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Annual Statement for the year 2017 ofthe N @W England Life Insurance company

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SChEUIE D).....oovvrrrriciiceceeesienesiessssiessesiesseniens | eeneiieens 1,326,012,852 | ....cvvvvvrerrrieirnricenne (N [ 1,326,012,852 | ..........1,407,782,447
2. Stocks (Schedule D):
2.1 Preferred SIOCKS. ..o | e (U [ (O OO (V1 OO 0
2.2 COMMON SIOCKS.......cevirirririreie i siessenies | cbnsensesssensess e (U [N (U OO (V1 OO 0
3. Mortgage loans on real estate (Schedule B):
31 FISEIENS ..ottt esens | sreeiaeniees 102,310,294 | ..o 0 102,310,294 | ............... 87,588,371
3.2 Other than firSt lIENS.......c.cueuiiie e | e (U [ (U OO (V1 OO 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES).....coovieiiiiiieieieireieieisisese st ssssesesensssessssensssensssensesenses | evsnnesnssessnsssnsennssenne [ evnniensiensennieneneenn 0 | e, (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES).....vovrerececicirieiee et | sebneinsb et (U [ (U R (V1 O 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).....cuceueeerrreerereieireinees [ v (U [ (O (01 T 0
5. Cash ($.....(1,690,059), Schedule E-Part 1), cash equivalents ($.....40,951,019,
Schedule E-Part 2) and short-term investments ($.....9,987,932, Schedule DA)......... | cccovevecee. 49,248,892 | ...coovveveieieenn, (01 IO 49,248,892 | .............. 20,607,867
6. Contract loans (including §.......... 0 premium NOES)......c.ovvevvieevreeeiiereseee e | coevenennns 417,298,613 | .o 0. 417,298,613 | ... 424,497,222
7. Derivatives (SChedule DB).........ccouvrieniiinicineieineresensnesssesesssssesssesesssssnesess | oeeesessesinens 10,829,448 |.....cvovvviriciis [ [ 10,829,448 | ............... 18,681,578
8. Other invested assets (Schedule BA)..........ccoverrnneressesessssessssssesssssenes | vveneessennens 12,530,512 [ oo (VN IO 12,530,512 [ covovrreee. 15,932,055
9. Receivables for SECUMHIES. .........uurirureririierieieiseieiseierses s esssssssssens | ceersesiensnsiens 985,895 | ..o (U 985,895 | ..cvovreireeiinne 89,769
10.  Securities lending reinvested collateral assets (Schedule DL).........cooveveeerrnniinns | coreeneenenennnieieieinns (U [ (O (01 0
11, Aggregate write-ins for iNVEStEd @SSELS..........covurverrerrnieinieineeeeeseessssessensenns | rrerssseeesseees 82,122 | .o [ I 82,122 | .o 0
12.  Subtotals, cash and invested assets (LINES 110 11)....c.vvererereneneneinsnsensnnnniens | cvvenein 1,919,298,628 |.....ccovvvriirciriiines (V1N I 1,919,298,628 ......1,975,179,309
13. Title plants less §.......... 0 charged off (for Title INSUIErS ONIY).......cceverrreerrirrirrinnes | cerernrsrsreeeeeens (U [ (O (01 0
14.  Investment income dug and @CCTUEM..............ccvevereviieiiiiiiieeecee e | cvevereseieans 24,373,549 | oo, (V)N I 24,373,549 | ..ccue 25,128,633
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ | ccccoveerieene 5,085,202 | ..ocoovevieeiirereiein (1 5,085,202 | ...ocvvrrnnnnne 3,247,073
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $..........0 earned but unbilled premiums)...........ccccoe. | evvvrerrnne. 12,495,285 | ...ooveveveeeeeeeinne (V)N I 12,495,285 | ............... 12,055,452
15.3  Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0)-eeeeeerere ettt snsas | srresrest s (O [ (O (01 T 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........ccuieernreernneenerecneesnenesnenens | eeeeensienns 49,060,721 [ .o (N I 49,060,721 | .....convce.. 29,607,058
16.2  Funds held by or deposited with reinsured COMPANIES..........ccoevvrrveennrereinns [ covveennnriinens 19,013 | [0 I 19,013 [ oo 0
16.3 Other amounts receivable under reinsurance CoNtracts.........couvweeeeerevnernes | werrevenenneienns 2,933,106 | oo (N 2,933,106 | ccvovverrennene 5,399,685
17. Amounts receivable relating to uninSUred plans............cocerrrieennnnicenrneeees | s [0 (01 (U1 [ 0
18.1 Current federal and foreign income tax recoverable and interest thereon............c.cco. | cvvevvevicsicsicnnen, [0 (01 (U1 [ 0
18.2 Net deferred taX @SSEL.........cccviuiriiiiniirneneeesee e | eeeeeneeniaens 88,651,221 | ..vvvrerrnvne 51,255,783 | ..ccoovvrnnene 37,395,438 | ..ovvrrines 41,944,142
19.  Guaranty funds receivable or on deposit.............cccovcricuriivrieiiieeee s | e 608,123 [ .o (0] [P 608,123 [ oo 703,176
20. Electronic data processing equipment and SOftWare.............ccccoeveveveicreieeiceiieeiees | v [0 (01 (U1 [ 0
21, Furniture and equipment, including health care delivery assets ($.......... 1) ST I (O (01 (01 T 0
22.  Net adjustment in assets and liabilities due to foreign exchange rates...........coovvevrivns | veereenrnrniniinrinininenn. (O (01 T (01 0
23. Receivables from parent, subsidiaries and affiliates...........c.cccoovevninninnnncinninns | e 8,019,175 | oo (1 I 8,019,175 | .oevinee 11,982,014
24. Health care ($.......... 0) and other amounts reCEIVADIE...........ccovueurerrnrenrnrnrnrnieis | veereensensrnssseseseeeens (U [ (O (01 0
25.  Aggregate write-ins for other-than-invested assets...........ccoveverencnenenieins | e 7,196,314 [ .o 6,926,054 | ..o 270,260 [ ..o 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25)........vuururerrererneireineisesnsisssseisesssssssesssssesssssessssssns | seeeeseees 2,117,740,337 | covvrrrrnen. 58,181,837 | .......... 2,059,558,500 | ..........2,105,246,542
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts........... | .......... 8,101,051,697 | ..cvoveeeeeeeeeee () 8,101,051,697 | ..........7,696,437,974
28. TOTAL (LINES 26 AN 27)......curvurerrireerrernreeesneesesnssseesssssessesssessesssssessssssessssssessnssans | seesens 10,218,792,034 | ...ccovvvnneen. 58,181,837 | ........ 10,160,610,197 | ..........9,801,684,516
DETAILS OF WRITE-INS
1101. Deposits in connection With iNVESIMENLS.............ccccouieiieiieiceiesesessesssesseins | covvseissseissieinneas 82,122 | oo (1 N 82,122 | v, 0
102, ettt st s et nsntenes | entebentesente sttt et (O TR I TR (01 [ 0
T03. e 0.
1198. Summary of remaining write-ins for Line 11 from overflow page...........cveveereereenennns | covreneeneenencninnirennns 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 @bOVE)......overrerrerreerrrrnrrienriries | correnieirsereees 82,122 | ..o, (U1 I 82,122 | oo, 0
2501, MISCEIIANEOUS.........eveeiieeieieieieirieie et es et sase st ssssesasesesesnsnsnns | sesesesesssssnnenns 766,392 [ .o 496,132 | coveereeene 270,260 [ .oovveeeerrieeenns 0
2502, DiSalloWed IMR..........coririrriicririeisrseese et esssssssnssnsnns | senssssssesesnnns 3,184,922 3,184,922
2503. Prepaid pension asset .3,245,000 ...3,245,000
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.covvevenenernes [ eornennnnnccns 0 | 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 aboVe)........ocveuiieeiiiiiiiiniiniin | ceveieiiiainaeas 7,196,314 | .o 6,926,054




