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Statement as of September 30, 2016 of the New England 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
1o BOMAS ottt | neiienens 1,670,107,850 | .cvvorveerererccrrncnnmeenenes | reveenenns 1,670,107,850 | ........... 1,479,384,400
2. Stocks:
2.1 Preferred SIOCKS. .....c.curverieicriieeeieiieresiesissisess st esssesnienesies | ersseesssenesiesssnesssssssnnsses | nensseeniees st | seeeseess s (U N
2.2 COMMON SIOCKS......oeurrerererersseresseriseesssessseesssessssesesssess st sesssssess st essssessssesssnenes | evssessssessnesssnnsssssssssnssen | sonesssseessssesssesssessssenssns | sevssssesssnessssessssnssseness (U N
3. Mortgage loans on real estate:
31 FIESEIENS oottt | e 79,822,004 | ..ooovvviereeerrinereirenrirenns [ oo 79,822,004 | .........uc.. 121,258,948
3.2 Other than firStIIENS........cvrierirrceereceereies s rese s essssenes | ersseessssessesssnesssssssessses | sonesssessssssssesssessssesssns | sevessessssssssessssenesseness (U N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....oceocerereieeeiseeseessetseesesseses st e ssessess e bsess st ssess st st e ssessesssessassasssessesss | soestssssessessansssssessassnsssnsss | setesssssassssssessessnssssssessns | oeesssensemesnssssesessessnens (01 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......vvvveveivisiseiseesssesses bt sebsssss st sss s b sse bbb s s sse s sssessesssssssessesssssssasaes | abesssssessessessssestessessssessens | srsessessssessesssssssessesssssssns | nebessessessssssessessessssanens (11 TR
4.3  Properties held for sale (less §$.......... 0 €NCUMDIANCES).....veeereireirniereireiseeeneeeesseesseessnees | eesseesesessssessesssesssssessns | comessessessnssssssssassssssesseses | nessessssssessessnsssssessasenn (01 TR
5. Cash ($.....(8,458,540)), cash equivalents ($.....8,995,518)
and short-term investments ($.....15,984,520).........ccccovririimriereierieeissesssssisssessssesssssssessssssns | soreesesssonnens 16,521,498 |...ovvvvveerervereeeeeeeeees | e 16,521,498 | ...ooovvevevee 14,018,210
6. Contract loans (including §.......... 0 PrEMIUM NOLES).......vurvreverereiereesse et sesssseses e sessesesses | eveesinsesens 421,073,727 | covveeeeeeereeeeeeeeeeens | e 421,073,727 | oo 426,874,388
T DBIVALVES. ...ttt ress s nssssssssenes | eesssssenessons 15,097,326 | ...oorverereerrinceierenines | ceriereinnenns 15,097,326 | ...ovvvvenneen 16,797,021
8. OtheriNVESIEA @SSELS........cveiiieieeieereee ettt sttt s sesaenes | sesisseseseens 15,882,888 |....coovveveererererereerreeiens | e 15,882,888 | .....ccocvece. 57,244,537
9. RECEIVADIES fOr SECUMHES........cvvvreeierieieteie ettt stes st essesessssenas | evessissessessesanes 386,916 | .oveveererereeerereserereens | e 386,916 | ooveveererern 131,302
10.  Securities lending reinvested COlALEral ASSELS........ovrurnrrrinrnririnrieirrissessrssssressssssssessnnes | sersssssessssssssssesssssssssnssnss | eoeessssesssssssssessasssssnssassns | eessssessssssessessssssnssessnes (01
11.  Aggregate write-ins for iNVested @SSELS..........c.ccuevevevciiecieccee e ssseseseesens | eereniessiens 15,039,112 [ .o, (L] 15,039,112 [ .o 0
12.  Subtotals, cash and invested assets (LINES 110 11).......vureerrremrennreenreenrerneeeseeensesssneenns | veeeeneeens 2,233,931,321 [ oo (N [ 2,233,931,321 | ........... 2,115,708,806
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)........cveevererireirrireieenrireiseeneeseies [ e [ cerseressssisssessnsessessssssenes | sessessssssssesssssessesssssnns (01 U
14. Investmentincome dug and aCCTUE..........ccovvvuevcviveieeie et seessssesens | serissesesaens 28,295,578 | ..oveveerereeerereiesreneens | e 28,295,578 | ...covcvuvee. 26,687,482
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccoecveenee | cvrerriniinninns 3,402,191 | oo 275,631 | oo 3,126,560 | ..cooovervirenne 3,628,449
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cc.cocveuveverrenns | covverreirennnns 11,506,735 [ .ooooeereereeieenennns | v 11,506,735 | ...coovvrrne 13,561,776
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) OO OO OO PPPROTN DO L0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cu.curvrreriereieriieresnerieessesssessssssssssessenssn | oessssessnnens 33,340,384 | ..o [ e 33,340,384 | ...coveveenn. 20,674,793
16.2 Funds held by or deposited With reinSUred COMPEANIES..........ccvvveveereveiereiereresiessisesenes | cresresissesessssesessesessesiens | sreesesissssesissessesssssessens | eevessesessessesssssssssssesens (01 T
16.3 Other amounts receivable under reinsurance COMracts..............verveereeneriereeneennens | ceveeeereeenenns 4,863,004 | .oooonreerernienienns [ e 4,863,004 | ...ovvvvrennn. 4,612,095
17.  Amounts receivable relating to UNINSUIEA PIANS............ccvvviiverriireieseeeeressie e ssssessesiess | svesesnssesesissessesissessessens | seesesisssssessssessessssssssssnns | eesessesssessesssssessssssssees (01 O
18.1 Current federal and foreign income tax recoverable and interest theroN...........cccovveveeeveeeens [ ervvereieieeesieeeesienes e | v (01 O
18.2 Net deferred taX @SSEL........couurrrerreereesi e esssssssssesssssssenes | cosneeseneenes 114,998,708 | ........cccc.... 70,330,966 | ...oovvvernnens 44,667,742 | ..o 45,604,381
19.  Guaranty funds receivable or 0N AEPOSIL..........cc.cvevcveereeeieereee e sssaens | eveesiesesiesee s 752,529 | oo | e, 752,529 | oo, 903,857
20. Electronic data processing equipment and SOWAIE...........c..vuerererrernernsenrenernsenneesseessessssssseses | sersesessssnenns 1,471,956 | .ooovvrrverennes 1,471,956 | oo (01
21.  Fumiture and equipment, including health care delivery assets ($.......... (1) JSSTSRTIY ST 1,737,220 | oo 1,737,220 | .o (01 O
22. Net adjustment in assets and liabilities due to foreign eXChange rates..........ccvwrrerrrrinrnrnrirns | cerrrerrisenssrsnsnenies [ | e (01
23. Receivables from parent, subsidiaries and affiliates............ccovuerevevireieiverccnesceeeseeeseseen | v 5,156,015 | coeveeeiceeeeeeeieseeneen | e 5,156,015 | oovvereirene 21,521,811
24. Health care (§.......... 0) and other amounts reCeIVADIE..............c.cvevevriveieieeieesie s | e 1,649 [ oo, 1,649 [, (0 [
25. Aggregate write-ins for other than invested assets.............ccviviveievcirieeeiieieeeseeseeeessenes e 1,364,312 [ .o 1,364,312 [, (U I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........vveemeeereerremreineeeeeesneesssesssessssssssessssssssssssssssssns | coneesnees 2,440,821,602 | .....coovvvnnee 75,181,734 | ........... 2,365,639,868 | ........... 2,252,903,450
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cocveveveens | cevvernnes 7,826,204,335 | ..o | e 7,826,204,335 | ........... 7,919,937,374
28, Total (LINES 26 NG 27).......corvereerereerieeesreesseeeseeeeseeesseessseses e ssessssesssssssssessassssssssseessesssnes | ceveneees 10,267,025,937 | ......cceee.... 75,181,734 | ........ 10,191,844,203 | ......... 10,172,840,824
DETAILS OF WRITE-INS
1101. Deposits in connection with INVESIMENES............cccovueiciciriieieecece e | e 15,039,112 [ .o | e 15,039,112 [ oo 0
OO OSSOSO ROTURPRTUT OPPURTOORPTRPSURRTRRPTN POTORTTURRTORTRSPRRRRTORY DO (0
OO OO O TSP ROTURPRTUT VPPUPTORPTRTORRTORRTT POTOOTTURRTORTISRRPRRTORY DO (U
1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccoceeveereeneenineneereenenes [ corereenneseecneseene (01 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE). ......cosivrireeniriiiiisii s | i, 15,039,112 | oo, (V)] 15,039,112 | .o, 0
2501. Overfunding Of PENSION PIAN.........c.cviuiriiieiciece et ssse s sssens | seesessesesesns 1,164,750 | ..oovrrerene 1,164,750 [ ..ooovoerciieeeie, (01 TR
2502, MISCEIANEOUS. ......oovvvererernririvieessesisecsseesseess et sess st ess st esssessssestssssnn | avsssesssssssseseons 154,514 | oo 154,514 | oo (U N
2503. Leasehold iMPrOVEMENTS...........cciciiieeieeiseie ettt sttt sssensens | sevsssessesssssssssens 45048 | oo 45,048 | ..o, (01 TR
2598. Summary of remaining write-ins for Line 25 from overflow Page.........cccouveeieieinieiieiiciienns | coereississieiese s (01 O (0 TR [0 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE).......cocvriiieeiiiniiiisiissiisci s | o 1,364,312 | oo, 1,364,312 | oo, (O R 0




Statement as of September 30, 2016 of the New England Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....1,265,078,320 less §.......... 0
included in Line 6.3 (including §.......... 0 MOUCO RESEIVE)......cooieiviiciicieie ettt nse s | sesesnsesnens 1,265,078,320 | ......co.c...... 1,253,574,618
2. Aggregate reserve for accident and health contracts (including $......... 0 MOACO RESEIVE)......ouiviiiiiciieirireireie e | ceeeeeiseieinsieineeas 8,216,475 | c.ooovvveinn 8,837,392
3. Liability for deposit-type contracts (including §.......... 0 MOGCO RESEIVE).......ooveeeercrercrecreiseiseeeieieiseeseeseessessessessessssssssssssssssssnnes | coeeseeseeseeeeneenees [T ) [ — 7,354,522
4. Contract claims:
OO OO OTTRTSTRTSRPORRR (SSTORRTR 11,126,404 | ..oovoernee 21,638,302
4.2 ACCIHENt ANA NEAIN.........cvoiiiiiicee s | erien s 75,303 67,088
5. Policyholders' dividends $.....6,160 and coupons $..........0 dUE and UNPAIG..........c.erverrerrirrieeieiieeiee s ...6,160 22,066
6. Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $.......... 0 MOACO). . erererereneeieieiseisei sttt ess st ssessessessessenss | eeeseeseeessensenens 5,375,000 [ .ooovvrveriiiinne 5,550,000
6.2  Dividends not yet apportioned (including §.......... 0 MOOCO).... ittt | nebebnebe st n bbbt s et nsenas | sebebeet ettt ettt
6.3  Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies NOt INCIUAEA IN LINE B...........evveverireieirieieeririeseeissiseeseseeeeeesessssnes [ cnvressessnssnsssssssessessssessees | senssnssnssnsssssnsssssassessessesesnns
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including $.....91,474 accident and health PreMIUMS..........c.vvurieiririnriiriesieissssessssessssesessesssssenes | snsssssssssesssssess 664,979 | ..overierers 570,299
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMIACES...........cvuuruuriuriiiirciiireristi sttt | ebsesines st s enins | oenbessest s
9.2 Provision for experience rating refunds, including the liability of §..........0 accident and health experience rating
refunds of which $..........0 is for medical loss ratio rebate per the Public Health Service Act............cccccueveeveiccvierseiieieens [ v
9.3 Other amounts payable on reinsurance, including $ ..27,293,056 | .... .
9.4 Interest MaINtENANCE RESEIVE............ccviviiiiecieieeeee ettt ettt bbbt bbb bbb e bbbt snssbebebssn s bebessssnaes | sevsssesesessssnsesesas 4,126,694 | .o 6,046,195
10.  Commissions to agents due or accrued - life and annuity contracts $.....351,748, accident and health $.....2,768
and deposit-type contract funds §.......... ettt R Rt b bbb n st n e tnna | eebebeten ettt s eaes 354,516 | oo 195,791
11.  Commissions and expense allowances payable 0N reinSUranCe @SSUME.............c.vueviveiiveiieiieeeiseseseseiese s sssse st ssssens | seesessessssessssessssesssessssesens | oone
12, General EXPENSES AUE OF ACCTUBH. .........cuiuiuuieeieetsteeteie ettt s bbb bbb h bbb bbbttt enis ,285,714
13.  Transfers to Separate Accounts due or accrued (net) (including $.....(39,531,284) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES)...........c.rvuuiuririieiieieies st .(40,021,867)| .... .(54,242,756)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES...........cvcvvireiiireiereiieieie e ....1,368,681 | .... ....1,558,035
15.1  Current federal and foreign income taxes, including $.....(347,174) on realized capital gains (I0SSES)..........cc.evvvirvrerrerrersirieienines | covvrreriesiienienns 16,341,527 | oo 25,732,916
152 Net deferred taX HADIIEY.........c.eveereeee ettt
16.  Unearned investment income
17. Amounts withheld or retained by company @s agent OF trUSLEE. ..o
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances
19.  Remittances and items not allocated.............ccoveureerieneeneencenienininieenne
20. Net adjustment in assets and liabilities due to foreign exchange rates..
21. Liability for benefits for employees and agents if not included above.....
22.  Borrowed money §.......... 0 and interest thereon §......... 0ttt
23. Dividends to stockholders declared and UNPAIG............cuevueirririrrireireieieieeieie ettt sttt ssensenns | cbesssssessessessessessessessessessesses | sebsseseenet ettt seene
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUALION TESBIVE. ........oeeeeiviriiietcte ettt ettt bttt bbb bbb st et b s sst bbb s et et et s s snsebebebsssnesetesananas | bevessssesesesisnnes 18971177 | o 21,288,810
24,02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.......coiieiiriiinieieieis ettt sbs e sebessenas | cbeteassssssssessssessssessssenssenses | coetssiesstessetesetss et essssesaes
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) FEINSUNETS......ouvrereeereereeseeseeseeeesenneenes ..78,994,456 ..77,822,049
24.04 Payable to parent, subsidiaries and affillates...........c.ovrrrrririri s 103,256,728 | oo 798,472
24.05  Drafts OUISTANAING. ......cvurveeeeieieieiseteee bbbttt | ettt nsens | chreb ettt
24.06 Liability for amounts held under uninsured plans
24.07 Funds held UNGEr COINSUIANGCE...........c.vuimieieeeeeseieesessesses s esss sttt
24.08 Derivatives
24,09 Payable fOr SECUMLIES.......c.vviiiieiiieicieictsic sttt ettt b bbbttt bbbttt bbbt
2410 Payable for SECUMHES IENAING.........coeviieiireiite ettt s ss e se bt
2411 Capital notes §.......... 0 and interest thereon $
25.  Aggregate WIite-inS fOr HADIlIIES. ...........c.eviiiie bbb bbb bbbt enset s | sbensebsnsensniennes 54,289,785 | .......cccuvuen. 50,900,613
26. Total liabilities excluding Separate Accounts busingss (LINES 110 25)..........ccoieurieiiiieiieeiieeiiee e ssssesnees | esnieriseeninnas 1,642,370634 | ................ 1,620,987,301
27.  From Separate ACCOUNES SEAIEIMENL............cuiiuiiiieiriieiieie ettt bbbttt m et ensenens | ereiesssieninias 7,826,204,335 | ................ 7,919,937,374
28.  Total liabilities (LINES 26 @NA 27).........ccriurierirriiereieine sttt | sresessresenes 9,468,574,969 | .....cocveeen. 9,540,924,675
29, COMMON CAPILAI SEOCK........cuvieiiiietiie ittt bbb bbb s bbb sttt ..2,500,000 | .oooveveieieinne 2,500,000
30, Preferred CaPtAl SEOCK....... ..ottt nen | neeee ettt ees
31.  Aggregate write-ins for other-than-special SUMPIUS FUNAS...........c.iuriiiriiiriie bbb enas | oesebsseeesbee bbb essebees 0
32.  Surplus notes
33.  Gross paid in and CONLHDUIEA SUIPIUS...........euiueeiieiciei ittt ensenn | sbssessiesananens 334,272,848
34, Aggregate write-ins for SPECial SUMPIUS FUNDS........c..cereiererirriireieiee sttt sssnsns | cessesssssessessessessessesseenennes 0
35, UN@SSIGNE fUNAS (SUIPIUS).....cuuvuvuiuiiieisiieieieiscieiscis sttt sttt bbbt bbb niens | sbsietssesanenens 386,496,386
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0]ttt es | chrtr e
36.2 .. 0.000 shares preferred (value included in Lin@ 30 $..........0)...ciuuiurrrieriiiieeiisese i ssssssesssns [ creesssesssessssessssssses s esenssans
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §..........0 in Separate Accounts Statement)..........c.cc.oveverrererirerrnn. ....120,769,234
38.  Totals Of LINES 29, 30 @NA 37.......ouoeieeeieeceee ettt ettt a et b st es sttt ss ettt en s et et s st et nanas ....123,269,234
39. Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).........ciiieririesierrississiesissiesiesiesiessessessesssssassesssssessessessesssssessessssssssssssssessessessnssns | aesssssssnsens 10,191,844,203
DETAILS OF WRITE-INS
2501. Postretirement DENEfit HADIILY.............coeurireirieiie ettt bbbttt | nebesebeseaenaenes 39,281,107
2502. Cash COllAteral ON GEMVALIVES. ..........cuurriiierrieeseieissisees et | ebsesieninsseneens 12,144,041
2503. Miscellaneous ....2,864,637
2598. Summary of remaining write-ins for Ling 25 from oVErfloW PAE..........ccc.vueiiviiiiiciie e ssssssenas | erietese e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE). ... iuieiieiieiieiieiiesississssess s snsens e ens e enssnsensees | snsosssnsensensensens 54,289,785
3101.
3002, R R RS £ £ RS E R R LR R E £ R bR b e bbb sttt | £hrebieeb st et sttt s st enta | feeberi ettt
B103, RS e b
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)..
BA0T. s
BA02. £
BA03. bR bR £ £ £ SRR AR E AR R bbb
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 GDOVE)...........ciueuiviieiecieiiiececteteee ettt s s st besensesesesnsssesenesaes

Qo3




Statement as of September 30, 2016 of the New England 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.. 143,868,247 | ..........153,831,741 | ..........203,961,541
2. Considerations for supplementary contracts with life contingencies.................. L1,73899% | 4,156,096 | .............. 5,043,269
3. Netinvestment iNCOME. ..o sensessessenenenenenenenessnessessessssssssssnssnnenns | o8 1,320, 113 | v 84,037,131 | ..........110,795,736
4. Amortization of Interest Maintenance ReServe (IMR)...........ccoccirerininiesieseeseeieesesssesssesssesssssssssessssessssensesens | convessnsensnsene(21,222) | eoveievniein, 773,924 | .............. 1,048,115
5. Separate Accounts net gain from operations excluding unrealized gains or losses.. cetrererneens s | e
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........euiuririreruririerieinieisiseiseseissse e sessessssesns | eveeseenns 10,816,480 | .............. 9,394,648 | ............ 13,105,681
7. Reserve adjustments 0N reiNSUraNCe CEABM............oeuiuruiieiiieieeiret et enens | eeseiens (322,912,500)| ......... (428,327,912)| ......... (538,633,077)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
fTOM SEPAIAIE ACCOUNLS.........ooivieieiecieiecteieciete ettt ettt ettt bbbttt nsesense st | eneassenans 93,771,512 ....104,235,028 | ..........137,799,094
8.2 Charges and fees for deposit-type CONIACES.........vereriririiriscscsesessseeeee s eeeseseessssesnesssssssnssns | seneeneeneenenneeneD 2 109 [ civiviiiriinns 104,139
8.3 Aggregate write-ins for miscellangous INCOME...........cvurierirrirrininieeeeeeeeesseneneneneneneneesenessensessessessens | eonsenneenee 9 1,042,084 | s 42,849,690
9. Totals (Lines 110 8.3).......ccvuervierrieieeieeieeienas v (28,945, 515) ] ...
10, DEAIN DENEFILS.......cvviiececeeice ettt sttt bt e se bbb e st bbb s ettt sttt s a bbb s s 103,189,711 | o 99,475,082
11. Matured endowments (excluding guaranteed annual pure eNdOWMENES)...........ouerrrrrrirnrrrrrnirnrsnernernerseseesessessassessessesseesees | sereesesseensennenees T8I8 | o 0
12, ANNUILY DENEFILS. ..ot ..10,682,462 .10,541,074
13. Disability benefits and benefits under accident and health CONtracts.............cccceviveiiriciicscsee e | e . 1,977178 ...3,240,689
14. Coupons, guaranteed annual pure endowments and similar benefits.... co| e et
15. Surrender benefits and withdrawals for life CONFACES.............curiuiriiin e v 223,410,264 .....241,945,600
16, GrOUD COMVETSIONS. ......vvvresesiseseseeseeseaseesee bbb
17. Interest and adjustments on contract or deposit-type contract funds. ..841,613 .
18. Payments on supplementary contracts with life CONINGENCIES...........coviuriririciriee e | ceerieieieias 3,889,538 | ...ccovvunee 3,692,186 | .....ccoue. 4,933,013
19. Increase in aggregate reserves for life and accident and health CONtracts.............ovevvireririeinereerenese s | eeereereenes 10,882,784 | ...co.conve. 8,637,980 |.......c.... (2,515,669)
20. Totals (LINES 1010 19). ... cuueerrrreeriieieeieieeie sttt 355,256,275 ...368,374,224 472,673,492
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........c.ccccveees | veveee ....6,232,754 ...5,530,629 | ...cceee.. 4,580,095
22. Commissions and expense allowances on reinSUrance assUMed.............c.eeeereeeeeereseereeseeseeseeeeseeneenes v | e reetereereeennennnsnnenees | ceerren s
23. General iNSUTANCE EXPENSES. ......ucuvuiurirririreeiseestseestaesetssssbsssetsssessssebsssessse b e s e b s essebessebessebesteb et bsetebebesebesssssssessssessnsenas | cevessesaces 58,422,067 | ............ 29,614,847 | ............ 43,157,831
24. Insurance taxes, licenses and fees, excluding federal income taxes 3,745,235 [ oo 4,650,913 | .ooovvene 6,187,753
25. Increase in loading on deferred and uncollected premiums | e 4916 | ... 133,210 346,922
26. Net transfers to or (from) Separate Accounts Net Of FEINSUFANCE.............cvuvrereereerrnerirrrreeeeeeeeee e eseeeeeeeens | ceveenees (496,640,950) | ......... (598,260,857) | ......... (750,405,039)
27. Aggregate Write-inS fOr dEAUCTIONS. .........civiuriiirieiiei ettt bbbttt sns s | sniersssensses 7,553,551 [ .o 2,800,611 [ .o 3,667,917
28. Totals (LINES 20 10 27)...uuvuverrereeeiiseieisseeesssesess sttt sttt sttt ns st enssessans coreenn(65,426,152) | .........(187,156,423) | ......... (219,791,029)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28). e 111,103,229 | ........... 158,210,908 | ..........208,152,187
30. Dividends t0 POIICYNOIAEIS.........cuiviiiieiiie ettt bbb i ....3,687,384 | ... 3,176,842 |............. 4,807,539
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)......... v 107,415,845 | .........155,034,066 | ..........203,344,648
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoeeeerirrerreneineeneenesenereeeeeenes | coseeneenens 26,001,588 | ........... 33,163,290 | ....c..... 46,816,403
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10ss€s) (LiNe 31 MINUS LINE 32)........ceiiieirieieiieisiesieseiesesetsetss e ssse s sessssnss | oevesesanns 81,414,257 ....121,870,776 | ..........156,528,245
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....790,880 (excluding taxes of $.....(1,045,005) transferred to the IMR)..........c.ccoverveerrreerrereeieisesseeeeeseeesenns | e 3,787,208 |................. 82,461 | ... 273,462
35. Netincome (LINe 33 PlUS LINE 34).......cuiriimriiiiiriricieeiciieiesises st ssss bbb | crssernsens 85,201,465 .....121,953,237 | ..........156,801,707
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YEAI.........oucuiueiiieieieiicieiieiseie ettt veern.031,916,149 ....675,237,527 | ..........675,237,527
37. Netincome (LINE 35)......cverriiririiiericessieeiseiesissiesesi e 121,953,237 | ..........156,801,707
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....350,51 ........cccveeverecrvereerrereeessereessssiens | eeveerienneenn878,011 [ i 76,159
39. Change in net unrealized foreign exchange capital gain (loss).................. ] eeieieeeieeen(27,060) | o 113,440
40. Change in Net defErred INCOME TAX........cou vttt bbb b bbbt en ceeennn(19,395,168)
41. Change in Nonadmitted @SSELS............cccveiireiireieieeie ettt sssessessssessssessnses | svvereneniess [ 1DS,042 | viviieian. 18,687,830
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (iNCrease) Or BCTEASE.............ccevveevieeririeireeieeeiieieiieiens | crieisseissesiessesens | e ssesesens [ eressesesessse e
44, Change in asset VAUGLION MESEIVE...........c.cuiuiiiieiiieicieie ettt ettt s bbbttt nninns | sebebsienanes 2,317,633 | .o 404,607 |..cccoevvnnen. 554,988
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts dUriNG PEHOG............couiuriiuriiiriiirieinieineseseesiseeienies | eereseinsseisseesesessees | rererseieessessessesseiens [ ereeseessseisiessesseieneas
47. Other changes in surplus in Separate ACCOUNS StALEMENE...........covririrririreeceeeee st ssessssssssssssees | reeneeneeneenssneesssssenssnes | creesessesssssessessessessesses | coreeneeseeseesensessnseneens
48. Change in Surplus NOtES..........cvuururieririrnirieeneeeie s
49. Cumulative effect of changes in accounting principles.

50. Capital changes:
50T PAIA UM, sttt sttt en st ensentns | sbsestesssensnssenssnssenssens | sressansiessnssensnssenssans | sressenssensest st st
50.2 Transferred from surplus (StOCK DIVIAENG)...........curiuriuiiriiiiiieiriiiscrrer ettt sssennns | nebeneisssessssesessessssenes | ereressesssssesssessssessins | crebessesessesessesssesseeeas
50.3 TranSTEITEA t0 SUMIUS. .........vueeeececeecercircreeseinieieiei ettt ssess s ensessessessessassas | neereeseensensasenssneenesees | resassnesessesnsssessessessens | reeeeeeeeeeseeensesens
51. Surplus adjustment:
BT PAIA Nttt bbbttt s et s ettt s et st s ntens | nesebnsesentesensennsensesens | sebeereriniene st
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from CaPItal..........cocueuiueeriieiii sttt | ensensensesen e ensensens | reeee e
51.4 Change in surplus as a result of reinsurance .(1,002,879) ..
52. Dividends t0 StOCKNOIAETS..........c.cuiiiiieiciecie ettt snse s sssensnsenses | snrennnsensnsensnsenieenns0) | e 0
53. Aggregate write-ins for gains and [0SSES IN SUMPIUS........vuvrrrrrrrirririeieieie et ssesssnsensenes | ssssssssssssens 757,575 [, (1,123,890)
54. Net change in capital and surplus (Lines 37 through 53).... ..91,353,085 | ..........119,713,336
55. Capital and surplus as of statement date (LINES 36 + 54)......c.oueiiiiiiiiiieiesieiei s v 123,269,234 | .......... 794,950,863
DETAILS OF WRITE-INS
08.301. Management and service fee income... .35,650,291 | ..... ...46,443,427
08.302.  Miscellan@ous...........cceuevemevreereerneenerenns ceerrerenenn,100,072 | e 4,918,953
08.303.  Income from cross Selling agreBMENS............cvieuriuiuriieiniieieieeieieeieieee sttt sesensessssesensessnsessnsenes | veeenneeennn 1,102,444 | i, 3,099,327 | ..o 3,769,748
08.398. Summary of remaining write-ins for Line 8.3 from overflow page..........c.ccovveviericrieieeieeseeeeseesessessesnes | evveveieisieisieienenns0 | e (U1 RN 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above).. 31,042,684 | ...........42,849,690 ...55,132,128
2701, Interest Credited t0 FBINSUEN............cvirieiereieieeee st nsenns | evsensensenes 7,553,551 | oo 2,800,611 [ .covvveeenes 3,667,917
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)........
5301.  Benefit plans Curtailment IMPACE...........coeueiiiriiiici bbbttt
5302.  Net gain (loss) on pension and postretirement benefit PIanS...........c.ccccevieiceiccieeee e | e (2,763,150) [ ..o 0 | e (5,686,850)
5303.  Transition amoritization of unfunded pension liability . (394,875)| .... ceeneeeen(1,279,200)
5398.  Summary of remaining write-ins for Line 53 from oVErflow PAgE..........ccoeuiuevivriieeriiricsieisee e ensesns | ceresssesnsenns 378,300 | ..ooovevrreeeee 1,710 [ e 998,791
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 DOVE).......cuuiuuieirrsieiiissieieiesessenssessssesessssssensssesensssesenssesssnssesssnens | consssssssesens 757,575 | .ooooene(1,123,890) [ oo (5,967,259)




Statement as of September 30, 2016 of the New England Life Insurance Company

CASH FLOW

Currer1t Year PriorZYear Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUFANCE. ..........cviviviicieeeieeeccce ettt bebersssss s snsnsnans | ereveseseres 152,752,657 |............ 163,870,059 |............ 216,224,700
2. NEtINVESIMENE INCOME. .. .vieececeeiee ettt sttt ettt s s s s saesessssnsnsetetsssssnsssnsesnnnns | esesesessees 77,253,431 | ... 78,798,233 |............ 106,247,965
3. MiISCEIIANEOUS INCOME......oucvuiieiriiersieret ettt | snbnensnens 135,061,984 | ............ 160,416,237 | ............ 207,922,447
4. Total (Lines 1 through 3) I I 365,068,072 | ... 403,084,529 ....530,395,112
5. Benefit and 0SS related PAYMENLS.........cccriiiiiriiriecsi bbbt [ ebeeiee s 679,141,882 | ............ 789,789,544 | ......... 1,014,101,603
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........c.veeeereeneerceinenens | vverein (510,861,839) | ..........(618,877,249) | .......... (776,909,189)
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS.............ocuvvereerienrinrinrinrnsineeseessseesesssessssenes | ceeveenninnns 72,261,994 | ............. 49,045,190 | ....ccocene 64,637,554
8. Dividends paid t0 POICYNOIAETS.........co.cuiiiiiriiciiicii ettt nsens | sebeneiennens 3,878,290 | ..ccoovueeee 3,638,262 | ............... 5,278,474
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........evrreerrrrerrenees [ crrrrerrenees 35,138,852 | ..ccoovvnne. 69,378,430 | ....cco..... 58,423,177
10. Total (Lines 5 through 9) I [ 279,559,179 292,974,177 |............365,531,619
11, Net cash from operations (Line 4 MiNUS LINE 10).........c.ccviiurireiiireiiieisie ettt ssbe s sesenenes | oevessesennas 85,508,893 |............ 110,110,352 | ............ 164,863,493
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS...tuteiieiie ittt sttt | sreenienia 222,242,431 | ..o 263,455,057 |.....cco.ce 548,646,050
12,20 SHOCKS. ... vecervecereiet ettt | resieni sttt enennnes | crenenen st | et
12,3 MOMGAGE I0BNS. ...ttt bbbt | bnniniaenes 41,904,245 | .............. 3,570,026 | ...coceenee. 22,431,168
124 REAIESIALE. ...ttt nsenns | enseerent sttt enrenenn | e [ e e
12.5  Other INVESIEA @SSEES.......c.cvcveeieiiictcccceecee ettt r st sttt bt ese s sn st esstesetesenenes | creresseninas 55,846,011 | ............. 60,059,670 | ............. 70,372,226
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments...........c.coovvrenenenenerennrnnns | ceverrinininns (247,396) [ <.eovovvereirnnee 31,688 | oo 45,098
12.7  MiSCEIIANEOUS PrOCEEAS. .......cevuieieiiieiieiecieiecieesc ettt ts bbbttt bttt nesenesenns | sbesssessenans 1,944559 | ............... 3911677 | ............... 5,662,185
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cvieivieiriieiieeiieieieeeesesse sttt sssessssenss | svvessssenns 321,689,850 |............ 331,028,118 |............ 647,156,727
13.  Cost of investments acquired (long-term only):
131 BONGS...vteeee ittt ettt et st | srenerenea 411,760,995 | ............ 367,638,751 |............ 509,662,678
132 SHOCKS ..ttt | enienieni ettt enenenn | s [ e
13,3 MOMGAGE I0ANS.......coiiiicieicis sttt bbbt bbbt s sttt sn st nns | ebebetenetes et (01 I 0 o 10,500,000
1314 REAIESIALE.......ceuceiececi st | erienieni ettt | s [ e
13.5 Other invested assets ....11,353,545 ...41,439,040 41,494,659
13.6  MisCellan€ous @PPlICALIONS.........cccvuiuvrieireiiciiscei ettt nns | sbanisssseees 17,972,846 | ............. 35,337,622 | ......c..c 55,640,928
13.7 Total investments acquired (LINES 13.1 10 13.6).......cceuriiiriieiririrereeeee et seneiees | crseesssneasd 441,087,386 |............ 444415413 |............ 617,298,265
14.  Netincrease or (decrease) in contract [0ans and Premium NOES..........c.evueverererrrirnrnirninierneeeeeseeseeseessesesseesssssses | seeseessennens (5,800,661)| ..ocvrvvrvenees 7,502,501 [ oo 4,953,944
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNg 14).........cccoceuiriininicnierieneeseeseeseeseienes | ceeeeeees (113,596,875) | ..........(120,889,796) | ............. 24,904,518
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  Surplus NOteS, CAPItAl NOES..........cvuivieciiicicieiee ettt s e
16.2 Capital and paid in surplus, less treasury stock...
16.3 BOMTOWEH fUNGS.........cvuieiircirireciei it
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............coceveerirnienienienieirieiciee | v 383,166 [ i 1,193,966 | oo 911,878
16.5  DividENds t0 SIOCKNOIABES..........oveieicieecectctctcceee ettt sttt bess s sn s st s seseseans | ereverereseassesssssssesenas (01 [ (1N S 199,000,000
16.6  Other cash provided (APPHEA)........c..cueeuririeiiiininieie bbb ennens | enensssisses 30,208,104 | ...ccovene 22,430,837 | .o 14,639,270
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........ [ ...c.coc.... 30,591,270 | .o 23,624,803 | ........ (183,448,852)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........cccoovviene | rveninnnne 2,503,288 | ....ccoe.e. 12,845,359 | ...coovenvee. 6,319,159
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YN ....cvuieceriiciseiciiiees bbbttt | benineiaeees 14,018,210 | ..ccvverrnene 7,699,051 | ..o 7,699,051
19.2 End of period (Line 18 plUS LINE 19.1)......ccuiireiiieieicieieicieeeeete sttt essssesnnns | eenssnsnnanes 16,521,498 | ............. 20,544,410 | ............. 14,018,210
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  SECUMIEY EXCHANGE. ... veurerrerrereiseeseeieese st essee st eee et ese sttt ess st en st s ssnnins | cessenssnees 39,948,191 | oo 6,590,486 | ............ 39,980,821
20.0002  Capitalized interest 0N DONGS..........cceuiveiiieicieicisicsie ettt sesensesns | sesessssessesaneas 389,595 | .o 302,427 | .o 401,891
20.0003  Tax on prior period 80JUSEMENT. ... ..o ittt snssnsensenses | sossessssssssssssssssssansans (U1 I 0] oo 110,110
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Statement as of September 30, 2016 of the New England Life Insurance Company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre;t Year Prior2 Year PriorSYear
To Date To Date Ended December 31
1o INAUSEAI ...t niesienes | srtsesinssiesb ettt ens [ ceenbest ettt | s
2. Ordinary life INSUFANCE.........cceviueiiieieieieisie ettt ssnsenns | esessessssessssesssenes 164,568,187 | c.ovovevevrereereee 174,616,530 | .oocveveverecrenee. 234,950,895
3. Ordinary individual @NNUILIES...........cceuriveiriieirieieeee et ensesens | ersssessssersssessesesnns 41,432,988 | ..o 44,188,160 | ..cvovvrerereee 59,008,807
4. Credit life (Group and iINIVIAUAI)..........coeriiiieeieeeseisississssssssessssssees | ereneseeeseeesesesesesesesesenns | et ssssssssssssessessessessessenes | e
B GrOUP lIfE INSUFANCE. ......coieieieircircieie ettt tsnes | seeseeseeesesese et s et ssssssnees | sebeesssenessstastastassessessensensensensenns | coeieseses st
8. GrOUP @NNUILIES. ......cvieivieceieiieie ettt ettt | crebetstesebesebes s enseees 362,835 [ oo 321,829 [ oo 486,176
T AEH = GrOUP .-ttt bbbt ennes | ebeb ettt | sebetb bbbt | cret e
8. A&H - credit (group and iINAIVIAUA)............ccoiiuriiiriiriciee e eisseissesens | eeseeesseisi et esse st ssesenas | fenteessessetssseaesseaessebessebsnsessssenas | retesieseseeesesess et ess e sbe s beeas
9. ABH = OHNET ...t ssenssnns | s 5,582,234 [ ...ovvverrreriiciennne 5,890,685 | .....ccovrvvrricrireriinne 7,750,722
10.  Aggregate of all other NS Of DUSINESS..........cuiuriiieriiieieeeieee e | fresee st 0 i 0 s 0
110 SUBLOTAL oo st | s 211,946,244 | .......oovvvrvrrr 225,017,204 | c.oooveverricrinnne, 302,196,600
12, DEPOSIt-tYPE CONMTACES. ......cocvieiiieiiieireieineie ettt sae sttt ebs b ssesessesas | £ittessssssssssnsstasssesnsessnsensnsesanessss | fontessnsessessssesansessnsessnsessesessnsenss | £oneesnsessnssssesssssssnsessnssssnsasssenas
13, TOBL et | s 211,946,244 | cooovvvvinirnn, 225,017,204 | ..o, 302,196,600
DETAILS OF WRITE-INS
00T, oeeeeeeree e stk | SeRb bttt | ettt | et
002, oottt | Sesb bbbt | et s | et
003, ookt | SeRb bbb | Heens et | ceeb e
1098. Summary of remaining write-ins for Line 10 from oVerflow Page..........ouurverrerrnrrnrrnrnenenns [ crrereinieieisesieseseeeeeeeenes O [ L0 0
1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE).......cccevevieerireiiieiisiceeiesieeies | e 0 oo 0 e 0
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1

NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies
A. Accounting Practices

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

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

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

State of For the Nine Months Ended For the Year Ended

Domicile September 30, 2016 December 31, 2015
Net income, MA SAP MA $ 85,201,465 $ 156,801,707
State prescribed practices: NONE MA — —
State permitted practices: NONE MA — —
Net income, NAIC SAP MA $ 85,201,465 $ 156,801,707
September 30, 2016 December 31, 2015
Statutory capital and surplus, MA SAP MA $ 723,269,234 $ 631,916,149
State prescribed practices: NONE MA — —
State permitted practices: NONE MA — —
Statutory capital and surplus, NAIC SAP MA $ 723,269,234 $ 631,916,149

B. No significant change.
C. Accounting Policy
(1-5) No significant change.

(6) Mortgage-backed bonds, included in bonds, are generally stated at amortized cost using the scientific method unless

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

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

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

(7-13) No significant change.

2. Accounting Changes and Corrections of Errors

No significant change.

3. Business Combinations and Goodwill

No significant change.
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NOTES TO THE FINANCIAL STATEMENTS

4. Discontinued Operations

No significant change.

5. Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

(1-3) No significant change.

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

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. September 30,2016
1. Recorded Investment (All)
(a) Current $ 56,831,670 $ — $ — $ — $ 22,990,334 $ — $ 79,822,004
(b) 30-59 days past due $ — 3 — 3 — 3 — 3 — 8 — 3 —
(c) 60-89 days past due $ — S — S — S — S — 3 — S —
(d) 90-179 days past due $ — 8 — 8 — 8 — 8 — 3 — 8 —
(e) 180+ days past due $ — 8 — 8 — 8 — 8 — 3 — 8 —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — 8 — 8 — 8 — 8 — 3 — 8 —
(b) Interest accrued $ — 8 — 8 — 8 — 8 — 8 — S —
3. Accruing Interest 180+ Days
Past Due
(a) Recorded investment $ — S — S — S — S — 8 — S —
(b) Interest accrued $ — S — S — S — S — $ — S —
4. Interest Reduced
(a) Recorded investment $ — S — S — S — S — $ — S —
(b) Number of loans — — — — — — —
(c) Percent reduced —% —% —% —% —% —% —%
b. December 31, 2015
1. Recorded Investment
(a) Current $ 58,619,729 $ — $ — $ — $ 62,639,219 $ — $ 121,258,948
(b) 30-59 days past due $ — 8 — 8 — 8 — 8 — 8 — S —
(c) 60-89 days past due $ — 3 — 3 — 3 — 3 — 3 — 3 —
(d) 90-179 days past due $ — 3 — 3 — 3 — 3 — 8 — 3 —
(e) 180+ days past due $ — S — S — S — S — 3 — S —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — 3 — S — S — S — 8 — S —
(b) Interest accrued $ — S — S — S — S — $ — S —
3. Accruing Interest 180+ Days
Past Due
(a) Recorded investment $ — 3 — 3 — 3 — S — 8 — S —
(b) Interest Accrued $ — S — S — S — S — $ — S —
4. Interest Reduced
(a) Recorded investment $ — S — S — S — S — $ — S —
(b) Number of loans — — — — — — —
(c) Percent reduced —% —% —% —% —% —% —%

(5-9) No significant change.

