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statement as of June 30, 2019 o the  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 42,267,530,015 | .o | v 42,267,530,015 | ........... 43,278,811,700
2. Stocks:
2.1 PrEfErred SIOCKS. ....vuurveriecererie sttt ssensnnns | ssessnesessenes 319,820,820 | ..ooovueeireeereieereineins | v 319,820,820 | .....ccevvvnvee 315,533,982
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 394,565,469 | ....c.ccvvirrnnne 3,353,235 | ovvveinne 391,212,234 | .o 357,117,093
3. Mortgage loans on real estate:
B FIISEENS ettt | seeeeeees 11,609,831,906 | ....ovvvvereererrcrreeiririnne | v 11,609,831,906 | ........... 10,807,605,483
3.2 Other than first IENS.........cciveieeieiee et ssaesens | seesesisssssenans 59,422,590 | ......ccevrererereiriereieens | e 59,422,590 | ..cccvvrnve. 112,314,371
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)......vvcveiveieieciieiie ettt sttt s b s snse s snsessnss | sevssssssessesssssessesassnsns 0 [ oot | eereeieteree e [0 A 1,055,192
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvnrerereireereieeieeeseeeieesseines | coneeeeeesssessenenes 537,874 | oo | e 537,874 | oo 0
5. Cash($....1,669,568,302), cash equivalents ($.....933,693,563)
and short-term investments ($.....350,313,926)..........ovueveerrereeeeeeeeeeeeeeeeseessee s | eeveeerieenes 2,953,575,791 | ..oooveeeeeeeeeeeeeeeene | evereeininnn 2,953,575,791 | ............. 2,891,234,065
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 927,126,386 | ....cveverrerererrereneieiinies | crerereiinins 927,126,386 | ............. 1,001,450,640
7o DEIIVALIVES......ooovererereeiceise et est sttt nsnns | sneetsesinas 2,773,205,586 | ....oouevereeeenerienerncrirnnene | cvveveenenns 2,773,205,586 | ............. 2,721,727,734
8. Other inVEStEd @SSELS.........cvuriririierierieeses ettt eest st nest s esnies | cvtssessiens 2,547,944,998 | .......ccoocvenne. 22,576,673 | ...covvvvnee 2,525,368,325 | ...coccovnee 2,566,872,399
9. ReCeIVADIES fOr SECUMHIES.........cevurvirceircrieceieeeiriessi e eesssssssnenes | eeessessseeens 131,484,900 | ...ooovvervrrenircriinirineeees | cevvneerinenns 131,484,900 | ....occvvvrenne. 58,148,313
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for iNVEStEd @SSELS.........cvueiiviieieicce e | erreressssenienas 24,362,872 | oo [L ) 24,362,872 | oo 79,751,087
12.  Subtotals, cash and invested assets (LINES 110 11)........wrurrenerimmrnreerieressenieeeens | veeeenend 64,009,409,207 | ......vvvernvne 25,929,908 | ........... 63,983,479,299 | ........... 64,191,622,059
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...........ccevcvees | cerverrerrirennns 87,257,541 | wovvvvrvreienns 7,362,706 | .oovrerrerrrenn 79,894,835 | ..coovvvirinae 90,175,367
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceerrereniins | covvrerreenniennnd 62,665,064 | .....oovrrriereeiieienis | s 62,665,064 | ....ccovrrinn 63,055,730
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............cccvceevevereeeeieeteeeceeeeeeess e sesssesesesasssnes | sorssssessesens 257,043,340 | ..ooovveeeeeeeeeeeeeeeeeeenn | e 257,043,340 | ................ 184,464,576
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveireerriereirersieiieiiens | e, 3,493,539 | ..o | s 3,493,539 | ..covveere 6,521,308
16.3 Other amounts receivable under reinSurance CONtTaCtS............ccceveveeeireeerreereneceeesines | cvvenerenas 1,092,629,633 | ....ocooevevereeieereeeeeees | e 1,092,629,633 | .....c.ocvece 486,213,381
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoeeeeveveees | cvvvevriisiiennns 33,904,328 | ..o | e, 33,904,328 | ....coovvvne. 33,758,385
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 2,414,909,365 | .....ccconc.. 1,635,984,403 | .....coocvvnneee 778,924,962 | ......occcenne 878,311,796
19.  Guaranty funds receivable or 0N AEPOSIL...........ccocuiveieiiieiieiceteee e | eeeeseseesesaenas 15,486,182 | ...ooveceeeieeieseieseieeiiees | covvisieiieinnnns 15,486,182 | ..occvvcvvrne 15,866,495
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 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............cccovuereerrieiecseseeseseieeens | e 55,041,640 | ...coevireieeeseeeveens | e 55,041,640 | ..cooovvrineee 50,366,312
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesenesines | ererisiisienans 66,962,727 | .ovovviirennas 3,219,766 | .coovvvrennan 63,742,961 | oo 18,557,382
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........cvverurireerereniinrensiseesssissiseessssssssessssessssssssessssssssns | essnseees 68,676,696,438 | ............. 1,672,496,783 | ........... 67,004,199,655 | ........... 66,605,829,625
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccocevees | evvnee 105,831,132,218 | ..oevieveeeeeeereeies | e 105,831,132,218 | ........... 96,983,645,792
28, Total (LINES 26 GNA 27)......curreerirrerrirerinrisreseeeeseesesssssssssessessssssesssssssessessssssessesssssssssessasssnssns | sesssenns 174,507,828,656 | ............. 1,672,496,783 | ......... 172,835,331,873 | ......... 163,589,475,417
DETAILS OF WRITE-INS
1101. Deposits in connection With iINVESIMENLS.............ccoiuriveiiiieieieie s | seseressssenans 24,362,872 | ..o | e 24,362,872 | cocovvrrrne. 16,096,563

1102. Cash collateral pledged on derivatives

63,654,524

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) (Line 11 :@bOVE)........cvrwerirrermmnirernerensecesemmssssnsnns | ceeesssresssneeans 24,362,872 | ..o 0 | e 24,362,872 | ..o 79,751,087
2501, MISCEIIANEOUS.........vevecevevvereereesseeeesesesssesseeesssesisses st sess st sest s ssssssssessnns | sesessssssssnees 37,288,919 | ..o 3,219,766 | ..ooovvererrenne 34,069,153 | ...ovvorrrirens 7,297,223
2502. Receivables from former affiliates. ..o | e 29,673,808 |....oovvrririeininirininins | s 29,673,808 | .....cccovveun. 10,707,239
2503, FULUMES TECERIVADIE. ...ttt sttt et et en et s s s s s ennnnes | seresesessssssessssnenenenenenenad 0 [ oo | e [ 552,920
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 66,962,727 | ..o 3,219,766 | ..oooovvrrncnenne 63,742,961 | ..cccoovvirinens 18,557,382




statement as of June 30, 2019 o the  Brighthouse Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....43,543,677,202 less §......... 0
included in Line 6.3 (including $.....25,892,394 MOACO RESEIVE)..........corvmeereeieereeeieiesessseessssssssses s ssss s sesssss s ssssssssssssssssss s sessssens 43,543,677,202 ...43,739,869,238
2. Aggregate reserve for accident and health contracts (including $ ....11,545,086 73,912,666
3. Liability for deposit-type contracts (including $ ...2,550,919,460 .2,582,631,556
4. Contract claims:
41 186,061,245 ....190,360,551
4.2  Accident and health 639,403 1,144,656
5. Policyholders' dividends/refunds to members $.....(9,493,686) and coupons §.......... 0 due and UnPaId.........c.eererererrernernirneireieesseeseees | reereeseseseeessnnenees (9,493,686) | ...vovrnrerirrirnenns (9,063,212)
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)...eeeereeeeereeeeneeeeesineins | eevreessseeeseesnnenenas 5,138,008 | ..vvoreerrririnens 4,749,435
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... 0 MOACO).euerveerrererrereeeeeeseessesesseseeans | wreeesessesssssssessesessesssessessasssness | stesssssessessnssessasssssssssassnsnness
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns
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 $.....83,618 accident and health PremiUmS...............oc.evuecueerveeceeeeeeeceeeeeeeeeeeeeeeeeeesieeseeesesseesensseses | eeveeessesssesssensennes 2,252,010 | oo 2,391,200
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccviviiiieiieieiscte ettt bttt s s bbb st snsns | ebsessssesses e s s sessesessssssssessesnsas | oebssessessssssssssessss st st es s s bnes
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 SEIVICE ACL...........ocriririrciirieiriirrieiecireiiees | cereeineieisssee et sessesies | srstesessesessesesess s s s ssessentsenns
9.3 ....824,444 436
9.4 ....271,453,529
10. Commissions to agents due or accrued - life and annuity contracts $.....86,167,212, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeeeeete e ....86,167,212 80,155,562
11.  Commissions and expense allowances payable on reinsurance assumed. 29,480,219 ..30,077,808
12, General EXPENSES AUE OF ACCTUE............cveuriteiieieiieieeie ettt ettt bbb s bbb s bbb bbb bbb s bbbt bbb sees ....37,055,898 24,589,438
13. Transfers to Separate Accounts due or accrued (net) (including $.....(373,468,868) accrued for expense
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........c.cuiueireicieiiie ettt saeses (238,861,174) | c.vvvvererrrnes (316,519,395)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 15,798,605 | ....ooovvevrercrnen. 26,563,238
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........ccooverereesiererisiieinn. .
16, UNEarmned INVESIMENT INCOME. ......c.uiiieciueiiiiie ettt s bbb bbb bbbttt enta | ebsenbesbssbestens e banes 3,370,405 | ..oooeeeis 3,822,038
17. Amounts withheld or retained by reporting entity as agent or trustee ....17,327,358 13,486,487
18.  Amounts held for agents' account, including $.....285,907 agents' credit balances. ...287,540
19.  Remittances and items not allocated ... 147,028,375
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above.
22.  Borrowed money §.......... 0 and interest thereon §......... O
23.  Dividends to stockholders declared and UNPAIG............ccveieiiiiiriieiciieieie sttt sttt s st bentense | absessssestessessbensessesssssssessessnts | nebssessessesssssssesses et entessesnsenes
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHION FESEIVE. ......euvieiecesiseteieis ittt bbb 380,188,717
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES. .....cvveiiiierieiseiisieise et sss st ss s e bsnsenss | sesesestessesssssssessessessssessesesants | soessssassessessssassessessssessassessnsnns
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers . 165,567,328
24.04 Payable to parent, subsidiaries and affiliates ....101,350,653
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st
24,06 Liability for amounts held under uninsured plans. .
24.07 FUNAS held UNGET COIMSUTANCE. ........ccuvuuririirriisiiseiseesssieese bbbt bbbttt | baeeseninesenesenes 6,132,210,817 | v 5,271,366,524
24,08 DEIVALIVES......cvuucveeeeaeieseieseiseeeeeeseesseessse st s s s s8££ 888 ...2,138,666,686 .2,155,311,096
24.09 Payable for securities ....52,199,484 ..21,437,621
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes ...3,023,557,213 .3,648,505,211
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities 1,219,921,436 .1,459,687,605
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 61,372,772,153 ...60,894,799,901
27.  From Separate ACCOUNES SEAEBMENL...........ccoiiieiiiicicte ettt a ettt a bbb st sn st snsenenas | srssberensesens 105,490,802,055 95,963,848,056
28. Total liabilities (Lines 26 and 27) 166,863,574,208 .156,858,647,957
29. Common capital stock 75,000,000 75,000,000
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds (]
32, SUIMIUS NOLES......ouevveiecece ettt s s e s et s s bbb s e s s s st st b bt ses e et s s st st n ettt s e naes 811,670,000 ....400,000,000
33, Gross paid in and CONTDULEA SUIPIUS............evuevirereere ettt sttt bt s s b st b s s s st tess s b neenen ...5,435,279,527
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUIMDIUS). ... vvorererrrrerriseesesissiseissesssessesess st ssess s st ess s ssesssssses st et sses s sses st st s bbb s st
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) vttt ettt ns | Sestns Rt n st s st s st ntes | entsnesessant e st st st
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) vttt ettt s | sesten s e Rt s sttt en s tans | estnees st s sttt s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 5,896,757,665 6,655,827,460
38. Totals of Lines 29, 30 and 37 ...5,971,757,665 .6,730,827,460
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) ...172,835,331,873 163,589,475,417
2501. Cash collateral reCEIVEA ON QEMVALIVES...........cccvueveveeeie ettt sttt bbbt bbb nae bbb es s e s sssensesntans | evesssssessssansans 1,055,721,290 | ..ccvovvvvrnee 1,370,888,229
2502. Miscellaneous 87,087,462
2503. Derivative instruments expense payable 1,711,914
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... ruruueurareeuseesssessessessseseessssessssssesssessssseesessssssessessesssessessenssssssssssssssssssssssnsssees
3101.
3102, ettt SRS R RS R R AR RS SRR RS SsR e Seeeeeenneen
3103, ettt SRS R R R RS ARS R R RS e e
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
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 June 30, 2019 o the  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.............cccocvievevieieieieeceieeseseeiees | e 3,507,212,059 | ........... 2,815,951,027 | ........... 6,127,862,840
2. Considerations for supplementary contracts with life CONINGENCIES........c..cvivirieiiiiceee s | veiesienenns 112,553,956 | .ovvevernne 79,580,468 | .............. 156,012,612
3. NEtINVESIMENT INCOME. ....eoiiei ikttt | sntesieens 1,455,545,598 | ........... 1,334,245,103 | ........... 2,696,313,490
4. Amortization of Interest Maintenance Reserve (IMR) ..13,677,559 | .. ..25,355,199
5. Separate Accounts net gain from operations excluding unrealized gains or losses. ..(707,915,430) | ..oovvevree. (32,014,259) ....841,578,019
6. Commissions and expense allowances on reiNSUrANCe CEAERM. ..o sees 96,750,190 | ..cooovvrrnnnn 95,620,437 | .covvrrne. 190,168,920
7. Reserve adjustments 0N reiNSUrANCE CEARM. .........evuiriuiirireieieiseeie sttt aes ..(126,231,529) | .....couue. (149,688,051) | ............. (305,341,339)
8. Miscellaneous Income:

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

fTOM SEPArAE ACCOUNES.......cuveeircierieiie ittt bbbt

8.2 Charges and fees for deposit-type CONTACES..........c.evveiiiieieieesie e s

8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........cveiriiiiiriieieissiesiese st snrenns
9. Totals (LiNeS 110 8.3)...c.cvvvreirirrrrereieiereins

10. Death benefits

11. Matured endowments (excluding guaranteed annual pure endOWMENLS).........cccoueueuririreieinierersesenee e

12. Annuity benefits

13. Disability benefits and benefits under accident and health Contracts............ccoceeiieiriccrceeeesee s

14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions

17. Interest and adjustments on contract or deposit-type contract fuNdS...........c.ccceveveveeerieieceee e

18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health contracts.............ccccoveviveesiciesiccesceeee e
20. TOtals (LINES 1010 19)....uieeieiicreieieteces ettt ettt ettt a st st es et n s saen

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns

23. General insurance expenses and fraternal eXpenses...........c..ccoeuee.
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums............
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn.
28. Totals (Lines 20 to 27)............
29. Net gain from operations before dividends to policyholders and federal income taxes (

30. Dividends to policyholders and refunds to MEMDETS...........ccovvruriinrirsnrsr et enes

31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30)
32. Federal and foreign income taxes incurred (excluding tax on capital gains)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (losses) (Line 31 MINUS LINE 32)..........covuruiuereiicrieeiceieeieee e

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(14,300,752) (excluding taxes of $.....14,300,752 transferred to the IMR).

35. Netincome (LINE 33 PIUS LINE 34)........iurirririeeiniieeireie ettt sttt sttt ssnssnes
CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDEr 31, PHIOT YBAI.........cccuieiricretiecieiieeie ettt et bbb bbb b s naas

37. Netincome (Line 35).......cccoevvurrrrrerririinnnns

38. Change in net unrealized capital gains (losses) less capital gains tax of

39. Change in net unrealized foreign exchange capital gain (I0SS).........ccevveevereeeerrierenns

40. Change in net deferred iNCOME taX.......cocvvvvreierereierrerieininns

41. Change in nonadmitted @sSets.............coccevieericreieeeiee e

42. Change in liability for reinsurance in unauthorized and certified companies..........

43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44. Change in asset valuation reSEIVE...........ccovueevrieveiiee et
45. Change in treasury StOCK..........cccovervicveieiceiiessee e
46. Surplus (contributed to) withdrawn from Separate Accounts during p
47. Other changes in surplus in Separate Accounts Statement....................
48. Change in sUrplus NOtES.........c.ccueveeveveeesre e
49. Cumulative effect of changes in accounting principles...
50. Capital changes:

50T PAIA IN...cooiviieir R

50.2 Transferred from surplus (Stock Dividend)....

50.3 TranSfErred t0 SUMPIUS.......vuvererireiiecirisieeis sttt

51. Surplus adjustment:

D11 PAIG MMt

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

..5,091,136,910

57,125,503

coerenn1,275,710,202
.................. 3,905,575

....56,016,213

v 2,459,684,142
.................. 9,595,975

11,828,614,008

....112,646,850

...57,091,563 | ... 50,768,198 103,130,211
...(198,559,616) | ....o0vvvvve. 567,246,944 .2,280,574,744
........... 6,715,450,743 | ...........8,120,258,131 | .........17,403,185,182

.360,846,354

...23,321,426
....801,587

(2,212,161,280) | ....
..(375,820,352) | ...

..529,785,571
46,455,881

188,112,696

..(900,808) | ..
..(4,294,513,428) | ..

....699,840,332
108,189,908
.1,158,156,049
..75,408,903
...(1,829,936)
(6,998,271,540)
...(308,153,498)

..5,140,284,328

4,987,828,666

12,136,525,400

615,250,622
2,223,564

..699,413,572
.................. 2,015,989

643,969,358
4,638,677

.............. 697,397,583 | ............539,330,681
............... (98,201,254) | ............(159,426,527)

.............. 613,564,394 | .............795,598,837 | ............798,757,208
...(856,921,794)  .........(1,331,089,621) | ..........(1,902,785,396)
(243 357,400) | oo (535,490,784) | ......... (1,104,028,188)
........... 6,730,827,460 | ...........5,594,289,759 | ...........5,594,289,759
(243,357 400)  ............(535,490,784) | .........(1,104,028,188)
115,300,466 ..(63,009,058) | ...........1,494,230,764

..9,958,368
93,662,713

..150,593,954
.0

.(163,558,015) | ..

..161,5561,593

(186,000,000) | ..

.(11,000,000)
.(26,968,818)
400,000,000

52. DiVIAeNdS 10 STOCKNOIABTS..........cvvvrveiiicieicicteieeee sttt b st a s e s s s st bensetensns | stesessssesssssesessesessssnsesans | essssessssssesessesessssssesansets | nesessssssessssesessnsnssssnsesenns
53. Aggregate write-ins for gains and losses in surplus 552,043,944)| .... 92,716,279 | .. ...(157,692,896)
54. Net change in capital and surplus (LIN€S 37 throuUgh 53)...........ceurwerreririnrirrieeneenseeessessesssessessssessssssessessssssssesssssssssessessns | sssssessssens (759,069,795) | ..ooovevenes (477,594,447)| ........... 1,136,537,701

55. Capital and surplus as of statement date (LINES 36 + 54)..........cccoereiuririviieiieeieeee ettt ssssesaens | esessesens 5,971,757,665 | ........... 5,116,695,312 | ........... 6,730,827,460

08.301. Management and SErviCe fE8 INCOME.........couiueirirreieeiseeie e ssesssssssessessssessessesssssssesessens | sennensennnd 10,042,415 | civvviiiiins 253,192,984 ...481,162,475

08.302. Contract surrender charges............... 32,846,183

08.303.  Rider Benefits..........ovevviierneecinrnrereseeeeenes 18,596,425

08.398.  Summary of remaining write-ins for Line 8.3 from overflow page..........cccccoveeeveeniveesiveeneceeseeseeeeeseesssessensees | ceveneenernnnnnn 20,298,075 | oo, 274,564

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ..304,910,156

2701.  Reserves transferred under reinsurance agreements...

2702.  Interest credited to reiNSUrErs.........cccvvvvrerreereerinnnnns

2703.  Realized loss on funds withheld on derivatives..............cccoeuu..
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).........

..513,679,633
..1561,660,322

..188,112,696

5301.  Unrealized change on funds withheld on derivatives....
5302.  Prior period adjustments
5303, s

5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE)......evururrrererrirrrsresseseissssssessesessssesessssssneseesas

15,603,767
77,112,512

........ ....92,716,279
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statement as of June 30, 2019 o the  Brighthouse Life Insurance Company

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiier ettt bbbt snsenns | sebessnenas 3,578,803,072 | ............ 2,883,878,310 | ..cceeenee 6,312,481,882
2. Netinvestment income... .1,348,279,758 1,219,959,981 ...2,356,997 577
3. MiISCEIIANEOUS INCOME......ceuerreceriseiseieieeeseste et es bbbt bbb ent s | eebsensanines 877,310,174 | .ccvvvene. 1,597,621,352 | ........... 2,952,385,407
4. Total (LINES T HIOUGN 3)...ereeiecieieeecicie ittt ettt ens s ssenen | sesnssesnns 5,804,393,004 | ............ 5,701,459,643 | .......... 11,621,864,866
5. Benefit and 10SS related PAYMENLS.........ccccuiiiieiieiiiieie ettt nsensenns | sressesnea 6,753,670,500 | ............ 7,836,433,272 | .......... 15,149,679,679
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvevcveeieevecvrerrieriens | cvereians (2,300,819,501) | ........... (4,634,464,108) | ........... (7,357,539,810)
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS...........coveveiiiriieieesseie s essissesesseienns | ceseenssennes 627,546,637 | ............ 1,540,605,430 | ............ 2,141,801,181
8.  Dividends paid t0 POICYNOIAETS.........c.cveiiciiiiicteiics ettt snse st esessnsesans | ensssesessssnsasans 2,265,375 1,733,687 | o 5,748,406
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. (391,393)] .... 707,117 (168,457,230)
10, Total (LINES 5 throUGN 9).......ceu ettt ettt ettt ens st | stessninees 5,082,271,618 | ............ 4,745,015,398 | ............ 9,771,232,226
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccoeuiviiuiieiiieiiceeiee ettt es et esae s b ssnnaens | evesssssesens 722,121,386 | ..cccvvvevee 956,444,245 | ............ 1,850,632,640
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONMAS. ..ottt ittt | sesessinneas 6,781,694,743 | ............ 5,888,966,831 | .......... 12,665,841,020
12.2 Stocks 30,747,047 15,224,046 | ...coovveneene 44,972,227
12.3 Mortgage loans ....352,720,839 ..267,557,239 | ..ovorennnd 684,614,223
124 REAIESIALE. ...vueeeeeee bbb | et 938,203 | ..oeverirriranne 904,461 | ..ovvvvvires 1,225,792
12,5 Other INVESIEA @SSELS.........cuuieieciriieieie ittt bbbttt entenbnes | sbiessesiesians 200,316,280 | ....cocoenee 158,052,630 | .c.cveuenee. 277,620,505
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments............ccoccevvevveeevcveeevceeeseei | eeeeeiieveeens 2,064,718 | ...oevverin 626,084 | .cooovoveeree 572,984
12.7  MISCEIIANEOUS PrOCEEUS. ........vcveiveiiieieciii ittt sttt se bbbt es s nse s snsensens | dessessessssensa 83477403 |.............. (954,436,573) | ..ocvovrnnns 328,789,866
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviieeieeireeee ettt sesss s ssssessesessenes | evessersns 7,451,959,233 | ............ 5,376,894,718 | .......... 14,003,636,617
13.  Cost of investments acquired (long-term only):
1301 BONAS...euveeeeie ettt nt st nnes | srensnsiens 5,562,189,066 | ............ 4,665,180,379 | .......... 10,919,816,498
1312 SHOCKS ettt | Senstnnsnnes 105,023,030 | ..coovvieriennee 17,357,900 | cooovvvrrennene 47,623,579
13,3 MOMGAGE I0BNS....euereiirerirrireeisteie ittt sttt ens s srensnes | stensessees 1,106,734,950 | ............ 1,311,523,964 | ............ 2,503,381,016
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS.......uuverererrereiieeeie ettt sttt st sttt sssnsnssnssensnes | sesessessosenns 212,113,836 | .ccovvrenee 128,348,560 | ............... 350,773,921
13.6  MiSCEllANEOUS @PPIICALIONS. .......cvuevrivrieiieiiciireieie sttt ss st es s ensessensens | dessessnens 1,102,957,766 | ....ccovvees 106,957,941 | ............ 1,838,159,769
13.7 Total investments acquired (Lines 13.1 to 13.6)... .8,089,018,648 6,229,368,744 .15,659,754,783
14.  Netincrease or (decrease) in contract 10ans and PremiUm NOLES..........ccvvieueiinineseseseessssseeesssessessssssseseses | sssessesssssnees (74,324,254) | ..o (63,118,908) | .............. (104,669,534)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (562,735,161) | ..ovrvenrenee (789,355,118)| ........... (1,551,448,632)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAI NOES.........cvivieiecicteieie sttt | evasbssesans 411,670,000 | ..ovoveverercreeeeeeeeeeeens | ceeevieerenas 227,157,763
16.2 Capital and paid in SUrplUs, 1SS treaSUNY SLOCK...........cccceiiieiiicieieccesecee et sesesees | evssssessssesessssesesessesened 0 [ e 0 [ e 0
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance iabilities..............c.vevevreereevecreeeeeeseeeeeeeens | cverriieiinens (31,712,096) | ................ (37,642,316) | .....cvvceven (74,729,160)
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvuurirreriririiieisesiiri bbb | serissnissnens (477,002,403) | ....ocovvennees (58,027,080) | ..oovcvenee 1,269,496,356
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (97,044,499) | ..o (95,669,396) | ............ 1,421,924,959
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. 62,341,726 | ......ocooo.e 71,419,731 | oo 1,721,108,967
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vvuiireiieiieiiesiesies ettt ss st nstans | sbsesssnsses 2,891,234,085 | ............ 1,170,125,098 | ............ 1,170,125,098
19.2 End of period (LINE 18 PIUS LINE 19.1)....cuuriuriiriieiiieiieiiecieeieeiiesie sttt stsssssssssens | sesessaneens 2,953,575,791 | .coovevenee 1,241,544,829 | .......... 2,891,234,065
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Security exchanges ....155,709,011 ..332,216,707 | vovevrrrnn 485,374,104
20.0002  Mortgage loan refinancings 33,997,588 28,597,367 | .covvrrrernn 44,188,208
20.0003  Capitalized interest on bonds 16,520,856 6,436,827 | ..coovvvrernnn 18,372,112
20.0004  Joint venture distribution paid in the form of securities..... ..13,365,274 ..5,749,831 | ..... ....11,678,028
20.0005 Other invested assets underlying asset sold and reinvested 213,605 | v 0
20.0006  BONdS, @SSEtIN KING trANSTEI........c.cvieieceieee ettt ettt et es st sa st enesssassssansassssens | svnsssessssssessssesessnansasans 406,375,004 | ..... ..406,375,004
20.0007  Bonds in exchange for affiliate SUMPIUS NOE..........c.cviuiviieeiciireee et ssssssessesssssstens | sessessessesssssssssessssssrennsQ) | eveeriesessssesssssseseesiesad (0 I 172,842,237
20.0008  Prior period adjustments - preferred stock 127,232,710 | e 127,232,710
20.0009  Prior period adjustments tax - preferred stock 45,789,690 | ..oooovivrreenns 45,789,690
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EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUFANCE.........ccuuurirrreerriresiseierisesi st esess s esstenns | eesssessssssinesessenes 1,101,369,695 | ....ooovvvirrrrirerir 1,153,254,861 | ..o 2,278,629,624
3. Ordinary individual @NNUIIES............overerrerrirrrerieisciseise et sseesssssssssessesssssssssesss | sesessesssssssssesssssnses 2,659,911,443 | ..o 1,934,863,452 | ..o 4,207,552,723
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. GOUP lifE INSUFANCE. .....cuvrreeeerireiseeieieiseesset st ssess st se st s st ess e ssessensssssnsss | sessessssssnssessssssssastsssssessesssnssessasss | sesessssssmssasssssnssessnsnnssens (T19,475) | verereerereeeeereieenns (719,475)
8. GrOUD @NNUIIES. ....vvvevvereeiseiirresieeieerises st nsses | reesssssssnenssensseseseees 78,617,910 | oo 90,588,898 | ... 160,267,738
7o ABH = IOUD ettt | st YL 1 I R 61,213 | oo 275,323
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ottt | eees ettt 105,826,670 | ...oovvvernrerrrnreceins 108,607,500 | ..voovevererermrrrereens 223,946,363
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 through 10)...........veeirerierinieieieriseeeessessesieesessssssssssessses | cosseessssessssessessons 3,946,251,429 | ....ocvvvvvvicricninne 3,286,656,449 | ....occovvrrrcricninne 6,869,952,296
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cviviiiirieeiieiicieceiceicies et testese i | eeveessssssesssssssessesessessessssssssssssessess | stesssssesssssssssssssassesssssssessessssssassns | sesessessssssessesesssssssssssesssssssessessssones
13, Subtotal (LINes 11 troUG 12)..........cvuemirierieriieiieeiscsiesiee s sssssesssesses | cossessssssssssssessons 3,946,251,429 | ...oovvvvvvcricnnne 3,286,656,449 | ....oocovvrvrecricninne 6,869,952,296
14, DepPOSIt-tyPE COMMIACES.......c.cviieiirieiieeieice et ssae s ntens | saessssssesessesessssnsesensnsenes 1,292,758 | cooviveecieece i 4,126,253 | .o 6,607,799
15, Total (LINES 13 @N 14)......ccuuiriririiiirieciincrieiri e esesisenssssssssnins | cossnesssssssssesenessons 3,947,544,187 | ...ovvvvvvrrerrncnnne 3,290,782,702 | ...cvvvvrrerrircninns 6,876,560,095
DETAILS OF WRITE-INS
F00 T, oA Rttt s ek eesennenaes | HeseteEees et R e R Rttt es st e ten e snenne | enteeseeaetes ettt ns ettt s st et entens | chesensee et et sttt
1002, oottt | Heeeb RSkt | SERE LR | Hesee R R
1003, oot eee et R R R | 4R RS R | SRR RS Rt | HesieeR et
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cocvveieenenieieiniinies | o [0 TN 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN 10 @DOVE).....cvurruieireurisrrereeisissrissessissessssssnsnsss | sesesssssssesssssssssessssssssssssssssssssssesns [0 O 0 ] e 0
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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
SSAP Statement Line For the Six Months For the Year Ended
Number Page Number Ended June 30, 2019 December 31, 2018
Net income (loss), DE SAP $ (243,357,400) $ (1,104,028,188)
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income (loss), NAIC SAP $ (243,357,400) (1,104,028,188)
June 30, 2019 December 31, 2018
Statutory capital and surplus, DE SAP $ 5,971,757,665 6,730,827,460

State prescribed practices: NONE — —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 5,971,757,665 $ 6,730,827,460

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

B. No significant change.
C. Accounting Policy

(1) No significant change.

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

(3-5) No significant change.

(6) Loan-backed and structured securities are stated at either amortized cost or the lower of amortized cost or fair
market value. Amortized cost is determined using the interest method and includes anticipated prepayments. The
retrospective adjustment method is used to determine the amortized cost for the majority of loan-backed and
structured securities. For certain securities, the prospective adjustments methodology is utilized, including interest-
only securities and securities that have experienced an other-than-temporary impairment (“OTTI”).

(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.

Accounting Changes and Corrections of Errors

No significant change.
Business Combinations and Goodwill

No significant change.
Discontinued Operations

No significant change.

Investments

A-C. No significant change.
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NOTES TO THE FINANCIAL STATEMENTS

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 six months ended June 30,
2019.

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 six months ended
June 30, 2019.

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) The loan-backed securities for which an OTTI has been recognized during the six months ended June 30, 2019,
measured as the difference between amortized cost and estimated present value of projected future cash flows to be
collected, were as follows:

Book/Adjusted

Carrying Value

Amortized Cost Present Value Amortized Estimated Fair Date of Financial

Before Current of Projected Recognized Cost after Value at Time of  Statement Where

CUSIP Period OTTI Cash Flows OTTI OTTI OTTI Reported
17305CAE9 $ 123,521  § — $ 123,521 $ — — 3/31/2019
643528AC6 $ 2,221,104 $ 2,218,832 2272 $ 2,218,832 § 2,218,832 3/31/2019
Total $ 125,793

The recognized OTTI shown above is all noninterest related.

(4) AtlJune 30,2019, 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 $ 2,675,462
2. 12 Months or Longer $ 16,866,609

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 289,215,789
2. 12 Months or Longer $ 1,556,951,904

(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.
(3) Collateral received
The Company participates in a securities lending program as discussed in Note 17.
a. No significant change.
b. Asof June 30, 2019, the Company did not have collateral that was sold or repledged.

c. No significant change.
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(4-7) 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 six months ended June 30, 2019.

J-K. No significant change.
L. Restricted Assets
(1) Restricted Assets (Including Pledged)

Information on the Company’s investment in restricted assets as of June 30, was as follows:

Gross Restricted

2019 Percentage
(0] 2) 3) @ ®) (6) (@] ®) ) 10) an

Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Total Gross Restricted
Total Separate Account General June 30, Increase/ Total Non Admitted Restricted to Total
Restricted Asset General Account Restricted Account 2019 December (Decrease) Admitted Restricted to Total Admitted
Category Account Activity ® Assets Activity ® (1 plus 3) 31,2018 (5 minus 6) Restricted (5 minus 8) Assets Assets

Subject to
contractual
obligation for
which liability
isnotshown g — 8 — s — 8 — s — 8 — 3 — 8 — 3 — —% —%

Collateral held
under security
lending
agreements 2,037,873,553 — — — 2,037,873,553 3,042,570,081 (1,004,696,528) — 2,037,873,553 1.17 1.18

Subject to
repurchase
agreements — — — - — — — _ _ — _

Subject to reverse
repurchase
agreements — — — — — — — — — — —

Subject to dollar
repurchase
agreements — — — — — — — — — — —

Subject to dollar
reverse
repurchase
agreements — — — — — — _ _ _ _ _

Placed under
option
contracts — — — - — — _ _ _ _ _

Letter stock or
securities
restricted as to
sale — — — — — — — _ _ _ _

Federal Home
Loan Bank
(“FHLB”)
capital stock 50,000,000 — — — 50,000,000 64,050,000 (14,050,000) — 50,000,000 0.03 0.03

On deposit with
states 7,135,299 — — — 7,135,299 11,762,416 (4,627,117) — 7,135,299 — —

On deposit with
other
regulatory
bodies 34,753,520 — — — 34,753,520 34,753,520 — — 34,753,520 0.02 0.02

Pledged collateral
to FHLB
(including
assets backing
funding
agreements 1,983,225,149 — — — 1,983,225,149 2,322,702.481 (339,477,332) — 1,983,225,149 1.14 1.15

Pledged as
collateral not
captured in
other
Calegories 1,025,305,120 — — — 1,025,305,120 990,522,957 34,782,163 —_ 1,025,305,120 0.59 0.59

Other restricted
assets 11,309,435,453 — — — 11,309,435,453 10,767,441,319 541,994,134 — 11,309,435,453 6.48 6.54

Total restricted
assets $16,447,728,094 $ — 8 — $ —  $16,447,728,094 $17,233,802,774 $ (786,074,680) $ — $16,447,728,094 9.43% 9.51%

(a) Subset of column 1.

(b) Subset of column 3.
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(2) Details on the Company’s assets pledged as collateral, not captured in other categories, as of June 30, were as follows:

Gross Restricted

2019 Percentage
(O] 2) 3) “ ®) 6) (Y] ®) © (10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Separate Account General June 30, Increase/ Total Restricted to Total
Total General Account Restricted Account 2019 December (Decrease) Admitted to Total Admitted
Restricted Asset Category Account Activity® Assets Activity® (1 plus 3) 31,2018 (5 minus 6) Restricted Assets Assets

Derivatives Collateral $ 974744891 8 — s — 8 — $ 974744891 S 917750425 § 56994466 $ 974,744,891 0.56% 0.56%

Reinsurance Agreement -
Securities Pledged 50,560,229 — — — 50,560,229 72,772,532 (22,212,303) 50,560,229 0.03 0.03

Total $  1,025305120 $ — 8 — $ — $ 1,025305,120 § 990,522,957 § 34,782,163 § 1,025,305,120 0.59% 0.59%

(a) Subset of column 1.

(b) Subset of column 3.

(3-4) No significant change.

M. Working Capital Finance Investments

The Company had no working capital finance investments during the six months ended June 30, 2019.
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-Q. No significant change.

R. Prepayment Penalty and Acceleration Fees

During the six months ended June 30, 2019, 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 54 18
Aggregate Amount of Investment Income $ 18,586,476  $ 1,796,599

6. Joint Ventures, Partnerships and Limited Liability Companies
A. No significant change.

B. The Company recognized write-downs and recorded adjustments totaling $16,757,163 and $25,090,868 on investments
in joint ventures, partnerships and LLCs during the six months ended June 30, 2019 and the year ended December 31,
2018, 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.

7. Investment Income
No significant change.
8. Derivative Instruments

As of June 30, 2019, there were no significant changes in the Company’s derivative policy or investments other than those
described below.

Cash Flow Hedges

The Company designates and accounts for the following as cash flow hedges when they have met the effectiveness requirements
of SSAP 86: (i) interest rate swaps to convert fixed rate assets to floating rate assets; and (ii) interest rate swaps to convert
fixed rate liabilities to floating rate liabilities.

All components of each derivative’s gain or loss were included in the assessment of hedge effectiveness.
For the six months ended June 30, 2019 there were no gains or losses related to cash flow derivatives that no longer qualify
for hedge accounting or for which the Company removed the hedge designation. For the year ended December 31, 2018, there

were net gains of $2,008,471 related to cash flow derivatives that no longer qualify for hedge accounting or for which the
Company removed the hedge designation.
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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
June 30, 2019 December 31, 2018 June 30, 2019 December 31, 2018 June 30, 2019 December 31, 2018

Initial Margin:

OTC-cleared $ $ — 3 86,634,805 $ 73,911,208 $ 86,634,805 $ 73,911,208
Variation Margin:

OTC-bilateral — 888,110,086 770,039,422 888,110,086 770,039,422

OTC-cleared — 63,654,524 — — — 63,654,524
Total OTC $ $ 63,654,524  $ 974,744,891  $ 843,950,630 $ 974,744,891  $ 907,605,154
Initial Margin:

Futures ©) $ $ — 3 — 3 10,145269  § — 3 10,145,269

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
June 30, 2019 December 31, 2018 June 30, 2019 December 31, 2018 June 30, 2019 December 31, 2018
Initial Margin:
OTC-bilateral $ $ — 3 — 3 23,261,760 $ — 8 23,261,760
Variation Margin:
OTC-bilateral 996,423,000 1,354,494,034 645,133,329 115,515,374 1,641,556,329 1,470,009,408
OTC-cleared 59,298,290 16,394,195 — 59,298,290 16,394,195
Total OTC $ 1,055,721,290  § 1,370,888,229 § 645,133,329 § 138,777,134  § 1,700,854,619  § 1,509,665,363

(" 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

June 30, 2019:
Net
Undiscounted
Future Settled
Premium
Payments
Fiscal Year (Receipts)
2019 $ 332,808,245
2020 970,901,505
2021 405,186,650
2022 179,136,312
2023 132,566,323
Thereafter 225,465,149
Total $  2,246,064,184

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:

June 30, 2019 December 31, 2018
Net undiscounted future premium payments (receipts) $ 2,246,064,184 $ 2,259,595,442
Estimated fair value of derivative net assets (liabilities), including
discounted future premiums $ (1,552,230,417) $ (1,114,352,323)
Estimated fair value of derivative net assets (liabilities), excluding
discounted future premiums $ 607,850,775 $ 986,694,677
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9. Income Taxes

A-B. No significant change.

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

June 30, 2019 December 31, 2018
Federal $ (779,999) $ (159,755,599)
Foreign 242,663 329,072
Federal and foreign income taxes incurred $ (537,336) $ (159,426,527)
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The changes in the main components of deferred income tax amounts were as follows:

June 30, 2019 December 31, 2018 Change
DTA:
Ordinary:
Discounting of unpaid losses — 3 — 3 —
Unearned premium reserve — — —
Policyholder reserves 1,005,424,818 1,008,747,380 (3,322,562)
Investments — — —
Deferred acquisition costs 199,208,099 207,387,970 (8,179,871)
Policyholder dividends accrual — — —
Fixed assets — — —
Compensation and benefits accrual 3,904,193 3,904,193 —
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward 649,633,711 621,006,319 28,627,392
Tax credit carryforwards 77,767,725 63,875,250 13,892,475
Other (including items <5% of total ordinary tax assets) 72,649,616 73,370,017 (720,401)
Ceding commissions 113,270,458 113,270,465 (7)
Nonadmitted assets 2,454,600 2,584,452 (129,852)
Tax intangibles 31,366,419 48,983,178 (17,616,759)
Unrealized capital gains (losses) 132,643,451 — 132,643,451
Separate Account Adjustments 222,247 — 222,247
Subtotal 2,288,545,337 2,143,129,224 145,416,113
Nonadmitted (1,098,712,540) (979,496,707) (119,215,833)
Admitted ordinary DTA 1,189,832,797 1,163,632,517 26,200,280
Capital:
Investments 577,467,401 381,248,931 196,218,470
Net capital loss carryforward — — —
Real estate — — —
Other (including items <5% of total capital tax assets) 227,112 — 227,112
Subtotal 577,694,513 381,248,931 196,445,582
Nonadmitted (537,271,863) (381,248,931) (156,022,932)
Admitted capital DTA 40,422,650 — 40,422,650
Admitted DTA 1,230,255,447  $ 1,163,632,517 $ 66,622,930
DTL:
Ordinary
Investments (374,403,605) $ (234,752,921) $ (139,650,684)
Fixed assets — — —
Deferred and uncollected premiums (31,114,378) (33,297,772) 2,183,394
Policyholder reserves — — —
Other (including items <5% of total ordinary tax liabilities) — — —
Other liabilities (5,389,852) (5,347,852) (42,000)
Separate Account adjustments — (11,922,176) 11,922,176
Subtotal (410,907,835) (285,320,721) (125,587,114)
Capital:
Investments — — —
Real estate — — —
Other (including items <5% of total capital tax liabilities) — — —
1031 exchange election — — —
Investments in consolidated subsidiaries — — —
Unrealized capital gains (losses) (40,422,650) — (40,422,650)
Subtotal (40,422,650) — (40,422,650)
DTL (451,330,485) $ (285,320,721) $ (166,009,764)
Net DTA/ (DTL) $ 778,924,962 $ 878,311,796 $ (99,386,834)
Change in nonadmitted DTA 275,238,765
Tax effect of unrealized gains (losses) 40,422,651
Income tax effect of change in unrealized gains (losses) (146,745,860)
Change innet DTA  § 69,528,722
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D.

E-I.

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:

June 30, 2019

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $ 128,735,674

Net realized capital gains (losses) @ 21% (168,655,983)
Tax effect of:

Other 12,142,631

Uncertain tax positions (779,998)
Change in nonadmitted assets —

Tax exempt income (997,641)
Interest maintenance reserve (2,294,124)
Reinsurance Ceding Commission (7,995,988)
Tax credits (11,224,351)
Separate Account dividend received deduction (18,996,278)
Total statutory income taxes (benefit) $ (70,066,058)
Federal and foreign income taxes incurred including tax on realized capital gains $ (537,336)
Change in net DTA (69,528,722)
Total statutory income taxes (benefit) $ (70,066,058)

No significant change.

10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties

A-C.

E-N.

11. Debt

On March 25, 2019, the Company issued a $411,670,000 surplus note to Brighthouse Holdings, LLC, its parent, in
exchange for cash.

On March 28,2019, the Company paid a cash capital contribution of $75,000,000 to Brighthouse Life Insurance Company
of NY.

The Company had $55,041,640 receivable and $114,926,395 payable with affiliates as of June 30, 2019. The Company
had $50,366,312 receivable and $101,350,653 payable with affiliates as of December 31, 2018. Amounts receivable and
payable are expected to be settled within 90 days.

No significant change.

No significant change.

Federal Home Loan Bank Agreements

(1) The Company is a member of the FHLB of Atlanta. Through its membership, the Company has conducted business
activity (borrowings) with the FHLB. At June 30, 2019, the Company holds stock of the FHLB of Atlanta, Boston,
Des Moines and Pittsburgh and maintains advances with the FHLB of Boston, Des Moines and Pittsburgh. It is 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 $17,283,533,187.
The Company calculated this amount in accordance with FHLB of Atlanta regulatory and or FHLB specific borrowing
limits.
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(2) FHLB Capital Stock

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

June 30, 2019
General Separate
Total Account Account
Membership stock - Class A $ — 3 — —
Membership stock - Class B 25,000,000 25,000,000 —
Activity stock 23,800,000 23,800,000 —
Excess stock 1,200,000 1,200,000 —
Aggregate total $ 50,000,000 $ 50,000,000 —
Actual or estimated borrowing capacity as determined by
the insurer 17,283,533,187  § 17,283,533,187 —
December 31, 2018
General Separate
Total Account Account
Membership stock - Class A $ — 3 — —
Membership stock - Class B 40,250,000 40,250,000 —
Activity stock 23,800,000 23,800,000 —
Excess stock — — —
Aggregate total $ 64,050,000 $ 64,050,000 —
Actual or estimated borrowing capacity as determined by
the insurer 16,358,947,542  § 16,358,947,542 —

b. The Company’s membership stock (Class A and B) eligible for redemption at June 30, 2019 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 $ — S — 3 — 3 — 3 — 5 —
Class B $ 25,000,000 $ 25,000,000 $ — — 3 — 3 —
(3) The Company’s collateral pledged to FHLB was as follows:
a. Amount pledged as of:
June 30, 2019
Aggregate Total
Fair Value Carrying Value Borrowing
Total collateral pledged - total General and Separate Accounts 2,150,875,313  $  1,983,225,149 $ 595,000,000
Total collateral pledged - General Account 2,150,875,313 $  1,983,225,149 § 595,000,000
Total collateral pledged - Separate Account $ — — 3 —
December 31, 2018
Total collateral pledged - General and Separate Accounts $ 2,380,024,755 $  2,322,702,481 $ 595,000,000
b. Maximum amount pledged during the reporting period ended:
June 30,2019
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Maximum collateral pledged - total General and Separate
Accounts $ 2,380,024,755 §  2,322,702,481 § 595,000,000
2. Maximum collateral pledged - General Account $  2,380,024,755 $§  2,322,702,481 $ 595,000,000
3. Maximum collateral pledged - Separate Account $ — 8 — 3 —
December 31, 2018
4. Maximum collateral pledged - total General and Separate
Accounts $  3,293,055,734 §  3,250,945,684 $ 595,000,000
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(4) The Company’s borrowing from FHLB was as follows:

a. Amount borrowed as of:

June 30, 2019

Funding Agreements
Total General Account  Separate Account Reserves Established
Debt $ — S — 3 — 3 —
Funding agreements 595,000,000 595,000,000 — 45,000,000
Other — — — —
Aggregate total $ 595,000,000 § 595,000,000 $ — 3 45,000,000
December 31, 2018
Funding Agreements
Total General Account  Separate Account Reserves Established
Debt $ — S — 3 — 3 —
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:
June 30, 2019
Total General Account Separate Account
Debt $ — 3 — 3 —
Funding agreements 595,000,000 595,000,000 —
Other — — —
Aggregate total $ 595,000,000 $ 595,000,000 $ —

c. FHLB - Prepayment Obligations:

Debt
Funding agreements
Other

Does the company have prepayment obligations under the following

arrangement (yes/no)?

no

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

Benefit Plans

As of June 30,2019, 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 $797,761,163 at June

30, 2019.

(11) The Company issued the following surplus debentures or similar obligations:

Par Value Interest and/
(Face or Principal Total Interest Unapproved
Interest Amount of Carrying Paid Current and/or Principal Interest and/ Date of
Note  Date Issued Rate Notes) Value of Note Year Paid or Principal Maturity
1 9/28/2018 7.800% $200,000,000 $ 200,000,000 $ — — $ 11,786,667  9/28/2058
2 12/21/2018 8.150% $200,000,000 $ 200,000,000 $ — — $ 8,557,500 12/21/2058
3 3/25/2019 8.070% $411,670,000 $ 411,670,000 $ — — $§ 8,766,856  3/25/2059

The surplus notes included in the table above are owned by Brighthouse Holdings, LLC.

The surplus notes are subordinate in right of payment to the claims of policyholders, claimants and beneficiaries and to
all other classes of creditors. The surplus notes have the following restrictions on payment:

Each payment of principle and interest on the surplus notes may be made only with the prior written approval of the

Commissioner.

(12-13) No significant change.
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14. Liabilities, Contingencies and Assessments
No significant change.

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
June 30, 2019 December 31, 2018 June 30, 2019 December 31, 2018
Swaps $ 2,605,878,906 $ 1,458,396,994 § 269,725,885 $ 96,690,221
Futures — — — —
Options — — — —
Total $ 2,605,878,906 $ 1,458,396,994 § 269,725,885 $ 96,690,221

(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.

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 $80,895,358 and
$38,778,994 at June 30, 2019 and December 31, 2018, respectively.

(4) At June 30, 2019 and December 31, 2018, the estimated fair value of collateral consisting of various securities received
by the Company on its OTC-bilateral derivatives as variation margin was $645,133,329 and $115,515,374, respectively.
The Company also received, as initial margin on its OTC-bilateral derivatives, various securities with an estimated fair
value of $0 and $23,261,760 at June 30, 2019 and December 31, 2018, 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. No significant change.
B. 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 $2,037,873,553 and an estimated fair value of $2,973,463,086 were on loan
under the securities lending program at June 30, 2019. The Company was liable for cash collateral under its control of
$3,022,567,531 at June 30, 2019.

Additionally, in order to satisfy the above mentioned collateral requirements, the Company holds security collateral over
which it does nothave exclusive control. Therefore, the Company’s share of this collateral, totaling $17,686,176 at June 30,
2019, which may not be sold or repledged unless the counterparty is in default, is not reflected in the accompanying
financial statements.
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C. Wash Sales

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

wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the quarter ended

June 30, 2019.

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.

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:
June 30, 2019
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Bonds
Industrial & Miscellaneous — 3 9,329,090 $ 1,733,737  $ 11,062,827
Total bonds — 9,329,090 1,733,737 11,062,827
Common stocks
Industrial & Miscellaneous 13,883,879 50,000,000 3,543,058 67,426,937
Derivative assets ®
Interest rate — 1,691,550,813 — 1,691,550,813
Foreign currency exchange rate — 93,641,668 1,383,926 95,025,594
Credit — — — —
Equity market — 698,154,338 99,012,904 797,167,242
Total derivative assets — 2,483,346,819 100,396,830 2,583,743,649
Separate Account assets 96,905,827 94,860,318,865 16,368,289 94,973,592,981
Total assets 110,789,706 $  97,402,994,774 $ 122,041,914 $  97,635,826,394
Liabilities
Derivative liabilities ®
Interest rate — 3 157,932,422  $ — 3 157,932,422
Foreign currency exchange rate — 11,745,563 — 11,745,563
Credit — 52,636 — 52,636
Equity market — 1,701,402,899 249,568,958 1,950,971,857
Total derivative liabilities — 1,871,133,520 249,568,958 2,120,702,478
Separate Account liabilities — 30,063 — 30,063
Total liabilities — 3 1,871,163,583 $ 249,568,958 $ 2,120,732,541

()

@

(©)

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 June 30, 2019, 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,
March 31, into out of included in and June 30,
2019 Level3®  Level3®  NetIncome ® Surplus Purchases © Sales @ Issuances®  Settlements 2019

Assets
Bonds - Industrial &

miscellaneous $  1,709.454 §$ — S — 3 — 3 24283 § — S — S — — $ 1,733,737
Common stocks -

Industrial &

miscellaneous 3,543,407 — — — (349) — — — — 3,543,058
Derivatives - Foreign

currency exchange (5,848) — — — 1,389,774 — — — — 1,383,926
Derivatives - Equity

market ¢ (147,155,886) — — — (3,400,168) — — — —  (150,556,054)
Separate Account

assets 14,424,669 5,007,465 (5,122,981) 481 (2,063) 2,160,718 (100,000) — — 16,368,289

Total $(127,484,204) $.,007,465  $(5,122,981) § 481  $ (1,988,523) $ 2,160,718 S  (100,000) $ — $ —  $(127,527,044)

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 six months ended June 30, 2019, transfers into Level 3, for Separate Accounts of $5,007,465 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 six months ended June 30, 2019, transfers out of Level 3, for Separate Accounts of $(5,122,981) 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.
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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.

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

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 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.

Stocks classified as Level 3 are valued in a similar manner to Level 2 stocks but exhibit lower levels of trading activity.

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
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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, 17 and 21.

C. Estimated Fair Value of All Financial Instruments

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

June 30, 2019

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 47,293,211,437  $ 42,267,530,015 $ 1,002,446,649 § 45,536,926,852 § 753,837,936  $ —
Preferred stocks 327,380,602 319,820,820 — 305,880,595 21,500,007 —
Common stock - unaffiliated 67,426,941 67,426,941 13,883,883 50,000,000 3,543,058 —
Mortgage loans 12,086,060,363 11,669,254,496 — 50,290,565 12,035,769,798 —
Cash, cash equivalents and short-term investments 2,953,696,337 2,953,575,791 2,680,801,692 272,894,645 — —
Contract loans 1,021,299,176 927,126,386 — 543,099,067 478,200,109 —
Derivative assets " 2,826,888,188 2,773,205,586 — 2,706,873,107 120,015,081 —
Other invested assets 158,410,488 127,633,352 — 92,881,267 65,529,221
Investment income due and accrued 577,893,872 577,893,872 — 577,893,872 — —

Receivables for cash collateral on derivatives

Separate Account assets 106,044,007,772 105,746,057,506 700,154,204 102,351,007,368 2,992,846,200 —
Total assets $173,356,275,176  $167,429,524,765 $ 4,397,286,428  $152,487,747,338  § 16,471,241,410 § —
Liabilities

Investment contracts included in:

Reserves for life and health insurance and annuities $ 14,273,590,259 $ 15,713,938,040 $ — 8 —  $ 14,273,590,259 $ —
Liability for deposit-type contracts 1,086,798,742 1,100,924,885 — — 1,086,798,742 —
Derivative liabilities 2,157,756,444 2,138,666,686 - 1,904,621,657 253,134,787 —
Payable for collateral under securities loaned and other
transactions 4,079,278,503 4,079,278,503 — 4,079,278,503 — —
Investment contracts included in Separate Account liabilities 1,150,964,850 1,150,964,850 — 1,150,964,850 — —
Separate Account liabilities 4,865,795 4,865,795 — 4,865,795 — —

Total liabilities $ 22,753,254,593  $ 24,188,638,759 $ — $ 7,139,730,805 $ 15,613,523,788 §$ —

December 31, 2018

Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 45375,898,060 $ 43,278.811,700 $ 1,718,708,884 $ 42,818,901,380 § 838,287,796  § —
Preferred stocks 321,470,334 315,533,982 — 299,970,327 21,500,007 —
Common stock - unaffiliated 77,911,407 77,911,411 10,309,158 64,183,872 3,418,377 —
Mortgage loans 11,027,338,963 10,919,919,854 — 48,742,386 10,978,596,577 —
Cash, cash equivalents and short-term investments 2,891,229,312 2,891,234,065 2,375,606,774 515,622,538 — —
Contract loans 1,070,853,463 1,001,450,640 — 619,345,827 451,507,636 —
Derivative assets 2,710,267,008 2,721,727,734 317,683 2,594,301,764 115,647,561 —
Other invested assets 189,714,554 175,909,395 — 100,920,689 88,793,865 —
Investment income due and accrued 586,916,834 586,916,834 — 586,916,834 — —
Receivables for cash collateral on derivatives 63,654,524 63,654,524 — 63,654,524 — —
Separate Account assets 96,860,017,839 96,908,857,264 421,809,544 94,121,872,332 2,316,335,963 —
Total assets $161,175272,298  $158,941,927,403  $ 4,526,752,043  $141,834,432,473 $ 14,814,087,782 § —
Liabilities -
Investment contracts included in:
Reserves for life and health insurance and annuities $ 13,604,500,677 $ 16,342,051,674 § — 8 — $ 13,604,500,677 $ —
Liability for deposit-type contracts 1,130,539,540 1,101,800,768 — — 1,130,539,540 —
Derivative liabilities 2,171,848,803 2,155,311,096 1,086,615 1,932,447,260 238,314,928 —
Payable for collateral under securities loaned and other
transactions 5,019,393,440 5,019,393,440 — 5,019,393,440 — —
Investment contracts included in Separate Account liabilities 1,025,446,009 1,025,446,009 — 1,025,446,009 — —
Separate Account liabilities 6,614,007 6,614,007 19,765 6,594,242 — —
Total liabilities $ 22,958,342,476  $ 25,650,616,994 $ 1,106,380  $ 7,983,880,951 $ 14,973,355,145 $ —

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

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.
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D.

E.

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.

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.

At June 30, 2019, the Company had no investments where it was not practicable to estimate fair value.

At June 30, 2019, the Company had no instruments measured using the NAV practical expedient for valuation purposes.

21. Other Items

No significant change.

22. Events Subsequent

The Company has evaluated events subsequent to June 30, 2019 through August 8, 2019, 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 June 30, 2019, 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, 2018 were $68,139,823. As of June 30,2019, $4,371,170 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$65,617,221 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has been a
$1,848,568 unfavorable prior-year development from December 31, 2018 to June 30, 2019. The increase 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.

The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss
liabilities and loss adjustment expenses for the six months ended June 30, 2019.

26. Intercompany Pooling Arrangements

No significant change.

27. Structured Settlements

No significant change.
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28.

29.

30.

31.

32.

33.

34.

35.

Health Care Receivables
No significant change.
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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9.1

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

GENERAL

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] NoJ[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001685040
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
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
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
By what department or departments?
Delaware Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Brighthouse Investment Advisers, LLC Boston, MA Yes
Brighthouse Securities, LLC Charlotte, NC Yes
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
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]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3
9.31

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol[ ]
If yes, give full and complete information relating thereto:
See Note 5L
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 534,122,470
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421  Bonds $ 0 $ 0
14.22  Preferred Stock 0 0
14.23  Common Stock 282,548,531 327,138,528
14.24  Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26  All Other 123,756,830 126,829,799
14.27  Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 406,305,361 $ 453,968,327
14.28  Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,073,870,141
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,057,610,101
Total payable for securities lending reported on the liability page: $ 3,023,557,213
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
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 Global Markets, LLC One Lincoln Street, Boston, MA 02111
UBS AG 677 Washington Blvd. , Stamford, CT 06901
Goldman Sachs & Co 200 West St. New York, NY 10282
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] No[ ]

17.4 Ifyes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason
State Street Global Markets, LLC 03/26/2019 New Custodian
UBS AG 05/01/2019 New Custodian
Goldman Sachs & Co 12/21/2018 New Custodian
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

BlackRock Financial Management, Inc. U
Brighthouse Services, LLC A
Goldman Sachs Asset Management, L.P. 9]
J.P. Morgan Investment Management Inc. U
MetLife Investment Advisors, LLC U
Pacific Investment Management Company LLC U
Voya Investment Management Co., LLC U

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[X] Nol[ ]

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[X] Nof[ ]

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 Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
107105 BlackRock Financial Management, Inc. 549300LVXYIVJKE13M84 SEC NO
Brighthouse Services, LLC 254900GBFIDJWMLK4141 Not a Registered Investment Advisor DS
107738 Goldman Sachs Asset Management, L.P. CF5M58QA35CFPUX70H17 | SEC NO
107038 J.P. Morgan Investment Management Inc. 549300W78QHVAXMMBKB9 | SEC NO
142463 MetLife Investment Advisors, LLC EAUO72Q8FCR1S0XGYJ21 | SEC NO
104559 Pacific Investment Management Company LLC | 549300KGPYQZXGMYYN38 | SEC NO
106494 Voya Investment Management Co. LLC L1XJESNM4QE6WXSI2J24 SEC NO
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:

20.