Annual Statement for the year 2017 ofthe N @W England Life Insurance company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....1,217,231,763 (Exhibit 5, Line 9999999) less §..........0
included in Line 6.3 (including §$.......... 0 MOACO RESEIVE)......coiiviiiieieiitie ettt snsessnsens | ceessesssnannes 1,217,231,763 | ...cocvveeee. 1,266,014,160
2. Aggregate reserve for accident and health contracts (including $......... 0 MOdCO RESEIVE).......oevvririreieirireineseiseiseiseeseenes | cerveieeeiieeineis 7,074,506 [ oo 8,183,464
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $.......... 0 Modco RESEIVE)......covverereeeeeereireineenee | vveveenereeeieienns 7811249 [ o 7,853,959
4. Contract claims:
4.1  Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 @nd 11).....cccovriirienireeiierieeeseeeseeeee e | e 10,793,322 | oo 12,542,857
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11).......cccoveieirieieeieieeeeeeseeseen | e 63,469 | .ovoeeiiieren 64,961
5. Policyholders' dividends $.....16,677 and coupons $..........0 due and unpaid (Exhibit 4, LiNg 10).........ccerverreerrernrirmeieniens | coreerinerirssiiesisenis 16,677 | oo 32,091
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including §.......... 0 MOGCO). ... eeessessssssssssssessessennes | vssessessessessenneens 4,450,000 | ..ooovevriciiennes 4,750,000
6.2  Dividends not yet apportioned (including §$.......... 0 MOGCO)...eueereacrcrirereieieiseeseesees e sessssssssssessessessessees | eeneeneensenssssssssassessessesnenne (01 TR 0
6.3  Coupons and similar benefits (including $.......... L0 oo )T ST (01 TR 0
7. Amount provisionally held for deferred dividend policies not iNCluded iN LiNE B...........overererrerririnirnreeereeseireeseeeeeens | reereeseeneensesssssssseseeeenees (0 0
8. Premiums and annuity considerations for life and accident and health contracts received in advance less §..........0
discount; including $.....88,466 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)..........ccccoe. | coeveervereciverecinnes 434,068 | .o 385,984
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONTACES. .........cuiuruiiriiieieieieie ettt naens | ebetsebessebess bbbt et ees (01 0
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............cocooevvices [ e (01 0
9.3 Other amounts payable on reinsurance, including $.....149,027 assumed and $.....16,249,729 ceded............ccccoueeves | vorverreirerriinnns 16,398,756 | ..oovovevevevernnn 23,635,132
9.4 Interest Maintenance RESEIVE (IMR, LINE B)..........coiueuiuriiieiiieieieieieieieieie ettt nsesenns | ebessessssessssesessessssesessesees (01 0
10.  Commissions to agents due or accrued - life and annuity contracts $.....90,612, accident and health $.....5,403
and deposit-type contract funds §.......... .ttt b et et R ettt R Rt s e e Rt n s r e
11.  Commissions and expense allowances payable on reinsurance assumed .
12.  General expenses due or accrued (Exhibit 2, Ling 12, Col. 6).........cccoeueiiueiiieiieiceiceiceec e
13.  Transfers to Separate Accounts due or accrued (net) (including $.....(21,531,041) accrued for expense
allowances recognized in reserves, net of reinsSured alloWaNCES)..........cvwriiriireireeneeseerceseeseeseeeneeeeeessessesssesseens | cesssessesennennens (22,024,436) | ...vevvveernnnne (35,657,501)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5)......cccocvureerevienieinnes | corviericirienns 1,310,096 | ..coovevveirerane 1,089,879
15.1  Current federal and foreign income taxes, including $.....(4,279,305) on realized capital gaing (I0SSES)..........covvrevvrerrmerans | ovrrerrerrnnrnnrenn 8,461,355 [ i, 27,219,695
15.2  Net deferred tax Hability..........cocrirrreecc st sssessessessessensenennensessssssssssenss | nernennennennennennesnennssnssnsnensQ. | e 0
16, Unearned iNVESIMENT INCOME.........ciiiiiriiieiiiriiieictsiets ettt ss st ssesnsssssssessssessssessssessnsesnnns | sersnsessnesnsesnnsesnnsernns s A8 | it 0
17. Amounts withheld or retained by company as agent or trustee.. .100,209,416
18.  Amounts held for agents' account, including §$.......... 0 agents' credit balances. 9,097,204
19.  Remittances and items N0t @lIOCALEA.............c.cvvceueieeececce ettt sssenseesesesssenssssesensssssnsesenes | evenenerersnsnsneneess 808,723 | v, 901,146
20. Net adjustment in assets and liabilities due to foreign exchange rates............ccocvvrrerencrincnnneeenenenenenenessseenes | e 0 [ oo, 0
21.  Liability for benefits for employees and agents if not included @bOVe............covevvrrririniniininerreeeeeeeneeneeseenensesnnens | eoveenennnennnnens 10,786,710 [ i, 65,973,978
22. Borrowed money §.......... 0 and interest thereon §......... Dttt s et | nebsent ettt sttt (1N [ 0
23.  Dividends to stockholders declared @and UNPEIQ............cwerrrirrirrinieiniieeiseseeseeseesessessesesse s ssessessessessessessessessesns | soneeseessssssnsssssessessesesennns (01 TR 0
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR LINE 16, COl. 7)......ouurrerireeireireireessiseesssssssssssse e seeeeseesessssssssssssssssassessessessessesneens
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......orereereereeeeerrereereereereens
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers...
24.04 Payable to parent, subsidiaries and affiliates............cccvuerierieiiesice e
24.05 Drafts outstanding..........cccooeveevievicirieriiennns
24.06 Liability for amounts held under UniNSUrEd PlaNS............cccviveiiireiiieiie ettt
24.07 FUnds held UNEr COINSURANGCE. .......c.cvueuiieiiieiite sttt ettt sttt sttt bttt b st
24,08 DIIVATIVES. .......veeeiaiis ittt
24.09 Payable fOr SECUMEIES. .......vueviiveiiieiieeiiietsie sttt sttt sttt bbbt sttt bbbttt ans
2410 Payable for securities lending............coccvveenne
24.11 Capital notes §.......... 0 .and INtErest thEIBON $.......c..0..eeeceeeeeseete ettt sssssssssessnssenes | ersesssesssessnssessnssansanssanes (1N [ 0
25, Aggregate Write-ins for IADIIIHIES. ...........cceviveriieeicicicc e ...54,072,080 ...58,547,845
26. Total liabilities excluding Separate Accounts busingss (LINES 10 25)........cccuevieiriciiicriieiieeseeses e ..1,577,031,033 ..1,650,413,958
27.  From Separate ACCOUNtS StAtEMENL...........ccciveiiieiceeecece et sessssssessssssssssssessnsessnsens | evereeenennerney 101,001,697 [ oo 7,696,437,974
28.  Total liabilities (LINE 26 AN 27)........ovvvrrrrrrririeeeeieiseiseeseiseessesessssssssssesssssesssssessesesessssssssssssssssssssssessessessesesessessessessens | eoesaneenrensssdy0 78,082,730 | worvvvvrvenens 9,346,851,932
29, CommOn CAPItAl SIOCK.........ccviveieireicricreicteiersets ettt sssesssesssesssessssessssessnsessnsenens | eeerensereninseneesen29D00,000 | i, 2,500,000
30, Preferred Capital STOCK..........ccciiveiieece ettt
31, Aggregate write-ins for other-than-special SUTPIUS FUNAS...........vvrirrirrieieireircerrrc sttt een
R T o T3 1oL
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1)......ccocrrurmrrerrerernrnnirninnns
34.  Aggregate write-ins for special surplus funds .
35, UNGSSIGNEA fUNAS (SUMPIUS).....vuvueurerrerrircseeseesseseeseeseeseesessessssssssssss s s ssessessessessessesses s ses st essessessessessessessessessessessnssesnnes
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) 1ttt ssnnnes | neeeenee et [0 0
362 .. 0.000 shares preferred (value included in Line 30 $.......... )PP PRRSTTR) TR RSR [0 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).........cccooveevvrerns | correrieisiieinns 480,027,467 | ..ooovoererenns 452,332,584
38.  Totals of Lines 29, 30 and 37 (Page 4, LINE 55)........ccvueueureireiniinisisseseiee e ssssssssssssssssessessessessessssssssssssssssnns | _ssssssssesseseens 482,527 467 | oo 454,832,584
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COl. 3).......covruririreereieieieisississessississsssissiesssesssssssssssssssssssessessessessessessees | soesessesiens 10,160,610,197 | ...connvv 9,801,684,516
DETAILS OF WRITE-INS
2501. Postretirement DENefit HADITIY..........c.ou ettt | et 40,040,000
2502. Cash collateral reCeived ON JEMIVALIVES...........c.euiuriiiricieiieic ettt ettt nntens | oetsebssseinsseinnaas 10,899,954
2503, MISCEIIANEOUS. ..ottt bbb bbbt b bbb bbbt n e benanbens | eoebessebnssesnssebees 2,865,436
2598. Summary of remaining write-ins for Ling 25 from OVErfIOW PAJE........c.cu it eisseiees | creessesssessseneseeas 266,690
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above).... ...54,072,080
B0, AR R SRRttt en st entententans | oo .0
3102, RS R e R SRR ARttt ettt st st entententans | oo .0
3103, RS SR AR E e R R R R R ARttt n b et st s s st st senans | eretentententent st st 0
3198. Summary of remaining write-ins for Ling 31 from OVErfIOW PAGE..........criririiiriiricrcee e | cebreeb et 0
3199. Totals (Lines 3101 through 3103 plus 3198) (LINE 31 @DOVE).........c.cviuiuereiiiiiicicieee et sesseseeerensnensesens | cereresesssisssesesesssinesesesenas O [ i 0
R TP OURPURPRTN PSPPSR [0 R 0
BAD2. oSSR SRR AR AR Rseseetebentenb st n et s s st s ssesans | srntntententent st st [0 TR 0
BA03. oSSR AR ARttt R st n et s s st s ssenans | sretnsententent st st [0 TR 0
3498. Summary of remaining write-ins for Ling 34 from OVEfIOW PAGE..........ceiiiririririricecree ettt | ettt (01 0
3499. Totals (Lines 3401 through 3403 plus 3498) (LiNE 34 @DOVE)........cuiiiiiiiiiiiieiieieiti ettt ensnsens | crnbsnssesnessn e s e e nes 0 ] i 0
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SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1,less Col. 11) | oecevvvirennee 153,800,192 187,926,557
2. Considerations for supplementary contracts with life CONtINGENCIES. ..........ciuiiieiiiiieicc et bssenas | oebessessesssssssenas 3,437,284 | .o 10,219,802