B-C. No significant change.

D. Loan-backed Securities

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

Q) a.

The Company did not recognize any other-than-temporary impairments (“OTTI”) on the basis of the intent to
sell during the nine months ended September 30, 2016.

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 nine months ended
September 30, 2016.

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).
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3)

“4)

)

As of September 30, 2016, the Company has not recognized any OTTI on its loan-backed securities based on cash
flow analysis.

At September 30, 2016, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by
length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 2,688,595
2. 12 Months or Longer $ 43,662

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 94,257,857
2. 12 Months or Longer $ 3,594,320

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

E. Repurchase Agreements and/or Securities Lending Transactions

(1
2

3)

(4-7)

No significant change.

The Company did not have any pledged assets as collateral for repurchase agreements, securities lending transactions
or dollar repurchase agreements as of September 30, 2016.

The Company did not receive any collateral as of September 30, 2016.

No significant change.

F-G. No significant change.
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H. Restricted Assets
(1) Restricted Assets (Including Pledged)

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

Gross Restricted

2016 Percentage
(O] 2) 3) ) ®) 6) (Y] @®) ) 10

Separate
General Account
Account Total Assets Total Admitted
Supporting Separate Supporting Current Gross Restricted
Total Separate Account General Increase/ Year Restricted to Total
Restricted Asset General Account Restricted Account 2016 Total (Decrease) Admitted to Total Admitted
Category Account Activity ® Assets Activity (1 plus 3) 2015 Total (5 minus 6) Restricted Assets Assets

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

Collateral held
under security
lending
agreements — — — — — — — — — —

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

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

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

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

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

Letter stock or
securities
restricted as to
sale -
excluding
Federal Home
Loan Bank
("FHLB")
capital stock — — — — — — - - _ -

FHLB capital
stock — — — — — — — — — —

On deposit with
states 3,490,206 — — — 3,490,206 3,492,560 (2,354) 3,490,206 0.03 0.03

On deposit with
other
regulatory
bodies

Pledged collateral
to FHLB
(including
assets backing
funding
agreements)

Pledged as
collateral not
captured in
other
categories 349,078 — — — 349,078 1,075,506 (726,428) 349,078 — —

Other restricted
assets — — — — — — — — — —

Total restricted
assets $ 3,839,284 § — 3 — S — $ 3839284 § 4,568,066 $ (728.782) $ 3,839,284 0.03% 0.03%

(a) Subset of column 1.

(b) Subset of column 3.

(2) Details on the Company’s assets pledged as collateral, not captured in other categories, as of September 30, were as

follows:
Gross Restricted
2016 Percentage
@ 2) 3) (O] ® ©) (@) ®) © 10)
Separate
General Account
Account Total Assets Total Admitted
Supporting Separate Supporting Current Gross Restricted
Total Separate Account General Increase/ Year Restricted to Total
Collateral General Account Restricted Account 2016Total (Decrease) Admitted to Total Admitted
Agreement Account Activity ® Assets Activity (1 plus 3) 2015 Total (5 minus 6) Restricted Assets Assets
Derivative OTC
centrally
cleared -
securities
pledged $ 349,078 § — S — 3 — $ 349078 $ 1,075,506 $  (726,428) $ 349,078 —% —%
Total $ 349,078 § — 3 — 3 — $ 349078 $ 1,075,506 S  (726,428) $ 349,078 —% —%

(a) Subset of column 1.

(b) Subset of column 3.

(3) The Company did not have any other restricted assets in 2016 and 2015.
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I.  Working Capital Finance Investments
The Company had no working capital finance investments during the nine months ended September 30, 2016.

J.  Offsetting and Netting of Assets and Liabilities
The Company had no assets and liabilities which are offset and reported net in accordance with a valid right to offset.

K. Structured Notes
A structured note is a direct debt issuance by a corporation, municipality, or government entity, ranking pari-passu with
the issuer’s other debt issuances of equal seniority where either: 1) the coupon and/or principal payments are linked, in
whole or in part, to prices or payment streams from an index or indices, or assets deriving their value from other than the
issuer’s credit quality, or 2) the coupon and/or principal payments are leveraged by a formula that is different from either

a fixed coupon, or a non-leveraged floating rate coupon linked to an interest rate index, including but not limited to London
Interbank Offered Rate or the prime rate. Information regarding structured notes as of September 30, 2016 was as follows:

Mortgage-Referenced

CUSIP Book/Adjusted Security

Identification Actual Cost Fair Value Carrying Value (YES/NO)
03938LAQ7 1,000,000 1,088,750 1,000,000 NO
03938LAU8 2,102,500 2,217,500 2,061,941 NO
044209AF1 294,750 313,500 295,850 NO
539830AW9 2,696,493 3,744,403 2,714,447 NO
761735AD1 600,000 621,750 600,000 NO
761735AF6 300,000 312,000 300,000 NO
Total $ 6,993,743  § 8,297,903 $ 6,972,238

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

7. Investment Income
No significant change.

8. Derivative Instruments

As of September 30, 2016, there were no significant changes in the Company’s derivative policy or investments other than
those described below.

Credit Risk

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

The table below summarizes the collateral pledged in connection with its over-the-counter (“OTC”) derivatives at:

Securities
September 30,2016 December 31, 2015

Initial Margin:
OTC-cleared $ 349,078 $ 1,075,506

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

The table below summarizes the collateral received in connection with its OTC derivatives at:

Cash Securities @ Total
September 30, December 31, September 30, December 31, September 30, December 31,
2016 2015 2016 2015 2016 2015
Variation Margin:
OTC-bilateral $ 11,900,000 $ 14,950,000 $ 4,546,035 §$ 1,110,853 §$ 16,446,035 §$ 16,060,853
OTC-cleared 244,041 260,844 — — 244,041 260,844
Total OTC $ 12,144,041 §$ 15,210,844 $ 4,546,035 $ 1,110,853 § 16,690,076 $ 16,321,697

M Cash collateral received is reported in cash, cash equivalents and short-term investments and the obligation to return the collateral is reported in
aggregate write-ins for liabilities as cash collateral on derivatives.

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

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

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

September 30, 2016
Ordinary Capital Total
Gross DTA 124,892,203 — $ 124,892,203
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 124,892,203 — 124,892,203
DTA nonadmitted (70,330,966) — (70,330,966)
Subtotal net admitted DTA 54,561,237 — 54,561,237
DTL (9,024,177) (869,318) (9,893,495)
Net admitted DTA/(Net DTL) 45,537,060 $ (869,318) § 44,667,742
December 31, 2015
Ordinary Capital Total
Gross DTA 132,565,414 4551 § 132,569,965
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 132,565,414 4,551 132,569,965
DTA nonadmitted (74,472,914) (4,551) (74,477,465)
Subtotal net admitted DTA 58,092,500 — 58,092,500
DTL (12,488,119) — (12,488,119)
Net admitted DTA/(Net DTL) 45,604,381 §$ — $ 45,604,381
Change
Ordinary Capital Total
Gross DTA (7,673,211) (4,551) $ (7,677,762)
Statutory valuation allowance adjustments — — —
Adjusted gross DTA (7,673,211) (4,551) (7,677,762)
DTA nonadmitted 4,141,948 4,551 4,146,499
Subtotal net admitted DTA (3,531,263) — (3,531,263)
DTL 3,463,942 (869,318) 2,594,624
Net admitted DTA/(Net DTL) (67,321) § (869,318) § (936,639)
Admission calculation components — SSAP No. 101, Income Taxes, (“SSAP 1017):
September 30, 2016
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss
carrybacks $ 6,807,885 $ — 3 6,807,885
Adjusted gross DTA expected to be realized (excluding the amount
of DTA from above) after application of the threshold limitation
(the lesser of 1 and 2 below) 37,859,857 — 37,859,857
1. Adjusted gross DTA expected to be realized following the
balance sheet date 37,859,857 — 37,859,857
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 102,011,017
Adjusted gross DTA (excluding the amount of DTA from above)
offset by gross DTL 9,024,177 869,318 9,893,495
DTA admitted as the result of application of SSAP 101 total $ 53,691,919 §$ 869,318 $ 54,561,237

Q07.5



Statement as of September 30, 2016 of the New England Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

December 31, 2015
Ordinary Capital Total

Federal income taxes paid in prior years recoverable through loss

carrybacks $ 5,664,000 $ — 3 5,664,000
Adjusted gross DTA expected to be realized (excluding the amount of

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

lesser of 1 and 2 below) 39,940,381 — 39,940,381
1. Adjusted gross DTA expected to be realized following the balance

sheet date 39,940,381 — 39,940,381
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 87,946,765
Adjusted gross DTA (excluding the amount of DTA from above) offset

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

Change
Ordinary Capital Total

Federal income taxes paid in prior years recoverable through loss

carrybacks $ 1,143,885 $ — 3 1,143,885
Adjusted gross DTA expected to be realized (excluding the amount of

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

lesser of 1 and 2 below) (2,080,524) — (2,080,524)
1. Adjusted gross DTA expected to be realized following the balance

sheet date (2,080,524) — (2,080,524)
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 14,064,252
Adjusted gross DTA (excluding the amount of DTA from above) offset

by gross DTL (3,463,942) 869,318 (2,594,624)
DTA admitted as the result of application of SSAP 101 total $ (4,400,581) $ 869,318 $ (3,531,263)

September 30, 2016 December 31, 2015
RBC percentage used to determine recovery period and
threshold limitation amount 3602% 3140%
Amount of total adjusted capital used to determine
recovery period and threshold limitation $ 700,260,173 $ 610,373,896

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

Do the Company’s tax planning strategies include the use of reinsurance? No

B. No significant change.

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

Federal
Foreign
Subtotal
Federal income tax on net capital gains/(losses)

Federal and foreign income taxes incurred
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$ 26,001,588 $ 46,812,172
— 4231
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(254,125) 218,488
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The changes in the main components of deferred income tax amounts were as follows:

September 30, 2016 December 31, 2015 Change
DTA:
Ordinary:
Discounting of unpaid losses $ — — 3 —
Unearned premium reserve — — —
Policyholder reserves 14,220,265 14,595,397 (375,132)
Investments — —
Deferred acquisition costs 24,657,062 30,403,697 (5,746,635)
Policyholder dividends accrual 618,625 679,875 (61,250)
Fixed assets — — —
Compensation and benefits accrual — — —
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward — — —
Tax credit carryforwards 9,064,873 11,760,981 (2,696,108)
Other (including items <5% of total ordinary tax assets) 10,734,162 9,594,908 1,139,254
Ceding commissions 13,143,290 13,494,298 (351,008)
Employee benefits 50,752,613 49,076,200 1,676,413
Legal contingency 3,500 — 3,500
Nonadmitted assets 1,697,813 2,960,058 (1,262,245)
Subtotal 124,892,203 132,565,414 (7,673,211)
Statutory valuation allowance adjustment — — —
Nonadmitted (70,330,966) (74,472,914) 4,141,948
Admitted ordinary DTA 54,561,237 58,092,500 (3,531,263)
Capital:
Investments 4,551 4,551)
Net capital loss carryforward — — —
Real estate — — —
Other (including items <5% of total capital tax assets) — — —
Subtotal — 4,551 (4,551)
Statutory valuation allowance adjustment — — —
Nonadmitted — (4,551) 4,551
Admitted capital DTA — — —
Admitted DTA 54,561,237 $ 58,092,500 $ (3,531,263)
DTL:
Ordinary
Investments (8,673,665) $ (12,488,119) $ 3,814,454
Fixed assets — — —
Deferred and uncollected premiums — — —
Policyholder reserves — — —
Other (including items <5% of total ordinary tax liabilities) — — —
Unrealized capital gains (losses) (350,512) — (350,512)
Subtotal (9,024,177) (12,488,119) 3,463,942
Capital:
Investments (869,318) — (869,318)
Real estate — — —
Other (including items <5% of total capital tax liabilities) — — —
Subtotal (869,318) — (869,318)
DTL (9,893,495) $ (12,488,119) § 2,594,624
Net DTA/ (DTL) 44,667,742 $ 45,604,381 $ (936,639)
Change in nonadmitted DTA (4,146,499)
Tax effect of unrealized gains (losses) 350,511
Additional minimum pension liability 407,925
Change innet DTA  § (4,324,702)
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D. The provision for Federal and foreign income taxes incurred is different from that which would be obtained by applying
the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and before Federal
income tax. The significant items causing the difference were as follows:

September 30, 2016

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 35% $ 37,595,546
Net realized capital gains (losses) @ 35% 557,326
Tax effect of:

Change in nonadmitted assets 1,262,245
Interest maintenance reserve 7,428
Meals and entertainment 1,537
Nondeductible expenses (1,366,180)
Other (816,871)
Penalties 658
Prior years adjustments and accruals 3,101,282
Separate Account dividend received deduction (9,489,788)
Tax credits (819,148)
Tax exempt income (29,392)
Divestiture Expense 67,522
Total statutory income taxes (benefit) $ 30,072,165
Federal and foreign income taxes incurred including tax on realized capital gains 25,747,463
Change in net DTA 4,324,702
Total statutory income taxes (benefit) $ 30,072,165

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

D. The Company had $5,156,015 receivable and $3,256,728 payable with affiliates as of September 30, 2016. The Company
had $21,521,811 receivable and $798,472 payable with affiliates as of December 31, 2015. Amounts receivable and payable
are expected to be settled within 90 days.

E-N. No significant change.
11. Debt
A. No significant change.

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

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

A. (1-3) No significant change.

(4) Components of net periodic benefit cost:

Pension Benefits Postretirement Benefits

September 30, 2016 December 31, 2015 September 30, 2016 December 31, 2015

Service cost $ 157,500 $ 209,000 $ 18,000 § 219,000
Interest cost 6,603,500 9,021,000 1,232,500 1,419,000
Expected return on plan assets (6,273,750) (8,778,000) — —
Transition asset or obligation — — — —
Gains and losses (77,500) (428,000) 226,100 461,000
Prior service cost or credit — — 243,000 1,683,000
Gain or loss recognized due to a

settlement or curtailment 229,000 — 15,349,000 —
Total net periodic benefit cost $ 793,750 $ 880,000 $ 16,616,400 $ 2,860,000

(5-21) No significant change.
B-I. No significant change.
13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations

No significant change.
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14. Liabilities, Contingencies and Assessments

A.

B.

C-E.

F.

No significant change.
Assessments

As of September 30, 2016, the Company had a $500,000 liability for retrospective premium-based guaranty fund
assessments and a $752,530 asset for the related premium tax offset. As of December 31, 2015, the Company had a
$500,000 liability for retrospective premium-based guaranty fund assessments and an $903,857 asset for the related
premium tax offset. The periods over which the guaranty fund assessments are expected to be paid and the related premium
tax offsets are expected to be realized are unknown at this time.

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

premium tax offsets for accrued liabilities.

Assets Recognized from Paid and
Accrued Premium Tax Offsets

a. Balance as of December 31, 2015 $ 903,857
b. Decreases current year:
Premium tax offset applied 151,417
Est. premium tax offset (90)

c. Increases current year:

d. Balance as of September 30, 2016 $ 752,530

No significant change.
All Other Contingencies

Uncollectible Premium Receivables

The Company had admitted assets of $3,126,560 and $3,628,449 at September 30, 2016 and December 31, 2015,
respectively, in uncollected premiums and agents’ balances in the course of collection. The Company routinely assesses
the ability to collect these receivables. Based upon Company experience, the amount of premiums and other accounts
receivable that may become uncollectible and result in a potential loss is not material to the Company’s financial condition.

Litigation

Unclaimed Property Inquiries. On November 21, 2012, the West Virginia Treasurer filed an action against the Company
in West Virginia state court (West Virginia ex. rel. John D. Perdue v. New England Life Insurance Company, Circuit County
Court of Putnam County, Civil Action No. 12-C-376), alleging that the Company violated the West Virginia Uniform
Unclaimed Property Act (“Act”), seeking to compel compliance with the Act, and seeking payment of unclaimed property,
interest and penalties. The Company intends to defend this action vigorously.

Sales Practice Claims and Regulatory Matters. The Company and certain of its affiliates have faced numerous claims,
including class action lawsuits, alleging improper marketing or sales of individual life insurance policies, annuities, mutual
funds or other products. Regulatory authorities in a small number of states and the Financial Industry Regulatory Authority,
and occasionally the U.S. Securities and Exchange Commission (“SEC”), have also conducted investigations or inquiries
relating to sales of individual life insurance policies or annuities or other products issued by the Company. These
investigations often focus on the conduct of particular financial service representatives and the sale of unregistered or
unsuitable products or the misuse of client assets. Over the past several years, these and a number of investigations by
other regulatory authorities were resolved for monetary payments and certain other relief, including restitution payments.
The Company may continue to resolve investigations in a similar manner.

Diversified Lending Group. The Company has been named in fourteen related lawsuits currently pending in California
state court in connection with losses that plaintiffs suffered as a result of their investments in Diversified Lending Group.
Six of the matters have settled and eight of the cases are still pending. The Company intends to defend these actions
vigorously.

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

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

15. Leases

A.

B.

Lease Expense and Commitments
(1) Lessee leasing arrangements

Rental expense for the nine months ended September 30, 2016 and year ended December 31, 2015 were $104,393
and $504,219, respectively.

(2) Leases having initial or remaining noncancelable lease terms in excess of one year
No significant change.

(3) Sale-leaseback transactions
No significant change.

Lease Income

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
September 30,2016 December 31,2015 September 30,2016 December 31, 2015
Swaps $ 63,737,787 $ 85,386,958 $ — 3 11,000,000
Futures — — — —
Options — — — —
Total $ 63,737,787 $ 85,386,958 $ — $ 11,000,000

(2) No significant change.

(3) The Company may be exposed to credit-related losses in the event of nonperformance by counterparties to derivatives.

(4)

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. 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 $3,495,724 and
$2,352,839 at September 30, 2016 and December 31, 2015, respectively.

At September 30, 2016 and December 31, 2015, the estimated fair value of collateral consisting of various securities
received by the Company on its OTC-bilateral derivatives was $4,546,035 and $1,110,853, respectively, which was held
in separate custodial accounts and is not reflected in the financial statements.

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

A.

Transfers of Receivables Reported as Sales

No significant change.
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B. Transfer and Servicing of Financial Assets

The Company did not participate in the transfer or servicing of financial assets during the nine months ended September 30,
2016.

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
September 30, 2016.

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:
September 30, 2016
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Bonds
Industrial & Miscellaneous $ — S — 3 — 8 —
Derivative assets
Foreign currency exchange rate — 2,280,359 — 2,280,359
Separate Account assets — 7,826,210,859 — 7,826,210,859
Total assets $ — 3 7,828,491,218 $ — $ 7,828,491,218
Liabilities
Derivative liabilities "
Credit $ — 26,862 $ — 3 26,862
Total liabilities $ — 26,862 $ — $ 26,862

M Derivative assets and derivative liabilities presented in the table above represent only those derivatives that are carried at estimated fair value.

Accordingly, the amounts above exclude derivatives carried at amortized cost, which include highly effective derivatives and replication synthetic
asset transactions.
@ 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 September 30, 2016, transfers between Levels 1 and 2 were
not significant. Transfers between levels are assumed to occur at the beginning of the 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 Total
and Gains and
Losses Losses
included included
Balance, Transfer Transfer in in Capital Balance,
June 30, into out of Net and September
2016 Level 3 Level 3 Income Surplus Purchases Sales Issuances Settlements 30,2016
Assets
Bonds - Industrial
& miscellaneous $ 208,250 $ —  $(208,250) $ — 3 — 3 — S — 3 — 3 — 3 —
Total $ 208,250 $ —  $(208,250) $ — 3 $ — 3 $ — — 3 —

" Bonds that were measured at estimated fair value 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.
Transfers between Levels

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

Transfers into or out of Level 3

Transfers into or out of Level 3 are presented in the table. Assets and liabilities are transferred into Level 3 when a
significant input cannot be corroborated with market observable data. This occurs when market activity decreases
significantly and underlying inputs cannot be observed, current prices are not available and/or when there are significant
variances in quoted prices, thereby affecting transparency. Assets and liabilities are transferred out of Level 3 when
circumstances change such that a significant input can be corroborated with market observable data. This may be due to
a significant increase in market activity, a specific event or one or more significant input(s) becoming observable.

During the quarter ended September 30, 2016, there were no transfers into or out of Level 3, other than those that changed
measurement basis.
(3) Transfers between levels are assumed to occur at the beginning of the period.

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

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

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

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

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

| Level 2 Observable Inputs

Level 3 Unobservable Inputs

Bonds

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

Valuation Techniques: Principally the market and income
approaches.

Key Inputs:
® quoted prices in markets that are not active

e benchmark yields; spreads off benchmark yields; new
issuances; issuer rating

® trades of identical or comparable securities; duration
e Privately-placed securities are valued using the additional key
inputs:
®  market yield curve; call provisions

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

e  delta spread adjustments to reflect specific credit-related
issues

Valuation Techniques: Principally the market approach.

Key Inputs:

* illiquidity premium

o delta spread adjustments to reflect specific credit-related
issues

e credit spreads

quoted prices in markets that are not active for identical or
similar securities that are less liquid and based on lower
levels of trading activity than securities classified in Level 2

*  independent non-binding broker quotations

Separate Account Assets

[0)]

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

Key Inputs:

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

e notapplicable

Derivatives ®

Foreign Currency Exchange Rate

Valuation Techniques: Principally the income approach
Key Inputs:

® swap yield curves

® basis curves

® currency spot rates

® cross currency basis curves

® ot applicable

Credit

Valuation Techniques: Principally the income approach
Key Inputs:

® swap yield curves

® credit curves

® recovery rates

® not applicable

O]
)

models.

Estimated Fair Value of All Financial Instruments

Estimated fair value equals carrying value, based on the value of the underlying assets.
Valuations of non-option-based derivatives utilize present value techniques, whereas valuations of option-based derivatives utilize option pricing

The Company provides additional fair value information in Notes 5 and 16.

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

Assets
Bonds

Mortgage loans

Cash, cash equivalents and short-term investments

Contract loans

Derivative assets

Investment income due and accrued

Separate Account assets
Total assets

Liabilities

September 30, 2016

Investment contracts included in:

Liability for deposit-type contracts $

Derivative liabilities

Payable for collateral received

Investment contracts included in Separate Account

liabilities

Total liabilities

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
$ 1,813,668,180 $ 1,670,107,850 § 101,133,706  $ 1,624,050,857  § 88,483,617 § —
83,896,677 79,822,004 — — 83,896,677 —
16,521,498 16,521,498 (2,470,837) 18,992,335 — —
620,234,026 421,073,727 — 33,890,795 586,343,231 —
18,383,368 15,097,326 — 18,383,368 — —
28,295,578 28,295,578 — 28,295,578 — —
7,826,210,859 7,826,210,859 — 7,826,210,859 — —
$ 10,407,210,186 $ 10,057,128,842  § 98,662,869 $ 9,549,823,792 § 758,723,525  $ —
8,078,453  §$ 7,352,008 $ — S — S 8,078,453  §$ —

124,029 76,812 — 124,029 —

12,144,041 12,144,041 — 12,144,041 — —
5,711,161 5,711,161 — 5,711,161 — —
$ 26,057,684 $ 25,284,022 $ — S 17,979,231  $ 8,078,453 $ —
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December 31, 2015

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $  1,534,701,491 $  1,479,384,400 § 23,740,990 $ 1,402,042,110 $ 108,918,391  § —
Mortgage loans 125,794,879 121,258,948 — — 125,794,879 —
Cash, cash equivalents and short-term investments 14,018,210 14,018,210 14,018,210 — — —
Contract loans 588,053,695 426,374,388 — 32,672,581 555,381,114 —
Derivative assets ) 18,898,492 16,797,021 — 18,898,492 — —
Investment income due and accrued 26,687,482 26,687,482 — 26,687,482 — —
Separate Account assets 7,919,937,377 7,919,937,377 — 7,919,937,377 — —

Total assets $ 10,228,091,626 $ 10,004,957,826 $ 37,759,200 $ 9,400,238,042 § 790,094,384  $ —
Liabilities -
Investment contracts included in:

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

Total liabilities $ 30,964,474  $ 30,581,216  $ — 3 23,449.015 § 7,515,459  § —

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

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

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

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

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

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

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

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

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

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

The estimated fair value for cash approximates carrying value and is classified as Level 1 given the nature of cash.
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The use of different methodologies, assumptions and inputs may have a material effect on the estimated fair values of the
Company’s securities holdings.

Mortgage Loans

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

Contract Loans

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

Derivatives

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

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

Investment Income Due and Accrued

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

Investment Contracts Included in Liability for Deposit-Type Contracts

The fair value of investment contracts included in the liability for deposit-type contracts is estimated by discounting best
estimate future cash flows based on assumptions that market participants would use in pricing such liabilities, with
consideration of the Company’s non-performance risk (own-credit risk) not reflected in the fair value calculation. The
assumptions used in estimating these fair values are based in part on unobservable inputs classified in Level 3.

Payable for Collateral Received

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

Separate Accounts

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

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

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

The difference between the estimated fair value of investment contracts included in Separate Account liabilities in the table

above and the total recognized in the Statutory Statements of Assets, Liabilities, Surplus and Other Funds represents
amounts due under contracts that are accounted for as insurance contracts.
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D. At September 30, 2016, the Company had no investments where it was not practicable to estimate fair value.
21. Other Items
A-B. No significant change.
C. Other Disclosures

In July 2016, MetLife, Inc. (“MetLife’) completed the sale to Massachusetts Mutual Life Insurance Company
(“MassMutual”) of MetLife’s U.S. Retail advisor force and certain assets and liabilities associated with the MetLife Premier
Client Group, including MetLife’s affiliated broker-dealer, MetLife Securities, Inc, a wholly-owned subsidiary of MetLife.
In connection with the disposition, certain of the company’s postretirement plans were re-measured resulting in curtailment
charges and actuarial gains/losses. As of September 30, 2016, the Company recorded a $5,442,000 pre-tax curtailment
gain, which consisted of a $10,140,000 decrease in the postretirement plan liability and $15,580,000 recognition of prior
benefits previously recorded to unassigned surplus, for a net increase to capital and surplus of $3,537,300 million. The
Company had a net decrease to capital and surplus of $2,763,150 from the remeasurement loss in the postretirement plan
liability due to a census update and the curtailment. Additionally, the Company recorded a $2,637,901 impairment of
computer software related to the transaction.

On January 12,2016, MetLife announced its plan to pursue the separation of a substantial portion of its U.S. Retail Business
(the “Separation”). Additionally, on July 21,2016, MetLife announced that, following the Separation, the separated business
will be rebranded as “Brighthouse Financial”. On October 5, 2016, Brighthouse Financial, Inc., a subsidiary of MetLife
(“Brighthouse”), filed a registration statement on Form 10 (the “Form 10”’) with the SEC. The information statement filed
as an exhibit to the Form 10 disclosed that MetLife intends to include the Company, a wholly-owned subsidiary of
Metropolitan Life Insurance Company, MetLife Insurance Company USA, First MetLife Investors Insurance Company,
MetLife Advisers, LLC and certain captive reinsurance companies in the proposed separated business and distribute at
least 80.1% of the shares of Brighthouse’s common stock on a pro rata basis to the holders of MetLife common stock. The
ultimate form and timing of the Separation is subject to the satisfaction of various conditions and approvals, including,
among other things, satisfaction of any applicable requirements of the SEC, and receipt of insurance and other regulatory
approvals and economic conditions. MetLife continues to evaluate and pursue structural alternatives for the planned
Separation.

D-H. No significant change.

22. Events Subsequent
The Company has evaluated events subsequent to September 30, 2016 through November 10, 2016, which is the date these
financial statements were available to be issued, and has determined there are no material subsequent events requiring adjustment

to or disclosure in the financial statements.

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
Reserves as of December 31, 2015 were $5,711,459. As of September 30, 2016, $660,909 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$4,949,156 as a result of re-estimation of unpaid claims and claims adjustment expenses. Therefore, there has beena $101,394
favorable prior year development from December 31, 2015 to September 30, 2016. The decrease is generally the result of
ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information
becomes known regarding individual claims.

26. Intercompany Pooling Arrangements
No significant change.

27. Structured Settlements
No significant change.

28. Health Care Receivables

No significant change.
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29. Participating Policies
No significant change.
30. Premium Deficiency Reserves
No significant change.
31. Reserves for Life Contracts and Deposit-Type Contracts
No significant change.
32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant change.
33. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of September 30, 2016 were as follows:

Type Gross Net of Loading

Industrial $ — 3 —
Ordinary new business — —
Ordinary renewal 17,048,754 14,569,208
Credit life _ o
Group life — _

Group annuity — —
Total $ 17,048,754 3 14,569,208

34. Separate Accounts

A-B. No significant change.

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

(1) Transfers as reported in the Summary of Operations of the
Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 139,227,786
b. Transfers from Separate Accounts (Page 4, Line 10) 635,868,736
c. Net transfers to or (from) Separate Accounts (a) - (b) (496,640,950)

(2) Reconciling Adjustments —

(3) Transfers as reported in the Summary of Operations of the Life,

Accident & Health Annual Statement (1c) + (2) = (Page 4,
Line 26) $ (496,640,950)

35. Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] 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[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Various mergers, reorganizations and formations - See Schedule Y - information concerning activities of insurer members of a holding company group
part 1 - Organizational Chart

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

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

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2012

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2012

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/04/2014

By what department or departments?
Massachusetts Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[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
MetLife Advisers, LLC Boston, MA YES
MetLife Investment Advisors, LLC Wilmington, DE YES
MetLife Investors Distribution Company New York, NY 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) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

)
)

o

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c) Compliance with applicable governmental laws, rules and regulations;
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).

9.3

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

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

1.1

1.2

12.

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]

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:

ICE Clear US, Inc. $349.078

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0

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] No[ ]

14.2 If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ $
14.22 Preferred Stock
14.23 Common Stock
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate
14.26 All Other 40,613,177
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 40,613,177 $
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]

o|lo|o|o|o

OoO|lOo|Oo|Oo|o|O|Oo|O

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]

If no, attach a description with this statement.

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: $ 0

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0

Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Reason
Change

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address

4095 Metropolitan Life Insurance Company 200 Park Avenue, New York, NY 10166
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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3.1
32
33
3.4

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

1T FAMM U MOMGAGES.......eoivieieieiee ettt e b bbb s s bbb bbb bbbt B 56,831,670
1,12 RESIABNEAI MOMGAGES. ... .o veueeeerrereeseeieeee ettt es st s s st e £ e £ 8Ee£eeEE£eEEEeeEEeEeEesebsebenssnbsnne s
113 COMMENCIAl MOMIGAGES. ... cvueereerrereraeeeseseeseeseeseeseeseesessaesessassassessesseeseesess e e e seeseeseeseesee e e e e e e e84 E 2428428 e 082288 e e s ee st s b st st s s ensensens B 22,990,334
114 Total MOrtgages iN GOOT STANAING. ..........evrevrrireieieiee bbb O 79,822,004

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCUNEA tEIMS..........c..euiuiiiieie st G s

Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAGES. ...vuveeeerieneerieetse et et s st sees s b £ s8R 8 8288288822t G s
1,32 RESIABNIAI MOMGAGES. .......vevrvrirircisei ettt bbb G
1,33 COMMENCIAl MOMIGAGES. ... vucereerierierieeiisetseeseeseese sttt es s s et B
1.34  Total mortgages with interest overdue more than three MONTNS. ..ot G 0

Long-term mortgage loans in process of foreclosure

141 FAIM UMOMGAGES.......cvviereieitssisise sttt s s s bt bbb bbb bbb b2 2R b A s s bbb st bbb bbbt G
142 RESIAENTAI MOIGAGES. ... ..veivieiieiecteieie ettt ettt s bbb bbb £ bR s £ s e 2828 E £ £ b £ bbb bbb en bbb G
143 COMMEICIAI MOMGAGES. ... evutretiretisetrisei st sttt st st tsebees bbb e bbbt se b e s s b a2 s e b e 282 b £ b £ b £ b £ A b e £ A bR R b e bbb b b e b s s b e s b b s b n bbbt B s
144 Total MOrtgages iN PrOCESS OF FOMELIOSUIE. .........cuiuiuiiriiieiciei ettt e bbbt b bbb bbb s bbbt s OO 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNeS 3.1+ 3.2) .ottt G 79,822,004

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

1,81 FAIM MOMGAGES. ... veeieicieicietrete et s etk 8 b E £ £ R R s E s 2R £ E bbb bbb bbbt

1.62 Residential mortgages...

1,63 COMMEICIAI MOMGAGES. ..v.vrevuereeeretisetiset ettt b s bbbt b bbb e 828R bbb £ b £ A b £ A bR bR s E A st b bbbttt

1.64  Total mortgages foreclosed and transferred f0 real ESALE. ...........cov i G 0

Operating Percentages:

2.0 ABH IOSS PEICENL. .....ceeeeieeiet ettt b bbb s 28282 £ 2 £ £ bt E b £ b £ b £ A b SR e R LR h e R b e R b £ s b e R bt b e b EeEeEeEeh ettt eb e 13.3
2.2 A&H COSt CONAINMENT PEICENE........cuiieiiee ittt bbb bbb bbb £ 12 s o282 8 £ R4 £ b4 £ s b £ s b £ R b e R bt b e bt b et e ELEeEieEeEebsE b e bbb en et
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES. .........cuuuiuriuiuireirireitteiet ettt s bbb e b8 b e s bbbt s ee s b eebe_thetstb st eb st e en e (154.3)
Do you act as a custodian for health SAVINGS ACCOUNTS?...........c.c.cuiiiiieeiieice ettt bbb bbb b s bbb Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date..............ccovieiciiciicc s G
Do you act as an administrator for health SAVINGS ACCOUNTS?.............cciiuiiiriicrecs ettt st s sttt naas Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date...............cccoceiieiiieicicsc s G
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Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

ent Year to Date

1
NAIC
Company
Code

2

ID
Number

3

Effective
Date

Name of Reinsurer

Showing All New Reinsurance Treaties - Curr
4

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
1 Direct Business Only

Life Contracts 4 5 6 7
3 Accident and Health
Insurance Premiums, Total
Active | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts
1. Alabama 864,544 | ... 412,186 |..ccooovirieririnns
2. Alaska.... . . e ————
3. Arizona...
4. Arkansas
5. California....
6.  Colorado....
7. Connecticut
8.  Delaware............
9.  District of Columbi
10.  Florida........ccooene..
11.  Georgia..
12.  Hawai....
13, 1daAN0....cieceereereseeesseessseessssesenssssenen D | e L | e 177,519 [ [
14, llinois.....
15.  Indiana
16. lowa.......
17.  Kansas

20. Maine..... . . . .
21.  Maryland........ . . .140 818
22.  Massachusetts... . . .986,602 |...
23.  Michigan .2 882, 860 .

24, Minnesot ....5 594,949

25.  Mississippi. ....1,195,856

26.  Missouri..

27, MONtANA.....oeerrerieieirenerenereineneeessissssnenseessssssenssensssnneeeM T [l [ v 114,414 | 2,700 | e

28.  Nebraska

29, Nevada......ccooviveinnneinneneneneenssseenssssessessssenee NV [l [ o00000373,229 | e 72,008 | v

30: New Hampshire.
31.  New Jersey.... . R IR .
32.  New Mexico . SIS ISV R

36. Ohio...........
37, OKIBNOMA. .eeeeeeeeeeereeeeeseeeeceneeseeerssneseessessneenessesnssnenereneedOK | oL | oo 845,849 | oo 4T85 | e,
38.  Oregon.......

40. Rhode Island e | s
41.  South Carolina... . . . .
42.  South Dakota. .. . ceverreneereene 1D, T98 [ e
Tennessee. . . R 222,665 |...
591,227 |...

49.  West Virginia..
Wisconsin..

Aggregate Other Alien .OT|.
SUDLOtAL.....vovec s (
90. Reporting entity contributions for employee benefit plans
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES. ... s
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOQ..........c.cuevverererirerieseiseiese s
93.  Premium or annuity considerations waived under
disability or other contract provisions.............ccoveueverrerreverennens XXX
94.  Aggregate other amounts not allocable by State... XXX
95.  Totals (Direct Business)..... XXX
96.  Plus reinsurance assumed. XXX
97.  Totals (All Business).......... XXX
98.  Less reinsurance ceded.........cocoverereininnee XXX

99. Totals (All Business) less reinsurance ceded...........c.covvunnen. XXX
58001. XXX
58002. ... XXX
58003. XXX

58998. Summ. 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 EXChanges.........ccccovvuvieieiencsiecseesee s XXX

9402, i XXX
9403, e XXX
9498. Summ. of remaining write-ins for line 94 from overflow page... |..XXX...

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... . XXX...

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Explanation of basis of allocation by states, etc., of premiums and annuity considerations.

Premiums for Individual Life and Health Policies are distributed according to the address to which the premium notices are sent (if applicable). Considerations for Individual
Fixed and Variable Benefit Annuities are distributed according to the state in which the annuitant or owner resides or the address designated as the one to which business
communications should be sent (if applicable). For Group Life and Health policies covering less than 500 lives, the premiums received are generally allocated to the state in
which the employees are principally located or in which the principal office of the group policyholder is located; for such policies covering 500 or more lives, the premiums
or considerations are generally allocated to the state in which the owner of the certificate resides (if applicable).
For Group Annuity contracts that are allocable, considerations are generally assigned to the state where the person making the contribution resides (if applicable). For Group
Annuity contracts that are not allocable, considerations are assigned to the principal place of business of the contract sponsor (if applicable). Deposit-type funds for group
contracts are allocated to the principal place of business of the plan sponsor, typically the employer that has established a pension or profit sharing plan for the benefit of its
employees (if applicable). For individual agreements, deposit-type funds are allocated to the residence of the owner of the contract (if applicable).

(a) Insert the number of "L" responses except for Canada and Other Alien.

(b) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:

Q11




Z10

Statement as of September 30, 2016 of the New England Life Insurance Company

PART 1 - ORGANIZATIONAL CHART

MetLife, Inc.
13-4075851

SCHEDULEY - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Metropolitan Life
Insurance Company
13-5581829, (NY) 65978

MetLife Chile Inversiones
Limitada *

Delaware American Life
Insurance Company
51-0104167, (DE) 62634

MetLife Global Benefits,
Ltd. 98-1099650 (CYM)

MetLife Reinsurance
Company of South Carolina
20-1452630, (SC) 12232

MetLife Group, Inc.
55-0790010

MetLife Investors
Group, LLC.
95-3947585

O;

Metropolitan
Property and Casualty
Insurance Company
13-2725441, (R1) 26298

Cova Life Management
Company
36-3665871

Newbury Insurance
Company, Limited
22-3805708 (DE)

MetLife Reinsurance
Company of Charleston
20-5819518, (SC) 13626

MetLife Standby I, LLC

MetLife Investors
Distribution Company
43-1906210

(H

MetLife Investment
Advisors, LLC

MetLife Consumer
Services, Inc.
(DE) 27-1206753

First MetLife Investors
Insurance Company
13-3690700, (NY) 60992

MetLife Capital Trust IV
26-6122204

MetLife Home Loans LLC
27-0858844

MetLife Advisers, LLC
04-3240897

MetLife Insurance
Company USA
06-0566090, (DE) 87726

@

MetLife Services and
Solutions, LLC

Inversiones MetLife Holdco
Dos Limitada *

MetLife Capital Trust X
26-6288172

MetLife Reinsurance
Company of Vermont
26-1511401, (VT) 13092

Brighthouse Services, LLC
(DE)

Metropolitan Tower Life
Insurance Company
13-3114906, (DE) 97136

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

MetLife Solutions Pte. Ltd.

Enterprise General
Insurance Agency, Inc.
13-3179826

Federal Flood
Certification LLC
75-2417735

Brighthouse Financial, Inc.
(DE)

MetLife Insurance
Brokerage, Inc. (NY)

@

SafeGuard Health
Enterprises, Inc.
52-1528581

MetLife Global, Inc.
20-5894439

MetLife Services East
Private Limited

@

MetLife Global Operations
Support Center Private
Limited % 98-0613376

w N

MetLife Reinsurance
Company of Delaware
36-4741040 (DE) 14911

Brighthouse Holdings, LLC
(DE)

Brighthouse Securities,
LLC (DE) 13-2862391

72.35109659% is owned by MetLife, Inc., 24.8823628% by American Life Insurance Company,
2.76654057% is owned by Inversiones MetLife Holdco Dos Limitada and 0.00000004% is owned by

Natiloportem Holdings, LLC.

99.99999% is owned by MetLife Solutions Pte. Ltd. and 0.00001% is owned by Natiloportem Holdings, LLC.

99.99946% of Inversiones MetLife Holdco Dos Limitada is owned by MetL ife, Inc., 0.000535% is owned by MetLife

International Holdings, LLC. and 0.0000054% is owned by Natiloportem Holdings, LLC.
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Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Metropolitan Life
Insurance Company (NY)
13-5581829 NY 65978

500 Grant Street GP
LLC

HPZ Assets LLC

MetLife Investments Asia

Missouri Reinsurance, Inc.
(Cayman Islands)

85 Broad Street Mezzanine

MetLife Properties

MetLife Tower Resources
Group, Inc.
13-4047186

20-2985998 Limited (Hong Kong) 43-1822723 LLC Ventures, LLC
500 Grant Street . ) . White Oak Royalty . . )
Associates Limjted Alternative Fuels |, LLC - Metl"ff. In_vedsgments MetLife Holdings, Inc. (DE) Company (OK) - C'%PO'_m:OL'Jd'QQS f
Partnership imite 13-3237278 43-602 6902 imited (U.K.)

