACLOLTD VOYA_18-1A 2.689% 04/19/3.......ovrirmrriirerineiiernsiierseienissisissens 02/23/2018........ JP MORGAN SECURITIES LTD LDN...... 3,000,000 | ..o 3,000,000 |........ 1FE
94989 AZ 9 |WELLS FARGO COMMERCIAL MORTGAG 3.540% .| 02/14/2018........ CREDIT SUISSE SECURITIES USAL.... 24,079,106 ...23,950,000 35,326 | 1FM
95000M  BP 5 | WELLS FARGO COMMERCIAL MORTGAG 3.065% .1 01/29/2018........ DEUTSCHE BANK SECURITIES INC 9,798,047 ...10,000,000 25,542 | 1FM
95000T BS 4 |WELLS FARGO COMMERCIAL MORTGAG 3.635% . 02/21/2018........ JP MORGAN SECURITIES LTD LDN...... 2,994,609 | ..o 3,000,000
95001G  AE 3 | WELLS FARGO COMMERCIAL MORTGAG 3.589% .1 01/16/2018........ BARCLAYS CAPITAL INC BAAT2T | oo 500,000
958102 AM 7 | WESTERN DIGITAL CORP 4.750% 02/15/26 .1 01/30/2018 BANK OF AMERICA N.A.......cooovvirvrrirns 5,000,000 | ..covreererireinieeees 5,000,000
958254  AH 7 | WESTERN GAS PARTNERS LP 4.500% 03/01/2 .| 02/22/2018........ | Various 8,970,250
96329* LC 4 |WHEELSINC 3.090% 03/22/21 .| 03/22/2018 DIRECT 10,000,000
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969260 AS 9 | WILLIAM LYON HOMES INC 6.000% 09/01/23... .| 03/06/2018 JP MORGAN SECURITIES LTD LDN.... 3,000,000 | ..ovvvreririrerernrirerennn3,000,000 | ... 4FE
973147  AD 3 |WIND TRE SPA 5.000% 01/20/26 01/17/2018........ BANK OF AMERICA N.A......covvrieierniisininns 466,251 | cooovvcvcrrecrereerieneeeneen 900,000 | oo 5,278 |3FE....coivivcrciinne
98311A  AA 3 | WYNDHAM HOTELS & RESORTS INC 5.375% 04. . 03/29/2018........ BARCLAYS CAPITAL INC 896,000 | ...ooveerreeerereeeeenn.896,000 | ... 3FE
98956P AP 7 |ZIMMER HOLDINGS INC 2.928% 03/19/21 .| 03/08/2018........ CITIGROUP GLOBAL MARKETS INC/ 10,000,000 | ..coovvvvrvrirerrrireiennne.e. 10,000,000 | ... 2FE
B9789*  AA 4 | WAREHOUSES DE PAUW COMM VA 2.620% 03/2 .| 03/29/2018........ DIRECT, 19,677,600 | ..coovvvrvrerereieenne. 19,677,600 | . 2Z
C3933)  AF 8 |GIVE AND GO PREPARED FOODS COR TL L+425 .| 03/07/2018........ DEUTSCHE BANK SECURITIES INC. 1,021,441 | oo 1,017,625 | 4FE
G0446*  AA 3 |ANGEL TRAINS ROLLING STOCK 3.150% 11/3, 03/01/2018........ DIRECT ...oiiiiieieieierissiessissisesissssssienes 8,994,444 | ..o 9,131,995 | L 27
G1737@ AA 7 |BROOKFIELD UTILITIES ISSUER UK 2.620%.... .| 03/14/2018........ CITIC SECURITIES.... 2,719,373 | o2, 719,373 [ 2FE.
G1737@ AC 3 |BROOKFIELD UTILITIES ISSUER UK 2.970%.... .1 03/14/2018........ CITIC SECURITIES.... ATA1AT0 | e 4, TA1T4T0 | 2FE.
G1819@ AA 8 |CANAL AND RIVER TRUST 2.850% 01/19/43 .1 01/19/2018........ RBS SECURITIES INC... 3,877,020 | oo 3,877,020 | 1Z
G1819@ AB 6 | CANAL AND RIVER TRUST 2.830% 01/19/48 .1 01/19/2018........ RBS SECURITIES INC... 9,831,015 | oo 9,831,015 [ i 1Z
G4160@ AA 7 | GREENSQUARE GROUP LIMITED 3.663% 01/31.....cvvvveverreriiinrineris 01/31/2018........ DIRECT ..ot 6,334,587 | ..o 6,334,587 |....... 1Z
G4691#  AE 5 |IMI GROUP LIMITED 1.530% 02/21/28..........ovrervrerernrnrireeirerreeeirerenis 02/21/2018........ DIRECT.. 4,373,423 | oo 4,373,423 | 2z
G4989@ AA 6 [JACINTA SOLAR FARM FINANCE LTD 5.563% 01/29/2018........ DIRECT.. 4,600,000 ,600,000 |....... 2FE
G4990# AA 1 |JPMORGAN GLOBAL GROWTH & INCOM 2.930%... .1 01/09/2018........ DIRECT.. 12,846,850 | ..coovvvvrvererriiinne.. 12,846,850 | o 1Z
G7246* AA 0 |HERTFORD COLLEGE 2.520% 01/31/48..........c.ccc.... .| 01/31/2018........ DIRECT.. 12,229,630 | .ovvvvvrrrrerrireiiennenn. 12,229,630 | .. 12
G7737# AC 8 |SGNMIDCOLTD 2.900% 03/14/30 .| 03/14/2018, BARCLAYS CAPITAL INC 836,730 2FE
G7737# AD 6 |SGNMIDCOLTD 3.020% 03/14/33..... .1 03/14/2018........ | BARCLAYS CAPITAL INC. 4,044,195 2FE
G9307# AB 6 | THE UNIVERSITY OF BATH 2.770% 01/12/48 .1 01/12/2018........ DIRECT ...ttt sssssienes 19,436,250 1Z
N3070*  AA 2 |ESSENTIAL CAPITAL CONSORTIUM B . 01/04/2018........ ISSUING COMPANY... 10,000,000 | ..covvrevvrrirerrnirirnnne... 10,000,000 | ... 5%
N90B1@ AA 8 |VTTIBY 4.530% 12/15/22.......ccvviiviriiiiiiinciieieiessiese s 02/01/2018........ Tax Free Exchange. 2,615,050