3. Net investment income (Exhibit of Net Investment Income, Line 17) veee| e ..99,515,740 | ... ...108,090,916
4. Amortization of Interest Maintenance ReSErve (IMR) (LINE 5).......cviuiveiriiieieiieiieie et ssssssessessssessesssssssssssessesssns | svessessessessssssenserssd 14989 | wovvevserersssessesienns 809,661
5. Separate Accounts net gain from operations excluding unrealized gaiNs OF I0SSES..........cceveiivriieriereirisie et sesssssssessens | sesensesssssssesessssssessssensensQ | sveveessssssessssssesessssesenns 0
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) 975, 14,090,500
7. Reserve adjustments 0N reiNSUrANCE CEABM. ..ottt ettt s et n s bensenes | sressssensessesas (530,502,960) | ................. (433,162,251)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts | .....ccccevveee. 123,060,062 | ......ccevveee. 124,962,192
8.2 Charges and fees for depoSit-tyPe CONMTACES. ..........cciuiveiciicieice ettt sttt ensens | ebsessssessessnsestes e s s s s saes [0 52,769
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME...........cuiuuririiriei ittt sttt sttt bsensens | nesssessssessssias 38,853,780 | ovoveeveerinena 42,957,539
9. TOAIS (LINES 110 8.3)....ceuuieeieciicieeieee ittt sttt b bbbt enssnns | snins ...(1561,773,597) | ... 55,947,685
10, DEAN DENERLS.......covuieciiieicct ettt st bbbttt bbbttt s aens | beren 149,532,634
11.  Matured endowments (excluding guaranteed annual pure endowments). ree | s 0
12. Annuity benefits (Exhibit 8, Part 2, LINE 8.4, COIS. 4 + 8).......ccururirircereiecrceneie ettt st et sssssess st st essessssssssensnes | sesessssssssssssnes 18,109,518
13. Disability benefits and benefits under accident and health CONrACES...........cc.cucviveiciciicie e | oeressesesssssssenans 2,237,277
14. Coupons, guaranteed annual pure endowments and similar benefits...
15.  Surrender benefits and withdrawals fOr life CONTTACES............cururiercerciee ettt ettt
16, GTOUD CONVETSIONS. .....e.vreeeeeeseeseeseeseesseaseesesssesseesessesseessessessessesseesaseaessesesseesaessesseesentseesessestees e ssessees e ssesseesentes e st esEees e bsessen s e sses st entas
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life CONINGENCIES...........overuririenierrreecnere e eeessssssseessssessesssnsssssessnns | seneessssnnsneennssesD 108,671 | citiiiiiiiiiniienes 5,267,718
19. Increase in aggregate reserves for life and accident and health CONTACES. ..ot snees | rersssssessesenens (49,191,355) | .ovooververrrnnenas 11,785,614
20, TOtaS (LINES 1010 19)...0uiuuieriierieeiisieeieesee s sese st ssse bbb bbbttt | sntsessinssiensees 453,652,023 | ..oovvverinen 482,486,819
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(EXhibit 1, Part 2, LINE 31, €Ol 1)..ueuuiurrireiereeiieeiiesiiesisessies s ssssssssess st s sttt nnsas | esssenssenssenssenses 3,289,811 | v 8,568,838
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Lin€ 26.2, COl. 1)........cvrirrnmumrnenrinenreneinennines | ceeeeressnsesesseessssnssssesssens (01 0
23. General insurance expenses (Exhibit 2, Line 10, COIUMNS 1,2, 3aN0 4).......ouoririerrrirrrereeeseessess st sssssesssessessesssnens | seens 78,837,284 72,266,571
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 +2 + 3).. JEOT I 5,389,143 | ... ...5,035,879
25. Increase in loading on deferred and UNCOIIECIE PrEMIUMS..........vuruuiereririeeireieis e esees s tee st ssess et ess s ssessensssssnes | sresssssssssessassnenns (522,258) | ...oovvererererran (335,729)
26. Net transfers to or (from) Separate ACCOUNLS NEt Of FEINSUTANCE...........cvurvrrerieririeeierire sttt sttt ess st ensasssnssens | sresssssssssesens (782,262,239) | .veovvrrereenns (674,450,156)
27. Aggregate write-ins for deductions. 3,829,879 | ... 8,711,713
28, TOAIS (LINES 200 27)......cuuieeieriireisciseti sttt s bbbt bbbttt ennne | srannbinntsnteas (237,786,357) | ...cvverrecranns (97,716,065)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)...........cccccvevvvvevververreereens | covvereerrerennn. 86,012,760 | ..coocvevrrnene 153,663,750
30. Dividends t0 POIICYNOIAETS.........cc. vttt 4,474,888
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Ling 30)..........ccccueevvvreens | coveverrerenneinns 81,430,364 | ....cccvevnee. 149,188,862
32. Federal and foreign income taxes incurred (excluding tax on capital aiNS).........c.ovvrurrirrrerrerirnrenrireissssisseseeeesssessssssesssssssssessessssssssses | cossssssssssssesens 15,717,083 | coovens 42,910,711
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (108SS) (LINE 31 MINUS LINE 32).......cuuriuririiirrieieissssieississis st ss sttt sttt st st st ssessesssnsssssasses | sessessssssessassons 65,713,281 | .oooveree 106,278,151
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....323,625
(excluding taxes of §.....(473,536) transfErred 10 the IMR).............covreuerrrierrerisnreesnesesssssssssssssssssssessssssssssssss st sssssssssssssssssssnnnss | sessssssssssssssssssas 2,246,734 | oo 2,563,635
35. NetinCome (LINE 33 PIUS LINE 34).......c.cuieieeieeieeieisetese sttt s st s bbb s s st s st essesssbnsessnsansnns | svvessesssessssanss 67,960,015 | ......ccveveeeeee 108,841,786
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, LiNe 38, COL. 2)........cccocuiueiiiieirieieiseecese et sss b saessesssns | svsessssssessenns 454,832,584 | .....ccoovuen 631,916,149
37, Netincome (LINE 35)........cririeriiiireireineessesisesesss s ...67,960,015 ...108,841,786
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....142,108...........ccc.oevrmrrmreerieeiceeeereeee e
39. Change in net unrealized foreign exchange capital Gain (I0SS) .........ccoiueieiiuiriieiciese ettt
40. Change in net deferred iINCOME taX.........ccevvereereereeneeneireineenes
41. Change in nonadmitted assets......
42. Change in liability for reinsurance in unauthorized and certified companies.............
43. Change in reserve on account of change in valuation basis, (increase) or decrease...
44. Change in asset valuation reSEIVE ...........ccruerereeeneeneieeeneineieeseeseeeenees
45. Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)..
46. Surplus (contributed to) withdrawn from Separate ACCOUNtS AUIING PETIOT. .........urvurererrerierrireieereeire et eens
47. Other changes in surplus in Separate ACCOUNtS StAIEMENL...........covieerirririierireieie ettt entens
48. Change in surplus notes
49. Cumulative effect of changes in aCCOUNHING PIINCIPIES.........cvurvueereririieeereire ettt ettt ss s
50. Capital changes:
B0, PIA It vroitiriiieiieise ittt ettt ss st s s s s Ss S RRSRSSSSSSssesssees
50.2 Transferred from surplus (Stock Dividend)..
50.3 TrANSTEITEA 10 SUIPIUS......euveceerereereirecieeee ettt st f e s st nen
51. Surplus adjustment:
51,1 PAIA IN...ceieitee ettt A A b bbbt s ettt s b s bt s et ae s
51.2 Transferred to capital (Stock Dividend
51.3 TranSfermed fTOM CAPIAL...........ovureriecierire ettt st nen
51.4 Change in SUrPIUS as @ ESUIL Of FEINSUTANCE. .........uverirrirrircerieis et sess ettt es st ens s essessnssnnte | essssssssssassans 52,098,866 | .....ccrverrrrnenns (1,337,172)
52. Dividends to stockholders 106,000,000) | ... ..(295,000,000)
53. Aggregate write-ins for gains and I0SSES IN SUMPIUS........vurvrerrirrerenieeieseseiessesssseseesssssssssesessessssssessessssssssessesssssssssessessssssessessenssnssnssnsss | srsssessassssssessanes 9,207,590 | .oovrririinnins 6,901,687
54. Net change in capital and surplus for the year (LINes 37 throUgh 53).........cirrinrnreeseisesses s sssssssssessessssssssessnssns | sossssssssssssenens 27,694,883 | ..o (177,083,565)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LiNe 38).........ccovvverrernrnrieieieiisenniseeesessessssessssessessesnssenes | sonsenseseensenns 482,527,467 | ..o 454,832,584
DETAILS OF WRITE-INS
08.301.  Management and SEIVICE fEE INCOME...........cciueieiiiieiiciisiie ettt sttt bbb bbbt sensenanns | suessessnssnsensesas 32,927,444 | ..o 37,311,104
08.302.  IMISCEIIANEOUS.........ccorereireireiseeseti et 8 s8R ebbeb b es b ssbnnt st | sebssbsnsbsestseneaas 3,033,471 ..3,139,426
08.303.  Income from cross selling agreements............ccoveeververresrenennns OO I 892,865 ...2,507,009
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE.........ccccveiiiiieiieiieiieeie ettt stesees | sbsessssessessssssses e s s sessesaees 0 | oo 0
08.399.  Totals (Lines 08.301 through 08.303 plus 08.398) (LINE 8.3 @D0VE)........veuieuiiuuiiesiiiseieisieesessiesssssssssssssssssssssssssssnsssnssssssssssssssens | sessssssassssssnnes 38,853,780 | ..o 42,957,539
2701.  Interest credited to reinsurers 3,812,435 .8,711,713
2702, OhEr AEAUCHIONS. ... veiererireireeeeeisesiees et ees sttt s b s bbb s8££ttt
2703, e E £ R SRR R SRR S R
2798.  Summary of remaining write-ins for Line 27 from overflow page.
2799.  Totals (Lines 2701 through 2703 plus 2798) (LINE 27 @DOVE).........cveuiuiiiiiiiisiiesciisiesies st eetsasssesesssssssessssssssssesssssssessenssssnssssnes | sssessessesssssssesas 3,829,879
5301.  Prior PEriOd AQJUSIMENT.......... ottt bbb bbb s bbb nt s st | ebtesiestnssentnes 15,156,543
5302.  Net gain (loss) on pension and postretirement DENEfit PIANS..........c.cvcviviieiiiciece s | oeias (5,948,953)| ... 135,200
5303.  Benefit plan curtailment iMPACL...........c.ccueiueiciiiicc ettt bbbt ntnns | saens .0 3,537,300
5398.  Summary of remaining write-ins for Line 53 from overflow page. v | s 0 (22,100)
5399.  Totals (Lines 5301 through 5303 plus 5398) (LINE 53 @DOVE). ... rurureriraresiiisisnissnessessisssssessssssessessssssessesessssssssssssssssssssssssssssensans | sesessssssssssssassans 9,207,590 6,901,687
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CASH FLOW