As of June 30, 2019, three issues did not meet the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office. These issues have not been
filed due to lack of final documentation.

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
32
3.3
34

41

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

Long-term mortgages in good standing Amount

1.11  Farm mortgages LS, 2,190,954,097
112 RESIAENEAI MOMGAGES. ... .vvcveitiiiieiiisiie ettt ettt s bbb st bbb b2 s E s bbb AR n bbbt s bbb n st en st entenies | Drresestessessnsnsans 2,076,662,937
113 COMMEICIAl MOIGAGES. ... vuveerererrerresetseessseseeseessseseesessessssesessessssssessesssssessasssssessessanssessessasssessessasssessesssssnssessassasssessessasssessassnssnssessanssessessessnssessassnssessassonsins Qeessasssssssssassnes 7,345,916,331

1.14  Total mortgages in good standing 11,613,533,365
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS...........ceieieiirieice et bttt bbbttt G 13,453,697
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cveecveecieciieiiee sttt ettt e et bt s b s b s s e bR s bR b4 A s Aebsee b see b eesse b e b ebse b seb e baes e s e es b sbanbes G 4,973,966
1.32  Residential mortgages B, 23,608,834
1.33  Commercial mortgages B
1.34  Total mortgages with interest overdue more than thre MONENS..............ccciieiiiieec et bbb G 28,582,800
Long-term mortgage loans in process of foreclosure

14T FAIM MOMGAGES. .....vucveveeeeiee et sse st s sttt s st e s s st sses s s bbb s st s s s es s b s s s st b se s st b s s s st en s bse s s et bs s s st e b s s s s bbb e es bbb ees s beesses st s s es s st ssentns G 1,449,463
142 RESIAENHAI MOMGAGES........oucveiiiiieiiecte ettt ettt bbbt b bbb s b bt e b s s s b4 b s b st s s et b e bbb s b b s b b s s A bbb s bbb bbbt s et nas [ S 12,235,171

143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean G
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G 13,684,634

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s B 11,669,254,496

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

181 FAIM MOMGAQES. ...e.cvecvecieeieeeeeeeetee et eeeeeeesaees e s ee st ees e e s s s s s s s s s s s st s et s e be e s e s s s s s s s e st s st ses st en s et s s s s s s e s s sen e G
1.62  RESIAENLAI MOMGAGES........oucveviicieiiecte ettt ettt st bbb s b st et s s s bbb s b s s s s b b e b A s s bbb b s s A bbb s bbb bbbt s s st nas G 160,033

1,63 COMMEICIAI MOMGAGES. .......cvveevveeeierieeciessesseeeseee ettt bs e bs e bs e ss s s s s st es s st ses s st s e bbb b s bbbttt bbb e b e et s e s sann s G
1.64  Total mortgages foreclosed and transferred t0 rBAl BSTAE...........c..cceveiveiei ettt ss et s s bbbt een G 160,033

Operating Percentages:
2.1 A8Hloss percent...........

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses....

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF 8 TEPOTHING BNEEY 2.ttt ettt s b8 s e84 s s 88 e 8RR Rt en Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NATJ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Date Outstanding Lien Amount
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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

Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIBDAMA......o e 14,698,931 | ........ 18,386,314 |............301,931 [ oo | e 33,387,176
2. Aaska...... ....1,896,242
3. Arizona.... 14,668,773
4. ATKANSES......cvienrnsesnsneneneneneeeen AR [ L | 4,000,245 | ........ 18,335,189 |....
5. California. . ..120,670,212 | ......309,765,422 | ....
8. C0l0rado.......evrieriiir s 13,218,239 | ........ 40,789,123
7. CONMNECHCUL. .....vvocevrce e 32,576,353
8. Delaware............. 10,613,048
9.  District of Columbia.. 3,297,069
10.  Florida..........c...... 79,345,933
11.  Georgia.... 25,353,715
12.  Hawaii.. ....2,959,896
13.  Idaho.... ..1,791,976
14, lllinois.. 47,313,059 e 128, 643 161
15, INAI@ANA...... e 12,904,029 | ........57,756,012 | ..........1,005,595 | .....ccccoevevervenne [ verrerns 71,665,636
16, JOWAL...eee e 8,516,195 | ........28,085,367 |............506,291 | ..cooevrirvirivirans [ s 37,107,853
17.  Kansas..... 6,470,420 ..24,276,811 |.
18.  Kentucky.. ...1,415,009 | ........30,484,170 |.............256,355 | ..cccovivirvirrirnnn. ...38,155,534 |.
19, LOUISING. ......ceveciieicie e ..13,733,915 ...53,092,653 |.
20, MAINB....o.eec e ....5,289,566 | ..........8,534,005 |.............629,686 |......cccccovvrrirnrn. v 14,453,257 |
21, Maryland.........ccoeeceecce e 23,329,346 e 38,017 [ [ 100,298,081
22, MaSSAChUSELES..........ccvererencrrcrrrereieee e MA]...... [ I 45,440,581 | ........ 80,354,909 |..........3,942,331 | oo v 129,737,821
23, MIChIGAN.......eeeeeee e MI...... [ 31,353,534 | ........ 98,786,009 |.... v 485,224 | L 131,328,347 |.
24. Minnesota.... MNT ... [ 53,863,686 21,558,044 | ..o | e 119,474,547 |.
25.  Mississippi... ....6,271,105 85,518 | s ..14,428,164 |.
26.  Missouri... ..17,619,787 53,373,725
27.  Montana... LG10114,198 2,206,590 [ e 71,688 [ | 3,392,476
28.  Nebraska. .18,812,314
29, Nevada......ccocooveveniennnsneisienieseesseseesseseeennee NV L | 104,589,444 |10 12,819,719 |00 228,269 [ oo [ v 17,637,432
30.  New Hampshire........c.cocovevenenenenenenenennnennnesnsnnenneneee NH [ L | 105,539,046 | ........10,928,603 | ............480,614 | ..o [ 16,948,263
31, New Jersey.......... ..164,434,242 | ... .261,354,902 |.
32, NeW MeXICO.......covueeeererereercrerrerneneineeneeneeneeneeneeseneneeneed NM [ L [ 1000000.3,276,132 | e 12,016,079 |.... ..15,470,760 |.
33, NEW YOrK..ooeeccececee e NY[...... [\ 39, 973 177 | 27,822,152 | ... veeenn. 80,493,047 |.
34, North Caroling..........ccocveeveeveeneencenenrnnnernnenrennerneenenneenenens e NG [ oL e 28,087,035 |........ 73,820,987 |..........3,005,200 | ...covvovrvrrvrrerans [ s 104,913,222 |.
35.  North Dakota.........ccocvvereereeneenencennnnnenennneenseseensensennen e ND [ oL [ 11,024,635 | ... 22,708,199 | ... v 449,281 | 24,199,899 |.
36, ONi0...ccececeiereneircnieneeneinernsinnnensssessssessessensessensensennennen OH [ L [ 0. 26,478,114 | o 92,571,593 |..........1 649 826 |.. .120,699,533 |.
37, OKIahOMa.......ccvvviiriieererererenencnenenenensensessesessnnnees OK [ e L [ 6,874,734 | 22,684,609 |.... 115,334 | .. veeennn30,257,449 |.
38, OregoN......ccvveveenrinereineinernsenssnsseenenenenenenenenesessessensensenndOR [ ol [ 1000000...5,200,882 | ... 11,381,244 | ............ 343,973 [ oo | e 16,926,099
39, Pennsylvania.........ccccccovvenrenineinenenenenenenenenenenennennen PA [l 75, 576 052 |......156,287,486 | ..........2,751,576 |........... 124,435 | ........ 234,739,549
40. Rhode Island.........cccccovevrevrireineinencncncrcncneneneneneeneeen R L [ 7,584,901 | 13,166,108 |.............534,808 | ....ccccrvrrirrirrinnes ..21,285,817 |.
41, South Carolina..........ccccceceeeeeerereveceeeveeeeeceeeeeieeeneneeeenn 9G | el [ 100l 13,621,100 | 42,548,485 | ... ...57,645,742
42, South DaKota........ccevevveveercenceniinrinrnnereneneneeenseessssnsenens D | coe b [ 1,854,939 | i 13,091,291 |.... ..15,061,434 |.
43, TENNESSEL......covrierierierienirneinrrnrerenerenenenenensensensensensenen IN | el [ oo 18, 534 352 |........ 60,124,574 | .... 719,111,434 |.
44, TeXAS...ivierererereeereeeeeeeneeeneneenesenensessessessesssensens LK veenelns [ oo 66,122,424 | ......178,858,958 |.... .246,469,841
45.  Utah......... ....6,567,174 ...30,949,445 |.
46.  Vermont... e 2473177
A7, VIRginia......coeveeeeeeccneenenenenenesesennsensensssssnssssnenne VA il [ 24,150,256
48, Washington..........cccccveenernenncniieeeseeseeseeeseeeeeeen WA | L | 14,536,101
49.  West Virginia... .
50.  Wisconsin....
51.  Wyoming..............
52. AMENICAN SAMOA.......ccucriirireiriririieintieitie e
B3 BUAM...ciic s
54.  Puerto Rico..........
55.  US Virgin Islands.............
56.  Northern Mariana Islands.
57. Canada......ccccoeorirnnnee.
58.  Aggregate Other Alien.
59, SUBtOtal.......coie e .
90. Reporting entity contributions for employee benefit plans........... XXX s | e
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES...........ccvverrrrrrieseeeeeeeeenne XXX 17,991,473 | oo
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEFOG. .........cueveerereermereeireeeseeiseeese s XXX e [ e [ | e | e (U1 IO
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS.............cuvieeriveeiieeeincreee s XXX e 705,812 | 23,881,668
94.  Aggregate other amounts not allocable by State.. . XXX.. ,207,877 38,207,877
95.  Totals (Direct BUSINESS).......cocvrevrerrcrcrrciinrnn: .XXX..|...1,100,671,701 | ...2,727,296,483 | ...... 107,130,753 | ...... 11,232,869 | ..... 3,946,331,806
96.  Plus Reinsurance Assumed. e XXX ] 64,681,097 | ......641,383,956 | ........c...... ST [ PR 706,070,226
97, Totals (All BUSINESS).......ccuurvrrerrrrrrieenemrerinenerinesesisesesienssninens .XXX..|...1,165,352,798 | ...3,368,680,439 | ...... 107,135,926 | ...... 11,232,869 | ..... 4,652,402,032
98. Less Reinsurance Ceded.........ccouvniumrinirerneeeniceeeieensieees .XXX..[.....901,891,112 | ......176,005,956 | ...... 108,067,253 |...cocvvvcvininens [ e 1,185,964,321
99.  Totals (All Business) less Reinsurance Ceded...........c.c.ccceveneee XXX..|......263,461,686 |...3,192,674,483 | .......... (931,327) ] ...... 11,232,869 | ..... 3,466,437,711
DETAILS OF WRITE-INS
58001. Bahamas. 4,827,317 | .. 4,827,317 |.
58002. Other.......
58003. Mexico.............
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..........ccviuriuririeinieinieeeee s XXX
9402.
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page.. | ..XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............. XXX
(a)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............ccccccoueen. 53 R - Registered - Non-domiciled RRGS..........ccccveumivrnreriirnerns 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ......... 0 Q - Qualified - Qualified or accredited reinsurer...........c......... 0
N - None of the above - Not allowed to write business in the stat 4
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Brighthouse Financial, Inc.
(DE)
81-3846992

Brighthouse Holdings,
LLC (DE)

Z10

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

Brighthouse Reinsurance

Company of Delaware (DE)

81-4750360

LEGEND:
Square edges: Corporation

Round edges: Limited Liability Company

Brighthouse Assignment
Company (CT)
46-3156033

ML 1065 Hotel, LLC
(DE)

Brighthouse
Connecticut
Properties Ventures,
LLC (DE)
01-0893117

Euro TL Investments
LLC (DE)

Euro Tl Investments
LLC (DE)

47-4161401

TIC European Real

Estate LP, LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

Brighthouse
Renewables Holding,

LLC (DE)

Daniel/Brighthouse
Midtown Atlanta

Master Limited
Liability Company
(DE) 26-0224429

TLA Holdings LLC
(DE)

74-3261395

Brighthouse Life Insurance New England Life Brighthouse Brighth . )
Company (DE) Insurance Company (MA) Investment Advisers, Securirtli%s I?E(SJG(DE) Bnghtrlw_(la_ucs?DSEe)rwces,
06-0566090 04-2708937 LLC (DE) 13-28‘6239 1 81-3094008
87726 91626 04-3240897

Greater Sandhill I,

LLC (DE)

1075 Peachtree LLC
(DE)

26-0301826

The Prospect
Company, LLC (DE)
51-0099394
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SCHEDULE Y

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

€10

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
4932 | Brighthouse Holding Group.... |87726... |06-0566090.. | ....1546103 Brighthouse Life Insurance Company ............... DE........... RE....cominae Brighthouse Holdings, LLC..........ccccoeeriirennee Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccooeerervereens | cvnee Neoooos [
4932 | Brighthouse Holding Group.... |00000... | 13-2862391.. Brighthouse Securities, LLC .........cccoevvverrerrenns DE............. NIA....cone Brighthouse Holdings, LLC.........ccccoevvvnrernennn. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccovvevvrvrernens | coneee |\ TSI ISR
4932 | Brighthouse Holding Group.... [91626... |04-2708937.. New England Life Insurance Company.............. MA........... A, Brighthouse Holdings, LLC.........cccoeevvieiennes Ownership......... ....100.000 | Brighthouse Financial, INC..........ccccccvvererrerenns | cvnee | TR IS
4932 | Brighthouse Holding Group.... |00000... | 04-3240897.. | ... Brighthouse Investment Advisers, LLC.............. DE............. NIA .o Brighthouse Holdings, LLC.........cccccevvvniereenne. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccocoevrrurrerrennes [ e |\ TR ISR
4932 | Brighthouse Holding Group.... |00000... |81-3094008.. Brighthouse Services, LLC ........ccccocvveviveieinnes DE.......... NIA.....cccoone. Brighthouse Holdings, LLC..........c.ccccevevviuernne Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccoeeererverens | ovnes N | e
4932 | Brighthouse Holding Group.... [00000... [47-4161401.. | ..ccccoeveiveiens | covrrerieriisiiens [ ML 1065 Hotel, LLC........ccccoverrrireirrrereierene DE........... DS Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccovvvererrcrenns | cone Neoooos [
4932 | Brighthouse Holding Group.... |00000... | ....cccormrerrrner [ ermmurrermernnenns Brighthouse Renewables Holding, LLC.............. DE........... [ DS Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC.........cccovvevvrervrrnns | coneee |\ TR ISR
4932 | Brighthouse Holding Group.... [00000... |...ccccocrevrivries | eererrerreirrennns Greater Sandhill I, LLC.........coovvrerererrrerennns DE....ccc..... DS Brighthouse Renewables Holding, LLC............ Ownership......... ....100.000 | Brighthouse Financial, INC..........cccoeveererernnns | conee \ TR ISR
Brighthouse Connecticut Properties Ventures,
4932 | Brighthouse Holding Group.... |00000... LLC Brighthouse Life Insurance Company Ownership ....100.000 |Brighthouse Financial, Inc
4932 | Brighthouse Holding Group.... |00000... Euro Tl Investments LLC Brighthouse Life Insurance Company Ownership......... ....100.000 |Brighthouse Financial, Inc
4932 | Brighthouse Holding Group.... |00000... {46-3156033.. | .....ccccovreveree | cererrermirnennns | conerrerseereisnesneenees Brighthouse Assignment Company.................... CTos [ DS Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoeureureeerencns | rveae ) (RN PO
Daniel/Brighthouse Midtown Atlanta Master
4932 | Brighthouse Holding Group.... |00000... | 26-0224429.. | .......cccccveonee | coremreneirmenens | onerreeneereineesneenees Limited Liability Company DE............. [ D T Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........ccocovvrrurrernenies | e Nucooe s
Daniel/Brighthouse Midtown Limited Liability
4932 | Brighthouse Holding Group.... [00000... [26-0301826.. |.......ccceovuienr | cmrrerrerreviiens [ererreriinieireinseenns 1075 Peachtreg, LLC........cccoovverevereniereieiiees DE............. [DIS TR Company Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccveererrerenns | conee [\ TR ISR
4932 | Brighthouse Holding Group.... |00000... | 27-0227067.. | .....c..cccccvvene. TLA Holdings I LLC.....oorerieeeeerereiecineireieenne DE............. [ DS Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC.........cccovvevnivrcnens | conee |\ TR ISR
4932 | Brighthouse Holding Group.... [00000... |...c.cccoeveiviveves | ervrverereriirenns TIC European Real Estate LP, LLC................... DE............ DS..cvvee Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccovveverervevens | ovnes N | e
4932 | Brighthouse Holding Group.... [00000... [74-3261395.. | .....ccccceeiviiens | covrverreriisiiens [evereveieseseissinns TLA Holdings LLC.......coovirieeereee e DE........... DS Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccovevererrcrenns | cvnee [\ TOUSOO ISR
4932 | Brighthouse Holding Group.... |00000... {51-0099394.. | ......cccccovevrree | cererrermrrmennens | conereeeseeressessnnenees The Prospect Company, LLC.......cccocvvvnrnrinns DE............ [ DS TLA Holdings LLC.....eovevrerrireieeeneseieeenees Ownership......... ....100.000 | Brighthouse Financial, INC..........cccovvevrrererrnns | conees | TS ISR
Brighthouse Reinsurance Company of
4932 | Brighthouse Holding Group.... | 16073... |81-4750360.. Delaware (DE) Brighthouse Life Insurance Company ............. Ownership ....100.000 | Brighthouse Financial, INC..........ccccocvuerrierienenee
4932 | Brighthouse Holding Group.... [00000... |......ccccceoeevevee. . |Euro TL Investments LLC........ . | Brighthouse Life Insurance Company .. .. | Ownership......... |....100.000 |Brighthouse Financial, Inc...
4932 | Brighthouse Holding Group.... [60992... |13-3690700.. Brighthouse Life Insurance Company of NY...... Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccovevirrinnnnes
Board of
4932 | Brighthouse Holding Group.... [00000... [81-3846992.. |.......ccccvuuennee ....1685040 |NASDAQ.......... Brighthouse Financial, INC..........cccccovvvvvrevnninn. DE.....cc...... UIP...covernne Board of DireCtors.........ccovveeierveeierseisieienns Directors | Board of DIreCtors........cceueuvevrerrenienesienies | veees ) (U PO

4932 | Brighthouse Holding Group.... [00000... | ....coccorrrerrrnee | eeerrermernrireinee | cereneereimesnnens | conereeeseeseeseeseeenees Brighthouse Holdings, LLC........c.cccoovveurrirnirnnenes DE.......c..... UDP.....coveeue Brighthouse Financial, INC........c..ccooevvinivinenee Ownership......... ....100.000 |Brighthouse Financial, INC..........ccocoevrrvrrerrinnes [ e |\ TSSO ISR




statement as of June 30, 2019 o the  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
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically
with the NAIC? NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile
and electronically with the NAIC? NO
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with
the state of domicile and electronically with the NAIC? NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)
be filed with the state of domicile and electronically with the NAIC? NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed
with the state of domicile and electronically with the NAIC? NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second
quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.
A NO response resulting with a barcode is only appropriate in the 2nd quarter. NO

Explanations:

1.

el S L o

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

Bar Code:

A O D AR A0 000 R0 00 O
* 8 77 2 6 201 94900000 2 =« * 8 77 2 6 201 94470000 2 =
A OO A EAOR LA A0 OO0 R0 0 O
* 8 77 2 6 2 01 9 3 650000 2 = * 8 77 2 6 2 01 94480000 2 =
A OO0 O RER LA AR i A0 OO0 R0 0 0O
* 8 77 2 6 2 01 94450000 2 = * 8 77 2 6 2 01 944 90000 2 =
A OO0 AL AR A0 000 K0 O
* 8 77 2 6 2 01 9446 0000 2 =* * 8 772 6 2019700000 O0 2 =«

Q14



statement as of June 30, 2019 o the  Brighthouse Life Insurance Company
Overflow Page for Write-Ins

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MISCEIIANEOUS.........cvuveieerieiecieeeiee ettt sttt b s s bt s bt es s bbb s sttt es b b s e ses s bntes 20,298,075 18,394,473

08.397.  Summary of remaining write-ins for Line 8. 20,298,075 18,394,473

Additional Write-ins for Summary of Operations:

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

2704.  Ceded rider benefits
2705.  Rider benefit payments..
2706.  Other deductions..........cccvvereeeerieineerennes
2797.  Summary of remaining write-ins for Line 27

....12,638,511

12,894,273
....336,456

....14,147,829

Q15




statement as of June 30, 2019 o the  Brighthouse Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......cueicviieeieicisiisie et ss et ssessssens | sessessessssstessesssensessessnsns 1,055,191 | oo 838,267
2. Cost of acquired:
2.1 Actual cost at time of acquisition 375,377 | oot 1,223,104

2.2 Additional investment made after acquisition.

3. Current year Change iN ENCUMDIANCES..........c.ovieuiuiiiiieieissieise ettt s bbbt s s bbbt es s bbb ensasses | sebesses et antes s bbb s s b s bbbt en s et
4. Total gain (loss) on disposals............ 219,612
5. Deduct amounts received on disposals............cccerrrrrererrennn. 938,203 | ... .1,225,792
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
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)........cccoevrieiieireiniiieisseensssesessssssnsens | sresesssssssesesssssssssessessssesses B37,874 | oo 1,055,191
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 537,874 | oo 1,055,191
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.ccuveieverriveieiieieieie e | eveeievesisse e 10,919,919,854 | ..ovevivereeeeees 9,117,320,124
2. Cost of acquired:

2.1 Actual cost at time of acquisition 1,109,682,193 ...2,501,036,094

2.2 Additional investment made after acquisition 31,050,345 46,533,130
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. (1,619,651) | ovovvverrerereeere s (3,710,094)
7. Deduct amounts received on disposals 387,093,804 729,228,185
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. 7,019,634 | ... ....12,183,006
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... .(377,948) | ... ..(10,617,194)
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens 190,617 | e 797,351
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 11,669,254,498 .10,919,919,854
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 e ettt n s
13. Subtotal (Line 11 plus Line 12).. 11,669,254,498 | ... .10,919,919,854
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees ettt ettt nanan
15. Statement value at end of current period (LIng 13 MINUS LINE 14)......viieiiiiiiieiiesisiieisiissieseessesseesesssssssssessesssssssssssssssessens | assesssssssessessasssssnsans 11,669,254,498 | ..o, 10,919,919,854

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 2,584,886,025 | ......cooeveriiririerne, 2,404,215,807

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 (decrease) ....82,405,814
6. Total gain (loss) on disposals ....49,168,683
7. Deduct amounts received on disposals 266,952,038
8. Deduct amortization of premium and depreCiation.............cc.cccvriereiisieieeesee et sesssssssessessssessesnss | svessesssssssessesssssssessessesseses IS0,342 | cvrevirisere e 2,855,255
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............cccvveveivereveireeseeieesetese s essssssssessessssesssenses | svessesessessssssssessnssnseneess sl 91,719 | e (7,063,722)
10. Deduct current year's other-than-temporary impairment reCoOgNIZE............ccoeueveveriiniveieieeeeie e | erserssssesesssssssensesssense 10, 11,183 | ooviitiisieiisissiesesserssines 25,090,868
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 2 547 944,999 ...2,584,886,025
12.  Deduct total nonadmitted amounts 22,576,673 18,013,625

13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiiiieiiiiisiesisisstesesessssssisssessssssssssessssessesssssssenes | sressesisssssessessesssssnsns 2,525,368,326 | .....ccoovvvrrrrrrnn. 2,566,872,400

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 ...43,954,805,624 44,900,814,757
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 5,826,076,689 12,165,958,216
3. Accrual of discount 144,576,235 | oo 317,119,026
4. Unrealized valuation increase (decrease) (29,878,330) | ...ovvevrerererireieieinns (19,460,912)
5. Total gain (loss) on disposals 68,235,313 | .o (6,419,433)
6. Deduct consideration for bonds and stocks diSPOSEA Of ...........ccuevcuieciciciesee s seessssssennes | svensesieseesssssnseneereesss0,9860, 737,277 | v 13,216,983,687
7. Deduct amortization Of PrEMIUM..........ccviiueiriireiiee et ettt bbb s bbbt aes 967,837 | e 70,959,622
8.

Total foreign exchange change in book/adjusted carrying value... 31,119,180
9. Deduct current year's other-than-temporary impairment recognized....
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 20,796,337

.(135,503,350)
.555,708

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 42,981,916,305 | ... .43,954,805,624
12. Deduct total NONAAMItEd AMOUNES..........c.cviviieieicicecie ettt b e bbb sses e | sbastessessssasssssesses st st ensenas 3,353,235 | i 3,342,847

13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ...42,978,563,070 | ...ooovvrrrrian 43,951,462,777




statement as of June 30, 2019 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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- vttt sttt sttt st | areisnssnsissias 29,579,068,858 | .....cvvurreniennene 3,802,285,371 | .eoverieriiriins 4,609,571,925 | ..oovviiieieeis 18,042,132 | cooovveis 29,579,068,858 | .......ccooernrenne 28,789,824,436 | .....ooeereenieneeeeeeeeeeeieeieees | e 31,538,901,292
2. NAIC 2 (B)- oottt | e 12,207,113,650 | ..oovvvrrvrrrireinnes 1,074,213,074 | oo 893,353,482 | ...coovvirieiieiins 12,150,425 | ..oovvvveircirnes 12,207,113,650 | c.ovvvurvrcrinnens 12,400,123,867 | ..oouvvncvrciicircrieiienieniessenens | eeveeinsesnsenneens 11,735,845,307
3. NAIC 3 ()eueruerneerereiieireiieesseiseisseese et | eosseisneisseeneesees 1,632,155,527 | ..covvvrriiriinrines 192,333,461 | ..o, 199,572,976 | ..coovvvvrvrrinirnens (36,355,002) | ...vovverrenrenene 1,632,155,527 | .ooovvvrririnenn. 1,588,561,010 | ..ueoueermeereereireineineineesseesneens | rereersereesecnens 1,646,826,009
A NAIC 4 (2).eerereeereiiseireise ettt sttt ssentans | netsessensesssssnssenens 625,769,115 | ..o 90,922,033 | .oovvreirririrrins 96,864,796 | ....vvvrvrrrirririis 30,236,238 | ...ocvericricrinnene 625,769,115 | ..oooeverererrirries 650,062,590 | ....vvuverrinricrienierienineneeniens | e 695,708,779

NAIC 5 (B)- 1.ttt sttt st | eesessesssessess st 40,957,801 | ..o 10,579,576 | ..eooveoeeinne 4,049,119 | oo 12,434,733 | oo 40,957,801 | ..o 59,922,991 | oo | e 62,900,174

NAIC B (B)- .. veveereireireise ettt | ersens st st enes 10,750,594 | oo 13,009 [ oo 13,009 | oo 312,235 | s 10,750,594 | ..o 11,062,829 | ..oieoiieniiiiiiienienisnisniienes | e 1,740,679

TOtAl BONGS. ...t | enssens st et nees 44,095,815,545 | ..oooovvnciiiniinnens 5,170,346,524 | ....coooovvinninne: 5,803,425,307 | .oooviiniiniiiiniin 36,820,761 | ..o, 44,095,815,545 | ...oovovvriiininnens 43,499,557,523 | ..oviiiiiiieisi e [ I 45,681,922,240

20IsO

26,099,788 26,099,788 | ......ccvvvvierininn 26,099,788 26,099,788

NAIC 2.t | srisies s 290,240,688 |........cooiurieiriiricieinreiniens | e | e 3,480,339 | .o 290,240,688 | ......ccovivirieininne 203,721,027 | oo | e 289,434,188

T0. NAIC 3o bbbt | ehdbesb e bbb bbb bbb b | H4eb b b L bbb bbb b b | £hbesE bbb bbb b | edb bbb bbb | HEesb bbb bbb | Shbnb bbb 0 [ | s

T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 NAIC Bt | et B | ettt | ettt | feRsre st enE et | chent ettt B | B | e | e 6
14, Total Preferred SOCK...........couiuiriiiiiiisisicssscsiessceisnnens | s 316,340,481 | ..o 0 [ 0 [, 3,480,339 | oo 316,340,481 | ...ocoviviiiicias 319,820,820 | ..o [0 315,533,981
15.  Total Bonds and Preferred StocK..........ouriiriniininiiinisisisiscsciseines | cvesenissnissiisiens 44,412,156,026 | ......cccccovvrrnnee. 5,170,346,524 | .........cccccunnes 5,803,425,307 | ...cccviiiiiiniiiiiiians 40,301,100 | oo 44,412,156,026 | .......ccoocunnnne 43,819,378,343 | ..o [O 45,997,456,221

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§.....1,183,559,098; NAIC 2§....48,468,413; NAIC3§.......... 0; NAIC4S..... 0; NAIC5S......... 0; NAIC6S.......... 0.




statement as of June 30, 2019 o the  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.......oirirrieriernerienes | s 350,313,926 |.....ccocvrvrnn. )3, SN O 349,760,365 |...cooovverrrirririniinne 819,476 | ..oooocierrreri 758,975
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT.........cvovurireierrireiieiseieieiseessese s sssseesssss st ssessssessessssssssss | ssesssssessasssssessasssssessessasssessessasssnsan [0 U 231,346,063
2. Cost of short-term iNVEStMENS ACUITEA. .........ccviveiiiiieiice ettt bt nseaens | ebesssssesssssbessssssesssassesans 803,024,220 | .ocveveieieeeeens 267,037,367
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt e et s s s s s st e e et et e e et e e ete s s e st sesseesesesesesesesese st snsnsnsnsnenenennnenesenanenenenens | seetesessssssssssesssestssssssssessnina 2,065,459 | ...oooviieeeeeeeee e 861,497
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........coeviviieiiciciiisiieie sttt b sttt s b b sae s sssssentenas | ebbessssstessessssensesse st sssens st 289,131 | oo (53,581)
6. Deduct consideration reCeIVEd ON QISPOSAS..........cvuiviiirereirireiiiee et b s b bbb s s s s ssbesenses | ebesssssessssesessssesessssesesans 454,772,801 | oo 499,169,260
7. Deduct amortization Of PIEMIUM.........c.ccuiiiueiieieiceie ettt bbbt st en s s bsesns | ebbessessstessessssensessessnsensenses et 292,082 | oo 22,086
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccceverrrrrmrinrirnininsinniseissssenneies | seevessessnssssssessnssssssssassns 350,313,926 | ...ovveerec e 0
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 1), eueuerimunrssessiissssssssssesessssessssssssnsssssessssssssssssessssssns | sesssssesssssssssessasssssssssassans 350,313,926 | ..o e 0

QsI03
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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
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt
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
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn
AAMOTHZALON. ...t o8£8R e
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
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt
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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.vuururerirereeeseesessssesessssssssessessssssessessssssessesssssssssessassssssessessssssessesssssessessanssessassnssnssessons
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
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e 9,964,004 (9,964,004) (9,964,004)

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
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas 9,964,004 (9,964,004) (9,964,004)

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

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns 101,430

Less:

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

4.22  Amount recognized 101,430 101,430

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

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
DEAUCE NONAAMILEA BSSELS........euevurirrecescisiieieii sttt

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

QsSi04

566,416,639

347,994,744

238,141,505

(845,356,683)

(358,951,086)

(2,348,883)

(29,259,510)

634,538,898

634,538,898
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SCHEDULE DB - PART C - SECTION 1

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

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

Replicated Assets Open
CDT15-100_MET_2019_A Credit

12518*V64.... |CDT15-100_MET_2019_A....ovvrvrrrnrenns Y ....50,000,000 | ...... 25,346,134 | ...... 37,811,102 |03/15/2019|12/20/2023 | Default Swap : BHFTHVAW3 | | s 183,156 {912803D UNI 1 | 25,346,134 .....ovvrerecrereereeeens 37,627,946 ...... 25,346,134 | ...... 37,627,946
CDT15-100_MET_2019_A Credit

12518*V64.... |CDT15-100_MET_2019_A.....ovvrrrirnennes 2ettnineine | s | s 27,153,866 | ...... 40,315,656 | ..o [ e Default Swap : BHF1HVAW3 | i | e 912803D UNI1 | 27,153,866 ......ovorereereercercereieiineineines 40,315,656 ...... 27,153,866 | ...... 40,315,656
ROGERS COMMUNICATIONS INC

775109B#7... |[ROGERS COMMUNICATIONS INC...... [/ IS 5,000,000 | ........ 5,254,469 | ........ 5,793,926 |06/27/2014 |09/20/2019 | Credit Default Swap : BMEOMB3L8 | ............... 4,469 | ... 10,350 |85771PA ST/ 1F| 5,250,000 ......oooevrivreeerneereirerieereeneanes 5,783,576 | ........ 5,250,000 | ........ 5,783,576
MCDX.NA.22.V1 Credit Default Swap :

58039#AG4.. [MCDX.NA.22.V1....cooiiirnineicieinins | PO I 6,000,000 | ........ 1,792,366 | ........ 2,360,547 |06/10/2014 |06/20/2024 | BMEOMGYV1 | (38,382) | ....cvoee. 186,728 |BME1YG US(1 | 1,830,748 .....coovvviicrereirerricrineine 2,173,819 | ... 1,830,748 | ........ 2,173,819
MCDX.NA.22.V1 Credit Default Swap :

58039#AG4.. [MCDX.NA.22.V1.....oovirirerrneeeireirenens | O SRR ISR 4,469,252 | ........ 5,026,069 |...cccovrevrnenr [ cerrrerrireinns BMEOMGYV1 | e | e 75405UA RAS 1F| 4,469,252 .......oovovveveerirnnereereinesnneees 5,026,069 | ........ 4,469,252 | ........ 5,026,069
MCDX.NA.22.V1 Credit Default Swap :

58039#AD1.. [MCDX.NA.22 V... | P [ 3,000,000 | ........ 3,130,809 | ........ 3,329,286 |06/10/2014 |06/20/2024 BMEOMGZH1 | (19,191) | v 93,364 | 00388W/ TAC1F| 3,150,000 .......ovorvereerrncrneereieeeeeeneneens 3,235,922 | ........ 3,150,000 | ........ 3,235,922
PIONEER NATURAL RESOURCES

PIONEER NATURAL RESOURCES COMPANY Credit Default Swap :

723787TA@6. | COMPANY 2enei ...10,000,000 | ...... 10,509,360 | ...... 16,155,367 |07/07/2014|09/20/2019 [BMEOMTOH1 | (s 9,360 | .coverene. 18,149 |912834E UNI 1 | 10,500,000 ......covvrerrrrenrerrierrnrrnnennenns 16,137,218 ...... 10,500,000 | ...... 16,137,218
CONNECTICUT (STATE OF) Credit

20772@ABS8. | CONNECTICUT (STATE OF)................ | PR ....14,000,000 | ........ 7,297,220 | ........ 7,787,646 |07/30/2014 |09/20/2019 | Default Swap : BMEOPSU53 | e 5793 | oo 29,483 |76116FA RES 1 | 7,291,427 ..o 7,758,163 | ........ 7,291,427 | ....... 7,758,163
CONNECTICUT (STATE OF) Credit

20772@ABS8. | CONNECTICUT (STATE OF)........ccc..... | PO ORIV ISP 7,408,573 | ....... 9,747,907 | ccovvevvvenen [ e Default Swap : BMEOPSUS3 | e | e 912810Q UNI1 | 7,408,573 ..o 9,747,907 | ........ 7,408,573 | ........ 9,747,907
CONNECTICUT (STATE OF) Credit

20772@AC6. | CONNECTICUT (STATE OF)......c.cccon... | PO I 6,000,000 | ........ 6,302,483 | ....... 6,516,377 |07/30/2014 |09/20/2019 | Default Swap : BMEOPUWMY9 | .............. 2,483 | e 12,636 | 857006A' ST/ 1F| 6,300,000 ......ovonvvmivmeerrinirreirerirereineines 6,503,741 | ........ 6,300,000 | ........ 6,503,741
CARNIVAL CORP Credit Default Swap

143658A@1. | CARNIVAL CORRP........cocomirrrirrerrcinnns | PR I 3,000,000 | ........ 3,151,890 | ........ 3,263,354 |08/04/2014|09/20/2019|: BMEOQG7T2 | 1,890 | oo 6,488 |26139PA DP 2F| 3,150,000 .......coovvvivrrererinrireireririreineinns 3,256,866 | ........ 3,150,000 | ........ 3,256,866
CDX.NA.IG.23 7-15% Credit Default

12518"DP2... [CDX.NAIG.23 7-15%....ccervvrrerrrrerrirnes Y2 ...50,000,000 | ...... 17,272,650 | ...... 21,352,293 |06/02/2015|12/20/2019 | Swap : BME15XNO1 | ... 31,935 | ........... 238,542 [912803B. UNI 1 | 17,240,715 ...ovvorerreerernrireieisnenninns 21,113,751 ...... 17,240,715 | ...... 21,113,751
CDX.NA.IG.23 7-15% Credit Default

12518"DP2... [CDX.NAIG.23 7-15%....covvvrrrrerrerrinns /2SS IR ISP 10,982,587 | ...... 12,773,696 | ..ovvvvernens [ e Swap : BME15XNO1T | e | e 912803E. UNI'1 | 10,982,587 .......cccovvurrrrierreereererinerneines 12,773,696 ...... 10,982,587 | ...... 12,773,696
CDX.NA.IG.23 7-15% Credit Default

12518"DP2... |CDX.NAIG.23 7-15%....ccovcverrrrriireirns 2utinrneinen | s | e 13,134,446 | ...... 14,117,749 | oo [, Swap : BME15XNO1T | e | e 912803E UNI1 | 13,134,446 ..o 14,117,749 ...... 13,134,446 | ...... 14,117,749
CDX.NA.IG.23 7-15% Credit Default

12518"DP2... [CDX.NAIG.23 7-15%....covervrrerririirns 2etriinrineonen | s | s 11,142,253 | ...... 12,532,060 |...ocvvvvire [ e Swap : BMET5XNO1T | e | e 912803E UNI1 | 11,142,253 .......oooicrceecnes 12,532,060 ...... 11,142,253 | ...... 12,532,060
DANSKE BANK A/S Credit Default

236363B@5. | DANSKE BANK A/S........ooovveriviirinninns | PO 5,505,275 | ........ 5,792,525 | ........ 8,699,690 |07/13/2015|09/20/2020 | Swap : BME1AOVE5 | . 11,986 | .oovvrenee 59,775 [912803D UNI1 | 5,780,539 ....ovvverrerrerernrrnrirrieeenenseneens 8,639,915 | ........ 5,780,539 | ........ 8,639,915
CREDIT AGRICOLE SA Credit Default

225313A@4. | CREDIT AGRICOLE SA........ccovvvrrennne | PO 5,500,005 | ........ 5,790,327 | ........ 9,621,771 |07/14/2015|09/20/2020 | Swap : BME1A27S0 | . 15,322 | oo 64,291 [912834E UNI 1 | 5,775,005 .......ovovveeerernerneireeeeeeenseneens 9,557,480 | ........ 5,775,005 | ........ 9,557,480

BRITISH TELECOMMUNICATIONS BRITISH TELECOMMUNICATIONS
111021B@9. |PLC /2 IS 5,500,005 | ........ 3,341,479 | ....... 3,998,396 |07/14/2015]09/20/2020 | PLC Credit Default Swap : BME1A2L88 | ............. 23,382 | oo 58,508 |[BME1YG US(1 | 3,318,007 ....ooorerrrererrinerrieieseeneeene 3,939,888 | ........ 3,318,097 | ........ 3,939,888
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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
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
BRITISH TELECOMMUNICATIONS BRITISH TELECOMMUNICATIONS

111021B@9. |IPLC 2 | s 2,456,908 | ........ 2,643,900 | ..o | v PLC Credit Default Swap : BMETA2L88 | .....c.cccoovvviveins | ovrverireninerinenene 233244A US 1 | 2,456,908 .......coovveriirrirerierrseireniesis 2,643,900 2,456,908 | ........

BANCO BILBAO VIZCAYA
BANCO BILBAO VIZCAYA ARGENTARIA SA Credit Default Swap :

05946KA*2... [ARGENTARIASA [T 5,500,005 5,774,344 | ....... 7,196,497 |07/14/2015|09/20/2020|BME1A2LB1T | (661)] vorvvernen 61,252 |912803B UNI1 | 5,775,005 ........cocvvvvimiiniiriiriiniiniis 7,135,245 5,775,005 | ........
UNIBAIL-RODAMCO-WESTFIELD SE

904587A%3.... | UNIBAIL-RODAMCO-WESTFIELD SE.. [1.......cccuc.... 5,426,760 | ........ 5721137 | ....... 5,818,196 |07/17/2015|09/20/2020 | Credit Default Swap : BME1ABHL4 | ............. 23,039 | .o 60,123 |9128283( UNI 1 | 5,698,098 ........occovverrrermrirrrirriiriieienees 5,758,073 5,698,098 | ........
CDT30-100_MET_2015_A Credit

12518*DQO... | CDT30-100_MET_2015_A.....coonevreirens [ 2uiinee ....69,691,250 30,206,679 | ...... 42,433,851 |07/28/2015|09/20/2019 | Default Swap : BME1AU6X8 - s | e 87,980 {912803C UNI 1 | 30,206,679 .......ccoovremrererierierierierines 42,345,871 30,206,679 | ...... 42,345,871
CDT30-100_MET_2015_A Credit

12518*DQO... | CDT30-100_MET_2015_A......ccovviirens [ 2 | e 42,969,134 | ...... 62,885,504 |.....ccovvies [ Default Swap : BMETAUBX8 | s | v 912803E' UNI1 | 42,969,134 .......ovvmiiincncncicis 62,885,504 42,969,134 | ...... 62,885,504
TELEFONICA SA Credit Default Swap

87938WBH#9.. | TELEFONICA SA.......ccoviivirvirncrnciiens | 2 5,462,270 5,747,970 | ....... 6,100,991 |07/30/2015|09/20/2020|: BME1AWRVS | ... 12,587 | oo 62,187 |912803E UNI1 | 5,735,383 ........covoriiriiriiriiricnicnins 6,038,804 5,735,383 | .......
SKY LTD Credit Default Swap :

83084VA*7... | SKY LTD...cvvrririririrerireeirerierierieninenes | 2eeceineeinnens 5,517,240 3,389,897 | ........ 4,076,103 |08/18/2015(09/20/2020 (BME1BVUB6 | . 14,742 | ............. 68,464 |BMETYG US(1 | 3,375,155 ....vvorriririircireciecinciecinens 4,007,639 3,375,155 | ........
SKY LTD Credit Default Swap :

83084VA*7... [SKY LTD..oririiieniineeneineenernerneenens | 2evrevnevneees | eoveviresinesiresines | vevene 2,417,947 | ........ 2,381,419 | oo | v BME1BVUBG | e | e 71654QB PET 2F 2,417,947 ....ovvviiirerecrereceis 2,381,419 2,417,947 | ........
ENEL SPA Credit Default Swap :

T3627#AA0.. [ENEL SPA........oooiiiiinencneineinens | 2 | v 2,763,865 | ........ 2,905,566 | ........ 3,116,685 |08/19/2015|09/20/2020|BME1BX2X5 | 3,508 | .o 28,316 |89387YA TR/ 2F| 2,902,058 ..........ccovvvmrerirririirririinees 3,088,369 | ........ 2,902,058 | ........ 3,088,369
CDT30-100_MET_2015_B Credit

12521@AA1. | CDT30-100_MET_2015_B......ccovvvverrens [ T ...90,000,000 21,543,854 | ... 33,537,727 |11/16/2015|09/20/2019 | Default Swap : BME1HN1J3 s | 108,320 {912803C UNI1 | 21,543,854 ........covvvveiiieieis 33,429,407 21,543,854 | ...... 33,429,407
CDT30-100_MET_2015_B Credit

12521@AA1. | CDT30-100_MET_2015_B......cccovvvmmvraee [ T | v 8,966,488 | ...... 13,371,763 | oo | v Default Swap : BMETHN1J3 | o | e 912803C UNI1 | 8,966,488 .........cccovvvvviirriirciriiis 13,371,763 8,966,488 | ...... 13,371,763
CDT30-100_MET_2015_B Credit

12521@AA1. | CDT30-100_MET_2015_B......ccorvververeee [ T | v 19,521,262 | ...... 30,086,466 |......occvvvres | e Default Swap : BMETHN1J3 | o | e 912803C UNI1 | 19,521,262 ......vcvrivriererrcecicncinnes 30,086,466 19,521,262 | ...... 30,086,466
CDT30-100_MET_2015_B Credit

12521@AA1. | CDT30-100_MET_2015_B......ccovvemvrene [ T | s 36,723,266 | ...... 51,481,286 | ...coovvevres [ e Default Swap : BMETHN1J3 | o | e 912803C UNI1 | 36,723,266 .......ccoovvrrerrirciscincincinnes 51,481,286 36,723,266 | ...... 51,481,286
CDT30-100_MET_2015_B Credit

12521@AA1. | CDT30-100_MET_2015_B.....ccovvveverrens [T | ververneineineis | e 7,745,130 | ........ 9,008,254 | ....covvviiivens | e Default Swap : BMETHN1J3 | o | e 912803E. UNI1 | 7,745,130 ....coovoviececrecrece 9,008,254 | ........ 7,745130 | ........ 9,008,254
ITRAXX.EUR.24 12-100% Credit

46573"BWI.. | ITRAXX.EUR.24 12-100%........ccovvvrerne |2 ....37,885,751 5,423,164 | ....... 8,195,070 |01/22/2016|12/20/2020 | Default Swap : BME1LUZ63 | ... 309,274 | ........... 604,943 (912803D UNI1 | 5,113,890 ....oovvviiiiiciriiecreciee 7,590,127 5,113,890 | ........
ITRAXX.EUR.24 12-100% Credit

46573*BWI.. [ ITRAXX.EUR.24 12-100%.......evvmerrerrs | 2evriinciinces | v 14,698,585 | ...... 22,628,556 | ...oovvviries [ e Default Swap : BME1LUZE3 | e | v 912803D UNI1 | 14,698,585 .......ovvvveieeicincicins 22,628,556 14,698,585 | ..... 22,628,556
ITRAXX.EUR.24 12-100% Credit

46573*BWI.. [ ITRAXX.EUR.24 12-100%......cvvvrrrrrerrs | 2evrcircrincies | eovevirerirerinenin 19,967,564 | ...... 32,326,508 |.....ovvvrvres [ e Default Swap : BME1LUZE3 | e | v 912803D UNI1 | 19,967,564 ........ccoovvvrirerciicrncincins 32,326,508 19,967,564 | ...... 32,326,508
ITRAXX.EUR.24 12-100% Credit

46573*BYS... | ITRAXX.EUR.24 12-100%........cverevererne | 2 ....61,203,628 | ........ 9,702,200 | ...... 13,905,349 |01/25/2016|12/20/2020 | Default Swap : BME1IMORZ3 | ... 489,462 | ........... 969,427 [912803E. UNI1 | 9,212,738 ....oovvoicerecrecrec 12,935922] ........ 9,212,738 | ...... 12,935,922
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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

ITRAXX.EUR.24 12-100% Credit

46573*BY5... | ITRAXX.EUR.24 12-100%.......cvevrncnnee 2uttnrineinen | e | s 35,213,884 | ...... 51,290,878 | ..coovvviriree | e Default Swap : BMEIMORZ3 | e | e 912803D UNI1 | 35,213,884 .....ovoiecirieireireeiincineis 51,290,878 ...... 35,213,884 | ...... 51,290,878
ITRAXX.EUR.24 12-100% Credit

46573*BY5... | ITRAXX.EUR.24 12-100%.......cvrevrnnnee 2urererineine | s | e 9,511,952 | ...... 13,258,017 | .oovevvvines [ e Default Swap : BMEIMORZ3 | e | v 912803D UNI'1 | 9,511,952 ...cvvirrrrcrerecs 13,258,017] ........ 9,511,952 | ...... 13,258,017
ITRAXX.EUR.24 12-100% Credit

46573*BY5... | ITRAXX.EUR.24 12-100%........cvoevrneen 2utreinreniinen | e | s 10,325,235 | ...... 16,383,481 | .o [, Default Swap : BMEIMORZ3 | e | v 912803D UNI'1 | 10,325,235 .......covivcrriririererrerincinennns 16,383,481] ...... 10,325,235 | ...... 16,383,481
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%.......ccervrreneen Y2 114,564,997 | ...... 26,640,277 | ...... 29,540,309 |12/15/2016|12/20/2021 | Default Swap : BME1ZQGV3 | ... 1,823,113 | ....... 3,084,516 [912810R UNI1 | 24,817,164 .....ooovveeeeerreeeenes 26,455,793 ...... 24.817,164 | ...... 26,455,793
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%.......cervvrneenee /SUSTRN EEPTRRRTR ISV 83,551 | oo 115,438 | .o | e Default Swap : BME1ZQGV3 | e | e 912810F UNI1 | 83,551 ..o 115,438 ... | v 83,551 | .covenee. 115,438
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%.......cvevrernee 2utvnrneinen | s | s 12,457,997 | ...... 19,824,205 |....oovvovvve [ e, Default Swap : BME1ZQGV3 | e | e 912803D UNI1 | 12,457,997 ..o 19,824,205] ...... 12,457,997 | ...... 19,824,205
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%........cerevrnrenee 2utvenriniinen | e | s 10,376,304 | ...... 12,935,952 |...ovvvvvine [ e Default Swap : BME1ZQGV3 | e | v 76116EC RES 1 | 10,376,304 ... 12,935,952 ...... 10,376,304 | ...... 12,935,952
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%.......c00rvrrnrenen /SR IR ISP 10,178,730 | ...... 10,168,946 |...coovvivrveer | e Default Swap : BME1ZQGV3 | i | v 912810R UNI'1 | 10,178,730 ....cvorererereeirrireeiieeineins 10,168,946 ...... 10,178,730 | ...... 10,168,946
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%.......cevvecenee /SN IR ISR 303,088 | ........... 412,850 | .ooveeererens [ e Default Swap : BME1ZQGV3 | e | e 76116EC RES 1 | 303,088 ......cooiereeeeireiiceneereeeeeneineins 412,850 ... | coovenee. 303,088 | ........... 412,850
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%........ceevrernee /2SN RPN ISV 965,417 | ........ 1,307,357 | .ooeeeenins [ everreireieens Default Swap : BME1ZQGV3 | e | e T6116EC RES 1 | 965,417 ..o 1,307,357 | ......... 965,417 | ........ 1,307,357
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%........c0evrernee 2erenrineinen | s | s 10,486,690 | ...... 13,073,568 |...ocvvrvirens [ e Default Swap : BME1ZQGV3 | e | v 76116EC RES 1 | 10,486,690 .......ccovvvuevrerreiiereieriniirennns 13,073,568 ...... 10,486,690 | ...... 13,073,568
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%........cccorrvrnec. 2uvveieriniine | s | e 7,862,354 | ....... 9,294,199 | ..o [ e Default Swap : BME1ZQGV3 | s | v 912803B/ UNI'1 | 7,862,354 ......c.oooviiirriirirererinineinns 9,294,199 | ........ 7,862,354 | ........ 9,294,199
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%.......c00rvrrnrenes 2uvrvinrinninn | v | s 23,178,974 | ...... 37,005,183 | ..ovvervrirns | ererrireieiens Default Swap : BME1ZQGV3 | e | v 912803D UNI1 | 23,178,974 ... 37,005,183 ...... 23,178,974 | ...... 37,005,183
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%.......ceevrneenee /2SS IR ISR 35,382 | oo T/ 1 U DS Default Swap : BME1ZQGV3 | e | e 912810E UNI'1 | 35,382 ...coouiicreeeienereise e AT | s 35,382 | i 41,717
ITRAXX.EUR.26 12-100% Credit

46573*CY4... | ITRAXX.EUR.26 12-100%.......cvevrernee 2utinrneinen | s | e 19,547,595 | ...... 27,074,771 | .oooeeeirenes | e Default Swap : BME1ZQGV3 | e | e 912810P UNI1 | 19,547,595 ......oooviuiiriineireirerineneis 27,074,771 ...... 19,547,595 | ...... 27,074,771
CDT30-100_MET_2017A Credit

12521*AA3... |CDT30-100_MET_2017A.......ccovvrirrinnes T ..100,000,000 | ...... 16,182,821 | ...... 26,221,292 |05/22/2017|12/20/2020 | Default Swap : BME2692L8 s | e 625,534 |912803D UNI1 | 16,182,821 .....cooveiircrrinirreierieisnineine 25,595,758 ...... 16,182,821 | ...... 25,595,758
CDT30-100_MET_2017A Credit 104,575,29

12521*AA3... |CDT30-100_MET_2017A.......ccovrirrinnes PO IR ISP 71,910,163 | ....104,575,298 |.....cocovvvevne [ vmerrerrernin Default Swap : BME2692L8 | . | e 912803D UNI1 | 71,910,163 ..o 8 | 71,910,163 | ....104,575,298
CDT30-100_MET_2017A Credit

12521*AA3... |CDT30-100_MET_2017A.......ccovivirinnes T | v | v 443594 | ........... 469,729 | ..o | v Default Swap : BME2692L8 | i | e 912810Q UNI1 | 443,594 ..o 469,729 ... | oo 443594 | ........... 469,729
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CDT30-100_MET_2017A Credit

12521*AA3... |CDT30-100_MET_2017A........ccooevirnne T | cveerevsesieins | v 16,375,909 | ...... 25,148,781 | oo [ v Default Swap : BME2692L8 | s | e 912834A UNI1 | 16,375,909 ......coovevrereiieisieeiens 25,148,781 ...... 16,375,909 | ...... 25,148,781
CDT30-100_MET_2017A Credit

12521*AA3... |CDT30-100_MET_2017A......c.ccoverrirrrnen T | e | e 87,513 | v 108,227 | .ovovvvvveies | e Default Swap : BME2692L8 | s | e 912810FI UNIT | 87,513 ..o 108,227 ... | covereene. 87513 | e
ITRAXX.EUR.28 6-12% Credit Default

12524#AA6... | ITRAXX.EUR.28 6-12%......cvorvrrrrrrrrrenns T ....49,580,002 | ........ 8,046,939 | ...... 11,697,718 |03/27/2018 [12/20/2022 | Swap : BME2KZQW4 | ... 611,157 | ... 972,213 |912803E UNI1 | 7,435,782 ...c.cviveerirererereiniene 10,725,505] ........ 7435782 | ... 10,725,505
ITRAXX.EUR.28 6-12% Credit Default

12524#AA6... | ITRAXX.EUR.28 6-12%......cocoerrrrnnes T | eveeveeieesienens | e 7,440,802 | ...... 10,725,505 | ..cocvivereres | e Swap : BME2KZQW4 | e | e 912803E' UNI 1 | 7,440,802 .....cocveverererierciisieieinnns 10,725,505] ........ 7,440,802 | ...... 10,725,505
ITRAXX.EUR.28 6-12% Credit Default

12524#AA6... | ITRAXX.EUR.28 6-12%......c0coerrrirnnes T | covrerieveesieins | e 7,392,885 | ...... 10,725,505 | ..cocvivereres e Swap : BME2KZQW4 | e | e 912803E' UNI1 | 7,392,885 .....cocoeeiereriecisieseiins 10,725,505] ........ 7,392,885 | ...... 10,725,505
ITRAXX.EUR.28 6-12% Credit Default

12524#AA6... | ITRAXX.EUR.28 6-12%......c0ccvevirrrrnnes T | oo | e 8,972,638 | ...... 13,878,350 | ..ovevvierers | e Swap : BME2KZQW4 | e | e 912834A UNI1 | 8,972,638 ........cooverererieeirsnieiseinins 13,878,350 ........ 8,972,638 | ...... 13,878,350
ITRAXX.EUR.28 6-12% Credit Default

12524#AA6... | ITRAXX.EUR.28 6-12%......c0everrrrrrrnnns R PR U IS 2,944 377 | ........ 4,521,435 | .o | e Swap : BME2KZQW4 | e | e 912834A UNIT | 2,944,377 ..ot 4521435 | ... 2,944 377 | ........ 4,521,435
ITRAXX.EUR.28 6-12% Credit Default

12524#AA6... | ITRAXX.EUR.28 6-12%......cocvererrree Toerceeeieees | eveeveerieesienens | e 5,528,852 | ........ 8,174,137 | oo e Swap : BME2KZQW4 | e | e 912810Q UNI1 | 5,528,852 .......ccovvvererereerreesieiiernens 6,174,137 | ........ 5,528,852 | ........ 6,174,137
ITRAXX.EUR.28 6-12% Credit Default

12524#AA6... | ITRAXX.EUR.28 6-12%......c.coeverrenne T | eveeveeseeiieens | e 12,343,667 | ...... 17,788,952 | ...oocveveveres | e Swap : BME2KZQW4 | e | e 912803D UNI1 | 12,343,667 ......coovveeercreeecesieieinas 17,788,952| ...... 12,343,667 | ...... 17,788,952
ITRAXX.EUR.28 6-12% Credit Default

12524#AB4... | ITRAXX.EUR.28 6-12%......c0cc0evrrrrnnes P ..46,617,999 | ........ 4,426,692 | ........ 6,903,958 (05/25/2018|12/20/2022 | Swap : BME2NNW76 ~ |.... 462,614 | ........... 972,213 |912803D UNI1 | 3,964,078 ..o 5,931,745 | ........ 3,964,078 | ........ 5,931,745
ITRAXX.EUR.28 6-12% Credit Default

12524#AB4... | ITRAXX.EUR.28 6-12%......c0ccverrrrrnes T | evrenevssnienns | v 12,148,093 | ...... 19,047,061 | .ooevierees e Swap i BME2NNWT76 | e | e 912803D UNI1 | 12,148,093 ......covvevererieeciseeeieas 19,047,061] ...... 12,148,093 | ...... 19,047,061
ITRAXX.EUR.28 6-12% Credit Default

12524#AB4... | ITRAXX.EUR.28 6-12%......c0vvvrrrrerrrenns T | eveerensnnienes | e 13,074,302 | ...... 20,745,826 | ...coovvvvrie [ v Swap :BME2NNWT76 | i | e 912834E UNI1 | 13,074,302 ..o 20,745,826 ...... 13,074,302 | ...... 20,745,826
ITRAXX.EUR.28 6-12% Credit Default

12524#AB4... | ITRAXX.EUR.28 6-12%......cocvererrrrnnes Toereeeeieees | eveeveerieesienens | e 6,386,791 | ........ 9,588,170 | ..evvvverereen [ e Swap : BME2NNWT76 | e | e 912803C UNI1 | 6,386,797 ..o 9,588,170 | ........ 6,386,791 | ........ 9,588,170
ITRAXX.EUR.28 6-12% Credit Default