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

MLIC CB Holdings LLC

CC Holdco Manager, LLC
(DE) 46-0800386

MetLife Latin America
Asesorias e Inversiones
Limitada (Chile) ®

MetLife Retirement
Services LLC (NJ)
22-3140349

Euro CL Investments LLC

WFP 1000 Holding
Company GP, LLC

MLIC Asset Holdings
LLC (DE) 26-2853672

The Building at 575 Fifth
Avenue Mezzanine LLC

MEX DF Properties, LLC
(DE) 86-1176467

The Building at 575 Fifth
Retail Holding LLC (DE)

LAR Vivienda XVII,
S.de.R.L. de C.V."

The Building at 575 Fifth
Retail Owner LLC (DE)

Para-Met Plaza
Associates (FL)
75-2085469 °

St. James Fleet
Inve stments Two Limited
(Cayman Islands)

MetLife Credit Corp. (DE)
13-3237275

Metropolitan Tower Realty
Company, Inc. (DE)
13-3170235

New England Life
Insurance Company
04-2708937, (MA) 91626

Housing Fund Manager,
LLC

Park Twenty Three
Inve stments Company

K.)

MetLife Funding, Inc. (DE)
13-3237277

Midtown Heights, LLC
(DE) 01-0855028

Transmountain Land &
Livestock Company (MT)
22-2375428

MTC Fund I, LLC (DE)
26-0405155 *

Convent Station Euro
Investments Four
Company (U.K.)

Corporate Real Estate
Holdings, LLC (DE)
55-0891973

Ten Park SPC
(Cayman Islands) *
98-0445386

Headland-Pacific
Palisades, LLC

Hyatt Legal Plans, Inc.
(DE) 34-1650967

MSYV Irvine Property,
Lc?

23rd Street
Investments, Inc. (DE)
13-3619870

95-4656835

MTC Fund II, LLC 7

OMI MLIC Investments
Limited (Cayman Islands)

Headland Properties
Associates ° (CA)
95-4146440

Hyatt Legal Plans of
Florida, Inc. (FL)
34-1631590

6104 Hollywood, LLC (DE)

MetLife Capital
Credit L.P. ®(DE)
06-1193029

1001 Properties, LLC (DE)

MetLife Capital
Limited Partnership (DE)
91-1273824

Long Island Solar Farm,
LLc®

Met Canada Solar ULC
98-1107266

1 1% voting control of Ten Park SPC is held by 23" Street Investments, Inc.
2 99% of 500 Grant Street Associates Limited Partnership is held by Metropolitan Life Insurance Company and 1% by 500 Grant

Street GP LLC.

3 4% of MSV Irvine Property, LLC is owned by Metropolitan Tower Realty Company, Inc. and 96% is owned by Metropolitan Life

Insurance Company.

4 23" Street Investments, Inc. holds one share of MetLife Investments Limited.

5 23" Street Investments, Inc. holds .01% of MetLife Latin American Asesorias e Inversiones Limitada.

6 1% general partnership interest is held by 23" Street Investment, Inc. and 99% limited partnership interest is held by

Metropolitan Life Insurance Company.

~

MTC Fund Ill, LLC (DE)
14-2013939 7

General American Life
Insurance Company
43-0285930, (MO) 63665

GALIC Holdings LLC
(DE) 45-2420223

Housing Fund Manager, LLC is the managing member and the remaining interests are held by a third party member.
75% of the general partnership is held by Metropolitan Life Insurance Company and 25% of the general partnership
is held by Metropolitan Tower Realty Company, Inc.

9.61% membership interest is held by MetLife Renewables Holding, LLC and 90.39% membership interest is held by LISF Solar Trust in which

MetLife Capital Limited Partnership has a 100% beneficial interest.

Metropolitan Life Insurance Company owns 99% of Headland Properties Associates and Headland-Pacific Palisades, LLC owns the other 1%.
99.99% of LAR Vivienda XVII S. de R.L. de C.V. is owned by MEX DF Properties, LLC and 0.01% is owned by Euro CL Investments LLC.
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SCHEDULEY - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

w

[&]

Metropolitan Life Insurance
Company (NY)
13-5581829 NY 65978

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

1900 McKinney
Properties, LP
20-3305615°

MetLife Mall Ventures
Limited Partnership

ML Swan Mezz, LLC

46-3608641

Riverway Residential,
LP (DE) 20-1035937 °

ML Swan GP, LLC
46-3589015

Ardrey Kell
Townhomes, LLC (DE)
20-8355996

Boulevard Residential,

1201 TAB Manager,
LLC

MetLife 1201 TAB
Member, LLC 2

Oconee Hotel
Company, LLC (DE)
80-0821598

MetLife LHH Member,

) 12 ML Dolphin Mezz, LLC LLC 26-1762232 8
(DE) 20-3221642 e 3016708 LLC
MetLife 555 12" I
11 eeeeee
Member, LLC (DE) ML-Al MetLife

ML Dolphin GP, LLC

46-4158087 46-3593573

Member 1, LLC®

Haskell East Village,
LLC

MetLife Cabo Hilton
Member, LLC
46-3426206"

ML Southmore, LLC
46-4584166 *

95.122% of MetLife CC Member, LLC is held by Metropolitan Life Insurance Company and 4.878% by General American Life Insurance Company.

96.9% of MetLife 1201 TAB Member, LLC is owned by Metropolitan Life Insurance Company and 3.10% is owned by Metropolitan Property and Casualty Insurance
Company.

99% of MetLife LHH Member, LLC is owned by Metropolitan Life Insurance Company and 1% General American Life Insurance Company.

99% of ML Southmore, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance Company.

99.9% LP Interest of Riverway Residential, LP is owned by Metropolitan Life Insurance Company and .1% GP interestis owned by Metropolitan

Tower Realty Company, Inc.

95.199% of the membership interest is owned by Metropolitan Life Insurance Company and 4.801% by Metropolitan Property and Casualty Insurance Company.

Oconee Land
Company, LLC (DE)
80-0823015

Oconee Marina
Company, LLC (DE)
37-1694299

MLIC Asset
Holdings Il LLC
27-0226554

El Conquistador MAH
11 LLC 30-0756430

MetLife CB W/A, LLC

ML Bridgeside
Apartments, LLC
46-4133357

Mansell Office LLC | || metLife OFC Member,
(DE) 80-0868980 LLe

Oconee Golf
Company, LLC

Mansell Retail LLC

90-0853553 N — - -
(DE) 80-0869135 " | | MetLife Camino
Oconee Land Ramon Member, LLC™
Development Company, [——

LLC (DE) 80-0823413

MetLife 425 MKT
Member, LLC

MetLife THR Investor,
LLC 46-4229772 ®

Marketplace

Residences, LLC
30-0777814

MetLife RC

0 ~

10

11

12

13

SF Member, LLC

73.0284% is owned by MLIC Asset Holdings |1 LLC and 26.9716% is owned by MLIC CB Holdings LLC.

99% of MetLife THR Investor, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance Company.
99.9% LP interest of 1900 McKinley Properties, LP is owned by Metropolitan Life Insurance Company and 0.1% GP interest is owned by
Metropolitan Tower Realty Company, Inc.

99% of MetLife Camino Ramon Member, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance
Company USA.

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

99% LP interest of MetLife Mall Ventures Limited Partnership is owned by Metropolitan Life Insurance Company and 1% GP interest is owned by
Metropolitan Tower Realty Company, Inc.

54.129% of MetLife Cabo Hilton Member, LLC is owned by Metropolitan Life Insurance Company, 28.971% by MetLife Insurance Company USA and
16.9% by General American Life Insurance Company.
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Metropolitan Life Insurance
Company (NY)
13-5581829 NY 65978

MetLife HCM JV1 GP,
LLC

Sandpiper Cove
Associates LLC
20-8349277°

10700 Wilshire, LLC
(DE) 20-8254446

MetLife Treat Towers,
Member, LLC

Sandpiper Cove
Associates Il, LLC

Ashton Judiciary
Square, LLC
20-8868348

ML-Al MetLife Member
3,LLC
(DE)

ML Mililani Member,
Lc!t

ML Terraces, LLC
46-4255167

MetLife ConSquare
Member, LLC (DE)

ML-Al MetLife Member
2,LLC
47-2085444 *

Viridian Miracle Mile,
LLC (DE) 20-3700390

MetLife FM Hotel
Member, LLC

LHCW Holdings
(U.s)LLC

LHC Holdings
(U.s.)LLC

LHCW Hotel
Holdings LLC

ML New
River Village I,
LLC (DE) 47-1970965

MetLife Park Tower
Member, LLC (DE)

MetLife 1007
Stewart, LLC (DE)

Park Tower REIT, Inc.
(DE)
47-55505232

MetLife OBS
Member, LLC (DE)
47-1256270

Park Tower JV
Member, LLC (DE)

MetLife SP Holdings,
LLC (DE)

MCPP Owners, LLC ?

Chestnut Flats Wind,
LLC

LHCW Hotel Holdings
(2002) LLC

LHCW Hotel Operating
Company (2002) LLC

MetLife Private Equity
Holdings, LLC (DE)
13-5581829

ML North Brand
Member, LLC (DE)

Buford Logistics
Center, LLC (DE)

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

Company.

MCPP Owners, LLC is owned at 84.503% by Metropolitan Life Insurance Company, 0.603% by General American Life Insurance
Company, 1.616% by Metropolitan Tower Life Insurance Company, 13.278% by MTL Leasing, LLC.
90.59% of the membership interest is owned by Metropolitan Life Insurance Company and 9.41% of the membership interest is owned
by Metropolitan Tower Realty Company, Inc.
98.97% of ML-Al MetLife Member 2, LLC is owned by Metropolitan Life Insurance Company and 1.03% by General American Life

Insurance Company.
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Metropolitan
Property and Casualty
Insurance Company
13-2725441, (RI) 26298

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

MetLife Auto & Home
Insurance Agency, Inc.
95-3003951

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

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

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

Metropolitan Lloyds,
Inc.
05-0476998

36-1022580, (IL) 22926

Economy Fire &

Casualty Company

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

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

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

1 Metropolitan Lloyds Insurance Company of Texas, an affiliated association, provides automobile, homeowner and related insurance for the Texas market. It
is an association of individuals designated as underwriters. Metropolitan Lloyds, Inc., a subsidiary of Metropolitan Property and Casualty Insurance
Company, serves as the attorney-in-fact and manages the association.
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<>

MetLife Insurance

Company USA
06-0566090, (DE) 87726

D_amel/ MetLife . One Financial Place )
Midtown Atlanta MetLife Renewables Comoration * Euro Tl Investments TIC European Real TLA Holdings LLC (DE) Euro TL Investments
Master Limited Holding, LLC osr-ri576 470 LLC Estate LP, LLC 74-3261395 LLC
Liability Company
| [ [
Metropolitan MetLife USA MetLife European .
1075 Peachtree LLC Greater Sandhill I, LLC Connecticut Properties Assignment Company Holdings, LLC The(gé?%ple_gt()ggsmgaany — Ver':fj:gg:;%g%_c
Ventures, LLC (DE) 46-3156033 20-4607161
01-0893117
) . . . MetLife Canadian
TLA Holdings Il LLC Sino-US United MetLife 2
3 3 TRAL & Co. Property Ventures LLC
(DE) 27-0227067 Insurance Co. Ltd. (NY) 13-4153151
TLA Holdings Ill LLC ML 1065 Hotel, LLC
(DE) 27-1320082 (DE) 47-4161401

1 100% is owned, in the aggregate, by MetLife Insurance Company USA.

2 TRAL & Co. is a general partnership. Its partners are MetLife Insurance Company USA and Metropolitan Life Insurance
Company.

3 Sino-US United MetLife Insurance Co. Ltd. is owned at 27.8% by MetLife Insurance Company USA, 22.2% by
Metropolitan Life Insurance Company and 50% by a third party.
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<p

Metropolitan Tower Life
Insurance Company
13-3114906, DE 97136

EntreCap
Real Estate Il LLC

Plaza Drive
Properties, LLC

PREFCO
Dix-Huit LLC

MTL Leasing, LLC

99.9% | ="

1
P
H

-------- ! 99%

PREFCO PREFCO PREFCO
X Holdings LLC Vingt LLC IX Realty LLC
0.1% : 1%
GP !
1

LP

T
1
GP |
1
1

PREFCO
Ten Limited
Partnership

PREFCO
Twenty Limited
Partnership

99.9% | ;------

1
P
H

PREFCO 1320 GP LLC
XIV Holdings LLC 1320 Venture LLC 13-3114906

1 1 1

1 0.1% 99.9% | ! 01%

LGP P | GP
______ 1

1320 Owner LP
38-3846857

PREFCO
Fourteen Limited
Partnership
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&

SafeGuard Health
Enterprises, Inc.
52-1528581, (DE)

SafeGuard Health MetLife Health Plans, Saf?)(ls;nasrdlrl]—::ealth Iniifnigaggnl;lfgn SafeGuard Health SafeGuard Health
Plans, Inc. Inc. 33-0733552, 95-287,951'5 33.0515751 (E: A)y Plans, Inc. Plans, Inc. 75-2046497,
93-0864866, (NV) 95747 (NJ) 14170 (CA) 933-0034 79014 65-0073323, (FL) 52009 (TX) 95051
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American Life
Insurance Company
98-0000065, (DE)
11583, 60690

MetLife Insurance K.K.

(Japan)

Communication One
Kabushiki Kaisha
(Japan)

International Inve stment
Holding Company Limited
(Russia)

Borderland Investments
Limited (USA-Delaware)
02-0649743

Epsilon Properties
Japan, Inc.(USA-
Delaware) 51-0389749

Alpha Properties, Inc.
(USA-Delaware)
52-2094092

Kappa Properties
Japan, Inc. (USA-
Delaware) 13-417 2883

Beta Properties, Inc.
(USA-Delaware)
52-2094091

International Technical
and Advisory Services
Limited (USA-Delaware)

Delta Properties Japan,
Inc. (USA-Delaware)

Iris Properties, Inc.
(USA-Delaware)
02-0649738

MetLife Seguros S.A.
(Uruguay)*

MetLife American Intemational

MetLife Global Holding ALICO Hellas Single 51-0205283 51-0389730 | | Group and Arab National Bank
Company | GmbH Member Limited Liability CooperamveIr.1surar?ce35
(Swiss) Company (Greece) ALICO Operations, LLC Company (Saudi Arabia) ™
(USA-Delaware)

: 30-0615846 ALICO Properties, Inc

| """ (USA-Delaware)

MetLife Global Holding : MetLife Asset 13-3912049 2
Company Il GmbH MetLife, Life Insuranlce Management Corp.
(Swiss) Company (Egypt) (Japan)

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

4 74.9187% MetLife Seguros S.A. (Uruguay) is owned by American Life Insurance Company, 25.0798% is owned by MetLife, Inc. and 0.0015% by third
party (Oscar Schmidt).

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

1  84.125% of MetLife, Life Insurance Company is owned by MetLife Global Holding Company | GmbH and the remaining interest by third parties.
2 51% of ALICO Properties, Inc. is owned by American Life Insurance Company and the remaining interest by third parties. 5
3 The Delaware Department of Insurance approved a disclaimer of affiliation and therefore, this company is not considered an affiliate under Delaware Law.
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MetLife Global Holding
Company Il GmbH (Swiss)

ALICO European Holdings
Limited (Ireland)
98-0552186

ZAO Master D
(Russia)

MetLife Investments
Management Limited (UK)

MetLife International
Holdings, LLC 13-3759652

MetLife EU Holding Company
Limited (Ireland)

Joint Stock Company MetL ife
Insurance Company (Russia)9

MetLife Emeklilik ve Hayat A.S.
(Turkey) *

MetLife Reinsurance Company
of Bermuda Ltd. (Bermuda)

MM Global Operations Support
Center,
S.A. de C.V.(Mexico)*

MetLife Services Cyprus Ltd
(Cyprus)

MetLife Asia Holding
Company Pte. Ltd.
(Singapore)

Hellenic Alico Life
Insurance Company LTD
(Cyprus) *°

MetLife Innovation Centre
Pte. Ltd. (Singapore)

MetLife Towarzystwo
Ubezpieczen na Zyciei
Reasekuracji S.A.

MetLife Colombia Seguros
de Vida S.A.
(Colombia) ®

MetLife Services Sp z.0.0.
(Poland)

Fundacion MetLife
Mexico, A.C. (Mexico)

1 99.956% of MetLife Slovakia s.r.o. is owned by MetLife EU Holding Company Limited and 0.044% is owned by Intemational Technical and Advisory

Services Limited.

2 MetLife Europed.a.c. is held by MetLife EU Holding Company Limited at 96.0031504%, American Life Insurance Company at 3.9967583%, and
International Technical and Advisory Services at .0000913% interestin this entity.

PJSC MetLife
(Ukraine) 8

MetLife Towarzystwo
Funduszy Inwestycyjnych
S.A. (Poland)

MetLife Innovation Centre
Limited
(Ireland)

MetLife Powszechne
Towarzystwo
Emerytalne (Poland)

Metropolitan Life Societate
de Administrare a unui
Fond de Pensii Administrat
Privat S.A. (Romania) i

MetLife Solutions
S.A.S. (France)

MetLife Slovakia s.r.o.

Metropolitan Life
(Slovakia)®

Training & Consulting
S.R.L. (Romania)®®

MetLife SK a.s.
(Slovakia)

Agenvita S.r.l.
(Italy)

MetLife Services EOOD
(Bulgaria)

MetLife Services,
Sociedad Limitada
(Spain)

MetLife Europe Insurance
da.c™

~

MetLife Insurance
Limited (U.K.)

MetLife Europe
Services Limited
(Ireland)

MetLife Europe
d.a.c. (Ireland) 2

First American-Hungarian
Insurance Agency Limited

(Hungary)

MetLife Pension
Trustees Limited (U.K.)

| | MetLife Life Insurance S.A.

(Greece)

MetLife Mutual Fund
Company (Greece) ®

UBB-MetLife
Zhivotozastrahovatelno
Drujestvo A.D. (Bulgaria)’

40% of UBB-MetL ife Zhivotozastrahovatelno Drujestvo AD is owned by MetLife EU Holding Company Limited and the remaining by third parties

8 99.9988% of PISC MetLife is owned by MetLife Global Holding Company Il GmbH, .0006% is owned by Intemational Technical and Advisory Services

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

9 ZAO Master D owns 51% of Joint Stock Company MetLife Insurance Company and MetLife Global Holding Company Il GmbH owns the other 49%.

3 89.9999663% of MetLife Colombia Seguros de Vida S.A. is owned by MetLife Global Holding Company Il GmbH, 10.0000295% is owned by MetLife 10 27.5% of Hellenic Alico Life Insurance Company Ltd. is owned by MetLife Services Cyprus Ltd (Cyprus) and the remaining by a third party.
Global Holding Company | GmbH, International Technical and Advisory Services Limited, Borderland Investments Limited, MetLife Intemational Holdings, 11 MetLife Europe Insurance d.a.c. is held by MetLife EU Holding Company Limited at 93% and the remaining 7% is held by American Life Insurance
LLC and Natiloportem Holdings, LLC each owns 0.0000014%. Company.
4 99.98% of MetLife Emeklilik ve Hayat A.S. is owned by MetLife Global Holding Company II GmbH (Swiss) and the remaining by third parties. 12 99.999509% of MM Global Operations Support Center S.A. de C.V. (Mexico) is held by MetLife Global Holding Company Il GmbH (Swiss) and 0.000491%
5 90% of MetLife Mutual Fund Company is owned by MetLife Life Insurance S.A. and the remaining interest by a third party. is held by MetLife Global Holding Company | GmbH (Swiss).
6 99.9836% of Metropolitan Life Societate de Administrare a uni Fond de Pensii Administrat Privat S.A. is owned by MetLife EU Holding Company Limited 13 99.99% of Metropolitan Life Training & Consulting S.R.L. is owned by MetLife EU Holding Company limited and the remaining 0.01% is owned by MetLife

and 0.0164% by MetLife Services Sp z.0.0.

Global Holding Company Il GmbH.
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MetLife International
Holdings, LLC
13-3759652

Natiloportem Holdings,
LLC 13-3953333

MAXIS GBNS.A.S. *®

MetLife Asia Limited

Metropolitan Life
Insurance Company of
Hong Kong Limited ?

PNB MetLife India
Insurance Company
Limited*

MetLife

Sequros SA. * Best Market S.A. °

Excelenae} Operativa y Metropolltan‘Llfe . MetLife International MetLife Planos MetLlfg Worldwide AmMetLife Insurance MetLife Seguros de
Tecnologica, S.A. de Seguros e Previdencia Limited, LLC (DE) Odontologicos Ltda.® Holdings, LLC Berhad (Malaysia) *? Retiro S.A.*° ’
VA Privada S.A. ° : 9 ' 06-1597037 Y A

I
MetLife Limited MetLife Administradora
MLA Comercial, MetLife Ireland Holdings Compania Inversora (HongKong) |t AmMetLife Takaful de Fundos
SA.deCV.?® One Limited MetLife S.A. 7 grong Berhad (Malaysia) ** Multipatrocinados
: Ltda. **
BIDV MetLife Life
MLA Sevicios, : . s Insurance Limited | | MetLife Mas. S.A. de
SA deCV. ® MetLife Servicios S.A. Liability Company ** C.V. (Mexico)'”

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

99.99935% is owned by MetLife International Holdings, LLC and 0.00065% is owned by Natiloportem
Holdings, LLC.
99.999% is owned by MetLife International Holdings, LLC and .001% is owned by Natiloportem Holdings, LLC.
95.5242% is owned by MetLife International Holdings, LLC and 2.6753% is owned by Natiloportem.
Holdings, LLC, and 1.8005% is owned by International Technical and Advisory Services Limited.
18.87% of the shares of MetLife Servicios S.A. are held by Compania Inversora MetLife S.A., 79.88% is owned by 13
MetLife Seguros S.A., .99% is held by Natiloportem Holdings, LLC and .26% is held by MetLife
Seguros de Retiro S.A.
66.662% is owned by MetLife International Holdings, LLC, 33.337% is owned by MetLife Worldwide
Holdings, LLC and 0.001% is owned by Natiloportem Holdings, LLC.
95.46% is owned by MetLife International Holdings, LLC and 4.54% is owned by Natiloportem Holdings, LLC.

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

(Vietnam)

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

96.8897% is owned by MetLife International Holdings, LLC, 3.1102% is owned by Natiloportem Holdings, and .0001% is owned
by International Technical and Advisory Services Limited.

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

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

50.000001% of AmMetLife Insurance Berhad is owned by MetLife International Holdings, LLC and the remainder by a third party.
49.999999% of AmMetLife Takaful Berhad is owned by MetLife International Holdings, LLC and the remainder by athird party.
60% of BIDV MetLife Life Insurance Limited Liability Company is held by MetLife Limited (Hong Kong) and the remainder by third
parties.

50% of MAXIS GBN S.A.S. is held by MetLife International Holdings, LLC and the remainder by third parties.

99% of Excelencia Operativa y Tecnologica, S.A. de C.V. is held by Natiloportem Holdings, LLC and 1% by MetLife Mexico
Servicios S.A. de C.V.

99.99964399% MetLife Mas, SA de CV is owned by MetLife International Holdings, LLC and.00035601% is owned by
International Technical and Advisory Services Limited.
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MetLife Ireland Holdings
One Limited

MetLife Global Holdings
Corporation S.A. de C.V. !

Metropolitan Global

Management, LLC (DE)
13-3047691 *°

MetLife Ireland Treasury
Limited

MetLife Insurance MetLife Mexico MetLife MetLife Mexico MetLife Mexico
Company of Korea S.A. (Mexico) Pensiones Mexico Servicios S.A. Holdings, S. de R.L.
Limited AA-5420018 AA-2730030° SA* deCV.* de CV. 2

MetLife General Insurance
Limited

MetLife Insurance Limited
(Australia) 44-1930041"

MetLife Afore,
SA.deCV.’

ML Capacitacion
Comercial S.A. de C.V.°

The Direct Call Center
PTY Limited

MetLife Investments PTY | |

Limited

MetLife Insurance and
Investment Trust 2

MetA SIEFORE Adicional,

Metl SIEFORE, S.A. de

Met2 SIEFORE, S.A. de

Met3 SIEFORE Basica,

Met4 SIEFORE, S.A. de

Met0 SIEFORE S.A. de
(A

SA. deCV.8 CV.8 CcV.8 SA.deCV.8 CV.8
7
98.9% is owned by MetL ife Ireland Holdings One Limited and 1.1% is owned by MetLife International Limited, LLC. 8
MetLife Insurance and Investment Trust is a trust vehicle, the trustee of which is MetLife Investments PTY Limited (“MIPL”). 9
MIPL is awholly owned subsidiary of MetLife Insurance Limited. 10

99.050271% is owned by Metropolitan Global Management, LLC and .949729% is owned by MetLife International Holdings, LLC.

97.5125% is owned by Metropolitan Global Management, LLC and 2.4875% is owned by MetLife International Holdings, LLC. 11
98% is owned by Metropolitan Global Management, LLC and 2% is owned by MetL ife International Holdings, LLC.
14.64% is owned by MetL ife Mexico, S.A. and 85.36% is owned by Metropolitan Global Management, LLC. 12.

99.99% is owned by MetLife Mexico S.A. (Mexico) and .01% is owned by MetLife Pensiones S.A.

99.99% is owned by MetL ife Afore, S.A. de C.V. and .01% is owned by MetLife Mexico S.A. (Mexico).

99% is owned by MetLife Mexico S.A. and 1% is owned by MetLife Mexico Servicios, S.A. de C.V.

99.7% is owned by MetLife Global Holdings Corporation S.A. de C.V. and 0.3% is owned by MetLife International
Holdings, LLC.

91.16468% of MetLife Insurance Limited (Australia) is owned by MetLife Ireland Treasury Limited and 8.83532% by
MetLife Global Holdings Corp. S.A. de C.V.

99.99995% is owned by Metropolitan Global Managemet, LLC, and the remainderis owned by Exelencia Operativay
Tecnologica, S.A. de C.V.
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MetLife Investment
Advisors, LLC

MetLife Commercial

Mortgage Income MIM Property
Fund GP, LLC Management, LLC
T (DE) 46-4140926

MetLife Alternatives
GP, LLC Management LLC

MetLife Core Property

MetLife Loan Asset Fund GP, LLC

MetLife Commercial
Mortgage Income

MetLife Core Property
Fund, LP 80-0946518 "

Fund, LP? ; 7
| i i

MetLife Commercial
Mortgage REIT, LLC Fund I, LP

| 98-1226925°

Partrers, LP
98-1150291°

MetLife Intemational PE| ! | MetLife International HF

MetLife Intemational PE

MetLife Core Property
MetLife Interational PE REIT, LLC

Fund Il, LP i
Fund!, LP* 98-1162663 - 09|47139

MetLife Commercial
Mortgage :

Originator, LLC . .
MetLife Intemational PE
' Fund IV, LP®

MCMIF (Cayman Islands)
Holdco |, LLC

92.593% of the Limited partnership interests of this entity is owned by MetLife Insurance K.K, 4.115% is owned
by MetLife Mexico S.A., 2.716% by MetLife Limited (Hong Kong) and the remaining 0.576% is owned by
Metropolitan Life Insurance Company of Hong Kong Limited.

MetLife Commercial Mortgage Income Fund GP, LLC is the general partner of MetLife Commercial Mortgage
Income Fund, LP (the“Fund”). A majority of the limited partnership interests in the Fund are held by third

parties. The following affiliates hold a minority share of the limited partnership interests in the Fund: Metropolitan
Life Insurance Company owns 28.87%, MetLife Insurance Company USA owns 9.62%, MetLife Insurance Co. of
Korea, Limited owns 5.71%, MetLife Limited owns 3.64%, and Metropolitan Life Insurance Company of Hong
Kong Limited owns .77%.

88.22% of the Limited partnership interests of this entity is owned by MetLife Insurance K.K (Japan), 9.47% is
owned by MetLife Insurance Company of Korea Limited, 2.29% is owned by MetLife Limited (Hong Kong) and
0.02% is owned by MetL ife Alternatives, GP.

94.54% of the limited partnership interest of MetLife International PE Fund II, LP is owned by MetLife Insurance
K.K. (Japan), 2.77% is owned by MetLife Limited (Hong Kong), 2.1% is owned by MetL ife Mexico, S.A. and
0.59% is owned by Metropolitan Life Insurance Company Hong Kong Limited.

88.93% of the limited partnership interest of MetLife International PE Fund I, LP is owned by MetLife Insurance
K.K. (Japan), 7.91% is owned by MetLife Insurance Company of Korea Limited, 2.61% is owned by MetL ife
Limited (Hong Kong) and 0.55% is owned by Metropolitan Life Insurance Company Hong Kong Limited.

94.70% of the limited partnership interests of MetLife International PE Fund IV, LP is owned by MetLife Insurance
K.K, 3.79% is owned by MetL ife Insurance Company of Korea Limited, 1.51% is owned by MetLife Limited (Hong
Kong).

7

MetLife Core Property
Holdings, LLC
46-3934926 °

I
MCP Property
Management, LLC
80-0947139

MetLife Core Property Fund GP, LLC is the general partner of MetLife Core Property Fund, LP

(the “Fund”). A substantial majority of the limited partnership interests in the Fund are held by third parties. The
following affiliates hold a minority share of the limited partnership interests inthe Fund: Metropolitan Life
Insurance Company owns 20.06%, Metropolitan Life insurance Company (on behalf of Separate Account 746)
owns 3.24%, MetLife Insurance Company of Korea Limited owns 2.91%, General American Life Insurance
Company owns 0.07% and MetLife Insurance Company USA owns 0.14%.

MetLife Core Property Holdings, LLC holds the following single-property limited liability companies: MCP 7
Riverway, LLC, MCP SoCal Industry-Redondo, LLC, MCP SoCal Industrial-Bernardo, LLC, MCP SoCal Industrial-
Canyon, LLC, MCP SoCal Industrial-Anaheim, LLC, MCP SoCal Industrial-LAX, LLC, MCP SoCal Industrial-
Fullerton, LLC, MCP SoCal Industrial-Ontario, LLC, MCP SoCal Industrial-Loker, LLC, MCP Paragon Point, LLC,
MCP 4600 South Syracuse, LLC, MCP The Palms Doral, LLC, MCP Waterford Atrium, LLC, MCP EnV Chicago,
LLC, MCP 100 Congress, LLC, MCP 1900 McKinney, LLC, MCP 550 West Washington, LLC, MCP Main Street
Village, LLC, MCP Lodge At Lakecrest, LLC, MCP Ashton South End, LLC, MCP 3040 Post Oak, LLC, MCP Plaza
at Legacy, LLC, MCP VOA Holdings, LLC, MCPVOA | & I, LLC, MCP VOA I, LLC, MPC 9020 Murphy Road,
LLC, MCP Trimble Campus, LLC, MCP Highland Park Lender, LLC, MCP Property Management , LLC, MCP One
Westside, LLC, MCP SoCal Industrial-Springdale, LLC, MCP SoCal Industrial-Concourse, LLC, MCP SoCal
Industrial Kellwood, LLC, MCP Denver Pavilions Member, LLC., MCPF Acquisition, LLC, MCP Buford L ogistics
Center 2 Member LLC, MCP DMCBP Phase Il Member LLC, MCP 60" 11" Street Member, LLC, MCP Magnolia
Park Member, LLC, MCP Fife Enterprise Member, LLC, MCP Alley 24 East, LLC, MCP Northyards Holdco, LLC,
MCP Northyards Owner, LLC, MCP Northyards Master Lessee, LLC, 60 11th Street, LLC, Magnolia Park
Greenville Venture, LLC, Magnolia Park Greenville, LLC, and MetLife Core Property TRS, LLC,
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MetLife Chile
Inversiones Limitada

MetLife Chile Seguros . s MetLife Chile Seguros Inversiones MetLife
. 1 Legal Chile S.A. 5 Holdco Tres Limitada ®
de Vida S.A. Generales, S.A. olaco Tres ada
MetLife Chile
Administradora de 4 AFP Provida S.A.7
. . Legagroup S.A.
Mutuos Hipotecarios
S.A? 1
Provida Intemacional
SA8
AFP Genesis
Administradora de
Fondos y Fidecomisos
S.A°
1 99.997% is held by MetLife Chile Inversiones Limitada and .003% by International Technical and Advisory Services Limited. 6 97.13% of Inversiones MetLife Holdco Tres Limitada is owned by MetLife Chile Inversiones Limitada and 2.87% is owned by
2 99.9% is held by MetLife Chile Seguros de Vida S.A. and 0.1% by MetLife Chile Inversiones Limitada. Inversiones MetLife Holdco Dos Limitada.
3 51% of Legal Chile S.A. is owned by MetLife Chile Inversiones Limitada and the remainder by a third party. 7 42.3815% of AFP Provida S.A. is owned by Inversiones MetLife Holdco Dos Limitada, 42.3815% owned by Inversiones
4 99% of Legagroup S.A. is owned by Legal Chile S.A. and the remainder by a third party. MetLife Holdco Tres Limitada and 10.9224% by MetLife Chile Inversiones Limitada and the remainder is owned by the public
5 99.98% of MetLife Chile Seguros Generales, S.A. is owned by MetLife Chile Inversiones Limitada and 0.02% by Inversiones 8 99.99% of Provida Internacional S.A. is owned by AFP Provida S.A. and .01% by MetLife Chile Inversiones Limitade.
MetLife Holdco Dos Limitada. 9 99.9% of AFP Genesis Administradora de Fondos y Fidecomisos S.A. is owned by Provida Internacional S.A. and 0.1% by Inversiones

Previsionales S.A.
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Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULEY - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

1) The voting securities (excluding directors’ qualifying shares, if any) of each subsidiary shown on the organizational chart are 100% owned by their respective
parent corporation, unless otherwise indicated.

2) The Metropolitan Money Market Pool and MetLife Intermediate Income Pool are pass-through investments pools, of which Metropolitan Life Insurance Company
and/or its subsidiaries and/or affiliates are general partners.

3) The MetLife, Inc. organizational chart does not include real estate joint ventures and partnerships of which MetLife, Inc. and/or its subsidiaries is an investment
partner. In addition, certain inactive subsidiaries have also been omitted.