Currer11t Year PriorzYear
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANGCE. .........c.ceueveieieeceeceeee ettt asa et sensssssesssssnsnansesans | sevensssesesesesns 156,208,703 | ..cocveveveereee 197,469,192
2. NEtINVESIMENLINCOME. ........ciivcicectieiece ettt ettt bbbt b e se st bbb esess s s s tebetesessansnsnsnsnans | everesesesesesesens 95,617,610 | covvvvree 106,245,535
3. MISCEIIANEOUS INCOME........cvevivirieiiiteiete ettt ettt b ae e b bt et e s e s s e s s st et et et esesesssssssesesesesenssssssnsesesenes | bererereesessssses 175,798,210 | .................. 186,691,769
4. Total (LINES T HIOUGN 3)....euiiriiriieiicieiie bbbttt entenis | etbessssenensenes 427,624,523 | ..o 490,406,496
5. Benefit and 108S related PAYMENLS..........c.cveiiiriiiieicieie ettt ettt snsesensenes | ensesinnsenias 1,061,165,106 | ...ccovveverevee 914,482,565
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........c.occuvieirieinicniecnienecnie | ceveieirieinees (795,895,304) [ ...coovvvvvinnne (693,035,411)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccoueviveiiieiiieiiesee e | e 90,606,061 | ....cocveverrnnnnne 90,577,578
8. Dividends paid t0 POICYNOIAETS...........cciuiiiiriiieicieitie ittt bbbttt sebns | sbsebenebenebeseees 4,897,810 | coovvververicereine 5,264,863
9.  Federal and foreign income taxes paid (recovered) net of §......... 0 tax on capital gains (losses).... ...42,486,727 ..39,138,280
10, Total (LINES 5 HrOUGN 9).....cuuieuieiereiicieiicie ittt bbbttt | sbnebsensaesess 403,260,401 | ..ovvovvererreenes 356,427,875
11, Net cash from operations (Line 4 MiNUS LINE 10).........ccvieurieiiiieiiiieisieiie et snss | sresssessnsessssenns 24,364,122 | coovevere 133,978,621
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS.....oeieiesei bbb
12.2 Stocks
12.3 MOMGAGE I0@NS. ..ottt bbb bbb bbb bbbttt s
124 REAIESIALE. ...ttt | e LU 0
12,5 Othr INVESIEA @SSELS.......cocvcveeieieiicicccteteece ettt ettt ea e as st esstetesesesessnesssssssssesesesnns | oressssserereressnnas 4,290,255 | cvoveveiieennn 44,739,514
12,6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS............ccovrerrrrnrnininnnenenenenees | e 156,451 | oo (201,548)
12.7  MiSCEIIANEOUS PIOCEEDS........ucvieiiritiacieieieie ettt bbb bbbkttt bbbt snts | bebniesssissinsasneas 2,179,393 | .o 3,755,929
12.8 Total investment proceeds (LINES 12.1 10 12.7) ... ruiurrrirreeressiseessesssssssssessese st ssssssessessessessesseens 306,254,758 760,510,827
13.  Cost of investments acquired (long-term only):
131 BONAS. ..ottt | erenen e 202,591,013 | covverne 610,409,293
1312 SHOCKS. ...ttt ettt | rebeb et [0 R 0
13.3 MOMGAGE I08NS.......coeieeiee ettt nnetens | etiebenietenaeneniees 18,732,452
1314 REAIBSEALE. ...ttt enses | nebet ettt 0
13,5 Other invested assets... 151,140
13.6  MiSCEIIAaNEOUS @PPIICALIONS. ........cvirriiieieieieieie ettt bbbttt bbbttt 8,963,187
13.7 Total investments acquired (LINES 13.110 13.6)......c.oveurieiririieieeeee e eisssessssennes | sesenssesesssennees 230,437,792
14, Net increase (decrease) in contract [0ans and PremiUMm NOLES............c.veeererrerrrrirrernereiieeeesee e sssesssssessesseeseeesesneens | ceseeeessenseneeneens (7,198,609) [ ...ovvvvrerrrirenee (2,377,166)
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MINUS LINE 14).........ccoirininninninneneeeiseeeieseiseseisssenenss | creeseseesieensienns 83,015,575 | c.ooveviine 139,251,664
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrplus NOtES, CAPItAl NOLES.........cccvvcviiciiiciccc bbb st snsesnse s | ebessesessessns s s s s nes (0 0
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SIOCK.........c.ccririririiriricieie ettt senes | ebessetnsseb bbbt seeees (01 T 0
16.3 BOMOWEA FUNDS......ocvuveierieiiiii ettt | sebsesb bbb (1N [T R 0
16.4 Net deposits on deposit-type contracts and other insurance iabilities..............ccrieriirierncnceeeceeens | e (42,710) ] ceovreeee 499,437
16.5  Dividends t0 SOCKNOITETS..........ccuvuriiiiirciiiiciiiiciiei ittt | evenensesenenienens 106,000,000 | ..covvvrcrrrenee 295,000,000
16.6  Other cash provided (BPPHEA)..........eururureeicieieieicie ettt bttt entesentens | snsessnisssnsesansaes 27,304,038 | ..ooooviine 27,859,935
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)...............ccccuu...... (78,738,672) (266,640,628)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17).......ccccccourveevinrneiniins | covvieiniicinnin, 28,641,025 [ ..ooveveiinnd 6,589,657
19.  Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBA........eieiieeiieeieiieieite ettt s et s e s s e sttt ss e st ssesessesessesessesessesnnsens | ensesessessssesnnsees 20,607,867 | ...ccevevereee 14,018,210
19.2 End of year (LINE 18 PIUS LINE 19.1) ... neenenennes | enieiesssesnseeensees 49248892 | ..................... 20,607,867
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Prior period @QJUSTMENL. ..........coiuriiieiiieieieie ettt nsesennenns | tessesesseseninaenaa 23,317,759 | oo 5,001,980
20.0002  Security exchanges ....18,500,568 | ... ..71,548,112
20.0003  Prior period adjUSIMENE = fAXES........ciiveiireiiieiie e bbbttt | srebensebensesnnsetnes 8,161,215 [ e 1,750,693
20.0004  Capitalized iNtEreSt 0N DONGAS..........coivivireiiieieicisieeese sttt es st ssesenses | sressssesnsesssesnsesns 168,940 | oo 622,444
20.0005  LOSS ON fIXEA GSSEES...........ovevieieieieireieieeeeeeeeeteteteeeee ettt snenenseseseenensesenessssesassssenennsnessssessssenensenensnses | covererensesssssseresinas 2,055 | ool 0
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS

Considerations for supplementary contracts with life contingencies
Net investment iNCOME..........ccovverrinirerniereeereninee

Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses

Commissions and expense allowances on reinsurance ceded....

Reserve adjustments on reinSUranCe CEAR. ..o s

@ NG A N =

Miscellaneous Income:

8.1 Fees associated with income from investment management, administration and contract guarantees from S/A....

8.2 Charges and fees for deposit-type contract

8.3 Aggregate write-ins for miscellaneous income

9. Totals (LINES 110 8.3).....cucvuiriiirriiiiieriniieiesei e

99,515,740

3437284 |
37589 |..

(39,975,284)
(530,502,960)

...... (43,760,484)
....(530,502,960)

Ordinary Accident and Health 12
4 5 Credn Life 10 Aggregate of
Industrial Individual Supplementary (Group and Credit (Group All Other Lines
Total Annuities Contracts Individual) and Individual) of Business
Premiums and annuity considerations for life and accident and health COMracts...............cocvevvneencennensirneeseseeseeenes | e 153,800,192

10. DEath DENEILS.........vvrrerrcririeiie e

(151.773.507) .

11. Matured endowments (excluding guaranteed annual pure endowments)

12, ANNUItY DENEFIES. ..vovviir

13. Disability benefits and benefits under accident and health contracts.
14, Coupons, guaranteed annual pure endowments and similar benefits..

15. Surrender benefits and withdrawals for life contracts

16, GrOUD CONVEISIONS. .....ourvuerieraiseisesseisesssssssesssbsss st

17. Interest and adjustments on contract or deposit-type contract funds.

18. Payments on supplementary contracts with life contingencies......

19. Increase in aggregate reserves for life and accident and health contract:

20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).....
22. Commissions and expense allowances on reinsurance assumed....

149,532,634

(49.191,355) | .

453,652,023

23, General iNSUTANCE BXPENSES. .......vvrrirersrerisessessssesesiesssssssssssse st sessesssssessessssssenssnses
24. Insurance taxes, licenses and fees, excluding federal income taxes..