12524#AB4... | ITRAXX.EUR.28 6-12%......c0cocrrrirenee T | cveervevsesieins | v 13,375,634 | ...... 21,155,737 | coeeveveerees [ e Swap : BME2NNW76 | e | e 912803D UNI1 | 13,375,634 ..o 21,155,737 ...... 13,375,634 | ...... 21,155,737
ITRAXX.EUR.28 6-12% Credit Default

12524#AC2.. |ITRAXX.EUR.28 6-12%.....c0ccverrrrrrnnes P ...23,532,000 | ...... 10,737,595 | ...... 16,830,877 |06/08/2018|12/20/2022 | Swap : BME2P6LG3 | ... 59,117 | o 486,107 [912803C UNI1 | 10,678,478 ........coceverererererrirerieireiniens 16,344,770] ...... 10,678,478 | ...... 16,344,770
ITRAXX.EUR.28 6-12% Credit Default

12524#AC2.. |ITRAXX.EUR.28 6-12%......c0evrvrrrrrrnnes T | eovrvrenenneins | e 5192,199 | ....... 5,466,991 | ..ovvvvireies [ rererieienns Swap :BME2P6LG3 | e | e 279158A ECC 2F| 5,192,199 .....covvvieieirieereisiieiseinnens 5,466,991 | ........ 5,192,199 | ........ 5,466,991
ITRAXX.EUR.28 6-12% Credit Default

12524#AC2.. |ITRAXX.EUR.28 6-12%......coccovrrrirnnns Toereeeeees | eveereereeenenens | e 4,225,957 | ........ 4424759 | oo | e Swap : BME2PBLG3 | e | e 002364A1 AVI 1F| 4,225,957 ......oocveverereererereeresieiseienens 4424759 | ... 4,225,957 | ........ 4,424,759
ITRAXX.EUR.28 6-12% Credit Default

12524#AC2.. |ITRAXX.EUR.28 6-12%......coccoovvrrnee T | v | e 4,611,966 | ........ 7,294,572 | oo [ e Swap : BME2PBLG3 | e | e 9128030 UNI1 | 4,611,966 .....coocvoeererciecieeieines 7,294,572 | ........ 4,611,966 | ........ 7,294,572
CDX.NA.IG.31 7-15% Credit Default

12518* S76...| CDX.NA.IG.31 7-15%....ccvcveerirrirercrnas 2 ....50,000,000 | ...... 11,521,395 | ...... 18,176,574 |12/13/2018 |12/20/2023 | Swap : BME2ZYDV7 | . (58,752) | ........ 1,041,338 {912803D UNI1 | 11,580,147 ..ooovvveceieecee e 17,135,236 ...... 11,580,147 | ...... 17,135,236
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CDX.NA.IG.31 7-15% Credit Default

12518 S76... [CDX.NAIG.31 7-15%...cccecrericins /SR EEPURROTR ISTION 7,422,536 | ...... 12,158,550 | ..oovvvrvinens [ e Swap : BME2ZYDV7 | e | e 912803D UNI1 | 7,422,536 .....vvovveieereieineerereieceins 12,158,550 ........ 7,422,536 | ...... 12,158,550
CDX.NA.IG.31 7-15% Credit Default

12518 S76... [ CDX.NAIG.31 7-15%....ceivrrririreins 2etrvinrineinen | s | s 17,404,745 | ... 27,008,787 | ..coovvevrerirrer | vveeireireninns Swap : BME2ZYDV7 | e | e 912803C UNI1 | 17,404,745 .......oooiirinircerins 27,006,787 ...... 17,404,745 | ..... 27,006,787
CDX.NA.IG.31 7-15% Credit Default

12518* S76... |CDX.NAIG.31 7-15%....covvrvrrierirnrirnens 2utreinreniinen | e | s 13,937,980 | ...... 21,689,437 | ..covvvvrirer | e Swap : BME2ZYDV7 | e | e 912803D UNI'1 | 13,937,980 ......ccvireriririircieriniineinns 21,689,437] ...... 13,937,980 | ...... 21,689,437
CDX.NA.IG.31 7-15% Credit Default

12518 S76... [ CDX.NAIG.31 7-15%...ccvererrrrrerrinee /SN IR ISV 2,154,593 | ........ 2,669,294 |...cooovvvrne [ e Swap : BME2ZYDV7 | e | e 912833P UNI'1 | 2,154,593 ... 2,669,294 | ........ 2,154,593 | ........ 2,669,294
CDX.NA.IG.31 7-15% Credit Default

12518 S84... | CDX.NAIG.31 7-15%...cvecveiireis T ....25,000,000 | ........ 5,119,028 | ........ 8,142,146 |12/14/2018 |12/20/2023 | Swap : BME2ZYDY1 | (31,635) | ..couvene 520,669 [912803D UNI1 | 5,150,663 .......coevonrereeerrnirneirereesneneenes 7621477 | ........ 5,150,663 | ........ 7,621,477
CDX.NA.IG.31 7-15% Credit Default

12518 S84... | CDX.NAIG.31 7-15%...cccecvcrririireins T | v | v 944,471 | ........... 952,351 | .o [ v Swap : BME2ZYDY1 | e | e 59284MA ME. 2F| 944,471 ..o 952,351 ... | oo 944,471 | .......... 952,351
CDX.NA.IG.31 7-15% Credit Default

12518 S84... |CDX.NAIG.31 7-15%....cervvrererrirrires T | v [ e 5,418,945 | ....... 8,408,529 |....covvvrnens [ e Swap : BME2ZYDY1 | e | e 912803C UNI1 | 5,418,945 ..o 8,408,529 | ........ 5,418,945 | ........ 8,408,529
CDX.NA.IG.31 7-15% Credit Default

12518* S84... [CDX.NAIG.31 7-15%...covervvrrerrrrerrirnns O TR ISP 3,243,821 | ........ 4,242,730 | .oovvereeenns [ v Swap : BME2ZYDY1 | e | e 912810Q UNI1 | 3,243,821 ... 4242730 | ........ 3,243,821 | ........ 4,242,730
CDX.NA.IG.31 7-15% Credit Default

12518 S84... | CDX.NAIG.31 7-15%...cveeeercereinnns | PSS U [P 11,492,100 | ...... 14,800,126 | ..o [ e Swap : BME2ZYDY1 | e | e 912803B" UNI'1 | 11,492,100 ..o 14,800,126 ...... 11,492,100 | ...... 14,800,126
CDX.NA.IG.32.V1 Credit Default Swap 118,348,29

12518*V72.... [CDXNAIG.32.V1 ..o 2 ..608,400,000 | ...... 84,399,500 | ....131,487,910 [03/21/2019|06/20/2024 |: Z91ZBY25%6 ~  |.... 9,964,655 | ...... 13,139,615 [912803D UNI1 | 74,434,845 ... 5 | 74,434,845 | ....118,348,295
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... [CDXNAIG.32.VT .o | 2 | cereneireieesenns | e 71,527,732 | ... 90,022,666 |.....cvoeverrerne | crvereereirriens SZ91ZBY256 | e | s 9128337CUNI 1 | 71,527,732 ..o 90,022,666 | ...... 71,527,732 | ...... 90,022,666
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... [CDXNAIG.32.V1 ..o /2SSOSR RPN [PV 24,974,393 | ..... 25,601,255 | ..oooveeviriines | e SZ91ZBY256 | e | e 912803E UNI1 | 24,974,393 ......ovoirencreeeeeis 25,601,255 ...... 24,974,393 | ...... 25,601,255
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... [CDXNAIG.32.V1 ..o 2ureierneine | e | e 9,324,165 | ...... 13,387,124 | .coovvvie [ e, SZ91ZBY256 | e | e 9128334, UNI'1 | 9,324,165 ......cooieeerrinererernieis 13,387,124 | ........ 9,324,165 | ...... 13,387,124
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDXNAIG.32.V1 ... 2ureveriniinen | s | e 4,571,482 | ....... 6,447,042 | ..oovvvvvine [ e CZ91ZBY256 | e | e 912810P UNI1 | 4,571,482 ... 6,447,042 | ........ 4,571,482 | ....... 6,447,042
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... [CDXNAIG.32.V1 ... /SN IR IS 6,953,246 | ...... 10,704,401 | oo [ e CZ91ZBY256 | e | s 912834E" UNI'1 | 6,953,246 ......coovverrrenrerereiecnnis 10,704,401] ........ 6,953,246 | ...... 10,704,401
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... [CDXNAIG.32.VT . | 2 | everneneiieiinenns | e 1,449,444 | ........ 2,278,357 | oo | e SZ91ZBY256 | s | e 912803C UNI1 | 1,449,444 ........oooiirceees 2,278,357 | ........ 1,449,444 | ... 2,278,357
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... [CDXNAIG.32.V1 ..o 2ureinriniine | s | e 4,260,268 | ........ 6,509,592 |...ccvvrvinen [ e SZ91ZBY256 | e | e 912803C UNI1 | 4,260,268 ........cocovvvirririniireirerinineinns 6,509,592 | ........ 4,260,268 | ........ 6,509,592
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |[CDXNAIG.32.V1 ..o 2uveverinnine | e | e 3,565,886 | ........ 5,533,153 | oo | e SZ91ZBY256 | e | e 912803C UNI1 | 3,565,886 ......cooovovvrerrrirririireireriniieins 5,533,153 | ........ 3,565,886 | ........ 5,533,153
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CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.V1 ... 2usneine | e | e 38,576,342 | ...... 57,891,656 |...coovvvvvrres [ e CZANZBY256 | e | e 912803D UNI1 | 38,576,342 .......ccovieieineiciscicis 57,891,656 ...... 38,576,342 | ...... 57,891,656
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.VT ..., 2uvineine | e | 23,783,631 | ...... 30,595,082 |....covvvveiies [ e CZAZBY256 ] e | 912803C UNI1 | 23,783,631 ....cvvoieceincincscicies 30,595,082 ...... 23,783,631 | ...... 30,595,082
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... | CDXNAUG.32.V oo | 2o | eovevesesrineseinns | e 21,405,307 | ...... 32,547,959 | ..o [ CZANZBY256 ] e | 912803C UNI1 | 21,405,307 .......vcviiicciciscicines 32,547,959 ...... 21,405,307 | ...... 32,547,959
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDX.NAIG.32.V1 ... 2nrneinee | e | e 21,405,307 | ...... 32,547,959 | ..o [ e TZANZBY256 | e | e 912803C UNI1 | 21,405,307 .....coovvvrirrrrrcrrcrscrncinennnes 32,547,959 ...... 21,405,307 | ...... 32,547,959
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDX.NAIG.32.V1 .o 2uneine | e | 21,284,318 | ...... 32,547,959 | ...cooviiines [ e CZANZBY256 | e | e 912803C UNI1 | 21,284,318 ..o 32,547,959 ...... 21,284,318 | ...... 32,547,959
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.VT ..., 2unneine | e | 21,284,318 | ...... 32,547,959 | ..o [ SZANZBY256 | e | e 912803C UNI1 | 21,284,318 ... 32,547,959 ...... 21,284,318 | ...... 32,547,959
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.VT ..., OO IR IS 17,124,246 | ...... 26,038,368 |......cccoovvvies [ e CZANZBY256 ] e | e 912803C UNI1 | 17,124,246 ........cooocccc 26,038,368 ...... 17,124,246 | ...... 26,038,368
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDX.NAIG.32.V1 ..o 2erneinee | e | 16,938,284 | ...... 26,038,368 | ......coovrvrrrer [ e TZANZBY256 | e | e 912803C UNI1 | 16,938,284 ........ccovivriiercieiicicinnes 26,038,368 ...... 16,938,284 | ...... 26,038,368
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDXNAIG.32.VT ... 2erineine | e | e 1,198,697 | ........ 1,822,686 |....ccoovvereres [ cererrerirnnns CZANZBY256 ] e | e 912803C UNI1 | 1,198,697 ....vvvrirriririrecreeirecieeis 1,822,686 | ........ 1,198,697 | ........ 1,822,686
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.VT ... 2usneiine | e | 12,585,479 | ...... 19,528,776 | ..o | v TZANZBY256 | e | e 912803C UNI1 | 12,585,479 .....ovvvirinisesciscis 19,528,776 ...... 12,585,479 | ...... 19,528,776
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.VT ..., 2uneiine | e | 11,286,929 | ...... 17,738,638 | ..o | v SZANZBY256 ] e | 912803C UNI1 | 11,286,929 .......ocovmiiiinccincicis 17,738,638 ...... 11,286,929 | ...... 17,738,638
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... | CDXNAIG.32.VT ..o /OO I IO 10,287,018 | ...... 16,901,685 |...ooovvvviies | CZAZBY256 ] e | 912834E" UNI1 | 10,287,018 ... 16,901,685] ...... 10,287,018 | ...... 16,901,685
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDX.NAIG.32.V1 ..o 2erneinen | e | s 9,980,643 | ...... 15,262,389 | ..ccvvvreirens | v CZANZBY256 | e | e 912803C UNI1 | 9,980,643 ......ccoovvrrirrireieireireeireeis 15,262,389 ....... 9,980,643 | ...... 15,262,389
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDX.NAIG.32.VT ... 2urneinen | e | 39,517,693 | ...... 56,898,219 | ...oovvicrres [ e TZANZBY256 | e | e 912803D UNI1 | 39,517,693 ......ovvvrireineineineincis 56,898,219 ...... 39,517,693 | ...... 56,898,219
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.V1 ..., 2eniniinn | e | e 2,708,689 | ....... 343,727 | oo | v SZANZBY256 ] e | e 912834E" UNI1 | 2,708,689 ......ccovvvviriirierirecirerireis 3,943,727 | ........ 2,708,689 | ........ 3,943,727
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.VT ..., 2esineine | e [ s 4,260,568 | ........ 6,368,082 |....cocovvives | e SZANZBY256 ] i | 912803D UNI1 | 4,260,568 ..........ccoovvvviiriiiriciecirciaes 6,368,082 | ........ 4,260,568 | ........ 6,368,082
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDX.NAIG.32.V1 ... 2urneinen | e | s 4,226,744 | ....... 6,368,082 | ....vcvviirnens | e TZANZBY256 | e | e 912803D UNI1 | 4,226,744 .......covvoiircrcrersereeis 6,368,082 | ........ 4,226,744 | ........ 6,368,082
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDXNAIG.32.V1 ... 2uvnerinen | e | e 38,504,821 | ...... 57,891,656 | ...coovvvvrires [ e TZANZBY256 | e | e 912803D UNI1 | 38,504,821 ......ovvvmvrirrercrrncincrncinnes 57,891,656 ...... 38,504,821 | ...... 57,891,656
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... | CDXNAIG.32.VT ... | e | e | v 31,610,776 | ...... 40,013,459 | ..ooovvveineis | TZANZBY256 ] e | e 912803BI UNI'1 | 31,610,776 ... 40,013,459 ...... 31,610,776 | ...... 40,013,459
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CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDXNAIG.32.V1 ..o 2eoeirieieiens | e | e 25,288,621 | ...... 32,010,767 | .oovevrreen [ evreiirieienns CZAZBY256 | e | e 912803BI UNI 1 | 25,288,621 ........cvevvererrereiirseieieinens 32,010,767/ ...... 25,288,621 | ...... 32,010,767
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDXNAIG.32.V1 ... 2eovvrinieinns | e | s 21,132,209 | ...... 29,269,571 | .vevvevrvriens [ wovreirrieiienns CZAZBY256 | i | e 912810P UNI1 | 21,132,209 ..o 29,269,571 ...... 21,132,209 | ...... 29,269,571
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... [CDXINAIG.32.V 1. | 2ucseciieiiens | vevesesessesisnens | cvveis 1,394,368 | ........ 2,084,100 |..oovvvrrerees [ errereirirrirenns CZAZBY256 | e | e 912803D UNI1 | 1,394,368 ........coovvrrerrrireririsreireinnens 2,084,100 | ........ 1,394,368 | ........ 2,084,100
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.V1 ... 2eevrieieiens | e | e 1,383,298 | ........ 2,084,100 | .covrvrernees [ e CZ91ZBY256 | e | e 912803D UNI1 | 1,383,298 .....oovvrrrrrieineereereiecreeenns 2,084,100 | ........ 1,383,298 | ........ 2,084,100
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.V1...ooieeee 2eerrieieiens | e | e 1,382,739 | ........ 1,934,113 | oo | e CZAZBY256 | i | e 912810P UNI1 | 1,382,739 ..o 1,934,113 | ... 1,382,739 | ........ 1,934,113
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDXNAIG.32.V1...ooicece 2uiirieieinn | e | s 15,367,320 | ...... 21,998,829 |...covvivriens [ e CZ1ZBY256 | i | e 912803D UNI1 | 15,367,320 ......coovverrererrirenreriisnieieinens 21,998,829 ...... 15,367,320 | ...... 21,998,829
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.V1 ..o 2uvvrinininne | e | s 11,707,233 | ...... 17,367,497 | .ooveeees e CZNZBY256 | e | e 912803D UNI1 | 11,707,233 ..o 17,367,497| ...... 11,707,233 | ...... 17,367,497
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.V1 ..o 2eeeveieeeiens | e | e 5,850,723 | ........ 8,683,748 | ..o [ e CZ91ZBY256 | e | e 912803D UNI1 | 5,850,723 .....ovoererirerrineinnireereinesnnenes 8,683,748 | ........ 5,850,723 | ........ 8,683,748
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72....|CDXNAIG.32.V1...ooee 2eeeeeeiens | e | e 5,648,467 | ........ 8,510,073 | oo [ e SZ91ZBY256 | s | e 912803D UNI 1 | 5,648,467 ......covvereeerincereireieenneens 8,510,073 | ........ 5,648,467 | ........ 8,510,073
CDX.NA.IG.32.V1 Credit Default Swap

12518*V72.... |CDXNAIG.32.V1 ..o 2eeirieieinne | e | s 633,752 | ........... 665,603 | ..cocvireiees | e CZAZBY256 | e | e 912810E/ UNI 1 | 833,752 ..o 665,603 ... | ........... 633,752 | ........... 665,603
CDX.NA.IG.32.V1 Credit Default Swap

12518*V80.... | CDX.NAIG.32.V1....oooveeveeie 2 ....50,000,000 | ...... 18,113,913 | ...... 22,400,794 |03/21/2019(06/20/2029 |: Z91ZBY272 | (374,973)| .......... (101,650){912803D UNI 1 | 18,488,886 .......ccvvvvrrerrrerrererrirererries 22,502,444 ...... 18,488,886 | ...... 22,502,444
CDX.NA.IG.32.V1 Credit Default Swap

12518*V80.... [CDXNAIG.32.V1 ... 2uvvrinininne | e | s 12,578,127 | ...... 15,367,523 | .ovvvvvvees e CZNZBY272 | e | e 912803D UNI1 | 12,578,127 ..o 15,367,523 ...... 12,578,127 | ...... 15,367,523
CDX.NA.IG.32.V1 Credit Default Swap

12518*V80.... |CDXNAIG.32.V1....ooooeeee. 2eoeveeeeiens | e | e 21,432,987 | ...... 31,068,471 | .ooovveeeree [ e CZI1ZBY2T2 | s | s 912833Y. UNI1 | 21,432,987 ..o 31,068,471/ ...... 21,432,987 | ...... 31,068,471
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... | ITRAXX.EUR.31.V2....ooorccis 2eeneis ..100,587,803 | ........ 9,275,316 | ...... 13,963,667 |03/22/2019|06/20/2024 | Swap : Z91ZBY2C1 ~ |.. 1,533,365 | ........ 2,421,835 [912803D UNI1 | 7,741,951 .o 11,541,832] ........ 7,741,951 | ...... 11,541,832
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... [ITRAXX.EUR.31.V2.....covvveverenaes 2uevrieieinns | e | s 7,741,951 | ... 11,541,832 | .oveieiees e Swap :Z91ZBY2CT | e | e 912803D UNIT | 7,741,957 ..o 11,541,832 ........ 7,741,951 | ... 11,541,832
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... [ITRAXX.EUR.31.V2.....ovvvrerereinnes 2uovvrinieinn | e | s 22,979,381 | ...... 29,678,996 |..covvvvriens [ rrrrirrieienns Swap :Z91ZBY2CT | i | e 912803D UNI1 | 22,979,381 ..o 29,678,99 ...... 22,979,381 | ...... 29,678,996
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... [ITRAXX.EUR.31.V2......ovvveercrerae, /SR IR ISP 16,850,808 | ...... 26,091,128 | ..o | e Swap i ZI1ZBY2CT | e | e 912803D UNI1 | 16,850,808 ......ccovvvrrrrrrrerrereirnirnnennines 26,091,128 ...... 16,850,808 | ...... 26,091,128
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... [ITRAXX.EUR.31.V2......ovvvcercrerae. /SN IR ISP 3,979,813 | ........ 5,973,002 | .covvrrerres [ e Swap : Z91ZBY2CT | e | e 912803D UNI1 | 3,979,813 ..o 5,973,002 | ........ 3,979,813 | ........ 5,973,002
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... [ITRAXX.EUR.31.V2......ovvveeereae, 2eoiirieieiens | e | e 11,589,546 | ...... 18,217,729 | .ooveveevees | e Swap : ZA1ZBY2C1T | e | e 912803C UNI1 | 11,589,546 ........ccoovverrrirrerirsireiernns 18,217,729 ...... 11,589,546 | ...... 18,217,729
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ITRAXX.EUR.31.V2 Credit Default

46573*DS6... | ITRAXX.EUR.31.V2.....ovviiiri 2usneine | e | 15,673,924 | ...... 25,112,711 | [ Swap : Z91ZBY2C1 | e | e 912803D UNI1 | 15,673,924 ........coooiiiiniscincicis 25,112,711 ...... 15,673,924 | ...... 25,112,711
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... | ITRAXX.EUR31V2......oiiiiii TR IO ISP 79127 | v 93,296 |..oovviiniieis | Swap : Z91ZBY2C1 | e | e 912810E UNIT | 79,127 oo 93,296 ... | oo 79127 | o 93,296
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... [ ITRAXX.EUR3TV2....coorcrrricenne 2usineiines | e | 12,141,755 | ...... 16,777,242 | oo | v Swap 1 Z91ZBY2C1 | e | e 912810P UNI 1 | 12,141,755 ..o 16,777,242| ...... 12,141,755 | ...... 16,777,242
ITRAXX.EUR.31.V2 Credit Default

46573*DS6... | ITRAXX.EUR.31.V2.....oviiiircriis 2ureineinen | e | s 6,838,939 | ........ 9,903,746 | ..oovvvvvrnens | v Swap 1 Z91ZBY2C1 | e | e 912810P UNI 1 | 6,838,939 ....coevvrvirriirrirecrcreciecis 9,903,746 | ........ 6,838,939 | ........ 9,903,746
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2unein ..267,600,000 | ...... 45,323,617 | ...... 72,810,182 |09/25/2018 12/20/2023 |: Z92DT7XV3 | ... 4,073,941 | ....... 6,049,901 [912803D UNI1 | 41,249,676 ........covverrverrrerircrircriericnene 66,760,281 ...... 41,249,676 | ...... 66,760,281
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2unneine | e | 21,656,528 | ...... 32,127,119 | s [ (Z92DTTXV3 ] e | e 912803D UNI1 | 21,656,528 ........ccoovvvviiiirincincicines 32,127,119 ...... 21,656,528 | ...... 32,127,119
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s OO IR IS 16,149,394 | ...... 24,809,564 |......cccooveies [ v (Z92DTTXV3 ] e | e 912803D UNI1 | 16,149,394 .......coooiiiiicinciines 24,809,564 ...... 16,149,394 | ...... 24,809,564
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.31T.V s 2ereneinen | e | s 7,293,560 | ...... 11,616,904 | ..coovvvirnens | v (Z92DTTXV3 ] e | e 912803D UNI1 | 7,293,560 ......ccoovvrrerrirrirrireirieieins 11,616,904 | ........ 7,293,560 | ...... 11,616,904
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2unerinee | e | e 13,740,673 | ...... 21,885,809 | ...coovrivries [ e (Z92DTTXVE ] e | e 912834E" UNI 1 | 13,740,673 ... 21,885,809 ...... 13,740,673 | ...... 21,885,809
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2eneine | e | s 4,601,613 | ....... 6,699,737 | .o | s (Z92DTTXV3 ] e | e 912834E" UNI1 | 4,601,613 ... 6,699,737 | ........ 4,601,613 | ........ 6,699,737
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2uviineine | e | s 2,660,702 | ........ 4,128,588 |....cocoovvvres [ e (Z92DTTXV3 ] e | i 912803C UNI1 | 2,660,702 .......coovveriririecreirecirecins 4,128,588 | ........ 2,660,702 | ........ 4,128,588
CDX.NA.IG.31.V1 Credit Default Swap

12518"H45... | CDXNAIG.31.V s 2eivineinen | e [ s 6,651,755 | ...... 10,321,469 | ..o | (Z92DTTXV3 ] e | e 912803C UNI1 | 6,651,755 ....oevvvecc 10,321,469 ........ 6,651,755 | ...... 10,321,469
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s /2SN IR [PV 16,629,388 | ...... 25,803,673 | ..o [ e (Z92DTTXV3 ] e | e 912803C UNI1 | 16,629,388 ........ccoovvvrrererrcircrrscircnns 25,803,673 ...... 16,629,388 | ...... 25,803,673
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2usneinen | e | 28,263,208 | ...... 45,108,298 | ....ovvvvrrens | v (Z92DTTXV3 ] e | e 912803D UNI1 | 28,263,208 .......ccoovvvvirrrrrnrinerneincinnes 45,108,298 ...... 28,263,208 | ...... 45,108,298
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2unneines | e | o 30,947,427 | ...... 45,108,298 | .....ccovviinns | v (Z92DTTXVE ] e | e 912803D UNI1 | 30,947,427 .......vvviiiininciscecis 45,108,298 ...... 30,947,427 | ...... 45,108,298
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2usneines | e | 16,873,980 | ...... 25,803,673 | ..o [ e (Z92DTTXV3 ] e | 912803C UNI1 | 16,873,980 .....coovvvriiciscincicines 25,803,673 ...... 16,873,980 | ...... 25,803,673
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2eneinen | e | 16,887,475 | ...... 25,803,673 | ..o [ e (Z92DTTXVE ] e | e 912803C UNI1 | 16,887,475 ... 25,803,673 ...... 16,887,475 | ...... 25,803,673
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |CDXNAIG.3T.V s 2enerinen | e | e 16,887,475 | ...... 25,803,673 | ...cooivveries [ e (Z92DTTXV3 ] e | e 912803C UNI1 | 16,887,475 ... 25,803,673 ...... 16,887,475 | ...... 25,803,673
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... | CDXNAIG.31T.VT e | e | e | v 16,887,475 | ...... 25,803,673 | ...coovvieries [ e (Z92DTTXVE ] e | e 912803C UNI1 | 16,887,475 ... 25,803,673 ...... 16,887,475 | ...... 25,803,673
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CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |[CDXNAIG.31T V.o /2SR TR ISV 16,887,475 | ...... 25,803,673 | ..covvvirriines | e SZ92DTTXVE | e | e 912803C UNI1 | 16,887,475 ......oovoeereieineireieeincneis 25,803,673 ...... 16,887,475 | ...... 25,803,673
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... |[CDXNAIG.3TV .o 2utrereriniine | s | e 6,704,649 | ........ 7,930,560 | .coovervirinens [ e (Z92DTTXV3 | e | e 912803B/ UNI'1 | 6,704,649 ......coovvoviririerrcrerecneis 7,930,560 | ........ 6,704,649 | ........ 7,930,560
CDX.NA.IG.31.V1 Credit Default Swap

12518*H45... | CDXNAIG.3T. VT [ e | v | cvneninenins 7,548 | oo 8,899 | e, (Z92DT7XVE ] e | e 912810E UNI1 [ 7,548 ... | 8,899 s | v 7,548 | i 8,899

9999999999, TOHAL.......euveeeeeecereireiecere ettt .1,995,944,402 | .2,869,503,504 |..... XXXeooot [ e 29,0 O 0. ,9 T v 18,963,600 | ...... 32,224,773 |........ XXX .1,976,980,802 | .2,837,278,731
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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 INVENtOrY..........c.ccucieveriieciecseeceeeese e | vt 36 | e 1,999,628,218 | ...cocvvivirrns 33 | e 1,958,267,552 | ...ovveererircan 0 | oo [0 0 | oo e 36 | e 1,999,628,218
Add: Opened or acquired tranSactions..............cceeerervees | vevevreriereeesieseensnens (o I 1,089,856,940 | ...vviecviiiircieiiiiieiins [ errieisiieseiesisessssssse e sssissenes | sesissesessesesssssessnens | sereseseresss et ssstesesssessssssetessnes | sestesesssesssessesessnesenss | stesissesssissesessses s tessssesessnetens | sreressesesssesesisnsesans 6 | oo 1,089,856,940
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn XXX otevrinies | vererieiseinssnesesesessssssesssssnees | sveesienns XXX overeiiens | e 64,205,065 |.......... XXX viriieriens e | vevseeenns XXX oevivinrenns [ v | sevvesenes D00 N U 64,205,065
Less: Closed or disposed of transactions.............ccceeeveeviees | covvereriersicieiriiennns (< I 1,063,822,315 [ ..oeeeeeceeeeeeeeceeees | ceeeeeeeee e A (S T4 T T T BT ERTO O IO LI 1,089,588,048
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 DS S [P O 67,395,291 |.......... XXXooivreerien | oo 762,490 |.......... XXX ooiereriries | evreieriscesssssesssieesssessssssesenses | oneerenan XXX oriteirinies [ eeersresieesisesssseseseessssssesenses | oserenan DS S IR 68,157,781
ENding INVENTOMY......cvocveiiiieiesiesicissesssies s sssissines | seerssesssesessessneas KX T 1,958,267,552 | ...ovovvvirircrininns KX I 1,995,944,394 | ..o [0 OO [0 P [0 OO RRUROROOOON | I [PUUOORORRRRO KX T 1,995,944,394




statement as of June 30, 2019 o the  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, SEction 1, COIUMN T4 ... 634,538,898

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 634,538,898
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 2,773,205,584

5. PartD, SECHON 1, COIUMN B........uvverrrirriirniisrisiesiseeeesesisresi st (2,138,666,686)

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, COUMN 16........coiiiiiiiiiiiii bbb s 669,131,744

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 669,131,744
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 2,826,888,186

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (2,157,756,442)

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 2,467,207,625

14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e

15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 2,467,207,625

16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



statement as of June 30, 2019 o the  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 YEaI...........ccieieveevierieeseiese et

. Cost of cash eqUIVAIENES ACUINEM...........cevieieiciise e saes

. ACCIUAL OF QISCOUNL.......ouviicicicie bbb s st

. Unrealized valuation iNCrease (AECTEASE)........uurrrrireiiirireieieiseie ettt

. Deduct consideration received 0N dISPOSAS............cccceviriveiiecieiieei st

. Deduct amortization of PremiUM.............cccciiiiierccce et

. Total foreign exchange change in book/ adjusted carrying ValUe.............cccccueviereiecveiereeiee e

. Deduct current year's other-than-temporary impairment reCognized............ceuvererirniirineneseseeseseeeneene

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

. Deduct total nonadmitted @MOUNES...........cccoveuiiicieiciciece et

1
Year To Date
....................................... 2,416,799,505
....................................... 8,044,783,165
.............................................. 9,442,098

.......................................... 710,113,764

..................................... 20,750,799,408

............................................ 17,181,356

(198,178)
....................................... 9,537,328,164 | voocororeeorsrsennn 19,061,096,845
.......................................... 933,693,563 | vvorersersrsrssnneenennn 2,416,799,505

....................................... 2,416,799,505

QsI08
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statement as of June 30, 2019 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

Acquired by Internal Transfer

6080 Highway 157 REQ LOAN B38742.........c.ccoeimrereeierereieeeineeseseeeissssessesesessssesssessssesssssesessssesses Union City. TN... | 04/30/2019.... | Transferred from Schedule B..........ccccccocovivivennnee. 67,670

3025 Hummingbird Lane..........ocueveeererineerererinsieniennes Hazard..........coceveveeeeeeeeeeeeeeeeeeae KY... | 05/31/2019.... | Transferred from Schedule B.............cccccovvurrrnennene 43,336

38432 James Crosby Rd REO Loan 1201589..... .. . | Pearl River LA... |06/28/2019.... | Transferred from Schedule B 49,027

0299999. Total 160,033 0

0399999. Totals. 160,033 0

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
270 Ferris Center St REO Loan 1174359. | Atwood . | 05/31/2019| Bayview Loan Servicing, LLC 31,318 .31,318 B S . 0 31,318 | ... 26,907 |.... .(4,411)
18601 Emily Ct Unit 25REO Loan
1256284 Hazel Crest.......cocovevieiennn. IL.... | 04/30/2019| Bayview Loan Servicing, LLC..........cccccense | worvrernenns 100,005 | ..oovevneieinerinns rerrnernneenn 100,005 [ oo [ s . 0 100,005 | .ooveeee72,290 | oo | e (27,715) | ovvvce (27,715)
77 Ridgecrest Rd REO LN 937026, .. | Bristol TN.. | 06/28/2019| Bayview Loan Servicing, LLC 36,002 | covvererreiniienns | e 38,002 [ i | e . 0 36,002 | ..e0ri.29,605 | oo | e (6,397) | ovvreren (6,397)
2968 Three Chopt Rd REO Loan
21005103 GUM SPring.......ccovivnniicniianes VA.. | 04/30/2019] Select Portfolio Servicing, Inc................... 46,669 | T . 0 46,669 | .......62,344 | ..o | i 15,675 | .ccovenee 15,675
0199999. Totals . 213,994 0 0 0 213994 | ... 191146 | o0 [ (22,848) | ......... (22,848)
0399999. Totals 213,994 0 0 0 213994 | ... 191,146 | oo l0 | e (22,848) | ......... (22,848)
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statement as of June 30, 2019 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
Mortgages in Good Standing - Farm Mortgages
198362 FRESNO............. 06/24/2016.... | ccvvooevrrrereererieriins B850 | covvrrireereieie st | Sese bbb 1,800,000 |.....ccoonnee 16,117,500
198638 ADAMS..... 03/13/2017 ... [ oo 4.650 |....... 31,270,000
199584 YOLO..oouviririeriiiesiesisssesssiessiesienes 06/29/2018.... | .... ..4.900 | ... 10,526,270
199610. TULARE..... 10/16/2018.... | .... 32,090,625
199693 SHAWANO.......ovieiieiriesnie e essisesnsenes 04/11/2019.... | ... 5,000,000 91,785,326
200014, TWIN FALLS ...ttt sssssssenssenes 05/16/2019.... | .... 5,300,000 7,939,975
200060, HARRIS ...t 04/23/2019.... 1,200,000 [ coovvviirmiieiiieiseise st | seesees et 100,700,000
200076, TULARE..... 04/30/2019.... | .... 1,500,000 2,375,000
200114 TALLAHATCHIE. ......oviiiieieiseseiiseee e 04/03/2019.... | .... 1,375,000 2,996,200
200151 YAKIMA. .o 06/27/2019.... | ... 3,625,000 17,650,000
200174 BERRIEN.......coiimrirerenieireriseiennenes 06/14/2019.... | .... 1,200,000 3,647,060
200175, 05/30/2019.... | ... 2,781,000 8,974,600
200176, . | 05/30/2019.... 2,125,000 8,974,600
200178, 05/06/2019.... | .... 8,400,000 12,440,000
200208, 05/02/2019.... | .... 1,000,000 1,484,704
200215, 06/05/2019.... | .... 1,650,000 3,595,750
200241 06/19/2019.... 6,765,000 11,798,601
0199999. Total - Mortgages in Good Standing - Farm Mortgage: SO O PP TPPROPPRTPROR) ST XXX 41,921,000 ..364,366,211
Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed
BAB04, ... | s
0299999. Total - Mortgages in Good Standing - Residential Mortgages - INSUred OF GUAIANEEEM. ... ettt ettt sttt entsnsene | sbessessesssssnsesses st snsessessssntensessessnsantessns | snsnes XXX....... 0
Mortgages in Good Standing - Residential Mortgages - All Other
9900087637... .... METHUEN.... 04/17/12019.... | .... 325,557
9900087641... ..| SAN JOSE.... 04/17/2019.... | .... 629,816
9900087642... 04/17/12019.... | .... 295,928
9900087643... .... |PENSACOLA 04/17/2019.... | .... 264,087
9900087645... cee [COMPTON. ..o 04/17/2019.... | ... 226,494
9900087647... ..| ELIZABETH. 04/17/2019.... | .... 190,987
9900087649, COLORADO SPRINGS......c.ccoerrriniereriirnes 04/17/2019.... 227,026
9900087651... .... |PATTERSON.... 04/17/12019.... | .... 265,263
9900087653... .... | TEMECULA. 04/17/2019.... | .... 327,788
9900087656... vere | PRESCOTT VALLEY.....oooiviiiireiniineienisississiesssssenes 04/17/2019.... | ... 197,759
9900087659... .|LOS BANOS......... 04/17/2019.... | .... 231,487
9900087670. LAS VEGAS......cooiiiiiitieeieist et 04/17/2019.... 258,167
9900087673... ....|DUBLIN 04/17/2019.... | .... 497,939
9900087674... ... | BELL 04/17/2019.... | .... 218,205
9900087676... v | SCOTTSDALE. ...t 04/17/12019.... | .... 296,324
9900087677... .... |LAUDERDALE BY THE SEA 04/17/2019.... | .... 475,406
9900087683... | FORT COLLINS ..ottt siees 04/17/2019.... | .... 282,866
9900087689... ROUND ROCK... . | 04/17/2019.... 254,572
9900087690... v [WINDSOR.....ooiieierieeiseeiesiesieenns 04/17/2019.... | .... 250,843
9900087695... ceee | SAN ANTONIO. ...ttt 04/17/12019.... | .... 231,680
9900087702... ... | TACOMA.............. 04/17/2019.... | .... 279,428
9900087705... .| SAN DIEGO............ 04/17/12019.... | .... 649,836 1,275,000
9900087710... .| LEWISVILLE.. 04/17/12019.... | .... 161,091 211,000
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statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

SCHEDULE B - PART 2

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

9900087714...
9900087716...

9900087722

9900087728...
9900087733...
9900087737...
9900087740...

9900087741

9900087746...
9900087747...
9900087762...
9900087763...
9900087906...
9900087910...
9900087914...

9900087919,
9900088028,

9900088029...
9900088031...
9900088032...

9900088033,

9900088037.

9900088042...
9900088044...
9900088046...

9900088049,
9900088050,

9900088051
9900088052,

9900088053,
9900088055,

9900088062

9900088072
9900088083

9900088085,
9900088086.

9900088106.

9900088114...
9900088130...
9900088131...
9900088142...
9900088149...
9900088152...
9900088160...

9900088162

.... | CITRUS HEIGHTS
....|LOS ANGELES..............
.| MANASSAS..

.... |HUNTINGTON BEACH
... |BROOKLYN
.... |HARRISBURG..
.... | BEDMINSTER...
..| BAKERSFIELD......cc.ccovvvrrinnn

SANTA ROSA
... |PHOENIX
....|ELKGROVE...............
... |KENT
..| CHICAGO

....| SAN DIEGO.. .
<. [LAKEWORTH.....c..cooovvrviiinninn.
.|EDINBURG........

...|SANJOSE..........
.... | SPOKANE VALLEY...
..| INDIANAPOLIS

TALLAHASSEE
.... | SAINT AUGUSTINE..
..| VALLEJO.

....|SURF CITY
... |KENT
....| GARDEN GROVE............ccooeooe.
....| SAN TAN VALLEY

.| FORT COLLINS

.... | SACRAMENTO.
..| SACRAMENTO!

.... | PHILADELPHIA.............
..| SAINT AUGUSTINE..................

NASHVILLE.

04/17/12019.... | ....

04/17/2019.... | ....
04/17/2019....

04/17/2019.... | ....
04/17/12019.... | ....
04/17/2019.... | ...

04/17/12019.... | ....
04/17/2019....

04/17/12019.... | ....
04/17/12019.... | ....
04/17/2019.... | ...

04/1712019.... | ....

BRICK...

04/17/2019.... | ...
. |04/17/2019....
04/17/12019.... | ....
04/17/2019.... | ...
05/16/2019.... | ....
05/16/2019.... | ....

05/16/2019....
05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....
. |05/16/2019....
05/16/2019.... | ....

05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....

05/16/2019....
05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....

05/16/2019....
05/16/2019.... | ....

CHARLOTTESVILLE..

05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019....

05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019.... | ....
05/16/2019....

205,067

206,373
238,228

334,612

458,302

167,828

288,308

487,509

240,182

497,485

178,914

184,367
180,163

270,218

199,803

321,601

306,303

453,897

216,340

416,705

223,594

267,594

194,741

244,326
493,099

298,190

444,508

269,743

208,482

170,698

213,656

513,528

327,499

220,175
257,005

403,178

181,571

497,948

172,796
410,973

306,979

236,281

205,723

183,176

280,474
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statement as of June 30, 2019 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
9900088165... .... | SANDWICH 05/16/2019.... | ... 204,921 469,381
9900088170... | FULLERTON. ...t 05/16/2019.... | .... 417,724 1,348,522
9900088248.........corvvrrireireiineiieeeiesissisesiissias SAN PEDRO......... 05/16/2019.... BA1,0B9 [ oot | Sree bbb 549,308
9900088251... .... |BROOKLYN 05/16/2019.... | .... 633,347 2,122,619
9900088279... .... |PENSACOLA 05/16/2019.... | .... 225,340
9900088302 v [LACRESCENTA. ..ot 05/16/2019.... | ... 677,982
9900088326 .| LITTLE SILVER 05/16/2019.... | .... 491,885
9900088337. 05/17/2019.... 639,835
9900088338, 05/17/2019.... | .... 753,377
9900088339 .... | SIMI VALLEY 05/17/2019.... | .... 516,852
9900088340... ....|ANDOVER 05/17/2019.... | ... 812,299 980,000
9900088341... .... [MILPITAS 05/17/2019.... | ceveovrvrerrerirseirnennn.500 | oo 1,279,285 1,600,000
9900088342... ..|SAN DIEGO............ 05/17/2019.... | ... 869,386 1,065,000
9900088343... DALY CITY. . 05/17/2019.... | cevvvvvrerirerineieerenn5.500 [ 1,067,915 1,365,000
9900088344... ....|SAN DIEGO............ 05/17/2019.... | ceveovveerererrseirsenn 8375 [ 1,215,477 1,485,000
9900088620. ... |AURORA.............. 06/19/2019.... | .... 277,675
9900088632 .... | JOSHUA TREE 06/19/2019.... | .... 239,739
9900088643... .| DENVER............. 06/19/2019.... | .... 306,893
9900088651... GEORGETOWN... . |06/19/2019.... 293,273
9900088656... ....| WORCESTER 06/19/2019.... | ... 418,272
9900088661... .... | GLENDORA 06/19/2019.... | .... 305,210
9900088664... <. | WILLIAMSBURG 06/19/2019.... | .... 249,463
9900088675... .| LAKE HAVASU CITY 06/19/2019.... | .... 278,668
9900088678... NEWPORT.... 06/19/2019.... 367,265
9900088683 .... | FAIRFIELD..... 06/19/2019.... | .... 354,390
9900088687... ceee [COMPTON. ...t 06/19/2019.... | .... 305,490
9900088704... .|MANCHESTER 06/19/2019.... | .... 288,653
9900088707... 06/19/2019.... | ... 639,202
9900088708... ..| JUNCTION CITY 06/19/2019.... | .... 304,099
9900088709, LOS ANGELES.............. 06/19/2019.... 468,104
9900088726... .... | WEST LINN.. 06/19/2019.... | .... 289,535
9900088736... .... |CHICAGO 06/19/2019.... | .... 189,943
9900088748... ....|SAN DIEGO............ 06/19/2019.... | ... 311,254
9900088750... ..| ANAHEIM....... 06/19/2019.... | .... 945,621 1,335,000
9900088752.......cccvvmrrreireirereaeeiseesseesssesssissias SAN DIEGO............ 06/19/2019.... 330,807 [ coouieuierrireeiseis ettt | Sttt 555,000
9900088756... .... | COLORADO SPRINGS 06/19/2019.... | .... 213,793
9900088762... ....| TRACY. 06/19/2019.... | .... 454,701
9900088769... .... | MONTCLAIR 06/19/2019.... | .... 265,527
9900088770... woee |CHICAGO......ccoovirrrinnes 06/19/2019.... | .... 597,344
9900088772... .| RIVERSIDE 06/19/2019.... | ... 212,886
9900088796... SOUTH PASADENA. . |06/19/2019.... 449,020
9900088836. ... [MELROSE................. 06/19/2019.... | .... 370,591
9900088851 ....|DENVER............. 06/19/2019.... | .... 282,257
9900088852, .| PHOENIX. 06/19/2019.... | .... 264,237
9900088855........oevrrrriraeiraeieseseseesieeisseisassissias HOMER 06/19/2019.... 220,435
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Statement as of June 30, 2019 of the

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
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
9900088873, JPACOIMA. ..o 06/19/2019.... | .. 246,125
9900088890. 06/19/2019.... | .. 338,368
9900088938..........oovvvririinrinniienierinrinsinniees | LEWES s 06/19/2019.... 496,933
9900088939 ... |JERSEY CITY....... 06/19/2019.... | .. 478,102
9900088958 . ... NAPLES...... 06/19/2019.... | .. 385,537
0399999. Total - Mortgages in Good Standing - Residential MOrgages = All OtNEN. ...t ess s ens st snis | eressssssssesssssssnsssssensanssesensssssnsenssssanes | ansanes XXX ) 0.0, ST [FRN 42,672,697 | oo [V 63,667,316
Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed
BANTE, ittt | fhehsee e b s h s E bR E e E L E e E LS E e E L E b EfE e E e feE b oL EeE e E oL E e h R E b s b s b b snbeh ekt enenetane | nebnheniessensenenienienensnienses | ensenensnianens | onieiensninnieniens | doeueniessesnesnsensensenentsniensntins | oeretiesseseteseheneee ek theebehe e b E e b e b nb s bbb et enbes | SheeheEeheh e e bR h bbb
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - INSUred 0F GUATANTEEH. ... ... vttt srsnes | fessesssssessnssnsereesssensssessnssnsensesssssnssnsees | cesseas XXX XXX 0 | ot (O 0
Mortgages in Good Standing - Commercial Mortgages - All Other
520148 MONTERREY. 05/22/2019.... 25,000,000 | cooevrinieiieee s
702928 MIAML oo 0672312017 ... | ceveeeevrreererierinereee B0 | ottt | e 508,661 255,918
702974 FORT LAUDERDALE . [10/25/2017.... 25,390 16,481,393
703152 NEW YORK......ocvimrimerieiinsrienieniseeserinesens 04/10/2019.... | .. 75,000,000 124,336,870
703155, SAN FRANCISCO 04/01/2019.... | .. 30,000,000 54,024,851
703159, HIGHLANDS RANCH . | 04/30/2019.... 55,000,000 88,197,563
703160. BOYNTON BEACH.........ccnvviierisrisericrienns 04/04/2019.... | .. 38,941,500 77,096,615
703164, SEATTLE....... 05/23/2019.... | .. 43,000,000 | ..ovovrririniirniere s | e 70,503,361
703167, ARLINGTON.......ootrirririerieenerieeieerienienes 05/01/2019.... | .. 2,937,000 5,276,680
703168, WASHINGTON. ...t 05/17/2019.... 75,000,000 [ cooovvurerrirneirneeiseiseisesiieess e ees st | eeesseet e 145,999,611
703172 SCOTTSDALE.........oviirierierierieisiieniiesienes 06/04/2019.... | .. 117,800,000
703177 ATLANTA 06/20/2019.... | .. . 66,246,057
703178, CHANDLER 06/27/2019.... 27,343,750 | 1o 7,656,250 |.......c..... 88,183,422
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET........c. ettt ses e et sessnsante | ehessessesssssnsessessetanssssesessnsenssssessnsansesses | sesnes XXX XXX 479,012,250 | ..o 8,190,301 | oo 854,402,341
Mortgages in Good Standing - Mezzanine Loans
54153, e | e P e
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS............euu ittt tssessesstessesseesesssssssessesassesseesessesessesteesseseseesessesansessebsssntas | aesessesssssnsessessesassensessssnsensassessnsansessnnas | consees XXX....... XXX 0 | ottt (O 0
Mortgages in Good Standing Not Shown on Lines 0199999 through 0699999
54138, [ I o I P
0799999. Total - Mortgages in Good Standing Not Shown on Lines 0199999 through 0899999..........cuuruu it ses st e nesens b s bbb | ceenes XXX.ovone XXX 0 | et 0 0
0899999. Total - MOrtgages in GOOD SEANGING. ... ....vurureruriesiirsirs e eeessees stk € ee bbbttt | criena XXX XXX 563,605,947 ..12,640,301 1,282,435,868
Restructured Mortgages - Farm Mortgages
54127, [ [ e
0999999. Total - Restructured Mortgages = FAIM MO GAgES. ... ieieeis et st s ses st sesses et sesseeesseseeseseeseeeeaesseseeseeseseeseeseeseeseseesee et eesessee et setes | ehessessessssnsessesnsassessesnssnsesssssessnsansessns | sesanes XXX...ooe XXX {0 oSO Oy ST UOTRURTRRURTRRU | ) [PURURTRRRRN 0
Restructured Mortgages - Residential Mortgages - Insured or Guaranteed
54113, e [ T e .
1099999. Total - Restructured Mortgages - Residential Mortgages - INSUred 0F GUATANTEE. ...ttt sttt eenes astessesssssssessessessssansessesnsensensesnsansessesas | aneecs XXX....... XXX (O OO OO OO PUTOTRRTRPRRYRTRRU B [PUUURPRRRRRTN 0
Restructured Mortgages - Residential Mortgages - All Other
54101," [oT.... . s | s
1199999. Total - Restructured Mortgages - Residential MOMGAgES = All ONET. ... ... itttk ehsens st en bbbttt snsnntns | sanese XXX.vvonn XXX L0 OO OO OO PPP PP OPPPPSYRTOURPO | B [FSTOSTOPOORPRRTROON 0
Restructured Mortgages - Commercial Mortgages - Insured or Guaranteed
83328,.. | . | s |
1299999. Total - Restructured Mortgages - Commercial Mortgages - INSUTEd OF GUATANEEEM. ........uureurriiiisireerserssseesssss et sntns sessesssssssnssssesssnssssenssssssnsensssssnsssssessas | coosees XXX XXX (O OO OO POPPPOOURPPPORURPOPOUR | B [PUPRURPORORRRURON 0
Restructured Mortgages - Commercial Mortgages - All Other
83302... | [ I e -
1399999. Total - Restructured Mortgages - Commercial MOrtgages = All OBNer. .. ... vttt eesns s ee st sesansesnes | aetessessssssssssessesssansessessessssensesnssnsessenss | aneeen XXX.ooae (O O OO OSSR RRURTRRURTRRO | ) [FUPRTRRRRRN 0




¥'2030

statement as of June 30, 2019 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
Restructured Mortgages - Mezzanine Loans
[ [ | | e P P
1499999. Total - Restructured MOrgages - MEZZANINE LOBNS... ... iuuiiuieieieiesti st sess et rs st es st 1 121k k bbb ekbenb s sen st en bbbttt | sennes XXX.vvone XXX iiirirerinninnes | arerersmisssenssssssssssensssssesenssssssssensssnssnssssensssssesenssd | oissessase s st s (] I
Restructured Mortgages Not Shown on Lines 0999999 through 1499999
TT044,oereecs e e | [ P -
1599999. Total - Restructured Mortgages Not Shown on Lines 0999999 through 1499999.........u. it ess sttt eressasssssensssssn s sens st ensssssnsenssnsanes | arsanes XXX XXX
1699999. TOtal - RESHIUCIUTEA MOMGAGES. ... v reueeereerete s eeseeaeeeseeseeseeseseesseseesesee et et sesses e eeeeeeesee e sesees e e seEee8 e e e e e 28 eE e e e e eeE e e s e ses e eE e aeEeesee et sesanse | aefessesssssesosssssessssansessessessssensessnsansessanns | anren XXX...oo. XXX
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Farm Mortgages
77039, e I [ T P .
1799999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Farm MOrGages. ...........oururieiieiiieiisieseieisiines aostesssssssssessesssssssessessessssassessessessssassess | sossans XXX.vvone XXX
Mortgages with Overdue Interest over 90 Days, Not in Process of For tial Mortgages - Insured or Guaranteed
[ [ | [ P e
1899999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Residential Mortgages - Insured or GUaranteed..........coueriiernnesnisseinnisessssssssssesensssens | connees XXX....... XXX
Mortgages with Overdue Interest over 90 Days, Not in Process of For tial Mortgages - All Other
[ [ | [ P -
1999999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Residential Mortgages - All Other. et s | enens XXX XXX
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - Insured or Guaranteed
7027 ..o e [ [ P
2099999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - Insured or Guaranteed... [OOSR o XXX XXX
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - All Other
77023, e I [ e
2199999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - All Other. .. [EOSRRY XXX....... XXX eirerrirrniine | erriininieneisisenssississerssssisnsssenssssnsenesssssssessenss0 | oniesiersessssnisnesssisss s snsensensnsnsensenessnsensesessnensed | erseessssseniesineanes
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Mezzanine Loans
7019, e I [ T P
2299999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Mezzaning LOBNS...........cuuiuiriireisiieerssiis i snssssssssssnes | soneees XXX.ovonn XXX iiirirernninnes | arererenissesnsssrsnssesnsssssesensssesnsnsssnsnssssensssssessensse | e sssnssssnssnsenenssssenennsQ | e
Mortgages with Overdue Interest over 90 Days, |Not in Process of Foreclosure Not Shown on Lines 1799999 through 2299999 | |
2399999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure Not Shown on Lines 1799999 through 2299999 .. .. I XXX....... XXX L0 |
2499999. Total - Mortgages with Overdue Interest over 90 Days, Not in ProCeSS Of FOTECIOSUIE. ... euureriurirerieieeiseeseseeseseeeessesesesssesees s esseesesses e sesssesessessesesssssessssansessessessessnsansesansessenss | aseen XXX..ooone 0 O DTS ST OO PSR T (O
Mortgages in the Process of Foreclosure - Farm| Mortgages I I
2599999. Total - Mortgages in the Process of FOreclosure = FAMM MOMGAgES. .........curuirueiriiiiieee et stetieissestsstesiessetse st sss et sss st et etses et enses et sssssssssssnsanss | fassessessnsassassesssssnsessessessnsansessnssnsessassess | sosseas XXX....... XXX oviririrrierie | arerieissisessisisseseisssssiessssssssssssenessssssssnsesssssssensssd | aesiessssassesssessssssas ettt ns ettt n ettt et st entens (O
Mortgages in the Process of Foreclosure - Resn|1ent|al Mortgages - Insured or Guaranteed | |
2699999. Total - Mortgages in the Process of Foreclosure - Residential Mortgages - INSUred or GUAraNtEEA. ... i serns | erersssisse s senssns st enssnssnsanes | snssces XXX.ovone XXX eiirirernninns | arerernmisseiensssnsnssssensnsssesenssssssnensssnssnssssensssssesensl | Loisseis st s (O [
Mortgages in the Process of Foreclosure - Resit|iential Mortgages - All Other | I
2799999. Total - Mortgages in the Process of Foreclosure - Residential MOrgages = All OtNET. ... ..t ssssseensase | atsessasssessassssssessssssssessssssassssssessassnssons | saseaes XXX XXX eviverernrinnien | e sssssnsnssssssnensensessnsssd | doomesesansess e ses st (O
Mortgages in the Process of Forecl e - Cc | cial Mortgages - Insured or Guaranteed | I
2899999. Total - Mortgages in the Process of Foreclosure - Commercial Mortgages - INSUred or GUAraNEE. ........cu.vueriuirreieieiece s crensneese | cessssssessssssseeseesessnssssessssssesnessessnsansessee | sesnes XXX.oone XXX evnrereinrinniee | eereeeinsessisnsnieissisnessessssnssssnssessssnsnssssssnsesessessnsesl | eoessesssansesssesesesasseses et eesess ettt es et en st ennes (O
Mortgages in the Process of Forecl e - Cc | cial Mortgages - All Other | I
2999999. Total - Mortgages in the Process of Foreclosure - Commercial Mortgages = All Oher........... oottt snsins | asiessesssssssssssssessssansesssssssssssssesnssnsessenas | aneees XXX XXX evorereinrinniee | aeeeieinsinssnsiisissienensesssenssssessssssenesssssssnsenssssesesses | eoessesssamsesssessssesanses et et ses et e et st sttt ettt enten (U

Mortgages in the Process of Foreclosure - Mezzanine Loans
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statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

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
3099999. Total - Mortgages in the Process of FOreclosure = MEZZANINE LOBNS............wuiweeiuruieieeaeiatseeasiees e eesesasseeseessesesseseesesessesssessesessesssessesssseesetsnses | shessessesssassessessesassessessessnsessessessnsansessee | sesanes XXX XXX 0 0
Mortgages in the Process of Foreclosure Not Shown on Lines 2599999 through 3099999
3199999. Total - Mortgages in the Process of Foreclosure Not Shown on Lines 2599999 through 3099999. ...ttt ciesieneiinies aeiensersssnssssssessssensessessssesssssesssssnsessenas | coneees XXX....... XXX 0 0
3299999. Total - Mortgages in the ProCESS Of FOTECIOSUNE. ... ...ttt seiss s bbb bbb bbbt | i XXX XXX 0 0
3399999, TOAl MOMGAGES. ........rvreeereeieeeeereeeeieeeieei s as sttt enis | tiatastes s s st et ess s | crriees XXX....... XXX 563,605,947 212,840,301 | v 1,282,435,868
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
17284. ..| SAN ANTONIO. L. S I 04/22/2016.... | 04/30/2019.... | ..oovvvvccrrcrirns 109,306 9,428 9,428 0
17969. BOCA RATON......cviriiiieiiissiesesesise st FL .| 04/22/2016.... | 05/31/2019.... 99,170 11,474 11,474 0
31217. oo | CAMARILLO......cvouvverrerieriseersseiseisenienessesssnssssssensennes | CAuvirnvviiniis [ vviis 06/19/2015.... | 05/31/2019.... | cveovrvrcrrrrrrrrnns A41,427 | s 64,358 . 0
37494. oo |[FOOTHILL RANCH......cootiiniinrinnrnneinerinneinninenisseisseennns | CAutiiviisiins [ v 06/24/2016.... | 05/31/2019.... | ceoovvrrcrvrerirnes 353,068 | ...oooverrieiieriinns 11,304 | oo | i 359,629 0
50054. coo |LEXINGTON....ovorrinrrerireninresnisnnnenieniseesnessnssenennes | KY v [ v 03/24/2017.... | 06/30/2019.... 85,484 289 ..85,385 0
50062. ...|LEXINGTON 03/24/2017.... | 06/30/2019.... 83,860 2,201 ..85,671 0
50070. ..|LEXINGTON 03/24/2017.... | 06/30/2019.... 73,222 2,632 75,511 0
50088 LEXINGTON.......ovvvrerinrirnrrrsrnnererieneseesssnsssnssensensseenees. | KY oo | covviens 03/24/2017.... | 06/30/2019.... 73,785 1,690 .75,133 0
50096. ...|LEXINGTON 03/24/2017.... | 06/30/2019.... 80,617 1,743 ..81,987 0
50104. ...| LEXINGTON 03/24/2017.... | 06/30/2019.... 80,518 1,589 .81,736 0
50120. ...| LEXINGTON 03/24/2017.... | 06/30/2019.... 85,293 782 ..85,685 0
50138. ..|LEXINGTON 03/24/2017.... | 06/30/2019.... 74,200 1,647 ..75,503 0
50203 LEXINGTON.......ovvvrmrinrercrrcrisererieneseesssnsssnsnenseneneenees. | KY oo | cevvvens 03/24/2017.... | 06/30/2019.... 73,863 2,725 ..76,241 0
50211. ...|LEXINGTON 03/24/2017.... | 06/30/2019.... 68,838 2,144 ..70,661 0
50229. ...|LEXINGTON 03/24/2017.... | 06/30/2019.... 69,933 2,798 ..72,403 0
50252. ...|LEXINGTON 03/24/2017.... | 06/30/2019.... 60,142 3,531 ..63,385 0
50260. ...|LEXINGTON 03/24/2017.... | 06/30/2019.... 71,757 4,097 ..75,512 0
50286. | LEXINGTON. ...oovirrerierircerneersnnsenienseneseesssnsssnssensnenenee | KY v [ v 03/24/2017.... | 06/30/2019.... 76,104 2,066 17817 0
54754. KINSTON... .| 04/22/2016.... | 05/31/2019.... 1,508 0 162 0
54857. oo |CHARLOTTE.......oovivverirernerrenincernerinnnnennensseesenssessnnnins | NCooevveviines [ v 08/04/2016.... | 06/30/2019.... | cveovrererrrrcrirs 108,826 (8,596) ..98,418 0
55304. oo [MEHERRIN.......ooouiimrrinrineirnnineineriesineenensseesenssssnnssees | VAt v 04/22/2016.... | 05/31/2019.... 51,590 (4,299) ..46,935 0
55377. oo |[WRIGHTWOOD.......c.ovvvirierinrirerienirsrinerinssnenienesrenens | CAuriiviiniis [ v 04/22/2016.... | 05/31/2019.... 69,513 (3,035) ..65,453 0
55614. .| FARMERS BRANCH.......ccoovvvirierirererisinnerienissesenennins | Deverirerieens | ceeveens 04/22/2016.... | 05/31/2019.... 69,997 .(3,554) ..65,588 0
55894. VALLEY STREAM.. .| 04/22/2016.... | 04/30/2019.... | .... 308,350 14,393 0
59568. | LAFAYETTE.......vivnirieenernerrnernenssneseesssssssssensessnsseenes | Buieiineniniees | v 06/19/2015.... | 05/31/2019.... 19,081 763 0
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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
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 Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