4) MetLife Services EEIG is a cost-sharing mechanism used in European Union for European Union-affiliated members.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
Board of
0241...... MetLIfe......cvevvereveveie e 00000... [13-4075851.. |2945824..... 1099219..... NYSE, ISE.......... MetLife, INC..v.veveeecececeee e DE........ UIP...ovree Board of Directors...........ccoeuevevecverereeireeienans Directors | Board of DIreCtors...........ccveveveerveveeeieeieesiieens | eveireiinnns
0241...... MetLIfe.....oveveieeeie e 65978... [13-5581829.. | 1583845..... 937834....... [15] = Metropolitan Life Insurance Company................ NY.oin. UDP......ccco... MetLife, INC...vvrveiriecscsec e Ownership......... ....100.000 | MetLife, INC..uvevvreereirieieseieieiseissese e | crveiriinnens
0241...... MetLife...... s 00000... [20-2985998.. | .....ccoverrerrrs | worrrrrrreermernnes | eereerneereeeesneneeneens 500 Grant Street GP, LLC.......ccoovvverrerrinrnrans DE.......c..... NIA ..o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....vueeeeeeeeeieceere e [ e
500 Grant Street Associates Limited
0241...... MEtLIfe ... 00000... [.corereerrrerieries [ errevreieieiens [ everieiieniiens e Partnership CTeene. NIA.....ccooe. Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 |[MetLife, INC.....ovvevverereieiceee e | e
500 Grant Street Associates Limited
0241...... MEtLIfe.....vviveierreie e 00000... [ceorerrerrrnrieies [ errerrerieneens e [ Partnership CToeee. NIA....ccoinne 500 Grant Street GP LLC......cccoevevierviriinnnas Ownership.....cc.. |cooeen 1.000 |MetLife, INC..uvevvrrcreieieiesieicseseeeisseseiees | eveirsinnens
0241...... MetLife 00000... {22-3140349.. | ...cvvvrerennn. MetLife Retirement Services LLC............ccocu..e. N NIA ..o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....eueeeeceeieiecnereeeeeeeereeeieee [ e
0241...... MetLife 00000... [13-2862391.. | .....ccoererrrrnee Brighthouse Securities, LLC ...........cccccovvcveveinee DE.......... NIA.............. MetLife, INC...vvverereiececceee e Ownership......... ....100.000 [MetLife, INC....cevvevvecvereeireieiveeeeeeesieveeeeiens | e
0241...... MetLife 00000... MLIC CB Holdings LLC Metropolitan Life Insurance Company Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife. .100000... |.... . |HPZ Assets LLC........ Metropolitan Life Insurance Company.... Ownership......... ....100.000 | MetLife, Inc....
0241...... 00000... Alternative Fuels I, LLC Metropolitan Life Insurance Company Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... {46-0800386.. |........ccoruvee. CC Holdco Manager, LLC........c..cccoceververeirne Metropolitan Life Insurance Company Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... [13-5581829.. |.... . | MetLife Private Equity Holdings, LLC.... MetLife SP Holdings, LLC..........c.cc...... Ownership......... ....100.000 | MetLife, Inc....
0241...... 00000... [ corererrirrriennes Euro CL Investments LLC..........ccccooveverririnennes Metropolitan Life Insurance Company Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... [ceoeerereereereeneee | eerrererreereennnns 1001 Properties, LLC........covovreeerrrreieincnnenne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvveereerieirecereireieeeeeseereeeiseees [ e
0241...... 00000... [ ooeerirerriiees {errveererieenns 6104 Hollywood, LLC........ccccoevevvrereriererriernen Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....cvvvevvcrereiieieiseeeeeeeseeveseeiens | e
The Building at 575 Fifth Avenue Mezzanine
0241...... MEtLIfe......oveveerevcrere e 00000... [.vereereerrrerierens [ erverveeiierieiens [eveseierieieens [ evveeriesiesess e LLC DE............ NIA.....coonn. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...vevvrverreieirreeesetecesce e | crveiieiniens
The Building at 575 Fifth Avenue Mezzanine
0241...... 00000... The Building at 575 Fifth Retail Holding LLC..... DE LLC Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... . | The Building at 575 Fifth Retail Owner LLC....... DE... The Building at 575 Fifth Retail Holding LLC... | Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... 10700 Wilshire, LLC.......cccoveveirirerereeieieeas DE Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... Sandpiper Cove Associates II, LLC DE Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...vvveeererereeireeinriseieeseesseseeseesenens [ eereeennennns
0241...... MetLife 00000... [coorererrerrenies | errererreernennns ML Mililani Member, LLC Metropolitan Life Insurance Company.............. Ownership......... | ... 95.000 [ MetLife, INC....vvvvreriiereieiieeiecesseesessieeis | cereiiniens
0241...... MetLife ... 00000... [ereererrrerrerreree | rrereermerneennens | eeeerneseessesenes | ceeeseeeseeeesseeseneens ML Mililani Member, LLC General American Life Insurance Company.... | Ownership......... | ........ 5.000 |MetLife, INC...ooveerereeeereieeceereeeeseireieees [ e
0241...... MetLife 00000... | cevererireriiiees {errrveererieienns ML North Brand Member. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....o.vveviecvereiireieiveeeeeceseeveseeiens | e
0241...... MetLife 00000... [47-5228317.. | cceveerrvrrrrnnns MCPP Owners, LLC........ccccooevirerereieieeine Metropolitan Life Insurance Company.............. Ownership......... |...... 84.503 [ MetLife, INC.....ooovvevivereieeeeie e | e
0241...... MetLife......eeeereeeeereeec s 00000... [47-5228317.. | .cvvvrrvereennnns MCPP OWners, LLC.......ccoovrrerrerernrirrineinneneenns General American Life Insurance Company.... | Ownership......... | ........ 0.603 | MetLife, INC..ooveeereeereireenereseseneieieee [ e
0241...... MetLife 00000... [47-5228317.. | cccevvvrrvrrrrennns MCPP Owners, LLC........cccoovvvirrerrnieireins Metropolitan Tower Life Insurance Company... | Ownership......... |..cc.... 1.616 | MetLife, INC..ovevvicieeesieese s | e
0241...... MetLife 00000... [47-5228317.. | .ccevverrvrrrrnnns MCPP Owners, LLC........ccccoovviiieerireeeiens MTL Leasing, LLC......c.ccooevviveieeeieceienne Ownership......... |...... 13.278 | MetLife, INCu.vuveveveceee s | e
0241...... MetLife 00000... {20-3700390.. | ...ccoerrrrrrrnnns Viridian Miracle Mile, LLC Metropolitan Life Insurance Company Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife. .100000... {98-1107266.. . | MetLife Canada Solar ULC... . MetLife Capital, Limited Partnership... Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... [.oerrrerrerrenenes MetLife Investments Asia Limited (Hong Kong). | HKG Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... 4254427 MetLife Investments Limited (UK) Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 |MetLife, Inc
0241...... MetLife.... 00000... 4254427 MetLife Investments Limited (UK) 23rd Street Investments, Inc Ownership......... | . 1.000 | MetLife, Inc
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MetLife Latin America Asesorias e Inversiones
0241...... MetLIfe......oveveieieie e 00000... | corvererrrrrrrennns 4254445, ... | oo | e Limitada (Chile) CHL........... NIA.....cccooe. Metropolitan Life Insurance Company.............. Ownership......... |...... 99.990 | MetLife, INC....ovvvevevereieieee e | e
MetLife Latin America Asesorias e Inversiones
0241...... MetLife......cverrineerences 00000... [..erereererrereeene 4254445, | i [ Limitada (Chile) CHL........... NIA .o 23rd Street Investments, INC..........ccocvvvevrrnienee Ownership......... [ .o 0.010 | MetLife, INC..ouereererrereneseerseseerei [ v
0241...... MetLife ... 00000... MEX DF Properties, LLC........coccoevrrnireirrinrnns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....ovuereeeeieieencseieeeneeseieeieees [ e
0241...... MetLife 00000... LAR Vivienda XVII, S.de.R.L.de C.V.............. MEX DF Properties, LLC........c.ccovververererennne. Ownership......... |...... 99.990 | MetLife, INC.....cvvevvrcvereeriereeeie e | e
0241...... MetLife 00000... LAR Vivienda XVII, S.de.R.L.de C.V.............. Euro CL Investments LLC.........ccccovevererrennns Ownership......... | .o 0.010 | MetLife, INC..vuvvrrvreeiereiceieeeieeee s | evevninns
0241...... MetLife 00000... Corporate Real Estate Holdings, LLC................ Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... |.... . | WFP 1000 Holding Company GP, LLC. Metropolitan Life Insurance Company.... ..| Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... MSV Irvine Property, LLC.........cccovevvirvireicrnee. Metropolitan Life Insurance Company.............. Ownership......... |...... 96.000 |MetLife, Inc
0241...... 00000... [corerrreerrerreneree | eerreerreeriennnns MSV Irvine Property, LLC Metropolitan Tower Realty Company, Inc........ Oownership......... | ... 4.000 |MetLife, Inc
0241...... .100000... |98-0445386.. |4254696... . | Ten Park SPC... Metropolitan Life Insurance Company.... Ownership......... |...... 99.000 |MetLife, Inc....
0241...... 00000... {98-0445386.. |4254696..... Ten Park SPC 23rd Street Investments, INC........ccccvvurreriennenee Ownership......... |.coeeene 1.000 |MetLife, Inc
0241...... MetLife 00000... {13-3619870.. | .....ccceoererreee 23rd Street Investments, Inc Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....covvevvecrereiireieiveeeieeeeiseevsseeiens | e
0241...... MetLife 00000... {06-1193029.. | ...cccvvvrrrrnnee MetLife Capital Credit L.P......... Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 |[MetLife, INC.....ovvvevrerereiereee e | e
0241...... MEtLIfe......oveveereverere e 00000... {068-1193029.. | ...ccoevrververens | ervrrrerirreiens [ eveerierierese e MetLife Capital Credit L.P........cccoeevrveverernnee. DE............ NIA......coon.. 23rd Street Investments, INC........cccccevveverrne Ownership......... |.coeeee. 1.000 |MetLife, INC...cveveeveeveeeieeseeieeeee s | e
0241...... MetLife 00000... {91-1273824.. MetLife Capital, Limited Partnership DE............. NIA...ccoone Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 |[MetLife, INC....vvvveererereierieeie e | e
0241...... MetLife 00000... {91-1273824.. MetLife Capital, Limited Partnership DE............. NIA...coine 23rd Street Investments, INC........cocovvvreerennenee Ownership......... |.ooeeene 1.000 [MetLife, INC..ovvvnrerreieeerireieeseiseeeeseeeseseeearees | ceereneneens
0241...... MetLife.....cvvericceie e 00000... |.cccereeerrrerennn Long Island Solar Farm, LLC...........ccccccceverneee. MetLife Renewables Holding, LLC................... Ownership......... | e 9.610 [MetLife, INC.....cvvvviererecericeeeeceeecee s [ e
0241...... MetLife 00000... | ccovererrrrrrrennns Long Island Solar Farm, LLC...........c.ccccevevueee. MetLife Capital, Limited Partnership................ Ownership......... |...... 90.390 | MetLife, INC.....oecvvevrevereiereeie e | e
0241...... MetLife 00000... {43-1822723.. Missouri Reinsurance, INC.........c.covvervrreereenns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vveeevererieierieriseiessessiseseiseeens [ evreeinninns
0241...... MetLIfe.....uvvevreieieeie e 00000... {13-3237278.. MetLife Holdings, INC.......cccccvvverererrisieiiriienns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC..uvevvrrrrerieiesieiesessee s | cvveersinnens
0241...... MetLife 00000... [13-3237275.. MetLife Credit COrp........ccovuvereereerneenerereeeeees MetLife Holdings, Inc. (DE)........ccccovreerrrneenen. Ownership......... ....100.000 | MetLife, INC.....eueeeeeeieiecnereeeeeeeseseeeeieee [ e
0241...... MetLife 00000... [13-3237277.. MetLife Funding, INC.......cccoovveevereiceiiceieicinns MetLife Holdings, Inc. (DE)........ccccccevevrirernnee. Ownership......... ....100.000 [MetLife, INC....covvevrecvereicreieiseeeeeeeiseeveeeevens | e
0241...... MetLife 00000... [ corererrirrriennes 85 Broad Street Mezzanine LLC............cccc....... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... . | Buford Logistics Center, LLC.... Metropolitan Life Insurance Company.... ..| Ownership......... ....100.000 | MetLife, Inc....
0241...... 00000... MetLife Park Tower Member , LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... Park Tower REIT, INC......covvvvevereecceieevece MetLife Park Tower Member, LLC .................. Ownership......... ....100.000 |MetLife, Inc
0241...... .100000... |.ceererirerrnen. . | Park Tower JV Member, LLC .........ccccccvvvrennnae Park Tower REIT, Inc. .... . | Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {13-3170235.. Metropolitan Tower Realty Company, Inc.......... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife 00000... {01-0855028.. Midtown Heights, LLC........cooceverrererninrireiniens Metropolitan Tower Realty Company, Inc........ Ownership......... ....100.000 | MetLife, INC....ovveeeeeeeeiecreireeeseeneereeseieeeens [ e
0241...... MetLife 00000... {95-4656835.. Headland-Pacific Palisades, LLC..........c.cc......... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC..uvevvvrrririieiereieeeiseisseeissieieiees | crreersinnens
0241...... MetLIfe......cvoverereieeceie e 00000... {95-4146440.. Headland Properties Associates................cc...... Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 |[MetLife, INC.....ovvevrevereiereeie e | e
0241...... MetLife 00000... |95-4146440.. Headland Properties Associates............ccveueene Headland-Pacific Palisades, LLC.................... Ownership......... | .o 1.000 [MetLife, INC..ovvvvrerririiiireireieiesssiee s | ceereneneens
0241...... MetLife 00000... {43-6026902.. White Oak Royalty Company...........c.cccourvrienne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC..uvuvvererriieiesiieieseissee e | cvveersinnens
0241...... MetLife ... 00000... [30-0777814.. | .coeoveeereenens | ererreereernennes | e Marketplace Residences, LLC..........cccocrrineenee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....ovueeeeeeeieieceereieeeenereseineee | e
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0241...... MetLife. .100000... {26-2853672.. |.... . |MLIC Asset Holdings LLC...........cccccevvvevirirernne DE... .. |NIA.. Metropolitan Life Insurance Company.... ..| Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... | corererrirrriennns MetLife Properties Ventures, LLC............c.cc...... Metropolitan Life Insurance Company Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... [.oeerereerrereerenns Citypoint Holdings Il Limited (UK)........cc.cccrvuene MetLife Properties Ventures, LLC..........c...cco.... Ownership......... ....100.000 | MetLife, Inc
0241...... .191626... [04-2708937.. |.... . |New England Life Insurance Company.............. Metropolitan Life Insurance Company.... ....100.000 |MetLife, Inc....
0241...... 00000... {22-2375428.. Transmountain Land & Livestock Company....... Metropolitan Life Insurance Company ....100.000 | MetLife, Inc
0241...... MetLife 00000... |34-1650967.. Hyatt Legal Plans, Inc Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....covvvvcvereiireieiceeeeeeeseevseeeiens | e
0241...... MetLife 00000... {34-1631590.. Hyatt Legal Plans of Florida, Inc... Hyatt Legal Plans, INC..........ccoevveverererriirrinnes Ownership......... ....100.000 | MetLife, INC...vuvvererieieieseeeesse e | e
0241...... MetLife ..o 00000... {27-0226554.. MLIC Asset Holdings I LLC.........cccovevverrerrennn. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...vvvvevereeerereireeinriseieeseenseseeseisenens [ eereeennenns
0241...... MetLife 00000... {30-0756430.. El Conquistador MAH Il LLC.......c.ccovvniurernnnnee. MLIC Asset Holdings Il LLC.........ccccocurvererinienee Ownership......... ....100.000 | MetLife, INC.....couvvuveieeerernirerereseineisereninei [ v
0241...... MetLife 00000... {80-0868980.. Mansell Office LLC.......c.overeereeneeneereieirneeneieenas MLIC Asset Holdings Il LLC.........cccccocurvirrienienee Ownership......... | ... 73.028 | MEtLife, INC...vurerveeeieeieieiieeseieiieeiseieieesees | ceeseeeeinns
0241...... MEtLIfe......cveveereicrere e 00000... {80-0868980.. Mansell Office LLC........ccoovvreerrrrerereriereeere e MLIC CB Holdings LLC.......cccocovvvvererererennn. Ownership......... |...... 26.972 [MetLife, INC.....ceveecrerererceeece e | e
0241...... MetLife 00000... {80-0869135.. Mansell Retail LLC..........cccovevviereriirieiceiens MLIC Asset Holdings I LLC...........ccccovvrrirnen. Ownership......... |...... 73.028 [MetLife, INC.....cocveeveeeieieieece e | e
0241...... MetLife 00000... {80-0869135.. Mansell Retail LLC..........coovrvereernerernrereininnens MLIC CB Holdings LLC.........coeuvrmrerrerrerriennenns Ownership......... [...... 26.972 | MEtLIfe, INC...vuververereeieiecieereereiseeneiseiseesnes | ceesneeneenes
0241...... MEtLIfe ... 00000... [ corererrrrrrinnnns MetLife RC SF Member, LLC........ccccccvvvrvirrnnn. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC..uvuvvverriireieireieeeseisseessieeeiees | cvreersinnens
0241...... MetLife 00000... {20-3221642.. MetLife Mall Ventures Limited Partnership......... Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 |[MetLife, INC.....ovcvecereveieiereeie e | e
0241...... MetLife 00000... {20-3221642.. MetLife Mall Ventures Limited Partnership......... DE............. NIA...ccne Metropolitan Tower Realty Company, Inc........ Oownership......... | .. 1.000 [MetLife, INC..ovvvevvererieeierireieeesiseieessesseieseens | ceereneneens
0241...... MetLife 00000... {20-8868348.. Ashton Judiciary Square, LLC............cccouvveienne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife. .100000... [20-8349277.. |.... . | Sandpiper Cove Associates, LLC.. Metropolitan Life Insurance Company.............. Ownership......... [...... 90.590 | MetLife, Inc....
0241...... 00000... {20-8349277.. Sandpiper Cove Associates, LLC Metropolitan Tower Realty Company, Inc........ Ownership......... | ceeee. 9.410 | MetLife, Inc
0241...... 00000... {20-3305615.. 1900 McKinney Properties, LP...........cccocccveinae Metropolitan Life Insurance Company.............. Ownership......... |...... 99.900 |MetLife, Inc
0241...... .100000... {20-3305615.. |.... . 11900 McKinney Properties, LP.. Metropolitan Tower Realty Company, Inc........ Ownership......... [ .o 0.100 |MetLife, Inc....
0241...... 00000... {13-4047186.. MetLife Tower Resources Group, Inc Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife 00000... |75-2085469.. Para-Met Plaza AssSoCiates...........cooeueurierrecenee Metropolitan Life Insurance Company.............. Ownership......... | ... 75.000 | MEtLIfE, INC...vvuvervrieieeereieiineiseireiieeeneineieesees | ceeseeenines
0241...... MetLife 00000... |75-2085469.. Para-Met Plaza Associates.............cccccoueveveinnns Metropolitan Tower Realty Company, Inc........ Ownership......... | ...... 25.000 [MetLife, INC....o.vvvveivereieicieireereeceseeve e | e
0241...... MetLIfe......ovevveieveeie e 00000... [.corereerrrerieies [ ervevreiieieiens [ everreiieiniens e Housing Fund Manager, LLC.........cc.ccccoovverennee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...vuvverevieireiesieieesse e | v
0241...... MetLife 00000... {26-0405155.. | ...cvvvrerrrnnne MTC Fund |, LLC.....vvoeeeereeeceees Housing Fund Manager, LLC..........cccccccvvvnnenne Management...... | .cccovervenenne MetLife, INCu..ovvreceeecre e [ e
0241...... MetLife 00000... [cooverrererrenres | eererreireenniennes MTC Fund I1, LLC....oreereeeeeee e Housing Fund Manager, LLC...........cccccvvurnne. Management...... | .cccovverennnne MEtLIfE, INC..vvveviieieereeiee e | crreenninnen
0241...... MetLife. ..o 00000... [14-2013939.. | ...ccovevvveee v Lo MTC Fund 1, LLC...eeeeeeee Housing Fund Manager, LLC...........cccccoeuu.... Management...... | ..cccoeueunnne MetLife, INC..vvveeeceeeeeeeeeee e | e,
0241...... MetLife 00000... [13-4078322.. | ...ovovrrvrrrrnnns 334 Madison Euro Investments, Inc................... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...vvveervererieierieriseieseensiseseeseeens [ evreeinninns
0241...... MetLife 00000... | corererrrrrriennes 4254454..... St. James Fleet Investments Two Limited.......... CYM.......... NIA....cccoone Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC..uvevverecieirieieseienesessesessiesenens | crveissinnens
0241...... 00000... |.ccoerererrrerenens 4254472..... Park Twenty Three Investments Company (UK) | GBR.......... NIA.............. St. James Fleet Investments Two Limited........ Ownership......... ....100.000 [MetLife, INC....cevvevvcrereiireeiceeeeeeiseeeve e | e
Convent Station Euro Investments Four
0241...... MetLife. ... 00000... [.overrererrerenene 4254481..... | o [ Company (UK) GBR.......... NIA.ce Park Twenty Three Investments Company...... Ownership......... ...100.000 | MetLife, INC....couverrerrirrierierireeireriresieeienienen | reeeeeins
Convent Station Euro Investments Four
0241...... 00000... | .vvereereereenene 4254520..... | .o OMI MLIC Investments Limited...............ccovvunnee Company Ownership......... ...100.000 |MetLife, Inc
0241...... 63665... |43-0285930.. 728240 General American Life Insurance Company...... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
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0241...... MetLife. .100000... {45-2420223.. |.... . | GALIC Holdings LLC DE... .. |NIA.. General American Life Insurance Company.... |Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {46-3608641.. ML Swan Mezz, LLC DE Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... [46-3589015.. ML Swan GP, LLC......cccoovverieieceeee e DE ML Swan Mezz, LLC........cccccovveververreerernen. Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... [46-3616798.. |.... . | ML Dolphin Mezz, LLC.. . |DE... Metropolitan Life Insurance Company.... ..| Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {46-3593573.. ML Dolphin GP, LLC......covveeerrriereneereirnieneenee DE ML Dolphin Mezz, LLC.........cocovvrrurrerrinrireinns Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife 00000... |.cccereierrrernnes Haskell East Village, LLC...........cccoevvriverirennnn, DE......... NIA.............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....covvvvcvereiireieiceeeeeeeseevseeeiens | e
0241...... MetLife 00000... {46-3426206.. MetLife Cabo Hilton Member, LLC..................... DE............ NIA.....ccoon. Metropolitan Life Insurance Company.............. Ownership......... [...... 54.129 [MetLife, INC.....ooovvevireieeeeece e | e
0241...... MetLife ..o 00000... {46-3426206.. MetLife Cabo Hilton Member, LLC...........cc.ce.... DE............. NIA...ccine General American Life Insurance Company.... | Ownership......... | ... 16.900 | MetLife, INCu.vvveevereereeereeiecnsseseseeeseesiienens [ cereeennenees
0241...... MetLife 00000... |46-3426206.. MetLife Cabo Hilton Member, LLC..................... DE........... NIA............. MetLife Insurance Company USA................... Ownership......... | ... 28.971 [MetLife, INC....vucvevrieerereeeeeeeeeeseeve e [ e
0241...... MetLife 00000... {46-0803970.. MetLife CC Member, LLC.........ccccoovvrurrrnreneireenns DE............. NIA e Metropolitan Life Insurance Company.............. Ownership......... [...... 95.122 | MEtLIfE, INC...vuverveeeiieieieiieeseireiiseeneiseieesees | ceeseeeneinns
0241...... MEtLIfe......cveveereicrere e 00000... {46-0803970.. MetLife CC Member, LLC.........ccocvvververerernrne. DE............ NIA.....ccooone. General American Life Insurance Company.... | Ownership......... |........ 4.878 |MetLife, INC...veveeereeeeee e | v
0241...... MetLife 00000... {13-5581829.. MetLife SP Holdings, LLC.......c.cccceveverrirrirnnes DE............. NIA.....cccooe. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...vevverereeireieseieieseisseeseieseiens | v
0241...... MetLife 00000... {80-0821598.. Oconee Hotel Company, LLC.......cc.ccccvvrvrnrenne DE............. NIA...coine Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vevereeerieireeeneireieeeeeneeseeeeieeens [ eereeeneeens
0241...... MEtLIfe ... 00000... {80-0823015.. Oconee Land Company, LLC...........cccocvrvrrrrnnn DE.....cc...... NIA....ccoine Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC..uvuvvverriireieireieeeseisseessieeeiees | cvreersinnens
0241...... MetLife 00000... {80-0823413.. Oconee Land Development Company, LLC....... DE............ NIA.......cc...... Oconee Land Company, LLC Ownership......... ....100.000 | MetLife, INC...vvvverecreeeieicreeicieecece e | e
0241...... MetLife 00000... {90-0853553.. Oconee Golf Company, LLC.........cccccoovrrrrnrenen. Oconee Land Company, LLC Ownership......... ....100.000 | MetLife, INC....vveverrererieierinsiseiecssessseiessenens [ e
0241...... MetLife 00000... {37-1694299.. Oconee Marina Company, LLC...........cccccoernnee. Oconee Land Company, LLC............cccvernne. Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife. .100000... |.... . |1201 TAB Manager, LLC....... Metropolitan Life Insurance Company.... ..| Ownership......... ....100.000 | MetLife, Inc....
0241...... 00000... MetLife 1201 TAB Member, LLC Metropolitan Life Insurance Company.............. Ownership........ |...... 96.900 |MetLife, Inc
Metropolitan Property and Casualty Insurance

0241...... MetLife. ... 00000... [.eoeeeeeererreeres | rerreenirnirrens | errrerrereninnes [ crerireeereeseeeeeeens MetLife 1201 TAB Member, LLC.........cccoccorveunnee DE............. NIA e Company Ownership......... | 3.100 [MetLife, INCu..vvvevverririiririiee e | v
0241...... MEtLIfe...... v 00000... [.eorerrerrrerieires [ errrrrnrenniens e [ MetLife LHH Member, LLC..........ccorvrrrreinnnnn. Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 | MetLife, INC....vvvvrereiereieireiee e | e
0241...... MetLife 00000... [ereeerreereereeee | rrereereereeeneens MetLife LHH Member, LLC.... General American Life Insurance Company.... | Ownership......... | ........ 1.000 [MetLife, INC..uvvvrierrerieieeireieeeeisei e | ceereeeneens
0241...... MetLife 00000... {20-1035937.. | ..evevrerrrrrnnns Riverway Residential, LP Metropolitan Life Insurance Company.............. Ownership......... |...... 99.900 | MetLife, INC....cvvevvrcvererieeeerce e | e
0241...... MetLIfe ... 00000... [20-1035937.. | ..oovrerieveens [ erverrerieriiens [ evrienieissieseeinnens Riverway Residential, LP...........ccccccoevrererrnnnn. Metropolitan Tower Realty Company, Inc........ Ownership......... |.ooeene 0.100 | MetLife, INC..vuvrvvreiereieeieeeie e | eveveinns
0241...... MetLife 00000... {20-8355996.. | .....ccrverrrnnnne Ardrey Kell Townhomes, LLC..........ccccovvnrurrenne. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....vveereerieiecieeireieeeeensereieiseeens [ e
0241...... MetLife 00000... |26-1762232.. Boulevard Residential, LLC............cccceververnnnee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....cvvevvcrereiicieiieeeeeeeseeee e | e
0241...... MetLife 00000... {46-4158087.. MetLife 555 12th Member, LLC Metropolitan Life Insurance Company.............. Ownership......... [...... 94.600 | MetLife, Inc
0241...... MetLife. .100000... {46-4158087.. |.... . | MetLife 555 12th Member, LLC . General American Life Insurance Company.... | Ownership......... | ........ 5.400 |MetLife, Inc....
0241...... 00000... {47-2085444.. ML-AIl MetLife Member 2, LLC..........cccevvrrrnennee Metropolitan Life Insurance Company.............. Ownership......... |...... 98.970 | MetLife, Inc
0241...... 00000... {47-2085444.. ML-Al MetLife Member 2, LLC.........ccccovrrerrennce General American Life Insurance Company.... | Ownership......... | ........ 1.030 |MetLife, Inc
0241...... .100000... . | ML-Al MetLife Member 3, LLC.............. . . Metropolitan Life Insurance Company Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... MetLife ConSquare Member, LLC (DE)............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... {81-0770888.. MetLife Treat Towers Member, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvvvevereeieicseieercereeesee e | crveiininnens
0241...... 00000... {46-4133357.. ML Bridgeside Apartments, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC..uvuvvrecvcrrireieseeieseissesevssiesenees | evreivsinnens
0241...... 00000... [coreererrerrreeree [ eerereireenenes e e MetLife Camino Ramon Member, LLC............... General American Life Insurance Company.... | Ownership......... | ........ 1.000 [MetLife, INCe.ovvvnerreriecirrireieeseiseieeeeessiseieieees | ceereeeeens
0241...... 00000... | eereiereiriierens | ervererereeieens | cerveerssieieiens | erveerssereses e MetLife Camino Ramon Member, LLC............... Metropolitan Life Insurance Company.............. Ownership......... | ...... 99.000 [MetLife, INC....vuvvevrivereicieieieereeceseeve e | e
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0241...... MetLife. .100000... {46-4255167.. |.... . |ML Terraces, LLC ..... .|DE... .. |NIA.. Metropolitan Life Insurance Company.... ..| Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... | corererrirrriennns MetLife CB W/A, LLC DE Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... ML New River Village I, LLC .....c.ovvvvririerrenne DE Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... . | MetLife 1007 Stewart, LLC ... .|DE... Metropolitan Life Insurance Company.... ..| Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... Chestnut Flats Wind, LLC .........cocvvrrinrrirnins DE Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife 00000... |.cccereierrrernnes MetLife 425 MKT Member, LLC ............ccccocevue. DE......... NIA.............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....covvvvcvereiireieiceeeeeeeseevseeeiens | e
0241...... MetLife 00000... {46-4229772.. MetLife THR Investor, LLC ........ccccoeviviiriinnnes DE............ NIA.....ccoon. Metropolitan Life Insurance Company.............. Ownership......... [...... 99.000 |[MetLife, INC....vvveevreverieieceeiie e | e
0241...... MetLife ..o 00000... {46-4229772.. MetLife THR Investor, LLC ........cc.covverrvienrenrenns DE............. NIA...ccine General American Life Insurance Company ... | Ownership......... | ........ 1.000 [MetLife, INCuvvvvveverrerierereireireernsessieessesseseeeseens | ceerenennens
0241...... MetLife 00000... |.cccerererrrerennns MetLife OFC Member, LLC...........ccccovvvirerercinnnne DE........... NIA............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC....vevvevicrereiieeiieee e | e
0241...... MetLife 00000... {47-1256270.. MetLife OBS Member, LLC ........cccoovvvrurrrnennee DE............. NIA e Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....uvuereeeeieieeinereieeeeseseseiieees [ e
0241...... MEtLIfe......cveveereicrere e 00000... | coveerrrrrrrrrennns MetLife FM Hotel Member, LLC...........ccccvvvvneee DE............ NIA.....ccooone. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...vevvrvereeieirseeiecereeesce e | evveiieinnens
0241...... MetLife 00000... | .oeerrerrireenne LHCW Holdings (U.S.) LLC.....c.coevurrrerrrirrrinrinnes DE............. NIA..cooen. MetLife FM Hotel Member, LLC...........cccovceene. Ownership......... ...100.000 | MetLife, INC.....ouverieieeiieiiereiieeseieieieeees | e
0241...... MetLife 00000... [.oeerereerrerrenenes LHC Holdings (U.S.) LLC.......cecovvrrrrrrrrerrerrernns DE............. NIA...coine LHCW Holdings (U.S.) LLC.......ccovsvnrrrrrrrren. Ownership......... ....100.000 | MetLife, INC....vevereeerieireeeneireieeeeeneeseeeeieeens [ eereeeneeens
0241...... MetLife. ..o 00000... [.eoevrerrrrrennne LHCW Hotel Holding (U.S.) LLC.....c.covvovirrerinnee DE.....cccc... NIA . LHC Holdings (U.S.) LLC......cccovvenririirnrirniines Ownership......... ....100.000 | MetLife, INC....covvvreerrierierieieeiisesieeienienes | e
0241...... MetLife 00000... | .ooverrereereenne LHCW Hotel Holding (2002) LLC.........cccccvvvenee. DE............. NIA...coooen. LHCW Hotel Holding (U.S.) LLC.........ccccrvvenee. Ownership......... ..100.000 | MetLife, INC.....ouvvrieieeierere e | e
0241...... MetLife 00000... [.coerrrrerrrerrenenns LHCW Hotel Operating Company (2002) LLC... | DE............. NIA...ccne LHCW Hotel Holding (U.S.) LLC......c..ccervverenee Ownership......... ....100.000 | MetLife, INC....vveverrererieierinsiseiecssessseiessenens [ e
0241...... MetLife 00000... {46-4584166.. ML Southmore, LLC .......cccccvvererrireneieireiriiennes Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 |MetLife, Inc
0241...... MetLife. .100000... |46-4584166.. |.... . |ML Southmore, LLC ..... General American Life Insurance Company ... | Ownership......... | ........ 1.000 |MetLife, Inc....
0241...... 00000... |.cecerrrerrrerennns MetLife HCMJV 1 GP, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241...... 00000... [.corereerreerierees [ ervevrieiieiieiens [ evesreiieniiens e ML-AIl MetLife Member 1, LLC........cccoevvvvirnnnee DE.......... NIA.....coo.. Metropolitan Life Insurance Company.............. Ownership......... |...... 95.199 [ MetLife, INC....ovvevverereierceee e | e
Metropolitan Property and Casualty Insurance
0241...... MEtLIfe...... v 00000... [.eorerrerrrerieires [ errrrrnrenniens e [ ML-AIl MetLife Member 1, LLC........cccovvvrrrrennns DE.....ccc..... NIA....ccoinne Company Ownership......... |.ooeeu 4.801 | MetLife, INCe.vvevvireieseeseeesesseessieieiees | crreininnens
MetLife Global Holding Company Il GmbH
0241...... MetLife.....cooverieceiee e 00000... [13-3759652.. | 3166279..... | .ceeevevrrieren | ervererriereresieeieis MetLife International Holdings, LLC................... DE......... NIA............. (Swiss 1) Ownership......... ....100.000 [MetLife, INC....covvevrecvereicreieiseeeeeeeiseeveeeevens | e
0241...... MEtLIfe......ovevveicireeie e 00000... [13-3953333.. [3166372..... | .cccovrverrrviens [ cvrerrerriieieeisnins Natiloportem Holdings, LLC..........cccocovverrirnnne. DE............. NIA.....cccooe. MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC....vevvererieireieseeieeissee e | v
Excelencia Operativa y Tecnologica, S.A. de
0241...... MetLIfe.....oivevieeieee e 00000... [ corerrrrrrrrennnns 3166402...... [ ooevrererriiis | v C.V. (Mexico) MEX.......... NIA....ccoine Natiloportem Holdings, LLC.........cccovvrvvrrinnnee Ownership......... |...... 99.000 | MetLife, INC....vvvererieereieiseeie e | e
Excelencia Operativa y Tecnologica, S.A. de
0241...... MetLife......covererrecreneees 00000... [.overrererrereeene 3166402..... | .o | e C.V. (Mexico) MEX.......... NIA e MetLife Mexico Servicios, S.A. de C.V............. Ownership......... [ .. 1.000 [MetLife, INC....voviveerriircrcrieineiserrseeieeeniees | cereeeieene
Excelencia Operativa y Tecnologica, S.A. de
0241...... MetLife ... 00000... [.oeererrerereenenes 3373705..... | oo | v MLA Comercial, S.A. de C.V. (Mexico).............. MEX.......... NIA ..o C.v. Ownership......... [...... 99.000 | MEtLIfE, INC....vurervriereeirieeieereereirneeseeseiseesenes | seeseeeneenns
0241...... MEtLIfe.....vvereeree e 00000... [ corererrrrrrennnns 3373705..... [ oo v MLA Comercial, S.A. de C.V. (Mexico).............. MEX.......... NIA...ccoine MetLife Mexico Servicios, S.A. de C.V............. Ownership.....c... |.ooeenee 1.000 |MetLife, INC..ovevvrrrririeieseeieseseeesseieiees | e
Excelencia Operativa y Tecnologica, S.A. de
0241...... MetLife ... 00000... [ coerererrrrrenenns KK YACY 4 S SN DS MLA Servicios S.A. de C.V. (Mexico)................. MEX.......... NIA ..o C.v. Ownership......... [...... 99.000 | MEtLIfE, INC...vuvvrvrreererrireierinseseieirseessisessessnnes | cevssnenenns
0241...... MetLIfe......ovevieeieeie e 00000... | coeeererrrrrriennes 3373714 [ [ v MLA Servicios S.A. de C.V. (MeXico)...........ce.... MEX.......... NIA....cccone MetLife Mexico Servicios, S.A. de C.V............. Ownership.....c... |.ooeene 1.000 |MetLife, INC..uvevvvrcreieieesieicseeeeesseseiees | i
MM Global Operations Support Center, S.A. de MetLife Global Holding Company Il GmbH
0241...... MetLife. ..o 00000... | .eorvrerrerreenne 4240907 ..... | oo | e C.V. MEX.......... NIA .o (Swiss 11) Ownership......... ...100.000 | MetLife, INC.....ouvvrrerrierierierieeiesisesieeisenienes | rseiseins
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MM Global Operations Support Center, S.A. de MetLife Global Holding Company | GmbH
0241...... MEtLIfE. ..o 00000... | .oorerrerrereenne 4240907 ..... | oo | e C.V. MEX.......... NIA..cooin. (Swiss 11) Ownership......... | oo MetLife, INC....ovvriireieieeeeeeeeeeeesei [ e
MM Global Operations Support Center, S.A.
0241...... MetLIfE. ..o 00000... | .eorerrerrerrnnne 4254995..... | oo [ e Fundacion MetLife Mexico, A.C......cc.ccocuvrurrnnn. MEX.......... NIA...oniene deC.V,S.A.deC.V. Ownership......... +.100.000 | MetLife, INC....covvvreerrierierierieeiesisesierienienes | rseeeeins
Metropolitan Life Seguros e Previdencia
0241...... MetLife 00000... |.cccerererrrerennn 3166318..... Privada S.A. (Brazil) BRA.......... MetLife International Holdings, LLC................. Ownership......... | ... 66.662 | MetLife, INC......ccvvvevererireeeececeseee e | e
Metropolitan Life Seguros e Previdencia
0241...... MetLife. ... 00000... [..ooverrererrerenene 3166318..... | | e Privada S.A. (Brazil) BRA.......... A s MetLife Worldwide Holdings, LLC..........c.c.c..... Ownership......... | ... 33.337 | MetLife, INC...vovverrericricricrinericrienirenienienes | e
Metropolitan Life Seguros e Previdencia
0241...... MetLife 00000... 3166318 Privada S.A. (Brazil) Natiloportem Holdings, LLC.........cc.ccceviurrnnnee Ownership......... | ... 0.001 | MetLife, Inc
0241...... MetLife.... 00000... 4191616 MetLife Ireland Holdings One Limited................ MetLife International Holdings, LLC Ownership......... ....100.000 | MetLife, Inc
MetLife Global Holdings Corporation S.A. de
0241...... MetLife. ... 00000... [..ooverrererrerenene 4189846..... | .o [ C.V. (Mexico) MEX.......... NIA.coe MetLife Ireland Holdings One Limited.............. Ownership......... | ...... 98.900 | MetLife, INC....couververcrircriericrinerirerirerienienienes | rereresins
MetLife Global Holdings Corporation S.A. de
0241...... MetLife. ..o 00000... |.ccorrrirriieene 4189846..... | .o | e C.V. (Mexico) MEX.......... NIA.....ccoc... MetLife International Limited, LLC.................... Ownership......... | .o 1.100 | MetLife, INC.....eoeeeeceeeeeeeeeeeeeeeeeees | e
MetLife Global Holdings Corporation S.A. de
0241...... MEtLIfe......ovevveieieeie e 00000... [13-3047691.. | ..cccovereveens [ erverrerieieiens [ evreiieiseeie e Metropolitan Global Management, LLC............. IRL............ NIA.....cccoon. C.V. Ownership......... |...... 99.700 | MetLife, INC....ooveevereieieceese e | e
0241...... MetLife 00000... [13-3047691.. | ..ovvrrrerrrnnne Metropolitan Global Management, LLC.............. IRL............ NIA ..o MetLife International Holdings, LLC................. Ownership......... [ .coee..d 0.300 | MetLife, INC..vvveererecereireieeeneseseeeseeseeiseee [ cereeineiees
0241...... MetLife 00000... |AA-2730030. | 3165740..... MetLife Mexico Holding S. de R.L.de C.V......... MEX.......... A Metropolitan Global Management , LLC........... Ownership......... ....100.000 [MetLife, INC....covvevrcrereiireeiceeeeeeiseeeve e | e
Excelencia Operativa y Tecnologica, S.A. de
0241...... MetLife 00000... |AA-2730030. | 3165740..... MetLife Mexico Holding S. de R.L. de C.V......... MEX.......... C.v. OWNErship.......c. [ coreerenrerenns MetLife, INCu.vvvvereeieierseeeesse e [ crrerennenes
0241...... MetLife 00000... |AA-2730030. | 3165740..... MetLife MeXiCO S.A.......cvvereiireereeseeis MEX.......... Metropolitan Global Management , LLC........... Ownership......... |...... 99.050 [ MetLife, INC.....vvvveerieerieieieeie e | e
0241...... MetLife 00000... [AA-2730030. | 3165740..... MetLife Mexico S.A.......oovvrerrerrinnenes MetLife International Holdings, LLC................. Ownership......... |.coee..d 0.950 | MetLife, INC..ooverercre e [ e
0241...... .100000... |.... 4255291 . | MetLife Afore, S.A. de C.V. (Mexico) . | MetLife Mexico S.A..... . | Ownership......... | ...... 99.990 |MetLife, Inc.... .
0241...... 00000... 4255291 MetLife Afore, S.A. de C.V. (Mexico).... MetLife Pensiones S.A.........ccocvevveeierrerninennns Ownership......... |.ooe..e 0.010 | MetLife, INC..voveevecreiiceeeeiceee s | e
ML Capacitacion Comercial S.A. de C.V.
0241...... MetLife. ..o 00000... | eeevrerrerrennne 4241067..... | oo | e (Mexico) MEX.......... NIA e MetLife MeXico S.A........oovurererneiineiineiineeieens Ownership......... | ...... 99.000 | MetLife, INC...vvvvervriecriericeieeieeienienienienes | s
ML Capacitacion Comercial S.A. de C.V.
0241...... MetLife 00000... [.overrererrerieene 4241061..... (Mexico) MEX.......... NIA e MetLife Mexico Servicios, S.A. de C.V............. Ownership......... [ 1.000 [MetLife, INC....vovveerrericircrieeineiserrseseeeniees | crerieeieene
MetA SIEFORE Adicional, S.A. de C.V.
0241...... MetLife. ..o 00000... [ ..o 4255303..... | .o [ (Mexico) MEX.......... NIA e MetLife Afore, S.A. de C.V.....ccovcvvenverncirncis Ownership......... | ...... 99.990 | MetLife, INC...vovverrerricriericrirerirerierienienienes | reverenins
MetA SIEFORE Adicional, S.A. de C.V.
0241...... MetLife......evurereeerenererereiis 00000... | .evereereereenene 4255303..... | [ e (Mexico) MetLife Mexico S.A........cocnrvmrrnrrenrinriirreinees Ownership......... | ... 0.010 [MetLife, INC...ouvevcvenririiriinieee i | v
0241...... MetLife 00000... [ .eoevrerrerrennne 4255415 Met1 SIEFORE, S.A. de C.V. (Mexico) MetLife Afore, S.A.de C.V....coovvencrncrniis Ownership......... | ...... 99.990 | MetLife, INC...vvvverereicricrierierieeienienienienes | e
0241...... MetLife 00000... | .orerrerrirenne 4255415 Met1 SIEFORE, S.A. de C.V. (Mexico) MetLife MeXico S.A........covvrineinrinriineiineieeees Ownership......... | .oc..... 0.010 [MetLife, INC...ouvvnrveeriiriiieieieieeieeies | e
0241...... MetLife 00000... 4255844 Met2 SIEFORE, S.A. de C.V. (Mexico) MetLife Afore, S.A.de C.V....cooovvvrrrrnirinnnns Ownership......... [...... 99.990 | MetLife, Inc
0241...... 00000... 4255844 Met2 SIEFORE, S.A. de C.V. (Mexico) MetLife MeXico S.A........covuveneierineeineirneiieens Ownership......... | ... 0.010 |MetLife, Inc
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0241...... MetLife. .100000... {.... 4255394 . |Met3 SIEFORE Basica, S.A. de C.V. (Mexico).. | MEX. . NIA.. MetLife Afore, S.A. de C.V.. Ownership......... |...... 99.990 |MetLife, Inc....
0241...... MetLife 00000... 4255394 Met3 SIEFORE Basica, S.A. de C.V. (Mexico).. | MEX.......... NIA MetLife MeXico S.A........covvnrineinrirnriineiinrieeees Ownership......... | .cc..... 0.010 |MetLife, Inc
0241...... MetLife 00000... 4255385 Met4 SIEFORE, S.A. de C.V. (Mexico) MetLife Afore, S.A. de C.V....ooovvvrvrrnirinnnns Ownership......... [...... 99.990 | MetLife, Inc
0241...... MetLife.... 00000... 4255385 Met4 SIEFORE, S.A. de C.V. (Mexico) MetLife MeXico S.A........overuneernrieneiineiieieeees Ownership......... | ... 0.010 |MetLife, Inc
Met0 SIEFORE Adicional, S.A. de C.V.
0241...... MetLife 00000... [ corrrrrrrrrrenenns 42553T6..... | eveeerereineins | e (Mexico) MEX.......... NIA...ccine MetLife Afore, S.AA.de C.V...oovvveveveine, Ownership......... |...... 99.990 |MetLife, Inc
Met0 SIEFORE Adicional, S.A. de C.V.
0241...... MetLife 00000... [..coverrererrerenene 4255376..... (Mexico) MetLife MeXico S.A........coouvnrrnrinirirerirseinees Ownership......... | 0.010 |MetLife, Inc
0241...... MetLife. .100000... |.... 3165795 . | MetLife Pensiones Mexico S.A.. . | MetLife Global Management, LLC...... ..| Ownership......... | ...... 97.513 | MetLife, Inc....
0241...... MetLife 00000... 3165795 MetLife Pensiones Mexico S.A...... MetLife International Holdings, LLC................. Ownership......... | .o 2.488 |MetLife, Inc
0241...... MetLife 00000... 3267390 MetLife Mexico Servicios S.A. de C.V............... MEX.......... NIA...ccine MetLife Global Management, LLC.................... Ownership......... [...... 98.000 | MetLife, Inc
0241...... MetLife. .100000... |.... 3267390 . | MetLife Mexico Servicios S.A. de C.V... MetLife International Holdings, LLC.... Ownership.....c... |.ooeenee 2.000 | MetLife, Inc....
0241...... 00000... [AA-5420018. | 3166288 MetLife Insurance Company of Korea Limited... MetLife MeXico S.A.......ooverrereereieeeeens Ownership......... [...... 14.640 |MetLife, Inc
0241...... MetLife.....covericceiieee e 00000... [AA-5420018. |3166288..... | ..ccccevevrreerens | e MetLife Insurance Company of Korea Limited... Metropolitan Global Management , LLC........... Ownership......... | ...... 85.360 [MetLife, INC......cvevveeeereierceieeeeceseee s [ cveviiiienns
MetLife Global Holdings Corporation S.A. de
0241...... MetLife....vvveerereiersee s 00000... [ oerererrrerrenenns 4200880..... | erreererreirens | e MetLife Ireland Treasury Limited............ccocevenee. IRL............ NIA...ccne C.v. Ownership......... ....100.000 | MetLife, INC....vveervererieierinriseiessissiseiseisenens [ evrerennines
0241...... MEtLIfe.....ovivieieieee e 00000... [AA-1930041. [1173714..... | ccoevreeeviens [ e MetLife Insurance Limited (Australia)................. AUS.......... A, MetLife Ireland Treasury Limited..................... Ownership......... |...... 91.165 | MetLife, INC....ovvveeirereeceee e | e
MetLife Global Holdings Corporation S.A. de
0241...... MetLife 00000... |[AA-1930041. | 1173714..... MetLife Insurance Limited (Australia)................. AUS.......... A CVv. Ownership......... | ceeee. 8.835 [MetLife, INC.....oecvvecrcreceiecsecescee s [ e
0241...... MetLife 00000... [.corereririeries | errererieriniennns The Direct Call Center PTY Limited (Australia).. | AUS.......... NIA.....cccooe. MetLife Insurance Limited (Australia)............... Ownership......... ....100.000 | MetLife, INC..uvevvererieireiesieiceiesee e | v
0241...... MetLife ..o 00000... [.coeerererrrereenenns 4239358..... | oo | e MetLife Investments PTY Limited (Australia)..... AUS.......... NIA...ccine MetLife Insurance Limited (Australia)............... Ownership......... ....100.000 | MetLife, INC...vvvvvererereeirneinriseieeseeseeseeseisenens [ eereeennenes
MetLife Insurance and Investment Trust
0241...... MetLife......cvureeeerenerecrereiis 00000... [..ooverrerererenene 4239367 ... | .o [ e (Australia) AUS.......... NIA .o MetLife Investments PTY Limited..................... Ownership......... ...100.000 | MetLife, INC.....ouverrerrirerirerirerireriresiresiresirenienes | reeeeeins
0241...... MetLife.....coverieceieee e, 00000... |.cecerrierrrerernn TAT3732.. | e e MetLife General Insurance Limited (Australia)... |AUS.......... A MetLife Ireland Treasury Limited...................... Ownership......... ....100.000 [MetLife, INC....cvvveviecrereiireieiieeeeeesseeveseeiens | e
0241...... MetLife 00000... MetLife International Limited, LLC (DE)............. DE........... NIA.....cccooe. MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC..uvevverereiiecsieieeieseeesieseens | v
0241...... MetLife 00000... AmMetLife Insurance Berhad............cocevevienenns MYS.......... A s MetLife International Holdings, LLC................. Ownership......... [ ... 50.000 | MELLIfE, INC...vvevervrrererireeerenseeeeirsesssessssessnnes | seesssennenns
0241...... MetLife 00000... MAXIS GBN SAA.S. ... FRA.......... NIA...ccoinne MetLife International Holdings, LLC................. Ownership......... | ... 50.000 |MetLife, Inc
0241...... .100000... . |AmMetLife Takaful Berhad............ . . . . | MetLife International Holdings, LLC.... Ownership......... |...... 50.000 |MetLife, Inc....
0241...... 00000... MetLife Asia Limited (Hong Kong) MetLife International Holdings, LLC................. Ownership......... ....100.000 |MetLife, Inc
Metropolitan Life Insurance Company of Hong
0241...... MetLife...... e 00000... [ oerrrerrerrerenes 3166309..... [ oo | v Kong Limited HKG.......... A, MetLife International Holdings, LLC................. Ownership......... [...... 99.999 | MetLife, Inc
Metropolitan Life Insurance Company of Hong
0241...... MetLife. .100000... |.... 3166309 . | Kong Limited . | Natiloportem Holdings, LLC..........ccccovrrurunnen. Ownership......... [.coee.ad 0.001 | MetLife, Inc....
0241...... 00000... 4195913 MetLife Planos Odontologicos Ltda. (Brazil)...... MetLife International Holdings, LLC................. Ownership......... |...... 99.999 |MetLife, Inc
0241...... 00000... | corererrirrriennns 4195913 MetLife Planos Odontologicos Ltda. (Brazil)...... Natiloportem Holdings, LLC.........ccccoeviurrnnnee Ownership......... |.oe.... 0.001 | MetLife, Inc
0241...... MetLife. ..|00000... |20-5894439.. | 3373639 . | MetLife Global, Inc.... . | MetLife, Inc ....100.000 | MetLife, Inc....
Inversiones MetLife Holdco Dos Limitada
0241...... MetLife. ..o 00000... |.ocorrrriiiiee 4189837 ... | o | e (Chile) CHL........... NIA....ccoo... MetLife International Holdings, LLC................. Ownership......... |.o.... 0.001 [MetLife, INC...vveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen e
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Inversiones MetLife Holdco Dos Limitada
0241...... MEtLIfE. ..o 00000... | .oorerrerrereenne 4189837..... | oo [ e (Chile) CHL........... NIA..cooin. Natiloportem Holdings, LLC..........ccccovvrnrinnn. Ownership......... | oo MetLife, INC....ovvriireieieeeeeeeeeeeesei [ e
Inversiones MetLife Holdco Dos Limitada
0241...... MetLIfE. ..o 00000... | .eorerrerrerrnnne 4189837 ..... | oo [ (Chile) CHL........... NIA...oniene MetLife, INC...oovvvvciecicicinee e Ownership......... | ...... 99.999 | MetLife, INC...vovvvrerieciieiicieieeiesiesieneenes | e
0241...... MetLife ... 00000... [AA-2130012. [ 1641857 ..... | .ceveveereerrennes [ cereerreireieeeeeneeneens MetLife Seguros S.A. (Argentina)..........cccoeueenee ARG.......... A s MetLife International Holdings, LLC................. Ownership......... [...... 95.524 | MEtLIfE, INC....ouvervreeiieerieieeseiseiieeineieieesees | ceesseeneinns
0241...... MEtLIfe......cvevverererere e 00000... [AA-2130012. [1641857..... | coevvrcererveiens [ creerierieress e MetLife Seguros S.A. (Argentina)..........c..cc........ ARG.......... A, Natiloportem Holdings, LLC.........ccceevvvvvrrnnnee Ownership......... |.coee... 2.675 | MetLife, INCu.vovvvereciveerereees e | eve e
International Technical and Advisory Services
0241...... MetLife 00000... [AA-2130012. |4251145..... MetLife Seguros S.A. (Argentina).........cccvevrenne ARG.......... A s Limited (USA-Delaware) Ownership......... | vooeeene 1.801 [MetLife, INCuvvvvveerreeiecerrieieeseiseeeessesieeeseens | ceerenenens
0241...... MetLife 00000... |.cccerererrrerennn 2327738..... Compania Inversora MetLife S.A. (Argentina)....| ARG.......... NIA.............. MetLife International Holdings, LLC................. Ownership......... |...... 95.460 [MetLife, INC....vcvevvviecreieeeceeeeceseee s | e
0241...... MetLife ... (0010010 S 2327738..... | crererrenenes | eeereeneereeseeieeneinees Compania Inversora MetLife S.A. (Argentina).... | ARG.......... NIA .o Natiloportem Holdings, LLC..........cccccovrrurreenn. Ownership......... | .oee... 4.540 [MetLife, INCeouvereereeeeereireieceese e | ceeeeneneens
0241...... MetLife 00000... |.cevereeerrrerennns 4247296..... MetLife Servicios S.A. (Argentina).... Compania Inversora MetLife S.A..................... Ownership......... |..... 18.870 | MetLife, INC.....cvverceeiicveeccece e | e
0241...... MetLife 00000... | covererrirrriennns 424729..... MetLife Servicios S.A. (Argentina).... MetLife Seguros S.A........ccocveervererisieiinnnns Ownership......... |...... 79.880 | MetLife, INC....oovevirereieceee e | e
0241...... MetLife...... e 00000... [ oeerereerrereenenes 424729..... MetLife Servicios S.A. (Argentin)...........cc.ce.... Natiloportem Holdings, LLC..........ccccovrruniennn. Ownership......... [ .coee..d 0.990 | MetLife, INC..ovveeercreeeeneeseseeeeseieieee [ e
0241...... MetLife 00000... [ corerrrrrrrrinnnns 424729..... MetLife Servicios S.A. (Argentina)...........cc.c..... MetLife Seguros de Retiro S.A.......cccovevevrnne. Ownership......... |.ooeene 0.260 | MetLife, INC..vovvuveeeeieieieeieeieieisece s | ceeeieeeens
0241...... MetLife 00000... {06-1597037.. | 2985727..... MetLife Worldwide Holdings, LLC...................... MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC....vvvverecreeieicseeiceececeseieseiens | e
0241...... MetLife....vvveerereiersee s 00000... [AA-5324104. |3144558..... | ..ccovvvrveinns [ ererrererieenies MetLife Limited (Hong Kong).........ccoeveeverrereienen. MetLife Worldwide Holdings, LLC.............cc..... Ownership......... ....100.000 | MetLife, INC....vveervererieierinriseiessissiseiseisenens [ evrerennines
BIDV MetLife Life Insurance Limited Liability
0241...... MetLife ... 00000... [ereereerrerrerreree | rrerrereernnennens | ereeerneseessesenes | eeeesseeseeeesseeseneens Company MetLife Limited (Hong Kong)..........cccveurvecenee Ownership......... |...... 60.000 | MEtLife, INC....eurerveeereeerieiieereereieeeineeseieesees | ceeseeeneenes
0241...... MetLife 00000... |.cecerreerrrernnns 2704610..... Best Market S.A. (Argentina) MetLife International Holdings, LLC................. Ownership......... |...... 95.000 [MetLife, INC......cvvveivereieicieieereeeceseeve s [ e
0241...... MetLife 00000... | corererrirrriennes 2704610..... Best Market S.A. (Argentina) Natiloportem Holdings, LLC.........ccccovvvrrnnnee Ownership......... |.ooeeu 5.000 | MetLife, INC...ovvvveveieiceieeceee s | e
0241...... MetLife ..o 00000... [AA-5344102. | 3166411..... PNB MetLife India Insurance Company Limited. | IND............ A s MetLife International Holdings, LLC................. Ownership......... [ ... 26.000 | MELLIfE, INC...vvovervrrerieirreerenseseeeissesssesessessnnes | sevssnensenns
0241...... MetLife 00000... |AA-2130046. | 1388303..... MetLife Seguros de Retiro S.A. (Argentina)....... ARG.......... MetLife International Holdings, LLC................. Ownership......... | ... 96.890 | MetLife, INC....vvevvrereiereeiceee e e
0241...... MetLife 00000... [AA-2130046. | 1388303..... MetLife Seguros de Retiro S.A. (Argentina)....... ARG.......... Natiloportem Holdings, LLC..........cccccovrrurirnen. Ownership......... |.coeenee 3.110 | MetLife, INCuvvveeeecceeseeeeseeieie [ e
International Technical and Advisory Services
0241...... MetLIfe......ovevveiereeie e 00000... [AA-2130046. [4321758..... | .cccovrverrerriens [ crrerrerieieieeiinins MetLife Seguros de Retiro S.A. (Argentina)....... ARG.......... A, Limited (USA-Delaware) Ownership......... |coeeveerenenns MetLife, INC..v.vevrecveececeee e | e
MetLife Administradora de Fundos
0241...... MEtLIfe ..o 00000... [ corerrrrrrrrinnnes 3373648..... | oo e Multipatrocinados Ltda. (Brazil) BRA.......... NIA...ccine MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC..uvuvverrerririeiereieeeseisseseissisieiees | cvreersinnens
MetLife Administradora de Fundos
0241...... MetLife.....cvvericceieee e 00000... |.ccverreerrrerennns 3373648..... | oo [ Multipatrocinados Ltda. (Brazil) BRA.......... NIA............. Natiloportem Holdings, LLC...........ccccoevvveunnee. Ownership......... | coeeveeveevenns MetLife, INC.vvvvrcreeeceree s | e
Metropolitan Property and Casualty Insurance
0241...... MetLife. ... 26298... [13-2725441.. |3219728..... | oo [ e Company Rl A s MetLife, INC....ouvvvrecricrricecreene Ownership......... +.100.000 | MetLife, INC.....ouverrerrirrirerirerirerireriresierirenienes | reeeeeens
Metropolitan Property and Casualty Insurance
0241...... MetLife......oovveierieieceee e 39950... [22-2342710.. | ..covvvererreens [ errerieiieriens [ v Metropolitan General Insurance Company......... [ T A, Company Ownership......... ....100.000 | MetLife, INC....vvvverereeieicseeiceesee e | e
Metropolitan Property and Casualty Insurance
0241...... MetLife 40169... |05-0393243.. |......cccevveve. Metropolitan Casualty Insurance Company....... [ P Company Ownership......... ....100.000 | MetLife, INC....vevvererieieicsieiciseesee e | e
Metropolitan Direct Property and Casualty Metropolitan Property and Casualty Insurance
0241...... MetLife......ooveereereereeces 25321... [23-1903575.. | ..covevrreirens | v | e Insurance Company Rl A s Company Ownership......... ...100.000 | MetLife, INC.....couvvrveieriereineirereseiseineeriei | v
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Metropolitan Property and Casualty Insurance
0241...... MetLIfe......oveveieieie e 22926... [36-1022580.. |.....occevvrverens | crrerrrerieriens [ eveeiieiieiese e Economy Fire & Casualty Company.................. | IS A, Company Ownership......... ....100.000 | MetLife, INC...vuvvevereeirecsieieieiesee e | erveiiiinens
0241...... MetLife 38067... [36-3027848.. | .....cevevrrrrnne Economy Preferred Insurance Company........... Economy Fire & Casualty Company................ Ownership......... ....100.000 | MetLife, INC....vvvevrererieierinriseieseessiseieiseeens [ v
0241...... MetLife 40649... |36-3105737.. | .ccoovrvererrernen Economy Premier Assurance Company............ Economy Fire & Casualty Company................ Ownership......... ....100.000 | MetLife, INC...vuvvrrereirireieriieiesessee s | crveiriinnens
Metropolitan Property and Casualty Insurance
0241...... MEtLIfe......cvevverererere e 00000... [95-3003951.. | ..ecverererierens [ errerreririeens [ eveeriereeese e MetLife Auto & Home Insurance Agency, Inc..... |Rl.............. A, Company Ownership......... ....100.000 | MetLife, INC....vevvvveereeieirireieieicereeesce e | evveieinnens
Metropolitan Group Property and Casualty Metropolitan Property and Casualty Insurance
0241...... MetLife. ... 34339... [13-2915260.. | ...ovverrrerriers | errrerrirennnes [ creeireireneeseeeeenne Insurance Company Rl A s Company Ownership......... ...100.000 | MetLife, INC.....ouvorrerrirerierierirerireriresieniresienes | e
Metropolitan Property and Casualty Insurance
0241...... MetLife ... 00000... [05-0476998.. | ....coovrrrrrrrs | worerrerreirmernees [ erreerneereieeseeneeneens Metropolitan Lloyds, INC.........coeereerrurerniniinnenne L S NIA e Company Ownership......... ....100.000 | MetLife, INC....ovuereeeeieieeneneeeeeneseieeieees [ e
Metropolitan Lloyds Insurance Company of
0241...... MEtLIfe....ouivvieieieeie e 13938... | 75-2483187.. Texas Metropolitan Lloyds, INC........cccccoeevrieireriiennes Attorney-in-fact.. | ......c..ccceeune MEtLIfE, INC..ovevieeieerreee s | v
0241...... MetLife 87726... |06-0566090.. MetLife Insurance Company USA........c..ccccovenne MetLife, Inc Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife. .100000... {47-4161401.. . |ML 1065 Hotel, LLC...... . | MetLife Insurance Company USA... . | Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... | corererrirrriennns MetLife Renewables Holding, LLC MetLife Insurance Company USA Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... |.ccoerrierrrerennns Greater Sandhill I, LLC...........ccocevveeerviererirnens MetLife Renewables Holding, LLC................... Ownership......... ....100.000 [MetLife, INC....vvvvvicvereiireeiseeeeeesieveseeiens | e
Metropolitan Connecticut Properties Ventures,
0241...... MetLife ... 00000... {01-0893117.. LLC DE.....cc..... NIA ..o MetLife Insurance Company USA................... Ownership......... ....100.000 | MetLife, INC....ovverreerieirecinrreieeseeseeseeeireeens [ eereeeneenens
0241...... MetLife 00000... |06-1576470.. One Financial Place Corporation.............c..cc.... DE............ NIA............. MetLife Insurance Company USA Ownership......... ....100.000 [MetLife, INC....vvvvvicrereiireeiseeeieeeeiseeveeeiens | e
0241...... MetLife 00000... | cooeererrrrrrrennns Sino-US United MetLife Insurance Co. Ltd........ CHN.......... A, MetLife Insurance Company USA Ownership......... |...... 27.800 [MetLife, INC.....oocvevvrivereiereee e | e
0241...... MetLife 00000... Sino-US United MetLife Insurance Co. Ltd........ CHN.......... A, Metropolitan Life Insurance Company.............. Ownership......... [...... 22.200 | MetLife, Inc
0241...... .100000... . |Euro Tl Investments LLC....... . . MetLife Insurance Company USA... . | Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {46-3156033.. MetLife USA Assignment Company................... MetLife Insurance Company USA Ownership......... ....100.000 | MetLife, Inc
Daniel/MetLife Midtown Limited Liability
0241...... 00000... {26-0224429.. Company DE............. NIA.....ccconn. MetLife Insurance Company USA.................... Ownership......... ....100.000 | MetLife, Inc
Daniel/MetLife Midtown Limited Liability
0241...... .100000... {26-0301826.. |.... . | 1075 Peachtree, LLC . Company Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {27-0227067.. TLA Holdings I LLC......ooueveriecireieecereeieene MetLife Insurance Company USA.................. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... {27-1320082.. TLA Holdings IINLLC.......cccovveriecreeeceveerans MetLife Insurance Company USA Ownership......... ....100.000 |MetLife, Inc
0241...... .100000... | oo . | TIC European Real Estate LP, LLC.. MetLife Insurance Company USA... .| Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {20-4607161.. MetLife European Holdings, LLC MetLife Insurance Company USA Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife 00000... |74-3261395.. TLA Holdings LLC.......oooveeirreereeiereiesiies MetLife Insurance Company USA.........cccceu... Ownership......... ....100.000 | MetLife, INC..uvuvvveerririreiereieieseisseessieseiees | evreersinnens
0241...... MetLife 00000... {51-0099394.. The Prospect Company..........ccveeeeereeeeeneeneenees DE............. NIA e TLA Holdings LLC.....covvieierereieeeneireieeeeis Ownership......... ....100.000 | MetLife, INC....ovuereeeeeeieceneneiceeseeseeiieee [ e
0241...... MEtLIfe......cveveereicrere e 00000... [.verereerirerierens [ erverveeiierieiens [ evesrieieneens [ evveeriesisseseeeinens TRAL & CO..ovvereteere e (03 P NIA......oon.. MetLife Insurance Company USA..........c........ Partnership....... | .coeveerenenne MELLIfE, INC..vvveereeeee e | cvveieiiens
0241...... MetLife 00000... [ccorererrerreries | errererieisirennes Euro TL Investments LLC.........cccccoevvvviviercnnnn. DE............. NIA....cccoone MetLife Insurance Company USA Ownership......... ....100.000 | MetLife, INC..uvuvvrererieicsieiesesse e | crveiriinnens
0241...... MetLife 00000... [13-4153151.. | ccvverrririinnns MetLife Canadian Property Ventures LLC.......... NY.oiine NIA ..o MetLife Insurance Company USA Ownership......... ....100.000 | MetLife, INC....vveeeeeeeieieeisereeeeeeeeseeeiseees [ e