25. Increase in loading on deferred and uncollected premiums. s

26. Net transfers to or (from) Separate Accounts net of reinsurance

27. Aggregate write-ins for deductions

28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)

..3,289,811

....18,837,284

5389143 | .
- (522.258)] .

(237,786,357) .

..(443477,868) .

30. Dividends t0 POICYNOIAETS............cvuuiiiiiiiiiiiiici e

31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30).........

32. Federal income taxes incurred (excluding tax on capital gains).....

86,012,760

....... 16,505,775

33. Net gain from operations after dividends to policyholders and federal income taxes and before real|zed
capital gains or (losses) (Line 31 minus Line 32)

08.301. Management and service fee income: s
08.302.  MISCEIANEOUS.......couveieririiietiiseris bbb

08.303. Income from cross selling agreement: s

08.398.  Summary of remaining write-ins for Line 8.3 from overflow page.

08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

...32,927,444

..3,033,471

,853,780

2892865 | .

2701. Interest credited to reinsurers

2702.  Other deductions,

2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page....

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

3,812,435 |..

(a) Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line 10
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NG THE YEAR

ANALYSIS OF INCREASE IN RESERVES DURI
1 2

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

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

1. Reserve DeCembEr 31, PHOT YEAT...........vvuverreirriiiereieriisesiessseesisesesssssssesssesssssssessssssssesssessssns | conessnesesoens 1,266,014,160 | ....oocvevrrrrirrcienrirererircninns (U O 1,088,381,573 | ..covvvrirrninne 139,951,234 | ..ovvvvrerierenne 37,008,328 |.....covoevriririninerininnne O R (L R 613,026
2. Tabular net premiums 0Or CONSIAEIALIONS. ..........cuevriiriieiricirieieie st snsetssenns | eeeestssassnsneenns 184,661,859 |...cooveveeiiicriiccei i () 142,600,874 |...cooovvveiriinnns 38,537,970 | ..o 3,437,284 | ..o [0 (0 85,731
3. Present value of disability CIaiMS INCUITEA...........coeuuiirricirieiireseeressr et | ceneeeniesinse s (936,144) | ...oovvrvrerererreres (VI RN (936,144) | ...oocvrereeiieererreins (V1 I XXXortvrirerinnineen | rereinsnensisesssiseesie s [0 [0 0
4. TaDUIAE INEEIESL. ......eoocvereceracrisceie ittt | seebsenss st eneeas 59,304,959 |.....vvvvrcrirriricrinerieninns (U OO 48,326,634 |....covvvrririririnnn. 9,529,110 | .ovveverririrrinnne 1,416,208 | ..o L R (R 33,008
5. Tabular less actual reSEIVe FEIBASEM. .........uuiuirirririeieieeeie e snsenss | sestessessesnssanseenes (3,555,790) | .vvvveeervrrerirnnrrereenerneeen (0 R [0 (3,563,149) | ...oovvveerrerrircennes 15,739 | oo [0 [0 (8,380)
6. Increase in reserve on account of change in Valuation DasIS.............cceeueeriiienieeeeseeseseienns | e L0 PR [0 R 0 [ 0 [ o [0 RO [0 TN 0 [ 0
6.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium reServe..........ocooeveeves | coveverrenninneneinneneennens0 | ceerieninnn ). 0.9, GO RN (0[O 9.0, GRS SRR 9.0, SRS SR ) .0, I PSRN ). 0 O PR ) &0, SO
7. OtherinCrEaSES (NEL).......uverreieiiiieiieisiieieie ettt s st es e ben e seses | bentessessessnsansesses (3,274,949) [ oo [ (2,876,694) | ....oovvrrerarcinians (398,255) | ..vverieiiierieiiisreieinie (O (O [0 0
8. TOtAlS (LINES 110 7).euieuierierrierriiriiiineieeireieeiees sttt nsenes | eresisssesenans 1,502,214,096 | ....cvovcviirniriiniinninens [ 1,275,496,243 | ..o 184,056,909 | ...coovvvreviniinns 41,937,559 | ..o 0 [ 0 [ s 723,384
9. TADUIAI COSE..vvvvvvrririerrircerri ittt | seest st 96,213,338 | ..o (U O 96,213,338 | ..o (V0 R XXX oeevierireerines [ O R L R 0
10. Reserves released by death..........covceiieiiices et nnes | sernsesennresen s 53,545,380 |...covoverireiieeeeeeeean (0 53,545,380 |...cccceunen D.9.0, I IS XXX oo | oo 0 [ (01 I XXX,
11. Reserves released by other terminations (NEL).........cceovrueieinineieeesesse s | ersssessesesnssens 380,216,292 | ..o (0 295,376,467 | ...covvveverererernns 84,796,615 | ..ocvevceeeeececcceeeea (01 [ (01 [ [0 43,210
12. Annuity, supplementary contract, and disability payments involving life contingencies.............cccoeevevees | covvevevriiennnrenns 18,721,975 | ..o (01 1,415,388 | .o 11,517,972 | 5,706,671 | .ocvoveeeeeeeeeeeeeeereren 0 [ oo (01 R 81,943
13.  Net transfers to or (from) Separate ACCOUNES.........c.cveuririieieiiieieisieieeissee e ssssesessssenses | oseisssssiesinnas (263,714,653) | cvovvoveereririeieiieisiianeennead [ (219,318,268) | ...ocvovrrrererenn (42,780,879) | ..oveveirirsrieianns (1,658,027) [ v (O [ 42,521
14, Total deductions (LINES 910 13).......ccuuiimririieierirerireireeiesece et | essasssssesess 284,982,332 | ..o [0 I 227,232,306 | ..oooovoviiciine 53,533,709 | oo 4,048,644

15.  Reserve December 31, CUMTENE VBT .......ouiirreiiriesiersississsessesssessesssssesssssssensssssssssesssssssessssssessassnss | avsessssssssssens 1,217,231,763 | oo [V I 1,048,263,938 | ..oocovovrrinnen. 130,523,200 | oo 37,888,915
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EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year
1. U.S. gOVEMMENEDONGS. ..ottt bbbt ettt bbbt €] U 3,317,753 | oo 6,045,130
1.1 Bonds exempt from U.S. tax.
1.2 Other bonds (UNAFFIIAIEA)...........c.evivereeieiiec sttt b bbb en

1.3 BONAS Of AflIALES........ovcvecictceect ettt ettt
2.1 Preferred stocks (unaffiliated)
211 Preferred StoCKS Of Affllates..........ciuiueieiciccic bbbt
2.2 CommON StOCKS (UNAFIIALEA). ........ceueecereereieecereiciee ettt ettt
2.21  Common stocks of affiliates....