B1976.......orverris HAWTHORNE................. 03/24/2017.... | 04/30/2019.... | .... 666,525 35124 | oo [ i 695,766 0
102889 KODAK 11/23/2016.... | 06/30/2019.... | ... 103,292 .(7,737) .94,207 0
102907... .. |FAIRPORT........ccoovrerirns 11/23/2016.... | 04/30/2019.... 90,400 2,334 0
10909 CLAREMONT, .[12/09/2016.... | 04/30/2019.... 376,877 2,713 0
110991... ... |LANCASTER 12/11/2015.... | 06/30/2019.... | ... 146,569 1,633 0
119792 RENO. 03/24/2017.... | 05/31/2019.... | .... 135,736 6,509 0
137221 s LAKE VIEW TER 12/09/2016.... | 05/31/2019.... | ... 164,178 .(6,712) 0
137384... ... |RICHMOND 12/09/2016.... | 04/30/2019.... 6,168 (66) 0
193356... ... |MONTEREY. .107/06/2009.... | 05/31/2019.... 5,749,297 11,078 0
193396 RIVERSIDE 10/12/2018.... | 04/30/2019.... | oovvvvrerrirn 223,665 5,985 0
197920 YAKIMA. 02/11/2016.... | 06/30/2019.... 2,181,957 8,167 0
198565........cocierieris TULARE.......cccoouuii 10/24/2016.... | 05/31/2019.... 1,068,943 3,501 0
403978... ..| YUCAIPA 07/15/2015.... | 06/30/2019.... | .... 274,445 (62,716) 0
40799 BROOKLYN .| 06/24/2016.... | 05/31/2019.... ..187,695 ..(4,664) 0
497882 PEORIA 09/22/2016.... | 05/31/2019.... | .... 196,003 5,420 0
622583, PLANO.......ooiirririiinniinnissneissnensnssssnssssnssssnsssssesnnnes. | i | o 07/15/2015.... | 06/30/2019.... 67,328 .(2,911) 0
622759.......ccurinicieis BOLINGBROOK..........couvunrinriiniinricnisninnieniissiseesiennnes | i o 07/15/2015.... | 04/30/2019.... 58,154 ..(5,318) 0
639904, [ OSSOSO 07 WSSOSO OO 04/22/2016.... | 06/30/2019.... | .... 172,121 50,082 0
656213.......oiieis MIDWAY CITY | CA i | e 07/15/2015.... | 04/30/2019.... | .... 365,602 12,358 . 0
B57021.....coiviicienis AURORA........coovmrnnirernnrinniensicssisessrissiessississsnsnnns. | COnnineiinans | o 10/30/2015.... [ 06/30/2019.... | cocvvrrierrrirnene 128,811 (( ) RTINS PR 126,388 | ..ccooovvnnnae 126,388 | ..o [ e 0
T024T3.....ooerinienis CHANDLER..... B [ 06/29/2012.... | 06/30/2019.... | .... 10,000,000 (U O [ 10,000,000 | ......... 10,000,000 0
702612 FRISCO......iiiiisriniiriicissisnicsissisisssissississsesses | Wi [ v 05/23/2014.... | 06/30/2019.... | .... 23,718,782 | ..cviecriericciiiciinns | e 13,892 13,892 23,483,494 | ........ 23,483,494 0
T03044........oooivrieienis SAN FRANCISCO............... CA v | e 06/26/2018.... | 06/30/2019.... 1,155,110 0 ....1,165,110 0
932387, NORTH HILLS.....cooviiiiiccircccssssescinins CA.ovvvcvvs [ i 06/24/2016.... | 05/31/2019.... | .oocvvvvvcrrcriis 170,493 .(2,077) 0
944087 LAWTON. oo ssseesienes Mo i 04/05/2016.... | 06/30/2019.... 71,867 2,686 0
1055731. woe [WILLINGBORO........ovvrireiriniinsiinrieinsisninssinssensnes | Ndiciiniiins | e 10/31/2016.... | 04/30/2019.... 44,665 1,537 0
1057783. cee [GARLAND.....cooviinisnicsiesesisrssiesissiesisnissienins | Tuvveiieninens | covviens 06/24/2016.... | 05/31/2019.... 6,552 (48) 0
1079672. ... |PINETOPS |\ (ORI 06/24/2016.... | 05/31/2019.... 79,407 (6,808) 12,412 0
1084577. ... |APACHE JUNCTION. AZ B [ 11/17/2016.... [ 04/30/2019.... | ccvvvrrirrrirns 139,336 (15,636) | ...coovvenreniieriicins | s 122,458 0
1090916. ... | SCHENECTADY.... NY.oivinis v 08/07/2016.... | 06/30/2019.... | w.evvrvcrrrrrirs 172,903 (3,958) [ oo | s 165,896 0
1100037. ... | CHICAGO.. IL .1 08/31/2015.... | 06/30/2019.... 5,887 (6) 948 0
1111393. FL I I 11/17/2016.... [ 05/31/2019.... | cccvvrvirrirne 124,396 (< T() USRI [P 120,899 0
1115443, .. |ANGOLA........ccovvnrinns NY.ins e 08/31/2015.... | 06/30/2019.... 66,620 (3,705) ..62,021 0
1118763. ... |PORT SAINT LUCIE............. FL I I 10/31/2016.... [ 06/30/2019.... | ccvvvrrerrrrirnes 240,644 17,006 0
1183901. e | TROY s M [ 07/29/2016.... | 05/31/2019.... | .... 104,528 715 0
1218346. ... | OAKLAND.. CA .1 10/01/2015.... | 06/30/2019.... | .... 256,502 30,702 0
1218358. e [HIALEAH. .ooooees s FLooiiiiiies [ 10/01/2015.... | 04/30/2019.... 39,313 5,800 0
1219610. ...| COCONUT CREEK.... FL I I 10/01/2015.... | 06/30/2019.... 8,193 4 0
1220054. PONTIAC. ... Ml i 10/01/2015.... | 06/30/2019.... 33,522 ..(1,293) 0
1222596. 06/24/2016.... | 05/31/2019.... 63,483 ..(4,985) 0
1328359. .1 09/22/2016.... | 05/31/2019.... | .... 102,276 1,557 0
1352375. 05/19/2017.... | 04/30/2019.... 18,551 ..(1,497) 0
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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

1368903. ...|SUGAR GROVE.......... e | v 07/19/2016.... | 06/30/2019.... 58,387 157 ..53,883 0
1369044. e [HILTON e | NY e e 06/22/2016.... | 06/30/2019.... 44,397 233 44,630 0
1369100. v [HILLSBOROUGH........vtvrrinrinerierirerisniiennisenisenienesensennes | Ndivisiiiniins | e 07/19/2016.... | 05/31/2019.... | .... 140,187 0
1369517. ... |[LIVONIA .1 09/19/2016.... | 04/30/2019.... ..129,406 0
1369603. e [CHESTER oo NH.coooieiiies [ 10/02/2016.... | 04/30/2019.... | ... 119,014 0
1369623. A PEPPER PIKE.......ooivieiiiiceinicsesieseessesisesessessseens (0] TR IR 07/19/2016.... | 05/31/2019.... 1,141 0
1370528.........ccvvvvveciirienes [MASON. ... | OHeccii [ 07/19/2016.... | 04/30/2019.... | ..oovvvvvvrrcrirns 132,585 0
1370559. 07/19/2016.... | 06/30/2019.... 86,849 0
1371068. ... | GROSSE POINTE WOODS .107/19/2016.... | 06/30/2019.... | .... 131,255 0
1371263. coe [GLOUCESTER......ccooiiiiiiricciescsissssi s 07/19/2016.... | 04/30/2019.... 65,731 0
1603530. ... INEW CANAAN.. 03/10/2017.... | 05/31/2019.... 1,726,791 0
2538003. ... |HOLLISTER 10/03/2018.... [ 06/30/2019.... | cccvvrrverrirnnas 255,624 0
2539918. ... | JERSEY CITY. 10/03/2018.... | 05/31/2019.... | .... 481,753 0
2541500. ... | SONOMA... .[10/03/2018.... | 04/30/2019.... ..292,861 0
2541594, woe [ IMPERIAL BEACH........coooiiiiiiiiinicenieeressssiis 10/03/2018.... | 06/30/2019.... | .... 446,790 0
2543020. e [LAS VEGAS........ovoririeiiceisse e ssssssessseens 10/03/2018.... | 05/31/2019.... | .... 235,623 0
2544403. <. [CHICAGO.......cooiiriiriinricciis /SOOI IO 10/25/2018.... | 06/30/2019.... | .... 180,355 0
2581216. o |CAMPBELL......oovirvirriineissecessissneissneissneisnniisnninns | G | v 01/17/2019.... | 05/31/2019.... 0
2581275. .|NORTH RICHLAND HILL.......ovvririririinninniiniinninniennes | T | o 01/17/2019.... | 04/30/2019.... 0
2581620 PORTER RANCH.......coccevvvirveriinrnnicnnicnnivenrenisniennennes | CAuiiriicniis [ 01/17/2019.... | 06/30/2019.... 0
2581629. o |[ENUMCLAW.......ooririniiniinnnnsnnsnisniisnisnessesssinnnes | WAL | 01/17/2019.... | 06/30/2019.... 0
2594768. e [ TEMPLE....coieierieeieeiesiseissesesiseessensssessessesnies | Duvnerieninnens | cevveens 01/17/2019.... | 06/30/2019.... 0
2595379. | SAN PEDRO.......oooirviinriiinniiinriisnniisneiisnsisssiissnisnnsinns | CAuiriiiici | v 01/17/2019.... | 06/30/2019.... 0
2596584. A OAKLAND........ooovirinririniissisissisisssisssessissssssennees | CAuciiciiiics | e, 01/17/2019.... | 04/30/2019.... 0
2597339 COMPTON.....ooivirinriierieninerienisrissiiessissssenienesnsenns | CAuiviiivciiies | cevviens 01/17/2019.... | 05/31/2019.... 0
2597911. woe [WASHINGTON.......oovvirirririnniinsieniniscississssissinnsns | DG e 01/17/2019.... | 06/30/2019.... 0
2600889. o [IMALVERNE........ccooiiiinniiniinniiciieninniennesnisssnesnsnenns | NY s e 02/12/2019.... | 04/30/2019.... 0
2601257. [ TRACY oo | CBuiiciisiiies | cevivies 02/12/2019.... | 05/31/2019.... 0
2601773. e [SEATTLE .o | WA | e 02/12/2019.... | 06/30/2019.... 0
2602191. oo [SAN MARCOS........covvrmnrierinrinnicnninerireriesesnsiessisnsnesinns | CAuiiiivciiies | e 02/12/2019.... | 06/30/2019.... 0
2602784. ... | TOLLESON .102/12/2019.... | 06/31/2019.... 0
2602809. oo [HENDERSON.......ocvvinrinrivcrinniiniisnisnisciissieesseninsninnns | NVeiiiiiciiins e 02/12/2019.... | 05/31/2019.... 0
2604560 e [TOLLESON.....cvvvirimrinrininnissiinsisnisnisssssnissnssssssnnssins | A | e 02/12/2019.... | 05/31/2019.... 0
11801917... wo |CLAYTON....ccviriiiinrcsricciissesisssississiississssssssninnes | NG [ 02/17/2017.... | 06/30/2019.... | cooovrvcricriis 154,750 0
11926052... e | DAYTON..cooviinreninenerssisnsissisenienissessssiessineses | OHeciiinciiini [ 02/17/2017.... | 05/31/2019.... 98,380 | ..ouveeririierininns | e 16,599 |.... 16,599 | oo | i 113,147 0
12301636... ...|GATECITY....... .102/17/2017.... | 04/30/2019.... 52,690 (2,056) ..(2,056) ..50,249 0
13038237... | SELMA....ooiiiceinsessrsnivesesiesisnississsssninenies | CBuciinicniies [ v 02/17/2017.... | 05/31/2019.... | ceoovvvvcrirriis 108,906 | ..oooveeiecrieriiiins [ e (3,968) | .... (3,968) | oo [ v 103,845 0
13705371... we [HOLIDAY ...criisnessnessnissseissnsisnsisnsssssssssnssnns | Fluvisniiinns | s 02/17/2017.... | 05/31/2019.... 63,884 5,344 5,344 ..68,439 0
162435083... IMPERIAL.....ovoceieeseneieninesisniseissessssssesnsssenseess | CAuiiiiiinciies | cevviens 02/17/2017.... | 04/30/2019.... | ..ooovvvcricris 163,261 | oo, , (9,575) [ o | v, 150,169 0
16257081... e [MESA e | A [ 02/17/2017.... | 06/30/2019.... | .... 172,849 2,905 2,905 0
16597264... . | BRIARWOOD .| 11/16/2017.... | 06/30/2019.... ..231,676 56 0
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16924565... o [LAS VEGAS. ..o sssseees 03/07/2019.... | 05/31/2019.... 3622 |.... 3,622 | .o | e 130,871 0
17327818... o [NORWICH. ... 02/17/2017.... | 06/30/2019.... 83,589 | ..o | s (1,146) | .... ..(1,146) 0
18062950... oo | SOUTH GLENS FALLS......ovviviiririnriiniinsiesiesissiinii NY o v 03/07/2019.... | 05/31/2019.... | .everrerrrirrirerirerienirens e | e (9,681) ... ..(9,681) 0
18348417... ...| SOUTH LAKE TAHOE CA .[10/27/2016.... | 05/31/2019.... . ....(650,491) (50,491) 0
18967134... [ VASS s NC..oovviies [ 11/16/2017.... | 06/30/2019.... | ... 426,391 2,141 2,141 0
19616689... o [WHITTIER ..ot |\ (ORI 03/07/2019.... | 04/30/2019.... 88 0
21003033... ...|LOS BANOS.........cccoovvrrns CA.ovvvcvvis [ 05/26/2017.... | 05/31/2019.... | cooovvvcricrirneee 253,952 23,885 0
21003843... co | THATCHER .. [V A B 05/26/2017.... | 06/30/2019.... | .... 122,202 5,464 0
21004460... ... |MANTECA CA .1 06/26/2017.... | 06/31/2019.... .127,100 12,536 0
21006291... 1o |ENGLEWOOD........iiiiiciiniciisicicssie s FLooiiiiiiies [ 05/26/2017.... | 06/30/2019.... | .... 128,439 5,244 0
21009782... <o | ICKESBURG........ovriiriririciscissisnissiinsisnssssissinnins | PAuiiciies [ 05/26/2017.... | 04/30/2019.... 71,820 38,856 0
21013560... ... | WINCHESTER... CA.oovvcvis [ v 05/26/2017.... | 06/30/2019.... | ..ocovvvcrrrcriinnee 290,949 ..(2,218) 0
21020953... ... | LOS ANGELES.. CA.ovvvennes [ v 05/26/2017.... | 06/30/2019.... | wvoovvrvcrrrrrirns 334,929 | .o 11,446 0
22534754... ... | ACCOKEEK... .103/07/2019.... | 05/31/2019.... 45,548 0
24075632... ... | MODESTO. . 02/15/2019.... | 04/30/2019.... 18,148 0
24123424... 1o |CHESAPEAKE..........coiririnririncsesss s VA | e 02/15/2019.... | 06/30/2019.... 35,890 0
24125312... ... | SANDIEGO.......cccovrirriiriianns CA.oivvceeis [ i 02/15/2019.... | 04/30/2019.... 12,949 0
24125460... 1o |PAINESVILLE. ..o OH..oovvvvvvee [ v 02/15/2019.... | 06/30/2019.... 4,971 0
24145138... ... |SANDIEGO.......ccooiirirriinriines (07 VSRR R 02/15/2019.... | 04/30/2019.... . . ..(1,991) 0
25129701, SPRING VALLEY.......ccviiiiininiisniscesissesiseiesiens CA.oovvonnes [ v 12/20/2018.... [ 04/30/2019.... | cocvvrvviirirens 400,193 | oo | i 19,917 | oo [ 19,917 0
25624073... ... |LAWNDALE...... [O7 NSRRI I 03/07/2019.... | 04/30/2019.... 5,954 0
25627852... oo |[FONTANA ..o CA.oivvcvis [ 03/07/2019.... | 04/30/2019.... 34,680 0
25646236... ... |SALINAS.............. CA v | e 03/22/2019.... | 04/30/2019.... 14,564 0
30792239... co |CLINTON. s MA. o e 02/12/2019.... | 06/30/2019.... . . .(9,571) 0
30792300.......c0evererirriiriiane NEW HYDE PARK.......cccourrerirnns NY o [ 02/12/2019.... | 06/30/2019.... [ ..vvorerrireirerierieeeinns | oo | e (2,002) | .ooovverrrieriieniens [ e ..(2,002) 0
58793337... ... |LOMALINDA.........c.ccoevvnn {072V I 11/20/2018.... | 06/30/2019.... | ... 591,655 | .o [ e, (16,555) | .... (16,555) 0
61938564... [PALM BAY ..o FL I I 09/21/2016.... | 06/30/2019.... | .... 151,751 8,915 8,915 0
63619657... B [ 09/21/2016.... | 05/31/2019.... | .... 219,471 999 0
82776600... <o |[WALNUT CREEK........cccooisrimrriniiniinninrinnicsscnniinsisnens. | CAuiiiiiciiis [ 11/17/2016.... | 04/30/2019.... | ... 589,899 (1719 (17,119) 0
100035267..... GATESVILLE......iievieeireireiseriesinsnissssssssssssesssssssssesnes | Tuvrviiesienns | cevvvenns 04/22/2016.... | 06/30/2019.... | .vovvrvcrrrrrirs 114,558 8,119 8,119 0
101036445..... LOWELL . .[10/14/2016.... | 06/31/2019.... 96,272 4,582 4,582 0
225909703........cvviiriinnins FORT PIERCE.......cccosiiieiniiniiniinrinnicsnissiseninenissiennes | Flvisiiiciiies [ 09/16/2015.... | 06/30/2019.... 43,184 6,089 6,089 0
226274925..... CITRA B IR 02/24/2016.... | 05/31/2019.... | .ooovvrvcvrvcrirnns 166,515 KT T N 184,117 | e 184,117 | oo [ e 0
226274982........ccoeviiiiins LONG BEACH e INYei | e 09/16/2015.... | 04/30/2019.... 8,706 69 7,438 TA3 | oo [ s 0
226613350 ... | JACKSONVILLE.... e | Pl | s 02/24/2016.... | 06/30/2019.... | wvevvrvcrrrrrrirs 124,235 14,239 | oo | e 136,507 | .ovvvrrenne 136,507 | .ooooveienrierienins [ e 0
226613391, ... | PHILADELPHIA..... .1 09/16/2015.... | 06/30/2019.... 2,727 13 1,721 0
227235289 ... | PLAINFIELD CENTER..... 02/24/2016.... | 06/30/2019.... 40,344 1,162 ..39,572 0
227289841 ... |ESCONDIDO. 09/16/2015.... | 06/31/2019.... | .oooovvveirriane 360,973 2,186 | oo | e 358,197 0
227315720 ... |MYRTLE BEACH 07/30/2015.... | 04/30/2019.... 69,851 2,743 ..71,863 0
227315805.........cooerirreiias PANAMA CITY BEACH oo | FL I I 07/30/2015.... | 06/31/2019.... | c.ooovvvvirrine 161,725 (3,563 [ oo [ i 156,801 0
227316104..... OXFORD .1 07/30/2015.... | 06/30/2019.... 96,669 ..(2,893) ..92,584 0
227316390..... KISSIMMEE...........ccccovieniiviiinns 07/30/2015.... | 06/30/2019.... 43,931 143 41,641 0
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227316636 1o [MISSOURI CITY .o L%, GO 07/30/2015.... | 04/30/2019.... 50,521 158 ..48,906 0
228093729 ... |DALLAS......ccoccvvvns OR..ovvvines [ v 12/21/2017.... [ 06/31/2019.... | ccvvrriirine 435,940 (38,876) | ..o | i 395,701 0
406067552..... AUSTIN .o L. SR B 04/13/2017.... | 05/31/2019.... | .... 923,685 ..(8,701) 0
415765157. ... | SAN DIEGO... . CA .1 06/23/2015.... | 04/30/2019.... | .... 832,246 43,317 0
415936161 ...| CORAL SPRINGS.. FL I I 03/08/2017.... | 04/30/2019.... 92,918 3,258 0
47287319, HARRISBURG..........cociimiriniinniccisissss s PA oo e 03/08/2017.... | 05/31/2019.... | .... 343,950 (12,043) 0
417330339..... SEMINOLE..........covvninriiciins FL I I 07/31/2015.... | 06/30/2019.... | .... 284,593 29,217 0
417336146........covevrrrne AURORA.......ootvmrinirirerianes 08/19/2015.... | 05/31/2019.... | weovvrvcrrrrrirenns 561,587 68,256 0
417336532..... ROCK HILL .1 03/08/2017.... | 06/31/2019.... 93,500 8,787 0
417412935..... SUMMIT. 10/26/2015.... | 04/30/2019.... 3,349 2,098 0
417600100..... BENICIA 02/22/2016.... | 04/30/2019.... | .... 355,560 12,503 0
417948953.........coooe LEHIGH ACRES FL I I 10/04/2016.... | 05/31/2019.... | ... 161,394 3,191 0
418344728 NY .o [ 01/30/2018.... | 06/30/2019.... | w.oevvrecrrrrrirene 202,618 1,005 0
419690521. . OR .101/10/2019.... | 05/31/2019.... 5,082 0
419690568..... GILBERT ...t ssisieesines [V A B 01/10/2019.... | 06/30/2019.... 4,161 0
500471043 ... |AURORA... COuvvrvee [ i 10/16/2015.... [ 06/30/2019.... | covvvvrirrcirnens 140,294 602 [ .o | e 138,667 0
500670113 ... | FRASER.... Ml i 10/16/2015.... | 05/31/2019.... 90,326 532 ..89,910 0
501206462 ... |PORTLAND........ (O] U IR 10/16/2015.... | 06/30/2019.... | .ccvvvvvrrrirrnne. 209,036 LN £ T U [N 210,661 0
568486264 ... |URBANDALE............ A | s 03/26/2018.... | 06/30/2019.... 80,033 ..(4,083 73,913 0
568488537.........coovririiine BLANDING............. UTeei [ 11/16/2017.... | 06/30/2019.... 83,951 (8,474 74,798 0
571613981..... CYPRESS......ccccoovvrinriiniiis 1D B [ 03/26/2018.... | 06/30/2019.... | .... 110,026 0
578165544..... GILBERT ...t [V A I 03/27/2017.... | 05/31/2019.... | .... 514,360 0
578166470 o |DENVER ..o (610 U IR 09/13/2017.... | 06/30/2019.... | .... 528,855 0
578176933 1o | SCOTTSDALE.......oiiiieiciriesiscssss s [V A I 06/22/2017.... | 04/30/2019.... | .... 612,033 0
578217655.........coovveirisrine SAN FRANCISCO.............. CA.ovvvcnnis [ v 05/24/2017.... | 06/30/2019.... | c.ooovrvcrrnrrirns 813,498 0
578236064............cooovrvinne HAYWARD {072V I 09/21/2017.... | 05/31/2019.... 1,076,710 0
578245117..... CHICAGO I | e 06/01/2018.... | 04/30/2019.... | ..ocovvvcrreriinec 616,380 0
578245920...........ooovvrviene WALNUT CREEK.........cccoivmrinrinniinrinniinnincisninnnissinnies | G | e 06/01/2018.... | 05/31/2019.... | .... 946,947 0
578258286..... LIVERMORE.........cccomvrreririerrnnninsrnenseneseesssnssssssssssenenee | CAuiveiineinns | vevvvens 05/08/2018.... | 05/31/2019.... | .... 461,017 0
578261429 we [MISSION VIEJO......ccvviiviinrisinniverrenisrisssienninesirennnne. | CAutiiiicniies [ v 05/08/2018.... | 04/30/2019.... | .... 742,246 0
578265433. ... | WAXHAW.. .101/12/2018.... | 06/30/2019.... | .... 530,242 0
578268099 wo |GREENWICH. ..o | Gl [ 06/08/2018.... | 06/30/2019.... 1,928,931 0
ST8276713.....ooveciieas VANCOUVER.........ccconrvirrinniiniinrnninnnsnisniinssnsnnnnnns | WA | s 06/08/2018.... | 06/30/2019.... | .... 593,025 0
578294553..... CICEROD. ... ING | s 12/14/2018.... | 06/30/2019.... | .... 890,980 0
578295077..... RIVERSIDE e | CA v | s 12/14/2018.... | 04/30/2019.... | .... 537,927 0
578295913, ... |LINCOLN... CA .[12/14/2018.... | 06/30/2019.... ..526,023 0
578317124 v | ELIZABETHTOWN. ... PA oo [ 03/26/2018.... | 05/31/2019.... | .... 152,158 0
ST8INT3NT oo SAN FRANCISCO............... CA.oovvvvis [ 03/26/2018.... | 06/30/2019.... 1,966,317 0
578317476..... ELBURN.......ooiiirinircsises s [OOSR IO 06/21/2018.... | 05/31/2019.... | cooovvrvcricriis 544,103 0
578366829..... BENICIA. ... CA o | e 06/21/2018.... | 05/31/2019.... | .... 495,652 0
578370931. ... | VACAVILLE... CA .1 06/21/2018.... | 06/30/2019.... .519,519 0
578371449..... BURBANK.....coooiiritiiniiii i CA.ooovvonnes | v 05/09/2018.... | 05/31/2019.... | .... 886,385 0
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578371959..... PARK RIDGE.........ccoooimiiiriiinriisnssseesessssnssneienas /OSSR S 09/10/2018.... | 05/31/2019.... | .... 687,169 | ..ovovvreciiciinis [ e, (20,116) | .... (20,116) 0
578371986........cccoovrvrrinieae PORTLAND........ OR..ovvvines [ v 09/10/2018.... | 05/31/2019.... | .... 402,839 1,727 |.... 1,727 0
578372018 . | GLENDALE.... [V AN B 09/10/2018.... | 05/31/2019.... | weovvrvcrrrrrirenns 538,483 | ..o | e (3,746) | .... ..(3,746) ...531,670 0
578372528.............c..ccoeuenee.. | DALLAS..... .| 04/27/2018.... | 06/30/2019.... 1,346,062 1,541 1,541 11,338,541 0
578372598 wo |HAPPY VALLEY .....coevviiviniinniiciinniicnneniisniesiessissinennnne. | ORuciiiciini [ 04/26/2018.... | 04/30/2019.... | ..ocovvvvcricriis 924,695 1,536 |.... 1,536 0
578372600 we [HOUSTON.....ooiiririnrisniecscisnesssssisssnsnsssninnies | v [ i 04/26/2018.... | 05/31/2019.... 1,211,750 (11,012) ... (11,012) 0
578372604 ... | SANTA BARBARA. CA.ovvvcvvis [ 04/26/2018.... | 05/31/2019.... 1,383,257 ..(12,836) | .... (12,836) 0
578373190 ... |MERRITT ISLAND FLooiiiieiines v 04/30/2018.... | 05/31/2019.... | .... 110,174 13,712 0
578374752. ... | HIGHLAND Ut .109/10/2018.... | 06/30/2019.... ..508,915 (12,970) 0
578374755 ... | EDISON . N e 09/10/2018.... | 05/31/2019.... | .... 611,170 (15,344) 0
578397513 ... | SANTACLARA........ccccovvvvnns [O7 VR I 05/09/2018.... | 06/30/2019.... 1,068,502 (15,314) 0
578397776 co |[COLUMBUS.......ooiiiiiiiessss s INGi | s 09/10/2018.... | 06/30/2019.... | ..ovvvvcrrcriirns 766,604 (25,735) 0
578399499 <. |BERMUDA DUNES.......coovvviirinrinninnineirerisrinniesniinnnnes | CAuiiiicsiis [ v 09/10/2018.... | 04/30/2019.... | .... 555,755 ..(9,948) 0
578403124. . | TEMECULA .109/10/2018.... | 06/30/2019.... ..469,986 ..(9,687) 0
578403128........ccccoevvevricvenes [ SEAL BEACH. ....oivicicisccnceniccirescsnicssiseiienns | A | s 09/10/2018.... | 04/30/2019.... | .... 804,382 (18,698) 0
578403141 o |OGDEN......iiricriciinrnrsscississinsssesscsnisnsnsnnns. | U T [ 09/10/2018.... | 04/30/2019.... | .... 499,965 (12,322) 0
578432042 o |[AGOURAHILLS.......coooivirinnisnicciienisnienicssissiissisniens. | CAuiiiiciiis [ 06/08/2018.... | 05/31/2019.... | .... 510,366 11,644 0
578432072 <. [ROWLAND HEIGH..........coovviincviiniinniinnnisnissniissnniinnns | CAviiiiiins | s 06/08/2018.... | 04/30/2019.... | .... 316,402 6,867 0
578432110 o [LOS ANGELES.........cccoovvivriinicniiniiecisnisnicsnisniissiscinnes | CAuiiiciiis [ 06/08/2018.... | 04/30/2019.... | .... 268,264 12,622 0
578432224.........coovvvrin MC CORDSVILLE.........coiviiinriniiniiieisisissieeienieas ING | s 06/08/2018.... | 06/30/2019.... | ..ocovvecrrrrrirrene 258,374 15,996 0
578464248.............cocovveene COLORADO SPRINGS (610 U PR 12/12/2018.... | 05/31/2019.... | .... 609,864 (17,763) 0
578464369..... CARY ..o NC.ooveviees [ 11/15/2018.... | 05/31/2019.... | ... 943,817 (22,695) 0
578464416..... HOLMDEL........oiriiiriiinriineisseissesesessesnssenens NJoini s 11/15/2018.... | 05/31/2019.... 1,115,043 293 0
578483922........ccovviiiiins NAPERVILLE.........ccccoovvrina. [OOSR I 11/15/2018.... [ 04/30/2019.... | ccvvvrriiirirnns 519,652 .(6,898) 0
578484529.........coovvviririne LOS ANGELES........ccccoovvrrveris CA.ovvvcnnis [ v 12/12/2018.... [ 05/31/2019.... | cocvvrvrririrnne 578,501 (1,146) 0
578484919 ... | SCOTTS VALLEY.. {072V I 11/15/2018.... | 05/31/2019.... | ... 660,925 (10,979) 0
578486578 ... | RANCHO CUCAMONGA CA.oovvcvies [ 11/15/2018.... | 04/30/2019.... | ... 632,724 (14,972) 0
578486592.........ccovvevrrinns CASTLE ROCK........oovirriincinriiniinninnincinnisssssiesisnsnns | Ot e 11/15/2018.... | 06/31/2019.... | ... 541,651 .(7,366) 0
578498083..... PARKER A COcs | 08/02/2018.... | 05/31/2019.... | .... 476,963 160,387 0
578510962 ... | WARRENSVILLE HEIGHTS.........cccooomrrnirianns OH..oovvvvvvne [ v 09/10/2018.... | 05/31/2019.... 59,587 2,786 0
578514758. ... |HOUSTON. 1D .[12/12/2018.... | 06/30/2019.... 485,007 .(6,217) 0
578514780 . |NORTH ANDOVER MA. i 12/12/2018.... | 04/30/2019.... | ... 677,009 (642) 0
578514840..... TORRANCE.........cocossvririsrienriesienssssissssessssssssesssssssssssnsss | CAuevireriienns | cvieeens 12/12/2018.... | 06/31/2019.... | ... 707,011 (20,593) 0
578514851........ovviiis SACRAMENTO........cooiriirnrinniinnisniiesisnissiessissiensnens | A | e 12/12/2018.... | 05/31/2019.... | ... 903,027 (4,186) 0
578576739.......vveriirinriane GLENVIEW........ovvriniinercrrernnisniesninenenissssnsesssnen | v | v 12/12/2018.... | 04/30/2019.... | .... 663,996 (15,583) 0
578576807..... CHICAGO .[12/12/2018.... | 06/30/2019.... | .... 556,801 2,719 0
578580385.........coovveriiiene ISSAQUAH.........oovirinninnineirersnisnscsnissisenenesssensennes | WA [ 12/12/2018.... | 06/30/2019.... 1,153,113 (31,845) 0
578606442..... NOVATO......ooviiriiinnisriisnisssissnessnsisssssssssssnsssnenes | CAuiiiicniins [, 10/19/2018.... | 06/30/2019.... | .... 644,947 .(7,359) 0
578606453.........cooovvrriiens LOS ANGELES..........cooooerinriveinrisricniicssicesiesessiensennnes | CAuiiiiiciiins | e 10/19/2018.... | 06/30/2019.... | .... 677,269 (11,115) 0
578614240 «o [CAPE CORAL......coorviiriiisnnissnrissneissnsissnsisnsissnssnsnens | Fluviniiiini | s 12/12/2018.... | 05/31/2019.... | .... 616,451 (17,955) 0
578682013. .| SAN DIEGO... .[12/20/2018.... | 06/30/2019.... ..697,525 (10,572) 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

11°2030

1 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
10 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Other-Than- Investment
Investment Excluding Temporary Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Impairment Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number Type | Date Acquired | Disposal Date Year Recognized 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

578682014...........coovevvvcenree [ELMHURST oo | Ll | s 12/20/2018.... | 05/31/2019.... | cccvvvvvrvrrines 758,865 (10,747) | ovvovvverrerrerinee | e 545,586 0
597003287..... B 01/13/2017.... | 04/30/2019.... 49,204 36 .48,673 0
706411840.........cocovvvvcvrreerces [ANOKAL s | MN | s 06/10/2016.... | 06/30/2019.... 76,300 9,135 ..85,435 0
802036095............cccceerieeenee [CARLSBAD.....ovvvuiiinniiciiniisnississsississsississssssiessisnies | CAiciiiviiinns | v, 04/28/2016.... | 05/31/2019.... | coovvvvnriicrirnn 684,595 ..(7,353) ciovinnnnn872,579 | oo.....672,679 0
0199999. Total - Mortgages Closed by Repayment.............cccuiiiiiiiiniiinisiiisissicciiniinns i 112,980,912 47,531 0] ....117,724,593 | ......117,724,593 0 0
Mortgages With Partial Repayments

Farm Mortgages with Partial R Various | ......... Various 0 39,925,293 ...39,925,293 0
Residential Mortgages with Pé] Various | ......... Various (V1 OO PTORTONS PPN 16,233,494 16,529,787 296,293 ....296,293
Commercial Mortgages With P| Various.............ccceerereeinnneninennsceieseensssesseseenseenees | VAAOUS.covee [ ovriies | ceiinnns Various | ......... Various (0 TSR ST 13,024,529 13,024,529 | ..o 0
SLA..cooiiiniiciincciienisn | VAMOUS s | VAIOUS s | o o Various |......... Various 0 (2,581,331) | ..........(2,581,331) | ... ...(2,581,331) | ... ...(2,581,331)
0299999. Total - Mortgages With Partial Repayments 0 0 0 [ . 66,601,985 ...(2,285,038) | ... ...(2,285,038)
Mortgages Transferred

638742........coveevververrnrecnans [UNION CITY ciniesrssicsnissienienisssesnisnnns | TN | o 10/31/2016.... | 04/30/2019.... 82,551 8,051 ..90,602 (22,932) ..(22,932)
1201589... . N 11/17/2016.... | 06/30/2019.... 37,553 11,474 49,027 | ... . 0
1255552......cccciieiivcninnicanes |[HAZARD i | KY s [ v 02/22/2017.... | 05/31/2019.... 46,130 1,316 CATA46 | 43,336 | ..o (4,110) | oo (4,110)
0499999. Total - Mortgages Transferred ....166,234 20,841 0]......187075 | .........160,033 (27,042) ..(27,042)
0599999. Total Mortgage: 113,147,146 68,372 0] ....184,513,653 | .......184,782,904 (2,312,080) | ....oocvvvennna (2,312,080)
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O|ACCEL GROWTHVL.P.. Palo Alto. CA.... | Accel Growth Fund V Associates L.L.C... 03/11/2019.... ....5,400,000
000000 00 O|ACCEL INDIAVLP Bangalore. IND... [ Accel......ccouunu. 11/07/2016.... . 520,625
000000 00 O|ACCELLEADERS FUNDIILP....... Palo Alto........ccoeererirnnns CA....|ACCEL LEADERS FUND Il ASSOCIATES L.L.C.... 06/06/2019.... | covvvreverers | 337,500 [ oo | e | e 1,912,500
000000 00 0|Accel London VI, L.P.... London. GBR. | ACCEL LONDON VI ASSOCIATES L.P.. 06/18/2019.... |. . 2,820,000
000000 00 O|ACCELXIVL.P..... Palo Alto........cccccovverrenne. CA.... | ACCEL XIV ASSOCIATES L.L.C....vorirrinrineiineniesiesisseesssssssssessesesssessssssssessns | oesesssesessas 03/21/2019.... 168,000 | v [ e 2,052,000
000000 00 0|ACCOMPLICE FUND II LP Cambridge MA... | AHES VENIUIES.........oocvcviceiieeceee ettt sttt eneees 03/28/12018.... | ovovevvvreeeT | e | e 1,201,452 2,989,012
000000 00 O|AEA MEZZANINE FUND Il LP. New York AEA. ..o 08/28/2008.... 4,966 414,457
000000 00 O|AEA MEZZANINE FUND HILP.....cooivioieericiiciseiisiins New York ABA....ccoiini 03/15/2013.... 16,7687 [ oo | cerereeineieris 362,150
000000 00 0O|AEA MEZZANINE FUND IV LP New York.. . AEA. ..o 07/23/2018.... 469,045 22,412,264
000000 00 O|Affinity Asia PaC IV NO2 LP........ccccurireimeieiieieneiieeiseissesisssssessessseesssssssssssssens Singapore. . | SGP. | Affinity Asia Pacific. 03/20/2013.... RO 235,096 | ...cveurvrerireireirseisenies | cerienienieens 2,743,640
000000 00 O|AFFINITY ASIA PACIFIC FUND V L...couiiiiiiieiriicinieienisiseesiessssseiensssisseenses Hong Kong......ccceveuiininicicininne CHN. [AFFINITY FUND V GENERAL PARTNER........ccstuitiiiiiniiersniciesieiesssesssiensnes 12/10/2018.... | o3 | e | e T16,893 | .ovoieeeeierivineiersninees | veierinninens 11,185,056
000000 00 O|AH PARALLEL FUND V LP.....cooiiiirimerieiireeriesiesiseesesssssssessesssssssssssssssessesessens Menlo Park.... .| And 1 Horowit 05/31/2016.... 98,000 98,000
000000 00 O|AH PARALLELFUNDVQLP Menlo Park.... .| And 1 Horowit 05/31/2016.... 38,889 38,889
000000 00 O|American Industrial Cap V LP........cccccovmuvrirrnrinrinnrineiinenes New York AP s 12/119/2011.... 59,849 | oo | s 314,653
000000 00 O |American Industrial Cap IV LP. San Francisco .| AIP 04/25/2008.... ...116,589 ..273,278
000000 00 O0|American Securities VII LP New York. . | American Securities 12/10/2014.... ...407,600 5,091,001
000000 00 0|Andreessen HOrOWItz V Q LP.......cccoviviiiriireiiieisiscieeseseeee s sessisseenees Menlo Park.........ccovvveerneinierenins .| And 1 HOTOWIHZ. ... 05/31/2016.... | oveereerceT | e | e 155,556 | ....coovreren 300,000
000000 00 O|Andreessen Horowitz FUN V LP...........ccooiiuiieiicieieeceeeeeteeceee et Menlo Park.... .| And 1 HOrOWIZ. ..o 05/31/2016.... 756,000
000000 00 O0|Andreessen Horowitz Fund VI, L Menlo Park.... . | AH Equity Partners VI, L.L.C 06/05/2019.... | .corvvrreene [ I 450,000 |.... . 2,550,000
000000 00 O|ANDREESSEN HOROWITZ LSV FND IL Menlo Park .| AH Equity Partners LSV I, LLL.C......ccovevrreerieriereeeiseiseeseiins 05/07/2019.... | ccvovevernes [ [P 600,000 | ...oooveomrrerrrrnne 240,000 { oo [ e 5,160,000
000000 00 0 |Arlington Capital IV LP. Chevy Chase . | Adlington.... 07/28/2016.... 3 2,880,139 2,388,307
000000 00 0|Arsenal Capital IV LP.......cccoeirirriieiiesineeiesise s ssesssseessssssssse s NEW YOrK.....oovverierierireereeiseinnes ATSENAL. ..ot 09/03/2015.... 3| s | e 730,373 | ooreeverieeineersnisenies | cevvierieseneens 2,346,758
000000 00 O|ASTORG VISLP......... Paris.. FRAL [ASTORG. ..ottt 09/25/2015.... 3| s | s 627,592 | ..ovvreiieeineiresiiseienis | e 956,592
000000 00 O[ASTORG Vl...ouiveurirriiieiiririeiseriesssessenssesesssssssssessssensenes Paris.. FRA.. [ASIOrg VII (GP) S.8 L.l siessesissssessssssessesessssssssansnes | svonsssesinenes 06/17/2019.... KN I 954,210 | oo | e | e 18,391,620
000000 00 O|AUDAX DIRECT LENDING SOLUTIONS........ New York NY.... | Audax Group, L.P....... 10/26/2018.... I (OO IO 3,738,055 33,509,779
000000 00 0|Audax Mezzanine Fund Il LP New York NY.... | Audax 12/10/2009.... 2 ....1,698,634
000000 00 O|BATTERY VENTURES XII LP Boston . | Battery. 03/26/2018.... 1 5,165,150
000000 00 O|BATTERY VENTURES XII SIDE FUND Boston... . ... | Battery, . 03/26/2018.... 1 ....2,331,450
000000 00 O|BDCM OPPORTUNITY FUND HILP....ovouiimmiemirienirenisneesseisssesiesseeessssssssenenens GIEENWIC. .......vvveeveierieriis CT.... | Black Diamond Capital Management.... ... | 11/06/2009.... 235,479
000000 00 0|BDCM OPPORTUNITY FUND IV LP Greenwich CT.... | Black Diamond Capital Management.... . . | 02/04/2015.... 3 22,055 1,093,209
000000 00 0|Bessemer Venture Partners X In... Larchmont............ccvvvevrvvcrirereneens NY.... | DEer X & CO. L.P.coiiiiiiiriieiieieeirieiesiessienienes 11/30/2018.... I (SOOI IO 324,458 ....7,816,198
000000 00 0|Blackstone Capital VILP New York NY.... | Blackstone 07/29/2008.... B | e | e 713,126 6,599,858
000000 00 0|Blackstone Capital VII LP New York NY.... | Blackstone 04/07/2015.... 3 67,500 ....8,972,401
000000 00 0|BLUE SEA CAPITAL FUNDILP. Palm Beach..........cccneemeernerenernens FL..... | Blue Sea Capital 10/18/2013.... B | e | e 1,021,201 2,533,489
000000 00 O|BOND CAPITAL FUND I LP.....cooiiiiiiiiireiiiieiiesiseiseesssise s ssenssenes San Francisco.............oueverenerennnes CA.... | Bond Capital Associates, LLC.........ccccooevrrrernrrinnrinrinenns 05/30/2019.... | ccvoverernens [ [P 750,000 | ..oveorereeieineireiiienins | e ..14,250,000
000000 00 O |Brentwood Associates PE V LP Los Angeles CA.... | Brentwood. 06/12/2013.... 3 16,521 1,046,299
000000 00 0|Brentwood Associates PE VI LP Los Angeles CA.... | Brentwood. 12/06/2016.... K ORI IR 296,576 ....7,011,905
000000 00 0| Capital International PE V LP.. Los Angeles CA.... | Capital INtEMAtIONEL..........ovviereriirireriese e 06/19/2007.... 3 10,769 6,371,729
000000 00 O|Capital International PE VI LP.. Los Angeles CA.... | Capital INterM@LONEL............evreereierecere s 03/24/2011.... 3 80,115 2,512,979
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000000 00 O|CARLYLE GLOBAL PARTNERS LP Washington... .| Carlyle 09/01/2016.... KI5 (SRR IR BATAT68 | coveeveeriericireriseienes | e 10,793,305
000000 00 O[CARLYLE PARTNERS VILP.. .. | Washingtol .| Carlyle 02/19/2013.... 3 7,838 56,100
000000 00 0|CARLYLE PARTNERS VII L.P. . | Washington... | TC Group VI LLPeceiecieerieeeesesisssienienes 12/19/2018.... 3 34,107,838
000000 00 0|CCMP CAPITAL INVESTORS IIl LP New York .| CCMP Capital Investors... 07/02/2014.... 3 ....1,076,829
000000 00 O|CHAMP IV TRUST B Champ.. 07/24/2015.... 3 1,331,195
000000 00 0|Charles River XV LP ... | Charles River. 02/15/2012.... 1 275,000
000000 00 0O|CHRYSCAPITAL VIILLC Mumbai IND... [ CRIYSCAPHAL ... ..veerrisiiiicie et nnenns | seesersesinene 06/10/2016.... 3 000 2,325,000
000000 00 0|CIP CAPITAL FUND Il LP New York NY..oo | CIP o 02/04/2016.... 3 R 987,156 2,153,366
000000 00 0|CIVC PARTNERS FUND V LP.......cccoomviirrrirrinrrinnns Chicago L. (011 R 03/31/2017.... B | s | s 1,464,499 | ..o 8,893,286
000000 00 O0|Clearlake Capital Partners Il WIIMINGLON. ..o DE.... | Clearlake Capital.........ccoovrvrrererrnrins 11/08/2012.... 96,080 ....1,221,855
000000 00 0|Court Square Capital Il LP. New York NY.... | Court Square 12127/2011.... B | s | e 888,021 ...1,131,610
000000 00 0|Crescent Mezzanine VI LP. Los Angeles CA.... | Crescent Capital GrOUP..........c.vvererivrrvermrieieriseeeninnnes 12/27/2011.... 2 | e | s 353,698 | ..oeeeiieeeeeeeeeeees | e 2,459,555
000000 00 O|Crescent Mezzanine VIILP............ Los Angeles CA.... | Crescent Capital Group 06/28/2016.... 2 2,644,610 | .o | v 11,702,757
000000 00 O|CRVXVIILP.....ccoovvunnee Cambridge. MA... | Charles River. 03/28/2018.... 1 [ s | oo 1,150,000 . 6,525,000
000000 00 O|DYAL CAPITAL PARTNERS IIl LP New York NY.... | Dyal Capital PAMNETS..........cc.eiirrirririiieiiesieeisisssisesiesss s ssesessenes 09/09/2016.... 3| s | s 837,244 | ... | s 16,140,328
000000 00 O|EnCap Energy Capital XI LP. Houston TX.... |EnCap... 12/12/2016.... 2 924,411 ..20,466,892
000000 00 O|ENCAP ENERGY CAPITAL FUND X LP......ccovvmirriiereieiieieresissereninines Houston TX... 02/05/2015.... 166,743 ....4,307,599
000000 00 0|EnCap Energy Capital IX.........c...c.... Houston TX.... 01/04/2013.... 2 89,968 | ...coovvrerees 788,453
000000 00 0 |Equistone Partners Europe FdVI.. London. GBR. 07/09/2018.... 3 ] e | s 1,776,835 ..14,897,025
000000 00 0|Falcon Mezzaning IILP........ccccoveivmiiiernieiniseieeiseisessesenienine Needham MALL [FICON. ... 04/12/20065.... 2 11,029 216,226
000000 00 0| Falcon Strateic I LP.......covceeiemceeeiereiieeiseiseisesesesseesse st sssssians BOStON. ... MAL . | FAICON. ..ot 10/20/2008.... 2 | s | e 145,838 | .ooouveeeerieeineisninenes | e 130,425
000000 00 OfFFL CAPITAL PARTNERS IV LP. San Francisco...........c.ccovevrvevennnns CA.... | Friedman Fleischer & Lowe 12/03/2013.... 3 s | e 1,058,472 ....3,533,857
000000 00 0|FountainVest China Cap Il LP Shanghai CHN. | FountainVest 12127/2012.... 3 33,441 ...1,247,748
000000 00 0O|FountainVest China Cap Il LP...........cccccovumiiiiiiniinniiciisiicsieciceas Shanghai CHN. [ FOUNAINVESL........coouiieieiiicieiiecieeeeei s 06/30/2016.... 3 39,333 | . 3,436,739
000000 00 O[FRANCISCO PARTNERS AGILITY LP. San Francisco. . | Francisco Partners Management 09/08/2016.... 3 | e | e 600,000 ....3,712,500
000000 00 O|FRANCISCO PARTNERS V LP......coooiiiiriiiiieiieiseisesiseise s isseesssissssessessssens San Francisco . | Francisco Partners Management 05/29/2018.... 3 2,580,000 ....5,850,000
000000 00 O|Friedman Fleischer Lowe Ill LP. San Francisco . | Friedman Fleischer & Lowe.. 12/06/2007.... 3 ...409,095 625,246
000000 00 O|Global Infrastructure 1l A LP New York NY.... | Global Infrastructure. 09/15/2011.... 1 122,491 1,906,720
000000 00 O|Global Infrastructure LP...........c.cccovevevrrerereieeceieceeesecee e New York NY.... | Global Infrastructure 10/10/2007.... 1 ...581 ....1,208,594
000000 00 0| Great Hill Equity VILP. BOStON. ... MA... | Great Hill Partners 01/15/2017.... 1 2,432,609 5,163,600
000000 00 O|GREEN EQUITY INVESTORS VII LP. Los Angeles CA.... | Leonard Green.. 02/16/2016.... 3 ..573,571 2,864,570
000000 00 O|GRYPHON PARTNERSVL.P..... San Francisco............vvvvrrvnrinnenns CA.... | Life INSUrance COMMUNILY........coervrurrerrieimirieeserisiessesseisssssssesssssessessssssnsensssssensne | seesesessonsines 08/29/2018.... 1 3,197,021 ..14,916,910
000000 00 0|GSO Cap Opportunities Il LP. New York NY.... | Blackstone 05/09/2011.... 2 (OIS IO 929,589 ....8,753,141
000000 00 0|GSO Cap Opportunities Il LP. New York NY.... | Blackstone 04/26/2016.... 3 2,211,156 ..13,578,345
000000 00 O|HARVEST PARTNERS VILP New York NY.... 10/05/2011.... 3 10,115 ....1,085,626
000000 00 0|HG Capital Mercury 2 LP................. London. GBR. 04/03/2018.... B | s | e 672,844 ....5,865,755
000000 00 O|HG SATURNL.P.. London. GBR. 05/04/2018.... 3 . 2,632,505 9,043,755
000000 00 O|HGCAPITAL 8 ALP.......ccooiereiieimeriesineeiesiseesessesesesseseseenns London. GBR. 04/03/2018.... B | s | e 989,419 ....7,107,854
000000 00 0|Hony Capital Fund V LP........... Beijing CHN. 10/19/2011.... 3 266,198 .1,056
000000 00 0|ICGN AMERICAN PVT DBT FUNDII New York NY.... | ICG North American Private Debt Il GP LP 02/25/2019.... 2 1,882,929 35,848,230
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000000 00 O0|ICG North American Pvt Debt LP NEW YOrK. ... NY.... [ Intermediate Capital Group plc. 08/22/2014.... 2 ....1,159,347 4,739,260 2.540
000000 00 OINDEXVENTURES GROWTH IV.... London. GBR. | Index Growth Associates IV (IGP), LP 11/08/2018.... 1 1,196,591 ....7,430,379
000000 00 O|INDEXVENTURESIX London. GBR. | Life INSUraNCe COMMUNILY............vuuuiremrerrerceirireriessseeesenssesesseesesssssssensesessssssens | oevssesessesns 08/30/2018.... 3 258,711 2,710,059
000000 00 0]Industrial Growth IV LP... San Francisco . | Industrial Growth 05/17/2011.... 3 24,698 ....1,929,856
000000 00 0]Industrial Growth V LP. San Francisco . | Industrial Growth 04/08/2016.... 3 64,248 7,852,616
000000 00 OINFLEXION BUYOUT FUND VLP.. London. GBR. | Inflexion.... 06/18/2018.... 3 . 9,528,996
000000 00 0|KleinPerkCauf&Byers XVII LLC New York NY.... | Kleiner Perkins Caufield & BYETS............cccuriiiiiciiiiiinintiniiesiesiiesissesssissiisine | oeverenesneens 06/13/2016.... T i | e 165,000 | [ 840,000
000000 00 O|KOHLBERG INVESTORS VIIILP.......ccrvverirrcrinerierireerneenns Mount Kisco NY ... | KONIDEIG. ..o 07/25/2016.... 3 . 4,550,980
000000 00 0|KPCB Digital Growth 1 LLC.........covveureeieerierireiiseiseeseriesiseesieees New York NY.... | Kleiner Perking Caufield & BYETS............ccuuieirmnciireiieiesesiesisesisessseesssssssssens | oessseeessessns 06/13/2016.... 1 [ e | eerierineennsens 900,000 | v [ e 1,950,000
000000 00 O|LIGHTSPEED CHINA PRN SELECT I.... ... | Shanghai... . | CHN. | Lightspeed China Partners Select | GP, L. 04/17/2019.... LI [ 330,000 | ..o | e | e 2,670,000
000000 00 O|LIGHTSPEED VENTURE PART XII LP... . | Menlo Park. o | LIGhtSPEEM......eveivareeeireiieeieieeeieeiieeies 04/16/2018.... I ORI ISR 675,000 . 2,295,000
000000 00 O|LIGHTSPEEDVENTUREPARTNERS III Menlo Park . | LightSpeed.........coeueuiiniiiciriinccieees 06/25/2018.... T | e | s 2,100,000 | .oooerrirerrrreiererieienns | e 4,000,000
000000 00 O|LINZOR CAPITAL PARTNERS Il LP.......ovouererrierirrieereeiserierienes Santiago I LINZOT .t 02/26/2015.... 3 51,528 | covoeieerierierieeiseennnins | e 3,155,706
000000 00 O|MARANON MEZZANINE FUND Il LP Chicago L. Maranon..........ccceeeeemeeneerneieiseiesienes 04/30/2013.... 2 26,675 2,127,281
000000 00 0|Meritech Capital IV LP Palo Alto. .| Meritech........... 09/29/2010.... 1 91,500 | .o
000000 00 0|Meritech Capital VI LP Palo Alto... .| Meritech........... 06/07/2018.... T [ s | e 455,000 ....4,445,000
000000 00 O|METLIFE MIDDLE MARKET PRIVATE.......coioiiiiininicitirisneeerssissiersississsesenes Whippany.. . | Life InSUrance COMMUNIEY..........evurireriiiiieiieissieeessssnsesessssessessssesessssssssennne | sesseensessnns 07/24/2018.... 2 8,630,041 ..95,483,342
000000 00 O|NB SELECT OPPORTUNITIES FND Il.....ocooeveriererirrrnnes New York . |NB SELECT OPPORTUNITIES Il GPLP........coooivirririreieeieienieniseesesssessesssesesesenns 05/01/2019.... | cevorevernens 3 | s 1,200,000 | ..oceouemmreeerreerensreenens [ s 38,800,000
000000 00 O|New Enterpris€ ASSOC 16 LP........c.ovuiuriiiiieiiicisniieisiers e Menlo Park. . | New Enterprise Associate! 04/05/2017.... 1 925,000 ....4,825,000
000000 00 O|NEWVIEW CAPITAL FUND I LP........ San Francisco .| NewView Capital Partners |, LLC 11/20/2018.... 1 459,095 ....4,036,104
000000 00 0| Oak Hill Capital 11 LP........cc.iuuureeirereieieeiesisseiseeisessessesssseesessssssse s Fort Worth L OK HIlL e 11/02/2007.... 3 A4,936 | ..o | e 272,957
000000 00 O0|Odyssey Investment IV LP. New York .| Odyssey Investment Partners 12/23/2008.... 3 6,918 ....1,619,741
000000 00 O0|Odyssey Investment VLP.. New York . | Odyssey Investment Partners 06/24/2014.... 3 97,519 ....1,524,042
000000 00 0|OLYMPUS GROWTH FUND VIIL.P.......ccccovvuunes StamMford........occvvevereernirniseis OGP VL LLC..oii i 01/15/2019.... B | s | e 1,150,666 [ ..o | e 20,638,623
000000 00 0|OZ DOMESTIC PARTNERS II LP... New York .| OZ AQVISOTS.......cooverrerrierieeriereerereenns 07/31/2006.... | ..ooevereee 13 ..344
000000 00 0O|PA Direct Credit Opport Il LP. Darien . | Portfolio Advisors 10/04/2016.... 2 | e | e 1,686,399 4,757,899
000000 00 O PAIEUROPE VI ...t ssssessssessssessssesesssssnes Paris.. I PAL 07/24/2013.... 3 6,916 ....1,579,686
000000 00 0|Patria Brazilian PE V LP Sao Paulo. Patria 05/19/2014.... 3 ....1,178,698 ..15,991,298
000000 00 O|PATRIAPVTEQU FUND VI, L.P Sao Paulo Patria — Private Equity General Partner... 12/14/2018.... 3 31,238 ....9,949,211
000000 00 O|PERMIRAVLP........ London. | POIMIMA. .o 04/24/2013.... 3 61,347 450,091
000000 00 O|Polish Enterprise Fund VII LP.. Warsaw. .| Enterprise Investors.. 05/17/2012.... 3 114 113,842
000000 00 O|PRIMAVERA CAPITAL FUND II LP Hong Kong . | Primavera Capital GrOUP.............cc.ueeiurieiiimerirriieisissiesisssiesssesesssssessesssesssenens 10/14/2014.... 3| s | e 1,175,146 ...707,965
000000 00 O|PRIMAVERA CAPITAL FUND Il LP Hong Kong . | Primavera............... 06/01/2018.... B | s | e 4,395,862 | ...ovvrrereirerinnnienienin | eeerenineiis 12,750,845
000000 00 0|Prudential Capital I LP.... Chicago L. Prudential 12/09/2004.... 2 25,561 . 4,445,184
000000 00 0|PUBLIC PENSION CAPITAL LLC. New York NY.... | Public Pension Capital Management............ 07/10/2014.... 3| s | e 546,569 | ....cooevirerireireeinrinenies | e 2,477,237
000000 00 O|QUANTUM ENERGY PARTNERS VILP . | Houston TX.... | Quantum... 08/07/2014.... 3 778,160 ...4,417,989
000000 00 O|QUANTUM ENERGY PARTNERS VII LP . | Houston TX.... | Quantum 09/01/2017.... 598,387
000000 00 O|Riverstone Carlyle Ener&Pwr IV New York NY.... | Riverstone. 05/02/2008.... 15,262
000000 00 0|SCALE VENTURE PARTNERS VIL.P.....coooviiiiiiiiiniiiseesiesessie s . | Scale Venture Management VI, L.P. 09/21/2018.... T | e | e 249,975
000000 00 O|Sequoia Cap China Venture V LP . | Sequoia Capital 09/16/2014.... 1 36,665
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statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