0241...... MetLife.....cvvericceieee e 00000... | evereiereiviieens | eveeerereeieienns | e | e MetLife Property Ventures Canada ULC............ CAN.......... NIA.............. MetLife Insurance Company USA................... Ownership......... ....100.000 [MetLife, INC....cevvvvcrereiireeiceeeeeeeiseeee e | e
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0241...... MetLife. .197136... [13-3114906.. | 3219773.. ... | Metropolitan Tower Life Insurance Company..... | DE... . . | MetLife, Inc Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... EntreCap Real Estate II, LLC...........cccoevrvnnee. DE.....cee. INIA....coce Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... PREFCO Dix-Huit LLC.......cvoverrvrerrreerrieineennenes CT EntreCap Real Estate II, LLC Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... |.... . |PREFCO X Holdings LLC..... . |CT.... EntreCap Real Estate I, LLC.. . | Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... PREFCO Ten Limited Partnership..................... CT EntreCap Real Estate II, LLC............cccccc..e.o.. | Ownership......... | ...... 99.900 | MetLife, Inc
0241...... MetLife 00000... PREFCO Ten Limited Partnership...........ccc....... CToeveeeeee [NIAL PREFCO X Holdings LLC........cccccoevivviirerne. Ownership......... | ceeee. 0.100 [MetLife, INC.....vvevevierereieiieeseeesieee s e
0241...... MetLife 00000... PREFCO VINGt LLC.....coovvvieiiviecreiee e CT.cooeeeee [NIAL.............. EntreCap Real Estate Il, LLC...........ccccooevennee Ownership......... ....100.000 | MetLife, INC...vuvvererieieieseeeesse e | e
0241...... MetLife ..o 00000... PREFCO Twenty Limited Partnership................ CT.oocoeeeeee [NIALoe EntreCap Real Estate Il, LLC........cccovvcvvrrnnnes Ownership......... [ ... 99.000 | MELLIfE, INC...vvvvervrrereeirreerenseeesirsesssesesseesnnes | sevssvessenns
0241...... MetLife 00000... PREFCO Twenty Limited Partnership................ CTcveceee [NIALce PREFCO Vingt LLC.......coeevervieriecreceeee Ownership......... | ceeee. 1.000 | MetLife, INC...vuvveveeeiieeecee e | v
0241...... MetLife 00000... Plaza Drive Properties, LLC........cccocurinirernenne DE....cccce.. INIAL..occ Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 | MetLife, INC....uvuereeeeieieeinereieeeeseseseiieees [ e
0241...... MetLife.....coverierceieee e 00000... MTL Leasing, LLC.......ccocvvvvrreieerceree e DE.......... INIA......cc..... Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 | MetLife, INC...vevvrvereeieirseeiecereeesce e | evveiieinnens
0241...... MetLife 00000... PREFCO IX Realty LLC........cocoveemiirrirrineiins CTeoveee [NIALL MTL Leasing, LLC Ownership......... ...100.000 | MetLife, INC.....ouverieieeiieiiereiieeseieieieeees | e
0241...... MetLife 00000... PREFCO XIV Holdings LLC........ccccvvurrinerrrerrenne CTovoveeeee [NIAL MTL Leasing, LLC Ownership......... ....100.000 | MetLife, INC....vevereeerieireeeneireieeeeeneeseeeeieeens [ eereeeneeens
0241...... MEtLIfe ... 00000... [.eorerrerrerieres [ errrrrnrenninns e e PREFCO Fourteen Limited Partnership............. CT.cooeeeeee [NIAL......... MTL Leasing, LLC......c.covevvvvierevieeresnieenns Ownership......... |...... 99.900 | MetLife, INC....vvvveriereieireeie e | e
0241...... MetLife 00000... [.corererrrrrireries | errererieiriiennns PREFCO Fourteen Limited Partnership............. CT.oveeee [NIAL............. PREFCO XIV Holdings LLC.... Ownership......... | ... 0.100 | MetLife, INC...ovvvevecericeieeceeee s | e
0241...... MetLife 00000... [.coerrrrerrrerrenenns 1320 Venture LLC.......ocovveeerrereiresceeiseienenns DE....cccooee INIAL.coce MTL Leasing, LLC Ownership......... ....100.000 | MetLife, INC....vveverrererieierinsiseiecssessseiessenens [ e
0241...... MetLife 00000... |13-3114906.. 1320 GP LLC......oooovverenenerneirneineerseerseesennee | DB INTAL MTL Leasing, LLC.......ccoveunrunernrineirneineieneens Ownership......... ...100.000 |MetLife, Inc
0241...... MetLife. .100000... [38-3846857.. |.... . [ 1320 Owner LP. 1320 Venture LLC... Ownership......... MetLife, Inc....
0241...... 00000... | 38-3846857.. 1320 Owner LP 1320 GP LLC......cvoviricrierierieeiseiseissienene Ownership......... MetLife, Inc
0241...... 00000... 3077272 MetLife Chile Inversiones Limitada CHL MetLife, INC...vvvrciiceceese e Ownership......... MetLife, Inc
0241...... .100000... |.... 3077272 . | MetLife Chile Inversiones Limitada... CHL Inversiones MetLife Holdco Dos Limitada........ | Ownership......... MetLife, Inc....
0241...... 00000... 3077272 MetLife Chile Inversiones Limitada CHL Natiloportem Holdings, LLC.........cccoovrvvrriennes Ownership......... MetLife, Inc
0241...... 00000... [.oovereererrereeene 3077272 MetLife Chile Inversiones Limitada.................... CHL...cccc.. INIALccooee American Life Insurance Company.................. Ownership......... MetLife, INC...vvvvceeieicieee e [ e
0241...... 00000... |AA-2280000. | 3179774 MetLife Chile Seguros de VidaSA.................... CHL........... A MetLife Chile Inversiones Limitada.................. Ownership......... MetLife, INC...vvrecveeccrce s | e
International Technical and Advisory Services
0241...... MetLife.....ouvvrceeerreeenecrerecreeis 00000... [AA-2280000. |3179774..... | .covorererreenns [ e MetLife Chile Seguros de Vida SAA...........c........ CHL........... A s Limited (USA-Delaware) Ownership......... | 0.003 [MetLife, INCu..vuvvvvenririiriirisrserieeieriessiesniees | creenienene
Inversiones MetLife Holdco Tres Limitada
0241...... MetLife......vvveeererenererereis 00000... [ cvorerererererirerine [ errerirerirerirens | revirerirenirenne [ erreriesissesnss (Chile) CHL........... NIA . MetLife Chile Inversiones Limitada.................. Ownership......... | ...... 97.130 | MetLife, INC...vovverrericrircricrircricsierienienienes | e
Inversiones MetLife Holdco Tres Limitada
0241...... MetLife......ovvrereereneeeeeeeis 00000... [eeeerereereereree | erereeeerneineens | e [ e (Chile) CHL........... NIA e Inversiones MetLife Holdco Dos Limitada........ Ownership......... | .ooeenes 2.870 |MetLife, INC..ovcereeicreieeeiseeseseeieies [ s
0241...... MetLife 00000... [coverereereereereee | eerrererreereennens AFP Provida S.A. (Chile) .....cccovvrvnrreirinienninns CHL........... NIA ..o MetLife Chile Inversiones Limitada.................. Ownership......... |...... 10.922 | MetLife, INCu.ovveeeeeeeeeese e [ e
0241...... MetLife 00000... | oeveerierriiees {errveererieienns AFP Provida S.A. (Chile) .......cccoevvivieriririrennen. CHL........... NIA.............. Inversiones MetLife Holdco Tres Limitada....... Ownership......... | ...... 42.382 | MetLife, INC.....cvvevererieieeeceeee e | e
0241...... MetLIfe......ovoverereiere e 00000... [.orereerreerieries [ ervevrieiieiieens e e AFP Provida S.A. (Chile) .......cccoevevvireieierren. CHL........... NIA.......cc...... Inversiones MetLife Holdco Dos Limitada........ Ownership......... |...... 42.382 | MetLife, INC...oveveeeceeeee e | e
MetLife Chile Administradora de Mutuos
0241...... MetLIfe......oveveieieeiecese e 00000... [ corererrirrriennes 4255282..... | ceveereriereiies | e Hipotecarios S.A. CHL........... NIA...ccone MetLife Chile Seguros de Vida S.A.................. Ownership......... |...... 99.900 | MetLife, INC....vvveerciereierceee e | e
MetLife Chile Administradora de Mutuos
0241...... MetLife.....cvvericceieee e 00000... |.cccerrrerrrerernn 4255282..... | oo | e Hipotecarios S.A. CHL........... NIA.............. MetLife Chile Inversiones Limitada.................. Ownership......... | ceeee. 0.100 [MetLife, INC.....ovvvvevecreieecericeeseeesesee s | e
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0241...... MetLife. .100000... {.... 4255086 . | Legal Chile S.A. (Chile) ..|NIA.. MetLife Chile Inversiones Limitada. . | Ownership......... | ...... 51.000 |MetLife, Inc....
0241...... MetLife 00000... 4255095 Legagroup S.A. (Chile).....ccoeverererrerierciriirinns NIA Legal Chile S.A. (Chile).......ccocoererrrrieriirirennes Ownership......... |...... 99.000 |MetLife, Inc
0241...... MetLife 00000... Provida Internacional S.A. (Chile) .........c..cce...... CHL........... NIA ..o AFP Provida S.A.......ooovvrrnrrereiecsnineenns Ownership......... [...... 99.990 | MetLife, Inc
0241...... MetLife.... 00000... Provida Internacional S.A. (Chile) MetLife Chile Inversiones Limitada Ownership......... | .o 0.010 | MetLife, Inc
AFP Genesis Administradora de Fondos y
0241...... MetLife 00000... [ccorerrrrrrrrrieres [ errrrenrerenns e e Fidecomisos S.A. (Ecuador) ECU......... NIA...ccine Provida Internacional S.A. ........cccccvvvvvreinnenn. Ownership......... |...... 99.900 |MetLife, Inc
AFP Genesis Administradora de Fondos y
0241...... MetLife 00000... [.eeeerererrrireres | rerrereeienineens Fidecomisos S.A. (Ecuador) ECU.......... NIA e AFP Provida S.A. ..o Ownership......... | 0.100 |MetLife, Inc
0241...... MetLife. .100000... |.... . | MetLife Chile Seguros Generales S.A. (Chile)... . | MetLife Chile Inversiones Limitada.................. Ownership......... |...... 99.980 |MetLife, Inc....
0241...... MetLife 00000... MetLife Chile Seguros Generales S.A. (Chile)... Inversiones MetLife Holdco Dos Limitada........ Ownership........ |..o.... 0.020 | MetLife, Inc
0241...... MetLife 00000... |52-1528581.. SafeGuard Health Enterprises, Inc. MetLife, INC...vvvercrieeee e Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife. .|95747... |93-0864866.. . | SafeGuard Health Plans, Inc. (NV)... SafeGuard Health Enterprises, Inc. ..| Ownership......... ....100.000 |MetLife, Inc....
0241...... 14170... | 33-0733552.. MetLife Health Plans, Inc SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife 00000... |95-2879515.. SafeGuard Health Plans, Inc. (CA) SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 [MetLife, INC....covvevvecrereiireieiveeeieeeeiseevsseeiens | e
0241...... MetLife 79014... |33-0515751.. SafeHealth Life Insurance Company SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC...vuvverereeieicseeceisseeseieseiens | e
0241...... MEtLIfe......oveveereverere e 52009... [65-0073323.. SafeGuard Health Plans, Inc. (FL)......c..cccevue... SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC...vevvvveereeieirseeescereeesce e | erveiieiniens
0241...... MetLife 95051... |75-2046497.. . SafeGuard Health Plans, Inc. (TX).........cccooevnee. SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC..uvevverrevieieicreeresesse e ssieseiees | cvreirninnens
0241...... MetLife 00000... [98-1099650.. |.....cccevvrreverrs | crrrrererrrreranns MetLife Global Benefits, Ltd...........ccccoerrveneces MetLife, INC...vvvecviecee e Ownership......... ....100.000 | MetLife, INC....vovvvrerreieeseeciceeceee e | e
0241...... MetLife.....cvvericceie e 00000... {36-3665871.. | 3165900..... | .cccceveivrriveren | ervererrierererieeiens Cova Life Management Company...................... MetLife, INC....cvvecreierieeccece e Ownership......... ....100.000 [MetLife, INC....cevvvvcrereiireieiceeeeeeiseeeeeeiens | e
0241...... MetLife 00000... |.ocorrrriieene 3817825..... MetLife Services and Solutions, LLC.... MetLife, INC..vvvreeeececeeeeeeeee e Ownership......... ....100.000 | MetLife, INC.....eeeeeeceeeeeeeeee e | e
0241...... MetLife 00000... |.ccoerrrerrrerennns 3818523..... MetLife Solutions Pte. Ltd MetLife Services and Solutions, LLC............... Ownership......... ....100.000 | MetLife, INC....vvvvvverreiecreeeseeeeeee e | v
MetLife Global Operations Support Center
0241...... MetLife 00000... {98-0613376.. | 3818550..... Private Limited IND............ NIA ..o MetLife Solutions Pte. Ltd.........cocovererreniennn. Ownership......... ....100.000 | MetLife, INC.....vueeeeeeeeieeeereeeeeneseeseeeees [ e
MetLife Global Operations Support Center
0241...... MetLife 00000... {98-0613376.. | 3818550..... Private Limited Natiloportem Holdings, LLC.........ccccoevirrnnnee Ownership......... |cooevierennnns MEtLIfE, INC..oveveeieceeeeee e | e
0241...... MetLife 00000... | oeerereerrerrerenns 3818541..... MetLife Services East Private Limited................ MetLife Solutions Pte. Ltd.........ccccorevrriniennn. Ownership......... ....100.000 | MetLife, INC...evveeeveereeieeneireeeseeneeseeseeseeens [ eereeeneees
0241...... MEtLIfe....uvvevieeeiee e 00000... [22-3805708.. |3302488..... |..ccccovvrrirriens | corrrrerieieriennnns Newbury Insurance Company, Limited.............. MetLife, INC...vvrreiicseee e Ownership......... ....100.000 | MetLife, INC..uvuvvvrrriieirireieeseisseessieieiees | evreereinnens
0241...... MetLife 60992... [13-3690700.. | 3302479..... 1167609..... First MetLife Investors Insurance Company....... MetLife, Inc Ownership......... ....100.000 | MetLife, INC.....vueeeeeeeieeceereeeeneeseeeieee [ e
0241...... MetLife 00000... [13-3179826.. | 3219782..... | .ccevvervierrnns Enterprise General Insurance Agency, Inc......... MetLife, Inc Ownership......... ....100.000 [MetLife, INC....covvvrecrereiireeiveeeeeeeseeveseeiens | e
MetLife Reinsurance Company of South
0241...... MetLife. ..o 12232... |20-1452630.. {3320080..... | ..cooverrrrens | erererererererererereeenns Carolina [S{ON— A MetLife, INC..vvvovececeeeceesecceeeee e Ownership......... ....100.000 [MetLife, INC....vevvvveceereeieeeiceeeeeceeeeeeseesens | e
0241...... MEtLIfe.....vvereeree e 13626... {20-5819518.. [3921870..... | .cecovverrerrrris [ rrrerreireireieieireeens MetLife Reinsurance Company of Charleston....|SC............. A MetLife, INC..ovvrieiriesreesee e Ownership......... ....100.000 | MetLife, INC..uvuvvevrrriireiereieeiseisseseissieneiees | erreereinnens
0241...... MetLife 14911... | 36-4741040.. | ...ccceoveveee.. MetLife Reinsurance Company of Delaware...... DE........... A, MetLife, Inc. Ownership......... ....100.000 | MetLife, INC...vuvvevecreeieicseeiceieceeeeieseens | e
0241...... MetLife 00000... {26-6122204.. |4254959..... MetLife Capital Trust IV.......cc.coeverrrnrrrirninnins DE............. NIA...ccine MetLife, Inc Ownership......... ....100.000 | MetLife, INC....vvvverererieierinriseiessessiseseisenens [ v
0241...... MetLife. ..o 00000... [26-6288172.. [3921843..... | .cooovvvrerreins [ MetLife Capital Trust X........ccoeeveereinninecnnins DE.....cccc... NIA..coon. MetLife, INC....oovvvieciriiee e Ownership......... ....100.000 | MetLife, INC.....ouvvreerieiieiieieeieeiseeieienienes | e