3. Mortgage loans

4. Real estate

5. Contract loans 23,625,677
6.  Cash, cash equivalents and short-term investments 336,855
7. DErVAtVE INSITUMENES........coivieiieiiire ettt ettt bbbt bbb bbb taes ....1,581,117
8. OthEr INVESIEA @SSELS.......c.cveecveeeiceete ettt ettt ettt ae ettt st es st e s s st b s et et s snaetas st etasensstesssntesnsnansanans | ebesesissssessssesesnassasntetans 1,141,913 ....1,755,026
9. Aggregate write-ins fOr INVESIMENT INCOME. ...ttt b bbbt ntns | febtenssstsse st st 2,513,999 ....2,513,999
10.  Total gross investment income.... 109,889,759 ....101,923,055

11, Investment expenses 2,407,315
12.  Investment taxes, licenses and fees, excluding federal income taxes
13, INEEIEST EXPENSE ... eueuieceeereisees ettt sttt bbb s8££ £ 8 eeE 42 bR £ £ £ EE 4281 E R4S R £ A AR R AR R Rt en
14.  Depreciation on real estate and other invested assets

15.  Aggregate write-ins for deductions from investment income

16. Total deductions (Lines 11 through 15) 2,407,315

17. Net investment income (Line 10 minus Line 16) 99,515,740

0901. Consideration for iNVESIMENt AQrEEMENLS............ccviiiiiieiiesieeeee sttt bbb s e
0902. Miscellaneous investment income
0903.
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903 plus 0998) (LINE 9 @DOVE)........euriuiiereriiiiesiseisisssesseesessssetsssessesssssssnsessessssensessessssessessnns

1501. ...
1502. ...
1503.
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 through 1503 PIUS 1598) (LINE 15 @DOVE).......c.euiuiieieieiiiesesistetsssetessssesssssssesssssssessesssssssessessessssess et et snsessstenses et et snsessee et sntes et snsensessessnsensnss | sebessesssssnsossessnsassessnsantessessnsensasanes 0
(@) Includes $.....5,938,871 accrual of discount less $.....1,534,350 amortization of premium and less $.....572,316 paid for accrued interest on purchases.
(b) Includes §.......... 0 accrual of discount less §......... 0 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.
(c) Includes $.....20,461 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes§.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes $.....336,855 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes§.......... 0 accrual of discount less $.....45,106 amortization of premium.
(9) Includes§$.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes§.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3

4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. governmMeNnt DONGS........covurivriiiiieieisisesieeissiesesssssienenns | sevessssesssnssennes (ALK ) I (0 I (157,653) | cvovvovrererrerereirirsniniennd (0 0
1.1 Bonds exempt from U.S. taX......cccvvervniinieiinieesssnensinnies | sereensssssesesssssssesesnnend (0 (0 (0 (0 0
1.2 Other bonds (Unaffiliated)..........ccccvererreieieisrseeesesseeeis | e 53,370 | v (1,277,351) | everrerernes (1,223,981) | covvvevrerrerirines (222,500) | .vovvrcrrrrrrines 8,267,733
1.3 Bonds Of @ffiliates........ccevreveirieseesie s | ctereisienese e (0 (0 (0 (0 R 0
2.1 Preferred stocks (Unaffiliated)...........ccveiviiienirieeieeiinns | e (0 (0 (0 O (0 0
211 Preferred stocks of affiliates..........ccvvieeiinieeisieessieiens | v (01 (0 (0 (0 0
2.2 Common stocks (Unaffiliated)..........cccvruererireinieeiseesiees | e (01 R (0 O (0 R (0 TR 0
2.21  Common stocks Of affiliates..........cccvvereviieeiesieeenieeiens | v (01 R (0 (0 (0 TR 0
3. MOMGAGE [0ANS........ivieeiciiieiec et ens | et nee (0 R (01 RN (0 TR (0 TR 0
4, REAIESIALE....c.cvceeicc s | e (0 R (0 (0 O (0 TR 0
5. Contract loans veee | e (0 R (0 N (0 (0 TR 0
6.  Cash, cash equivalents and short-term investments..........cccccve | vovveviereieniennns 28,328 | oo (01 IO 28,328 | oo (0 R 0
7. Derivative iNStrUMENES.........c.ccvevvcicieieceee et | eevsessesssssenans 1,028,150 | .cooovverrerne 1,436,658 | ...ccovvverrne 2,464,808 | ....cooovvrrerinns 40,062 | ....ccoverrrnee. (8,484,894)
8. Other invested @SSELS.........coiviieieiieiese s | st [0 (68,044) | .o (68,044) | ...oovvrreiiins 805,616 | .ovvcveverereieieeieinaes 0
9. Aggregate write-ins for capital gains (I0SSES).........cccvuerreverrrierins | coreriiirierieiseisiins 7,568 | oo, 166,374 | oo 173,942 | oo (O P 0
10.  Total capital gains (I0SSES)........ccvevrevrireieriiriiereiesseeissiesesees | eerrsssssesesssienns 959,763 | ..cvoveeieeriinns 257,637 | oo 1,217,400 | coovevecee 623,178 | oo (217,161)
DETAILS OF WRITE-INS
0901. Miscellaneous gain/loss on investment SECUMLIES...........ocevevveres | corererreesieiiereennn. 7,568 | oo 166,374 | ..o 173,942 | oo [0 0
0902, oottt ens | eestessnsse sttt (0 IO (01 (01 (01 0
0903, oottt ns s sesenn | rssesess st ns st en s saees (01 R (01 R (01 TN (01 N 0
0998. Summary of remaining write-ins for Line 9 from overflow page... | .....cccccvvvrverrerererrennn. (01 R (01 R (0 R (0 R 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........ | ceccerrvervrernen. 7,568 | oo, 166,374 | oo, 173,942 | oo (O P 0
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EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Ordinary Group Accident and Health 1
4 Credlt Life [§ 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business

W=

© oo~

1.
12.
13.

14.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:

3.1 DIFBCL. vt s
3.2 Reinsurance assumed..
3.3 Reinsurance ceded...
3.4 Net (Line 1 + Line 2).
Advance.......ccooueunnnn
Line 3.4 - Line 4
Collected during year:
6.1 DIMECL. ..ottt e
6.2 Reinsurance assumed..
6.3 Reinsurance ceded...

coocooo
cooococo
cooocoo

291,875
291,875

Line 5+ Line 6.4......
Prior year (uncollected + deferred and accrued - advance)..............
First year premiums and considerations:
9.1 Direct
9.2 Reinsurance assumed..
9.3 Reinsurance ceded...
9.4 Net (Line 7 - Line 8)

coocooo
cooococo
cooocoo

SINGLE
Single premiums and considerations:

10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded.
104 NEL...o.oeceee e

UNCOHECEEA. ... s
Deferred and accrued
Deferred, accrued and uncollected:

(7,897,145)
13,638,447

(3,594,269)
13,638,447

13,1 DIFECL..vveierevecreeeseessenessnessssesessssensensessssessnsens | eensenneennene2 1,808,998 | o0 | 21,715,992
13.2 Reinsurance assumed..........ccccvvrieeniennniesnneesnineenns | cevseveesnnsesssnsersnnenes0 | v [ i, 0
13.3 Reinsurance ceded..... ,816

13.4 Net (Line 11 + Line 12)...
Advance.........coeinieinnns ol
Line 13.4 - LiNe 14, ..o

Collected during year:

10 044,178
...345,602
....9,698,576

...88,466
...(425,832)

coocooo
cooocoo
cooococo

16.1 Direct.....covvrrnnnne 0. 190,389,938 |. .0 .0 ..6,699,843
16.2 ReinNSUranCe aSSUME.........c.vvvieirrurieieriiniseieissienseessisssenes | ceveesssessessssssesessesns 0 0. 0 ] 0 | 0 |
16.3 Reinsurance ceded. ..85,562,920 0. ] .0 6,001,429
16.4 Net....ooovrvrrenne 139,219,596 0. .0 w0 [0 | 698,414
Line 15 + Line 16.4...... 144,526,830 0. .0 .0 272,582
Prior year (uncollected + deferred and accrued - advance).........c.c.. | voeveveirnnnns 4,014,026 ...0 0 0 | o0 | e (506,974)
Renewal premiums and considerations:

19,1 DITECL. ..ttt | ersensensenns 227,743,032 | covovvvrvereisrienineinnnd0 e 193,326,397 |..ccccvvrernnee 27,600,437 | ovvverrrrerierinrineeeen0 [0 [ 0000092298 | e | 0 e, 6,723,900
19.2 ReiNSUraNCe @SSUME.........euuivvireririererrinssesseesssesseessssssenes | sesseessssssessssssesessesns 0 | e |0 |0 |0 |0 |0 |0 0

19.3 Reinsurance ceded..... ..87,230,228 ..55,963,369 |..... 25,315,948 ..5,944,344

(337.366) | .