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
Desig-
nation and
Admini-
strative
Symbol/ Date
Market 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 Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 0|SIGMA PRIME PARTNERS IX LP. Boston . | Sigma Prime. 05/30/2011.... I ST TR 147,030 550,320 6.217
000000 00 O0|SILVER LAKE PARTNERS I LP.... . | Menlo Park. . | Silver Lake 02/28/2007.... 3 ....2,421,485
000000 00 O|SILVER LAKE PARTNERS IV LP, Menlo Park.... . .| Silver Lake.... 09/07/2012.... 3 483,444
000000 00 0|South Cross LatAm PEQ Fd IV LP........ccccovvruvernnrinennne Toronto CAN. | Southem Cross...... 05/14/2010.... 3 375,725
000000 00 0|TCWi/Crescent Mezzanine V LP Los Angeles CA.... | Crescent Capital Group. 12/14/2007.... 2 ....1,285,019
000000 00 OfTerra Firma Capital I LP........ccooeirriririrrereeeeeseeeeee e LoNdoN.......ccevrieeieee e GBR. | Terra Firma 11/16/2006.... 3 20,697 181,179
000000 00 0|The Baring Asia PEQ Fd VI LP1 Hong Kong | CHN. [ BaliNG....ooieiiiiiieiieissieerissesesisseenssiees 07/25/2014.... 3 511,990
000000 00 O|THE BARING ASIAPVTEQFND Vll....ccoovvvrevennes Hong Kong CHN. | Baring Private Equity Asia GP VII, L.P 04/30/2019.... | ccvveverneen 3 | e 2,577,978 22,422,022
000000 00 OThe Resolute FUNA I LP..........ccooviiiiririeieeeieee s New York NY.... | The Jordan Company 05/31/2007.... 3 s [ 38 | | e 1,173,261
000000 00 O|THE RESOLUTE FUND IV, L.P. New York NY.... | Resolute Fund Partners IV, L.P 12/07/2018.... 3 | s | s 2,868,830 21,147,871
000000 00 O|Tower Square Capital Il LP Springfield MA... | Babson Capital Management 09/29/2008.... 2 847 309,368
000000 00 O|Tower Three IILP.......... GreenWiCh........ooevrverrercireirienenns CT.... | Tower Three Partners LLC 05/2712014.... | ceoeveeeeeeees | e | cveiereans 322,405 |...cooonee 12,525
000000 00 O|TowerBrook Inv IV Onshore LP George Town, .| CYM. | Towerbrook. 02/05/2013.... K T (SRR (SRR 1,925,011 4,494,632
000000 00 O TPG ASIA VILP....oiioriiiiiiieiieeise st Fort Worth .... | TPG - Asia 02/01/2013.... 3 85,551 | oo | cevieerisninns 2,737,547
000000 00 0| THAENt V LP....ocrveuiieriieieririeiiesiesienisesesssssiesseneseeens GreenWICH. ..o CT.... | Stone Point CaPital........ccrvuerieeiierierieieiieie it 02/26/2010.... 3| s | e 276,943 | ....ccovvenee 834,590
000000 00 O|TRIVEST FUND VIL.P...cooooiiiirieiiriseeiiseiseesesiseisessssies Coral Gables FL..... [ TRIVEST VI, GP, LLC.....oiiteieierieeieeesisecssesinsins 02/08/2019.... 3 34,485 ....5,704,257
000000 00 O VIP HELP.coiiiiiiiiinicicricseeieieee e London. GBR. [ VITUVIBN. .11t essessssssenss. | sessesessnssanes 06/20/2017.... 3 [ e | e 1,239,411 ....6,477,422
000000 00 0] SLA. otttk eeedeeEseentsent ettt | cersents | SeLEeeE et EE LRttt | snnnsnnsnntes | eensensennnsnninns | neenesnnrsnnees | cenens s s | e eneeneas (2,984,228) | ....cooonvn.
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffilidted. ... .o o I [ 7,379,688 | ... 91,740,084 | ....coovveveeeeieeee0 | 837,143,962 | ....... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0] Brighthouse Renew Holding LLC [ New York [NY....| Brighthouse Financial................ | [ 02105/2010.... I e 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of CommOn Stocks = AfflIAEED. ... corissiisssssssisss s nses 0 422 | 0 | 0 [ XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O] MetLife Core Prop FUNG LP.....oc.osesesessmesesesssesstsrssssssrsss [ MOTIStOWN ..o [NJ.... [MetLife Core Property FU GP LLC......cocoesesesesesstssssesetses e [ R e e 2,346,624 | oo 8.560
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ... ..o it 0] e 2,346,624 | ..o | 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
I [ MOTIStOWN. ..o [NJ.... [ MetLife Investment Advisors | [10/0212015.... R T e 11.240
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated 0 ..1,903,038 | oo | 0 XXXoooee
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 0] Raymond James TaX Cr 39 LLC.......oocorermermrsrmsmss [st. Petersburg | [02113/2013.... 29,600 603,606
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.. . 0 29,600 ...603,606
4499999. Subtotal - Unaffiliated...........ccovrvriririiiniiinninisrissiisniinns B 7,379,688 | .oooovvnnianns 96,019,346 837,747,568
4599999. Subtotal = Ailiated........ccireeiiieriieri s 0 422
4699999. Totals ...7,379,688 ..96,019,768
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statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. 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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 0|Clarion Gables Multifamily Trust, L.P. - Preferred........ New York... NY.. |Sale 02/18/2015 | 06/30/2019 | .....88,451,068 (4,057) | s [ | e (G0 YA ....28,400,000
000000 00 O|Hillcrest Community Cooperativ . Freeborn MN. | Sale. 01/29/2016 | 06/30/2019 0
000000 00 0|Resident Ownership Capital LLC............ccouvrrerivnrinnn Taunton MA. | Sale 04/13/2016 |06/30/2019
000000 00 0|Colonial Estates Homeowners As.... Taunton MA. | Sale. 09/27/2016 |06/30/2019 | ....... 3,855,159 3,855,159
000000 00 O|Town & Country Kingston Estate. . | Plymouth MA. |Sale 04/28/2017 | 06/30/2019 2,573,060 2,573,060
000000 00 0|Park Place Cooperative Inc. Peabody........ccccurrvririnns MA. |Sale 05/25/2017 | 06/30/2019 | .......... 958,948 | ....oovverierins | e | e | | a0 | v | 958,948
000000 00 0|Park Place Cooperative INC.RE.......ccccoousrreimmirnsrinnnes Rochester........ccoccnievens MN. | Sale 11/20/2017 | 06/30/2019 | .......... 865,597 | ..vveinrinrrinninns | errennienninnineins | eenesennssessesnns | ossrsennssesenns | a0 | oo | s 865,591
0999999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Mortgage Loans-Unaffiliated ...101,145114 ....101,145,114
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|ACCEL GROWTH FUND IILP Palo Alto CA.. | Capital Distribution.. .. |06/15/2011 | 05/02/2019 0
000000 00 O|AdventIntnl GPE VIIBLP.......cccooooriveirinirirerinirenns Wilmington.. .. | DE.. | Capital Distribution.. .. | 08/20/2012 | 04/11/2019 0
000000 00 0|Advent Latin America PE VV D LP. Mexico City. .. | MEX| Capital Distribution.. .. |07/23/2009 | 06/20/2019 0 ...652,500 | ........ 652,500
000000 00 0O|AEA MEZZANINE FUND Il LP New York.... . |NY.. | Capital Distribution.. .. | 08/28/2008 |04/09/2019 0 27,885 | ... 14,604 | ..o [ | o0 | i 13,281
000000 00 0O|AEA MEZZANINE FUND Il LP.... New York.... . . | Capital Distribution.. .| 03/15/2013 | 04/09/2019 884,376 | e [ [ (V1 PRI IOV 684,376 | ........ 581,715 0] e 102,661
000000 00 O|AEA MEZZANINE FUND IV LP....c.cocovvrnivirriireririinns New YOrk.......cocvvvvernenne . | Capital Distribution 07/23/2018 |04/24/2019 | .......... 205,054 | ..o | e | s (V1 OO (VRN 205,054 | ........ 105,270 | coovveverernrineies [ vvrveirerenneens | e ([ I 99,784
000000 00 0|Affinity Asia Pac IV NO2LP.... .| Singapore... Capital Distribution.. .. | 03/20/2013 | 05/03/2019 | ....... 2,470,575 | .ooovvveeieranres [ evereeneiseienniens | cee (V1 RURORPRRRRTOR (SO 2,470,575 | ..... 1,959,964 | ...coovvveevrrverinns [ cernrrrnrrverirenns | v | s 510,611
000000 00 O|AH PARALLEL FUND IV LP.... . | Menlo Park.. . . | Capital Distribution.. .| 05/08/2014 |06/20/2019 | .......... 933,059 | .overeerieienieens | e | s (VN ORI IOV 933,059 | ..ovrcrrrireris L0 ] 933,059
000000 00 0O|American Industrial Cap V LP.......cccccoouverrerirnirrnnenne New YOrk.......oocevvvnnienee . | Capital Distribution 12/19/2011 | 06/06/2019 | ....... 3,829,397 | oo | e [ 0 3,829,397 | oo [ [ e | e 0. 3,829,397
000000 00 O |American Industrial Cap IV LP. San Francisco. . | Capital Distribution.. .. | 04/25/2008 |06/01/2019 16,589 | e [ [ 0
000000 00 0|American Securities VII LP New York . . | Capital Distribution.. .| 12/10/2014 {06/03/2019 | ... 43,499 | ..o [ e [ 0
000000 00 0|Arington Capital IIl LP Chevy Chase.........ccc... . | Capital Distribution 02/02/2010 | 04/03/2019 | ....11,191,280 | ....cvvrvercrrrvins | cerrrererveereeinins | s 0 ....10,568,326
000000 00 O|AUDAX DIRECT LENDING SOLUTIONS New York.... . | Capital Distribution.. .. |10/26/2018 |05/01/2019 | .......... 693,549 | ..o [ e | e 0 | e | eeereen893,549 | 418,911 | s | [0 [ e 274,638
000000 00 O0|Audax Mezzanine Fund Ill LP New York.... . . | Capital Distribution.. . 112/10/2009 | 04/04/2019 | ....... 1,457,725 | oo [ [ 0 L0 99,549
000000 00 O|BATTERY VENTURES IXLP......ccccovivrivenrrrerirerirens Waltham.........c.veeerieerennne Capital Distribution 12/16/2009 | 05/14/2019 | .......... 649,792 | ..o [ e | e (V1 ORI IOV 649,792 | ..o [ e | e | e (V)N I 649,792
000000 00 0|BC European Capital IX 1 LP St. Peter Port.. . | GBR| Capital Distribution.. .. | 11/23/2010 | 04/18/2019 (1 I 509,509 | ....... 3,347,353
000000 00 0|BDCM OPPORTUNITY FUND IIl LP Greenwich . . | Capital Distribution.. . | 11/06/2009 | 05/21/2019 (V1 OO IOV 590,526
000000 00 0|Blackstone Capital IV LP........ccccovrvervririrniriiriririrns New YOrk.......ccocvvvviene. . | Capital Distribution 12/21/2001 | 05/31/2019 0 26,999 | 100ee0i26,999 [ i e | e [
000000 00 0|Blackstone Capital VILP New York.... . | Capital Distribution.. .. | 07/29/2008 | 05/09/2019 0 [ eovervrreerernnnne | errereeeeB21,848 [ e [ | v | coenrinnennn0 [ i 421,848
000000 00 0|Blackstone Capital VIILP.... New York.... . | Capital Distribution.. . | 04/07/2015 | 04/18/2019 0 830,933 [ | e | e [ e[ 630,933
000000 00 O|BLUE SEA CAPITAL FUND I LP.......cccrvvvrirrririirnrins Palm Beach .| Capital Distribution 10/18/2013 | 05/28/2019 0 51,936 | oo [ vvrrerieinnneniens | e | o0 [ 51,936
000000 00 O|Brentwood Associates PE V LP... Los Angeles.... . | Capital Distribution.. .. |06/12/2013 | 06/28/2019 (0 [OOSR 121,843
000000 00 0|Brentwood Associates PE VI LP.. Los Angeles.... . . | Capital Distribution.. .. | 12/06/2016 | 06/27/2019 0 .
000000 00 0|Bridgepoint Dev Cap Il . | London . | GBR| Capital Distribution.. .. | 04/25/2016 | 06/24/2019 0 38,612 . 783,424 | ........(14,183) | ....cc(38,612) | oo | e (38,612) | 758,995
000000 00 0|Capital International PE VI LP.. . | Capital Distribution.. .. |03/24/2011 | 05/14/2019 0 ..474,976 v 474,976
000000 00 0|CARLYLE GLOBAL PARTNERS LP. . .| Capital Distribution.. .. | 09/01/2016 | 05/24/2019 0 2,025,371 | oo e [ eeeeeeeieeinieiens | ceererieiiinenn0 | 2,025,371
000000 00 O|CARLYLE PARTNERS VLP.... Washington. .| Capital Distribution.. .. | 05/30/2007 |05/29/2019 (V1 OSSR OO 2,045,628
000000 00 0O|CARLYLE PARTNERS VILP.. . | Washington. .| Capital Distribution.. .. |02/19/2013 | 04/25/2019 22,199 0 22,199
000000 00 O|CATTERTON PARTNERS IV LP. Greenwich... . | Liquidation .. 109/15/1999 | 06/24/2019 | ....ooreververnvreens | rerreeenn 08T | i v [ | e 7,081
000000 00 0O|CCMP CAPITAL INVESTORS Il LP.......ccocovirrerirnns New York . | Capital Distribution.. .. |07/02/2014 | 06/05/2019 0 .
000000 00 O|CHAMP IV TRUSTB .| Sydney.... . Capital Distribution.. .. | 07/24/12015 | 04/11/2019 (N [ 14,907
000000 00 0|CIVC PARTNERS FUND VLP........... . | Chicago IL.... | Capital Distribution.. .. |03/31/2017 | 06/25/2019 0
000000 00 0|Clearlake Capital Partners Ill..............cccccoeruverrerincns Wilmington.........cccoceeunee. DE.. | Capital Distribution.............ccccccccvnrinrinnas 11/08/2012 | 05/29/2019 0
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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

000000 00 0|Cortec Group FUNd V LP.......cccovvurireriinriiriiseiseiis New YOrk.......ooceeveeneinnee . | Capital Distribution.............ccccoueeerreeneienns 12/15/2010 | 05/14/2019 | ....... 3,404,661 | oo | e [ (V1 ORI (OO B404,661 | ..o [ [ e | e 0 . 3,404,661
000000 00 0|Court Square Capital Il LP. New York.... . | Capital Distribution.. .. |12/27/2011 | 05/01/2019 | ....... 1,357,895 | ..o [ e | e (V1 OO (S 1,357,895 [ ..o | ceveernerinnsnieenes | veveneriensninennene | e | s 1,357,895
000000 00 0|Crescent Mezzanine VILP.. . |Los Angeles.... . | Capital Distribution.. .. |12/27/2011 | 04/25/2019 1,211,751 0 1,211,751 111,256
000000 00 O0|Crescent Mezzanine VII LP. Los Angeles . | Capital Distribution.. .. |06/28/2016 |05/13/2019 | .......... 116,600 | .o [ e | i 0 | s | e 116,600
000000 00 0|CVC Cap Asia Pacific IV LP George Town.. . Capital Distribution.. .. | 05/13/2014 | 05/28/2019 | ....... 2,802,785 | .ooovvrerirerirees | eeerienienineees [ e (V1 RPN (O 2,802,785
000000 00 0|CVC CAPITAL PARTNERS VIIL.P. . | London.... .. | GBR| Capital Distribution.. .. | 12/05/2018 | 06/26/2019 .55,143 0
000000 00 0|CVC European Equity V C LP. Channel Islands.. . | GBR| Capital Distribution.. .. | 04/18/2008 |04/23/2019 | .......7,378,528 | ....ceevevvverernces | v [ v 0
000000 00 O|DYAL CAPITAL PARTNERS III LP.. New York.... . | Capital Distribution.. .. 109/09/2016 | 05/02/2019 | .........648,708 | ...cooveveeerrerrres | cevreererresiiienns | e 0
000000 00 O|EIGENERGY FUND XV LP. . | Capital Distribution.. .. | 11/30/2010 | 04/16/2019 0 0
000000 00 0|EnCap Energy Capital VIII LP. . | Capital Distribution.. .. [12/15/2010 | 05/08/2019 | ....cc0cee. 72,655 | coooverrircrivins | cevireeineerseinens | s 0 | e | veerneennnn 72,655 | i, 0
000000 00 O|ENCAP ENERGY CAPITAL FUND X LP. Houston.. . | Capital Distribution.. .. |02/05/2015 | 06/13/2019 | ...........85/453 | ...oooivimiiivies | v [ s 0 .0
000000 00 0|EnCap Energy Capital IX.. . | Houston.. . | Capital Distribution.. .. | 01/04/2013 | 04/03/2019 0 .0
000000 00 0|Falcon Mezzanine Il LP... Needham.... Capital Distribution.. .. |04/12/2005 | 04/24/2019 | ........ 364,715 | .oooiooiiiciinins | cevreeineinniiinens | s 0 cernenn 364715 | 364,715 0
000000 00 0|Falcon Strategic Il LP Boston, Capital Distribution.. .. | 10/20/2008 |04/24/2019 | ......... 187,823 | ...cevovrivrivvies | cevrrerinrinsiiinnns | e (VN UPORPORORTONOIRN IOV 187,823 | ........ 187,823 0
000000 00 OFFL CAPITAL PARTNERS IV LP.......cccovmirirerinirrinins San Francisco. . | Capital Distribution.. . 112/03/2013 | 06/28/2019 | .....es1re.28,307 | covoeevocrirririens | verrnerienirneinne [ v 0 . 28,307 | .o L0 ..
000000 00 O|Fifth Cinven No 1LP. London.....c.oeeerverneiinniinns Capital Distribution...............ccccvvereererrens 11/15/2011 | 05/31/2019 | .e0vess 767,263 | covoevcieiiecis | e [ e (] I 155,050 | ....... 1,077,363 | ........ 922,313 | ....... (155,050) | covvvevererireinenns | cvvenn (155,050) | vevoevrrirciinnns
000000 00 0|FOCUS VENTURES IILP. Palo Alto . | Liquidation .. | 05/24/2000 | 06/24/2019 | ....vovvvrvvervrrnne | crrverereee(8,094) | oo [ [ v | e (8,094) (7,895) | coooverrereereris | eerrerineinseiennns | o0 [ e 7,895
000000 00 O|FRANCISCO PARTNERS IV LP.. San Francisco. . | Capital Distribution.. . 112/08/2014 | 06/10/2019 | ....... 1,270,000 | ...oovvvrmerrreriiees | eorrrrmerreniseirnns [ o (V1 IO O 1,270,000 [ .oovvveeeerienins | eerrveenerinsnieenen | cevenerisnsinennens | s | e 1,270,000
000000 00 O|Friedman Fleischer Lowe Il LP..........cccovvvvvenririrninnes San Francisco.................. . | Capital Distribution..............ccovvrrevrirrinnes 12/06/2007 |05/03/2019 | ....... 1,093,698 | ....ooovvvevirres [ e [ e (01 ORI (ST 1,093,698 | .....1,093,698 | ...ccovivrrrrivrns [ ervrrrrnrreinninns [ e | e
000000 00 0|Global Infrastructure 11 A LP New York.... . | Capital Distribution.. .. |09/15/2011 | 04/15/2019 | ....... 1,056,296 | ...ooevvuerrncries [ e | e (V1 ISR 1,056,296 [ ....cvouevrcrennnns | cerneernerinnninnenes | cevenerisnennennens | e | s 1,056,296
000000 00 0| Global Infrastructure LP New York.... . | Capital Distribution.. .. [10/10/2007 | 05/15/2019 | ....... 5,102,005 | ...ooovvrirerneires [ v | e (V[ VORI (VOO 5,102,095 L0 3,355,123
000000 00 0|Great Hill Equity V LP BOStON. ..o Capital Distribution............c..ecvrererrcvrenens 06/18/2014 | 05/03/2019 | ....... 2,210,000 | oveovrrerienirees | e [ e (V1 OO (PSP 2,210,000 | cooooerrerireernnes | cerrrerieneeeiens [ e | e 0. 2,210,000
000000 00 0|Great Hill Equity VILP BOStON. ..o Capital Distribution.. .. |01/15/2017 | 04/02/2019 | .......... 466,019 | oo [ e [ (V1 UPORIRURIOIN IOV 466,019 | ..o [ e | e |0 [ e 466,019
000000 00 O|GREEN EQUITY INVESTORSVLP........ Los Angeles . | Capital Distribution.. .101/30/2007 {06/13/2019 | ....... 1,576,450 | oo [ e [ 0 [ [ v 1,576,450 | ........400,080 | ...ccoovviriniinns | crrerrererninens | v | 1,176,370
000000 00 O|GREEN EQUITY INVESTORS VILP......coovvvvirrerirens Los Angeles.........cccoveuunne . | Capital Distribution.............cocccveeeieenerenns 10/18/2011 | 04/24/2019 | .......... 874,682 | ..o | oo | e (V1 ORI IOV 874,682 | ..o [ e | e |0 [ e 874,682
000000 00 0|GRYPHON PARTNERSV L.P. San Francisco. . | Various 03/22/2019 {06/01/2019 | ....... 4,078,855 | ..o | s | e 0 [ [ e 4,078,855 | ... 4,078,855
000000 00 0|GSO Cap Opportunities Il LP.. . . . | Capital Distribution.............cccccveeeieeneienns 05/09/2011 | 05/28/2019 | .......... 333,817 | ovvereeiieiies | oo | e (V) SUPORIRIRIN IOV 333,817 | ........ 333,817 .
000000 00 0|GSO Cap Opportunities I LP.........ccccvvverrerererrinnns New YOrk.......cooceeveeniinnee . | Capital Distribution.............cccc.oeeevrreeneienns 04/26/2016 |04/09/2019 | .......... 743,852 | ..o | e | e (V1 UPORORI ROV 743852 | ........ 365,234 | ..oveerieiieins [ e | e (V)N I 378,618
000000 00 O|HARVEST PARTNERS VILP.. .| New York . . | Capital Distribution.. .. | 10/05/2011 | 05/22/2019 345,305 | s [ | e (VN RUPORPORORTONOIRN IOV 345,305 | ...cverincrrerins | e e |0 | 345,305
000000 00 0|HG Capital Mercury 2 LP .| London.... . | GBR| Capital Distribution.. . | 04/03/2018 | 06/18/2019 | ... 33,912 [ oo | e | e 0 985 35,882 . (985) | oo 36,605
000000 00 0|HgCapital 7 ALP GUEMSEY....ooveveiriiiinne GBR| Capital Distribution 03/28/2013 | 05/10/2019 | .......... 293,937 | v [ e | e (V1 IO 42,920 | .......... 379,777 | e (8,032) | ......... (G 720) | [N [P (42,920 ........ 344,889
000000 00 0|Hony Capital Fund V LP. Beijing. Capital Distribution.. .. |10/19/2011 | 05/08/2019 0
000000 00 0|ICG N AMERICAN PVT DBT FUNDIL.. New York . | Capital Distribution.. .. | 02/25/2019 | 05/16/2019 0
000000 00 O0]ICG North American Pvt Debt LP..........cccoovrvrvvrrennn. New York . | Capital Distribution.. .. | 08/22/2014 | 05/02/2019 0
000000 00 O|IDFC PE Mauritius Il .| Mumbai IND. | Capital Distribution.. .. | 06/13/2008 | 04/05/2019 0
000000 00 OfIgnition Venture I1LP......cccccovvimiiricriiniiniinincis Bellevue........ccocovvvviininne WA. | Capital Distribution.. .. | 07/24/2001 | 06/20/2019 0
000000 00 OINFLEXION BUYOUT FUND VLP.. . | London.... . | GBR| Capital Distribution.. .. | 06/18/2018 | 04/05/2019 0 184
000000 00 0|King Street Capital LP.. . | New York . | Capital Distribution.. .. | 06/01/2008 | 04/01/2019 0
000000 00 0|KPCB Digital Growth Il LLC New York.... . . | Capital Distribution.. .. | 06/13/2016 | 04/18/2019 0
000000 00 O|Landmark Equity XIV LP.....cccoovrrmremeririneiierirnninnens SIMSBUNY..cc..oocvvreieieiinns .. | Capital Distribution.. .. |12/19/2008 | 05/28/2019 0 | e [ verreennn88,081 | 137,408 | oo | e [0 | s 47,673
000000 00 0|MARANON MEZZANINE FUND Il LP........ Chicago IL.... | Capital Distribution.. .. | 04/30/2013 | 05/02/2019 0 103,858
000000 00 0|Meritech Capital IV LP Palo Alto........ccoeverrerne. CA.. | Capital Distribution.. . 109/29/2010 | 04/29/2019 0 | oo | eereee329,265 [ o | e | e | e | e 329,265
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statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

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

SCHEDULE BA - PART 3

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

000000 00 O|METLIFE MIDDLE MARKET PRIVATE.........cccccomuuunnce Whippany..........ccceeeereennee NJ.. | Capital Distribution.............cccccveevseeneienns 07/24/12018 | 04/22/2019 | ... 1,427,128 | ..oovvovvirrinvins | cerreeiseisssiinnns | s (V1 ORI PO 1,427,128 | .......312,203 | oo | e | v | 1,114,925
000000 00 O|MID EUROPAFUND IV LP.. Capital Distribution.. .. |04/07/2014 | 05/31/2019 | ........575,020 | ..oocvorvercrrvirs | vevrrerineeinsiinnns | s 0 92,958 681,253
000000 00 0O|NAVIS ASIA FUND VIILP . | Kuala Lumpur. MYS | Capital Distribution.. .. |09/17/2014 | 04/23/2019 0
000000 00 O|New Enterprise Assoc 13 LP. Menlo Park . | Capital Distribution.. .. [12/19/2008 | 05/14/2019 | ....... 185,081 | ..ocvvvvrirvrivirns [ overvrrverienieiiens | e 0 renenn. 185,081 ... 185,081
000000 00 0O|New Enterprise Assoc 14 LP. Menlo Park.. . | Capital Distribution.. .. |04/11/2012 | 05/14/2019 | ....... TA11,833 [ s [ e | e (V1 SRR S TA11,833 [ | e | v | e | s 1,411,833
000000 00 0|Oak Hill Capital Il LP.. . | Fort Worth.. . | Capital Distribution.. .. | 11/02/2007 | 04/26/2019 0 453,657
000000 00 0|Oaktree Opportunities VI LP...... . | Los Angeles . | Capital Distribution.. .. | 12/10/2009 |06/27/2019 0 [ | e 127,401 | e 127,401
000000 00 0|Oaktree Opportunities VIlib LP . | Capital Distribution.. .. | 12/24/2009 | 06/25/2019 0 .670,000
000000 00 0|Odyssey Investment IV LP. . | Capital Distribution.. .. | 12/23/2008 | 04/08/2019 0
000000 00 0|OZDOMESTIC PARTNERS Il LP . | Capital Distribution.. .. |07/31/2006 | 04/05/2019 0 ....11,811,909
000000 00 0|PA Direct Credit Opport I LP.........ccccovuveriniinniiiniins . | Capital Distribution.. .. | 10/04/2016 | 04/15/2019 0 | oo [ e 173,852 | i 173,552
000000 00 O|PAIEUROPE VI1 Capital Distribution.. .. |07/24/2013 | 04/01/2019 (V1N I 121,367 ..(49,428) | .
000000 00 O|Partners Grp Asia Pac 2007 LP.........ccoevvrrunrecennns Channel Islands.. Capital Distribution.. .. | 05/31/2007 |05/17/2019 0 [ eorreerieinns | 659,401 | L 659,401
000000 00 O0|Partners Grp Secondary 2008 LP St. Peter Port. Capital Distribution.. .. | 05/09/2008 | 04/01/2019 (0 I 69,573 | ........271,551 | ........ 201,978
000000 00 0|PIMCO BRAVO FUND LP. Newport Beach... . | Capital Distribution.. . | 05/24/2011 | 05/30/2019 0
000000 00 O0|Platinum Equity Capital Il LP Los Angeles . | Capital Distribution..............c.covveverniieins 08/15/2007 |06/19/2019 0
000000 00 O|Polish Enterprise Fund VII LP. . | Warsaw... Capital Distribution.. .. | 05/17/2012 | 06/01/2019 0 88
000000 00 O|PRIMAVERA CAPITAL FUND Il LP. .| Hong Kong.. . Capital Distribution.. .| 10/114/2014 | 04/25/2019 0
000000 00 O|PRIMAVERA CAPITAL FUND Il LP.....cccoovvvrrrirarirnns Hong Kong........cccovvunnee. CHN| Various 03/01/2019 | 06/01/2019 0 | oo | 4,864,497 | ... 4,864,497
000000 00 0|Prudential Capital I LP . | Chicago . | Capital Distribution.. .. | 12/09/2004 | 05/29/2019 0 25,561 ...25,561
000000 00 O|PUBLIC PENSION CAPITAL LLC . |New York.... . | Capital Distribution.. .107/10/2014 | 05/22/2019 0 [ [ e 2,010,994 | ..........68,698
000000 00 O|QUANTUM ENERGY PARTNERS VLP.......cccocomurunnee Houston.........c.coevercernnnne . | Capital Distribution.............c.oceeererrcrernens 09/30/2008 | 06/13/2019 (VN UPORPRORRIN IOV 705,443 | ........ 705,443
000000 00 O|QUANTUM ENERGY PARTNERS VILP . . | Capital Distribution.. .. | 08/07/2014 | 06/17/2019 (V1 IO PP 1,567,372 [ oo | cevneinerinnsieennn | vevenersnsiennnnns | o0 | s 1,567,372
000000 00 O|REDPOINT VENTURES II LP . | Menlo Park.. . . | Capital Distribution.. .| 11/07/2000 |06/26/2019 0 [ oo [ e 19,777 | ... e [ [ | 0| 19,777
000000 00 O|Riverstone Carlyle ENer&PWr IV........c.ccoccevvenerenninnnes New YOrk.......ooeeveeenennnee . | Capital Distribution.............cocccveeeieenerenns 05/02/2008 | 04/05/2019 (V1 SOOI (OO 2,804,626 | ... 2,804,626 | ....ovvrrreranes | e [0 [
000000 00 O|Riverstone Glob Ener &Pwr V LP. . |New York.... . | Capital Distribution.. .. | 01/12/2012 | 04/25/2019 0 [ oo | 519,191 | i 519,191
000000 00 0|Sequoia Cap China 2010 LP. ..| Menlo Park.. . . | Capital Distribution.. .| 03/25/2010 | 04/19/2019 0 | oo [ e 281,414 | L 281,414
000000 00 0|Sequoia Cap China Vent 2010 LP.........c.ccccocevvvrrennene Menlo Park.........ccccveenec. . | Capital Distribution..............coovrveniieinns 03/25/2010 |04/19/2019 0 [ [ ee0eeee359,220 [ o [ | e | o0 [ 559,220
000000 00 0|Sequoia Cap China Venture V LP Menlo Park.. . | Capital Distribution.. .. | 09/16/2014 | 04/19/2019 214,520 | o [ [ 0 [ [ eoreeeen 214,520 [ i [ e | e | covenrinnennn0 | e 214,520
000000 00 0|Sequoia Cap US Growth VLP.... Menlo Park.. . . | Capital Distribution.. .| 10/06/2011 | 04/26/2019 | ... T1,083 [ oo | eevreeiseenesinnens | e (VN PO [UPPOPPPROY & 01 T UUOUUOPPUOTRRPOURRY VUUPPOOOTURPUURPOUR PPOOOTURPOURPRURPORN [SVUPPTRPUPPOOON o B ISP 71,083
000000 00 0|Sequoia Cap US Vent 2010 SA LP..........cccccevvrerinnnec. Menlo Park.........cccccvune. . | Capital Distribution.............ccc.ccoeuviiinnienas 12/01/2012 | 05/02/2019 | ............ 67,586 | ..o | e | s 0 | o [ erreeeeenB7,888 [ e | e | e [ [ 67,586
000000 00 0|Sequoia Cap US Venture 2010 LP... Menlo Park.. . | Capital Distribution.. .. |03/25/2010 | 04/01/2019 | ....... 2,889,860 | ..oeuvvrncrireririens | verierienineees [ e 0 | e | 002,889,860 [ oo | e | v | e | 2,889,860
000000 00 O|SILVER LAKE PARTNERS IV LP.... Menlo Park.. . | Capital Distribution.. .. |09/07/2012 | 05/10/2019 | .......... 120,714 | oo | e | s 0 SO FSUUTPRORTURPOURPIUR PPOUPTORTURRPIORPPRN [SVURPPUPTORPORON B ST 120,714
000000 00 0|South Cross LatAm PEQFd IV LP.. Toronto, Capital Distribution.. .. | 05/14/2010 | 06/06/2019 | ............ 18,862 | ..o [ e | e 0 | e | v 18,862 | i 18,862 |..
000000 00 O|TCWI/Crescent Mezzanine V LP. . | Los Angeles. . | Capital Distribution.. .. | 12/14/2007 {06/03/2019 2,033,757 0 | eooeveveeeeieenes | 00002,033,757 | ... 2,033,757
000000 00 0|Terra Firma Capital Il LP. . | London Capital Distribution.. .. [11/16/2006 | 06/01/2019 [ ...c0veeee 17,996 | cooovonireirirvrvires [ ovevnieiienieiiens | e 0 2,701 23,398 | .......... 20,697
000000 00 0|The Baring Asia PEQ Fd VI LP1.. Hong Kong.. Capital Distribution.. .. |07/25/2014 [ 05/23/2019 | ...cvorerre9,381 [ oo | e [ s 0
000000 00 0|The Resolute Fund Il LP.. .| New York . | Capital Distribution.. .. | 05/31/2007 | 05/07/2019 0
000000 00 O|THE RESOLUTE FUND III LP. New York.... . | Capital Distribution.. .. |01/17/2014 | 04/09/2019 | .........838,554 | ....coovvvervrrvvrns | cerrreriicinniiinnns | s 0 veennn838,554 | ... e |
000000 00 O|THE RESOLUTE FUND IV, L.P... .| New York.... . | Capital Distribution.. .. [12/07/2018 | 05/29/2019 | ......2,422,450 | ....coovvveverirrns | cevrrerincersniinnns | e (V1 OO (PO 2,422,450 | ... 1,850,451 [ ..o [ e | oververinnnnnen0 | s 571,999
000000 00 0| The Veritas Capital Fund IV LP. New York . | Capital Distribution.. .. | 05/24/2010 | 04/11/2019 7,238,110 0 7,238,110 | ..... 4,468,029 | ..o | e | ererrieienenn0 | 2,770,081
000000 00 0|The Veritas Capital Fund V LP . | New York.... . . | Capital Distribution.. . | 06/23/2014 | 04/11/2019 | ....... 4,647,786 (V1 SOOI OO 4,647,786 | ...covovrrarrrens O 4,647,786
000000 00 0|The Veritas Capital Fund VI LP..........ccooccnvriniiinnrinns New YOrk.......ooceevreniennee . | Capital Distribution.............cccc.ueevreeneienne 12/08/2016 | 04/03/2019 | .......... 965,938 | ..o | e | e (V1 ORI IOV 965,938 | .......... 81,531 | e | eerneienineiinin | e (V] I 884,407
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statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

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

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

000000 00 0|Tishman Speyer CAIUS Vent V..........ccoccnneenerennernens New YOrk.......ooceeveeneinnee FRA [ LQUIdALION. ......coeeeeieirieeiiesiscsninns 11/15/2001 | 05/10/2019 10(5,535,553) | covvuriinrirririninn | e | e ....(5,535,553) e(3,216,803) | oo [ e | e 0 . 3,216,803

000000 00 0| Tower Square Capital Il LP .| Springfield... Capital Distribution.. .. | 09/29/2008 |04/17/2019 (V) UPORPIRRTIN IOV 100,453 .100,453

000000 00 O|Tower Three IILP... .| Greenwich... . | Capital Distribution.. .. | 05/27/2014 | 04/03/2019 0 96,653

000000 00 0| TowerBrook Inv IV Onshore LP . | George Town.. Capital Distribution.. .. | 02/05/2013 | 04/08/2019 0 90,017 weeen90,017

000000 00 O[TPGASIAVLP.....oieiriiierierieeireniseiserisesienienes Fort Worth... . | Capital Distribution.. .. | 12/17/2007 | 04/22/2019 0 3,295,455 | .....2,949,758 | ...oovvvverriverires [ crverreenrienriienns | cervieniieeniennn0 | s 345,697

000000 00 O|TPGASIAVILP.. . | Fort Wortl . | Capital Distribution.. ..|02/01/2013 | 04/15/2019 0 525,473

000000 00 O|TridentV LP. . | Greenwich... . | Capital Distribution.. .. |02/26/2010 | 04/18/2019 0

000000 00 O|TRIVESTFUNDVLP Coral Gables .| Capital Distribution.. .. |09/17/2012 | 06/14/2019 0

000000 00 0| TrueBridge Kauffman Fellows II... .| Durham... .| Capital Distribution.. .. | 06/12/2009 | 04/05/2019 0 .169,320

000000 00 O|TURIYAFUND LP. Hong Kong.. Liquidation ..|02/25/2014 | 04/15/2019 | ...........52,449 | ... 218,276 | .oooovverveririinnns | verrreeirneeissnines [ eorereneesssniinnis | vevi 218,276 [ ..o 270,725 | oo | e | e [ s (218,276)

000000 00 0|Wayzata Opportunities Il LP..........cccccouvuniiniiiinniiens Wayzata . | Capital Distribution.. .. [10/31/2007 04/12/2019 | ........315,396 | ...covovvrivriinies | e [ s 0 315,396

000000 00 0|Wayzata Opportunities Il LP.. . | Wayzata.. . | Capital Distribution.. .. | 09/11/2012 | 04/11/2019 0 61,526

000000 00 0|Wicks Comm & Media LP New York.... . | Liquidation . [12/16/1999 | 04/24/12019 | ....cvorvvvvvinciinne | weeee 18T833 | ot [ v [ e | ovevies 187,633 ....(187,633)

000000 00 O|WIN7LP.....uvvenee New York.... . | Capital Distribution.. .. |03/30/2007 |06/13/2019 | ..........508,008 | .....coeverrrrvres | vorrrerirnrerrririnnns | renes (VN UPORPORORTONOIRN IOV 508,008 |....ccoorrrerernenn RO IO 508,008

000000 00 O|YORKTOWN ENERGY PARTNERS V LP.........cccouveeue New York.... . | Capital Distribution.. . [12/18/2001 [ 06/21/2019 | ..esrri02:96,356 | cooovverrrrerrneens | ovrreerneensnneenns | e 0 96,356 | ...ovvvrrrerirns . L0 96,356

000000 00 0 SLA. oot snnssnnssnsenes | seessnssesssenssensssessnnssnsens | srsens | enssisseesss ettt sensssnsssnsnnes | seesnsensssnnsns | oennsennesnnsens | onnesssssesssensennes | ossessensenssensons | s | aeeies 0 . ...(2,153,218) | ..... 1,645,960 | ..ooooovioniionins | oo 1,645,960 [ ..o
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ....143,060,015 | ....(5,130,657) | ...ovovvoverrnnned (U I (L] 0 |...(5,130,657)| .....3,091,544 |...146,924,353 |....63,204,844 | ....(1,445584)| ....ccovvevrnnnee 0 |...(1,445584) | ....78,474,747
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 0|Brighthouse Renew Holding LLC..........ccccovvvevrvnerinnn New YOrk.......oocevvvnnienee NY.. | Capital Distribution.............ccccoveeeirineienns 02/05/2010 | 04/16/2019 | ....... 2,142,890 | oo | e [ (V1 IUPORPORROTORI (PO 2,142,890 | oo | e [ e | e 0] ... 2,142,890

000000 00 O|EURO TIINVESTMENTS LLC ... | Hartford CT.. | Capital Distribution..........cccoveesiisiriniinnns 12/01/2004 | 05/29/2019 | ....ocvvvvves Y2 IR (TR T 0 I I 5,152 | oo [ | | s (V) I 5,152
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated...........ccccouiiniiiniiniiniinincsnsnsnns | ey 148,042 | o0 i | o, 0 0 0 0.... 2,148,042 0 0 0 01]... 2,148,042
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 0| Carlyle Europe Prtnr Il 14000.. . | Washington. . | GBR| Capital Distribution.. .. 110/09/2007 | 06/28/2019 | ....cccceee 19,057 | coooioniiciivins | cevrveeineisniiinens | s 0 | oo 1,316 [ 21,683 [ eeiid(255) | et (1,316) | s [ e (1,316) | e 20,622

000000 00 0|MetLife Core Prop Fund LP. . | Morristown.. .. |NJ.. | Capital Distribution.. . 111/01/2013 [ 06/01/2019 | .......2,346,624 | ....ccooovivvininns | crvrisriininninnns | e 0 [ [ 00000 2,346,624 | oo | [ [0 | L 2,346,624
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........c.cooviriinnniiiisiescescssnsiesssssnsnsesnnsnies | 00000 2,809,675 | covvivnvininnn |0 | e, 0 | (] 0. 1,316 | ......2,368,307 | .oooooeeea(255) | oo (1,316) | 0 | (1,316) | 2,367,246
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O | ML 1065 Hotel LLC De....vvovvrriririssiicrisirsenieninnens IAtIanta .............................. |GA.. | Capital Distribution..........ccccoverrnreininnnnens |06l22/2015 |04/29/2019 .......... 848,537 | .o | e | e 0 N 848,537 | ....... 293,703 | ..o | e | o [V 554,834
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ..o s | eoneenens 848,537 | .o (] I (U I 0 0 0 0] e 848,537 | ........ 293,703 0 0 0 | s 554,834
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 O] ML Commercial MOrtge INC Fd.......oocororrmsn | Morristown.......ooece [NJ... [ Capital Distribution.........ooerorssce [1002/2015 [ 0610112019 | ......1,903,088 | ooocosscrs | cnsmsmsssns | e 0 AR I P T 0]...1903,038
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated...........cccoiiiiiiiiiiniiiiiiissssssissninns | s 1,903,038 0 0 0. 1,903,038 0 0 0 0 ... 1,903,038
4499999. Subtotal - Unaffiliated ....248,473,842 | ....(5,130,657) | cvooeees(d,057) | i | i 0 |...(5,134,714)| .....3,092,860 |....252,340,812 |...91,657,024 | ....(1,446,900) | ......oecornrnnecd 0 | ....(1,446,900) | ....82,745,031
4599999, SUDLOLAI = ATIAIEA. ...ttt A8 £EE 8RR E 1AL EE LRttt | srnieas 2,996,579 0 0 0. 2,996,579 | ........ 293,703 0 0 0 ... 2,702,876
4899999, TOMAIS........vvoeeeieieeieiet st e et ...251,470,421 | ...(5,130,657) | ........... (4,057) | oo (V)] 0 ...(5,134,714)| .....3,092,860 |....255,337,391 |...91,950,727 | ....(1,446,900) | ........c..c..... 0 | ....(1,446,900) | ....85,447,907
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statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
38378P  E7 9 |GNMA GNMA_14-12 3.000% 01/16/44.........ooooieiriiriierireiersireiesseiesisessesesiennns | eevnesenenenes 06/01/2019........ Interest Capitalization............. 97,037 97,037 |........ 1
38379E  2J 0 | GNMA GNMA_14-131 3.000% 09/16/44.... .. | 06/01/2019........ Interest Capitalization... 42,160 42,160 |........ 1
38379J NL 1 |GNMA GNMA_15-28 2.500% 02/20/45. .. | 06/01/2019........ Interest Capitalization... 30,184 30,184 |........ 1
38379W D9 0 | GNMA GNMA_16-61 3.000% 05/20/48............coorrerirererenrirerieiinseerinersessienessisserenes | seeeresinsens 06/01/2019........ Interest Capitalization............. 12,400 12,400 |........ 1
38379W  HL 9 | GNMA GNMA_16-49 3.500% 04/20/46 .. | 06/01/2019........ Interest Capitalization... 27,666 27,666 |........ 1
38380B EV 3 | GNMA GNMA_16-134 3.000% 10/20/46.... . .. | 06/01/2019........ Interest Capitalization... 48,129 48129 |....... 1
38380W  F8 7 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO -.... .. | 06/01/2019........ Interest Capitalization... 45,271 45271 1
38380X 5T 0 | GOVERNMENTNATIONALMORTGAGEA SENIORAGENCY.. .. | 06/01/2019. Interest Capitalizatio 62,078 62,078 1
38380Y 5T 8 | GOVERNMENTNATIONALMORTGAGEA 3.500% 09/ . .. | 06/01/2019........ Interest Capitalization... 178,605 | oo 178,605 |........ 1
38380Y M3 6 | GOVERNMENTNATIONALMORTGAGEA AGENCY_CMO_G......ccovvvvvevriernricienies .. | 06/01/2019........ Interest Capitalization... 62,672 62,672 |........ 1
38380Y R8 0 | GNMA_18-122 SENIORAGENCYCMO18-122 3.50 .. | 06/01/2019. Interest Capitalizatio 89,302 89,302 1
38380Y RD 9 | GOVERNMENTNATIONALMORTGAGEA SENIORAGENCY .. | 06/01/2019........ Interest Capitalization... 62,694 62,694 1
38380Y W9 2 | GNMA SENIORAGENCYCMO18-124 3.500% 09/2 .| 06/01/2019........ Interest Capitalization... 122,874 | oo 122,874 1
38380Y YL 3 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO_1.. .. | 06/01/2019. Interest Capitalizatio 28,068 28,068 1
38381A  3F 1 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO 1... .. | 06/01/2019........ Interest Capitalization... 79,957 79,957 1
38381A  AF 3 | GOVERNMENTNATIONALMORTGAGEA SENIORAGENCY.. .. | 06/01/2019........ Interest Capitalization... 102,748 | oo 102,748 |........ 1
38381A  FV 3 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO 1... e .. | 06/01/2019........ Interest Capitalization... 53,426 53,426 |........ 1
38381A  GL 4 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO 1.....vvviiviirnirieisnisienns [ v 06/01/2019........ Interest Capitalization............. 222,607 | .o 222,607 |........ 1
38381A  HY 5 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO -.... .. | 06/01/2019........ Interest Capitalization... 92,794 92,794 |........ 1
38381A  JU 1 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO__.. e .. | 06/01/2019........ Interest Capitalization... 115,086 | oo 115,086 |........ 1
38381A QP 4 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO__.....covvveririceinircienireirens [ e 06/01/2019........ Interest Capitalization............. 73,833 73,833 |........ 1
38381A X5 0 | GOVERNMENTNATIONALMORTGAGEA AGENCY CMO5... .. | 06/01/2019........ Interest Capitalization... 53,270 53,270 | ........ 1
38381T  PA 7 | GOVT NATNL MRTG AS GNMA_19-41 AGENCY CMO I .. | 06/01/2019........ Interest Capitalization... 120,137 | oo 120,137 |........ 1
912828 2J 8 |UNITED STATES TREASURY SENIOR GOVT BND......c.cormriririeiiireriniierinsininseenes | seerererineens 06/19/2019........ WELLS FARGO SECURITIES 4971104 | oo 5,000,000 | cooucerreirrirerieiee e 32,320
912828 4J 6 |UNITED STATES TREASURY SENIOR GOVT BND......cccovimriiiiimrnirersssissnnieniasinnes | anrnsrissessenns 04/09/2019........ GOLDMAN SACHS & CO 12,994,948 ....13,000,000 137,317
0599999, Total - BONAS = U.S. GOVEIMIMENL. ...ttt ettt esesesssessre s ses st eeb e feehsoEEeEE o8 E SR et EEEEEf £ E S8 EE oL E 810 E S E S E £ EE 4L E 1R E £ £ R f £ E £ E AR bbb eninirnes 19,789,050 ....19,822,998 169,637
Bonds - All Other Government
00401M  AB 2 | ABUDHABICRUDEOILPIPELINEL SECUREDCORPBND.........c.cccovuureriiiiirerierniinine D... 04/04/2019........ CITIGROUP GLOBAL MKT INC.. 4,222,925 | oo 4,090,000
195325 BK 0 | COLOMBIA REPUBLIC OF SENIOR CORP BND 7 . D... 06/13/2019........ HSBC SECURITIES INC 2,103,015 | oo 1,570,000
401494  AF 6 | GUATEMALA REPUBLIC OF SENIOR CORP BND 14..........ccconiieirrrerierieeienirninns | DI 04/17/2019........ BARCLAYS CAPITAL.....coourimriirinrieeiesissesesisssiessenesseens 3,265,530 | ..o 3,230,000
401494  AQ 2 | GUATEMALA REPUBLIC OF SENIOR CORP BND 14.........ccovvumrimiririnrierineicrienins D... 05/23/2019........ CITIGROUP GLOBAL MKT INC 1,748,992 ..1,780,000
491798  AJ 3 |KENYA (REPUBLIC OF) SENIOR CORP BND 144A . D.... 05/15/2019........ J.P. MORGAN SECURITIES INC.... 4,600,000 ..4,600,000
59284M  AD 6 |MEXICO CITY AIRPORT TRUST SECURED CORP B. [ DI 04/23/2019........ SANTANDER INVESTMENT.......cvvviiririrrirerirenes 3,343,605 | ... 3,570,000 | coooverrerrirereeee o 45577 | 2FE....ooiieiiine
699149  AC 4 |PARAGUAY REPUBLIC OF (GOVERNME SENIOR GO........ocvuivreriierneireiicreninien D... 04/10/2019........ JEFFRIES & CO. INC.......... 1,056,000 | oo 1,000,000 24583 | 3FE....coiiiiin
71654Q BB 7 |PETROLEOS MEXICANOS SENIOR CORP BND 4 04/30/2019........ HSBC SECURITIES INC.....ocvuuriiiririrrieiiesiesienesssesesissseenenenes 3,035,400 | ..o 3,000,000 39,813 | 2FE
80413T AL 3 | SAUDI ARABIA SENIOR CORP BND 144A MTM........ 04/09/2019........ GOLDMAN SACHS & CO 1,108,125 1,000,000 12,396 [1FE ...
80414L  2F 1 | SAUDIARABIANOILCO SENIOR CORP BND 144A M 04/09/2019. Various. 3,969,275 ..4,000,000 1FE
903724 AN 2 | UKRAINE REPUBLIC OF GOVERNMENT SENIOR CO 05/16/2019........ Various. 5,025,645 | ....oovvvrieeeeis 5,000,000 | ......... 85,035 |4FE
BHF18T WS 6 | TRANSPORTADORA DE GAS DEL INTE SENIOR CO... 04/18/2019........ Various 3,925,025 3,590,000
BHF19E 9V 7 |UKRAINE REPUBLIC OF GOVERNMENT SENIOR GO.. 05/16/2019. HSBC SECURITIES INC.. 2,166,125 ..2,150,000
BHF1JQ MJ 1 |ECUADOR (REP OF) SENIOR CORP BND 144A. 04/01/2019........ Tax Free Exchange. 4,968,750 | oo 5,000,000 111,521 |4FE ..o
BRTCMY CJ 0 [MEXICO CITY AIRPORT TRUST SECURED CORP B. 04/02/2019........ HSBC SECURITIES INC.. 3,730,000 | ooovoiiis 4,000,000 39,111 | 2FE
BRTRWA LY 5 |RUSSIAN FEDERATION SENIOR CORP BND 144A 06/19/2019........ DIRECT.... 2,154,000 .......2,000,000 23,517 | 2FE
1099999.  Total - BONAS = All OthEr GOVEIMMENL. .. ...t teieittistristt st eeersste s ses e steseasses s eesseE £ fee1eeE R e 8oL E s E b o8 £EE£EE 81 £ L€ E 8L E 8L E 4L 8oL E 1 £E £ E L8488 E L 8L 8 b L1 E b E bbbt benbnese 50,422,412 | oo 49,580,000 642,525 S S
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Bonds - U.S. Special R e and Special A
20281P  KG 6 | COMMONWEALTH FINANCING AUTH PAMUNITAX B......vvvvveiieieininrieniserseenes [ v 04/08/2019........ CITIGROUP GLOBAL MKT INC........ccvvvimirrirerirerciineirnes 1,831,082 | oo 1,765,000 | ......... 26,209 | 1FE
3128MJ  2Z 2 |FHLMC POOL#G08791 3.000% 12/01/47 .. | 04/09/2019........ MORGAN STANLEY & CO. INC.......ccovviririirririirererineierieies 86,265,479 ....86,972,128 T2ATT |1
3128MJ  4H 0 |FHLMC POOL#G08823 3.500% 07/01/48. .| 04/05/2019........ BANC OF AMERICA SECURITIES LLC 42,388,684 ....41,865,367 | .. 28,492 |1
3128MJ  5C 0 |FHLMC 4.000% 10/01/48.........comiiieiririieieirireieinrieeissisesesssesssessseessssssesessssssesenes. | soseesessnsnnes 04/02/2019........ VAOUS.....evvririeeiie et 48,835,666 | ......ovrvireiiieriiine 47,514,955 | ..o 15,933 [ 1o
3128MJ  5H 9 |FHLMC POOL#G08847 4.000% 11/01/48 .. | 04/02/2019........ GOLDMAN SACHS & CO 49,428,067 | ..o 48,103,346 | ..oocvcirceee 16,034 1.
3128MJ 5T 3 |FHLMC 4.000% 01/01/49 .. 1 03/29/2019........ AMHERST PIERPONT SECUL.......covivviriiririrniriinees (411,082) (399,109) | ........ (44)
3128MJ  6H 8 |FHLMC POOL#G08871 3.500% 04/01/49 .. | 03/2972019........ VaMIOUS. ..ottt (43,273) (42,647) | .. 4)
3128MJ 6 4 |FHLMC POOL#G08872 4.000% 04/01/49 .. | 04/02/2019. BANC OF AMERICA SECURITIES LLC 51,202,829 49,790,793 ...16,597
3132WM  7G 3 | FHLMC POOL # Q48094 4.000% 05/01/47.... .. | 04/09/2019........ BARCLAYS CAPITAL......ooiviriiieriiieiesireresiseiesiesissesesieenees 22,694,701 ....21,926,420 24,363
3136A7 CL 4 |FNMA AGENCY CMO 12-68 3.500% 07/25/42... .. | 06/01/2019........ Interest Capitalization... 73,010 73,010 |........
3136AB YU 1 |FNMA AGENCY CMO 13-1 3.000% 02/25/43. .. | 06/01/2019. Interest Capitalizatio 74,042 74,042
3136AD  S3 4 |FNMA FNMA_13-41 3.500% 05/25/43 .| 06/01/2019........ Interest Capitalization... 214,291 | s 214,291
3136AL D6 5 |FNMAFNMA_14-85 3.000% 12/25/44.... .| 06/01/2019........ Interest Capitalization... 25,136 25,136
3136AQ KE 9 |[FNMAFNMA_15-83B 3.500% 11/25/45.. .. | 06/01/2019. Interest Capitalizatio 185,974 185,974
3136AR 6T 0 |FHLMC FNMA_16-33F 3.000% 06/25/46.... .. | 06/01/2019........ Interest Capitalization... 11,024 11,024
3136AS  XB 7 |FN_16-43A FN_16-43A 3.000% 07/25/46....... .. | 06/01/2019........ Interest Capitalization... 39,304 39,304 |........
3136AT  FN 9 | FNMA FNMA_16-54 3.000% 08/25/46 .| 06/01/2019........ Interest Capitalization... 60,410 60,410 |........
3136AT  PS 7 |FNMA FNMA_16-59A 3.250% 09/25/48...........ccocoviriririiiininiieisiesesesisssesnnis | e 06/01/2019........ Interest Capitalization............. 97,455 97,455 | ...
3136AY EW 9 |FNMA_17-93A CMO_17-83-CZ 3.000% 10/25/........cceverereriririenrierirersnireieiissienens .. | 06/01/2019........ Interest Capitalization... 7,864 7,864 | ...
3136B0  YE 0 |FHLMC SENIORAGENCYCMO18-1 3.500% 02/25.. . .| 06/01/2019........ Interest Capitalization... 89,239 89,239 |........
3136B1 K6 0 | FANNIEMAEFNMA_18-30 SENIORAGENCYCMO18-30........c0evururrierririererneinnirenes | ceererierineens 06/01/2019........ Interest Capitalization............. 48,324 48324 | ...
3136B2 6H 0 [FNMA_91-6 3.500% 09/25/48 .. | 06/01/2019........ Interest Capitalization... 128,827 128,827 |........
3136B2 T3 6 | FANNIEMAEFNMA_18-67 3.500% 09/25/48... .| 06/01/2019........ Interest Capitalization... 117,808 117,808 |........
3136B3  CZ 1 |FNMA_91-6 SENIORAGENCYCMO18-75F 4.000%........cvvueerererieririereeseernrierinnienns | oeveeensnenenes 06/01/2019........ Interest Capitalization............. 219,456 | ..o 219,456 |........
3136B3 DN 7 |FHLMC SENIORAGENCYCMO18-73 3.500% 10/2 .. | 06/01/2019........ Interest Capitalization... 46,351 46,351 | ........
3136B3 DW 7 |FHLMC SENIORAGENCYCMO18-73 3.500% 10/2 .| 06/01/2019........ Interest Capitalization... 109,892 | ..o 109,892 |........
3136B3 ER 7 |FHLMC SENIORAGENCYCMO18-78 3.500% 10/2........ccvvvmrieiiierinriienirerisnsiienies | woerrineiienes 06/01/2019........ Interest Capitalization............. 203,026 | ..o 203,026 |........
3136B3 FD 7 | FANNIEMAEFNMA_18-76 STRU BA-1161 ZA 4 .. | 06/01/2019........ Interest Capitalization... 125,417 125417 |........
3136B3  FZ 8 | FANNIEMAEFNMA_18-76 SENIORAGENCYCMO 3. .| 06/01/2019........ Interest Capitalization... 223,256 223,256 |........
3136B3 RV 4 |FNMA_91-6 AGENCY CMO 89C-CZ 4.000% 12/......cvveurreerinrrirernieisrineiiresinenies | ceverrinerienes 06/01/2019........ Interest Capitalization............. 137,763 | oo 137,763 |........
3136B4 FT 0 | FANNIEMAEFNMA_19-14 AGENCY CMO -14-DB .. | 04/02/2019........ GOLDMAN SACHS & CO 1,970,885 | ..o 1,861,383
3136B4 JG 4 |FANNIEMAEFNMA_19-13 AGENCY CMO -13-ZE .| 04/03/2019........ BANK OF MONTREAL.......covviirrineierinisesnieresieines 6,595,338 | ..ooiiirenend 6,595,338 | PO RRN
3137A3  4X 4 |FHLMC FHLMC_37-63 4.000% 11/15/40.........coomreeieeririrrineirererenireresiseeessensseenes | vereeesenenenes 06/01/2019........ Interest Capitalization............. 147,030 | oo 147,030 |........ 1
3137A)  PJ 7 |FHLMC FHLMC_39-72 4.000% 12/15/41.... .. | 06/01/2019........ Interest Capitalization... 76,195 76,195 | ........ 1
3137AL  XC 8 |FHLMC FHLMC_39-96 3.500% 02/15/42.... .. | 06/01/2019........ Interest Capitalization... 122,621 | oo 122,621 |........ 1
3137AR M2 9 |FHLMC CMO_4057AZB 3.500% 06/15/42.........ccooveerirereirirereriernsirerssieeiesiesssnenenes .. | 06/01/2019........ Interest Capitalization... 194,095 194,095 1
3137BG  GR 4 |FHLMC FHLMC_44-43 3.500% 02/15/45. .. | 06/01/2019. Interest Capitalizatio 106,379 106,379 1
3137BM  2Z 8 | FHLMC FHLMC_4526C 3.500% 11/15/45... .. | 06/01/2019........ Interest Capitalization... 79,709 79,709 1
3137BM  CT 1 |FHLMC FHLMC_45-41 3.500% 12/15/45.... .. | 06/01/2019........ Interest Capitalization... 31,873 31,873 1
3137BM 17 1 |FHLMC FHLMC_45-48 3.500% 01/15/46.... . .. | 06/01/2019. Interest Capitalizatio 173,545 173,545 1
3137BM TN 6 | FREDDIE MAC FHLMC_4548 FHLMC_4548A 3.5... .. | 06/01/2019........ Interest Capitalization... 50,983 50,983 |........ 1
3137BP 6P 9 |FHLMC FHLMC_4573A 3.000% 04/15/46.... .. | 06/01/2019........ Interest Capitalization... 90,896 90,8% |........ 1
3137BQ  6W 2 |FHLMC FHLMC_4590A 3.500% 06/15/46.... .| 06/01/2019........ Interest Capitalization... 102,678 102,678 1
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3137BQ MG 9 |FHLMC FHLMC_4594G 3.000% 06/15/48...........coooverimiiiiririicniierinsisesississiinsies | coveniisiienes 06/01/2019........ Interest Capitalization............. 18,651 18,651 |........ 1
3137BQ  PF 8 |FHLMC FHLMC_45-96 3.000% 06/15/46...........ccovvurirririneiirnineieieissierssissienes | oereesnnenenes 06/01/2019........ Interest Capitalization............. 25,953 25953 |........ 1

3137BR  WC 5 |FHLMC FHLMC_46-14 3.000% 09/15/46................. .. | 06/01/2019........ Interest Capitalization... 78,855 78,855 |........ 1

3137BS CC 5 |FHLMC FHLMC_4619A 3.000% 10/15/46.... e .| 06/01/2019........ Interest Capitalization... 39,907 39,907 |........ 1

3137F4  XQ 0 |FEDERALHOMELOANMORTGAGECOR SENIORAGENCYC..........ccovvimirernrirerrernns [ v 06/01/2019........ Interest Capitalization............. 91,528 91,528 |........ 1

3137FG S8 9 |FREDDIEMACFHLMC_4817 SENIORAGENCYCMO4817. .. | 06/01/2019........ Interest Capitalization... 71,203 71,203 |........ 1

3137FH 7L 1 |FHLMC 4.000% 01/15/48 .. | 06/01/2019........ Interest Capitalization... 84,814 84,814 |....... 1

3137FH  7M 9 |FHLMC 3.500% 09/15/48 .. | 06/01/2019........ Interest Capitalization... 54,660 54,660 1

3137FH DN 0 | FREDDIE MAC FHLMC_4821 SENIORAGENCYCMO48 .. | 06/01/2019. Interest Capitalizatio 423,506 423,506 1

3137FH  G3 1 |FREDDIE MAC FHLMC_4821 CMO_4821-MZ 3.5... .. | 06/01/2019........ Interest Capitalization... 226,815 226,815 |........ 1

3137FH  GA 5 |FREDDIE MAC FHLMC_4821 4.000% 06/15/47. .. | 06/01/2019........ Interest Capitalization... 138,208 | oo 138,208 |........ 1

3137FH  HM 8 |FREDDIE MAC FHLMC_4821 4.000% 05/15/48. .. | 06/01/2019. Interest Capitalizatio 71,889 71,889 1

3137FH QK 2 | STRU_BNP-3848 SENIORAGENCYCMO 3.500% 1 .. | 06/01/2019........ Interest Capitalization... 75,590 75,590 1

3137FH  RM 7 | FHLMCMULTIFAMILYSTRUCTUREDP SENIORAGENCY.. .| 06/01/2019........ Interest Capitalization... 45917 45917 1

3137FH  T6 0 |FREDDIEMACFHLMC_4830 SENIORAGENCYCMO483 .. | 06/01/2019. Interest Capitalizatio 29,777 29,777 1

3137FJ QY 8 |FREDDIEMACFHLMC_4841 AGENCY CMO 4841-ZP .. | 06/01/2019........ Interest Capitalization... 102,017 | oo 102,017 1

3137FJ W8 8 |FHLMC AGENCY CMO 4838-GZ 4.000% 02/15/. .. | 06/01/2019........ Interest Capitalization... 143,768 143,768 |........ 1

3137FK  AE 6 | FEDERAL HOME LOAN MORTGAGE COR AGENCY CM.. .| 06/01/2019........ Interest Capitalization... 131,792 131,792 |........ 1
3137GA MD 6 |FHLMC FHLMC_3736 4.000% 10/15/40.........cccovmmrirmiiniieiiniririniiieisisseisnissieniens. | onvnisneinenes 06/01/2019........ Interest Capitalization............. 538,606 | ...cooovreiiiiieieieis 538,606 |........ 1

3140JA  JT 6 |[FNMA 3.500% 11/01/48. .. | 03/28/2019........ J.P. MORGAN SECURITIES INC.... (271,374) (266,871) | ........ 1

3140JG  LQ 6 |FNMA POOL#BN0334 4.000% 12/01/48. .| 04/02/2019........ J.P. MORGAN SECURITIES INC.... 50,417,926 | ..ocovoivviiriieirs 49,057,352 | ..o 16,352 [ 1o
3140JR  AZ 4 |FNMA POOL#BN8123 3.500% 04/01/49. 04/04/2019........ GOLDMAN SACHS & CO 25,289,083 | ...ovoirreeerene 25,000,000 | ......... 21,875 |1

3140Q9 T9 4 |FNMA POOL#CA2375 4.000% 09/01/48. .. | 04/12/2019........ J.P. MORGAN SECURITIES INC......ccoeeorirrrririinirerrirnsirernrineen 7,939,080 7,702,879 1.