0241...... MetLife. ..o 00000... [27-0858844.. |4278786..... |..cccecovvvvees | erererererirererererirenns MetLife Home Loans LLC............cccccovvvvvvrvenennee. DE......... NIA.....ccoooee. MetLife, INC..ecvoeceeeeeceeecceeece e Ownership......... ....100.000 [MetLife, INC....vevvvveceereereeiieeeeceeeeeee e | e
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0241...... MetLife. .100000... [75-2417735.. | 2602211 ... | Federal Flood Certification LLC. X . [NIA.. MetLife, Inc. .. | Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {55-0790010.. | 3165807 MetLife Group, INC......c.ovveveereveiereeisiecseiinns NY MetLife, Inc. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... [.oeerereerrereerenns 4242086 MetLife Standby I, LLC......o.oovevvrerrrrrrirines DE MetLife, Inc Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... |.... 3576355 . | MetLife Investment Advisors, LLC..... .|DE... MetLife, Inc..... .. | Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... [erererreerrereeee | rrereereereeeneens MetLife Core Property Fund GP, LLC ............... DE MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... [80-0946518.. | .....cceerveerrs | crvrrererriveeens | erveersieresesieeienns MetLife Core Property Fund, LP ........ccccooevvneee. DE......... Metropolitan Life Insurance Company.............. Ownership......... | ... 20.060 [MetLife, INC......cvevveieereiereieireereeeceseee e [ e
Metropolitan Life Insurance Company (on
0241...... MetLife ... 00000... [80-0946518.. |....oevvrrerree | cererreeirrrenns [ erverreireineeeineenns MetLife Core Property Fund, LP behalf of Sep Acct 746) Ownership......... | .ooeeen. 3.240 |MetLife, INCu.vvveerereireeecesese e [ e
0241...... MetLife 00000... {80-0946518.. MetLife Core Property Fund, LP MetLife Insurance Company of Korea, Limited | Ownership......... |........ 2.910 | MetLife, INCu.vvvneeeeieeeeeereesee s | eeeeneens
0241...... MetLife 00000... {80-0946518.. MetLife Core Property Fund, LP General American Life Insurance Company.... | Ownership......... |........ 0.070 | MetLife, INC...ovveeeeeeiceieeeeeeee s | e
0241...... MetLife 00000... {80-0946518.. MetLife Core Property Fund, LP MetLife Insurance Company USA................... Oownership......... [ ... 0.140 |MetLife, Inc
0241...... MetLife. .100000... {80-0947139.. |.... . | MetLife Core Property REIT, LLC .... MetLife Core Property Fund, LP .... ..| Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {46-3934926.. MetLife Core Property Holdings, LLC MetLife Core Property REIT, LLC .........ccccee.n. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... [ieereieeriiieens | ervererereeieenns | cerveeissieieens | erveersnereses e MCP Property Management LLC (DE)............... DE.......... NIA.............. MetLife Core Property Holdings, LLC............... Ownership......... ....100.000 [MetLife, INC....vvvvevvcrereiireieisee e | e
MetLife Commercial Mortgage Income Fund
0241...... MEtLIfe......oveveereverere e 00000... [13-4075851.. | ..cecveererverens [ erverrrerieseiens [ eveereerieiese e GP, LLC DE............ NIA......coon.. MetLife Investment Advisors, LLC................... Ownership......... ....100.000 | MetLife, INC...vevvvveereeieirseeescereeesce e | erveiieiniens
0241...... MetLife ... 00000... [47-2630137.. | ..ceveereerenee [ e [ ererreinenieeineens MetLife Commercial Mortgage Income Fund LP | DE............. NIA ..o Metropolitan Life Insurance Company.............. Ownership......... [...... 28.870 | MEtLife, INC...vuvererrereeieieiieereireieseeneiseiseesenes | ceeseeenninns
0241...... MEtLIfe......ovivveieiieie e 00000... [47-2630137.. | ..ccovrereveens [ errerieiieriiens [ evrenieiseeie s MetLife Commercial Mortgage Income Fund LP | DE............. NIA.....cccooe. MetLife Insurance Company USA.................... Ownership......... | .o 9.620 | MetLife, INC...ovvvereieeiceeeeceee s | e
0241...... MEtLIfe.....ovvreieieeie e 00000... [47-2630137.. | ..cecvrerieveens [ ererieiieniiens [ evreieiseese s MetLife Commercial Mortgage Income Fund LP | DE............. NIA....cccoon. MetLife Insurance Company of Korea, Limited | Ownership......... |........ 5.710 | MetLife, INC..vovvveveeieieeeeieieeee s | eveieinns
0241...... MetLife.....covevecceieeee e, 00000... [47-2630137.. | .cvveerererrienns | crvrereiriieeens | e MetLife Commercial Mortgage Income Fund LP |DE............. NIA.............. MetLife Limited .........ccccovveveeieeiiccccees Ownership......... | ceeee. 3.640 [MetLife, INC.....cocvevierereieiiecseceseeee s | e
Metropolitan Life Insurance Company of Hong
0241...... L 00000... [47-2630137.. | ..cvveereerenee [ errereeirerenns [ v MetLife Commercial Mortgage Income Fund LP | DE............. NIA ..o Kong Limited Ownership......... | ... 0.770 | MetLife, INC..vvverreeeereeesereseseseiseieee [ e
MetLife Commercial Mortgage Income Fund,
0241...... MetLife......veeeereeeecree s 00000... [47-2688528.. | ....ccovereerrrs | worerrerreernernnes | cereerneereieesnenseneens MetLife Commercial Mortgage REIT, LLC......... DE.......c..... NIA ..o LP Ownership......... ....100.000 | MetLife, INC....ovueeeeeeeieieeeereeeeeeneeseireiieees [ e
0241...... MetLife 00000... [47-2703778.. MetLife Commercial MortgageOriginator, LLC... | DE............. NIA.............. MetLife Commercial Mortgage REIT, LLC....... Ownership......... ....100.000 |MetLife, Inc
0241...... MetLife. .100000... [47-5495603.. |.... . |MCMIF Holdco I, LLC.........ccceouu.. MetLife Commercial MortgageOQriginator, LLC. | Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... [ oeererrererrenenns MetLife International PE Fund I, LP................... MetLife Insurance K.K. (Japan)..........cccccvvurenne Ownership......... [...... 92.593 | MetLife, Inc
Metropolitan Life Insurance Company of Hong
0241...... MetLife. ..o 00000... [.ooeeererreiies v Lo Lo MetLife International PE Fund [, LP................... CYM.......... NIA.....ccoo... Kong Limited Ownership......... | ... 0.576 [ MetLife, INC.....eveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e
0241...... MetLife ..o 00000... [coreererrrrrrrenree [ errrrereirnenns e e MetLife International PE Fund I, LP................... CYM.......... NIA...oine MetLife Limited (Hong Kong)..........cccvvvrevenrenes Ownership......... | .ooeeens 2.716 | MetLife, INCu..vvvvereerecireieecssessesseieieees [ e
0241...... MetLife 00000... [coorererrerrenies | errererieiriennns MetLife International PE Fund I, LP................... CYM.......... NIA....cccoone MetLife Mexico SA......ccoovieierieeieieiesiiennns Ownership......... |.oeeu 4115 | MetLife, INCe.vveveicsiecseeeesse e | v
0241...... MetLife 00000... | coeereerrirees | errrerereiieienns MetLife Alternatives GP, LLC...........c.cccevvevneece. DE......... NIA.............. MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 |MetLife, INC....vevvvvereeieiceeicceeeeeeeieeiens | e
0241...... MetLife.....covericceieeee e 00000... [98-1150291.. | ...ocoeverrrvierss | crvrrererriveeiens | erveersseresesisesenns MetLife International HF Partners, LP................ CYM.......... NIA............. MetLife Insurance K.K. (Japan)...........cccceuunee Ownership......... | ...... 88.220 [MetLife, INC......cvevvieereiircieiveeeeceseee s [ e
0241...... MEtLIfe......ovevveiereeie e 00000... [98-1150291.. | ..covvererveens | crrerrreiieriiens | cveeieiseeie s MetLife International HF Partners, LP................ CYM.......... NIA.....ccooe. MetLife Insurance Company of Korea, Limited | Ownership......... |........ 9.470 | MetLife, INC..vvveveeceeeecee s | e
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0241...... MetLife. .100000... {98-1150291.. |.... . | MetLife International HF Partners, LP... CYM .. |NIA.. MetLife Limited (Hong Kong) . ..| Ownership......... | co...... 2.290 |MetLife, Inc....
0241...... 00000... {98-1150291.. MetLife International HF Partners, LP................ CYM.......... MetLife Alternatives GP, LLC............cceeviunnee Ownership......... |.oe..u 0.020 | MetLife, Inc
0241...... 00000... {98-1162663.. MetLife International PE Fund Il, LP.................. MetLife Insurance K.K. (Japan).........cccccvvurenne Ownership......... [...... 94.540 | MetLife, Inc
0241...... .100000... [98-1162663.. |.... . | MetLife International PE Fund II, LP. . MetLife Limited (Hong Kong) . MetLife, Inc....
0241...... 00000... {98-1162663.. MetLife International PE Fund II, LP.................. MetLife Mexico SA........ccoviveierveeecieecienns MetLife, Inc
Metropolitan Life Insurance Company of Hong
0241...... MetLife.....veeeeerirceeee s 00000... [98-1162663.. | ....cevvrreereers | wrrerrerrrerrernees [ crreerreereeeeenineeneens MetLife International PE Fund Il, LP.................. CYM......... NIA e Kong Limited Ownership......... [.ooee.ad 0.590 | MetLife, INC...ooceeereeeercieeineeeeeneseeieee [ e
0241...... MetLife ... 00000... [98-1226825.. |.....cccvvivrerree [ cererreeirrrinns [ ererreireineeeinees MetLife International PE Fund Ill, LP................. CYM.......... NIA...coe MetLife Insurance K.K. (Japan)..........ccccveerenne Ownership......... [..... 88.930 | MEtLife, INC...vuverveeereeiriecireireereieeeneieiseesnes | ceesseennenns
0241...... MetLIfe....oivveeree e 00000... [98-1226825.. |....coccvrvvveene | errrrreireriiens [ evrniieiseieieeisnenns MetLife International PE Fund Ill, LP................. CYM.......... NIA....cccoinne MetLife Insurance Company of Korea, Limited | Ownership......... |........ 7.910 | MetLife, INCu.vvvevereeeereereeeee s | e
Metropolitan Life Insurance Company of Hong
0241...... MetLife 00000... |98-1226825.. MetLife International PE Fund Ill, LP Kong Limited Ownership......... |....... 0.550 | MetLife, Inc
0241...... MetLife. .100000... [98-1226825.. |.... . | MetLife International PE Fund Ill, LP MetLife Limited (Hong Kong)........ccccvvveveirivnnes Ownership.....c... |.ooeenee 2.610 | MetLife, Inc....
0241...... (000010 S O MetLife International PE Fund IV, LP MetLife Insurance K.K. (Japan) Ownership......... [...... 94.700 | MetLife, Inc
0241...... MetLife 00000... | cevererireriiieens [ errrveererieienns MetLife International PE Fund IV, LP MetLife Insurance Company of Korea, Limited | Ownership......... | ........ 3.790 [MetLife, INC.....vecvevievereceieeseeesecee s e
0241...... MetLife 00000... [.oorererrirrieries | errererieiriiennns MetLife International PE Fund IV, LP MetLife Limited (Hong Kong)........cccevevevrivnnes Ownership......... |.ooeene 1.510 |MetLife, INC..uvevveicvceiececeeeeseeseiens | e
0241...... MEtLIfe......oveveereverere e 00000... [.oorerererrrererees | erererieirrienens MetLife Loan Asset Management, LLC.............. DE............ NIA......coon.. MetLife Investment Advisors, LLC................... Ownership......... ....100.000 | MetLife, INC...vevvvveereeieirseeescereeesce e | erveiieiniens
0241...... MetLife 00000... [46-4140926.. | .....cccoeorrrnnee MIM Property Management, LLC...................... DE............. NIA...ccoone MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 | MetLife, INC..uvevverrevieieicreeresesse e ssieseiees | cvreirninnens
0241...... MetLife 13092... | 26-1511401.. |4300892..... MetLife Reinsurance Company of Vermont....... VT A MetLife, INC...uvvveerieerree s Ownership......... ....100.000 | MetLife, INC...vvveeeeeerereieeenereieeeeeneereeseireeens [ e
0241...... MetLife.....cvvericceie e 62634... [51-0104167.. |4255107..... | ccovveevrveeen | e Delaware American Life Insurance Company.... |DE............. A MetLife, INC....cvvecreierieeccece e Ownership......... ....100.000 [MetLife, INC....cevvvvcrereiireieiceeeeeeiseeeeeeiens | e
0241...... MetLife 00000... [27-1206753.. | ...ccecvvrernene MetLife Consumer Services, InC...........cceveee. DE....... NIA.....ccoo... MetLife, Inc Ownership......... ....100.000 | MetLife, INC.....eeeeeeceeeeeeeeee e | e
0241...... MetLife 00000... {81-3094008.. |.......ccccevveee Brighthouse Services, LLC MetLife, Inc. Ownership......... ....100.000 | MetLife, INC....vvvvvverreiecreeeseeeeeee e | v
0241...... MetLIfe.....uvvevreieieeie e 00000... [ccorererrerrenies | errererieeriiennns Brighthouse Financial, INC............ccccovvvererrnnnn. MetLife, INC...vvvvcirieceseesee e Ownership......... ....100.000 | MetLife, INC..uvevvrrrrerieiesieiesessee s | cvveersinnens
0241...... MetLife 00000... [eorererreerrereine | rrereereereeeneens Brighthouse Holdings, LLC MetLife, Inc Ownership......... ....100.000 | MetLife, INC.....eueeeeeeieiecnereeeeeeeseseeeeieee [ e
0241...... MetLife 00000... [ ceeerererriieens e MetLife Insurance Brokerage, Inc MetLife, Inc. Ownership......... ....100.000 [MetLife, INC....covvevrecvereicreieiseeeeeeeiseeveeeevens | e
0241...... MetLife 60690... {98-0000065.. |4247326..... American Life Insurance Company ................... MetLife, INC...vvevciici e Ownership......... ....100.000 | MetLife, Inc
0241...... .{00000... |AA-1580066. |........ . | MetLife Insurance K.K. (Japan) . | American Life Insurance Company. . | Ownership......... ....100.000 | MetLife, Inc....
0241...... 00000... [ corrererrrrrrinnnns 4255330..... Communication One Kabushiki Kaisha (Japan). MetLife Insurance K.K. (Japan)...........cccevennee. Ownership......... ....100.000 | MetLife, Inc
MetLife Global Holding Company | GmbH
0241...... MetLife ..o 00000... [ coerererrrereenenne 4250018..... | eveeerereiiene | e MetLife Life Insurance Company (Egypt)........... EGY.......... A (Swiss 1) Ownership......... [ ... 84.125 | MEtLIfe, INC....vuvererrrerieirieinsiseieiiseissiseisessnes | cevsnnennenns
MetLife Global Holding Company Il GmbH
0241...... MetLife 00000... [AA-1860015. | ...covvrreeenenns MetLife Emeklilik ve Hayat A.S. (Turkey)........... TUR.......... (Swiss 1) Ownership......... [...... 99.980 | MELLIfE, INC....vurerveeereeerreeieeereereirneeneeseiseesnees | seeseneneenns
0241...... MetLife 00000... [.corererrirrireries | errererieiriiennns MetLife Life Insurance S.A. (Greece)................ GRC.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC...vuvvevecreeieicseeiceieceeeeieseens | e
0241...... MetLife 00000... [.oerererrrerrerenne 4255349..... MetLife Mutual Fund Company (Greece)........... GRC.......... NIA...ccine MetLife Life Insurance Company S.A............... Ownership......... [...... 90.000 | MEtLIfe, INC....vuvvrvrreeririrrirerinseseisirsesssisessessenes | cevsesennenns
International Investment Holding Company
0241...... MetLife ... 00000... |..overrererreeeneene 4304032..... | oo | e Limited (Russia) RUS.......... NIA .o American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, INC.....vueeeeeeeereiecnereieeeeeneesereieees | e
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€L'€lo

UBB-MetLife Zhivotozastrahovatelno Drujestvo
0241...... MEtLIfE..vvveercrieceeri s 00000... {voreeererirerene [ eermrrererennineee | ereeesnerineens | s AD (Bulgaria) BGR.......... A MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 40.000 [ MetLife, INCu.vvvvvvrrcrercrieeiicrieesieeeseniseeiees [ v

MetLife American International Group and Arab

0241...... MetLife. ... 00000... [.eoeeeeeerrrierns | ererrienirnierens | eerirerereseennes [ ceerreieieeseeeseeens National Bank Cooperative Insurance Company | SAU.......... A American Life Insurance Company ................. Ownership......... | ...... 30.000 | MetLife, INC....vovverrercrircricrircrirerierierirenienienes | reveresins
MetLife Global Holding Company Il GmbH
0241...... MEtLIfE....oveercreececrieceeesieeeis 00000... | .eoererrrrrrrennne 4250072..... | oeceernerrnnenns [ oo PJSC MetLife (UKraing)..........cooeeveerereerirecrenenes UKR.......... A (Swiss II) Ownership......... [...... 99.999 | MetLife, INC....vvvvvvvrrerrrieceiseriecieeieeniesinns | rveevienens
International Technical and Advisory Services
0241..... MetLife. ..o 00000... | ..oeveerrrirereenne 4250072..... | oeveereerrnrenns [ PJSC MetLife (UKraing)...........coceureveeerrirereennenes UKR.......... A Limited (USA-Delaware) Ownership......... [ ... 0.001 | MetLife, INC...ovveveveererririereerireeeerieeeineens | v
Borderland Investments Limited (USA-
0241...... MetLife.....cvericceieee e 00000... |.ceerveerrrernnns 4250072..... | coveeeeiiieens e PJSC MetLife (UKraing).........ccccevverererrieverennenens UKR.......... A Delaware) Ownership......... | ceeee. 0.001 [MetLife, INC.....cvvevevierereieirieeseeesicee s e
MetLife Global Holding Company Il GmbH
0241...... MetLife. ... 00000... [eeeeeerereremeres | ererreenirninrens | errererrerennnes [ crereneerenresneeseneens MetLife Innovation Centre Limited............c........ IRL....cocu... A s (Swiss 11) Ownership......... | ...... 99.999 | MetLife, INC.....ovvvrrerricricricrirerirerirerienienienes | reverenines
International Technical and Advisory Services
0241...... MetLife......ooveieriere e 00000... [51-0205283.. | ......cevvveenr | ervrrreriireens [ eveeieeeieie s Limited (USA-Delaware) DE............ NIA......cc...... American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, INC....vvvvevererieiceeiceeeee e | e
Borderland Investments Limited (USA-
0241...... MEtLIfe......overeieieeie e 00000... [02-0649743.. | ....cocoevveveenr | errrierreniiens [ errinieieeseeinins Delaware) DE............. NIA...ccoone American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, INC..uvuvverrreerireicsienesessee e | crveivsinnens
ALICO Hellas Single Member Limited Liability Borderland Investments Limited (USA-
0241...... MetLife......coverernerecreseeeis 00000... [veereerrrreereres | ererreerinnineens | v [ e Company (Greece) GRC.......... NIA e Delaware) Ownership......... ....100.000 | MetLife, INC.....couvevereererininreneneineenieie [ e

0241...... MetLife 00000... ALICO Operations, LLC. (USA-Delaware)......... DE.......... NIA.....cccoon. American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, Inc

0241...... MetLife. .100000... . | MetLife Asset Management Corp. (Japan)......... . ALICO Operations, LLC. (Usa-Delaware)........ Ownership......... ....100.000 | MetLife, Inc....
0241...... 00000... 4249311..... MetLife Mas, S.A. de C.V (Mexico).........cccouunene MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, Inc
International Technical and Advisory Services
0241...... MetLife.....covericceieee e 00000... |.cccereeerrrerenen 4249311 | e [ e MetLife Mas, S.A. de C.V (Mexico).............co..... MEX.......... A Limited (USA-Delaware) Ownership......... | coeeveerveevenns MetLife, INC.vvvvrcveccce s | v
0241...... MetLIfe......ovovererieieceee e 00000... | coeeererrirrrrennes 4251293..... | oo | e MetLife Seguros S.A. (Uruguay)...........cccevneeee. URY.......... A, American Life Insurance Company ................. Ownership......... |...... 74.919 [MetLife, INC....vovevrereceeece e | e
0241...... MetLife 00000... [ coerererrereenenns 4251293..... MetLife Seguros S.A. (Uruguay) Oscar Schmidt.... Ownership......... [ ... 0.002 | MetLife, INC...vovvevererrierireieeessisesenseseseiseees [ cereeinninnns
0241...... MetLife 00000... [ corererrrrrriennes 4251293..... MetLife Seguros S.A. (Uruguay) MetLife, Inc. Ownership......... |...... 25.080 [ MetLife, INC....vvvveerieerieeiceee e | e
0241...... MetLife 00000... {52-2094092.. | ....ccccovvrrrennn. Alpha Properties, Inc. (USA-Delaware).............. American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, Inc
0241...... MetLife. .100000... {52-2094091.. |.... . | Beta Properties, Inc. (USA-Delaware) American Life Insurance Company .... Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {51-0389730.. Delta Properties Japan, Inc. (USA-Delaware).... American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... {51-0389749.. Epsilon Properties Japan, Inc. (USA-Delaware) American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, Inc
0241...... .100000... [13-4172883.. |.... . | Kappa Properties Japan, Inc. (USA-Delaware).. American Life Insurance Company ... Ownership......... ....100.000 |MetLife, Inc....
0241...... 00000... {02-0649738.. Iris Properties, Inc. (USA-Delaware).................. American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, Inc
MetLife Colombia Seguros de Vida S.A.
0241...... MetLIfe ... 00000... [ccorerrerrerieies [ errevrierieieiens e oo (Columbia) COL.......... A, MetLife Global Holding Il GmbH (Swiss).......... Ownership......... |...... 90.000 |[MetLife, INC....vvveeerirerieieiseee e | e
MetLife Colombia Seguros de Vida S.A.
0241...... MetLife 00000... [ccorererrerinnres | eerererreenniennns (Columbia) COL.......... MetLife Global Holding | GmbH (Swiss)........... Ownership......... |...... 10.000 | MetLife, INCu.vuvveveveriirrireieeiee e | eeeisneenns
MetLife Colombia Seguros de Vida S.A. International Technical and Advisory Services

0241...... MetLife. ..o 00000... [veereererrrereries | rerrererinnineene | eerrrerriennnes | e (Columbia) COL.......... A s Limited (USA-Delaware) Ownership......... | oo MetLife, INC....ouvereeeenenenenesesesee | e




statement as of September 30, 2016 ofte. N€@W England Life Insurance Company

SCHEDULE Y

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

vL'€L0

1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
MetLife Colombia Seguros de Vida S.A. Borderland Investments Limited (USA-
0241...... MetLife ... 00000... [ererreerrereereeee | rerreeerrnsineens | eeeererseessesenes | eeeesseeseeeesseseeneens (Columbia) COL.......... A s Delaware) Ownership......... [ cooeeeeeneeneenas MetLife, INC...vvrvieieieineeeesee e [ e
MetLife Colombia Seguros de Vida S.A.
0241...... MetLIfe..... oo 00000... [ccorrerrerrrnrieres [ errevrerreienns e oo (Columbia) COL.......... A, Natiloportem Holdings, LLC.........ccccovvirriennes Ownership.....c... |vooevreriennnns MEtLIfE, INC..vvvevvrecsieerseee e evsieseiees | v
0241...... MetLife ... 00000... [13-3912049.. | ...ovirrrrrens | ererrmrreerrennes [ erreerreireieeseeseeeens ALICO Properties, Inc. (USA-Delaware)............ DE........... NIA e American Life Insurance Company ................. Ownership......... |..... 51.000 | MEtLife, INC...cvuvervreeeeririeiieereireiieeineiseieenees | ceeseeeeinns
0241...... MEtLIfe......cvevverererere e 00000... [13-3919049.. | ...ccoevrierveens [ errrrrerieieens [ eveerieeeese e Global Properties, Inc. (USA-Delaware)............. DE............ NIA....c.coooe. ALICO Properties, INC.......ccvvverervererereererrernnns Ownership......... ....100.000 | MetLife, INC....vevvvveereeieirireieieicereeesce e | evveieinnens
MetLife Global Holding Company | GmbH
0241...... MetLife ..o 00000... [coreererrrrrrenree [ errrerereenenes e e (Swiss) CHE.......... NIA...ccine American Life Insurance Company.................. Ownership......... ....100.000 | MetLife, INC...vvvevrreeereeirerinriseieeseenseseeseiseeens [ eereeennennns
MetLife Global Holding Company Il GmbH
0241...... MetLife ... 00000... [ereereerrerrereeiee | rrermeeernnennens | ereeererseessnsenes | eeeesneeneeeesseeeeneens (Swiss) CHE.......... NIA e MetLife Global Holding | GmbH (Swiss)........... Ownership......... ....100.000 | MetLife, INC....ovuereeeeieieeneneeeeeneseieeieees [ e
0241...... MetLife 00000... [.coverererrrererees | erererieirienens MetLife EU Holding Company Limited (Ireland). | IRL............ NIA.....c.oooe. MetLife Global Holding Il GmbH (Swiss).......... Ownership......... ....100.000 | MetLife, INC...vuvvvecrreieieseeieicereeesce e | evvevininnens
0241...... MetLife 00000... {98-0552186.. |4249302..... ALICO European Holding Limited (Ireland)........ IRL............ NIA....cccoone MetLife Global Holding Il GmbH (Swiss).......... Ownership......... ....100.000 | MetLife, INC..uvevverrerieieicsieiesesse e | cvreivsinnens
International Technical Advisory Services
0241...... 00000... |AA-1780108. MetLife EUrope d.a.C. .....ccooveeveveereninereiecienns Limited Ownership......... MetLife, Inc
0241...... 00000... |AA-1780108. MetLife EUrope d.a.C. ..cevvevcvereieicirisicieiias American Life Insurance Company ................. Ownership......... . MetLife, Inc
0241...... 00000... [AA-1780108. | ...coccvererierrs | crvrererriieeiens | erverersseresesisesnnns MetLife EUrope d.a.C. ......ccovvevevvercreinereiicienns MetLife EU Holding Company Limited............. Ownership......... |cooeveererienne MetLife, INC.vvvvriecreicerce e | cerevennans
0241...... MetLife ... 00000... [AA-1780108. |...cvveveerernee [ errerrereireirinns [ ererreirenieenneens MetLife EUrope d.a.C. ....ocovvevereenernrereereininnins IRL............ A, MetLife EU Holding Company Limited (Ireland)| Ownership......... | ...... 96.003 | MEtLIfE, INC....vuvervrrereeiriecereeseireieeeneiseiseesenes | cevseeensenns
0241...... MetLIfe......ovivvereriere e 00000... [.orereerreerierees [ erveveieiieieiens [ ererseiieniiens e MetLife Services EOOD (Bulgaria) .................... BGR.......... NIA.....coo.. MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC..uvuvvererieieiesiecieieseeveeieseiens | e
0241...... MetLife ..o 00000... [correereerrrrrreeree [ errrererererenes e e MetLife Pension Trustees Limited (UK).............. GBR.......... NIA...ccine MetLife EUrope d.a.C. ...o.covvreernererncrneireininns Ownership......... ....100.000 | MetLife, INC...vvvevveeerereeierrnriseieeseenseseeseirenens [ eereeennenns
First American-Hungarian Insurance Agency
0241...... MetLife......eererreeeeeeree s 00000... [.oerrrrerrereenenes 4255367 ... | e | e Limited (Hungary) HUN.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC....veeerreeeeeieenereeeseeseeseiseireees [ e
0241...... MetLIfe......ovivveiercere e 00000... MetLife Solutions S.A.S. (France).........c.cc.u..... FRA........... NIA.....cccoon. MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC...vuvvererieieicseeiceieseeeeieseiens | v
0241...... MetLife 00000... MetLife Asia Holding Company Pte. Ltd. ........... SGP.......... NIA....ccine MetLife Global Holding Il GmbH (Swiss).......... Ownership......... ....100.000 | MetLife, INC...evvevrrerereeireeinriseieessenseseeseisenens [ eereeennennes
0241...... MetLife. ..100000... |.... . | MetLife Innovation Centre Pte. Ltd MetLife Asia Holding Company Pte. Ltd. .........| Ownership......... ....100.000 |MetLife, Inc....
0241...... MetLife 00000... MetLife Reinsurance Company of Bermuda Ltd.|BMU.......... A, MetLife Global Holding Il GmbH (Swiss).......... Ownership......... ....100.000 [MetLife, INC....vvvvevicrereiieieiseeeeceiseeve e | e
0241...... MetLife 00000... MetLife Investment Management Limited (UK).. | GBR.......... NIA.....ccoo.. MetLife Global Holding Il GmbH (Swiss).......... Ownership......... ....100.000 | MetLife, INC..u.vuvverecreeieicsieeieissee e | crveiriiinins
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241...... MetLIfe......ooverereeieceie e 00000... | coovererrirrriennes 4255248..... | .ooooeerereeies | e (Romania) ROU.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 99.984 | MetLife, INC.......cvevveveieiereece e | e

Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241...... MetLife. ... 00000... |..overrererrereeene 4255246..... | .o | e (Romania) ROU.......... A s MetLife Services Sp. Z 0.0 ..o Ownership......... | ... 0.016 [ MetLife, INC...o.vvvvenririririiseeieeieeieeiees | v
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Metropolitan Life Training & Consulting S.R.L.
0241...... MetLIfe......oveveieieie e 00000... [.corereerrierieries [ ervevreiieiieiens [ evesiieiieniiens [ e (Romania) ROU.......... NIA.....cccooe. MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 99.990 | MetLife, INC....ovvvevevereieieee e | e
Metropolitan Life Training & Consulting S.R.L.
0241...... MetLIfe..... oo 00000... [ccorrerrerrrnrieres [ errevrerreienns e oo (Romania) ROU.......... NIA...ccoinne MetLife Global Holding Il GmbH (Swiss).......... Ownership.....c... [.ooeene 0.010 | MetLife, INC..vvvrveireieierrceiesieieiseieesssenseees | cevevneenns
0241...... MetLife ... 00000... [.ooeereererrerreene 4249469..... | .o [ ZAO Master D (RUSSIA).....c.cvrerrereerrernereeneeneens RUS.......... NIA e ALICO European Holding Limited (Ireland)...... Ownership......... ....100.000 | MetLife, INC....ovuereeeeieieencseieeeneeseieeieees [ e
Joint Stock Company MetLife Insurance
0241...... MetLife.....ereereeeeecneeee s 00000... [.eerereererrereeene 4249997 ... | [ Company (Russia) RUS.......... A s MetLife Global Holding Il GmbH (Swiss).......... Ownership......... [ ... 49.000 | MetLife, INC..eueeerieieeireieieeieeseseiseieeieees [ cereeineiens
Joint Stock Company MetLife Insurance
0241...... MEtLIfe.....ovveeieee e 00000... [ corerrrrrrrrinnnns 4249997 ..... | e | e Company (Russia) RUS.......... A, ZAO Master D (RUSSI)........ovrrrerreerreireirirennnns Ownership......... |...... 51.000 [MetLife, INC....vvvreeriiereeiseeeeeeieesessieseis | e
0241...... MetLife 00000... [ oerererrrrreerenne 4255198..... MetLife Slovakia S.r.0........ccervvererrerririerrrirninns SVK....ooe NIA...ccrne MetLife EU Holding Company Limited (Ireland)| Ownership......... | ...... 99.956 | MEtLIfE, INC....vovvvverrriririeiisieiseiiseississiseisenes | cevsssennenns
International Technical and Advisory Services
0241...... MetLife. ... 00000... [..ooverrererrerenene 4255198..... | oo [ MetLife Slovakia S.1.0........ccoeververrvericriniiennns SVK..ovve NIA.coe Limited (USA-Delaware) Ownership......... | 0.044 [ MetLife, INC...oucvvucvenriiriiririererieerieeriseniees | creeneenene
0241...... 00000... | coeeererrrrrriennes 4255189..... MetLife SK, @.8....cuvverererrieieeseeeeeseee SVK........... NIA.......cc...... MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, Inc
0241...... 00000... MetLife Services Cyprus Ltd MetLife EU Holding Company Limited ............ Ownership......... ....100.000 | MetLife, Inc
Hellenic Alico Life Insurance Company Ltd. American Life Insurance Company (Cyprus)
0241...... MetLife. ... 00000... [.eeeveerermrreenes | rerreenineinrens | errrerrerennnes [ crerneirenresneeneenns (Cyprus CYP.......... A s Limited Ownership......... | ...... 27.500 | MetLife, INC...vovverrercrercrierircrirerirerierienienienes | reveresines
MetLife Towarzystwo Ubezpieczen na Zycie i
0241...... MetLIfe......ovovererirere e 00000... | coveererrrirrrrennes 4247335, | oo | e Reasekuracji S.A. POL........... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC....vvvverereeieicseeceeeeceseieseiens | e
MetLife Towarzystwo Ubezpieczen na Zycie i
0241...... MetLIfe.....vvivveieieeie e 00000... [ corererrrrrreennes 4255264..... | ooovereiieieiies | e MetLife Services Sp. Z 0.0 ..c.vvvveereeiereinns POL........... NIA....cccoon. Reasekuracji S.A. Ownership......... ....100.000 | MetLife, INC...vevvrrereerieiesieieseissese e | cvveissinnens
MetLife Powszechne Towarzystwo Emerytalne MetLife Towarzystwo Ubezpieczen na Zycie i
0241...... MetLife......ooveeeereinereeces 00000... [..evereererrereene 4251154 | o [ (Poland) POL........... A s Reasekuracji S.A. Ownership......... ....100.000 | MetLife, INC.....couvrveieirereinireneseineeniee [ v
MetLife Towarzystwo Funduszy Inwestycyjnych MetLife Towarzystwo Ubezpieczen na Zycie i
0241...... MetLife 00000... [AA-9640009. |4255255..... SA. POL........... NIA.cie Reasekuracji S.A. Ownership......... ...100.000 | MetLife, INC.....ouvorrerrirrirerierirerieriresirenirenienes | reeeeeins
0241...... MetLife ... 00000... [.oerrrerrerrerenes 4258337 .. e | e Agenvita S.r.l. (ltaly).....oveverreeerreeeeens ITA .. A MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC....vvveereerieireeiseireieeseeeeeseeeiseees [ eereeineinens
0241...... MetLIfe......ovevveierceie e 00000... [.orereerrierieries [ ervevrieiieiieiens [ evessieiieiiens [ e MetLife Services, Sociedad Limitada (Spain).....|ESP........... NIA.....cccoon. MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC...vuvverereeireicseeeieiesee e | v
0241...... MetLIfe.....vvevieeeee e 00000... [ coeerrrrrrrrinnnns 2981224 ... | oo | MetLife Insurance Limited (U.K.).....covvrreiriinne GBR.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 99.999 [ MetLife, INC....vvvveieieereee e | e
0241...... MetLife.....cvevecceieee e 00000... [.iverereeirierens | ervirerererieens | e | evveersseeses e MetLife Europe Insurance d.a.C ..........cceveneeee. IRL............ A MetLife EU Holding Company Limited (Ireland)| Ownership......... | ...... 93.000 [MetLife, INC......cvevveivererireieieeieeeceseee e [ cvevriiienns
0241...... MEtLIfe ... 00000... [.corerrerrrerieies [ errevreiieieiens oo e MetLife Europe Insurance d.a.C .........ccevevveeee. IRL............ A, American Life Insurance Company ................. Ownership......... |.oeeue 7.000 | MetLife, INC..vuvveeeiviceieeeie s | e
0241...... MEtLIfe...ooivvieeree e 00000... [ corerrrrrrrrinnnns 4189864...... | .evreereireieies | e MetLife Europe Services Limited (Ireland)......... IRL............ NIA...cccoonne MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC...vuvvererriireieireieeseisseeissieeeiees | cvreersinnens
0241...... MetLife. ..o 00000... [95-3947585.. [3166064..... |...ccocevvvvee | oo MetLife Investors Group, LLC..........cccccevvevneaee. DE.......... NIA.....ccoo.... MetLife, INC..vvveeiececeeeeeeeeeeeee e Ownership......... ....100.000 | MetLife, INC.....eeeeeecceeeeeeeeeeeeeeeee | eeeeeieiein
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.100000... {43-1906210.. | 3373563..... 1130412.... ... | MetLife Investors Distribution Company. .[MO... . NIA.. MetLife Investors Group, LLC. . | Ownership......... ....100.000 |MetLife, Inc....
00000... |04-3240897.. |4288440..... 1071039..... MetLife Advisers, LLC.........cccoonriiniinninsinnins MA........ NIA MetLife, INC...covvoieiecieiscisec s Ownership......... ....100.000 | MetLife, INC.....covvrieiieriireireissisiseiissiseiinies | vreiseins




Statement as of September 30, 2016 of the New England Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? NO

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

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

I e o -

Bar Code:

AR OO0 0D AR AR 0 R0 D O
* 916 2 6 2 01 6 4 900 000 3 = * 91 6 2 6 2 01 6 44 7 0000 3 =
KA RO R AR LA AR AN R RO R AR OO
* 916 2 6 2 016 3 650000 3 =* * 916 2 6 2 016 4480000 3 =«
KA URER LAV ARDARL KN ERDRCR RO R UARE MO v
* 916 2 6 2 016 4450000 3 = * 91 6 2 6 2 01 6 44 90000 3 =
VKA DR EOARRRLAATAROARL

* 91 6 2 6 2 016 4 46 0000 3 =

Q14



Statement as of September 30, 2016 of the New England 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
5304.  Amoritization of pension and postretirement UNrecognIzed ItEMS.........c.cccuriveiriniriircrerree s | e 378,300 | ..covvirercens 702,650 |...cooviernene 794,300
5305.  Prior period @djUSIMENL.........c.cuiuiiiecieieiciei bbb ennens | ebneiei e [V (694,940) [ ....ccovvrrnene 204,491
5397.  Summary of remaining Write-iNS fOr LINE 53..........ccciiiiieiisicceisciessissseere e et ssssesenssssssesensnsnsesesessssnss | ansssesesesssens 378,300 [ ..o 7,710 | 998,791

Q15




Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHiOr YBAI..........ccvuiuriiiriirieirieirieisee sttt | ceetietnsbesssbe sttt eb s (01 RO
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIEION...........cvveeriirirircrreres
2.2 Additional investment made after acquisition
3. Current year change in encumbrances
4. Total gain (I0SS) ON QISPOSAIS.......uiurieiriiiiieieieiseistse sttt bbbttt es
5. Deduct amounts reCeived ON AISPOSAIS.........c.ueuiueiiiriiiritirieireieieist sttt b bbb bensens | £ebessebstsetntsebnesesnetesnebennesenesenns | £rebesebes et bbbt
6. Total foreign exchange change in book/adjusted CarmyiNgG VAIUE...........c.vuririiiiirriieisssesssss s eesssssens | sesessessessessassassessessessesessessesesns | soreenesnssnnenssssssssssssssssssssssssssens
7. Deduct current year's other-than-temporary impairment rECOGNIZEM..........couiurriurieirieinieseieeeeseeissesssenssenes | et | oetrs e
8. Deduct CUITENt YEAI'S AEPIECIATION. .........cuevuiviecirircirireircietsei ettt b b b se bbb benebenn | £otheetsststhssoebesseseseesssesnnsersssenss | Coebessnessinssssntsssessnsessnsennsensnsenas
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8).........ccccvuerrirerrireriireieesee e | e [0 U 0
10.  Deduct total NONadMItted BMOUNLS...........c.ovuiiiiicireecreeeer e | srtens sttt ens s ensenrenss | crererier e
11. Statement value at end of current period (Line 9 minUS LINE 10)........ccuiuiiiiiiiieiceicecsicsicss e sesiesssensenes | aonsesssesssesscssssessssessssessnsesnes 0 e 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar..........c.ovvvureeereereesreererereereinees [ ceeveeeeieieneeens 121,258,948 | ...covvvviie. 133,172,753
2. Cost of acquired:
2.1 Actual cost at ime Of ACUISIION............c.cvueviveiceicsicecre et eb bbb s snsens | sresssessssessesess et sss e esse st sessesens | sesissesssesesesseseneas 10,500,000
2.2 Additional investment made after GCQUISIION. ...t seessesnens | seesessessssssssssasssssansassassessessessesns | seessessesasensensseseeseessseesens
3. Capitalized deferred iNtErest AN OTNET..........cirrerece ettt sessessenss | eeseesessessessansessessessessessessnsnnannes | neeseensensensensesseeeeeeesesensesnsees
4. ACCTUAN OF QISCOUNL.......o.vveeececeeieiececte e ettt ettt ae st s st ettt ss s s b ettt sn s s et et s s sesesessssssssnsesasnsssesasasssnsnans | sresesessssssesetesasssnsnsesanas 13,021 | o 17,363
5. Unrealized valuation iNCrEASE (AECTEASE).........c.eurrerrerrereereireeeeseeeeseeseeseesessessessssssssessssssssssessessessassassessassassessessessessessessesss | sessessessessassassassessassessessessnsnnsnnes | nesesssnsensensssenssneenssssssnssnssnes
6. Total gain (10SS) ON AISPOSAIS.........cureereereerieieriieicireieisee et st seesesess s snsssssnsssssnssansns | neeesesesnssseseneseeneens 454,280 | oo
7. Deduct amounts reCeived 0N dISPOSAIS...........c.oeuiueiiiriiiriinieiseise ettt ssesensens | srebessessssesessessssesaed 41,904,245 | ..o 22,431,168
8.  Deduct amortization of premium and mortgage interest points and COMMItMENE FEES.........cvrrrrrrinirrreeeeeries | s | e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest.............cvvereerrreereneireens [ rerrereessrrneeeeees [ e
10. Deduct current year's other-than-temporary impairment reCOGNIZEM.............eueuruiiricieireineiseiereiseeseeseeseessesssessessessenses | eersssses s ssesssssessssnsensensenensenss | srerisssessessessessessessessesssssesssnens
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)....... | .ccovovvviivinininnnns 79,822,004 | .o, 121,258,948
12, Total ValUtion @lIOWANCE...........c.oiueiiieiieieiieiiie ittt bttt s b ensebe s st ssesessnsessesensesns | fetessssesssssssessssssensessnsessnsessnsesas | £onbesnsssinsssnsassesensesans et st enntenas
13, Subtotal (LINE 11 PIUS LINE 12)...euviieriieireiireieeineiieieis ettt bbbt s st nsnntas | nsbssssssssssssnsssssasens 79,822,004 | .o 121,258,948
14, Deduct total NONAAMItEEA AMOUNES..........c.eiueiiieiiieicieiciee ettt st se st ssesessesensess | fstesssssssnssssessnsessssessnsessnsessnsesss | fontesnsasnsasesassessssesansesansasnsanas
15. Statement value at end of current period (Line 13 MiNUS LiNE 14)......coiiiiiiiiiiieiiesieieieseieneisnsesneessesssessssensssenes | soeessesssessssessssesans 79,822,004 | ... 121,258,948
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEaI..........ccccuviuciriieiiie et ssssesenes | ebvesesissesiesesesesenas 57,244,538 | ..o 85,905,414
2. Cost of acquired:
2.1 Actual cost at ime Of CUISIION............ccveviieeiieiie et ssessees | sessessssessessssessssesessessssesessesnsenas | oebesesesieses et s s s s st sssaenas
2.2 Additional investment made after CQUISIION.............cceviiveiireiieieiee et ..11,353,545 | ... ..41,494,659
3. Capitalized deferred iNtErest @NA OTNET..........cirrrreee ettt ssensense | eeseesessensessassessessessessessesseannannes | neeseersensensenseneeeeneseeseseesnesees
4. ACCTUAL OF QISCOUNL........cvieceieciitciite ettt ettt s bt s bbbt bbbt s s s s s en s st ssntessnsansns | Hensessssessssassssassesassesassesansessnsesas | essesesessesesesesesessesssses st ssnsenes
5. Unrealized valuation INCrEASE (ABCTEASE).........ceviuevrireiiiieiseisiseisiesssse sttt sttt sb s s sssssssessnses | svesesssssssessssesssessesnns 714,101 [ oo 216,691
6. Total gain (I0SS) ON QISPOSAIS..........evevriviiirireiiseieie ettt sttt s bbbt bbbt st s et ssessssesnss | saesessessssesansessnsesnea 2,724,089 | ..o
7. Deduct amounts received ON dISPOSAIS...........oveurriririieriririereeisireseeeeisises e sessss s ssssesssesessssesssessssssssssesessssnses | sresesessssssssssssnsnsnens 55,846,011 | .oovovvveeeee 70,372,226
8. Deduct amortization of premium and AEPrECIAION. ............vururuieririreereereereereeseessrsere s sssessess s ssenssessnsessessessas | sesessessassessassassessessessessessesesnnns | coresnesneenssnssnssnsssessessseseeesseseens
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cvuiuiiriiiiiirineseiseieciscisssessesseeeeeeeee e sssesees | evseesessesssssessessessessessensessssssees | seeseensesensenssssesesessessssseensenssnees
10. Deduct current year's other-than-temporary impairment reCogNIZEd. ...........cvvrireririreeeeeeereereeseeseesesseeseesesseens | reeseeseessessesseseessessenees 307,373 [ oo
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......cccuvirrverrrneninenineiseneineens | veeveeseeseenssnsesnnens 15,882,889 [ ..o 57,244,538
12, Deduct total NONAAMItIEA @MOUNES..........coiueiiieiiieiciecises sttt bbbt st ssesessesensess | fnbessssessnsessessssssansersnsessnsessnsesss | Lontesinsssnsassesassessssesansessssasnsanas
13. Statement value at end of current period (Line 11 mMiNUS LiNE 12)......c.iiiiiiiiiiiiesiesceseeseiseiseesneisseissensssensssenes | soeessessssessssessssenns 15,882,889 | ... 57,244 538
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............cccoceviveviveicrsicieeiesie s inees | eevessesissesinienans 1,479,384,400 | .....cocvvrvnne. 1,517,924,263
2. Cost of bonds and stocks acquired... ..452,098,781 | .. ....550,045,390
3. ACCIUAL Of GISCOUNL. ...ttt | eniestsens st st enn et 3,243,285 | ..o 6,537,576
4. Unrealized valuation INCrEASE (AECTEASE). ... ... evurererrerrereireieieereeseesseseeseesesssssssessassessessessessessessessessessessassessassessessessessesses | sesessessassassassassassassessessessnssesnsns | woreessnsensenssnssnsesesessessssesens
5. Total gain (I0SS) ON AISPOSAIS..........eerrerrerrerrerereeirreriseiseiseiseeseeseesesseeseeseese e ss s s st ssessessessesseesessessesssssnsssssssssssanes | seseensenssssssssnnsessasens (3,438,723) | cvvovererrerreereieireieienns 825,097
6. Deduct consideration for bonds and Stocks diSPOSEA Of..........ccuiiivriiiriiricee et sesenas | eresseseren e eses 262,190,622 | ...ccveveveriiinnne 588,626,871
7. Deduct amortization Of PrEMIUML...........cccceiriiiriieeeese ettt ns s s nsensenns | etssessssessssnssesensesnes 1191429 [ oo, 1,524,414
8. Total foreign exchange change in book/adjusted Carrying ValUE............cvurererrerririeeieeeeieseesseseessessessesssssssssessennes | sesessessessessesesenneenes 2,202,155 | oo (5,403,218)
9. Deduct current year's other-than-temporary impairment recognized 393,423
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccereurrurirrreneenrrnenernerneneereereeens | ceveeneenseneeseennens 1,670,107,847 | .ocvvveinee 1,479,384,400
11, Deduct total NONadMItEEd @MOUNES..........ceiiieiiieiciiee ettt s s ens e sn s st nsessnses | cesessssssssssssessssessnsessnsessnsessnsenss | fonsesnsssiessssessssessssesansessnsesnsanes
12. Statement value at end of current period (Line 10 MINUS LiNE 11).....cuiiiiiiiiiieieeiesiessessiessisseisnsse s sensnsensnenss | erissessseenissenens 1,670,107,847 | ... 1,479,384,400




statement as of September 30, 2016 ofte. N€@W England 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

20ISsO

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
1o NAIC 1 (@) e eses s sess s snesens | seesesesssssesssesenns 740,325,201 | coovevvvreerirernnnne 292,203,075 | ..vvvercrvrrrir 138,590,947 | ..o (4,048,958) ...ovvvvnerirriinnne 680,523,468 | .....covvrvrirrirnnne 740,325,201 | ovvvvervcrirrinnnne 889,888,371 [ ..ovvorererreriran 649,241,589
2. NAIC 2 ()i seeeeseeseessssesssssssssssssessassessessesenns | sessessessessesesnens 639,034,322 | ...oviiine 22,210,777 | oo 25,677,276 | .cocevvivcricinen 8,150,588 | .....ccvvirrierne 642,665,460 | ......cccoveevrieiineens 639,034,322 | ...covvvvirnnn 643,718,411 | oo 655,847,839
3. NAIC 3(8)reureereeerermseesieesseesssesssess st ssess s ssss st sess st senssnentns | seestsesesesesssenens 122,706,049 | .oooovvveerirecriens 2,036,921 | oovooerrrererrerinend 6,606,137 | ..ovverererrririenens (1,899,742) | .ovvvrrrrvrerennee 127,375,196 | .oovovvrerrvcrienens 122,706,049 | ...oovvvvevvrrrenens 116,237,091 | oo 121,059,527
4. NAIC 4 (B).eveorreercieierieesiesiseesiseseeesis s sssss s sssssesssssenenes | coesesssssesssnssssens 45,072,426 | ..oovvvecrireerienens 8,484,210 [ ..covovirreriircnnens 10,570,012 | oo (1,709,941) | covovvrrerirririens 46,366,991 | ..oovvvrrcrereirinn 45,072,426 | c.ooovvercrireerir 41,276,683 | ...ovvvenrircriins 49,664,499
5. NAIC 5 (8)..ouveereeerneeereeireeiiseieesss s ssessesssssesssesssesesssssssssesinns | seesesessssessesssessnnns 3,254,121 [ e | s 1,148,466 | ...oovvvrcrierrienens 1,861,676 | covoveeercrircriennns 4,025,206 | ....oovvveiriieriinns 3,254,121 [ v 3,967,331 [ ..o 3,570,946
8. NAIC B ()..eveeurrereereerirrerieeeseessesessssessesessssssessssssesssesesssssssenessnssssens | sssessssssssssssssseessseens 329,500 | ..o | s 500,000 | ...ovvieniiiriniieenee 170,500 | v, 148,750 | oo, 329,500 [ oo 0 e,
7. Total BONGS. ..o sssssssesssesssnssssssssnsssssssnssssssnss | corssssssssssssees 1,650,721,619 | .ooovvrerivciinnennns 324,934,983 | ..o 183,092,838 | ...oooosiriicriiniiis 2,524,123 | .o 1,501,105,071 | .ovvvervvcvrcnens 1,550,721,619 | oovvrvvvrinens 1,695,087,887 | ...cooovvirinneens 1,479,384,400
PREFERRED STOCK
8. NAIC T | eesss sttt nsies | seieneien st eneses | senrer st | e | cesnere s | e | e es | RO
9. NAIC 2ucioerere e | eesss st nssne | srseresiens e eneses | st enes | e | s | s | e s |
10, NAIC 3eor e ssessessenns | sesessessessessessessesessessessssssns | neenessssessessessessessessessessessesenne | neerernesnstnse et et st est st stessensenne | seeereenennese st e sns st entestesnenne | sereeeeeeeenssse st snesntentestanne | sesresserenneseen et nstantenes | eereeseeeneene st 0 e
110 NAIC 4ot | reess sttt ensnis | cebsenes st et ss et enens | freeser st sttt | ertees st ennnes | srese s st | ettt sennns | e | O
12, NAIC B | resss sttt ennies | crbtenes ettt enens | sttt | e s | st | e | s (PR
13, NAIC B ssssennsees | ntnss s ssnssnrins | cosssnessssss s | cossiessssessse s | e | sesresssss s | s | s 0 e,
14, Total Preferred SIOCK...........cviriiiiniieinriissieiesieeissnesisssesesssesesnes | oo 0 [ i 0 [ i 0 [ e, 0 [ e, 0 [ i 0 [ i 0 [ o 0
15, Total Bonds and Preferred StocK........ourerrrsereinnnmnssieinssienssssnssnssssssnseee | serenssessssennass 1,650,721,619 | ..oovvvernicriinnennas 324,934,983 | ..o 183,092,838 | ....ooovirieriniiis 2,524,123 | .o 1,501,105,071 | .ovvvevvcvrnnens 1,550,721,619 | .oovvevvcrinnens 1,695,087,887 | ...coovviiennneens 1,479,384,400

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....18,992,334; NAIC 2§.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S....... 0; NAICGS.......... 0.




Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments
1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......coooveirerererereeienene | e 15,984,519 |................ DY N [P 15,964,086 [ .....oooovvvorererrinnn 20,433 [ .o
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT..........curveeeeeeireireieeeieieieesee e eseeseessesessssssssssessssssssesssssessens | sesesseessessesessessssessessesseeseenesneens 0 e
2. Cost of short-term inVeStMENtS ACAUINE...........cvcuiuivieeiieice ettt st snbens | evsesesssssssessssessnse e 40,943,545 [ ..ooovecee
3. ACCTUAN OF GISCOUNL......ouveviiiii ittt ennne | ehresbes st 25,135 [ oo
4. Unrealized valuation INCTEASE (ABCIEASE)...........eviveveiieiicieiseisiicisiie sttt bbb sse s s s ssesnas | ebsebessesessessssessssesssessssessssessesanses | sbessessssessssessssessebessesanseben s b s s sees
5. Total gain (I0SS) ON GISPOSAIS........cvurvrrerirrireeeireeeieereieiseess et ses et es st se e st st st st essassassessessessesses | sessessessessassassessessessessesnnsnns 8,028 [ ..o
6. Deduct consideration received 0N diISPOSAIS..........curvirrerueiririiirieirisiereisesesisres s sessressssssssesssessssssssessssssssssssesesessssnses | seresesssssssesesssssnensees 24,992,189 [ .oovevceeeeeieeeeee e
7. Deduct amortization Of PIEMIUM............c.rureieriereiriirri e ssees st nsssssnnes | sbseesesssesesesessssesseseenesnesnssnans | eesesossasssssasssssassassassassassessessnssnes
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccvuriririiirriiiririeieieeeseeisieieeseensesseseenees | oeeeieeneisenseseesessessessessesssssssssnes | seessssssnsssssssssssssssssessassessessessesseens
9. Deduct current year's other-than-temporary impairment reCOGNIZEA. ..........cvu vt eeeseeeneiees | eesriee st sn e sn e sn s s essnssnseesnse | oessnsessesssssses e st et ss s snesser s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........cccccoveiienienienieiienienienes | e 15,984,519 | oo 0
11, Deduct total NONAdMItted @MOUNLS.............cciiueiiieiiieicie ettt ss ettt ense st ses | cretsnsessnsessnsensssenssensesensessnsessnsesss | oesessesensessnssssneessnesssnesn et ss s snseees
12. Statement value at end of current period (Line 10 MINUS LiNE 11)....ccviiiiiiiiniiiisieierscseenenenssrsnenseesssssesssssrnes | eoeesessesssssssseseneneens 15,984,519 | .o 0
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Statement as of September 30, 2016 of the New England Life Insurance Company
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PO YEAI)........c.rvreurrurrereeeieereereerseseeseessessssesse e ses e sssssssssssessessessessessessassessessessesnesnns 16,705,194
2. Cost paid/(consideration reCeived) ON @AGIIONS. ..........c.rururerereieireieie ettt s st s a8t s a8 se e (39,859)
3. Unrealized valuation INCTEASE/(HECIEASE)..........euuivrrrreereereiseiseiseieiseieeseeees ettt 314,420
4. Total gain (10SS) ON tErMINGLON FECOGNIZEM. ........evereireiriireiseieieeee ettt ee e n s 2,035,671

5. Considerations received/(paid) ON tEIMINGHONS. ............vutuiuieierieriereereereereresiees s es s ss st 1,744,141

8. AMIOTHIZALION. ...t (21,556)
7. Adjustment to the book/adjusted carrying valug Of NEAGE IIEM..........c. i

8. Total foreign exchange change in boOK/adjUSIEA CAITYING VAIUE..........c..cueiriiiiriiiiiiie bbb (2,229,214)
9. Book/adjusted carrying value at end of current period (LInNes 1+ 2+ 3+ 4 =5+ 6+ 7+ 8)...cciiiiiiiiiiieeeeeeees sttt 15,020,515

10, DEdUCE NONGAMILEA BSSELS. ... .uvueeeeiriieseiteiseiee £ttt

11.  Statement value at end of current period (Line 9 MINUS LINE 10).......c.eueuiuriuiiiiiieieiseiseieieie ittt 15,020,515

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior yEar (LiNE B, PHOT YEAT)........ciuruiuririurieiieirieese ettt nten
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........ocuieerininienininneinieneseeseees
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cc..c......
3.12 Section 1, Column 15, Prior YEar.........cocveuvevreereerceneereereireineneeens 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus................cec.....
3.14 Section 1, Column 18, Prior YEar..........cccovevviverrereveeeiieierseeseiennns 0 0
3.2 Add:

Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus
3.22 Section 1, Column 17, PriOr YEar............ovvvvrvvciinrieriesinnisnienes NﬂN:E—O

Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus

3.24  Section 1, Column 19, Prior YEar.........ccoeeeeereureereereereereereereereenees 0 0

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......vueeuereireereiseiseeeiseeeee et see e es st s s es s 8882828458288 0

4.1 Cumulative variation margin on terminated contracts during the Year.............ccooovvivnninrnirnenn.

4.2 Less:

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

4.22  AmOUNt reCOGNIZEA.........oovrrrererreireeeiseeneeseeseeseeseeess e 0

4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2)........vmimiiieeiciseieiei ettt 0

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

5.1 Total gain (loss) recognized for termiNGtioNS iN PrIOr YEAI...........eurueerrieieireeeeeisie et se ettt s s sennes

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PriOr YEAT. ...
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 - 5.2)..cueuiiiiiiiiiinsess st 0
7. DedUCt NONAAMILIEA @SSEES.........cvuvvureeciceeiceceeieiieeieiee bbb es
8. Statement value at end of current period (LINE 6 MINUS LINE 7)........cueuriuririeieinieieie ettt ettt enias 0

QsSi04
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statement as of September 30, 2016 ofte. N€@W England Life Insurance Company

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

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair

Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value
Replicated Assets Open
990335126... | CDX.NA.IG.27 ....22,000,000 | ...... 19,773,358 | ...... 25,940,442 109/27/2016 {12/20/2021| CDX.NA.IG.27 Credit Default Swap.. 246,650 |........... 279,567 1912803 CH 4 [ TREASURY STRIP (PRIN)....ccooeee | Tovrererenens [ coes 19,526,708 | ...... 25,660,875
990335126... | CDX.NAIG.27.....oooveveivvevienienieies [ 2 f e [, 7,253,598 | ...... 10,043,516 [ .o | e CDX.NA.IG.27 Credit Default Swap.. [ .....ccccooeeveinies |, 912803 CK 7 [TREASURY STRIP (PRIN)....coovecee | T [ e, 7,253,598 |...... 10,043,516

9999999, TOtAl. v enenens | creres 27,026,956 | ...... 35,983,958 |..... XXX..ooo] . D N 0.0 ST P 246,650 |.......... 279,567 |........ D T S .S S I XXX] ...... 26,780,306 | ...... 35,704,391
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statement as of September 30, 2016 ofte. N€@W England Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replication Number Total Replication Number Total Replication Number Total Replication Number Total Replication
of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOMY.........c.cvueveiieieiesiesiseiesesssisssesesiessens | vesessessssssssessessens 2 | e 39,537,208 | ...ovveeerin L I 26,455,610 | ..oovveererererrcienns I I 26,702,311 | oo, 0 | oo [0 Y2 I 39,537,208
Add: Opened or acquired transactions.............ccceeeeeeeeiens | coveereiveresenserssienns N T 26,455,610 | .ocvivireeiiiiiieiieiieieis | evereiisisse e ssensenes | seeressssesensiesennn I IR 27,026,956 | ....voeviviriereiieienieiiens [ e | s Y2 53,482,566
Add: Increases in replication (synthetic asset)
transactions statement value...........cccceeeveveeeeeeeens | cvevenaee XXXovitererees [ ererererereseeesereseseseseseeseseseseseses | everesens XXXoveeereiees | e 246,701 |.......... XXX veveveees [ | v, XXX viveveees [ | e, D0 O IS 246,701
Less: Closed or disposed of transactions..............cccceevveeees | veverviereniveereiinenns 2 | s 39,537,208 | ...ooeereeeieeisieieieniis | e | v 0 [ 26,702,311 [ oooveeiieesceeiieeeies | e ssebens | erereseress e K T IO 66,239,519
Less: Positions disposed of for
failing EffECHVENESS CHILEIIA. ........cvveviveiieiciicieiieiceieis [ e enieiens | et sssesesins | sbessessessssssessesssssssesss | esessssessesessssessesssssssessessssassesns | asiessssessesssssssessessssanse | essessessessssessesssssssessessssessesssasses | sssessesssssstessessssessesinss | seesssssssessessssessessssessessssssessessesss | sressessessssessesssssssesns 0 | oo 0
Less: Decreases in replication (synthetic
asset) transactions statement value.........coccovierninniinns [ coniinenas XXX iiererrinnis | e ssessnsenes | ceseesenes XXX iorrerrinns | e sssssnesnes | eeseennes XXX itrersinnes | rrensensissnesnsssessnsessessessnssnesseees | sesseeees XXX oeveireies e | eveeianns XXX eotetiiiiees | ettt 0
ENiNG INVENTOMY......cooovececiciereeisciesses s sssesssssssssnesnes | sorsosssssssnssnssssssnsanes L 26,455,610 | cooveeveeeeierseians L 26,702,311 | oo L P, 27,026,956 | ...oooovrrrrnennn. [0 [0 L 27,026,956




Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4.......omiiccc s 15,020,515

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

3. TOtAl (LINE T PIUS LINE 2)...vurveiieiiiriieiieiieiseeseisesse sttt s s st 15,020,515
4. PartD, SECHON 1, COIUMN 5.ttt ettt ettt sttt en st et s et et es s seb et et asensetetanas 15,097,327

5. Part D, SECHON 1, COIUMN B.......vuivvieiiicicie ittt a bbbt bbb st b bbb nebans (76,812)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).......cuevuiuuiiriiriiriiiieireiseieesetseisei sttt 0

Fair Value Check

7. Part A, SECON 1, COIUMN 16.........couiiiiiiiiceeieiceceete ettt ettt ettt s bbb s bbb b s ettt s e st s s s s aetesans 18,259,339

8. Part B, SECHON 1, COIUMN 13......... ittt

9. TOHAl (LINE 7 PIUS LINE 8)....eurieiieiieeeeieiiie ettt b2 2 528 b £ E b £ £ b £ A b £ s E 2R bbb bbb s bbb bbb n b b e bbbt 18,259,339
10. Part D, SECHON 1, COIUMN 8.......cuiviiiririieiicieii it 18,383,368

11, Part D, SECtion 1, COIUMN O......cocviiiiiiieieccee ettt ettt s bbb bbbt s bbb s bbb s s s (124,029)

12, Total (Lin€ 9 MINUS LINE 10 MINUS LINE 11).....uivereirireereiseiseeseiseeseeseeseeseesees e et sae ettt ss s 8888422828t n st st s s s s s s st 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271........eeeeeeeeee ettt ettt bttt a st en st et s s sn s s ettt s e s s et ss s snansesnananans 23,255,561

14, Part B, Section 1, ColumN 20..........c.ooiiiiiiiiiiiiii s

15, Part D, SECHON 1, COIUMN 1. ...ttt ettt bbbttt s s ettt se bt sssanse s s s nsesnns 23,255,561

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)......uevuiireireireieiseieiseiseieessise sttt ettt ss a8 es s a8 8 a8 s 8 s s s s s s s s s sses s s s s s s s 0

Qsl07



Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YT ........cvuiueueieireieieieicieeseiseseeseeseessessssssssnsens | erereeeiees e sseseees 0 | oot
2. Cost 0f cash eqUIVAIENTS ACUINET..........ceuiveiiieiiieieieie ettt sss s snsesnsens | ebsesessessssessssessnsessesassesns 66,977,529 | ..o
3. ACCIUAL O GISCOUNL........cocviviiieectete ettt ettt a ettt ae bt s s st et s sssnsstebessnns || evesessssssesessssssesesesensetesesassnsnees (O£
4. Unrealized valuation iNCrEASE (AECTEASE)..........uuweurrrrureererreireireieeseeseeseeseesseseesesassessessessessessessessessessesssesessessees | nesseesessessssssesssssssss et e b netaeb st assastasss | estssssnssnssesssssast st st st assassassensensnssens
5. Total gain (I0SS) ON AISPOSAIS........c.euueeuieieieieniiiieieeeeeieie ettt nsenss | ensessess s s 3726 | s
6. Deduct consideration received 0N diSPOSAIS...........ccoieiiiriiriiieiiinieieieieie sttt bsssessssessssens | ersesessesesset sttt etes 57,992,489 | ..ot
7. Deduct amOrtization Of PrEMIUM...........ciiiriieeiiiri ettt ettt s bbbt esb bttt ebebntens | 4esetssesssbessssessetessebessessnsessntebsntebetense | eesssessssessesessebessebent et et et et e b et bt aneas
8. Total foreign exchange change in book/ adjusted CaITYiNg VAIUE...........c.coeurieirinirinnineeneereeieeieisieinns | ettt enssessnes | sretessebssses sttt bbbttt sebes
9. Deduct current year's other-than-temporary impairment reCOGNIZEM.............curiruriiuriiirieerieinieiseeisieesieeees | ererietsreiessiesssissssessessesesssssssssesssessses | foeeessessssssssssssnsssssesssnesssnessnessssssssssans
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccccecvniirrrnrniinciinns | vt 8,995,518 [ ..o 0
11. Deduct total NONAAMItEd @MOUNTS...........cviiirriririieiccei bbb ssensenses | oererser s er s ee e e see s ses st snes | fonistsnesnesne s sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)........cviieiiiiieiiiiececteseseicieesesserensnes | coererssssssesesessssssesesesssesenes 8,995,518 | oo 0
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statement as of September 30, 2016 ofte. N€@W England Life Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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statement as of September 30, 2016 ofte. N€@W England 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
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
0000702358........c.ouvererernne IALPHARETTA | 05/26/2011.... | 09/29/2016.... | covovvrrriiinns 14,150,000 | - - - - 0 [ - s ...14,150,000 | ......... 14,150,000 0
0199999. Total - Mortgages Closed by Repayment ...14,150,000 0 (] I 0 ... 0 0 0 ...14,150,000 | ......... 14,150,000 | ..o 0 0 0
Mortgages With Partial Repayments
Scheduled Repayments........ I ..... 0
0299999. Total - Mortgages With Partial Repayments......... 0 0 0 [0 [ [0 [0 | 480,923 | 480,923 | 0 0 0
Mortgages Disposed
0000702755......covveerearernens | PORTLAND.....c.oovirriinirssniensissessnssssesssnsssnsssssssssssessnsseses | ORuneensninnens | s | 10/29/2015.... | 08/01/2016.... | covovvvivrins 10,500,000 | - - - - (U1 I [ 10,500,000 | ......... 10,954,281 454,280 ....454,280
0399999. Total - Mortgages Disposed ...10,500,000 0 {0 OO | I OO 0 0 0 [ e 10,500,000 | ......... 10,954,281 454,280 ....454,280
0599999. Total Mortgage: ...24,650,000 0 (V1 U | N 0 0 0 25,130,924 25,585,204 454,280 ....454,280
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statement as of September 30, 2016 ofte. N€@W England 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 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Landmark Equity Partners XIV, L.P.........ccccovinninccseersnneen SIMSDUNY.....vvecce CT....|Landmark.........ccccooeuvivierirecieeieerae 12/19/2008.... 3 17,087 | = e | e 326,492 | ......... 0.230
QOdyssey Investment Partners Fund IV, LP New York NY.... | Odyssey Investment Partners 12/23/2008.... 3 3,667 . 782,532 0.150
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted.......... oo ottt ennenees 0 20,754 | oo [ 1,109,024 |....... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p000911 - MetLife LHH Member, LLC . .. | LOS ANGEIES. ..coooivnirieriiriirinniiaas | CA.... | METLIFE......... 11/08/2012.... 3447 | - i | T s | o 50.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........ccoiiiiiiiiiiiiiiiiiins i 0 BAAT | i | 0 [ XXX.......
4499999. Subtotal - Unaffiliated 0 20,754 | o0 [ 1,109,024 XXX
4599999. Subtotal - Affiliated 0 3447 | o0 | 0 XXX.oone
4899999, TORAIS. ......ervreesetsiie itttk R ket eLEeeEEE Rt LR E LR E e r e eeLEeLE LR 0 24,201 | civvvininiiinnnn0 1,109,024 | XXX.oooo
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated
59219# 10 9| Metropolitan Money Market POl ......oocesercsce [ NEW YOrk. oo [NY..[Various [00r30/2016 J09/3012016 | ....45,247,079 | - ] ] ] 0] | 45,247,079 |...45.247,019 | - ] 0]
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated............cccoooieiininincnnnas . A5247079 | .l (] [P {0 0 0 0 01... 45,247,079 |....45,247,079 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
[ Landmark Equity Partners XIV, LP..........coosmre [ SIMSBUY..ocorrcrcrerce [cT.. [ Normal Distributions and/or adjustments... | 12/19/2008 | 09/30/2016 | .......... 90,003 | - ) ) ) o]- 90,003 | ........ 90,003 | - ) 0] o
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cccoouiiiiiiiniiiiniicsnicsnississinies | v 90,003 | .oooveranan (| (] 0 0 0 0 90,003 | .......... 90,003 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| p000911 - MetLife LHH Member, LLC..........coovcnnnnnnne |Los Angeles.......co.oouiinnns |CA.A | METLIFE. ... | 11/08/2012 |09/01/2016 ....... 3,617,900 | ........ 476,692 | - - TSRO [P 476,692 | - oo [ e 4,094,592 | ... 6,818,681 | - .oioviiinins [ e 2,724,089 | ... 2,724,089 | - i
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.........cccoviiiiniiiiiiiesesnssisssssssssssssseensensnes | aerans 3,617,900 | ........ 476,692 | .oovvveeivee0 | e 0. 476,692 | .....coo....0 0 ... 4,094,592 | ... 6,818,681 | ......ccceennnn 0] ... 2,724,089 | ..... 2,724,089 | .................. 0
4499999, SUDOLAL = UNAFAIIBIEA. ...ttt 0E 1 S48 £ 88888kttt | sbrnnienes 90,003 | .o 0 . 0 0 0 90,003 | ..ocee. 90,003 0 0 0 0
4599999, SUDOtAl = AFFIIBEEA. ... vttt e entenisneeas ....48,864,979 | ....... 476,692 | oo (0 (V] I 0| . 476,692 | oo, 0]... 49,341,671 |....52,065,760 | ......ccocoornned 0. 2,724,089 | ... 2,724,089 | oo 0
4899999, TOMAIS........vvoveeeeieeieieeei s eerenrienrees ....48,954,982 | ........ 476,692 | ....coovinrrnnn (O (V)] 0] . 476,692 | .o, 0]... 49,431,674 |....52,155,763 | .......cocoo.nnnd 0] ... 2,724,089 | ..... 2,724,089 | ..ccovvverrnns 0