N9061@ AB 6 |VTTIBV 4.870% 12/15/25.... 02/01/2018 Tax Free Exchange. 1,604,978 | ..o 1,600,000

N9061@ AC 4 |VTTIBV 4.970% 12/15/27... 02/01/2018........ | Tax Free Exchange. 8,025,402

Q4976# AA 8 |INVOCARELTD 4.810% 02/16/2 02/16/2018........ DIRECT 8,637,705
Q6568@ AD 3 |NETWORK FINANCE COMPANY PTY LT 4.360%.. .| 02/14/2018........ HSBC SECURITIES. 7,881,000
Q6568@ AF 8 |NETWORK FINANCE COMPANY PTY LT 4.540%.. .| 02/14/2018........ HSBC SECURITIES 4,728,600 ,

Q8513#  AF 8 | SKYCITY AUCKLAND HOLDINGS LIMI 3.920% 03/15/2018 DIRECT.. 3,200,000

Q8513  AA 3 | SKYCITY AUCKLAND HOLDINGS LIMI 5.050%. .| 03/15/2018........| DIREC 1,484,755
Q8773@ AR 9 |STOCKLAND TRUST MANAGEMENT LTD 4.420% 01/16/2018........ JP MORGAN SECURITIES LTD LDN.... 14,403,075
Q8773@ AS 7 | STOCKLAND TRUST MANAGEMENT LTD 4.660% 01/16/2018........ JP MORGAN SECURITIES LTD LDN.... 19,018,425

3899999. Total - Bonds - INAUSHIIAl AN MISCEIIANEOUS...............cviviieieeiiieiiietesietiet sttt esie b stssissss eesesssssesessessesssssesesses et st essebses et esses et et ensebses et eesess et s ensesses s sasensesset st ensesssssnsas 1,747,978,999

Bonds - SVO Identified Funds

464288 51 3 | ISHARES IBOXX § HIGH YIELD COR.....cvtuuiiirieieesssissenssissensssessensssesssnssnsssnsseens | ................ | 03/28/2018........ US PHASE 1 GENERAL 258,292

8199999. Total - BONAS = SVO IAENHTIEA FUNGS. ... .v.evutiseriitisisesiist sttt ess st nb sk ee1ess et s 08818888t 258,292

8399997, TOtal - BONMS = PaI 3. .tttk eEfeeEeE_ ffeEfeEEoEE£EE R e f e E R R E SR EE LR eEE SRR LR E L E R E LR R LR R L E e R f R LR e LR LR E e E LR en e fhfenEerene e st ettt | eerieni ettt 2,677,693,199

8399999. Total - BONGS........oociiiiiiiiiinisicisiisi s 2,677,693,199

Common Stocks - Industrial and Mi

03782L 10 1 |APPIAN CORP CLASSA.......cccovvviirerriins 02/13/2018........ PARTNERSHIP DISTRIBUTION....... 257,968

10316T 10 4 | BOXINC ..ot 01/04/2018........ PARTNERSHIP DISTRIBUTION........ccovvirinriirinieiernsieiensnisseenssnsnnnssennne | ovnenseensnnsseeenssneenonsnsss 22,098,000 [ wviriviivviriniersnscenssinnens 504,614

464287 64 8 |ISHARES RUSSELL 2000 GROWTH FU .| 03/28/2018........ US PHASE 1 GENERAL 49,530

625207 10 5 |MULESOFT INC. .| 02/20/2018........ PARTNERSHIP DISTRIBUTION....... 267,640

679295 10 5 | OKTAINC ... .1 03/09/2018........ PARTNERSHIP DISTRIBUTION....... 1,643,220

864909 10 6 | SUCAMPO PHARMACEUTICALS INC .| 11/30/2017........ PARTNERSHIP DISTRIBUTION........ccuiuuriiiiriiiceiniineisienississssssessssisessesisses | seeessssssssnssesssssesseseess ...(24,688)
SBZCTF 15 6 |DELTEX MEDICAL GROUP PLC.......c.ccco.u. 02/09/2016........ DIRECT.

9099999. Total - Common Stocks - Industrial and Miscellaneous. 2,698,284

Common Stocks - Mutual Funds
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