3140QA VA 5 |FNMA POOL#CA3308 3.500% 04/01/49. . . | 04/09/2019........ WELLS FARGO SECURITIES 65,749,590 ...64,942,877 | .. 1.

31418C  4E 1 |FNMA POOL#MA3520 3.500% 11/01/48..........oomiviririeirireieriscireriesiseienissnsesssieninns | seeeresinsens 04/04/2019........ CITIGROUP GLOBAL MKT INC.......ovoeriirrirrirercirneirenns 49,048,684 | ......covrivcina 48,514,269 | ..o 42,450 |1
31418C  4W 1 |FNMA POOL#MA3536 4.000% 12/01/48, .. 1 03/29/2019........ BARCLAYS CAPITAL......vviiiiiiinrinisissieiessssiessessssesensnsnes (110,022) (106,850) | ........ (12) |1

31418C 52 3 |FNMA FNMA 30YR 4.000% 01/01/49 . .| 03/28/2019........ CREDIT SUISSE FIRST BOSTON COR (202,883) (196,974) | ........ 1

31418C YL 2 |FNMA POOL#MA3414  3.500% O7/01/48..........coovvrmrvviieieierissiserssisseensssssssssesnns | sesvessssnsene 04/09/2019........ J.P. MORGAN SECURITIES INC......ccoevurvrrrvrrirriersirsnirereninnenes 97,268,128 | ..o 96,130,335 | ......... 93,460 |1

31418C  YM 0 | FNMA POOL#MA3415 4.000% 07/01/48.... .. | 04/09/2019........ BARCLAYS CAPITAL 48,309,600 ....46,950,601 52,167 |1

31418D  AQ 5 |FNMAPOOL#MA3614 3.500% 03/01/49.... . | 04/04/2019........ AMHERST PIERPONT SECUI 25,049,924 ...24,777,948 T
31418D  BF 8 |FNMA FNMA 30YR 3.500% 04/01/49........cccovviriveriermrinniierieresneesisinsiiesssssseninene | ceevereresneenns 03/29/2019........ ValIOUS....ovviiiiii s (166,633) (164,173) | ..o (5)|1

35563P DX 4 |FREDDIEMACFHLMC_18-1SC SENIORWHOLECMO18-.......c.ovovvieierrricrineierieeins .. | 06/01/2019........ Interest Capitalization... 28,848 28,848 |........ 1

35563P EC 9 | SEASONEDCREDITRISKTRANSFER 3.000% 05/2 .| 06/01/2019........ Interest Capitalization... 55,339 55,339 |........ 1

35563P GK 9 | SEASONEDCREDITRISKTRANSFER WHOLECMO18-3........covvirreieeerireieeineies [ e 06/01/2019........ Interest Capitalization............. 134,736 | oo 134,736 |........ 1

650035 8W 1 |NEW YORK ST URBAN DEV CORP REV MUNITAX......coiiiiminmininsiiniissninnississssrnns | cessesnsnnnanes 05/16/2019........ PHH HOME LOANS LLC DBA. 5,237,950 | .o 5,000,000 1

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... v..ruuirrereirsiresieiersassiseersars | eeressassasesesssssssssasssessasssessessasssessasssessessaessessasssessessasssessesssessanssessessasssessassasssesssessessanssessassanssessoessnssesssessansanssessansansse | aissssessossanssessossnssossonssessanssessansnssonss | tossssssosssnssasssessonssnssasson 690,343,661 | ..o 679,320,619 593,805

Bonds - Industrial and Miscell:

001055  AY 8 |AFLAC INCORPORATED SENIOR CORPBND 4.7.... .. | 06/06/2019. Various . 3,488,550 ..3,100,000 ...57,357

00115A  AK 5 | AEP TRANSMISSION COMPANY LLC SENIOR CORP .| 06/10/2019........ MERRILL LYNCH PIERCE FNNR & SM 1,988,280 | ...ovvoreeierireeiereie 2,000,000 |........

00173*  AA 9 |ALS TESTING SERVICES GROUP INC SENIOR CO... .. | 12/07/2018........ Tax Free Exchange........ccccovevieienininicrccin 1,101,772 1,100,000 |........

00206R  HN 5 | AT&T INC SENIOR CORP BND 9.150% 02/01/. .. | 06/05/2019. Taxable Exchange 27,733,896 22,690,000 715,113

00206R  HY 1 |AT&T INC SENIOR CORP BND 6.625% 05/15/. .. | 06/05/2019........ Taxable Exchange 16,273,828 ....13,090,000

00206R  JA 1 |AT&T INC SENIOR CORP BND 7.700% 05/01/. .. | 06/05/2019........ Taxable Exchange 3,483,573 | oo 2,500,000

00206R  JC 7 |AT&T INC SENIOR CORP BND 6.500% 11/15/. .. | 06/05/2019. Taxable Exchange 2,473,142 ..2,000,000

00206R  JD 5 | AT&T INC SENIOR CORP BND 6.200% 03/15/. .| 06/05/2019........ Taxable Exchange 3,537,561 | oo 3,000,000
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00206R  JE 3 |AT&T INC SENIOR CORP BND  6.100% 07/15/.....ccveviiriireiririrererineierinsissiesinsins | seeversesinsene 06/05/2019........ Taxable Exchange 6,409,687 | ...cooviieicc 5,400,000 | .ocvveienreieieinierrene 128,100 | 2FE....ccovvvrviriiinene
00206R  JF 0 |AT&T INC SENIOR CORP BND  6.250% 03/291..........cvrvviirrrrrierniinirerissieriesiseiens | ceeverissinnines 06/05/2019........ Taxable Exchange 2,354,988 | ..o 2,000,000 | ........... 22,917 | 2FE
003009 B@ 5 |ABERDEENASIA SECURED CORP BND 3.730% O.... .| 05/24/2019........ BANK OF AMERICA 4,500,000
00688  AA 5 |ADIENT US LLC CORP BOND 144A 7.000% 05 .| 04/25/2019........ BANC OF AMERICA SECURITIES LLC 900,000
00774C  AB 3 | AECOM SENIOR CORP BND 5.125% 03/15/27 .| 05/20/2019........ CITIGROUP GLOBAL MKT INC 228,563
00914A  AB 8 |AIR LEASE CORPORATION SENIOR CORP BND M . .| 06/21/2019........ Various . 34,807,140 s .
015271 AQ 2 | ALEXANDRIA REAL ESTATE EQUITIE SENIOR CO......cccovrvriiinininirnieniniieins | v 05/15/2019........ J.P. MORGAN SECURITIES INC......c.coovvrrmririnrirerninrirereninnines 4,448,008 | ..o 4,100,000 | ........... 30,932 | 2FE
019576  AA 5 | ALLIEDUNIVERSALHOLDCOLLC SECUREDCORPBND!.... .| 06/28/2019........ Various 2,046,875 | ..o 2,025,000 |........ 4FE
01959L  AC 6 |ALLINAHEALTH SYSTEM CORP BND 3.887% .| 05/22/2019........ J.P. MORGAN SECURITIES INC 2,500,000 | .ooooeeeeeeene 2,500,000 |........ 1FE
02005N  BH 2 | ALLY FINANCIAL INC SENIOR CORP BND  3.8......ccovuivriireriniirererirerneiseirerieninsenns .| 05/16/2019........ RBC DOMINION SECURITIES INC 1,071,093 1,082,000 |........ 3FE.
023135 BJ 4 |AMAZON.COM INC SENIOR CORP BND 144A 4 et .| 05/14/2019........ J.P. MORGAN SECURITIES INC.... 17,859,350 17,000,000 | .oocveveieerierereiniercireeeeene 160,650 | 1FE......ocovveririininnn
025816  BF 5 | AMERICAN EXPRESS COMPANY SENIOR CORP BND .| 05/15/2019 J.P. MORGAN SECURITIES INC.... 4,157,960 14,000,000
03027X AV 2 | AMERICAN TOWER CORPORATION SENIOR CORP B.. .| 06/13/2019........ | MORGAN STANLEY & CO. INC. 6,971,580 .7,000,000
030288 B@ 2 |AMERICAN TRANSMISSION SYSTEMS SENIOR COR... .| 04/15/2019........ J.P. MORGAN SECURITIES INC.... 14,000,000
03040W AV 7 | AMERICAN WATER CAPITAL CORP SENIOR CORP........ccovvrreieimiicirrirerirerienieienes .| 05/15/2019........ WELLS FARGO SECURITIES 4,487,625 .
032177 AH 0 |AMSTED IND INC SENIOR CORP BND 144A 5.... .| 05/21/2019........ WELLS FARGO SECURITIES 145,000 ....145,000 |........ 3FE
03522A  AH 3 | ANHEUSER-BUSCH COMPANIES LLC SENIOR CORP .| 05/15/2019 Tax Free Exchange. 2,527,835 | ..o 2,500,000 33,944 | 2FE
03522A AJ 9 | ANHEUSER-BUSCH COMPANIES LLC CORP BND. .| 05/15/2019........ | Tax Free Exchange 2,025,054 28,311 | 2FE
035237 BV 9 |ANHEUSER-BUSCH INBEV WORLDWIDE SENIOR CO.. .| 05/14/2019 CREDIT SUISSE FIRST BOSTON COR 11,207,600 174,208 | 2FE......coovvviivine
03690A AD 8 |ANTERO MIDSTREAM PARTNERS LP SENIOR CORP... .| 06/28/2019........ J.P. MORGAN SECURITIES INC.... 324,188
03690A  AF 3 |ANTERO MIDSTREAM PARTNERS LP SENIOR CORP... .| 06/25/2019........ J.P. MORGAN SECURITIES INC.... 1,300,000 .
037833  BH 2 |APPLE INC SENIOR CORP BND  4.375% 05/13.......ccoeuiriirnririererineiseiereeisseseerenes .| 05/29/2019 MERRILL LYNCH PIERCE FNNR & SM 3,338,173 | oo 3,100,000 {15 S
037833  BX 7 |APPLE INC SENIORCORPBND 4.650% 02/23/4. .| 05/21/2019........ | WELLS FARGO SECURITIES, 19,598,975 17,740,000 1FE
037833 DD 9 |APPLE INC SENIOR CORP BND  3.750% 09/12.......ccovumviirnriniererireiseisereisnieerenes .| 05/29/2019 CITIGROUP GLOBAL MKT INC........coviieriirrirrrirerieninienes 2,358,792 | .o 2,400,000 TFE. s
03836W  AC 7 | AQUA AMERICA INC SENIOR CORP BND  4.276..........ccocorirrrireereriiiininercrsesnserenes .| 05/15/2019........ RBC DOMINION SECURITIES INC 4,499,910 14,500,000 2FE e
03842  BP 0 | AQUA PENNSYLVANIA INC CORP BOND 4.120%. .| 05/31/2019........ DIRECT 4,000,000 14,000,000 |........ 2Z
049560 AP 0 |ATMOS ENERGY CORPORATION SENIOR CORP BND. .| 06/06/2019........ WELLS FARGO SECURITIES 16,141,350 ...15,000,000 100,931
049560 AQ 8 |ATMOS ENERGY CORPORATION SENIOR CORP BND. .| 06/18/2019........ SALOMON SMITH BARNEY INC.......cccrvvvrirrririinns 10,884,600 | . ...10,000,000 121,458
053332 AW 2 |AUTOZONE INC SENIOR CORP BND  3.750% 04..........coovumrrirrrrrinircinnienirernninnnns | covrererieennes 04/04/2019........ BARCLAYS CAPITAL.......covviiirintiiiieisieeieesissiesseessesenesenes 4,986,350 | oo 5,000,000
05348E  BE 8 | AVALONBAY COMMUNITIES INC SENIOR CORP BN.........cocmiumririereriiriniiieiineines .| 06/21/2019........ J.P. MORGAN SECURITIES INC......c.eoorirrrreiiirirircineirererineen 670,660 ....595,000
053773  BC 0 |AVIS BUDGET CAR RENTAL LLC SENIOR CORP B... .| 06/19/2019........ BANC OF AMERICA SECURITIES LLC 1,000,000 .1,000,000
05550M  AS 3 |BBCMS_19-C3 SENIOR CMBS 3.319% 05/15/.. .| 05/17/2019........ BARCLAYS CAPITAL. 1,716,886 | ..o 1,700,000
05550M  AX 2 |BBCMS_19-C3 SENIOR CMBS 3.895% 05/15/.. .| 05/17/2019........ BARCLAYS CAPITAL. . 2,380,244 | ..o 2,311,000
05723K  AF 7 |BAKER HUGHES A GE COMPANY LLC COPR BOND........cccoviieiieierrerirerreisierinns [ crereeessninenes 05/29/2019........ MORGAN STANLEY & CO. INC.......ccovvriiririreierirererneirerenineenes 3,628,680 | ..o 4,000,000
06051G  HS 1 |BANK OF AMERICA CORP SENIOR CORP BND MT .| 05/16/2019........ CITIGROUP GLOBAL MKT INC 16,640,320 ...16,000,000
065402  BF 5 |BANKBANK_19-BN18 SENIOR CMBS K18-AS 3 .| 05/21/2019........ Various. 7,083,385 .....6,877,193
081437 AM 7 |BEMIS COMPANY INC SENIOR CORP BND 144A .| 06/13/2019........ Taxable Exchange 7,773,548 .7,500,000
081437 AP 0 |BEMIS COMPANY INC SENIOR CORP BND 144A .| 06/13/2019........ Taxable Exchange 1,677,973 | . .1,755,000
08160  AE 7 |BENCHMARKMORTGAGETRUSTBMARK SENIOR CMBS.. . | 04/04/2019 MORGAN STANLEY & CO. INC 10,576,953 | ..o 10,000,000
08161H  AF 7 |BMARK_18-B4 4.121% 07/15/51..... .| 04/04/2019........ | CITIGROUP GLOBAL MKT INC.. 9,599,414 .9,000,000
08162U AV 2 | BMARK_2018-B8 SENIOR CMBS 8-B8-A4 3.96....... .| 04/03/2019........ SOCIETE GENERALE 4,206,875 | ..o 4,000,000
085770  AA 3 |BERRY PLASTICS ESCROW CORP SECURED CORP.... .| 05/17/2019........ WELLS FARGO SECURITIES 2,300,000 | ..o 2,300,000
085770  AB 1 |BERRY PLASTICS ESCROW CORP SECURED CORP.... .| 05/17/2019........ WELLS FARGO SECURITIES 1,985,000 | ..ovvvvircirieneieieinieeas 1,985,000
11284D  AA 3 | GENERAL GROWTH PROPERTIES INC SECURED CO......c.ccovvriirerniiieniiciinrens | vereeiererenes 04/26/2019........ MORGAN STANLEY & CO. INC.......covvrrierirircirirereriseirerenineenes 2,287,000 | ..o 2,287,000
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114259  AQ 7 |BROOKLYN UNION GAS COMPANY THE SENIOR CO.....c.coovvimirrrriireriniiienniennns [ e 05/17/2019........ VaMOUS......veveiiirieicti e 7,491,896 | ..o 7,197,000 [ oo 54,481 | 1FE ..o
114259 AU 8 | BROOKLYN UNION GAS COMPANY THE SENIOR CO........cocovvvirmrinrierniieenieinns | e 06/07/2019........ VIOUS.....ovveeeciie s 21,410,601 | oo 19,517,000 | cooovovereriren 209,245 |1FE
12008R  AM 9 |BUILDERS FIRSTSOURCE INC SECURED CORP BN .| 05/22/2019........ CREDIT SUISSE FIRST BOSTON COR 680,000 ....680,000
1248EP  CB 7 |CCO HOLDINGS LLC SENIOR CORP BND 144A..........ccccovirmirirrinriinneinsrinerienereeens .| 06/25/2019........ ValIOUS.....ocvvoiiiiie s 6,967,781 .6,929,000
12508E  AJ 0 |CDK GLOBAL INC SENIOR CORP BND 144A 5.. .| 05/02/2019........ WELLS FARGO SECURITIES 3,411,000 | oo 3,411,000
12508G  AX 4 |CCUBS_17-C1 SUBSUBCMBS17C1 3.907% 11/1 .1 05/13/2019........ CITIGROUP GLOBAL MKT INC........ovvrirerrririririererinienes 6,708,043 | ...cocoiiecand 6,491,000
12596W  AC 8 | CSAIL COMMERCIAL MORTGAGE TRUS SENIOR CM........cccovnrirriiiriineieininniens | cvreenieennes 06/18/2019........ CREDIT SUISSE FIRST BOSTON COR 3,089,976 | ... 3,000,000
12648W  AE 2 |CSMC_14-7R CSMC_14-7R  3.000% 03/29/38.........cevvrrrrerrrirernrnriniereriseisniseienanes .| 06/01/2019........ Interest Capitalization.. 109 | s 109
12656 AM 4 | CSLB HOLDINGS INC SENIOR CORP BND 3.12 .| 04/25/2019........ DIRECT, 9,974,448 | ....oooe 10,800,000
12656* AP 7 |CSLB HOLDINGS INC SENIOR CORP BOND 3.7 .| 04/26/2019........ DIRECT. 17,769,196 | .evovvveverirererceeeeis 18,800,000
126650 CZ 1 |CVS PASSTHROUGH TRUST SENIOR CORP BND.........cccovvrivnrinianes .| 05/14/2019........ J.P. MORGAN SECURITIES INC 9,014,490 | .o 9,000,000
126671 RX 6 | COUNTRYWIDE ASSET-BACKED CTFS ABS 2002-S .| 06/01/2019 Interest Capitalization 29
12668A UU 7 | COUNTRYWIDE ALTERNATIVE LOAN T CWALT_05-. .1 02/01/2019........ | Interest Capitalization (8,811)
130789  Y# 1 |CALIFORNIAWATERSERVICECO SECURED CORP BN .| 06/11/2019........ BANC OF AMERICA SECURITIES LLC 8,300,000
14040H BK 0 | CAPITAL ONE FINANCIAL CORPORAT SUB CORP. .| 06/26/2019........ SALOMON SMITH BARNEY INC 3,047,820
141781 BJ 2 |CARGILL INC SENIOR CORP BND 144A 3.875, .| 05/20/2019........ Various. 12,796,370
141781 BK 9 | CARGILL INC SENIOR CORP BND 144A 3.250 .| 05/20/2019 Various. 5,970,060 | ....coovvrrerierierereeirenis 6,000,000 |........ 1FE
14879E  AE 8 | CATALENT PHARMA SOLUTIONS INC SENIOR COR . | 06/24/2019........ | J.P. MORGAN SECURITIES INC 1,000,000 .1,000,000 4FE
150190 AC 0 |CEDAR FAIR L.P. SENIOR CORP BND 144A 5 .1 06/18/2019 J.P. MORGAN SECURITIES INC.... . 975,000 . ....975,000 |........ 4FE
163851 AD 0 |CHEMOURS COMPANY LLC SENIOR CORPBND 7. .| 05/29/2019........ J.P. MORGAN SECURITIES INC......c.cevverrrreiririrircinrirererinein 502,500 | ..overereririeienieieeeeeris 500,000 | ..ooererrreriieerierieeeneieeenene 1,556 | 3FE.....ooivriiine
17305C  AE 9 |CITIUS FUNDING LTD CTIUS_06-1A CITIUS_06.. .| 05/05/2019........ Interest Capitalization............... 13,009 13,009 |........ 6FE.
17327F  AD 8 | CITIGROUPCOMMERCIALMORTGAGE LCFSENIORCMB .| 04/03/2019........ CITIGROUP GLOBAL MKT INC......c.cvrereriirrirerirerinriniene 2,401,725 | oo 2,275,000 | cooovoririeriereeee s 1,013 [1FM.ceecs
184496 AN 7 | CLEAN HARBORS INC. SENIOR CORP BND 144A. .| 06/18/2019........ | GOLDMAN SACHS & CO 2,000,000 .2,000,000 3FE
202795 JG 6 | COMMONWEALTH EDISON COMPANY SECURED CORP. .| 05/22/2019 US BANCORP 2,149,600
20338Q AD 5 |COMM SCOPE FINANCE LLC SECURED CORP BND........ccocosviernriiereieiirinierennes .| 05/28/2019........ J.P. MORGAN SECURITIES INC 843,553
20605P AH 4 | CONCHO RESOURCES INC SENIORCORPBND  3.7.....ccccvunivmrrnienes .| 06/06/2019........ BARCLAYS CAPITAL. 6,073,500 .
20605P AL 5 |CONCHO RESOURCES INC 4.850% 08/15/48 .| 06/06/2019........ GOLDMAN SACHS & CO 5,270,800 | ..oooveereeeeereieeeireeeeeeenes 5,000,000
21036P  BD 9 |ANTHEM INC SENIORCORPBND 5.250% 11/15/... .| 05/15/2019........ CREDIT SUISSE FIRST BOSTON COR 9,028,635 | ..o 8,250,000
210518 DD 5 | CONSUMERS ENERGY COMPANY CONSUMERS ENERG..........cccovvmvvmremeiernnirenns | v 06/10/2019........ WELLS FARGO SECURITIES 1,127,720 | oo 1,000,000
210518 DE 3 |CONSUMERS ENERGY COMPANY SECURED CORP BN.......c.cocovimieriiiiirincininnns .| 05/22/2019........ BARCLAYS CAPITAL. 15,620,714 ...15,805,000 |........ 1FE
212015  AQ 4 |CONTINENTAL RESOURCES INC. SENIOR CORP B .| 06/18/2019........ BARCLAYS CAPITAL. 1,510,095 1,500,000 | oo 3,879 |2FE.....ccooiviiie
21872#  AA 5 | CORECIVIC OF KANSAS LLC 4.430% 01/31/4 .| 05/15/2019........ J.P. MORGAN SECURITIES INC.... 2,216,082 | ..o 2,216,062 |........ 1PL
222070  AB 0 |COTY INC SENIOR CORP BND 144A 6.500% 0 .| 05/29/2019........ J.P. MORGAN SECURITIES INC.... 485,600 | oo 480,000 | ..voreireiiee e 3,987 [5FE.....cccovnriririnines
22279%  AE 4 | COUSINSPROPERTIESINC SENIOR CORP BND 3......c.coiiviirieiirerisiineierieeinenns 05/30/2019........ WELL FARGO BANK. 5,000,000 | ...corevrririenereeeens 5,000,000 |........ 2Z
224044  CK 1 |COX COMMUNICATIONS INC SENIORCORPBND144A.. .| 05/14/2019........ GOLDMAN SACHS & CO 2,893,500 | ..o 3,000,000 | cooucererriririere e 34,883 | 2FE....coiiiin
226373 AQ 1 |CRESTWOOD MIDSTREAM PARTNERS L SENIOR CO.. .| 04/11/2019........ WELLS FARGO SECURITIES 1,400,000 | .oovveieiieee 1,400,000 |........ 3FE
22945D  AG 8 | CSAILCOMMERCIALMORTGAGETRUS LCF SENIOR C . | 04/09/2019........ BARCLAYS CAPITAL......couiiirinriirinieeiesiesesisseesissssesesesenes 7,413,984
23110A  AA 4 | CUMULUS MEDIA NEW HOLDINGS INC SECURED C .| 06/12/2019........ BANC OF AMERICA SECURITIES LLC 875,000
23307E  AA 9 |DBGS_19-1735 SENIOR CMBS 1735-A 144A  3......oviiiieiecrerreseeeecseesisnienie .| 04/03/2019 DEUTSCHE BANK AG 7,209,617
23422R  AB 8 | DIAMOND RESORTS INTNL INC SECURED CORP B .| 05/29/2019........ |RBC DOMINION SECURITIES INC.... 458,850
23918K AR 9 | DAVITA HEALTHCARE PARTNERS INC SENIOR CO.......coovvvririiiiiniricisesnierniis .| 06/12/2019........ Various. 73,750
24618# AQ 3 |DELAWARE NORTH SENIOR CORP BND 4.220% .| 06/26/2019........ DIRECT. 20,000,000
247109 BT 7 |DELMARVA POWER & LIGHT COMPANY SECURED C.. .| 05/22/2019........ SMBC NIKKO CAP MARKETS LTD 1,624,958 .
25272K AU 7 |DELL INTERNATIONAL LLC SENIOR CORP BND 1 .| 05/14/2019........ MORGAN STANLEY & CO. INC.......covvrrierirircirirereriseirerenineenes 2,082,031 | .o 2,050,000
25389 AR 7 |DIGITAL REALTY TRUST LP SENIOR CORP BND.. .| 06/19/2019 WELLS FARGO SECURITIES 10,395,514 ...10,181,000
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260543 CP 6 |DOW CHEMICAL COMPANY THE SENIOR CORP BND........ccovivniireriierereriernnieins | ceveieninnines 05/29/2019........ J.P. MORGAN SECURITIES INC......ccoevvrirrrrvriirirersirneirerenineen 5,493,350 | ..o 5,000,000 |........
260543 CU 5 |DOW CHEMICAL COMPANY THE SENIOR CORP BND........cccovvniievinirirneiernnienns | v 05/16/2019........ CITIGROUP GLOBAL MKT INC........coviveriirrinrirerniinienes 4,970,150 | oo 5,000,000 |........
260543 CW 1 |DOW CHEMICAL COMPANY THE SENIOR CORP BND.. .| 05/16/2019........ HSBC SECURITIES INC.....couiuieiiieieiieiniesssieisesiesesisseenieiees 9,995,800 ...10,000,000 |........
26078)  AF 7 |DUPONT DE NEMOURS INC SENIOR CORP BND .| 05/29/2019........ CREDIT SUISSE FIRST BOSTON COR 36,310,400 | ..ccovvcviniierniennn 32,000,000 | 20,622
26837@ AA 0 |ECP UPTOWN CAMPUS LLC SECURED CORP BND........c.cocorvrunienee .| 05/01/2019........ BANC OF AMERICA SECURITIES LLC 7,700,000 | ..coovveerernrirernnineirennnnn 7,700,000 | ..o
26882P  BE 1 |ERAC USA FINANCE LLC SENIOR CORP BND 144..........cccocvmiivinirersirnsieierinnines .| 05/14/2019........ SEAPORT GROUP.......ovvvieiierinrieiiris 6,582,450 | ..o 9,000,000 | i 30,139 | 2FE ..o
26884A  BL 6 |ERP OPERATING LP SENIOR CORP BND  3.000........ccceueturmriirreiiererinnieiersnienens [ e 06/17/2019........ MORGAN STANLEY & CO. INC.......coevrierrririnirerieiseirerenienines 9,958,000 | ...cccovvrrerivrriierinninn. 10,000,000 | ...
26884T AS 1 |ERAC USA FINANCE LLC SENIOR CORP BND 144 .| 06/11/2019........ SALOMON SMITH BARNEY INC.... 14,883,300 15,000,000 | coooverreerrernirerense e 73,500 | 2FE. ..o
26959X  AC 7 |EAGLEHOLDINGCOMPANYIILLC SENIOR CORP BND... .| 05/07/2019........ J.P. MORGAN SECURITIES INC.... 958,320 . ....968,000 |........
278865 BA 7 |ECOLAB INC SENIORCORPBND144A 3.950% 12 .| 05/22/2019........ J.P. MORGAN SECURITIES INC 1,916,756 | .ooovevecreecererenis 1,875,000 | ........... 35,591
280145 AA 1 |EDGEMOOR STAR-AMERICA JUDICAL SECURED CO.. .| 06/28/2019........ DIRECT 3,816,479 | oo 3,816,479 [ ..ot | 2ot
29278N  AG 8 |ENERGY TRANSFER OPERATING LP SENIOR CORP.... .| 06/11/2019 GOLDMAN SACHS & CO 4,377,640 14,000,000
29279F  AA 7 |ENERGY TRANSFER OPERATING LP SENIOR CORP .| 06/18/2019........ | GOLDMAN SACHS & CO 1,428,350 .1,250,000
29336T  AA 8 |ENLINKMIDSTREAMLLC SENIOR CORP BND 5.3..... .| 04/04/2019........ RBC DOMINION SECURITIES INC.......ccoomrviirirririerinnrierieneneenns 2,900,000 | ..o 2,900,000
29364W BB 3 |ENTERGY LOUISIANA LLC SECUREDCORPBND 4.. .| 05/22/2019........ FIRST TENNESSEE CAPITAL MARKET...... 3,149,400 | oo 3,000,000
29364W  BC 1 |ENTERGY LOUISIANA LLC SECURED CORP BND .| 05/21/2019........ SEAPORT GROUP........ccoovmivierirrirrrieniens 5,227,600 | ...coovveiiiees 5,000,000
29366W  AA 4 |ENTERGYMISSISSIPPILLC CORP BOND 3.850%... .| 06/07/2019 Various 35,605,571
29379V BW 2 |ENTERPRISE PRODUCTS OPERATING SENIOR COR .| 06/24/2019........ | J.P. MORGAN SECURITIES INC.... 698,544
30161M AN 3 |EXELON GENERATION COMPANY LLC SENIOR COR... o .| 05/14/2019 WELLS FARGO SECURITIES 10,744,600
30288 AE 0 |FLNG LIQUEFACTION 2 LLC SECURED CORP BND........ccocovriiererieienieieeinnenrerenes .| 05/21/2019........ DIRECT. 25,000,000 | .ooovorrerieirerieieieeene 25,000,000
337738 AU 2 |FISERV INC SENIOR CORP BND 3.500% 07/0 .| 06/10/2019........ J.P. MORGAN SECURITIES INC 2,830,237 | oo 2,835,000
337738 AV 0 |FISERV INC SENIOR CORP BND 4.400% 07/0. .| 06/10/2019 J.P. MORGAN SECURITIES INC......c.coorermriirerirereiinrirereninninns 8,944,920 | ... 9,000,000
337932 AJ 6 |FIRSTENERGY CORPORATION SENIORCORPBND... .| 05/14/2019........ | WELLS FARGO SECURITIES, 10,654,400 10,000,000
34960P AB 7 | FORTRESSTRANSPORTATIONANDIN SENIOR CORP... .| 05/17/2019 J.P. MORGAN SECURITIES INC......c.ceorevrrririrnirerrinrirereninninas 793,000 ....800,000
35137L  AD 7 |FOX CORP SENIOR CORP BND 144A 5.476% 0 . | 04/05/2019........ Various 10,988,672 ...10,000,000
35640Y AD 9 |FREEDOM MORTGAGE CORP SENIOR CORP BND 14 .| 05/01/2019........ J.P. MORGAN SECURITIES INC 1,109,760 .....1,156,000
36166T AA 8 |GCILLC SENIOR CORP BND 144A 6.625% 06......... .| 06/03/2019........ SUNTRUST ROBINSON HUMP s 1,500,000 1,500,000
38148L  AF 3 | GOLDMAN SACHS GROUP INC/THE SUB CORP BND........c.ccocrmrrmirrerrirerinieernninnes .| 05/14/2019........ MORGAN STANLEY & CO. INC.......ccovrrrrimrrrieiieieienissireresissenes 10,671,900 10,000,000 | .oooveeeierreeerieinierrireieiena 248917 |2FE....covvvvirien
38869A  AA 5 | GRAPHIC PACKAGING INTERNATIONA SENIOR CO......ccvvvminrieriirriniiversnireniens [ e 06/11/2019........ BANC OF AMERICA SECURITIES LLC 3,000,000 | ..o 3,000,000 |........
391382 AB 4 | GREAT-WEST LIFECO FINANCE (DEL SENIOR CO... . .| 05/15/2019........ WELLS FARGO SECURITIES 9,054,848 | ..o 8,800,000 | ..ovvuvrriririrerieie s 166,369 | 1FE......oovrririinenne
40010P  AA 6 | GRUBHUBHOLDINGSINC SENIOR CORP BND 144A...........cccccouvvunee .| 06/06/2019........ J.P. MORGAN SECURITIES INC........oervmrreriirirircrinrrinerienes 1,500,000 | oo 1,500,000 |........
404119  BS 7 [HCAINC SENIOR CORP BND 5.875% 02/15/2 .| 05/29/2019........ CITIGROUP GLOBAL MKT INC.. 1,382,875 .1,300,000 22,488
404119  BW 8 |HCA INC SENIOR CORP BND 5.875% 02/01/2 .| 05/29/2019........ CITIGROUP GLOBAL MKT INC.. 954,000 . ....900,000
404119  BX 6 |HCA INC SECURED CORP BND 4.125% 06/15!........ 06/05/2019........ MERRILL LYNCH PIERCE FNNR & SM 970,096 | ..o 975,000
40471@ AA 2 |HAIPC FUNDING CORP BND 4.564% 06/06/4 .| 06/06/2019........ DIRECT ...ttt 991,313 | e 991,313 [ i | o
415864 AM 9 |[HARSCO CORP SENIOR CORP BND 144A 5.750 .| 06/12/2019........ GOLDMAN SACHS & CO 2,325,000 | oo 2,325,000 |........
418751  AA 1 |HATHOLDINGSILLC&HAT SENIOR CORP BND 144A, .| 06/26/2019........ WELLS FARGO SECURITIES 325,000 ....325,000 |........
42704L  AA 2 |HERTZ GLOBAL HOL SENIOR CORP BND 144A .| 06/24/2019........ J.P. MORGAN SECURITIES INC......ccoeeurirrrririirirerririireresineen 1,620,000 .1,620,000
432833  AD 3 |HILTON DOMESTIC OPERATING COMP CORP BND .| 05/31/2019........ Tax Free Exchange.........cccocveverneereenirecineinnns 5,062,500 | ...oorevrririeeeeenis 5,000,000
432833  AE 1 |HILTON DOMESTIC OPERATING COMP SENIOR CO.... .| 06/10/2019........ |BANC OF AMERICA SECURITIES LLC 2,000,000 .......2,000,000
437076  BS 0 |[HOME DEPOT INC SENIOR CORP BND 3.900%.. .| 06/03/2019 MORGAN STANLEY & CO. INC.......coevviiiririniieiniseireisiinnines 3,168,548 | ... 3,090,000
437076  BX 9 |HOME DEPOT INC SENIOR CORP BND 4.500%.. .| 05/15/2019........ CITIGROUP GLOBAL MKT INC.. 8,186,916 | ..o 7,400,000
44421G AA 1 |HY_19-30HY SENIOR CMBS HY-A 144A 3.228 .| 06/24/2019........ DEUTSCHE BANK AG 3,604,725 | ..o 3,500,000 | ...
44421G AG 8 |HUDSONYARDSHY_19-30HY SUBCMBS19-30HY144A.........coovvrierrirnrireiersiirenes | cveererinennns 06/24/2019........ DEUTSCHE BANK AG.......covviereinrierineiceinirenes 2,402,739 | .o 2,340,000 | ooovoreeireneee s 3,468 [2Z......oereieines
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449253  AB 9 |IAASPINCOINC SENIOR CORP BND 144A  5.50........cccomiiririireriniicineienineinsisiiens | onveesnneenes 05/22/2019........ J.P. MORGAN SECURITIES INC......ccoevvrirrrrvriirirersirneirerenineen 107,000
44929@ AR 5 |INVESCO CORE REAL ESTATE USA L SENIOR CO......ccoviereriiiiinininrienieineinenns | v 05/01/2019........ BANC OF AMERICA SECURITIES LLC 12,100,000
44929@ AS 3 |INVESCO CORE REAL ESTATE USA L SENIOR CO... .| 05/01/2019........ BANC OF AMERICA SECURITIES LLC 6,600,000
45660L  3X 5 |RESIDENTIAL ASSET SECURITIZATI RAST_05-A .| 04/01/2019........ Interest Capitalization............... 3,685
458140 AP 5 |INTEL CORPORATION SENIOR CORP BND 4.25.. .| 06/20/2019........ MERRILL LYNCH PIERCE FNNR & SM 373,433
458140  AY 6 |INTEL CORPORATION SENIOR CORP BND 4.10.. .| 06/06/2019........ MERRILL LYNCH PIERCE FNNR & SM 799,205 ....155,000
458140 BG 4 |INTEL CORPORATION 3.734% 12/08/47 06/10/2019........ VAIOUS.....ovveiieeiie s 2,500,925 | ..o 2,500,000
459506 AL 5 |INTERNATIONAL FLAVORS & FRAGRA SENIOR CO.......cccreviiiieiiieinieriirereninsens .| 06/14/2019........ MERRILL LYNCH PIERCE FNNR & SM 1,084,750 .1,000,000
460146  CK 7 |INTERNATIONAL PAPER CO SENIOR CORP BND.. .| 06/07/2019........ MORGAN STANLEY & CO. INC.......coevviirrirrinireriniseireienissines 1,078,443 .1,077,000
460146 CQ 4 |INTERNATIONAL PAPER CO SENIOR CORP BND.. .| 06/07/2019........ BARCLAYS CAPITAL. 3,608,200 | ..o 3,821,000
460146  CS 0 |[INTERNATIONAL PAPER CO SENIOR CORP BND.. e .| 06/07/2019........ Various. 10,244,115 | oo 10,987,000
462667 AA 6 |IMS HEALTH INCORPORATED SENIOR CORP BND.........cccoviierrieieiererincennerenes .| 05/07/2019 BARCLAYS CAPITAL. 2,140,000 | ..o 2,140,000
466112 AR 0 |JBS USALLC/JBS USA FINANCE IN SENIOR CO.... .| 04/23/2019........ | BARCLAYS CAPITAL. 1,017,500 .1,000,000
466298  AE 2 | JP MORGANMORTGAGE TRUST JPMMT_ JPMMT_06- .| 04/01/2019........ Interest Capitalization.. 30 | oo 30 |eis 1FM
466365 AA 1 | JACKINTHEBOXFUNDINGLLCJA ABS 1A-A2| 144A .| 06/28/2019........ GUGGENHEIM... 2,500,000 | ..o 2,500,000 |........ 27
466365 AB 9 |JACKINTHEBOXFUNDINGLLCJA ABS A-A2Il 144A .| 06/28/2019........ GUGGENHEIM... 1,800,000 | oo 1,800,000 |........ 2Z .
46647P AN 6 | JPMORGAN CHASE & CO SENIORCORPBND  3.89........ccccouumriirreirererniineieninnins .| 05/15/2019 Various 11,722,200 12,000,000 | coooveerererrerrereeirereeieeenis 148,086 | 1FE....coiivveiinne
47232M  AE 2 | JEFFERIES FINANCE LLC SECURED CORP BND 1 .| 05/29/2019........ | Various 622,100 620,000
482480 AG 5 |KLA-TENCOR CORP SENIOR CORP BND  4.100%........cocvuureririiirniicinnisisiinnines .| 05/29/2019 J.P. MORGAN SECURITIES INC 2,345,448 | ... 2,300,000
487312  AD 2 |KEENAN FORT DETRICK ENERGY UNSEC CORP BN... .| 04/12/2019........ Variou 9,189,241 | .o 9,100,000
49271V AD 2 |KEURIG DR PEPPER INC SENIOR CORP BND 5 .| 06/06/2019........ Tax Free Exchange. 5,270,670 | oo 5,000,000
49271V AG 5 |KEURIG DR PEPPER INC SENIOR CORP BND 4.......cccocriimrnrirerinrinieeniniierisnienns .| 06/06/2019 Tax Free Exchange. 10,412,850 | weovovreirrierereees 10,000,000
500688 AC 0 |KOSMOS ENERGY LTD SENIOR CORP BND 144A.... . . | 04/24/2019........ | Various 5,950,375 .5,950,000
50168A AB 6 |LABLESCROWISSUERLLC SENIOR CORP BND 144A..........ccooomvvirnirenisiniirenins .| 06/18/2019 BANC OF AMERICA SECURITIES LLC 325,000 | ..o 325,000
50171*  AA 6 |LA GATEWAY PARTNERS LLC SECURED CORP BND .| 06/28/2019........ RBC DOMINION SECURITIES INC 2,997,372 | oo 2,997,372
521865 AZ 8 |LEAR CORPORATION SENIOR CORP BND 5.250 .| 05/29/2019........ J.P. MORGAN SECURITIES INC.... 1,498,720 | oo 1,600,000
548661 DR 5 |LOWES COMPANIES INC SENIOR CORPBND 3. .| 04/03/2019........ GOLDMAN SACHS & CO 14,978,850 ...15,000,000
55336V AT 7 |MPLXLP SENIOR CORP BND 5.500% 02/15/4. .| 05/14/2019........ CITIGROUP GLOBAL MKT INC........ovrvirerrririririerinninienes 21,058,600 | . +.20,000,000 | oovoveeiiicieee e 278,056 |2FE........coovrirvirinnee
559080 AN 6 | MAGELLAN MIDSTREAM PARTNERS LP SENIOR CO.......ccccovvmurminiirerniieniieins | v 05/14/2019........ CITIGROUP GLOBAL MKT INC........cvviierrirrirnrirereiiniines 17,755,595 | ..o 16,725,000 | c.ovovererinrens 265,881 | 2FE
565849 AM 8 | MARATHON OIL CORP SENIOR CORP BND  5.20........ccrmvierririereriiiieinsicrseinnens .| 06/18/2019........ MERRILL LYNCH PIERCE FNNR & SM 1,586,460 | ..o 1,500,000
56585A  AZ 5 | MARATHON PETROLEUM CORP CORP BND 5.375........cccconivuniirniinnne .| 05/23/2019........ Tax Free Exchange.........cccccveeviviveiniicniniinens 3,207,779 | oo 3,160,000
56585A  BC 5 | MARATHON PETROLEUM CORP SENIOR CORP BND.........ccccovviivrriniireererirerniinnnns .| 05/30/2019........ Tax Free Exchange. 1,617,884 .1,500,000
56585A  BD 3 | MARATHON PETROLEUM CORP CORP BND  3.800........ccccecmrvrerrrrnene .| 05/23/2019........ Tax Free Exchange 4,771,500 | . .5,000,000
570535 AT 1 |MARKEL CORPORATION SENIORCORPBND  5.000.........ccccevurerimrmrmrrirerinnieneninne | wovrerersnnnes 06/07/2019........ VAIOUS.....ovoeeeiie s 20,573,744 | oo 20,310,000 | oo 17,588 | 2FE......ccovvviierinnne
571676  AF 2 |MARS INC SENIOR CORP BND 144A 3.950% O.... .| 05/15/2019........ J.P. MORGAN SECURITIES INC 22,505,984 ...22,600,000 119,027 | 1FE o
57169 BA 4 |[MARSINC 3.340% 09/27/36. .| 04/25/2019........ DIRECT . 9,934,415 ...10,700,000 27,796 |1
57169 BB 2 [MARSINC 3.570% 09/27/41 .| 04/25/2019........ DIRECT ...ttt 8,912,140 26,378 | 1.
571748 BG 6 |MARSH & MCLENNAN COMPANIES INC SENIOR CO .| 05/29/2019........ WELLS FARGO SECURITIES 3,212,550 49,583 | 1FE.....coiviiriirinne
571748  BJ 0 |MARSH & MCLENNAN COMPANIES INC SENIOR CO.......cccovumrmrernrinrierirerneirennees .| 06/14/2019 WELLS FARGO SECURITIES 1,147,390 20,825 | 1FE
575385 AB 5 |MASONITE INTERNATIONAL CORP SENIOR CORP.. . .| 05/29/2019........ | J.P. MORGAN SECURITIES INC 819,088
575634 AT 7 |MASSACHUSETTS ELECTRIC COMPANY SENIOR CO......ccccooverviiniiniiniiiiiiiniis .| 05/1712019........ SCOTIA CAPITAL 4,949,000
57636Q AL 8 | MASTERCARD INC SENIOR CORP BND 3.650%. .| 05/28/2019........ CITIGROUP GLOBAL MKT INC.. 4,992,750 | ...oovovvrirnrreenniieennne.5,000,000 | ...
58013M  EF 7 | MCDONALDS CORPORATION SENIOR CORP BND M........coccovrvienee .| 06/06/2019........ DIRECT 15,189,590 11,940,000 | .o 206,861 |2FE
594918 CA 0 |MICROSOFT CORPORATION SENIOR CORP BND.... .| 05/15/2019........ Various. 9,042,468 | .....ooorireeeenin 8,200,000
61691R  AE 6 | MORGANSTANLEYCAPITALITRUST SENIOR CMBS H.. .| 04/03/2019 Various 10,358,234 .9,600,000
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61746B  EG 7 | MORGAN STANLEY SENIOR CORP BND  4.375%.......ccvuurermivnerniicinssieiernninenens | envressnienes 05/14/2019........ VaMOUS......veveiiirieicti e . 17,981,573 | oo 17,250,000 | coovveveririiinns 238,984 |1FE
61767Y  AZ 3 | MORGANSTANLEYCAPITALITRUST LCFSENIORCMBS...........ccccovvmirvinriernrisnienes [ o 04/03/2019........ BANC OF AMERICA SECURITIES LLC 2,878,875 | ..o 2,700,000 | ooovorinireiee s 1,253 [1FM..coicies
61768H AW 6 |MSC_19-L2 SENIOR CMBS L2-A4 4.071% 03/.... . | 04/09/2019........ Various 8,495,195 | ..o 8,000,000 | ooovvnieereririeieeeeeeens 9,047 [1FE ...
62877V AA 9 |[NBMUSHOLDINGSINC SENIOR CORP BND 144A...........cccoouvenec .| 05/02/2019........ HSBC SECURITIES INC 2,515,473 | oo 2,550,000 |........ 3FE
629137 AN 2 [NGL ENERGY PARTNERS LP SENIOR CORP BND 1.......ccoumrirernrieirerineieniserenens . | 04/04/2019........ RBC DOMINION SECURITIES INC 1,000,000 .1,000,000 |........ 4FE,
629377 CH 3 |NRG ENERGY INC SENIOR CORP BND 144A 5, .| 05/07/2019........ J.P. MORGAN SECURITIES INC.... . 1,770,000 | . 1,770,000 |........ 3FE
64110L AT 3 |NETFLIX INC SENIOR CORP BND  5.875% 11/.....ccevuireiriireiniiserersiiseiesisensissnens | coveerenieennes 04/26/2019........ Tax Free EXchange.........cccocveveivivernnrccinninnes 2,105,000 | ..o 2,000,000 3FE.
64110L AU 0 |NETFLIX INC Bond Corp 5.375% 11/15/29 .| 05/29/2019........ Various 3,211,200 | oo 3,204,000 3FE....
644188  BF 0 | NEWENGLANDPOWERCO SENIOR CORP BND 144A.... .1 05/1712019........ MORGAN STANLEY & CO. INC 4,160,699 | oo 4,290,000 1FE....
65342Q  AK 8 |NEXTERA ENERGY OPERATING PARTN SENIOR CO... .| 06/24/2019........ CITIGROUP GLOBAL MKT INC......coevrereriirrirarirerierinienes 775,000 ....175,000 3FE.
65343H AA 9 |NEXSTAR BROADCASTING INC SENIOR CORP BND.... .| 06/19/2019........ BANC OF AMERICA SECURITIES LLC 750,000 ....750,000 4FE
655044 AG 0 |NOBLE ENERGY INC SENIOR CORP BND 5.250 .| 05/14/2019 BARCLAYS CAPITAL. 7,269,990 | ..o 7,000,000 2FE....
655044  AJ 4 |NOBLE ENERGY INC SENIOR CORP BND 5.050.. .| 06/06/2019........ | BARCLAYS CAPITAL. 2,023,040 .2,000,000 2FE....
666807 BP 6 | NORTHROP GRUMMAN CORP SENIOR CORP BND.. .| 06/14/2019........ CITIGROUP GLOBAL MKT INC.. 9,987,350 | oooviieinee 10,000,000 | ........... 2FE
67059T  AF 2 |NUSTAR LOGISTICS LP SENIOR CORP BND 6.... .| 05/16/2019........ RBC DOMINION SECURITIES INC 2,402,000 | ..o 2,402,000 |........ 3FE
674003 B@ 6 |OAKTREE CAPITAL SeniorCORP BND 3.780% .| 04/26/2019........ DIRECT 10,391,920 | oo 11,000,000 | coovvverrinrrieseeis 147,840 |1FE ..o
68233) BN 3 |ONCOR ELECTRIC DELIVERY CO LLC SECURED C.. .| 05/20/2019 BARCLAYS CAPITAL. 5,963,760 | ..oooveeeeeieieeereireeens 6,000,000 |........ 1FE
689648 D@ 9 |OTTER TAIL CORP SENIOR CORP BND 3.550%.. .| 04/26/2019........ | DIRECT.. 6,596,193 | . .6,900,000 89,135
69007T AB 0 |CBS OUTDOOR AMERICAS CAPITAL L SENIOR CO.. .| 06/12/2019 DEUTSCHE BANK AG 310,000
69394  AA 7 |PPMFINCO LP SECURED CORP BND 4.476% 0. .| 05/02/2019........ DIRECT. 4,193,564
72650R  BH 4 | PLAINS ALL AMERICAN PIPELINE L SENIOR CO.......coovririrriririirinerisrierirerennens .| 05/15/2019........ MORGAN STANLEY & CO. INC. 4,434,308
737446 AP 9 |POST HOLDINGS INC SENIOR CORP BND 144A .| 06/24/2019 MORGAN STANLEY & CO. INC.......coevvreeerrircrerirererinrirerenineenes 2,275,000
74170*  AX 7 |PRIME PROP FND SENIOR CORP BND 3.680%... .| 05/23/2019........ |BANC OF AMERICA SECURITIES LLC 3,000,000
74170*  AY 5 |PRIME PROP FND SENIOR CORP BND 3.800%... .| 05/23/2019 BANC OF AMERICA SECURITIES LLC 3,300,000
744320  AY 8 |PRUDENTIAL FINANCIAL INC SENIOR CORP BND .| 05/21/2019........ Various 19,443,146
74432Q CE 3 |PRUDENTIAL FINANCIAL INC SENIOR CORP BND .| 05/22/2019........ CITIGROUP GLOBAL MKT INC 4,215,880 | .
744482  BM 1 |PUBLIC SERV CO OF NH SECURED CORP BND..... . .| 06/24/2019........ Various 9,009,383 | ... 9,000,000 |........ 1FE
74736K  AF 8 | QORVO INC SENIOR CORP BND  5.500% 07/15......cccvuerrririrnrierniieisensssersnsnenes .| 06/25/2019........ Tax Free Exchange 2,503,200 | oo 2,384,000 | ........... 58,276 | 3FE.
750236 AW 1 |RADIAN GROUP INC. SENIOR CORP BND  4.87.......ccovurveiierniienirieineesiseinnins | covreeniennes 06/13/2019........ RBC DOMINION SECURITIES INC.......c.cooviiriiiiineirereisnireieisnins 5,250,000 | ...ooovvreeeis 5,250,000 |........ 3FE.
756109  A* 5 |REALTY INCOME CORPORATION SENIOR CORP BN .| 05/08/2019........ BARCLAYS CAPITAL. ..o sesssienes . 20,926,780 ...20,926,780 |........ 1FE
756109 AT 1 |REALTY INCOME CORPORATION SENIOR CORP BN .| 06/07/2019........ WELLS FARGO SECURITIES . 11,483,900 ..10,000,000 | cooovoiiriireeeis 111,083 |1FE e
756109 AW 4 |REALTY INCOME CORPORATION SENIOR CORP BN .| 06/12/2019........ SALOMON SMITH BARNEY INC 7,948,720
76169%  AJ 2 |[REYES HOLDINGS LLC SENIOR CORP BND  3.7.....ciuiriiiiiriieineisieisissienisnins .| 04/26/2019........ DIRECT. . . 24,413,250
773903  AJ 8 |ROCKWELL AUTOMATION INC SENIOR CORP BND........cccovrivimrrirnrirernrincerenirerns | covrereriennes 05/15/2019........ VAIOUS.....ovoeeeiie s 9,103,585
80386W  AB 1 | SASOL FINANCING USALLC 6.500% 09/27/2 .| 04/16/2019........ BARCLAYS CAPITAL. 4,190,540
806407 E* 9 |HENRY SCHEIN INC SENIORCORPBND  3.320%. . .| 04/26/2019........ DIRECT 12,005,375 | . ...12,500,000
806851  AH 4 | SCHLUMBERGER HOLDINGS CORP SENIOR CORP B.........cccvuvviiieriniiiriniienis .| 05/29/2019........ BARCLAYS CAPITAL. 2,376,498 | ... 2,300,000
80808# AK 8 | SCHREIBER FOODS INC SENIOR CORP BND 4.... .| 04/26/2019........ DIRECT. . 5,514,351 | oo 5,700,000
811054 AG 0 |EW SCRIPPS CO EW SCRIPPS CO 5.125% 05/...... .| 06/19/2019 GOLDMAN SACHS & CO 475,000 | covovreeeierereeeiereis 500,000
817565 CE 2 | SERVICE CORP INTERNATIONAL US SENIOR COR.. .| 05/07/2019........ | WELLS FARGO SECURITIES, 5,000,000
824348  AX 4 | SHERWIN-WILLIAMS COMPANY THE SENIOR CORP.... .| 06/26/2019........ VaIOUS.....ocvveiiiiieiie s 6,043,695
828807 CT 2 |SIMON PROPERTY GROUP LP SENIOR CORP BND.. .| 06/20/2019........ BARCLAYS CAPITAL. 548,825
82967N  BC 1 |SIRIUS XM RADIO INC SENIOR CORP BND 144A .| 06/05/2019........ J.P. MORGAN SECURITIES INC . 1,750,000
82967N  BE 7 | SIRIUS XM RADIO INC SENIOR CORP BND 144A.........ccooeiniirerninieerinerseinsirerens | seereresinnene 06/18/2019........ J.P. MORGAN SECURITIES INC......c.coorerrrriiriririreirnrirereninsins 550,000
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845743  BR 3 | SOUTHWESTERN PUBLIC SERVICE CO SECURED Ci......oovvuvvveirieriieiririerisineirens | ceveirerinsines 05/22/2019........ US BANCORP 1,687,832 | oo 1,641,000 | oo 16,697 [1FE.....ccoviviiriiane
845743  BS 1 |SOUTHWESTERN PUBLIC SERVICE CO SECURED Ci......cooeveeieenirieiiernineirens | v 05/22/2019........ US BANCORP 1,688,959 | ..o 1,475,000 | oo 1,623 |1FE. e
845743 BT 9 |SOUTHWESTERN PUBLIC SERVICE CO SECURED C... .| 06/11/2019........ DIRECT. 10,491,019 ...10,625,000
85172F  AQ 2 | SPRINGLEAF FINANCE CORP SENIOR CORP BND .| 05/07/2019........ MORGAN STANLEY & CO. INC. 1,390,000 .....1,390,000
853496  AC 1 | STANDARD INDUSTRIES INC SENIOR CORP BND. .| 05/29/2019........ J.P. MORGAN SECURITIES INC 373,825 ....380,000
854502  AJ 0 | STANLEY BLACK & DECKER INC SENIOR CORP B .| 05/20/2019........ BARCLAYS CAPITAL. . . 11,310,840 10,000,000
855030 AN 2 | STAPLES INC SECURED CORP BND 144A 7.50 . 04/09/2019........ GOLDMAN SACHS & CO 2,998,000 | ..o 2,998,000
855244 AU 3 | STARBUCKS CORPORATION SENIOR CORP BND.........cccvirriiereriiieinnicissieneenes .| 05/15/2019........ CITIGROUP GLOBAL MKT INC......c.coriereriircirrierinrinein . 22,389,620 ...22,000,000
858912  AF 5 | STERICYCLE INC. SENIOR CORP BND 144A 5..... .| 06/07/2019........ BANC OF AMERICA SECURITIES LLC 1,225,000 .....1,225,000
87422V AF 5 | TALEN ENERGY SUPPLY LLC SECURED CORP BND .| 05/08/2019........ CREDIT SUISSE FIRST BOSTON COR 1,494,000
87612B  BJ 0 | TARGA RESOURCES PARTNERS LP SENIOR CORP .| 04/15/2019........ Tax Free Exchange.........ccccoevivieirncniciicinins 843,000
87612E  BA 3 | TARGET CORPORATION SENIOR CORP BND 4.0.... .| 05/29/2019 GOLDMAN SACHS & CO 1,786,978 .
878091 BF 3 | TEACHERS INS & ANN ASSOC OF AM SUB CORP .| 06/24/2019........ | WELLS FARGO SECURITIES, 1,078,480 .1,000,000
880451 AS 8 | TENNESSEE GAS PIPELINE DEB 7.000% 03/1 .| 06/06/2019........ BARCLAYS CAPITAL.....covoivirririiieriiessieniesesssesssiesssieninenes 6,214,260 .5,200,000
88579Y  BD 2 |3M CO SENIORCORPBND 4.000% 09/14/48.........c.cocoivmiiimrirererniirernsiseierinenenns .| 05/29/2019........ MORGAN STANLEY & CO. INC 2,050,100 | ..o 2,000,000
89417E AP 4 | TRAVELERS COS INC SENIOR CORP BND 4.10 .| 06/10/2019........ MORGAN STANLEY & CO. INC 2,412,405 | ..o 2,250,000
90171V AA 3 | TWINRIVERWORLDWIDEHOLDINGS SENIOR CORP B. .| 05/03/2019 CREDIT SUISSE FIRST BOSTON COR 800,000 | ..o 800,000
90370*  AA 1 |ONE TOWN CENTER LLC 4.090% 03/15/35.......ccrvverriireriririririsisissiersssseesensnes .| 05/15/2019........| CTL CAPITAL LLC............ 3,158,000 .3,158,000
911312 BQ 8 |UNITED PARCEL SERVICE INC SENIOR CORP BN .| 05/29/2019 J.P. MORGAN SECURITIES INC........ccevvvmirrinnirirninnireiniinnines 6,626,816 6,400,000
911365 BG 8 |UNITED RENTALS NORTH AMERICA | SENIOR CO .| 06/03/2019........ BARCLAYS CAPITAL. 973,750 | oo 1,000,000
911365  BL 7 |UNITED RENTALS NORTH AMERICA | SENIOR CO .| 04/26/2019........ MORGAN STANLEY & CO. INC. 2,250,000 | .ooooeeieee 2,250,000
914906 AR 3 |UNIVISION COMMUNICATIONS INC SECURED COR .| 05/29/2019 CITIGROUP GLOBAL MKT INC 921,575 | oo 965,000
92277G  AB 3 |VENTAS REALTY LP SENIOR CORP BND 5.700... .| 06/11/2019........ | SALOMON SMITH BARNEY INC 5,906,950 .5,000,000
927804 GA 6 |VIRGINIA ELECTRIC AND POWER CO SENIOR CO .| 05/17/2019 MORGAN STANLEY & CO. INC 5,509,800 | ..cooveererieirieeeieenes 5,000,000
92840V AF 9 |VISTRA OPERATIONS COMPANY LLC SENIOR COR .| 06/06/2019........ GOLDMAN SACHS & CO 1,000,000 1,000,000
92890H AD 4 |WEAFINANCE LLC CORP BND 144A 4.750% 0 .| 05/22/2019........ VaHOUS.....oveveiieeieiciee e . 11,896,092 11,200,000 | oo 99,011 | 1FE..ciiiiiiiiiiie
92940P  AF 1 | WRKCO INC SENIOR CORP BND 4.200% 06/01 .| 05/22/2019........ DIRECT ...t seesieresisseenes . 25,749,187 25,850,000 | ...coouverrrririreriiieeeniereeenene 9,333 [ 2FE...c.coooierrernn
955278 C@ 3 |WEST PENN POWER COMPANY SECURED CORP BND... .| 05/21/2019........ MIZUHO INTERNATIONAL PLC 4,600,000 | .oovviiian 4,600,000 |........ 1Z .
962178 AN 9 | TRIPOINTE GROUP INC TRIPOINTE HOLDINGS.........cccocrvrmimriernirierinercisninens | v 06/04/2019........ CREDIT SUISSE FIRST BOSTON COR 497,500 | oo 500,000 [ ..o 13,953 [3FE...ccoioviierinin
96949L  AD 7 |WILLIAMS COMPANIES INC SENIOR CORP BND .| 06/26/2019........ HSBC SECURITIES INC 3,679,104 | oo 3,569,000
96949L  AE 5 |WILLIAMS COMPANIES INC SENIOR CORP BND .| 06/18/2019........ Various 4,323,623 | oo 4,300,000
96950G AB 8 |WILLIAMSSCOTS SECURED CORP BND 144A 6 .| 05/09/2019........ DEUTSCHE BANK AG 3,936,818 | oo 3,927,000
98162  AA 4 | WORLDWIDEPLAZATRUSTWPT_17-W WPT_17-WWP.......cccorirrrrrrrerrirrirrsireineins . | 04/04/2019........ J.P. MORGAN SECURITIES INC.... 4,397,699 | oo 4,355,000 | ...
98310W AN 8 | WYNDHAM WORLDWIDE CORP SENIORCORPBND  5........covurerriieerineieeierenns | ceererierinnens 05/20/2019........ BARCLAYS CAPITAL......coivieirinrieeineneesesieresissesesisesseseseenes 546,750 | ..o 540,000 [ ..o 4,399 |3FE....oviriers
N6587*  AB 9 | GENUINE PARTS CO SENIOR CORP BND  1.740.......ccctvuriierrierinieieriseienieeneees .| 05/28/2019........ BANC OF AMERICA SECURITIES LLC 3,240,460 | ....coovociiia 3,240,460 |........ 27
N6587*  AC 7 | GENUINE PARTS CO SENIOR CORP BND 1.950 JET TP PRROROTON .| 05/28/2019........ BANC OF AMERICA SECURITIES LLC 6,033,960 | ..oovvriieind 6,033,960 |........ 2Z
Q3917# AD 6 |FLINDERS PORTS HOLDINGS PTY LT SECURED C.. .| 05/07/2019........ HSBC SECURITIES INC 2,592,775 | .o 2,592,775 | ........ 2PL
000000 00 O |SUMMARY ADJUSTMENT .| 06/28/2019........ Various . (12,843) [ ovvrerereiceinriesneeessniseesnis | s 27
071734  AD 9 |BAUSCH HEALTH COMPANIES INC SENIOR CORP.. A 05/09/2019. GOLDMAN SACHS & CO 675,000
071734  AF 4 |BAUSCH HEALTH COMPANIES INC SENIOR CORP.. A 05/09/2019........ | MORGAN STANLEY & CO. INC. 725,000
0778FP  AB 5 | BELLCANADAINC SENIOR CORP BND 4.300% 0 A 05/14/2019........ RBC DOMINION SECURITIES INC.... 4,454,956 .
097751 BF 7 |BOMBARDIER INC SENIOR CORP BND 144A 6 A 05/02/2019........ RBC DOMINION SECURITIES INC 692,765 | ..o 698,000
097751 BR 1 |BOMBARDIER INC SENIOR CORP BND 144A 7 A 05/02/2019........ Various. . 2,393,999 | .o 2,359,000
136385  AY 7 | CANADIAN NATURAL RESOURCES LTD SENIOR CO.......... A 05/16/2019........ VAOUS.....ovoeeieeiie st . 26,383,892 24,920,000
14042M  A@ 1 | CAPITAL POWER CORP SENIOR CORPBND 4.5.......cccocvvivinnee .| 06/12/2019 NATIONAL BANK OF CANADA INTL 7,041,723 7,041,723
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30575F  AA 6 | FAIRSTONEFINANCIALINC SENIOR CORP BND 14................. A 06/26/2019........ CITIGROUP GLOBAL MKT INC......c.vvrrireriririrnriereriiene 2,188,648 | ..o 2,200,000 |........ 4FE
65548P  AF 3 [NORBORD INC 5.750% 07/15/27.......ccvvvvvrierrirnireirees A 06/19/2019........ BANC OF AMERICA SECURITIES LLC 250,000 | ..o 250,000 |........ 3FE.
67077M AU 2 [NUTRIEN LTD SENIOR CORP BND 5.000% 04/. A 05/15/2019........ Various 14,592,148 | oo 13,897,000 | covoverrrrrieirereec e 87,453 | 2FE....c.oiiiiin
70137T AP 0 |PARKLANDFUELCORP SENIOR CORP BND 144A, e A 06/26/2019........ J.P. MORGAN SECURITIES INC 2,198,600 | ..o 2,195,000 |........ 4FE
87971M  BH 5 | TELUS CORPORATION SENIORCORPBND  4.600%..........cocvuererrercrenirerrerenrennerenes A 05/15/2019........ CITIGROUP GLOBAL MKT INC......c.evrrereririrrirerirerierinienes 9,087,860 | ..o 8,500,000 2FE....
89352H  AZ 2 | TRANSCANADA PIPELINES LTD SENIORCORPBND........ A 05/14/2019........ GOLDMAN SACHS & CO . 10,731,500 | oo 10,000,000 2FE....
05330K  A# 2 |AUTOPISTASMETROPOLITANASDEP SECURED CORP.......cccocvivmrerirriernnieenees Cuovrre 05/21/2019........ CREDIT AGRICOLE . 10,000,000 | .eovovvereeriernireeeis 10,000,000 2FE.
05401A  AF 8 |AVOLON HOLDINGS FUNDING LTD SENIOR CORP... 06/18/2019........ WELLS FARGO SECURITIES . 10,116,500 | .evovvecrrrierericeenieis 10,000,000 2FE e
05401A  AG 6 |AVOLON HOLDINGS FUNDING LTD SENIOR CORP... 06/11/2019........ WELLS FARGO SECURITIES 8,027,360 | ..o 8,000,000 | ........... 2FE
05409A  AA 1 | AVONINTERNATIONALCAPITALPLC SENIOR CORP 06/25/2019........ GOLDMAN SACHS & CO 1,000,000 .1,000,000 |........ 3FE.
05971P  AA 6 | GRUPOFINANCIEROBANORTESABD CAPSEC CORP B 06/20/2019........ GOLDMAN SACHS & CO 4,900,000 14,900,000 |........ 3FE
12564C  AB 2 | CK HUTCHISON INTERNATIONAL (19 SENIOR CO.... 04/08/2019. CITIGROUP GLOBAL MKT INC.. 1,984,740 2,000,000 |........ 1FE
1431IN AL 8 | CARLYLE GLOBAL MARKET STRATEGI ABS 4A-A1... 05/14/2019........ | CITIGROUP GLOBAL MKT INC.. 5,000,000 .5,000,000 1FE
151191 BE 2 | CELULOSA ARAUCO Y CONSTITUCION SENIORCOR... . |D.... 04/25/2019........ J.P. MORGAN SECURITIES INC.... 4,468,860 4,500,000 |........ 2FE
210314  AB 6 | CONSORCIO TRANSMANTARO SA SENIOR CORP BN........cocoeuuriirniniererireinirinnns D 04/24/2019........ Variou: 8,225,355 | ... 8,200,000 | ooovenreeirerirrerienierenieeenes 1,142 | 2FE...oiin
227047  B# 3 |CRODA INTERNATIONAL PLC SENIOR CORP BND 06/06/2019........ DIRECT 8,010,575 | ..o 8,010,575 |........ 1Z
227047 B@ 5 |CRODA INTERNATIONAL PLC SENIOR CORP BND 06/06/2019. DIRECT. 6,102,240 | ..o 6,102,240 |........ 1Z
28228P AA 9 |EGGLOBALFINANCEPLC SECURED CORP BND 144A 05/02/2019........ | BARCLAYS CAPITAL. 2,000,000 .2,000,000 4FE
38060A AB 0 |GOLD FIELDS OROGEN HOLDING BVI CORP BND . |D.... 05/08/2019. CITIGROUP GLOBAL MKT INC.. 4,800,000 4,800,000 |........ 3FE
400131  AG 3 | GRUMA SAB DE CV SENIOR CORP BND 144A 4 D... 04/16/2019........ Variou: 3,410,350 | ..o 3,247,000 | cooocereriiereeriereee e 57,804 | 2FE......ccciviviiin
44963B  AD 0 | SCHAEFFLER VERWALTUNG ZWEI GMB SECURED C D... 05/22/2019........ CITIGROUP GLOBAL MKT INC 400,000 | oo 400,000 |........ 3FE.
46128M  AF 8 |INVERSIONES CMPC S.A. SENIOR CORP BND 14 04/26/2019........ Various. .. 1,052,051 1,030,000
46590X  AA 4 | JBS USALUX SA SENIOR CORP BND 144A 6 04/23/2019........ | BARCLAYS CAPITAL. 5,350,000 5,250,000
46650C  AA 7 |JBSINVESTMENTSIIGMBH SENIORCORPBND144A 04/01/2019. BARCLAYS CAPITAL. . 1,522,500 | oo 1,500,000
759470  AX 5 |RELIANCE INDS LTD SENIOR CORP BND 144A...........coooviirniiiiieisnirerssiseessens D.. 04/18/2019........ Standard Charter Bank 2,135,811 | oo 2,180,000
80414L  2E 4 | SAUDIARABIANOILCO SENIOR CORP BND 144A M e | Duee 04/09/2019........ VaTOUS. ...coviiieieieeie s 3,728,538 | ..o 3,750,000
82620K  AF 0 | SIEMENS FINANCIERINGSMAATSCHAP SIEMENS F .| D.... 05/22/2019........ JEFFRIES & CO. INC............ 9,881,611 | oo 9,245,000 200,000
82620K AT 0 |SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO.... .| D 05/21/2019........ VaMOUS.....ovevriieieicie e . 33,854,870 | ..coceiiees 32,536,000 | ... 175,573
833636 AH 6 | SOCIEDAD QUIMICA'Y MINERA DE C SENIOR CO......ccovvirriiriieiiienieieeienienes [ DI 05/03/2019........ VIOUS.....ovveiieeiie e 2,974,267 | oo 2,970,000 |........
87936V AB 3 | TELFON CELULAR DEL PARAGUAY SA SENIOR CO D... 04/23/2019........ Various 6,627,275 | ..o 6,500,000 | ooovorenireriiee s 3,505
88032W  AQ 9 | TENCENT HOLDINGS LIMITED SENIOR CORP BND.........ccccovrverierirrerieieninniiens D... 04/03/2019........ DEUTSCHE BANK AG 2,999,010 | .oveiiieiieesinian 3,000,000 |........
88034Q AA 5 | TENGIZCHEVROIL FINANCE COMPANY SECURED C........ccovvvvvirirerneirerniirinnene D... 04/18/2019........ J.P. MORGAN SECURITIES INC.... 1,688,100 1,700,000 | e 12,844
893650 AB 9 | TRANSDIGMUKHOLDINGSPLC SRSUB CORP BND.. . D.... 05/15/2019........ Tax Free Exchange 283,290 . ....284,000 |........
89385A  AA 3 | TRANSOCEANSENTRYLTD SECURED CORP BND 144..........ccovovemieineirerernnis [ DI 05/15/2019........ WELLS FARGO SECURITIES 1,104,450 | oo 1,110,000 | ........
898339  AA 4 | TRUSTF/1401 SENIOR CORP BND 144A 4.869..........ccovveiemrinireineirereineireseiiseins 06/25/2019........ CITIGROUP GLOBAL MKT INC......c.cveiireriiicirrrierierineins 799,976 | ..o 800,000 |........
90352)  AC 7 |UBS GROUP FUNDING SWITZERLAND SENIOR COR.......ccccovrvvrrines 05/22/2019........ UBS WARBURG LLC 5,189,000 | ...ovvvriirees 5,000,000
92769X AP 0 |VIRGIN MEDIA SECURED FINANCE P SECURED C 06/25/2019........ VAIOUS.....ocvoriieeiie st 3,293,813 | oo 3,275,000
92857T AH 0 | VODAFONE GROUP PLC SENIOR CORPBND 7.8... 05/21/2019........ BNP PARIBAS.............. 2,608,420 | ..o 2,000,000
92857W BT 6 | VODAFONE GROUP PLC SENIOR CORP BND 5.1... 06/12/2019 DIRECT. 9,631,014 | oo 9,775,000
BHFOVG  4Q 5 | TULLOW OIL PLC SENIOR CORP BND 7.000%. 04/24/2019........|HSBC SECURITIES INC. 3,467,700 .3,400,000
BHF1JA  J1 9 | TELFON CELULAR DEL PARAGUAY SA SENIOR CO 06/17/2019........ MERRILL LYNCH PIERCE FNNR & SM . 1,065,535 | ..o 1,030,000 | ... . .
BRSMX4 QS 8 | ABYTRANSMISIONSURSA SECURED CORP BND 6........ovovrerereriirneiniierinircnines D.. 04/24/2019........ LARRAIN VIAL SA CORREDORA DE B 499,839 | oo 444,820 | oo 14,937 [2FE.....oooiviririn
FO405# AC 5 |ARTSET TECHNIQUES DU PROGRES CORP BND. D.... 06/20/2019........ DIRECT ...ttt ssssssenes 9,000,000 | ..o 9,000,000 |........ 27
G0369@ AK 2 |ANGLIAN WATER SERVICES FINANCI CORP BOND..........ccovuiirernrinrererinnicereninns D 04/29/2019........ STONECASTLE SECURITIES.........ccrevmrrerrirereinrines 2,919,952 | .o 2,900,000 | ........... 60,088 | 2FE
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G0446*  AA 3 | ANGEL TRAINS ROLLING STOCK SECURED CORP.......... .|B 06/03/2019........ DIRECT ...ttt 2,067,217 | wvvovvrerernereernnnernnnnne 1,906,508 | ..o 2