030

statement as of September 30, 2016 ofte. N€@W England Life Insurance Company

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
38379W 5Y 4| GOVERMENT NATIONAL MORTGAGE AS  3.000%.........cvvrmeerrrermeermrmeriresesensssesessssssensseess | severenenes 07/20/2016.... | GOLDMAN SACHS & COMPANY..........cccovrrrerernes 2,845,041 | ....... 2,849,047
38379X HU 7| GOVERNMENT NATIONAL MORTGAGE A 3.000%.......ccuvermremrerresneeseiseisesssesesesssssesssssnnes | soerenenes 07/19/2016.... | AMHERST PIERPONT SECURITIES LL......ovuiiriiiiiieiiesieissssisessesiesissessssssssnssssssssssssnns | seesssssssessssssssssesssssssssssensonnes | oessesenensnnsesensnnnssns 3,048,858 | coviiiivsvivneiissineniins 3,051,000
38379X NX 4| GOVERNMENT NATIONAL MORTGAGE A 3.000%.... 07/14/2016.... | SANWA MCCARTHY SECURITIES.........ccoomiiiriririiriniriesiesieesssisssiesiesesssesssssssssnessensnns | coevieneneessssnssessesesssnsnnns | oesnensnenssnessssennnens 1,999,108 | coviiiiiivinininsiseiinns 7,880,000
38379Y J4 1| GOVERMENT NATIONAL MORTGAGE AS 3.000% .1 08/25/2016.... [NOMURA SECURITIES INTERNATIONA ..4,448,000
38380A CZ 8|GOVERNMENT NATIONAL MORTGAGE A 3.000%.... 08/29/2016.... | JP> MORGAN SECURITIES LTD LDN.......cooevrrrirririrririanne ....2,492,481 2,477,000
912828 2A  7|UNITED STATES TREASURY  1.500% 08/15/26..........cccouerrmerierirrereeiseseneriereseseseessssssessenens | severeenes 09/14/2016.... | BARCLAYS CAPITAL INC 24,515,685 | ....coovereereririnirines 25,000,000 | oo 31,590 [T
912828 R3 6| UNITED STATES TREASURY  1.625% 05/15/26.......cccitiusieinsiiieisississsisssssssssssssssssssessssessssssnsss | eeesnenees 08/03/2018.... | VAIIOUS. ...-voreseeeseisseissessseessse s es ettt st | feesssesssenb et een et snnt s | frensnsessnsnnnsensened 65,744,687 | ..o 65,000,000 | .oooovieiniiiniinisenins 195,397 |1
0599999, Total BONAS = U.S GOVEIMIMENL........euuieeuieuiiseiseresetissesesstissess s es s s stk 88088808 E kL E s E o0k oEEf 8 €44 EEEoLEE R L E oL E 0L LR EEE L f L E LR R0 E L E LA E LR f oL E £ 0L EE kR f 0L LR 0Lkttt | bbsenssnnt st 111,094,335 | ..o 110,705,047 | oo 266,325 XXX
Bonds - All Other Government
29245) AJ 1|EMPRESA NACIONAL DEL PETROLEO  3.750% 0....ccvvvivriiiiiriniissiissississsisesssissenas 5,750,000
1099999. Total BONAS = All ONET GOVEIMMENL. ... ... erieittisersser st ess s st eesseE o888 84088888 Se 8 £E 8488 EE 4088 eEEeEE o0 £4 08 eEE oL EoEE o0 8oL E R o R L0 E R0 oEE 8 £ o8 £EE e E 48808 E SRR bbbttt sensensnnentes | nnsnnssenssnssensennsnnsensse D, 000,98 | worvrsresansserssmsssesensanes 5,750,000 XXX
Bonds - U.S. Special Revenue and Special A
3136A3 C5 8|FANNIE MAE FNMA_12-5 3.500% 02/01/42.........coovorevirrirriinriniriesieressesssisssiessenisssessssinnss. | sevssiines O7/2612016.... | VAHIOUS. ......oovoreirieniesrissiieeisesis sttt | eebbess e bbbt nsinnes | eebiesssesstenssses e 4,991,383 | oo 4,681,250
3136A3 C5 8|FANNIE MAE FNMA _12-5 3.500% 02/01/42.........ccomeemiririrnerieeiseerseessssissessessesessessssssssssnsns | soeerenenes 09/01/2018.... | VAHOUS. ....coorverrersrrsieieesessssisessssssessensssesessssssenssenes 27,347 27,347
3136AM  4J 5| FANNIE MAE REMICS FNMA_15-23A  3.000% 0........cvvvurermrimiirniinniesnesesisneissessssssesssssssssssanns | seeerenenes 08/22/2016.... [ NOMURA SECURITIES INTERNATIONA. ..ottt nssssssssiesssssessessnns. | sissssessssssssessesssssssessssssssesins | resssssssnssessssessnes 3475541 | oo 3,312,504
3136AS 3H 7 |FANNIE MAE FNMA_16-44 3.500% 07/01/4B.........ccorvvirererierrrinirireriereesesseissssesisensseeseninns | cevnsnines 09/01/2016.... | VAHOUS. .....corverrierierrireiienissesessessesessesssesesssssssssensnenes 58,590 58,590
3136AS 3H 7 |FANNIE MAE FNMA_16-44 3.500% 07/01/4B.........ccomrrmmirireerreiineincriesiseesssesssissessesissssssssnne | cevseianes O7/1512018.... | VAIIOUS. .....vooeveeieseioieaeeese et esss skt ee | £reebsees st bbbt ens | fresb e s sessnns s seaenes 10,863,107 | ...cvoveercrererierins 10,029,412
3136AT NR 1|FANNIE MAE FNMA_16-66 3.000% 09/01/4B........cccovvrmrrrirniierniiseirerinisiesississsssisesssssssenssnens | eesnveenns 08/18/2016.... [ WELLS FARGO & CO....couvrriiiriiriiiisirsieissssiesssisssesse st ssssssssssssessssssessessssssssonss. | siasssessossssssossessssssssessasssnsonsns | oessesssssosssemsssessnes 2444169 | .o 2,402,132
3137AL XC 8|FREDDIE MAC FHLMC_3996 3.500% 02/01/42.........ccomeverrererrneinerierireseseesssissessenssesessessnns | woeerenenes 09/01/2016.... | Interest Capitalization.................. 102,105 102,105
3137BH Q3 4|FREDDIE MAC FHLMC_4464 3.000% Q4/01/45.........coooeveeeieiereieeeiieieeese e isssssessenes | cvesenens 08/30/2016.... | RBC DOMINION SECURITIES INC......c.oovvuivrriiiieireierisnieeriseieniniaes 2,862,274 | ....... 2,718,693
3137BQ EQ 6|FREDDIE MAC FHR_4588 3.000% 06/01/46. .1 08/22/2016.... [NOMURA SECURITIES INTERNATIONA 3,617,883 ..3,439,461
3137BQ PK 7|FREDDIE MAC FHLMC_16-4591 3.000% 06/01 07/22/2016.... | MORGAN STANLEY & CO....courvuuirmrimmersuiiseesesssesiseesssssssssesssesesssssssssssssssssesssssssssssssssesssesssns. | oesssessssssnsssssssesssssssssssssssnss | soesssssesesssnssssssnnnes 11,113,931 ....10,591,000
3137BQ TZ 0|FREDDIE MAC FHLMC_4599 3.000% 07/01/4B........ccovvirirernriirinrinerisisssiersssseeessssssssessssnsnses | onsinsenes 08/19/2016.... | GOLDMAN SACHS & COMPANY.......couirmrimiiiriririsirerssisesesiesssssssesessssssssesssesssssssssessesssssesssssns. | sesssessessssssssesssssssessssssnsenns | oesssssssssessssensnes 8,728,817 | .o 8,337,974
3137BR NA 9 |FREDDIE MAC FHLMC_4604 2.500% 08/01/44...........ovveiermmrimerieriseerenissinsessesissessenssssssenes | nevesneenns 08/30/2016.... | MORGAN STANLEY & CO.....uvvuurvrmrimremmrsseissessesssesssessesssssssesssesssssssssssssssssssessssssssssssssssssssns | sessssesssesssssssssssssssssssesssnsssonnss | sossssesssnsssesssssesssson 8,635,148 | ..oovvverericrinn 8,775,000
3137BR _SG 1| FREDDIE MAC FHLMC_4612 3.000% 09/01/48.........coisieriiiisiissisisiississsnssssisssissssssssssssnssssssnses | conessensas 08/24/2016.... | WELLS FARGO & €.ttt sessess ettt 22,220,410 ..o 21,062,000 | oo 50,900 | 1.
3199999. Total Bonds - U.S. SPECial REVENUE ANT SPECIAI ASSESSMENL. .. ... tuieirreretutesieseittatsserereestesesseseeseesseseseesseseseeseesesaseesseesseseesesesseseeeeesees | eeee8esseeseeseeeeseeseeseseesoEseeeeEoe8eEseE o8 4E0eEseEoEEHe8 401 £E 128408 S8 S0 L84 E8 408401 £E 4L 8401 £ 0 e 18 o084 020 4E 841 S 01 eE 1084084 E S04 E 4L 0 S0 A E 108421 e b b eeEee et et nesentenen st ensensntsnns | fantessssssssssansansenssens 79,140,705 | ..o 75,537,468 | ..o 141,443 XXX
Bonds - Industrial and Miscellaneous
29273V AD 2|ENERGY TRANSFER EQUITY LP 5.875% 01/15.....ccivirnriieiniiiisnisieiseiesessssessssssssssssensnns | revsessenes 09/15/2016.... | GOLDMAN SACHS & COMPANY.......c.cocvvermrrrrnns 15,188 15,000 | .oovvrrnnee 159 | 3FE
29273V AF  7|ENERGY TRANSFER EQUITY LP  5.500% 06/01........ccoevereermrimeriersrneesensseesersssssensenssseesnes | veerenenes 09/14/2016.... | GOLDMAN SACHS & COMPANY..........ccoovrrrerernes 22,425 23,000 | covvrerrinnes 380 |3FE
33972P AA  7|FLNGLIQUEFACTION 2LLC 4.125% 03/31/3......coiiiieieiieiieeiienieeissessssissssiesissesssssssssnees | eoeereneees 07/12/2016.... | GOLDMAN SACHS & COMPANY........ouuuiimiimiiseiisesiseesssissessssssesssse s sssssssssssssns | essssssssssssessssssssssessssesssasssnses | esssesssesssssssnsssnsesn 4,000,000 | coooorverrircirieie 4,000,000 | ..oovvorrereiiniieiins 2FE
36242D PL 1| GSR MORTGAGE LOAN TRUST GSR_04  3.077%.....ccvverrvrmriinirierirerereesssiessiesiresessssssiennes | revesneeens 07/28/2016.... | JP MORGAN SECURITIES LTD LDN.......ccvoeverrirriiniianns 2,874,790 | ....... 2,878,387 | ccovvcvrrnes 231 [4AM
50076@ AC 6|KRATON POLYMERS LLC 01/06/22......ooevoeeveereereees e esssssiens | eeerienns 09/07/2016.... | Various 103,996,250 | ..o 4,000,000 4FE
50077L AK  2[HJHEINZ CO 3.950% 07/15/25.......covvimriiiririeierissisesisssisssiessssssesesssssssssesssssssssssssesssssssssessns. | sessssens 08/19/2016.... | Tax Free Exchange 594519 | 4,600,000 2FE
55336V AC 4 |MPLXLP MPLXLP 5.500% 02/15/23.........cccomiemirrririeriereriensnisssiessesssssssssssssssessssssssssensanse | severenenes 09/29/2016.... | TAX FTEE EXChANGE........oureririrariririesieeiseisesisesie ettt | eestesssessssessssssses st s sessnnns | oesssesssnsssessssssssssens 1,490,136 | ..ovevneerrreriereicnns 1,500,000 | ...eouveerrrcrererirennns 2FE
561233 AC  1|MALLINCKRODT INTERNATIONAL FIN  5.500%.......cveuerereermeersersmrserisseseesssesesssnsssessseessnens Frovis 09/19/2016.... | CITIGROUP GLOBAL MARKETS INC/......ouiuuurirmiimeireiieiiseeiseesssisseisesssesssee st esssssssssssneees 613,170 648,000 | .ooocverririieis 15,543 [4FE.....ccoivirriirris
603374 AD 1|MINERVA LUXEMBOURG SA 6.500% 09/20/26...........cocrvrerremmrminerieriresesenissisesseesiensseseseenns o 09/08/2016.... | HSBC SECURITIES..........oevvirirriiieiiesiieeiesesssesessssssesssesescenns 495,480 500,000 | ..o 3FE
75281A AV 1|RANGE RESOURCES CORP  5.750% 06/01/21.........cvuueerrreerieriesirneesseisseisesisssssessssesssssnees | seeeenenes 09/16/2016.... | Tax Free Exchange 11,000,000 | oo 1,000,000 4FE
83402Q AC 6 |SOFI CONSUMER LOAN PROGRAM TRU 5.120%..... .| 07/26/2016.... | DEUTSCHE BANK SECURITIES INC.. 3,998,593 | i 4,000,000 2AM
83402V AB 7| SOFI CONSUMER LOAN PROGRAM TRU  4.800%.........cvrumrerrermeemmenmeriseriseseseesssnsssessesssenenns | veerenenes 09/09/2016.... | GOLDMAN SACHS & COMPANY! 999,610 | ....... 1,000,000 2AM
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1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
90270Y AA  7|UBS-BARCLAYS COMMERCIAL MORTGA  3.347%.....cccuvmiueinrieisirnsieisnssissssssesessssisssessns | nevsessnes 07/2712016.... [ ISSUING COMPANY ......oovieiiieiiieiiereieississe st ssse st sse s ss st b st esse s snsns | sessssessessesassessesssssssessesessnsensess | siesssesssssssesssessessess 3,424,994 | .o 3,293,925 | .o 7,962 | 1FM....oovviveris
90270Y AG 4|UBS-BARCLAYS COMMERCIAL MORTGA  3.849%........cccoivmmremerieernnesiensisesssssesssssssessenianes | weverenenes 07/2712016.... | ISSUING COMPANY........ccourrmrirrrrerimnimseserisssssessesssssesssessssans 2,687,603 | ....... 2,635,141 | oo 6,944 | 1FM....covvrririicri
90270Y AL 3|UBS-BARCLAYS COMMERCIAL MORTGA 4.223%.......cccnivuririneiiniirneeinessssisssissssssssessssssnss | soesveenes 07/2712016.... | ISSUING COMPANY ..ottt | eebiess bbb nsinnss | enbisessiesss e 1,548,886
95000H BH 4 |WELLS FARGO COMMERCIAL MORTGAG 3.013% 09/14/2016.... | WELLS FARGO & CO.....ovvimrirririiiiieiiesiesi sttt sssessssens 10,299,260
95000H BL 5|WELLS FARGO COMMERCIAL MORTGAG 3.165% .| 09/14/2016.... | WELLS FARGO & CO 2,059,914
960413 AN 2| WESTLAKE CHEMICAL CORP  4.875% 05/15/23........ccmivriiiirnrineirerinsissiesissssesssisesssssseennns. | ovsinsins 09/08/2016.... | Tax Free EXChange.........covuvevervniererrnrieireriniines v 1,472,621 1,500,000 2FE
000000 00 O|HILTON WORLDWIDE FINANCE LLC HILTON WORL N 08/18/2016.... | TAX FrE8 EXChANGE. ... . verririisiiissirsesi s sesssssssess sttt | eentsensensssenssnssssnssensensssnsnnes | osnssssssssssenssssesssnsens 1,503,828 | ..o 1,505,588 [ ..oeoveririnrrinirines 3FE
3899999. Total Bonds - INAUSHTIAl ANA MISCEIIANEOUS.................oiveviieiieteeieiieieictete ettt ettt eae et sesaeteseeetesesassesensesesessassesanseses  tessssesesesessesassesesesesssseeeeseaesessssesesaesesesesessesasssesesessesesesseses et s setesesssseeeseset et s sssesaessset et s ssees s et et s s sssee s sesetesessesesnsesetesensetennsetesesassesans 47,097,267 | .covvevereeiern 46,669,975 | ..oooocveieec 67,688 XXX
8399997, TOtAI BONAS = PAI 3.ttt ettt E e E 0o f4 e R e oL E o0 EeEE LR E ko E s fEoeEE e oL E e LR R E L E oL E LR EE LR E L E L E L E R LA E L L E LR E L E L0 EE 0Lkttt | et 242,987,605 |............ 238,662,490 475,456 XXX
8309999, TOAI BOMAS.......trvetissrsers et ees s s ees et 8 88888 E £ 8 48R 8 ££E 8L HEE 140844 E81EEE 10816 £ £EE4LE14EEE4HEE LR 4£EEo0Ef1EE £ eEEHEEE LR LR LA R LR 1R EEEE LR R LR LR LR EEEE LR EE AR LR L 4L E LR EE LA EEE LA E LR R ....242,987,605 |.....co...c. 238,662,490 475,456 XXX
..... XXX ...475,456 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock [¢f Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. G t
36202E T3 3| GOVERNMENT NATIONAL MORTGAGE A 6.000%.. | . | 09/01/2016. | Paydown 70,112 70,112 71,229 71,039 (927) (927) 70,112 0 2,720 | 06/20/2038.... | 1.....
912828  R3 6 | UNITED STATES TREASURY 1.625% 05/15/26......... | . | 07/25/2016. | Variou: ...40,172,756 | .........40,000,000 | .........40,592,284 (1,336) (1,336) 140,590,948 | v (418,192) | ..........(418,192) | .......121,654 | 05/15/2026.... [ 1....
0599999. Total Bonds - U.S Government. ...40,242,868 | ........40,070,112 | ........40,663,513 71,039 0 (2,263) 0 (2,263) 0 | ........ 40,661,060 | ..cooovvreniinnins 0 | .n(418,192) | ...........(418,192) | .......124,374 XXX XXX
Bonds - All Other Government
05970A AA 0 | BANCO NACIONAL DE COMERCIO EXT 4.375%..... R‘ 07/12/2016. | HSBC SECURITIES 1,055,000 1,000,000 997,190 997,239 123 123 997,362 57,638 57,638 32,934 | 10/14/2025....
1099999. Total Bonds - All Other Government ......1,055,000 | ...........1,000,000 997,190 997,239 0 123 0 123 0 997,362 0 57,638 57,638 32,934 XXX XXX
Bonds - U.S. Special e and Special A
31283H 2Q 7 |FEDERAL HOME LOAN MORTGAGE COR 6.500%.. | . | 09/01/2016. | Paydown 26,328 26,328 26,405 26,372 (45) (45) 26,328 0 12/01/2031....
31283H 2R 5| FEDERAL HOME LOAN MORTGAGE COR 6.500%.. |. | 09/01/2016. | Paydown 6,864 6,864 6,867 6,864 0 6,864 0 295 | 09/01/2032.... | 1....
3128M1  AB 5| FEDERAL HOME LOAN MORTGAGE COR FHLMC 5.0| . | 09/01/2016. | Paydown 47,052 47,052 45,861 46,436 617 617 47,052 0| ....1,534 |08/01/2020.... | 1....
3128QS 38 3| FEDERAL HOME LOAN MORTGAGE COR 5.702%.. |. | 09/01/2016. | Paydown 31 31 31 31 0 31 0 2 |03/01/2037.... | 1.....
3128QS 4Q 6| FEDERAL HOME LOAN MORTGAGE COR 5.203%.. |. | 09/01/2016. | Paydown 24,781 24,781 24,909 24,781 0 24,781 0 954 |02/01/2037.... | 1.....
31292H 4K 7 | FEDERAL HOME LOAN MORTGAGE COR 6.000%.. | . | 09/01/2016. | Paydown 85,027 85,027 85,665 85,568 (541) (541) 85,027 0| .....3,457 [12/01/2033.... | 1....
31371L  CD 9| FEDERAL NATIONAL MORTGAGE ASSO 5.000%.... | . | 09/01/2016. | Paydown 26,941 26,941 26,182 26,258 683 683 26,941 0 894 |09/01/2033.... | 1.....
31371M  CF 2 | FEDERAL NATIONAL MORTGAGE ASSO 5.500%.... | . | 09/01/2016. | Paydown 27,824 27,824 26,887 26,970 854 854 27,824 0 .....1004 |07/01/2035.... | 1...
3138WG A4 6 |FEDERAL NATIONAL MORTGAGE ASSO 3.500%.... | . | 09/01/2016. | Paydown 876,385 876,385 906,647 (30,263) (30,263) 876,385 0 [ oo 18,962 | 12/01/2045.... | 1.....
31403C WF 4 | FEDERAL NATIONAL MORTGAGE ASSO 4.500%.... | . | 09/01/2016. | Paydown 92,171 92,171 85,503 86,646 5,526 5,526 92,171 0 2,687 | 09/01/2035.... [ 1....
314110  HN 4| FEDERAL NATIONAL MORTGAGE ASSO 5.741%.... | . | 09/01/2016. | Paydown 160 160 161 160 0 160 0 6 |03/01/2037.... | 1....
31414E  RC 0| FEDERAL NATIONAL MORTGAGE ASSO 6.000%.... | . | 09/01/2016. | Paydown 16,663 16,663 16,723 16,705 (41) (41) 16,663 0 668 | 07/01/2038....
3199999. Total Bonds - U.S. Special Revenue and Special A .....1,230,227 | .........1,230,227 | ...........1,251,841 346,791 0 (23,210) 0 (23,210) 0 ......1,230,227 0 0 0 [ oo 31,593 XXX XXX
Bonds - Industrial and Mi:
00115* AA O |AESILUMINALLC 6.000% 03/26/32..........ccccooucrreennee. | . | 09/30/2016. | Redemption  100.0000 52,732 52,732 52,732 52,732 0 52,732 0| . 2,408 | 03/26/2032.... | 3.....
00485X  A* 2| ACOSTAHOLDCO INC 09/26/21.......coevveerrenenene | . | 07/29/2016. | Redemption  100.0000. 622 622 615 615 6 6 622 0 20 [09/26/2021.... | 4FE...
030981 AF  1[AMERIGAS PARTNERS LP/AMERIGAS AMERIGAS P | . | 07/27/2016. | Call ~ 103.2500. 2,065,000 2,000,000 2,000,000 2,000,000 65,000 65,000 2,065,000 0 | e 89,194 | 05/20/2021.... | 3FE...
07324F  AC 4 |BAYVIEW FINANCIAL ACQUISITION 6.831% 0. . 109/01/2016. | Paydown 111,688 ..111,688 90,624 93,009 8,678 11,688 0 3,508 | 08/01/2047....
073879  VF 2 |BEAR STEARNS ASSET BACKED SECU 0.965%...... . 109/25/2016. | Paydown 393,958 393,958 346,252 370,749 23,209 23,209 393,958 0 2,843 | 05/25/2035.... | 1FM........
09531@ AA  5|BLUEBUFFALO COLTD 08/07/19......coccvvceseenneee. | . | 09/30/2016. | Redemption  100.0000 2,475 2,475 2,434 2,447 28 28 2,475 0 71 |08/07/2019.... | 3FE...
121575 AG  9|BURLINGTON STORES INC 08/13/21....coooveveeee | . [ 07/29/2016. | Redemption  100.0000.........couvverere | eorevrerirerinerireriiecnn [ i 465,417 | oo 465,417 | oo 463,000 | ............. 463,229 2,188 2,188 | e | i 465,417 0 [ oo 12,656 | 08/13/2021.... | 3FE...
12648  AJ  1[CSMC_14-2R 3.000% 05/01/36..........cccce0e0eeerecerecececcce | . | 09/01/2016. | Paydown 300,955 300,955 272,364 274,940 26,015 26,015 300,955 0 6,032 | 05/01/2036.... | 1FM........
12648E AN 2 |CSMC_14-2R 3.000% 05/01/36........cccccouerereerrrnnneees | . | 09/01/2016. | Paydown 37,609 8,160 9,256 (9,256) (9,256) 0 783 |05/01/2036.... | 1FM........
12648G BN 6| CREDIT SUISSE MORTGAGE TRUST C 0.657%....... | . | 07/19/2016. | Variou: 3,563,744 3,618,014 3,328,573 3,398,708 28,525 28,525 w3 A27,233 | e | e 136,511 | oo 136,511 | 11,884 | 03/27/2037.... | 1FM........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consil ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
126650 BP 4 |CVS PASSTHROUGH TRUST 6.036% 12/10/28........ |. | 09/10/2016. | Redemption  100.0000 4,919 4,919 4,867 4,885 34 34 4,919 (U [ 198 | 12/10/2028.... | 2FE........
CVS PASSTHROUGH TRUST CVS PASS-THROUGH
126650 BV 1|T .| 09/10/2016. | Redemption  100.0000 46,538 46,538 46,538 46,538 0 46,538 0 1,792 | 01/10/2033.... | 2FE...
12674@ AA 6| CVS PASSTHROUGH TRUST 4.016% 08/10/35. . 109/10/2016. | Redemption  100.0000 13,551 13,551 13,551 13,551 0 13,551 0 363 |08/10/2035....
196541 A* 7| COLORADO NATURAL GAS INC 5.500% 09/30/....... |. | 09/30/2016. | Redemption ~ 100.0000 50,000 50,000 50,000 50,000 0 50,000 0 2,750 | 09/30/2032.... |3
233046 AD 3| DB MASTER FINANCE LLC DNKN_15- 3.980%......... .| 08/20/2016. | Paydown 25,000 25,000 25,000 25,000 0 25,000 0 746 | 02/20/2045.... | 2AM...
235851 AH 5| DANAHER CORPORATION DANAHER CORP 5.4% 3/|. | 08/15/2016. | Call ~ 110.5950 1,105,950 1,000,000 999,320 999,741 ..106,209 .106,209 1,105,950 0 .51,600 | 03/01/2019....
29245) AE 2| EMPRESA NACIONAL DEL PETROLEO 5.250% O.... | F|08/05/2016. | DIRECT. 2,058,703 2,000,000 ....2,115,000 2,066,546 (7,844) (7,844) 2,058,703 0| ....103,250 |08/10/2020.... | 2FE...
29245)  AF 9 |EMPRESA NACIONAL DEL PETROLEO 4.75% 12/6... | R| 08/05/2016. | DIRECT. ....4,254,154 ....4,297,000 ....4,224 853 ....4,250,044 4,110 4,110 ....4,254,154 0| ....134,938 |12/06/2021.... | 2FE...
29248D AA 0 |ENANORTE TRUST 4.950% 04/25/28...................... | R| 07/25/2016. | Redemption ~ 100.0000...........cccccoce. | oorvrommmmmmmmmmmmmmmmininnnns | coveeereicnen 182,241 | oo 182,241 | oo 183,427 | oo 183,036 (795) (U£15) ) [ I 182,241 0 6,766 |04/25/2023.... | 3AM.......
29273V AD 2| ENERGY TRANSFER EQUITY LP 5.875% 01/15....... .| 09/23/2016. | GOLDMAN SACHS & COMPANY....... 14,420 14,000 14,175 0 14,175 245 245 | o 167 |01/15/2024.... | 3FE........
362256 AC 3| GSAAHOME EQUITY TRUST GSAA_06 0.765%...... | . | 09/25/2016. | Paydown 230,645 230,645 | .oovvererenn 128,809 | oo 129,489 | ..ooovvvverreveinenn [ v 101,155 | oo | e 101,155 230,645 0 1,057 |10/25/2036.... | 1FM........
36242D PL  1|GSR MORTGAGE LOAN TRUST GSR_04 3.077%.... | . [ 09/01/2016. | PAydOWN........cvvveeemmerrermmemrerinennirnenns | coverrvsisenessiseseisnnenes | oveevesinens 116,280 | ccovvvees 116,280 | .oovvvees 116,135 145 145 | e | i 116,280 0 298 [12/01/2034.... | 4AM.......
373200 AY  0|AXIALL CORP 4.875% 05/15/23.........cccccoouvvmurirmunnenene | . | 09/08/2016. | Tax Free Exchange. ...1,472,621 ....1,500,000 ....1,462,500 ...1,470,320 2,301 2,301 ...1,472,621 0 36,563 |05/15/2023.... | 3FE........
379352 AL 1| GLOBAL MARINE INC. 7.000% 06/01/28.................... .| 09/14/2016. | Variou: 87,929 | ..ccccccc.ce 131,000 | oo 126,563 | ..oovovevenen 127,932 99 99 [ i | v 128,031 | oo v (40,102) | .............(40,102) | ..........6,561 |06/01/2028.... | 4FE........
423074 AX  1|HJHEINZCO 3.950% 07/15/25.........ccccovermuvrerrnmennennn | . | 08/19/2016. | Tax Free Exchange. ...4,594,519 ....4,600,000 ...4,593,882 ...4,594,191 328 328 ...4,594,519 0| ....188,261 |07/15/2025.... | 2FE........
43289* AA 0 |HILTON WORLDWIDE FINANCE LLC 09 . | 08/18/2016. | Tax Free Exchange. ....1,503,828 ....1,505,588 ....1,503,374 ....1,503,676 152 152 ....1,503,828 0 28,701 |09/23/2020.... | 3FE........
44043V AD 0 [HORIZON PHARMA INC 04/29/21.......cocvccevuvevneee | . | 09/30/2016. | Redemption  100.0000 627 627 597 597 29 29 627 0 21 [04/29/2021.... | 3FE........
44701P AV 6 |HUNTSMAN INTERNATIONAL LLC 1000............. | . | 09/30/2016. | Redemption ~ 100.0000 7,500 7,500 7,521 7,515 (15) (15) 7,500 (VI I 191 | 10/01/2021.... | 3FE........
45661@ AE 3 |INEOS US FINANCE LLC 05/04/18.. .| 09/30/2016. | Redemption  100.0000 6,075 6,075 6,075 6,075 0 6,075 0 05/04/2018....
458204 AP 9|INTELSAT LUXEMBOURG SA INTELSAT LUXEMBOU | F| 08/04/2016. | WELLS FARGO & CO.......cocovmrvrervenns | coverrveremesmrerenseees | cevvrvinennns 133,750 500,000 500,000 500,000 0 500,000 rereenn:(366,250) | .........(366,250) | ........ 26,694 |06/01/2021.... | 6FE........
50152# AC 1 |KT REAL ESTATE HOLDINGS LLC 3.580% 05!......... |. | 08/24/2016. | Redemption ~ 100.0000 24,085 24,085 24,085 24,085 0 24,085 0 647 | 05/24/12035.... | 2.....
52518R  CC  8|LSSC_05-1 0.865% 09/26/45...........cccccoonsvvevernnurenncnn. | . | 09/26/2016. | Paydown 209,240 209,240 | .ot 185,684 | ...coooreee 190,104 | oo JRUTUTTOOROTN 1 < YA OO cerenennnn 19,137 209,240 0 | .ceeeee1,112 | 09/26/2045.... [ 1FM........
52524P  AA 0 |LEHMAN XS TRUST LXS_07-6 2.495% 05/01............ | . [ 09/01/2016. | PAYAOWN........cooooovveeeieeeeeeeiiviinininesinennns | covvvvnnsnssssssssssssssssesess | s 151,572 363,412 205,824 232,616 (81,044) (81,044) | oo | i 151,572 0| .....4919 |0501/2037.... [ 1FM.......
55336V AB 6 |MPLXLP 5.500% 02/15/23.........ccoevvrermeemrerreenrirnenenes . 109/29/2016. | Tax Free Exchange. ...1,490,136 | ...........1,500,000 | ...........1,489,044 | ...........1,489,099 1,037 1,037 ceeennn. 1,490,136 0 82,500 |02/15/2023.... | 2FE........
561233 AA 5[ MALLINCKRODT INTERNATIONAL FIN 5.750%........ | R| 09/19/2016. | CITIGROUP GLOBAL MARKETS INC/ 631,800 648,000 648,000 648,000 0 648,000 cerererenenns(16,200) | v (16,200) | ... 42,539 |08/01/2022.... | 4FE........
MINERVA LUXEMBOURG SA MINERVA
603374 AB  5|LUXEMBOURG F| 09/15/2016. | DIRECT......cciviviiisscssessissssssivisisins | iimimiisismsmsmsmnaninnnns | coveeeeesesesd 493854 | ............ 500,000 | .............. 491,505 | coovvvverern 493,341 511 L3 OO (T 493,852 2 2 | 43,594 |01/31/2023.... | 3FE....
61751  AK 7 [ MORGAN STANLEY MORTGAGE LOAN T 5.960%... [. [ 09/01/2016. | PaydOWN........ccccceriuurirmriennriinriieniins | oveeirensinsissssinssienns | sevvieesinens 149,923 | ..ccoovieneen 149,923 | ..ccoovieneee 114,715 | s 107,915 | oo 82,008 | 42,008 | .oooooereveneriiiens | e 149,923 0 [ .oeend, 774 | 02/01/2047.... | 1FM........
629377 BJ 0 [NRGENERGY INC 8.250% 09/01/20............ccoccoeeenee. | . [ 09/01/2016. | Call ~ 102.7500. ...1,541,250 | ...........1,500,000 | ...........1,500,000 | ...........1,500,000 | ...ccooorermrrrrrirrruens 81,250 | 41,250 | oo cennenenn 1,541,250 0| ....123,750 |09/01/2020.... | 4FE...
63861H AL 2 |NSMLT_13-A 5.607% 12/01/52... . 109/01/2016. | Paydown 232,066 232,066 247,869 247,716 ...(15,650) | . 232,066 0 8,971 | 12/01/2052....
643529 AB 6 [ NEW CENTURY ALTERNATIVE MORTGA 5.403%.... | . | 09/01/2016. | Paydown 214,906 214,906 | ..cccooveeene 141301 | oo 117,439 97,468 214,906 0 .....4633 [10/01/2036.... | 1FM........
67053N  AC 8| MONITRON INTL 03/26/22........oooovcvcrercvcrerercrcnens | | OTI2612016. | VAIIOUS.....ocovvevvvevevvvevvvvvevvvvvvvsssssssnssnnns | covvnsssnsssssssssssssssseseses | covsvssissis 159,062 | ..oovoveveve 167,875 | w.oovvvevene 167,036 | w.oovovevene 167,082 42 A2 [ i | e 167,124 (8,062) (8,062) 3,819 |03/26/20 4FE....
72165N AV 1|PILOT TRAVEL CENTERS LLC 05/25/.....ovoeverenen . 107/29/2016. | Redemption  100.0000 1,876 1,876 1,861 15 15 1,876 0 11 | 05/25/2023.... | 3FE...
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consil ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
737446  A* 5| POST HOLDINGS INC 05/23/21...oovvvvvvverrirnrrire .| 08/05/2016. | Redemption  100.0000 237,202 237,202 236,016 236,075 1127 1,127 237,202 0.....6103 |0523/2021.... | 3FE.....
74958E AS 5| RESIDENTIAL ASSET SECURITIESC 5.750%.......... .| 09/01/2016. | PaydOWN........oorieeciiriieriieriissiiienes | e | ossiieniins 105,840 | .ccovveeneen 115,417 | s 102,630 | .ccovrieneen 102,276 3,564 3,564 | e | i 105,840 0| ...4413 [ 12/01/2036.... | 1FM........
RANGE RESOURCES CORP RANGE RESOURCES
75281A AM  1|COR . | 09/16/2016. | Tax Free Exchange. 1,000,000 1,000,000 1,000,000 1,000,000 0 1,000,000 0 28,750 |06/01/2021....
771196 AS 1 |ROCHE HOLDINGS INC6% 6.000% 03/01/19........... . | 08/26/2016. | DIRECT. v1,205,078 | ...........1,211,000 ....1,191,963 ...1,203,697 1,381 1,381 cenenn. 1,205,078 0 [ oo 71,449 | 03/01/2019.... [ 1FE........
81675K AD 1| SEMINOLE TRIBE OF FLORIDA 04/20.........coo.e.. | . | 09/30/2016. | Redemption  100.0000 28,226 28,226 28,194 28,200 26 26 28,226 0 645 |04/20/2020.... | 3FE.......
81810# AA 4| SEVENTY SEVEN ENERGY INCF52418..........ccouvvvvunne . 109/30/2016. | Redemption  100.0000 625 625 628 627 2) 2) 625 0 18 | 06/25/2020.... | 5FE........
828807 BW 6 |SIMON PROPERTY GROUP LP 5.250% 12/01/1....... .| 09/02/2016. | Call  100.0000. +0.5,000,000 | ...........5,000,000 .....4,960,350 ....4,995,422 4,578 4,578 rerer5,000,000 0| ....197,604 |12/01/2016.... | 1FE.......
82926# AF 2| SINCLAIR TELEVISION GROUP INC O.oevvveenennne | - | 09/30/2016. | Redemption  100.0000 1,250 1,250 1,247 1,247 3 3 1,250 0 33 [07/31/2021.... | 3FE...
88031N  AA 5| TENASKA ALABAMA Tenaska Alabama Partners. . | 09/30/2016. | Redemption  100.0000 3,808 3,808 3,860 3,831 (23) (23) 3,808 0 200 |06/30/2021....
88031R  AA 6| TENASKA ALABAMA 6.125% 03/30/23....................... | . | 09/30/2016. | Redemption ~ 100.0000 66,263 66,263 67,778 67,017 (754) (754) 66,263 0 3,044 |03/30/2023.... | 2FE....
886547  D* 6| TIFFANY&CO 1.720% 09/01/16........cvvveecrirrrieriins 0] 09/01/2016. | Maturity. .....10,532,435 | ........10,532,435 ...12,044,319 9,036,119 0].....3,008200 | ......12,044,319 | ......(1,511,883) | ..ccccocevrrmmricrncns | eeeenne(1,511,883) | ....... 172,877 | 09/01/2016.... | 2.....
90270Y AJ  8|UBS-BARCLAYS COMMERCIAL MORTGA UBSBB 201 . | 07/27/2016. | ISSUING COMPANY v 7,661,483 | ...........7,500,000 1,732,241 874,898 | s ceevrereenene(13,694) | oo (13,694) | oo reeennnn 1,661,203 280 280 | ......177,935 | 03/01/2046.... | 1FM........
91818* AA 9| FEDERAL FUNDING GROUP LLC 5.320% 03/07....... | . | 09/07/2016. | Redemption  100.0000 64,118 64,118 64,118 64,118 0 64,118 0 2,275 | 03/07/2033.... [ 1....
94978# AN 7| COMMONWEALTH EDISON 6.690% 06/15/17........... | . | 09/23/2016. | Redemption  100.0000 13,919 13,919 13,919 13,919 0 13,919 0 621 |05/15/2017.... | 2.....
000000 00 O [ Summary AdjUStMeNt........ccccoveverrvemscrevsscrerssereeneenne | - | 09/30/2016. | VARIOUS. (26,192) 0 (26,192) 0 10/01/2017.... | 2Z....
000000 00 O [ALLIANCE TIRE GROUP BV 9.750% 06/28/21........... . 107/01/2016. | Redemption ~ 98.3863 1,147,841 ....1,166,667 ....1,143,334 ....1,146,404 1,437 1,437 .. 1,147,841 0 [ v 56,875 |06/28/2021.... | 5*...
000000 00 O [HILTON WORLDWIDE FINANCE LLC HILTON WORL. | . | 09/30/2016. | Redemption  100.0000. 3,764 3,764 3,760 4 4 3,764 0 6 |10/26/2023.... | 3FE...
G0369@ AT 3| ANGLIAN WATER SERVICES FINANCI 3.537%........ | D|09/12/2016. | METLIFE 0BS 10273 ...5,162,184 ...4,657,100 ....5,172,785 e (10,424) | o o (10,424) | s ...5,162,361 (310,146) 309,969 (177) | oo 67,694 |10/15/2023.... [ 1Z.....
L0426@ AA 9| AWAS FINANCE LUXEMBOURG 2012 07.......... | R[ 07/18/2016. | Redemption  100.0000 13,468 13,468 13,502 13,484 (16) (16) 13,468 0 361 |07/16/2018.... | 3FE...
N6587@ AA 9| KKR AT AUXILIARY DUTCHBV 9.750% 06/28........... F| 07/01/2016. | Redemption ~ 100.0000 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 (V[ 97,500 |06/28/2021.... |4.....
N6587@ AB 7 |ALLIANCE TIRE GROUP BV 9.750% 06/28/21........... E| 07/01/2016. | Redemption ~ 95.1382 951,382 ....1,000,000 932,500 947,811 3,571 3571 951,382 [\ 48,750 |06/28/2021.... | 4.....
N8879%# AC 6| TRONOX INC 03/19/20.......ccveverreericverrserenennnne | . | 09/30/2016. | Various. 3,942,264 ...4,002,264 .....4,002,866 ....4,020,439 (3,116) (3,116) A017,323 [ wee(75,059) | oo (75,059) | ... 93,677 |03/19/2020.... [ 4FE...
P7077@ AH  7|Nassau Air Dev 6.340% 03/30/35..........ccccccooeecccccrrrcc F| 09/30/2016. | Redemption  100.0000 32,500 32,500 32,500 32,500 0 32,500 0 1,545 | 03/30/2035.... | 2FE....
P7077@ AK  0[Nassau Air Dev 6.440% 06/30/35........cccurmmmremmrssrennnns F|09/30/2016. | Redemption  100.0000. 37,500 37,500 37,500 37,500 0 37,500 0| .....1811 | 06/30/2035.... | 2FE...
3899999. Total Bonds - Industrial and Miscellaneous. .....67,350,569 | ........67,413,343 | .........68,689,965 | ........ 60,487,802 0 [ 452,737 0 | 452,737 ....3,008,200 | .........69,231,265 | ........(1,822,029) | .............(58,666) | ........(1,880,695) | ....2,075,844 XXX XXX
8399997. Total Bonds - Part 4. ...109,878,664 | ......109,713,682 | ......111,602,509 | ......... 61,902,871 JOOR((J IPTO 427,387 [V [P 427,387 ...3,008,200 | ......112,119.914 | ....... (1,822,029) | ...........(419,220) | ........ (2,241,249) | ....2,264,745 XXX XXX
8399999. Total Bonds. ...109,878,664 | .......109,713,682 | .......111,602,509 | ........ 61,902,871 w0 [ 427,387 w0 [ 427,387 ...3,008,200 | ......112,119,914 | .......(1,822,029) | ..........(419,220) | ........(2,241,249) | ....2,264,745 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. ....109,878,664 XXX .. A11,602,500 | 61,902,871 il | 427,387 w0 | 427,387 ...3,008,200 | ......112,119,914 | ....... (1,822,029) | ...........(419,220) | ........ (2,241,249) | ....2,264,745 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 1 12 13 14 18 19 20 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Initial Cost of | Initial Cost of [ Total Foreign| ~ Current | to Carrying sat
Date of | Number Premium Premium [ Exchange Year's Value of Inception
Description of ltems(s) Hedged, Used for Exchange, Counterparty Trade Maturity or of Notional Strike Price, Rate of Index Received (Received) (Received) | Current Year | Book/Adjusted | d Changein | (Amortization| Hedged and at Year-
Description Income Generation or Replicated or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e BJ/A.CV. | )/Accretion Items end (b)
Swaps - Hedging Effective - Foreign E:
Currency swap - Rec fixed USD [Pay D2736#AJ8 FRITZ DRAXLMAIER GMBH
fixed EUR] &COKG Citibank NA........ E570DZWZ7FF32TWEFAT6. | .02/21/2014 | .04/02/2021 | - .....c.c.. | ... 2,058,000 |4.7160% [3.5700%] 26,674 372,300 | .....| ....357,986 | - i | e ((SI5W2510) N AN IR 100/100.......
Currency swap - Rec fixed USD [Pay
fixed EUR] G2616#AB7 DCC TREASURY 2014 LTD BNP Paribas........ ROMUWSFPUSMPROBK5P83 | .03/20/2014 | .05/21/2021 | - ......... ..13,771,000 |4.2380% [3.0000%] 183,499 | ..........2,533,000 |....| ..2444,245 | - ... | o (E7£X0V[0) N I R 100/100.......
Currency swap - Rec fixed USD [Pay L8367#AC7 SHURGARD
fixed EUR] LUXEMBOURG SARL CB 3.26% BNP Paribas........ ROMUWSFPUBMPRO8K5P83 | .06/25/2014 | .07/24/2026 | - .......... .....8,302,497 | 4.7400% [3.2600%] 129,095 | ..........1,458,555 | ... | ..1,468,038 | - ... | ool (V223K T65) 1 I O 100/100.......
Currency swap - Rec fixed USD [Pay N7334#AJ2 Wereldhave N.V. 3.06%
fixed EUR] 712026 BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | .07/01/2014 | .07/23/2026 | - ......... | ... 9,578,100 |4.5270% [3.0600%] 147,771 | ........1, 711,500 R [ (PL7XS10[0) 1 EC IR 100/100.......
Currency swap - Rec fixed USD [Pay
fixed EUR] X2145*AA4 Elenia Finance 20y 7/30/2034 Citibank N A. E570DZWZ7FF32TWEFAT6. | .07/25/2014 | .07/30/2034 | - .......... | ..... 2,016,150 |5.1000% [3.6010%] .31,854 330,450 | oo | 358,749 | - i | o (56,250) .| 100/100...
Currency swap - Rec fixed USD [Pay 59010QAA4 MERLIN
fixed EUR] ENTERTAINMENTS PLC Citibank NA........ E57TODZWZ7FF32TWEFAT6. |.03/13/2015|.03/15/2022 | - .....cccc. | wovevens 524,750 |4.9860% [2.7500%] e 1,935 | (37,150) | covvo | c0erenn(41,652) | = o [ e (18,750) 100/100.......
Currency swap - Rec fixed USD [Pay
fixed EUR] X7360WAJ1 ROMANIA REPUBLIC OF .. Citibank NA........ E570DZWZ7FF32TWEFAT6. |.10/22/2015 | .10/29/2025 | - .....c.... | w.ec. 1,111,000 | 4.4975% [2.7500%]....cccocrcvcvcrercscscicrcicns | = v | = v | s 14,023 | oo (12,800) | cccce | 20errne(55,516) | = oo | e (ECTACI00) N I IR 100/100.......
Currency swap - Rec fixed USD [Pay Deutsche Bank
fixed GBP] Portman Estate Funds (Multiple Cusips).. TLTWFZYICNSX8D621K86.... | .02/06/2013 | .03/05/2028 | - .......... | w.... 3,913,000 |4.3475% [4.1300%]....cccvvveveeermmmmreennerees | = v | = cvveveiniininnins | e 28177 | oo 665,500 .....437,250 95/100.........
Currency swap - Rec fixed USD [Pay
fixed GBP] G3646#AC7 FORTH PORTS LTD........... Citibank NA........ E57TODZWZ7FF32TWEFAT6. | .11/13/2013|.12/05/2031 | - ......... .....8,152,350 | 5.4800% [5.0300%] 69,150 | ...........1,527,450 - 891,990 | - i [ 100/99.........
Currency swap - Rec fixed USD [Pay
fixed JPY] J7660*AA4 ST. JUDE MEDICAL JAPAN. Citibank NA........ E570DZWZ7FF32TWEFAT6. |.03/19/2010 | .04/28/2017 | - .......... | ..... 3,600,000 |4.3160% [1.5800%].....ccvcvevvverevmvvvercvmrens | = eorsrmmmirins | = i | e 78438 | ... 384,476 | ... | ...412,043 | - .| ((CICHC <) A I 100/100.......
Currency swap - Rec fixed USD [Pay
fixed JPY] J7660*AB2 ST. JUDE MEDICAL JAPAN. Citibank NA........ E570DZWZ7FF32TWEFAT6. |.03/19/2010 | .04/28/2020 | - ....cccccc | weeee 3,750,000 |4.8600% [2.0400%] 85528 | ........... 400,496 | .....| ...531,317 | = e | e (529,873) | - 100/100.......
Currency swap - Rec fixed USD [Pay G2956@AA9 ABP ACQUISITIONS UK Barclays Bank
floating GBP] LTD G5GSEF7VJP5I7OUK5573.... |.03/16/2012 | .04/25/2033 | - ...10,302,500 | 6.3010% [GBP LIBOR 6M+3.2810%]... 229,908 ...1,859,000 ...1,136,850 100/100...
Currency swap - Rec fixed USD [Pay (G0566*AC3 ARQIVA PP FINANCING
floating GBP] PLC FRN 06/2029 BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | .06/27/2014 | .06/29/2029 | - .......... | ..... 5,614,290 | 5.0760% [GBP LIBOR 6M+2.1000%]... | - cccocovevvvcvcce | = coovvvivcvavaas 120,993 | .........1,327,590 - e STTAT0 [ - e [, 100/100.......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 1,149,044 | ... 12,520,368 970,084 | (O 0 XXX
0909999. Total-Swaps-Hedging Effective 0 0 1,149,044 | ... 12,520,368 970,084 | JU I 0 XXX
Swaps - Hedging Other - Credit Default
Credit Default Swap - Rec 0.0000 [PAY
1.0000;AT&T INC;T 00206RDG4 AT&T INC .....ccooovvccccnnne. Citibank NA........ E570DZWZ7FF32TWEFAT6. | .02/25/2016 | .12/20/2017 | - ... | ... 2,700,000 {0.0000 [1.0000]......ccccccccevcvcvmvevevevmvcvciene | = cvvvrisiivsiiiias | v (21,516) (16,275) | cccccovenens (26,862) - 0001.....coeeeee
0929999. Total-Swaps-Hedging Other-Credit Default. 0] s (21,516) ((SRA4) ] I— (26,862) 0 0 0 XXX
Swaps - Hedging Other - Foreign Exck
Currency swap - Rec fixed USD [Pay
fixed CAD] C5864@AM1 MULLEN GROUP LTD ...... BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | .07/22/2014 | .10/22/2026 | - ......... | ... 7,448,790 |4.0425% [4.0700%] 32,489 | ........1583485 |...|..1583485 | ...100,097 | ... (327,997) | = oo | e 0002.....cc.cene
Currency swap - Rec fixed USD [Pay D2736#AK5 FRITZ DRAXLMAIER
fixed EUR] GMBH & CO KG Citibank NA........ E570DZWZ7FF32TWEFAT6. | .02/21/2014 | .04/02/2024 | - .......c.. | oo 411,600 |5.3160% [4.0500%] 5,947 | oo 71,448 | | 71,448 | . (5,929) | ... (11,250) 0002
Currency swap - Rec fixed USD [Pay G2956@AC5 ABP ACQUISITIONS UK Barclays Bank
floating GBP] LTD Series A FRN 12/26/2033 PLC G5GSEF7VJP5I70UK5573.... | .06/03/2013 | .12/26/2033 | - .......... .....1,534,500 | 5.5810% [GBP LIBOR 6M+2.2000%]... 35,353 625,426 174,900 | - e [, 0002............
0939999. Total-Swaps-Hedging Other-Foreign Exchange. 0 73,789 | ..........2,280,359 |XXX| ...2,280,359 | ......330,933 | ..... (164,347) XXX
0969999. Total-Swaps-Hedging Other. 0 57514 | ..........2,253,497 |[XXX| ..2,253,497 | ......325,587 | ..... (164,347) 0 XXX
Swaps - Replications - Credit Default
Credit Default Swap - Rec 1.0000 [PAY
0.0000J;CDX.NA.IG.27 990335126 CDX.NA.IG.27.....coccvvvvvvrnenee ICE Clear US, Inc  549300HWWR1D80TS2G29. | .09/27/2016 | .12/20/2021 | - .......... ...22,000,000 | 1.0000 [0.00001..........oveecrrmvemermmrcirernne | = coerivisrriies | v 246,909 1,222 | 246,650 - (259) /7 V—
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge

Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of [ Unrealized | Total Foreign| ~ Current | to Carrying Credit sat

el )of Date of | Number Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception

Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or of Notional Strike Price, Rate of Index Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e [ FairValue | (Decrease) B.JA.CV. | )/Accretion Items Exposure Entity end (b)
0989999. Total-Swaps-Replications-Credit Default 0] ... 246,909 ..1,222 ..246,650 [XXX] ......279,567 0 0 (259) 0 | ..22,000,000 | XXX XXX
1029999. Total-Swaps-Replication: 0] ... 246,909 222 ..246,650 [XXX| ......279,567 0 0 (259) 0 [ ...22,000,000 XXX XXX
1169999. Total-Swaps-Credit Default 0 225393 | ........ (REX0EK) ] [— 219,788 XXX ......252,705 (5,346) 0 (259) 0 [ ...22,000,000 XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0. 1,222,833 | ........ 14,800,726 |XXX| 18,006,633 | ...... 330,933 | .....805,737 | ..coooovcrccnd 0 [ s 0 .. 1,255,561 XXX XXX
1209999. Total-Swap: 0 225393 | ... 1,207,780 | ........ 15,020,515 |XXX] 18,259,339 | ...... 325,587 | ......805,737 | .......... (Aske) | I 0 | ...23,255,561 XXX XXX
1399999. Total-Hedging Effective. 0 0. 1,149,044 | ....... 12,520,368 |XXX| 15,726,275 .0 ]...970,084 | ................ 0 [ i, 0... 1,099,893 | XXX XXX
1409999. Total-Hedging Other. 0| e (21,516) | ovvvee 57,514 | .........2,253497 |XXX| ..2,253,497 | ..... 325,587 | ..... (164,347) | oo 0 [ s 0]....155668 | XXX XXX
1419999. Total-Replication 0 ... 246,909 | ........... 1,222 ..246,650 |XXX ......279,567 0 0 (259) 0 [..22,000,000 | XXX XXX
1449999. TOTAL 0 225393 | ... 1,207,780 115,020,515 |XXX] 18,259,339 | ...... 325,587 | .....805,737 ...23,255,561 XXX XXX

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedges the credit risk of assets.
0002 Hedges the currency risk of foreign currency denominated assets.
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statement as of September 30, 2016 ofte. N€@W England Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception

Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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statement as of September 30, 2016 ofte. N€@W England Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
Barclays Bank PLC.......c..ciiiiiiieieicesiseiesisie st G5GSEF7VJP5I7T0UK5573............ Y Y ..4.546,035 | ... 2,484,426 | - i | e 0 LA,708,008 | - i | s 161,973 | ..... 241,605 0
BNP Paribas...........ccccoevenee ROMUWSFPUSMPROBKS5PS3........ Y Y ...8,900,000 | ......... 8,614,130 | - oo | s 0 29,420,541 | - e | 520,541 | ..... 646,875 ...361,005
CHIDANK N Ao E570DZWZ7FF32TWEFAT6.......... Y Y. ...2,350,000 3,086,620 |........ (76,812) ...659,808 ..3,409,418 ....935,389 | ..... 300,919 ...300,919
Deutsche Bank AG................ 7TLTWFZYICNSX8D621K86 Y Yo | 650,000 665,500 | - oo | 15,500 | oo 565,834 | - i | cnsnsnseneen0 | 66,162 | ..o 66,162
0299999, Total NAIC 1 DESIGNEHON. ... teriesietisireisste e ees sttt ennens | crsensenseninneres 16,446,035 14,850,677 |........ (76,812) ...675,308 18,103,801 | ..oovoovivreeenenn(124,029) | oo 1,617,908 [ i 1,255,561 | .o 728,086
0899999. Aggregate Sum of Central Clearinghouse..... XXX XXX XXX [ 244,041 | .. 246,650 2,609 [ .o 279,567 | - 35,526 | . 22,000,000 22,000,000
0999999, GOSS TORAIS.....vuvverresrisstississsess e eresstes stk et s Rkt | ebsnesnni e 16,690,076 | ...ccooovvevinne 15,097,327 |........ (76,812) ..B677.917 18,383,368 |....ccovviininin (124,029) | ....cvoovrvririrnns 1,653,429 | ..o 23,255,561 | ..o 22,728,086
1. Offset per SSAP No. 64.... ..
2. Net after right of offset per SSAP No. 64........... 15,097,327 | ..o (76,812)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)

Collateral Pledged by Reporting Entity

ICE Clear US, Inc...... 549300HWWR1DBOTS2G29.. | TIEASUIY ..ovueuerresresissssesersssssessersssssesssnsseessnsassssssanssessessssesessassssssenssnsanes 912810  QH 4 | UNITED STATES TREASURY ......oooiviiiiiereiiiieiiiieiiieties sttt svesie s ssssssnsessssssssesssssssensens | srevessssissassessens 454,507 | ......... 325,000 349,078 | 05/15/2040. | .......... | I

0199999, TOAIS. ..ttt tersertsesere st es kst 880888k E 880108 1£E1  #eLEEoEEE oL LA 8RR R R LR 8RR R EE LR E R LR E LR LR L LR LR LR LR LR R LR SR EEE LR R SRR AR 1eE  LEEeEE LR R R LR R E R LR LR E LRttt | enienes e 454,507 | ......... 325,000 349,078 XXX XXX

Collateral Pledged to Reporting Entity

Barclays Bank PLC G5GSEF7VJP5I70UKS573..... | US Agency - Loan Backed 314108 FG 4 | FEDERAL NATIONAL MORTGAGE ASSOCIATION XXX 06/01/2036.

Barclays Bank PLC. G5GSEF7VJP5I70UK5573..... | Treasury 912810 QP 6 | UNITED STATES TREASURY XXX 02/15/2041. | ..

Barclays Bank PLC. G5GSEF7VJP5I70UK5573...... Treasury 912810 RJ 9 | UNITED STATES TREASURY. XXX 11/15/2044.

BNP Paribas..........oceueeiverierieeineesseisessesieseseeneeens ROMUWSFPUBMPRO8BK5P83 | Cash.... Cash.... .....8,900,000 XXX

Citibank N A E570DZWZT7FF32TWEFAT6.. | Cash.... SN e | bt 2,350,000 XXX

Deutsche Bank AG...........ccueenirerierieeeeissiserierienes TLTWFZYICNSX8D621K86.... | Cash.... SNt | et enens 650,000 XXX

ICE Clear US, Inc...... 549300HWWR1D80TS2G29.. | Cash.... Cash e 244,041 XXX

0299999. Totals B [ 16,690,076 XXX




Statement as of September 30, 2016 of the New England Life Insurance Company

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of September 30, 2016 of the New England Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4 5 Book Balance at End of Each
Month During Current Quarter

6 7 8

Amount of Interest | Amount of Interest
Received During | Accrued at Current

Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month
Open Depositories
Bank of America, NA. Boston, MA (7,481,895) (5,039,724) (5,821,177)
JPMorgan Chase Bank, NA..............cccccooocuiiiinicciicicicices. NEW YOTK, NY ooiicccvcvcvcvsvssssssssssssssssssssssssnsnnns | cossssssssssssssssnnns | sossessssssssssssseens | soveesssesesssesssssessseseseioss | oo | covevesoviis 12,688,890 | .............. 45,018,137 | ....coovvveeen (2,394,974)
JPMorgan Chase Bank, NA............cccccccconernnrinneniennn. SYracuse, NY. (368,028) (346,343) (355,412)

0199998 - Deposits in 3 depositories that do not
exceed allowable limits in any one depository — Open
Depositories 506 548 102,208 79,118 113,023

0199999. Total Open Depositorie: XXX XXX 506 548 4,941,174 39,711,188 (8,458,540)

0399999. Total Cash on Deposit XXX XXX 506 548 4,941,174 39,711,188 (8,458,540)

0599999. Total Cash, XXX XXX 506 548 4,941,174 39,711,188 (8,458,540)

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - U.S. Special R & Special A Obli and all N i Obligati of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligati

FEDERAL HOME LOAN BANKS. ...ttt sttt sttt 84188888 E bR b s e £ b benbsteeh bbbt eninnss | senieniaces 09/27/2016....... | v 12/09/2016....... 8,995,518 | ..ot 263
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations............. et et eietaes bbb ne bneanas s s 8,995,518 | ..viiiiiiiiieritisn e 0 263
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OblIGAtoNS...........ove i ittt st ses e e e snt e e setaes | eeassesssesessesensesses st essessessnssnsessesasenes 8,995,518 | ...voceoeeeeeeeeeeeee e 0 263
Total Bonds

7799999, SUDEOLAIS = ISSUET ODIIGAIONS. ...t er ettt sttt sttt ses sttt sttt es et ee et E s 8421 e et e 88 e 8 ee e E e eesem e seheeseeee SE1eEeeseeseeseseeEeeseE e seheeseEeEeeEeehees e et aes | eheEeeseesetsesenseeseb et eesen et ses st ensensees 8,995,518 | vttt enaes 0 263
8399999, SUDLOAIS = BONGS..... ettt 8,995,518 263
8699999, Total - CaSh EQUIVAIENTS. .........vverirririieisieiisicisesi bbb 8,995,518 263