G1750# AB 5 | CAIRN HOUSING ASSOCIATION LTD SENIOR COR.......cvoirrirerieririireririiereenienes B 06/28/2019........ BANCO SANTANDER.........ccccovrmrverrirrirees 12,879,724 | oo 12,879,724 | . 1Z

G20011  AC 9 | CENTRAL AMERICAN BOTTLING CORP SENIOR CO. 04/23/2019........ CITIGROUP GLOBAL MKT INC.......ocoeviirrirrirercirneirenes 4,245,660 | ....oooocvvricireinnnnn 4,120,000 | e 55,935 | 3FE
G3424*  AB 1 |G4S PLC SENIOR CORP BND 5.120% 05/13/2 05/13/2019........ BANK OF AMERICA 25,000,000 | . ...25,000,000 |........ 2Z
G4160@ AA 7 |[GREENSQUAREGROUPLIMITED 3.663% O1/31/4.......convieiniiernrirceeeieienirerenins B 04/30/2019........ DIRECT.. 4977573 | oo 4,977,573 |........ 1PL
G4379%%  AA 2 |HEATHROW FINANCE PLC SUB CORP BND 4.83........ccccovvvvvrvnrinee B 05/13/2019........ DIRECT.. . 2,857,030 | .ovviiiiie 2,857,030 |........ 3z
G5258@ AB 5 |KINGDOM HOUSING ASSOCIATION SENIOR CORP B 06/28/2019........ ROYAL BANK OF SCOTLAND.......cocvmivririernrinrieninnenes 11,708,840 | oo 11,708,840 |........ 1Z

G7178*  AF 1 |PORTERBROOK RAIL FINANCE LTD SECURED COR........ccocvtereririiiriercriniereirenns B 04/16/2019........ DIRECT.. 4,829,980 4,829,980 |........ 2FE.
G7612# AA 2 |ROCK RAIL SOUTH WESTERN PLC SENIOR CORP.. B 06/28/2019........ DIRECT.. . 1,856,283 1,856,283 |........ 2PL

P4001# AA 8 |EOLICAMESALAPAZSDERLDE SECUREDCORPBND. C... 05/31/2019........ J.P. MORGAN SECURITIES INC......c.ovrerrrrirrerirererinrirererinein 316,280 ....316,280 |........ 2PL

P7003*  AA 3 |LABUFAWIND SECURED CORP BND 5.770% 09/. D.... 05/21/2019........ Mitsubishi Securities USA 17,300,000 17,300,000 |........ 27

Q1241# AA 3 |BAPCORLTD SECURED CORP BND 3.770% 07/0 B 06/26/2019. DIRECT ... 16,827,825 | ..o 16,827,825 |........ 2z
Q5601@ AB 8 |LLITSTFINANCEPTYLIMITED SENIOR CORP BND D... 04/09/2019........ | NATIONAL AUSTRALIA BK 2,500,000 .2,500,000

Q6235# AW 2 | MIRVACGROUPFINANCELTD SENIOR CORP BND.......ccostvirieirieriienirenirssinniens B 06/18/2019........ BANC OF AMERICA SECURITIES LLC 1,922,900 | oo 1,922,900

Q6235# AX 0 | MIRVACGROUPFINANCELTD SENIOR CORP BND.. B 06/18/2019........ BANC OF AMERICA SECURITIES LLC BTTTA25 | oo 3,777,125

Q6235# AY 8 |MIRVACGROUPFINANCELTD SENIOR CORP BND.. B 06/18/2019........ DIRECT ..ot 13,735,000 | wovovvviieieres 13,735,000

Q9194  AM 1 | TRANSURBAN QUEENSLAND FINANCE SECURED CO | DI 05/15/2019........ SCOTIA CAPITAL 8,100,000 | ..o 8,100,000

3899999. Total - Bonds - Industrial and Miscellaneous. 1,944,445,744 ..1,889,446,035

Bonds - Bank Loans

07014Q  AK 7 |BASS PRO GROUP LLC SENIOR SECURED TERM L .| 06/13/2019........ Variou 5,013,044 | ..o 5,120,000

85208E AB 6 | SPRINT COMMUNICATIONS INC SECURED TERM L. .| 06/26/2019........ J.P. MORGAN SECURITIES INC 5,508,554 | ...oovveeiiiniees 5,634,948

BHFOFZ K1 8 |HARRIS CORPORATION TERM LOAN 7.660% 0 .| 04/22/2019 MACQUARIE BANK LIMITED.........ccovvenrirerinrinianas 1,881,438 1,962,387

BHFOFZ LG 4 |LEVEL 3 FINANCING INC SECURED TERM LOAN .| 06/10/2019........ | GOLDMAN SACHS & CO 3,954,256 14,000,000

BHFON9  NF 3 |INEOS US FINANCE LLC SECUREDTERMLOAN 4.......cociviiirieiiieineieriereninenns . | 04/24/2019 DEUTSCHE BANK AG.......cccovveriiernirieniens 2,796,471 | oo 2,885,724

BHFOQV  6Q 6 [CALPINE CONSTRUCTION FINANCE C TERM LOAN .| 06/06/2019........ Various 3,944,862 | ..o 3,992,424

BHFOTV  2E 4 |CSC HOLDINGS LLC 4.910% 01/25/26 .| 06/17/2019........ J.P. MORGAN SECURITIES INC 4,951,906 | ..ovoeveiieees 5,000,000

BHFOU6  JJ 8 |LIGHTSTONE HOLDCO LLC SENIOR SECURED TER .| 04/10/2019........ BARCLAYS CAPITAL. 430,233 | oo 451,864

BHFOU6 JR 0 |LIGHTSTONE HOLDCO LLC SENIOR SECURED TER .| 04/10/2019........ BARCLAYS CAPITAL. 24,318 25,486
BHF1AW TV 3 |SPRINT COMMUNICATIONS INC SECURED TERM L......ccoevviirirniierneierneeiinienes | v 06/26/2019........ J.P. MORGAN SECURITIES INC......c.corvvrrrrirrrernineirerenieninas 3,193,858 | ..o 3,226,119 | oo (13,873) [ BFE.....cceevvrrirne
BHFILY 4E 2 |HZNP SECURED TERM LOAN 4.820% 05/22/26 .| 05/30/2019........ Taxable Exchange 7,591,929 | ..o 7,591,929

BME24G VV 0 |ULTRA PETROLEUM CORP. ULTRA PETROLEUM CO... .| 06/24/2019........ DIRECT ..ottt 1,306 .1,306

BME2P8 WS 1 |STADCOLALLC SECUREDREVOLVELOAN 2.000%.. .| 06/28/2019........ VAOUS. ..ot 1,010,952 .1,010,952

BME37K  Z0 0 |EW SCRIPPS CO SECURED TERM LOAN 5.152%.... .| 05/07/2019........ WELLS FARGO SECURITIES 1,990,000 .2,000,000
BME3AM 0V 2 | TWIN RIVER MANAGEMENT GROUP IN SECURED T......ccccvcmurernriernirrenrirernnns | covrererinennes 06/20/2019........ DIRECT ... 995,000 | oo 1,000,000

BRSPVY NA 9 | TPF Il POWER LLC SENIOR SECURED TERM NOT... .| 06/13/2019........ Various 3,492,881 | ..o 3,500,000

BRT2Q5 SH 8 |AFFINITY GAMING LLC SECURED TERM NOTES .| 04/01/2019........ Tax Free Exchange. 4,224,601 | oo 4,400,626

BRT727 BH 7 |STRIKE SENIOR SECURED TERM LOAN 10.651% .| 05/06/2019........ BANC OF AMERICA SECURITIES LLC 1,194,000 .1,200,000

BRT7F9 QD 2 |PRIME SECURITY SERVICES BORROW SENIOR SE .| 06/12/2019........ CREDIT SUISSE FIRST BOSTON COR 1,996,695 .2,000,000
BRTADY TN 7 |FLNG LIQUEFACTION 2 LLC SENIOR SECURED T.......cccovimremrierrnirerrerinserenininens .| 06/28/2019 Various 369,194 | oo 369,194
BRTCMC ZK 0 | TRONOX FINANCE LLC SECURED TERM LOAN 5 . | 04/25/2019........ | Tax Free Exchange 2,543,983 2,539,901
BRTCW3 PZ 7 |CAESARS RESORT COLLECTION LLC SENIOR SEC.........cccoovrimivvinieiiininiines .| 06/17/2019........ CREDIT SUISSE FIRST BOSTON COR 1,992,500 | oo 2,000,000
BRTCYG GY 9 |WEST CORPORATION SECUREDTERMLOAN 6.330.... . | 04/08/2019........ CREDIT SUISSE FIRST BOSTON COR 942,541

BRTERT 8S 7 [CROWN AMERICAS LLC SECUREDTERMLOAN 4.3..... .| 04/17/12019........ BARCLAYS CAPITAL.....ovviiiiiiirinisinsieiessssiessesssesensssanes 689,992 . ...690,855

BRTG9S QF 2 |WYNDHAM HOTELS & RESORTS INC SENIOR SECU.......c.cocvturririrrinrieieeirerieinne | e 04/03/2019........ BANC OF AMERICA SECURITIES LLC 2,210,881 | .o 2,249,307
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BRTJ4V LW 2 [AVAYA INC. SENIOR SECURED TERM LOAN  B......ccvvvviriireriniirerrinrissierineiinniees | veveesnsienns 05/23/2019........ GOLDMAN SACHS & CO 1,982,500 | ..o 2,000,000 |........ 4FE
BRTJPG 9V 8 |INVENERGY THERMAL OPERATING | SECURED TE.........ccccovumirimninrnnineierieins | v 04/03/2019........ CREDIT SUISSE FIRST BOSTON COR ATATOT | oo 480,048 |........ 3FE.
BRTLMV ~ OE 0 |ENVISION HEALTHC SECUREDTERMLOAN  6.080.........cceruririerricirniererneseerenes .| 06/04/2019........ MORGAN STANLEY & CO. INC. 934,891 | oo 1,000,000 |........ 4FE
BRTMD3 Y6 0 |DAWNACQUISITIONLLC SECUREDTERMLOAN 6.0 .| 05/22/2019........ BARCLAYS CAPITAL 1,413,258 | oo 1,496,250 | ........ 4FE
BRTMLX 1R 5 |FIRST EAGLE HOLDINGS INC SECURED TERM LO... . | 04/02/2019........ MORGAN STANLEY & CO. INC 997,500 ....997,500 (316) | 3FE.
BRTN5Y DX 3 |DANA CORPORATION SECURED TERM LOAN 4.5.. .| 04/03/2019........ CITIGROUP GLOBAL MKT INC . 1,990,000 .2,000,000 | ...
BRTPYL CU 1 |DYNASTYACQUISITIONCOINC SECURED TERM LOA.........ccooviirmrrinrinircinnireiinns | cvrierieninns 04/08/2019........ CREDIT SUISSE FIRST BOSTON COR 1,294,196 | oo 1,300,699 |........ AFE,
BRTQGY WB 7 |COMMSCOPE INC. SECURED TERM LOAN 5.580.... .| 04/10/2019........ J.P. MORGAN SECURITIES INC.... 1,980,000 | oo 2,000,000 | ..voureeerriererieeerieeenes (7,976) | BFE....ioiirveiiies
BRTR2F XE 8 | TRICOGROUPLLC SECURED TERM LOAN 9.330%.. .| 04/01/2019........ Tax Free Exchange. . 3,399,604 | ..o 3,440,546 |.... 4FE
BRTRD8 Q5 9 [AMC ENTERTAINMENT INC. SECURED TERM LOAN .| 05/24/2019........ CITIGROUP GLOBAL MKT INC........cccevimrrrirnrirereciinrirenes 4,727,565 4,750,000 |........ 3FE.
BRTSAM  3J 4 |ULTIMATE SOFTWARE GRP INC. SECURED TERM .| 05/07/2019........ CREDIT SUISSE FIRST BOSTON COR 1,995,000 | . .2,000,000 |........ 4FE
BRTSTW 04 8 |ADIENT US LLC SECURED TERM LOAN 6.580%..... .| 05/29/2019 BANC OF AMERICA SECURITIES LLC 3,581,886 3,584,181
BRTSV4 X7 4 |NATELENGINEERINGCOMPANYINC SECURED TERM.. .| 05/09/2019........ | GOLDMAN SACHS & CO 1,980,000 | . .2,000,000 4FE,
BRTT3K 25 5 |CATALENT PHARMA SOLUTIONS INC TERM LOAN .| 05/31/2019........ J.P. MORGAN SECURITIES INC........ovrvmrmiriririrrircrinirinenienes 2,992,500 | ..o 3,000,000 |........ 3FE.
BRTT3M 3R 2 [LOWERCADENCEHOLDINGSLLC 6.330% 05/22/2..........ccccoeevvunee .| 06/05/2019........ BARCLAYS CAPITAL. 742,500 ....750,000 |........ 4FE
BRTT8Q 7Z 6 |AVOLON TLB BORROWER 1 (US) LLC SECURED T.....cccevviirirreririrrireriecrirenereens .| 05/14/2019........ MORGAN STANLEY & CO. INC. 4,993,750 .5,000,000 |........ 2Z
BRTT9) L4 4 |PCIGAMINGAUTHORITY 5.402% 05/08/26................. .| 06/05/2019 CREDIT SUISSE FIRST BOSTON COR 5,019,681 5,044,906 |........ 3FE.
BRTU7F  GL 9 [HILTON WORLDWIDE FINANCE LLC SECURED TER .| 06/18/2019........ | Taxable Exchange . 9,116,922 19,122,624 27
BRTUGJ KN 2 [WATERBRIDGEOPERATINGLLC SECURED TERM LOA........c.ccccvmvivviniriiniriiirs .| 06/27/2019 BARCLAYS CAPITAL......ccovvriiiiiiiiieinieieissiesssisieninienes 243,750 | oo 250,000 |........ 4z
BRTQ3V SF 7 | STANDARDAEROHOLDINGCORPORATI SECURED TER.. A 04/08/2019........ CREDIT SUISSE FIRST BOSTON COR 695,804 ....699,301 |........ 4FE
BRTRAZ 91 0 |PANTHERBFAGGREGATOR2LP SECURED TERM LOAN.......ccovtviriiierrneniriennns | coverrierienes 05/07/2019........ J.P. MORGAN SECURITIES INC........cervmrririririerinnrinenienes 6,460,000 .6,500,000 |........ 3FE.
C2918P AA 6 |DHXMEDIA LTD SECURED TERM LOAN 6.152%...... A 04/12/2019 RBC DOMINION SECURITIES INC 954,744 | oo 1,000,000 |........ AFE,
C6901L  AE 7 |BURGER KING NEWCO BURGERKING(RESTAURANTB! A 04/08/2019........ | J.P. MORGAN SECURITIES INC 4,916,812 4,987,277 3FE.
C9413P  AZ 6 |BAUSCH HEALTH COMPANIES INC SECUREDTERML.......... A 04/10/2019. BARCLAYS CAPITAL 1,987,500 | . .2,000,000 | ..covrenenee (839) | 3FE.
N8233B  AC 6 | STARS GROUP HOLDINGS BV SECUREDTERMLOAN... | DI 04/09/2019........ BANC OF AMERICA SECURITIES LLC 22,393 22,393 |........ (46) | 4FE
8299999,  TOtAl = BONAS = BANK LOANS...........oeuiiiiieiieiiieieiiicteiei ettt ettt ettt ettt esebebesseeessssesebess | tssesessssesesesssesessssesesessesesasaesesesetsesesessesesesesseseses et eteseesesetassesesetsesesebenseses et esetebessesesessesebebenses et et esebesnsesesessesetesasnes | etesessssesesassesesessesesesassesessssesesessnesesans | eteressesessssesessssesesaseseses 127,842,918 (38,826) XXX,
8399997. Total - Bonds - Part 3......... 2,832,843,785 11,835,906
8399999, TOIAI = BONGS. ...ttt sttt eb 088 ee b h ek eE b e h et Eee b e e ehsehe | eE4eEseEeE oL E oL EeEE oL E LR e E oL E oL E e E oL E LR 8 E L E LS EeE oL ELE R L E LS E R LE L f L E oL E oL E L E L E LA E oL eEE R L b oL EeE e E oL b eh e h e EeEeE et eebeEseEehenE e h e en et bt en e r et enien s | fereesetsnieniener e 2,832,843,785 11,835,906
Common Stocks - Industrial and Miscell
03272L 10 8 |ANAPLAN INC......cooovviirrircreriris .| 05/28/2019........ DIRECT.. 4,554.000 199,784 XXX L
05338G 10 6 | AVALARAINC.......coviiiieriieiceiriiet sttt .| 05/14/2019........ DIRECT.. 9,363.000 649,792 XXX L
22266L 10 6 | COUPA SOFTWARE INC COUPA SOFTWARE INC........cccovvrirmiiniirerniiirinsierisnieene .| 04/29/2019........ DIRECT ...ttt snsnseninnins | sestesessnssenes 1,262.000 129,480 XXX e L
26210C 10 4 |DROPBOXINC.......ccccevvrvrrnecn .| 06/10/2019........ DIRECT.. s | s 123.000 2,833 XXX e |
29428V 10 4 [EPIZYMEINC.....coo oot ssssaenes. | oenesesesenenes 06/24/2019........ METTLE SECURITIES.......c.oiiieieriireineiesesissiesisenssssssenssssssesssssssssenies | cosresesseennes 5,287.000 XXX e 1
60937P 10 6 | MONGODBINC .| 06/21/2019........ DIRECT ...ttt | btesesies bbbt nes 15,975.000 XXX | |
83088V 10 2 | SLACKTECHNOLOGIESINC.........c.coevuuneene .| 06/20/2019........ DIRECT .ottt bbbttt | eebtsesssees bbb erees 24,160.000 | ... XXX e L
88025T 10 2 | TENABLE HOLDINGS INC TENABLE HOLDINGS IN .| 05/02/2019........ DIRECT ...ttt | otesesiessess et een 14,846.000 | ..ovovencereriireeieeeieeens 468,391 XXX | L
BME2KU 2F 8 | FHLBATLANTAACTIVITYBASEDST............. .| 05/06/2019........ FEDERAL HOME LOAN BANK ......ccviiiiririiicirniersisseienisissssesssssssssssenssssens | sossesessnsnnes 1,148.000 114,800 XXX e |
69354V 10 8 | PPDAIGROUPINC 06/11/2019. DIRECT.. s | e 70,822.000 XXX e |
92762J 10 3 | VIOMITECHNOLOGYCOLTD # US92762J1034..... 04/22/2019........ | DIRECT ..ottt sssssssssessssissnes | sosesesssssnssssssessssssessessenes 14,124.000 XXX |
SBFXCL C6 3 [ELASTIC NV EQUITY. 05/14/2019........ DIRECT ...t esssinsss | oenissssssisssessesssssssssessnes 12,478.000 | .. XXX e |
SBGJW3 76 7 | MEITUAN DIANPING......coitiiuiieiiieiistiinisisstis s B 04/19/2019........ DIRECT ..ttt | enesenesensens s enb et nes 69,515.000 | ..o 489,184 XXX u
9099999. Total - Common Stocks - INAUSEIAl ANA MISCEIBNEOUS...........uuuiiueuiisiiieiiiiiestisstis i sesi e eestesstsssss s ss s ekttt enisraies 7,322,933 XXX 0 O S
Common Stocks - Mutual Funds
315912 70 9 |FIDELITY NASDAQ COMPOSITE INDE . | DIRECT ...ttt essssnsnins | cones 820.610 86,000 XX e |
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statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
47103C 26 6 | JANUS PERKINS MID CAP VALUE A FUND OPEN_.......ccoviiiimririeniersnieierissienns | cveeeninnnnes 05/02/2019........ DIRECT ...ttt | sbessensnenes 6,564.990 99,000 XXX | u
921075 75 0 | VAN ECK GLOBAL HARD ASSETS FUN OPEN_END B I 05/02/2019........ DIRECT ...ttt | cvsssenenenas 1,753.770 50,000 XXX | u
922042 84 1 |VANGUARD EMR MRKTS STK INX CL OPEN_END F .. | 06/17/2019........ DIRECT ...ttt | beesesies bbbt 24,039.870 862,468 XXX | u
922908 68 6 | VANGUARD 500 INDEX OPEN_END FUND .. | 06/27/2019........ DIRECT.... O 16,116.590 .1,210,730 XX | u
957663 67 7 | WESTERN ASSET CORE BOND CL IS OPEN END F N T 06/03/2019........ DIRECT ...t s 68,786.630 | ..ooviiiiinniiern e 869,485 XXX e |
9299999. Total - COMMON SOCKS = MULUAI FUMGS. ...ttt eesstas bbbttt i 3,177,683 XXX 0
9799997, Total - COMMON SEOCKS = PA 3.tttk o1 e0s ook s e E e 0880 E 8810 E 0800t ssrenienis snries 10,500,616 XXX 0
9799999. Total - Common StockS.........ccvwvrerrenes 10,500,616 XXX 0
9899999. Total - Preferred and Common Stocks 10,500,616 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........c.ccieiiiicieieiiieiiiiee ettt etetes 4ebsetesessesesesasaeaeses e sesebsssssesss e s et eb s seses s seses b s setes s se b et b s se b e s s s eee s s sse b e b e s et et s se s et e b e s et et s s e bbb e s et et s et et b aebennsnaebenans saebns 2,843,344,401 XXX 11,835,906

(a)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....5.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
US DEPT OF TRANSPORTATION
233244 AH 5 |AGENCY BND 144 .| 06/07/2019. | Redemption  100.0000 216,843 216,843 | .......... 202,922 | ..o 218,172 | v | e (1,329) (1,329) [ oo | e 216,843 12/07/2021.
362000 AM 2 |GNMAPOOL # 602212 6.000% 03/15/33 | .. | 06/01/2019. | Paydown . 8,221 ) (185) 8,221 03/15/2033.
36200Q K3 7 |GNMA GNMA 30YR 6.500% 03/15/32.... | .. | 06/01/2019. | Paydown 2,833 ) (25) 2,833 03/15/2032.
36200S TX 8 |GNMAGNMA 30YR 6.500% 10/15/31.... |.. | 06/01/2019. | Paydown 1,455 ) (12) 1,455 10/15/2031.
36201F UX 3 |GNMA GNMA 30YR 7.000% 04/15/32.... |.. | 06/01/2019. | Paydown 347 ) (1) 347 04/15/2032.
36201F XG 7 |GNMA GNMA 30YR 6.500% 06/15/32.... |.. | 06/01/2019. | Paydown . 2,089 ) (18) 2,089 06/15/2032.
36201L TN 4 | GNMA GNMA 30YR 6.500% 04/15/32.... | .. | 06/01/2019. | Paydown . 2,622 ) (23) 2,622 04/15/2032.
36202C 2H 5 | GNMA2 GNMA2 30YR 6.000% 04/20/28. | .. | 06/01/2019. | Paydown . 8,964 195 8,964 04/20/2028.
36202C 2W 2 | GNMA2 GNMA2 30YR 6.000% 05/20/28. | .. | 06/01/2019. | Paydown . 1,560 32 1,560 05/20/2028.
36202E 6E 4 |GNMA2 GNMA230YR 5.000% 06/20/39. | .. | 06/01/2019. | Paydown s | s 182,063 (2,293) ..182,063 06/20/2039.
GNMA2 POOL # 004144 5.500%
36202E  S9 1 |05/20/38 .| 06/01/2019. | Paydown . 3,739 | i 3,739 | 3,785 | oo 3774 | e (35) (35) 3,739 05/20/2038.
GNMA2 POOL # 004222 6.000%
36202E VP 1 |08/20/38 .| 06/01/2019. | Paydown . TA4T | o, TA4T | o, 7427 20 7,447 08/20/2038.
362028 BC 1 |GNMA GNMA 30YR 6.000% 01/15/33.... |.. | 06/01/2019. | Paydown . 60 60 62 (1) 60 01/15/2033.
36203B J5 4 |GNMAGNMA 30YR 7.000% 12/15/22.... |.. | 06/01/2019. | Paydown . 279 279 270 3 279 12/15/2022.
36203C KE 1 |GNMA GNMA 30YR 7.500% 11/15/23.... | .. | 06/01/2019. | Paydown . 31 31 31 0 31 11/15/2023.
36203C LK 6 |GNMA GNMA 30YR 7.000% 01/15/24.... | .. | 06/01/2019. | Paydown . 113 113 1M1 1 113 01/15/2024.
36203C NC 2 |GNMA GNMA 30YR 7.000% 09/15/23.... | .. | 06/01/2019. | Paydown . 97 97 93 1 97 09/15/2023.
36203C SF 0 |GNMA GNMA 30YR 6.500% 05/15/23.... | .. | 06/01/2019. | Paydown . 208 208 200 3 208 05/15/2023.
36203C VH 2 |GNMA GNMA 30YR 7.000% 11/15/23.... | .. | 06/01/2019. | Paydown . 12 12 11 0 12 11/15/2023.
362030 FQ 8 |GNMA GNMA 30YR 7.000% 09/15/23.... | .. | 06/01/2019. | Paydown . 12 12 12 0 12 09/15/2023.
362030 GU 8 |GNMA GNMA30YR 7.000% 12/15/23..... .| 06/01/2019. | Paydown . 18 18 17 0 18 12/15/2023.
36203E 6N 3 |GNMA GNMA 30YR 6.500% 08/15/23.... |.. | 06/01/2019. | Paydown . 7 7 743 10 m 08/15/2023.
36203F YQ 2 |GNMAGNMA 30YR 6.500% 08/15/23.... |.. | 06/01/2019. | Paydown . 101 101 97 1 101 08/15/2023.
36203H G3 9 |GNMA GNMA 30YR 7.000% 07/15/23.... | .. | 06/01/2019. | Paydown . 116 116 112 1 116 07/15/2023.
36203H RN 3 |GNMA GNMA 30YR 7.000% 09/15/23.... | .. | 06/01/2019. | Paydown . 56 56 54 1 56 09/15/2023.
36203) XE 2 |GNMA GNMA 30YR 7.000% 08/15/23.... | .. | 06/01/2019. | Paydown . 28 28 27 0 28 08/15/2023.
36203K HQ 0 |GNMAGNMA 30YR 7.000% 12/15/23.... |.. | 06/01/2019. | Paydown . 67 67 65 1 67 12/15/2023.
GNMA GNMA 30YR 1994 7.000%
36203K K6 0 |01/15/24 .| 06/01/2019. | Paydown . 17 17 17 0 17 01/15/2024.
36203L RC 8 |GNMA GNMA 30YR 7.000% 07/15/23.... | .. | 06/01/2019. | Paydown . 40 40 39 0 40 07/15/2023.
GNMA GNMA 30YR 1994 7.000%
36203M B9 0 |05/15/24 .| 06/01/2019. | Paydown . 24 24 24 0 24 | | e | e (V1 1 | 05/15/2024.
36203P AY 9 |GNMA GNMA 30YR 7.000% 12/15/23.... |.. | 06/01/2019. | Paydown . 118 118 17 1 118 12/15/2023.
36203Q FH 9 |GNMA GNMA 30YR 7.000% 08/15/23.... | .. | 05/01/2019. | Paydown . 677 677 654 8 677 08/15/2023.
36203Q JS 1 |GNMA GNMA 30YR 7.000% 05/15/24.... | .. | 06/01/2019. | Paydown . 66 66 65 0 66 05/15/2024.
36203R MW 6 |GNMA GNMA 30YR 6.500% 05/15/23.... | .. | 06/01/2019. | Paydown . 568 568 548 7 568 05/15/2023.
36203R YD 5 |GNMA GNMA 30YR 7.500% 05/15/23.... | .. | 06/01/2019. | Paydown . 32 32 32 0 32 . 05/15/2023.
362038 4K 0 |GNMA GNMA 30YR 7.000% 08/15/23.... |.. | 06/01/2019. | Paydown . 127 127 123 1 127 | e | e | e (1 31 08/15/2023. | 1...ccvvrvrvrnes
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
36203S XB 8 |GNMA GNMA 30YR 7.000% 09/15/23.... | .. | 06/01/2019. | Paydown . 18 18 18 0 18 09/15/2023. | 1..covvvrervrnes
36203T HT 5 |GNMAPOOL # 358542 7.000% 07/15/23 |.. | 06/01/2019. | Paydown . 138 138 133 2 138 07/15/2023. | 1.
36203T NB 7 |GNMA GNMA 30YR 7.000% 09/15/23.... |.. | 06/01/2019. | Paydown . 37 37 35 1 37 09/15/2023. | 1.
36203V DE 7 |GNMAGNMA 30YR 7.000% 11/15/23.... |.. | 06/01/2019. | Paydown . 22 22 21 0 22 11/15/2023. 1.
36203V U3 2 |GNMA GNMA 30YR 7.000% 07/15/23.... |.. | 06/01/2019. | Paydown . 72 72 70 1 72 07/15/2023. | 1.
36203V U5 7 |GNMA GNMA 30YR 7.000% 07/15/23.... | .. | 06/01/2019. | Paydown . 86 86 82 1 86 07/15/2023. | 1.
GNMA GNMA 30YR 1994 7.000%
36203V W9 7 |02/15/24 .| 06/01/2019. | Paydown . 12 12 12 0 12 .| 02/15/2024. | 1.
36203W 2E 7 |GNMA GNMA 30YR 7.000% 02/15/22.... | .. | 06/01/2019. | Paydown . 305 305 293 N 3 305 02/15/2022. | 1.
36203W 2J 6 |GNMA GNMA 30YR 7.000% 03/15/22.... | .. | 06/01/2019. | Paydown . 9 9 9 [ e 9 | e | e 0 9 03/15/2022. | 1
36203W PX 0 [GNMA GNMA 30YR 7.000% 06/15/24.... |.. | 06/01/2019. | Paydown . 58 58 57 .57 0 58 .2 | 06/15/2024. | 1.
36203W QV 3 |GNMA GNMA 30YR 7.000% 09/15/23.... | .. | 06/01/2019. | Paydown . 11 11 1" LA e . 0 1 .| 09/15/2023. | 1.
36203Y ER 1 |GNMAGNMA 30YR 7.000% 09/15/23.... |.. | 06/01/2019. | Paydown . 30 30 29 00030 [ s [ e 0 30 09/15/2023. | 1
36204A PF 6 |GNMA GNMA 30YR 7.000% 08/15/23.... |.. | 06/01/2019. | Paydown . 85 85 83 .84 1 85 08/15/2023. | 1.
36204A PV 1 |GNMA GNMA 30YR 7.000% 08/15/23.... |.. | 06/01/2019. | Paydown . 25 25 24 24 . 0 25 08/15/2023. | 1.
36204A UY 9 |GNMAGNMA 30YR 7.000% 09/15/23.... |.. | 06/01/2019. | Paydown . 32 32 31 32 [ s [ e 0 32 09/15/2023. | 1
36204C MV 0 |GNMA GNMA 30YR 7.000% 11/15/23.... | .. | 06/01/2019. | Paydown . 93 93 90 92 [ . 1 1 93 11/15/2023. | 1
GNMA GNMA 30YR 1994 7.000%
36204D LL 1 [02/15/24 .| 06/01/2019. | Paydown . 16 16 16 .16 0 16 .| 02/15/2024. | 1.
36204G ZK 1 |GNMA GNMA 30YR 7.000% 12/15/23.... | .. | 06/01/2019. | Paydown . 162 162 157 | s 160 2 162 12/15/2023. 1.
36204H 6E 5 |GNMA GNMA 30YR 7.000% 10/15/23.... | .. | 06/01/2019. | Paydown . 9 9 (< S 9 0 9 10/15/2023. | 1
36204L VC 2 |GNMA GNMA 30YR 7.000% 04/15/22.... | .. | 06/01/2019. | Paydown . 145 145 140 | v 144 2 145 04/15/2022. | 1.
36204L X3 0 |GNMA GNMA30YR 7.000% 11/15/23..... .| 06/01/2019. | Paydown . 19 19 19 A9 . 0 19 11/15/2023. 1.
36204M MB 2 | GNMA GNMA 30YR 7.000% 12/15/23.... | .. | 06/01/2019. | Paydown . 27 27 26 2T [ e [ e 0 27 12/15/2023. | 1
36204R N8 7 [GNMAPOOL# 377615 7.500% 09/15/25 |.. | 06/01/2019. | Paydown . 53 53 51 .52 1 53 .2 109/15/2025. | 1.
36204W QL 4 |GNMA GNMA 30YR 7.000% 01/15/24.... | .. | 06/01/2019. | Paydown . 3 3 3 | s 3. . 0 3 .| 01/15/2024. | 1.
36204Y AY 9 |GNMA GNMA 30YR 7.000% 08/15/25.... |.. | 04/01/2019. | Paydown . 5790 | covvrins 5790 | v 5,712 | oo 5,749 | oo | s 41 41 5,790 08/15/2025. | 1
GNMA GNMA 30YR 1994 7.000%
36205A 5H 3 |05/15/24 .| 06/01/2019. | Paydown . 5 5 0 5 05/15/2024. | 1
36205A NF 7 |GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 269 269 2 269 09/15/2025. | 1.
362058 HR 6 |GNMA GNMA 30YR 7.000% 05/15/24.... |.. | 06/01/2019. | Paydown . 86 86 1 86 .3 | 05/15/2024. | 1.
36205C 6H 8 | GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 7 7 0 7 .| 09/15/2025. | 1.
36205F Z7 1 |GNMA GNMA 30YR 7.000% 09/15/25.... |.. | 06/01/2019. | Paydown . 393 393 3 393 09/15/2025. | 1.
36205M FZ 6 |GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 709 709 5 709 09/15/2025. | 1.
36205P Y4 7 |GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 268 268 2 268 09/15/2025. | 1.
36205Q 4W 6 | GNMA GNMA 30YR 7.000% 07/15/25.... | .. | 06/01/2019. | Paydown . 31 31 0 31 07/15/2025. | 1.
36205R L4 7 |GNMA GNMA30YR 7.000% 09/15/25..... .| 06/01/2019. | Paydown . 254 254 2 254 09/15/2025. | 1.
36205R L6 2 |GNMA GNMA 30YR 7.000% 09/15/25..... .. | 06/01/2019. | Paydown . 27 27 0 27 09/15/2025. | 1.
36205R TF 4 |GNMA GNMA 30YR 7.000% 08/15/25.... | .. | 06/01/2019. | Paydown . 66 66 0 66 08/15/2025. | 1.
36206A PL 1 |GNMAGNMA 30YR 7.500% 11/15/25.... |.. | 06/01/2019. | Paydown . 82 82 1 82 11/15/2025. | 1.
36206B WG 2 |GNMA GNMA 30YR 7.000% 09/15/25.... |.. | 06/01/2019. | Paydown . 58 58 0 58 [ veeenrireirinns | e | e (V1 2 [09/15/2025. [ 1...ccvvvncrnnee
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
36206E 3P 8 |GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 62 62 61 0 62 09/15/2025. [ 1.....c.ovvreene
36206E CP 8 |GNMA GNMA30YR 7.000% 09/15/25..... .| 06/01/2019. | Paydown . 49 49 48 0 49 09/15/2025. | 1.
36206E FZ 3 |GNMAPOOL # 408884 7.000% 09/15/25 |.. | 06/01/2019. | Paydown . 411 411 405 3 411 09/15/2025. | 1.
36206F LU 4 |GNMA GNMA 30YR 7.000% 09/15/25.... |.. | 06/01/2019. | Paydown . 40 40 39 0 40 09/15/2025. | 1.
36206F RC 8 |GNMA GNMA 30YR 7.000% 08/15/25.... |.. | 06/01/2019. | Paydown . 196 196 193 1 196 08/15/2025. | 1.
36206F RJ 3 |GNMA GNMA 30YR 7.000% 08/15/25.... | .. | 06/01/2019. | Paydown . 45 45 45 0 45 08/15/2025. | 1.
36206F SE 3 |GNMA GNMA 30YR 7.000% 09/15/25.... |.. | 06/01/2019. | Paydown . 60 60 59 0 60 09/15/2025. | 1.
36206 FS 8 |GNMA GNMA 30YR 7.000% 08/15/25.... |.. | 06/01/2019. | Paydown . 18 18 18 0 18 08/15/2025. | 1.
362060 YG 3 |GNMA GNMA 30YR 7.000% 08/15/25.... | .. | 06/01/2019. | Paydown . 147 147 145 1 147 08/15/2025. | 1.
36206K BY 6 |GNMAGNMA 30YR 7.000% 09/15/25.... |.. | 06/01/2019. | Paydown . 160 160 157 1 160 09/15/2025. | 1
36206K GY 1 |GNMAGNMA 30YR 7.000% 08/15/25.... | .. | 06/01/2019. | Paydown . 340 340 335 2 340 08/15/2025. | 1.
36206K HA 2 |GNMA POOL # 413425 7.000% 09/15/25 | .. | 06/01/2019. | Paydown . 33 33 32 0 33 09/15/2025. | 1.
36206L BY 4 | GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 317 317 313 2 317 09/15/2025. | 1
36206L CQ 0 |GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 277 277 274 2 277 09/15/2025. | 1.
36206L DA 4 |GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 257 257 254 2 257 09/15/2025. | 1.
36206L PU 7 |GNMA GNMA 30YR 7.000% 08/15/25.... | .. | 06/01/2019. | Paydown . 150 150 148 1 150 08/15/2025. | 1
36206L SJ 9 |GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 47 48 47 . 0 47 09/15/2025. | 1.
36206M PP 6 | GNMA POOL # 415430 7.000% 08/15/25 |.. | 06/01/2019. | Paydown . 86 86 84 .85 |... - 1 1 86 08/15/2025. | 1.
36206N C4 5 |GNMA GNMA 30YR 7.000% 09/15/25.... | .. | 06/01/2019. | Paydown . 46 46 46 B | | s 0 46 09/15/2025. | 1
36206P AF 7 |GNMA GNMA 30YR 7.500% 12/15/25.... |.. | 06/01/2019. | Paydown . 24 24 24 .24 0 24 12/15/2025. | 1.
36206P PG 9 |GNMA GNMA 30YR 7.500% 01/15/26.... | .. | 06/01/2019. | Paydown . 44 44 43 A3 - 1 44 01/15/2026. | 1.
36206P WY 2 |GNMA GNMA 30YR 7.000% 09/15/25.... |.. | 06/01/2019. | Paydown . 89 89 88 88 [ . 1 1 89 09/15/2025. | 1
36206Q K2 3 |GNMA GNMA 30YR 7.500% 06/15/26.... | .. | 06/01/2019. | Paydown . 61 61 59 .60 1 1 61 .2 | 06/15/2026. | 1.
36206S JX 3 |GNMA GNMA 30YR 7.000% 09/15/25.... |.. | 06/01/2019. | Paydown . 1 1 11 LA . 0 11 .| 09/15/2025. | 1.
362060 NA 3 |GNMA GNMA 30YR 7.500% 02/15/26.... | .. | 06/01/2019. | Paydown . 457 457 451 | s 453 | e . 3 3 457 02/15/2026. | 1
36206U W6 2 | GNMA GNMA 30YR 7.500% 05/15/26.... | .. | 06/01/2019. | Paydown . 36 36 35 .35 0 36 05/15/2026. | 1.
36206W Z4 0 |GNMA GNMA 30YR 7.500% 06/15/26.... |.. | 06/01/2019. | Paydown . 46 46 45 .45 1 46 06/15/2026. | 1.
36207A K3 5 |GNMA GNMA 30YR 7.500% 06/15/26.... | .. | 06/01/2019. | Paydown . 43 43 41 .42 1 1 43 06/15/2026. | 1.
36207L H3 5 | GNMAPOOL # 435050 7.000% 03/15/31 |.. | 06/01/2019. | Paydown . 28 28 28 0 28 03/15/2031. | 1.
36210R G6 1 [GNMA GNMA 30YR 6.000% 11/15/31.... |.. | 06/01/2019. | Paydown . 126 0 126 11/15/2031. [ 1.
36213C  J5 0 |GNMA GNMA 30YR 7.000% 08/15/31.... | .. | 06/01/2019. | Paydown . 34 0 34 08/15/2031. | 1.
36213E W6 9 |GNMA GNMA 30YR 6.500% 03/15/32.... |.. | 06/01/2019. | Paydown . 2,313 (20) 2,313 03/15/2032. | 1.
36213F H5 5 |GNMAGNMA 30YR 6.000% 12/15/32.... |.. | 06/01/2019. | Paydown . 375 1) 375 12/15/2032. 1.
36213F K9 3 |GNMA GNMA 30YR 6.000% 01/15/33.... |.. | 06/01/2019. | Paydown . 4,912 (110) 4,912 01/15/2033. | 1.
362161 MC 2 | GNMA GNMA 30YR 7.000% 05/15/23.... | .. | 06/01/2019. | Paydown . 47 1 47 05/15/2023. | 1.
362162 AB 5 | GNMA GNMA 30YR 9.000% 10/15/19.... | .. | 06/01/2019. | Paydown . 322 2 322 10/15/2019. 1.
362169 EN 0 | GNMA GNMA 30YR 10.500% 12/15/19... | .. | 06/01/2019. | Paydown . 815 0 815 12/15/2019. | 1.
36217R  EZ 2 |GNMA GNMA 30YR 9.000% 10/15/19..... .. | 06/01/2019. | Paydown . 165 1 165 10/15/2019. [ 1.
36218M DZ 3 |GNMA GNMA 30YR 9.500% 11/15/19.... | .. | 06/01/2019. | Paydown . 138 0 138 11/15/2019. 1.
36219S TF 6 |GNMA GNMA30YR 9.500% 02/15/20..... .. | 06/01/2019. | Paydown . 181 1 181 02/15/2020. | 1.
36219W NB 2 | GNMA GNMA 30YR 10.500% 07/15/19.... | .. | 06/01/2019. | Paydown . 341 0 341 07/15/2019. | 1.
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362200 GT 8 |GNMA GNMA 30YR 9.500% 07/15/20.... | .. | 06/01/2019. | Paydown 8 8 (< TR L8 RN IS 0 8 07/15/2020. | 1...cvvnrvrnes
36220B 6N 8 | GNMA GNMA 30YR 10.500% 06/15/19... |.. | 05/01/2019. | Paydown 29 29 30 0 29 06/15/2019. | 1.
36220F AB 0 |GNMA GNMA 30YR 9.500% 10/15/19.... |.. | 06/01/2019. | Paydown 36 36 37 0 36 10/15/2019. | 1.
36220H PV 6 |GNMA GNMA 30YR 9.500% 08/15/19.... | .. | 06/01/2019. | Paydown 444 444 445 0 444 08/15/2019. | 1.
36220H SJ 0 |GNMA GNMA 30YR 9.500% 08/15/19.... | .. | 06/01/2019. | Paydown 17 17 18 0 17 08/15/2019. [ 1....coovvene
GNMA GNMA 30YR 1988-92 9.000%
362200 QZ 2 |12/15/1 .| 06/01/2019. | Paydown 222 222 219 1 222 12/15/2019. [ 1o
36220N AT 4 [GNMAGNMA 30YR 9.500% 12/15/19.... |.. | 06/01/2019. | Paydown 30 30 31 0 30 1112/15/2019. | 1.
36220P GK 2 |GNMA GNMA 30YR 9.500% 04/15/20.... |.. | 06/01/2019. | Paydown 7 7 7 0 7 .| 04/15/2020. | 1.
36220V  C2 3 |GNMA GNMA 30YR 8.500% 04/15/20.... |.. | 06/01/2019. | Paydown 236 236 221 2 236 04/15/2020. | 1
36220V LZ 0 |GNMA GNMA 30YR 9.000% 06/15/20.... | .. | 06/01/2019. | Paydown 669 669 646 5 669 06/15/2020. | 1.
36220Y 6P 3 |GNMA POOL #292578X 9.500% 10/15/20| .. | 06/01/2019. | Paydown 20 20 19 0 20 10/15/2020. [ 1.
36220Y YT 4 |GNMA GNMA 30YR 9.500% 09/15/20.... | .. | 06/01/2019. | Paydown 115 115 121 0 115 09/15/2020. | 1
362230 6X 9 |GNMA GNMA 30YR 8.500% 06/15/21.... | .. | 06/01/2019. | Paydown 97 97 99 0 97 06/15/2021. | 1.
362236 UA 5 |GNMA GNMA 30YR 9.500% 07/15/21.... | .. | 06/01/2019. | Paydown 75 75 79 0 75 07/15/2021. | 1.
36223H EH 6 |GNMA GNMA 30YR 8.500% 07/15/21.... |.. | 06/01/2019. | Paydown 30 30 28 0 30 07/15/2021. 1
36223) AH 6 |GNMA GNMA 30YR 9.500% 08/15/21.... | .. | 06/01/2019. | Paydown 38 38 40 0 38 08/15/2021. | 1.
36223) DR 1 |GNMA GNMA 30YR 9.500% 07/15/21.... | .. | 06/01/2019. | Paydown 119 119 126 (1) 119 07/15/2021. | 1.
36223M GE 0 |GNMA GNMA 30YR 8.500% 09/15/21.... | .. | 06/01/2019. | Paydown 272 272 280 (1) 272 09/15/2021. | 1.
36223M XL 5 | GNMA GNMA 30YR 8.500% 12/15/21.... | .. | 06/01/2019. | Paydown 30 30 31 0 30 12/15/2021. 1.
36223N CH 5 |[GNMA GNMA 30YR 8.500% 11/15/21.... |.. | 06/01/2019. | Paydown 127 127 119 2 127 11/15/2021. | 1.
36223Q RW 9 |GNMA GNMA 30YR 8.500% 11/15/21.... | .. | 06/01/2019. | Paydown 540 540 505 9 540 11/15/2021. 1.
36223R  ZU 2 |GNMA GNMA 30YR 8.500% 01/15/22.... |.. | 06/01/2019. | Paydown 16 16 16 0 16 01/15/2022. | 1.
362238 AD 5 |GNMA GNMA 30YR 8.500% 05/15/22.... |.. | 06/01/2019. | Paydown 424 424 436 2 424 05/15/2022. | 1.
36223Y 5B 2 |GNMA GNMA 30YR 8.500% 04/15/22.... | .. | 06/01/2019. | Paydown 545 545 560 ) 545 04/15/2022. | 1.
36223Y QM 5 |GNMA GNMA 30YR 7.000% 08/15/23.... | .. | 06/01/2019. | Paydown 58 58 56 1 58 08/15/2023. | 1.
36224A J2 8 |GNMA GNMA 30YR 8.500% 05/15/22.... |.. | 06/01/2019. | Paydown 142 142 146 (1) 142 05/15/2022. | 1.
36224C UP 0 [GNMA GNMA 30YR 8.500% 05/15/22.... |.. | 06/01/2019. | Paydown 38 38 40 0 38 05/15/2022. | 1.
36224D R6 4 |GNMA GNMA 30YR 9.500% 04/15/22.... | .. | 06/01/2019. | Paydown 24 24 25 0 24 04/15/2022. | 1.
36224H FS 0 [GNMA GNMA 30YR 8.500% 05/15/22.... |.. | 06/01/2019. | Paydown 242 242 249 (1 242 05/15/2022. | 1
36224H V6 0 |GNMA GNMA 30YR 9.500% 05/15/22.... | .. | 06/01/2019. | Paydown 101 101 106 (1) 101 05/15/2022. | 1.
36224L NW 3 | GNMA GNMA 30YR 7.000% 08/15/23.... | .. | 06/01/2019. | Paydown 15 15 15 0 15 .| 08/15/2023. | 1.
36224L S3 2 |GNMA GNMA 30YR 7.000% 12/15/22.... | .. | 06/01/2019. | Paydown 340 340 329 4 340 12/15/2022. |1
36224M 7D 1 |GNMA GNMA 30YR 7.000% 06/15/23.... | .. | 06/01/2019. | Paydown 93 93 90 1 93 .3 | 06/15/2023. | 1.
36224P  2M 9 |GNMA GNMA 30YR 7.500% 08/15/25.... | .. | 06/01/2019. | Paydown 4 4 4 0 4 .| 08/15/2025. | 1.
36224T MU 1 |GNMA GNMA 30YR 7.500% 03/15/23.... |.. | 06/01/2019. | Paydown 276 276 278 0 276 03/15/2023. | 1
36224U J5 7 |GNMA GNMA 30YR 7.000% 07/15/23.... | .. | 05/01/2019. | Paydown 7 7 7 0 7 .107/15/2023. | 1.
36224W RM 7 |GNMA GNMA 30YR 7.500% 05/15/23.... |.. | 06/01/2019. | Paydown 62 62 63 0 62 05/15/2023. | 1.
36224X PY 1 |GNMAGNMA 30YR 7.000% 02/15/23.... |.. | 06/01/2019. | Paydown 12 12 11 0 12 02/15/2023. | 1
36224Y YS 2 |GNMA GNMA 30YR 7.500% 03/15/23.... | .. | 06/01/2019. | Paydown 37 37 38 0 37 03/15/2023. | 1.
36225A GM 6 |GNMA GNMA 30YR 7.000% 07/15/25.... |.. | 06/01/2019. | Paydown 237 237 234 2 237 07/15/2025. | 1.




¥'5030

statement as of June 30, 2019 ofthe Brighthouse Life Insurance Company

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
36225B ND 6 |GNMAPOOL # 781288 6.500% 05/15/31 |.. | 06/01/2019. [ PAYAOWN........coooiverreririniinerienins | vererseerneeissisnenienes | vveiseenndd 48,563 | .......c.... 48,563 | ............ 49,391 | oo 49,081 | ..oovevercrirns (517) (X0 TN IS 48,563 | ..o [ s | e 0| e 1,295 | 05/15/2031. [ 1...ovvvrerenes
GNMA2 G2 1/1 1Y CMT ARM  3.750%
36225C C9 5 [07/2012 .| 06/01/2019. | Paydown 721 721 T I Y72 RS IR 0 T27 | oo [ e [ e (U1 I 11 1 06/01/2027. | 1....cvoovvvrne
GNMA2 G2 1/1 1Y CMT ARM  3.750%
36225C DM 5 |08/20/2 .| 06/01/2019. | Paydown 187 187 190 | e 187 | oo [ e 0 187 | v | v | s (V10 I 3 107/01/2027. [ 1...ovvvrrenee
GNMA GNMA 15YR PLATINUM 6.000%
36241K HR 2 |06/15/ .| 06/01/2019. | Paydown 0 06/15/2020.
36241K LQ 9 |GNMAPOOL # 782135 5.500% 01/15/37 | .. | 06/01/2019. | Paydown (58) 01/15/2037.
36292C BU 7 |GNMA GNMA 30YR 6.000% 07/15/35.... | .. | 06/01/2019. | Paydown 47 07/15/2035.
36292L EX 8 |GNMA GNMA 30YR 6.000% 06/15/36.... | .. | 06/01/2019. | Paydown (88) 06/15/2036.
36296D YU 6 |GNMAGNMA 30YR 5.500% 05/15/38.... |.. | 06/01/2019. | Paydown (612) 05/15/2038.
38373Q MZ 1 |GNMA GNMA_03-37 5.500% 05/20/33.... | .. | 06/01/2019. | Paydown 219,624 219,624 2,667 05/20/2033.
GOVERNMENT NATIONAL MORTGAGE
38374C CC 3 |AGNMA_03-7 . [ 06/01/2019. [ PaYdOWN........oouvieiieriiiinicniins | e | v 369,138 | .......... 369,138 | .......... 341,331 | oo 359,411 | e | e 9,727 9,727 [ oo | e 369,138 | oo [ v | e 0| e 8,650 | 09/20/2033. | 1...covvvnnvns
GOVERNMENT NATIONAL MORTGAGE
38374C YN 5 |[AGNMA_03-8 .| 06/01/2019. | Paydown 96,642 | ......onc.. 96,642 | ........... 92,100 | oo 94,843 | ..o | i 1,800 1,800 [ v | e 96,642 | ..o [ e [ e 0| e 2,210 | 10/20/2033. | 1...cvoucernnens
38374F X5 8 |GNMA GNMA_04-21 5.000% 04/16/34.... | .. | 06/01/2019. | Paydown 245,750 245750 | .......... 231,082 | .o 237,167 | o | s 8,583 8,583 | ..o | e 245,750 | ..o | e | s 0| e 5,018 | 04/16/2034. | 1......ccconne.
38374H PY 0 |GNMA GNMA_04-54 5.500% 07/20/34.... | .. | 06/01/2019. | PAYAOWN.........ovvrmmrrrmrinrirnrriiniinns | eerreeieeirneesseisenns | ceereeens 548,638 | ......... 548,638 | .......... 536,851 | .ovevrrrnn 542,205 | ...oooovvnrienns | e 6,433 6,433 | oo [ e 548,638 | ..o | e | e 0. 12,509 | 07/20/2034. | 1.....oocvvenne
GOVERNMENT NATIONAL MORTGAGE
38374M MC 0 |A GNMA_05-9 .| 06/01/2019. | Paydown 240,943 240,943 | .......... 213,931 | oo 229,964 | ..oooveveririens | v 10,979 | oo | s 10,979 [ oo | e 240,943 | oo | e | s 0| e 5,684 | 12/20/2035. | 1....covvvnnvnn
GOVERNMENT NATIONAL MORTGAGE
383750 XK 6 |AGNMA_07-2 . [ 06/01/2019. [ PAYAOWN......ccvvmrivrrirrireernrinnine | cerierireeenneeinsinenes | eeereeens 492,428 | .......... 492,428 | ......... 491,620 | ..oovrernees 491,620 | ..coovvverrirnene 808 808 [ oo | ervrerienes 492,428 | ... | e | s 0. 11,498 | 04/20/2037. | 1....covvvvrne
SMALL BUSINESS ADMINISTRATION
83162C UA 9 |SBA_11-20E .| 05/01/2019. | Paydown 327,608 327,608 | .......... 327,608 | .o 327,265 | ..covvevirinns 343 343 | s | s 327,608 | .o | e | s (V1 I 6,208 | 05/01/2031. [1....cvvvvrnrne
VENDEE MORTGAGE TRUST VENDE_97
911760 KE 5 |VENDE_97- .. | 06/01/2019. | PAYAOWN.......coovvirrireirneineieeiiiens [ e | cevneinns 118,047 | ..ooone. 118,047 | .......... 116,047 | oo 117,349 | oo | e 698 B98 | .o | e 118,047 | oo | e | s 0| e 3,584 | 02/15/2027. | 1...ceovernncns
UNITED STATES TREASURY IO 0.000%
912803 DD 2 |05/15 . [ 05/21/2019. [ NOMURA SECURITIES INTL. INC. | ccccocerrrvrricrirenes | e 3,967,600 | ....... 6,500,000 | ....... 2,839,915 | .ccovrne 3,443,627 | oo | v 44,833 | .o [ e 44,833 3,488,460 | ...ovvvecrierins | e 479,140 | ....... 479,140 | .o 05/15/2038. | 1....cvvnerennes
UNITED STATES TREASURY
912803 EA 7 | TREASURY STRIP (P . | 05/29/2019. | Various.................... ...129,078,345 |....252,000,000 | .....92,659,070 | ....... 111,749,638 | ..o | e TAT8T12 [ s [ v 1TA78,712 | e | s 113,228,349 | ..oovvvvirieinne 15,849,996 |...15,849,996 |.......cccourrne 02/15/2043. | 1..ccvvverrrnes
UNITED STATES TREASURY
912803 EC 3 | TREASURY STRIP (P o[ 05/15/2019. [ VATIOUS.......coureerverrierircerrrinniins | ceriererseessseissinenes | venne 19,313,120 | ..... 38,000,000 | .....19,114,760 | ......... 21,018,869 | ...cooovvrrrerrenes | v 193,815 | oo | e 193,815 | ovovvererveres | e 21,212,685 | ...ccoovvrvvrinne ,(1,899,565) | ...(1,899,565) | .....cvvrevernvn 05/15/2043. | 1...cvverrrnes
UNITED STATES TREASURY
912803 EF 6 | TREASURY STRIP (P .| 05/16/2019. | Various.................... ....107,961,000 |....220,000,000 | .....86,463,740 | ......... 97,798,682 | ...ovovvererianns | e 1,179,928 | ..o [ v 1,179,928 | ..o | v 98,978,610 | ...ccovvrverrnnns ..8,982,390 |..... 8,982,390 | ...covrerirnns 02/15/2044. | 1....cvovervns
UNITED STATES TREASURY
912803 EH 2 | TREASURY STRIP (P .1 05/17/2019. | DEUTSCHE BANK AG........ccccoovvies | corirerinrinniiinninens | e 81,480,520 |....166,000,000 | .....63,453,562 | ......... 71,287,580 | ..ooovvvvrvrrers | v 919,266 | ....oovvrvrrens | e 919,266 | ..coovvvevevrivers | verreerns 72,206,846 | .......ccovvvnnne 9,273,674 |..... 9,273,674 | ..oovvvrrinnnn. 05/15/2044. | 1...ccvovrvnnes
UNITED STATES TREASURY
912803 EJ 8 | TREASURY STRIP (P .| 04/30/2019. | DEUTSCHE BANK AG........ccccooviies | coriveririnniisiineis | e 30,758,000 | ..... 65,000,000 | .....24,660,350 | ......... 27,704,524 | ...covvvvviec | e 306,487 | ...oovvieiiins | e 306,487 28,011,011 2,746,989 |..... 2,746,989 | ..o 08/15/2044. | 1....coovrvnne
UNITED STATES TREASURY
912803 EP 4 | TREASURY STRIP (P .| 05/14/2019. | DEUTSCHE BANK AG........ovcenvees | cerrerirneerneriinsinenes | cennd 87,388,380 |....186,000,000 | .....82,464,843 | ......... 83,929,293 | ..o | e 939,028 939,028 | ...cvvrerirerirens | e 84,868,321 | ....covvrvvrinnns ..2,520,059 |..... 2,520,059 | ..oovvrrrerirnnns 08/15/2045. | 1....coovvvrnes
UNITED STATES TREASURY GOVT BND
912810 QX 9 |2.750% . 1 05/22/2019. | MORGAN STANLEY & CO. INC..... | .coveveerirervrrirens | e 199,445 | .......... 200,000 ....197,782 ..198,110 22 ..198,133 1,312 L1312 4,224 | 08/15/2042.
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UNITED STATES TREASURY GOVT BND
912810 QY 7 |2.750% .. | 05/21/2019. | GOLDMAN SACHS & CO.......ovvvver | vorvrrnrirernrseireninns | v 12,774,023 | ... 12,900,000 | .....13,303,125 | ......... 13,273,244 | ..o | e, (4,425) (4,425) | oo | i 13,268,819 | oo ...(494,796) | ...... (494,796) | ..... 184,123 | 11/15/2042. [1......cvvverne
UNITED STATES TREASURY GOVT BND
912810 QZ 4 [3.125% .| 05/01/2019. | DEUTSCHE BANK AG [EOTURTRTRUPIN PPN 15,283,205 | ..... 14,600,000 | .....14,451,953 | ......... 14,470,769 | ...ooovvvvvrienis | v 1,078 1,078 | oo | e 14,471,847 | oo | 811,359 | ...... 811,359 | ..... 322,652 | 02/15/2043. [ 1.......oovevenee
UNITED STATES TREASURY GOVT BND
912810 RM 2 [3.000% .| 05/21/2019. | BARCLAYS CAPITAL.. JEOTTTRRI PV 1,032,188 | ....... 1,000,000 | .......... 986,213 | ..cooovrrrne 987,288 | ...vveererinees | cerreeireenns 123 123 | s | i 987,411 | v | s 44776 | ......... 44776 | ....... 15,571 | 05/15/2045. | 1.......ccvvvne
UNITED STATES TREASURY SENIOR
912810 RT 7 |GOVT BND .. | 05/28/2019. | Various............ccc.en.. RSSO PP 24,900,387 | ..... 27,700,000 | .....26,647,613 | ......... 26,701,268 | ...cooerrerinens | v 10,025 | oo | e 10,025 26,711,294 .(1,810,907) | ...(1,810,907) | ..... 482,237 | 08/15/2046. [ 1.........cc...c.
UNITED STATES TREASURY SENIOR
912828 3F 5 |GOVTBND .| 05/01/2019. | HSBC SECURITIES INC.......cvvvvvns [ rorerirererncniirinirnes | s 1,475,039 | ....... 1,500,000 | ....... 1,483,715 | .cceveeee 1,485,369 | ...coovrrvrrinns . 501 50T [ oo | eeviieinne 1,485,870 | ...coovvervrens | e (10,831) | ........ (10,831) | ....... 15,756 | 11/15/2027. | 1....cvvvevvrne
UNITED STATES TREASURY
912828 4D 9 |SENIORGOVTBND 2 .. | 05/16/2019. | GOLDMAN SACHS & CO......cccovves [ v ....101,202,925 |....100,000,000 | .....98,476,763 | ......... 98,677,712 | ..vvvvvrvcrrens | e 109,104 | .cooovvvvcens | v 109,104 | .oooovevverres | e 98,786,816 | .....cocovvrvnnee 2,416,109 |..... 2,416,109 | ..1,564,208 | 03/31/2023. | 1......cccouuc..
UNITED STATES TREASURY GOVT BND
912828 D2 3 [1.625% .. | 04/30/2019. | Maturity.............cccooneee reverrnenes | oo 24,000,000 | ... 24,000,000 | .....24,058,125 | ......... 24,003,993 | ..o | e (3,993) (3,993) [ v | e 24,000,000 [ ..oooevrereriiinns | e | e 0 ... 195,000 | 04/30/2019. [1....coovvvverne
UNITED STATES TREASURY GOVT BND
912828 D5 6 |2.375% .| 05/01/2019. | MORGAN STANLEY & CO. INC..... | .cccoovervmriiricniicnns | v 3,904,039 | ....... 3,894,000 | ....... 3,903,577 | ..coouuce 3,899,811 | .o (326) (326) 3,899,485 | ..o [ e 4554 | ........... 4554 | ... 65,913 | 08/15/2024. | 1.........ccoene.
UNITED STATES TREASURY GOVT BND
912828 KQ 2 [3.125% .. | 05/15/2019. | Maturity.............cocvereces 200,000 200,000 | .......... 192,938 | .ovvvvvrenne 199,690 | .ooouvvverrveries | cerrrrerienns 310 K[ ORI IR 200,000 | ..cveorerenrnes | e | e 0| e 3,125 | 05/15/2019. | 1..ccvoncvrnnens
UNITED STATES TREASURY
912833 Y4 6 | TREASURY STRIP (I .. | 05/15/2019. | Various...........ccc.une. RSSO PP 33,280,539 | ..... 55,000,000 | ....31,925,781 | ......... 34,268,592 | ...vvvrvreniinns | s 314,561 | .o | e 314,561 | v | e 34,583,153 | ..vvererierinn (1,302,614) | ...(1,302,614) | ....oovvvrcvrrncn 05/15/2037. | 1..cvvverirns
UNITED STATES TREASURY
912833 Z6 0 | TREASURY STRIP (I .. | 05/15/2019. | Various...........ccc..eu.. ....118,837,000 |....200,000,000 |....113,078,124 | ....... 121,483,101 | .o [ e 1,197,090 [ .o [ v 1,197,090 | .o | s 122,680,190 | ..oovvvervvercnnne .(3,843,190) | ...(3,843,190) | ....oovvvrrerncn 02/15/2038. | 1..cocvvvrvrnes
UNITED STATES TREASURY GOVT BND
912834 JH 2 |0.000% .| 05/01/2019. | NOMURA SECURITIES INTL. INC. | ....coorvenrrverireriras | e 16,014,300 | ..... 30,000,000 | ....12,125,822 | ......... 14,128,060 | .....ocveevevrres | crrenee 165,805 | oo | e 165,805 | ..o | e 14,293,865 | .....cccovivrnecs 1,720,435 |..... 1,720,435 | ...coovvrvrrine 11/15/2040. [ 1....oovvvneee.
GOVERNMENTNATIONALMORTGAGEA
BRSK95 KN 3 |CMBS_2023 .. | 05/01/2019. | Paydown 535 535 538 | s 534 |, . 2 2 535 | e e | s [ 15 102/01/2023. [ 1...ccvvvrvrnn
0599999. Total - Bonds - U.S. GOVEMMENL........cuiiirieriiiniriniiierisiessimisnes avessrssssssssnssensssesssssssssenas ....816,345,849 |.1,407,789,795 |...715,680,861 | ....... 773,967,852 | ...oovvvennenad 0 ... 6,889,107 | ..o 0] 6,889,107 | ..ocvvvvinenns 0. 780,856,959 |....ccoovvn 0 | 35,488,890 |...35,488,890 | ..2,928,089 XXX XXX
Bonds - All Other Government
CORDELIO AMALCO GP | SECURED
218493 AA 2 |CORPBND .| 03/31/2019. | Redemption  100.0000 690,065 690,065 | .......... 694,092 | ..o | e [ s (1 RO DTN 690,065 | ........ (4,027) | oo | s (4,027) | ovvene 8,577 | 09/30/2034. | 2FE............
NOVA CHEM CORP. SENIOR CORP BND
66977W AQ 2 [144A 4 A | 06/20/2019. | GOLDMAN SACHS & CO....covvvevne | covrrrerierireceneeins | e 1,995,000 | ....... 2,000,000 | ....... 2,000,000 | ...coovnee 2,000,000 | .cvoorveerienins [ e 0 2,000,000 | ..oouererrerenes | crris (5,000) | ..ccvev. (5,000) | ........ 54,979 | 06/01/2024. | 3FE............
BANCO LATINOAMERICANO DE COMER
05968C AB 8 |SENIORCO D 04/25/2019. | HSBC SECURITIES INC......ccoovvns [ vverirererneinriniines | v 4,992,500 | ....... 5,000,000 | ....... 4,982,650 | ........... 4,995,270 | ...ocvovvvrrianns . 948 948 | oo | e 4,996,218 | ..ooovvrcriiri [ s (3,718) | ovvvvev (3,718) | coeeee 77,639 | 05/07/2020. | 2FE............
DOMINICAN REPUBLIC GOVERNMENT
25714P  AK 4 |GOVT BND D| 05/06/2019. | Various............cc...... revereenesnesenes | o 2,800,000 | ....... 2,800,000 | ....... 2,889,317 | .ccoveeee 2,825,434 | ..o | s (25,434) (25,434) 2,800,000 | covuvreerericins e | e 0. 105,000 | 05/06/2021. | 3FE............
FRANSHION DEVELOPMENT LTD
355457 AA 0 | SENIOR CORP BN D | 04/18/2019. | ANZ SECUIHIES.........ocvvververiiriinnis [ eoevierissisiisiiens | v 2,647,500 | ....... 2,500,000 | ...... 2,736,250 | ... 2,600,833 | ..o | s (10,528) [ ..o | e (10,528) 2,590,305 | ..o | e 57,195 | ......... 57,195 | ... 88,125 | 04/15/2021. | 2FE............
STATE OF ISRAEL SENIORCORPBND
46513Y JH 2 [3.250% 0 D| 04/17/2019. | BARCLAYS CAPITAL.. revneenesenenenes | e 3,240,000 | ....... 3,200,000 | ....... 377,312 | v 3,179,297 | covovveveiiernes | s 485 485 379,782 | oo | s 60,218 | ......... 60,218 | ....... 27,444 | 01/17/2028. | 1FE............
500769 DJ 0 |KFW CORPBND 4.875% 06/17/19......... D| 06/17/2019. | Maturity..........ccoocrvvvnee ST PP 20,000,000 | ... 20,000,000 | .....19,940,600 | ......... 19,996,602 | ...ocoovrvvrcrians | s 3,398 3,398 20,000,000 | ..oovvvuerinriinns | v | v 0 ... 487,500 | 06/17/2019. | 1FE............
LITHUANIA (REPUBLIC OF) SENIOR
536878 AF 8 |CORPBND D| 05/16/2019. | BARCLAYS CAPITAL.. revreensnsens | e 5,287,500 | ....... 5,000,000 | ....... 5,637,500 | ....coouu 5,329,044 | ..o | e (G Y02 I B (47,972) 5,281,072 | oo | e 6,428 | .......... 6,428 | ..... 213,524 | 03/09/2021. | 1FE............
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MALAYSIA SOVEREIGN SUKUK BERHA
56108L AB 2 |MALAYSIA D| 04/11/2019. | BARCLAYS CAPITAL.....ccvvvrrvvirens | crvreererrnnisesssneninns | v 4,255,600 | ....... 4,000,000 | ....... 4,549,680 | ........... 4,521,252 (2,718) (2,718) [ v | i 4,518,533 ...(262,933) | ......(262,933) | ....... 81,425 | 04/22/2045. | 1FE............
OCP SA SENIOR CORP BND 144A
67091T AA 3 |5.625% 04/ D 04/15/2019. | JEFFRIES & CO. INC........ccoovvienns [ verrerinrisricsiines | s 1,690,661 1,610,000 | ....... 1,694,525 | .......... 1,675,065 (2,493) (2,493) [ ovovvcervens | e 1,672,572 | oo | o 18,089 | .........18,089 | ....... 43,269 | 04/25/2024.| 2FE............
OCP SA SENIOR CORP BND 144A
67091T AB 1 |6.875% 04/ 04/09/2019. | J.P. MORGAN SECURITIES INC... | ..ccvoeveeernerinnriinns | e 1,092,200 1,000,000 | ...... 1,020,000 | .....c..... 1,019,990 (15) [R1) ) ST I 1,019,975 | .oveoveiciines | e 72,225 | ... 72,225 | ....... 31,701 | 04/25/2044. | 2FE.............
OCP SA SENIOR CORP BND 144A
67091T AC 9 |4.500% 10/ D | 04/16/2019. | VAMOUS. .......evvrmrererereereeenersneniens | corneerseeissrnesinenins | eee 11,237,155 11,340,000 | .....11,271,628 | ......... 11,290,244 | ..o | v 1,280 1,280 11,291,524 | ..o | e (54,369) | ........(54,369) | ..... 245,470 | 10/22/2025. | 2FE............
OMAN SULTANATE OF (GOVERNMENT) CREDIT SUISSE FIRST BOSTON
682051 AF 4 |SENIOR CO D|06/17/2019.|COR | | e 1,714,000 | ....... 2,000,000 | ...... 1,987,200 | .....c..... 1,987,479 [ .o | e 64 B4 | oo | e 1,987,543 ...(273,543) | ......(273,543) | ..... 101,472 | 03/08/2047. | 3FE............
PERUSAHAAN LISTRIK NEGARA PT
71568P AB 5 | SENIOR CORP 04/01/2019. | JEFFRIES & CO. INC......covvvvrenns [ e | v 983,900 | ....... 1,000,000 | ....... 1,031,250 | ...cocveeee 1,028,034 (117) (T17) | e | s 1,027,917 | o | e (44,017) | ........(44,017) | ....... 23,188 | 10/24/2042. | 2FE............
PETROLEOS MEXICANOS SENIOR
71654Q BE 1 |CORPBND 5. D| 04/01/2019. | SANWA-BGK 364,224 448,000 | .......... 384,160 | ...oocvenee 386,954 | ..o [ s 183 183 [ | e 387,137 | o | e (22,913) | ........(22,913) | ... 6,639 | 06/27/2044. | 2FE............
PETROLEOS MEXICANOS SENIOR
71654Q BX 9 |CORPBND MTN 04/04/2019. | VAMOUS..........coourierrierirriiiiniinnis | evesienissiieniisninns | v 3,291,130 4,000,000 | ....... 3,057,076 | ........... 3,058,359 | ...ocoivvciienins [ e 2,187 2,187 3,060,545 | ..o | 230,585 | .......230,585 | ....... 46,363 | 01/23/2046. | 2FE............
PETROLEOS MEXICANOS SENIOR
71654Q CC 4 |CORPBOND 6 D | 04/04/2019. | VANOUS........oucvverveersrerireeseesseinens | erverssenessesssnssesnes | ooeeens 1,734,616 1,892,000 | ....... 1,960,958 | ........... 1,960,012 (173) (LK) [T 1,959,839 .(225,223) | ......(225,223) | ....... 69,353 | 09/21/2047. | 2FE............
PETROLEOS MEXICANOS SENIOR
71654Q CP 5 |CORPBND MTM D 04/01/2019. | MORGAN STANLEY & CO. INC..... [ .ccevrererrerrvrirnirnes | vveens 1,775,484 | ....... 1,800,000 | ....... 1,702,355 | ....ccoo.u. 1,702,932 [ .o | s 1,310 1,310 [ | e 1,704,241 | e [ s 71,243 | ... 71,243 | ....... 23,075 | 01/23/2029. | 2FE............
SAUDI ARABIA SENIOR CORP BND
80413T AC 3 |144A 4.50 04/03/2019. | BARCLAYS CAPITAL......coovvemevres [ everirerirneernnrinniines | s 3,762,000 | ....... 3,800,000 | ....... 3,724,570 | ...cooouce 3,727,347 254 254 3,727,601 | oo | s 34,399 | ........34,399 | ...... 75,525 | 10/26/2046. | 1FE............
SAUDI ARABIA CORP BND 144A
80413T AE 9 |3.625% 03/0 D{ 05/16/2019. | VAHOUS..........rveervererirerirrerriiniinnns | eeverireressessssinnines | oveeens 6,872,760 | ....... 6,900,000 | ....... 6,861,368 | ........... 6,865,307 965 965 6,866,271 | ..o | v 6,489 | .........6,489 | ... 175,611 | 03/04/2028. | 1FE............
ECUADOR (REP OF) SENIOR CORP
BRSNQM 08 6 |BND 144A D| 04/01/2019. | Tax Free EXChaNGe.........covvvvenees | ervveererineievinsirerinns | coreres 4,968,750 5,000,000 | ....... 4,945,000 | ..o | e | e 104 104 [ | e 4,945,104 | ..o | e 23,646 | ........23,646 | .... 111,521 | 06/20/2024. | 4Z..............
PETROLEOS MEXICANOS SENIOR
p78625 DP 5 |CORPBND MTN B 04/10/2019. | HSBC SECURITIES INC.......cvvuovvns [ verrnrineinneiineinns | e 7,068,441 7,875,700 | ....... 6,534,248 ...6,673,456 ....7,105,295 | .....415,860 | ...... (36,854) | .......379,006 | ..... 211,241 | 04/21/2027.
TNB GLOBAL VENTURES CAPITAL BH
Y8850A AA 2 | SUKWAK CO D 05/08/2019. | WELLS FARGO SECURITIES........ | oveesirosnensinsninns | e 938,048 975,000 | .......... 928,385 936,478 937,728 10/19/2026. | 2FE............
1099999. Total - Bonds - All Other GOVEMNMENL.........vuuierereiiiirinisrisisriies eoesrsssssesansssssss s ssss st sss s senssnssssensssssssansssssansenens | snens 93,401,534 94,830,765 | .....93,710,124 87,759,389 | ..oooveienen0 [ enn(61,042) | o0 [ (61,042) | o ..93,749,267 XXX XXX
Bonds - U.S. States, Territories and P ions
ILLINOIS STATE OF MUNITAX BND GO
452151 LF 8 |5.100 . | 04/30/2019. | WELLS FARGO SECURITIES LLC | ...covveerveerirerirenes | v 2,453,975 | ...... 2,500,000 | ....... 2,319,000 | ..coovonee ARCYSRC VN R 4,054 4,054 2,330,046 | ..ovvveerirrns | s 123,929 | .......123929 | ...... 53,479 | 06/01/2033. | 2FE............
ILLINOIS STATE OF MUNI BND GO
452152 GS 4 |7.350% 0 . 1 04/30/2019. | RBC DOMINION SECURITIES INC/ .....coovvvvrinnirins | eererennenD6,290 | civiiiinnns 50,000 | ..o 56,533 (164) | oo | v 55,715 | oo v YN Y ) I 3,073 | 07/01/2035. | 2FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ..o orrnrerimisssesssmssssssssnsssessesssssssssssenssenssssssssssssnsssnesseseees | eereeeifyd 10,208 [ wovnees 2,550,000 | ....... 2,375,533 3,890 2,385,761 | .0 | 124,504 | ......124,504 | ....... 56,552 XXX XXX
Bonds - U.S. Political Subdivisions of States
CHICAGO CITY OF MUNITAX BND GO
167486 FA 2 [6.050% .| 05/29/2019. | DUNCAN WILLIAMS..........coovomnvnne JESTSURTIN ERP 808,030 770,000 | .......... 801,662 | ....cocvvnee 795,327 993 993 | oo | v 796,320 | ..oovverrircnns | e 1,711 | T 42,703 |01/01/2029. | 2FE............
CHICAGO CITY OF MUNITAX BND GO
167486 ZZ 5 |7.045% .| 05/29/2019. | RBC DOMINION SECURITIES INC| ....ooecomverrrrcrirenes | e 1,924,108 | ....... 1,750,000 | ....... 1,927,550 | ..ooovvenee 1,902,850 | ..coovervrirris | e (10,218) | ovverrereeree [ erererens (RLUPAT:) | N IS 1,892,632 | ..cooeeeeriens | v 31,476 | ........31,476 | ..... 113,014 | 01/01/2029. | 2FE............
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OREGON SCH BRDS ASSN ORERGON
686053 BN 8 |SCHBRDS PE .. | 05/16/2019. | DIRECT... revreeressnenenes | o 5,838,800 | ....... 5,000,000 | ....... 4,901,950 | ........... 4,953,620 | ....cvoeviiiinns | e 1,645 1,645 | o | i 4,955,264 | ....covvivrnins | e 883,536 | ....... 883,536 | ..... 107,917 | 06/30/2028. | 1FE............
OREGON SCH BRDS ASSN OREGON
686053 CJ 6 |SCHBRDSASS .. | 06/30/2019. | Maturity.............ccc.one.. e | e 24,250,000 | ... 24,250,000 | ...... 9,209,180 | ......... 23,539,543 | .ovvvvrieeiiens | e 710,457 | oo | e 710,457 | oo | s 24,250,000 | ..ooovoereeriens e | e (11 I 06/30/2019. | 1FE............
PERALTA CALIF CMNTY COLLEGE DI
713580 AH 1 |PERALTAC .. | 05/01/2019. | MORGAN STANLEY & CO. INC..... | .oocenvreisnrisniinnirns | e 12,706,761 | ..... 13,175,000 | ....... 5,782,771 | ......... 11,346,326 | ..ooovvvvcinins | cri 124,344 | oo | i 124,344 | oo | e 11,470,670 | oo ..1,236,091 |..... 1,236,091 | .o 08/05/2025. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of StAtes. ..o i enssssssnisnns | eoeed 45,527,699 | ... 44,945,000 | .....22,623,113 | ......... 42,537,666 | .....cocoonnv. 0] ... 827,221 | oo 0 | 827,221 | .o 0] s 43,364,886 | ... 0].2162814 |..... 2,162,814 | ..... 263,634 XXX XXX
Bonds - U.S. Special Revenue and Special A t
ARMY HAWAII FAMILY HOUSING TRU
04248N  AA 1 |MUNIBND .| 06/15/2019. | Various............cc...... vt | e 172,947 | e 172,947 | oo 177,310 | v 177,559 | oo [ v (4,612) (4,612) [ v | e 172,947 | oo oo | v 0 | e 4,777 | 06/15/2050. | 1FE............
ARMY HAWAII FAMILY HSG MUNI REV
04248P AA 6 |144A 5 .. | 06/15/2019. | Various................... ST S 120,692 | .......... 120,692 | .......... 121,757 | oo 121,524 | oo (832) (172 IS N 120,692 | oo v | e (1 I 3,394 | 06/15/2050. | 1FE............
ATLANTIC MARINE CORPS COMMUNIT
048677 AB 4 |MUNIG.O ..| 06/01/2019. | Redemption  100.0000 reveereenessrenienns | e 75,989 | .covvnee 75,989 | .coove 68,392 | oo 69,293 | .o | e 6,696 6,696 | ..voverreierins | e 75,989 | oo | e | e (V1 I 2,030 | 12/01/2050. | 1FE............
ATLANTIC MARINE CORPS COMMUNIT
048677 AE 8 |MUNIG.O ..| 06/01/2019. | Redemption ~ 100.0000 50,725 | covreens 50,725 | oo 50,725 | .ovvvvciis 50,723 | oo . 1 I ST IR 50,725 | oo [ e [ e 0| e 1,419 |12/01/2051. [ 1FE............
ATLANTIC MARINE CORPS COMMUNIT
048677 AG 3 |ATLANTIC .| 06/01/2019. | Various...........ccccc.... 29,873 29,873 29,873 | s 29,873 | oo | e 0 | v | eeereeerenians 29,873 | oo [ e [ e (11 IO 920 |12/01/2051. | 1FE............
AURORA MILITARY HOUSING LLC MUNI
05178Q AA 5 |BNDREV .1 06/15/2019. | Call  100.0000.........ccvveerermrerrenes [ eorrrererisriserirenies | eeveren 100,000 | .......... 100,000 | ...coouee 100,000 | ..ovvvrurnnne 100,000 | eooueeeerreries [ ererrrerienieeens (0 RO IPT 100,000 | ovovvereerern | e [ e 0 | e 2,675 | 12/15/2025. | 1FE............
BELVOIR LAND LLC BELVOIR LD LLC
081331 AB 6 |5.030% .| 06/15/2019. | Various............cc...u.. v | e 499,390 | .......... 499,390 | .......... 493,999 | ...cocoornvs 497,643 | oo | e 1,746 YL RIS IR 499,390 | ..vvvrvrerirnes | e | s 0. 12,560 | 12/15/2025. | 1FE............
CAMP PENDLETON & QUANTICO HOUS
134011  AA 3 [MUNIBND ..| 04/01/2019. | Call ~ 100.0000............. 60,000 | ............ 60,000 | ............ 49,446 | ...ooovvrans 51,329 | oo | e 99 99 [ [ e 51,427 | v | s 8,573 | oo 8,573 | .o 1,781 | 10/01/2043. | 2.........conne.
CAMP PENDLETON & QUANTICO HOUS
134011 AC 9 |[MUNIREV .. 04/01/2019. | Call ~ 100.0000............. 20,000 20,000 21,535 | oo 21,260 | .oovvvorreiecienns | s (6) [(C) P [ 21,254 | oo | s (1,254) | ovvonees (AL — 594 |10/01/2043. | 2FE............
CAMP PENDLETON & QUANTICO HOUS
134011 AG 0 |MUNIBND .| 04/01/2019. | Call  100.0000.........ccvverrrrererrenns [ eorreerrerirnrineriienies | ceereins 105,000 | ........c. 105,000 | ..cooonee 105,000 | .ovvererenne 105,000 | oooucevererenies [ errereneereeieeens (0 RO PV 105,000 | ovouvereererns | eererineirneniens [ e 0 | e 2,811 | 10/01/2048. | 2FE............
CAMP PENDLETON & QUANTICO HOUS
134011  AJ 4 [MUNIREV +. | 04/01/2019. | VAMOUS.......cvurvrrrerereerersseisseriens [ eoveensesinsisssieninns | eenernne 340,000 | .......... 340,000 ....354,315 ....354,204 (113) (113) ..354,090 .(14,090) | ........(14,090) | ......... 9,472 | 10/01/2050. | 2FE....
CENTRAL PUGET SOUND REGIONAL T
155048 BX 8 |CENTRALP .| 06/12/2019. | PHH HOME LOANS LLC DBA........ [ ccocverererneerreinirnes | vveens 6,371,160 | ....... 6,000,000 | ....... 6,228,240 | ........... 6,175,651 | ovouvvevrrverires | cerri (24,423) (24,423) 6,151,228 | ..oovvvrrvcrnes | e 219,932 | ...... 219,932 | ..... 252,748 | 02/01/2024. | 1FE............
COMMONWEALTH FINANCING AUTH PA
20281P KG 6 |MUNITAXB .| 05/01/2019. | WELLS FARGO SECURITIES........ | ccocverererreerrrinirnes | v 3,431,708 3,285,000 3,339,618 | oo [ (245) (245) 3,339,373 | oo | s 92,335 | ......... 92,335 | ....... 57,099 |06/01/2038. | 1FE............
FREMF MORTGAGE TRUST FREMF_10- BANC OF AMERICA SECURITIES
30261V AA 0 |FREMF_10- .| 05/28/2019.|[LLC s | e 1,021,445 | ....... 1,000,000 | ....... 1,100,910 | ..ocevenee 1,033,461 | oo | e (10,102) | voovovvervirens [ e (10,102) [ ..o | e 1,023,359 [ .vvevirciiens | e (1.914) | oo (1,914) | ....... 26,238 | 09/25/2043. | 1FM...........
CAS_14-C02 CAS_14-C02 5.004%
30711X AF 1 |05/25/24 .. | 06/25/2019. | Paydown 4,381 | o 4,381 | o 4,041 | s 4215 | s | s 167 167 4,381 | o [ e | e 0 | o 112 | 05/25/2024. | 1....coovvvnne
CAS_14-C02 CAS_14-C03 5.404%
30711X AK 0 |07/25/24 .. | 06/25/2019. | Paydown 215,165 215,165 4,955 W215,165 [ oo e | 0 [ s 5,043 | 07/25/2024. | 1.
FANNIEMAECONNECTICUTAVENUE
30711X  J2 1 |RMBS 3-1M1 .| 05/21/2019. | GOLDMAN SACHS & CO............... 3,254,608 3,251,433 | ....... 3,249,274 | oo | v | e 2,159 2,159 3,251,433 | oo | e 3175 | v 3,175 | ....... 33,793 | 10/25/2030. | 1...convvvnecnn
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FANNIEMAECONNECTICUTAVENUE
30711X  J2 RMBS 3-1M1 . | 04/25/2019. | Paydown 24,958 24,958 | oo 28,981 | e [ | s 17 A7 | e | 28,958 | e | e | vererinninenen0 | s 198 [10/25/2030. | 1..covvvrvrecs
CAS_2018-C05
30711X  JS MEZZANINWHOLECMO17-C03 3. . [ 05/21/2019. | MESIROW FINANCIAL INC........cc. | covenrinmiinniveirens | v 1,560,268 | ....... 1,555,105 | .......1,563,002 | ........... 1,564,052 | ...oovvovcicnnis | e (1,095) (1,095) [ ovvcvvrrnrirens | v 1,562,957 | i [ v (2,689) .........(2,689) | ....... 22,018 | 10/25/2029. | 1....cvvvvnevn.
CAS_2018-C05
30711X  JS MEZZANINWHOLECMO17-C03 3. . [ 04125/2019. [ PAYAOWN.........cvvnrirrcrircirieiiinrinniis | cevireeerneesssissisenes | reerseennsd 48,614 | ............ 48,614 | ..........48,861 | oo 48,894 | ..o (280) (280) | cvvvreernreererrens [ e 8,814 | s | e [ i | s 559 | 10/25/2029. [ 1......covvvenee
FANNIEMAECONNECTICUTAVENUE
30711X NS RMBS 5-1M1 . [ 05/21/2019. | GOLDMAN SACHS & CO.....cccovvvves | cerereernereserserinenes | wvvie 7,989,882 | ....... 7,988,634 | ......7,983,284 | .....oooviiniririnrins | e | s 5,350 5,350 | .vvvereererncens | wrreernenn 1,988,634 | s | e 1,248 | ..........1,248 | ....... 79,625 | 01/25/2030. | 1...cconvvnecns
FANNIEMAECONNECTICUTAVENUE
30711X NS RMBS 5-1M1 . | 04/25/2019. | Paydown 589,985 589,985 | .....0....589,590 | ...vociiricriiniiens | e 395 395 [ | errrerrenD89,985 | o e [0 | 4,492 1 01/25/2030. | 1...coovcvvnevn
FANNIEMAE-CASCAS_18-C05 RMBS 5-
30711X X2 M1 3.1 .| 05/21/2019. | NOMURA SECURITIES INTL. INC. | ... 929,767 928,788 | ..........928,570 | ..oovirinririreniinns | e 218 218 | i | e 928,788 | [, 980 | .ovorrrern980 | e 9,775 | 01/25/2031. | 1o
FANNIEMAE-CASCAS_18-C05 RMBS 5-
30711X X2 M1 3.1 . | 04/25/2019. | Paydown 7,907 | oo 7,907 | oo 7,905 | i [ s 2 2 | | e 07 [ e | e | eevisesnnennn0 i 64 101/25/2031. | 1.
FHLMC FGOLD 30YR GIANT 6.500%
31283H 2Q 12/01/31 .| 06/01/2019. | Paydown 306 306 | coovrieereene306 | i 1< 1 1 [ | rvernenneieeenn308 [ [ | 0 [ 8 112/01/2031. | 1.
FHLMC FGOLD 30YR GIANT 7.000%
31283H 2S 04/01/32 .| 06/01/2019. | Paydown 6,734 | oo 6,734 | coooierinB,728 | 6,726 | oo 8 8 | e | e BT84 | s | e | 0 [ 188 | 04/01/2032. | 1....coovvvrne
FHLMC POOL # G01686 7.500%
31283H 2T 08/01/31 .| 06/01/2019. | Paydown 3172 | s 3172 | 3,192 | 3,185 | oo (13) (13) [ e | 3172 i [ e | 0 s 97 | 08/01/2031. | 1..cevrvrnnens
FHLMC FGOLD 30YR GIANT 4.000%
31283H 7D 05/01/34 .| 06/01/2019. | Paydown 55,769 55,769 | .....c....80,139 | oo 59,739 | e | e (3,971) (B971) [ v | verereereeren 85,769 [ s [ | vvrverrinenen0 [, 944 | 05/01/2034. [ 1......covvvenee
FHLMC FGOLD 30YR GIANT 7.500%
31283H FP 10/01/29 .| 06/01/2019. | Paydown 353 353 | o373 | s 366 | .o (13) (13) [ e | verrriirerieenne383 [ e [ e | vevnreseneen0 s 11 110/01/2029. | 1....ccoovvvvnee
FHLMC FGOLD 30YR GIANT  7.500%
31283H GE 12/01/29 .| 06/01/2019. | Paydown 397 397 | 19 | A2 |, (14) (14) [ v | e B97 [ [ s | eevrseisnniennn0 i 13 | 12/01/2029. | 1....cooovvvvne
FHLMC POOL # G01513 6.000%
31283H VE 03/01/33 .| 06/01/2019. | Paydown 2,657 (4) 03/01/2033.
FHLMC POOL # G01519 6.000%
31283H VL 6 [02/01/33 .| 06/01/2019. | Paydown 488 0 02/01/2033.
31287T AQ 8 |FHLMC FGOLD 30YR 7.000% 05/01/32.. .. | 06/01/2019. | Paydown 450 (17) 05/01/2032.
31287U DB 5 |FHLMC FGOLD 30YR 7.500% 06/01/32.. | .. | 06/01/2019. | Paydown 63 ) 06/01/2032.
31287U DP 4 |FHLMC FGOLD 30YR 6.500% 06/01/32.. |.. | 06/01/2019. | Paydown 2,127 5 06/01/2032.
31288D K5 7 |FHLMC FGOLD 30YR 5.000% 12/01/32.. | .. | 06/01/2019. | Paydown 38,489 852 | oo | e 38,489 | i [ 12/01/2032.
3128F2 WL 5 |FHLMC FGOLD 30YR 7.500% 09/01/25.. | .. | 06/01/2019. | Paydown 72 (1) 09/01/2025.
3128FD H8 7 |FHLMC FGOLD 30YR 7.500% 06/01/26.. | .. | 06/01/2019. | Paydown 1,080 (30) 06/01/2026.
3128FH YX 4 |FHLMC FGOLD 30YR 7.500% 11/01/26.. | .. | 04/01/2019. | Paydown 228 9) 11/01/2026.
3128FK  SC 0 |FHLMC FGOLD 30YR 7.500% 01/01/27.. | .. | 06/01/2019. | Paydown 68 0 01/01/2027.
3128FX YS 0 |FHLMC FGOLD 30YR 7.000% 03/01/28.. | .. | 06/01/2019. | Paydown 33 (0 UURPURRPOOPOOSPOR SUOPPORRPPORPORPPOUROOE: X T IUPPORPOURPPURPOORS EPPOORPOORSPURPPOO ISUPOURPPORPPORTOOS | I EURPPORPROOOOON 1 [03/01/2028. [ 1.....cccconee.
FHLMC FH 5/1 12M LIBOR ARM  4.705%
3128JR HD 1 [01/0 . [ 06/01/2019. [ PaYdOWN.........cvvvviverirrirniisrinniins | cevirerirnniisnissiiienes | v 10,316 | coovcreneee 10,316 | ..ce0.eeer 10,370 | i, 10,316 | v [ v 0 | o | errerirnenene 10,316 | i | e | eeviveeiienineend0 [ i 176 [ 04/01/2033. | 1..coovvvvenees
FHLMC POOL # A51729 6.500%
3128KD 4N 08/01/36 . [ 06/01/2019. [ PAYAOWN.......cocvvvrivnririrniineieniins | cerieeirseisssinssienes | eeeiineennsd 45572 | oo 45572 | oo BBATB | o 46,338 | ..o (765) (765) | cvvvevvererreernes | evrrireeneeeeB,572 | i | e | cvvniiniinnnnd0 | s 1,234 | 08/01/2036. | 1.......ovvvenee
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FHLMC POOL # A51608 6.500%
3128KD YD 1 |08/01/36 .| 06/01/2019. | Paydown JRTSTSRR IS 12,084 | ............ 12,084 | ..o 12,324 .12,286 (202) (207 ) ISR IS 12,084 | oo [ v 08/01/2036.
3128KE PJ 6 |FHLMC FGOLD 30YR 6.500% 09/01/36.. | .. | 06/01/2019. | Paydown 887 887 . . (1) (11) 887 09/01/2036. | 1.
3128LB 2V 9 |FHLMC FGOLD 30YR 6.000% 06/01/38.. | .. | 06/01/2019. | Paydown 872 872 | e 912 | 906 [ (34) (34) 872 06/01/2038. | 1....cvovrvnnns
FHLMC FGOLD 15YR GIANT 5.000%
3128M1 AB 5 |08/01/20 .| 06/01/2019. | Paydown 82,514 | oo 82,514 | oo 80,408 | ..ccovvrrrrns 81,859 | ..vveererinens | e 655 [S15LC T I I 82,514 | oo [ e [ e 0| e 1,691 |08/01/2020. [ 1.......ovvvenee
FHLMC FGOLD 30YR GIANT 5.500%
3128M4 CP 6 |12/01/36 .| 06/01/2019. | Paydown 24,339 24,339 23,893 | ...... 23,954 | ..o . 386 LG I R I 24,339 | oo [ e [ e (V1 IO 571 [ 12/01/2036. | 1.....ccovvvenee
FHLMC POOL # G03309 5.500%
3128M5 AJ 9 |09/01/37 .| 06/01/2019. | Paydown 689 689 (S1e]: 0 IO (S1e1C 0 ORI IR (8) (8) B89 [ oo [ e | e (U I 16 | 09/01/2037. | 1....cvvvvvvrnee
FHLMC FGOLD 30YR GIANT 5.500%
3128M5 RY 8 |01/01/38 .| 06/01/2019. | Paydown 33,444 33,444 33,813 | ...... KK IZY A I (302) (302) | cvvveeerrrieries | e 33444 | o [ | e (VI I 832 | 01/01/2038. [ 1...ccovvvnnee
FHLMC FGOLD 30YR GIANT 5.500%
3128M6 LW 6 |08/01/38 .| 06/01/2019. | Paydown 58,285 | ...cooone. 58,285 | .ovrvues 56,637 | .oovvvririrnn 56,862 | ..o | e 1,424 TA24 | o | v 58,285 | oo | e | e 0 | 1,362 | 08/01/2038. [ 1......c0ovvnnee
FHLMC FGOLD 30YR GIANT 6.000%
3128M6 QA 9 |06/01/38 .| 06/01/2019. | Paydown 28,969 28,969 29,021 | oo 29,005 | ..ooverrrrciines (36) (K1) | SRR ISR 28,969 | ..o [ e [ e (110 IO 725 | 06/01/2038. [ 1.......ovvvenee
FHLMC FGOLD 30YR GIANT 5.500%
3128M6 QF 8 |08/01/38 .| 06/01/2019. | Paydown JSOTURTRTRI RN 79,594 | oo 79,594 | oo 77,964 | oo 78,159 | cooveeereneiiens | e 1,434 1434 | e | e 79,594 | oo [ e [ e 0 | e 2,090 | 08/01/2038. | 1.....ccvvnnenn
FHLMC FGOLD 30YR GIANT 5.000%
3128M7 QY 5 |06/01/39 .| 06/01/2019. | Paydown SOOI N 16,470 | cooovvrennee 16,470 | .ooovvveneee 16,669 | .ovvocerneens 16,634 | ..o, (164) (164) | covoeverierns | e 16,470 | oo | v | cevverieeieeens (VI I 316 |06/01/2039. [ 1.....ccoovvvenee
FHLMC FGOLD 30YR GIANT 4.000%
3128M8 B6 0 |10/01/40 .| 06/01/2019. | Paydown 93,528 93,528 97,430 | oo 97,023 | | e (3,496) (3,496) | ..ovvevverrieren | e 93,528 | oo [ e [ e 0| e 1,593 [ 10/01/2040. [ 1....ocvovvrenee
FHLMC FGOLD 30YR GIANT 4.000%
3128M9 SH 6 |06/01/43 .| 06/01/2019. | Paydown JRTSTSRR IS 16,648 | ............ 16,648 | ..o 17470 | oo 17,398 | .o (750) (U:10) ) [ 16,648 | oo v | e (V1 I 278 | 06/01/2043. [ 1....covvvvernnes
FHLMC POOL # G07501 4.000%
3128M9 U2 6 |10/01/43 .| 06/01/2019. | Paydown FSOTURTRTUPII Y 48,571 | oo 48,571 | oo 51,967 | coovvrevrrinns 51,749 | v | e (3,179) (RTI4TN IR AB571 [ v | eeeeneieeiienes | e (V1 IO 906 |10/01/2043. [1.....coovvvenee
FHLMC POOL # G08784 3.500%
3128MJ 2S 8 |10/01/47 .| 06/01/2019. | Paydown JESTSURTUIN ERP 987,210 | .......... 987,210 | ....... 1,018,137 | oo 1,017,364 | oo | e (30,154) | oocvvrvereires [ s (30,154) | ..vveveererrveins | e 987,210 | e | cerveeeenineins | e 0. 14,911 | 10/01/2047. | 1...cvvvvrerne
3128MJ  2Z 2 |FHLMC POOL#G08791 3.000% 12/01/47 | .. | 06/01/2019. | Paydown reverenessrenenes | e 1,