19.4 Net (Line 17 = LiN€ 18).....cvuevrerirereireirieireinseieissisneeeesssnnees | eneesssesneas 140,512,804 | ..o [ 137,363,028 2,284,489 779,556
TOTAL

Total premiums and annuity considerations:

20.1 Direct 0 | 206,323,499 |.....cccouuue. 27,892,312 | oo | i 0 | iii00092,298 | 0 | 0 | 6,725,231

20.2 Reinsurance assumed s [0 0 | o0 [0 | 0 [0 | 0 | e 0

20.3 Reinsurance ceded........ ..55,965,396 |..... 25,315,948 ..5,945,237

20.4 Net (Lines 9.4+ 10.4 + 19.4).....cviniiniinininisisnienies

150,358,103 2,576,364 779,994
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EXHIBIT 1 - PART 2 - DIVIDENDS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (direct business only)

ol

1 Ordinary 5 Group Accident and Health 1
3 4 Credit Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business
DIVIDENDS AND COUPONS APPLIED
(included in Part 1)

21. To pay renewal PremilUmS..........c.cvueereeeeenrermernesnnennens | seeneersesnesnsensenns 543,423 | oo (0 I BA43423 | oo (0 R (0 L0 R (0 (0 (0 R (0 0
22, AlLOtNET ...t seesses s seesssnes | evsseessensnseens 3,600,749 | ceoooreeeeeeee e (010 IO 3,600,749 | oo 0 | e (0 [0 (0 I (01 [0 U (0 0

REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED

23. First year (other than single):

23.1 Reinsurance Ceded.........oovvernrnreirirnrreieinnens

23.2 Reinsurance assumed.
23.3 Net ceded less assumed..
24, Single:

24.1 Reinsurance ceded...........coocuvvincinciniiniineins

24.2 Reinsurance assumed.

24.3 Net ceded less assumed..
25. Renewal:

25.1 Reinsurance Ceded.........covmreurrninieenernereennens

25.2 Reinsurance assumed.

25.3 Net ceded 1eSS @SSUME........cvvvevreereenereireinieiins | ceeiriisinnnas (39,975,700 | .vovvcrrererisrisisrinnenns [ I 2,745,559 | ..o (43,760,484) | ..ooooveverrririei s [0 (O P 2,183 | o [0 [ I 1,037,042 | oo 0
26. Totals:

26.1 Reinsurance ceded (Page 6, Line 6)........ccccovuees | wovverrererennes (39,975,284 | ..o (O I 2,745,559 | ....ccccvene. (43,760,484) | ....ovovreerrerererinrireinn [0 (0 I 2,183 | e [0 [0 I 1,037,458 | oo 0

26.2 Reinsurance assumed (Page 6, LN 22)............ | veovrrvrerrnernrinninenn [0 (0 R [0 (0 [0 [0 {1 R [0 (0 [0 I R 0

26.3 Net ceded 1€SS @SSUME........covveveeeeenereereirieins | v (39,975,284) | ....ovveveeierrrieieininns [V I 2,745,559 | ....cccceune. (43,760,484 | ..o [0 R (0 I 2,183 | e [0 [0 I 1,037,458 | oo 0

COMMISSIONS INCURRED

(direct business only)

27. First year (other than SiNGIE)..........cccervreernrrmmernneees | vevereeririeiines 1,058,002 | ..oovornrririrenrieriins (O O 58,136 | .ovvvcrerrrrieninns 488,866 | ..voouverrircrierieninne (0 O (U IR 510,755 | ..o 146 | oo, (O R 99 | e 0
28, SINGIE....vverreeririrerireri et | e (U IR O RN LU IR (O RN (0 (O RN (0 R LU IO (O RN (0 RO 0
29, RENEWAL ..ot sssssnenes | seveieesesessn 2,231,809 | oo (O (681,364) | ovvovcverrrrierenne 398,606 | ...ceverirriiiniierins 0 [ e (U IO 2,422,539 | oo (S8 151C N R (O O 85,172 | oo 0
30. Deposit-type contract fuNds...........ccovereriniieeieieiiens | cesrenisissenessissanseen [0 P (01 P [0 P [0 I [0 IR [0 P {1 [0 I (O I [0 RN 0

31. Totals (to agree with Page 6, Line 21)........cc.ccvuvvvnnns | covvvnniinniinns 3,289,811 | oo, O I (623,228) | ...ococvvrivnnnna: 887,472 | ovvvvcirininind L0 RO (O P 2,933,294 | .o, 7,002 | oo (O I 85271 | oo 0




Annual Statement for the year 2017 ofthe N @W England Life Insurance company

EXHIBIT 2 - GENERAL EXPENSES

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

2. Salaries and Wages..........oceveererrreenrinnineenns
3.11  Contributions for benefit plans for employees...
3.12  Contributions for benefit plans for agents..............
3.21 Payments to employees under non-funded benefit plans.
3.22 Payments to agents under non-funded benefit plans....
3.31 Other employee Welfare...........ccoevevererecreerrernnnes
3.32  Other agent welfare...........
4.1 Legal fees and expenses..
4.2 Medical examination fees..
4.3 Inspection report fees..........cccveereveeeereerieisniennns
4.4 Fees of public accountants and consulting actuaries.... |
4.5 Expense of investigation and settlement of policy claims....................
5.1 Traveling EXPENSES..........ccvvvirereiicieiereies st
52 AdVertising........ccccoeeevieeeiiiceiieeine
5.3 Postage, express, telegraph and telephone..
5.4  Printing and Stationery..........cccocvvveveeiieiies e
5.5 Cost or depreciation of furniture and equipment............cccocvvvvrrrernenns
5.6  Rental of eqUIPMENt.........ccovvvererererererereeeeiens
5.7  Cost or depreciation of EDP equipment and software..
6.1 Books and periodicals............cccccoerereireeniieersiinenns
6.2 Bureau and association fees.....
6.3 Insurance, except on real estate...
6.4  Miscellaneous losses....................
6.5 Collection and bank service charges.
6.6  Sundry general expenses......
6.7  Group service and administra ..
6.8 Reimbursements by uninsured plans....
7.1 Agency expense alloWanCe............ccooververrerrerenereniennns |
7.2 Agents' balances charged off (less $..........0 recovered).....................
7.3 Agency conferences other than local meetings...........cccovevervevierennes
9.1 Real estate eXpenses........c.ccccvveveerriccrereennnn,
9.2 Investment expenses not included elsewhere...
9.3 Aggregate write-ins for expenses..................

10.  General expenses InCurred.........cccocvverevrevenrennens
11.  General expenses unpaid December 31, prior year..
12.  General expenses unpaid December 31, current year..
13.  Amounts receivable relating to uninsured plans, prior year.. s . .
14.  Amounts receivable relating to uninsured plans, current year............. | coovooverisrisriennead {0 I

S=k=-E=R=N=l[-F-R-R-R-N-N-R-N-N-N-f-f-R-f-f-R-R-R-R-N-N-N-R-N-N-N-f-l-NeR-R=RoR=)

15.  General expenses paid during year (Lines 10+11-12-13+14)........cc... | vvvvrenes 78,240,141 | oo

Sl=R-R=R=-N=ll-F-R-R-R-N-N-R-R-N-N-f-f-R-f-l-R-R-R-R-N-N-R-R-N-N-R=l= =Nl R=RoR=)

DETAILS O

16,733,457
....12,250,000

09.301. CONSUItING SEIVICES......ovieeverierereeriersies et sesees
09.302. Legal settlement....
09.303. Foundation contribution SO
09.398. Summary of remaining write-ins for Line 9.3 from overflow page........ e 81,726
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above)..... | .......... 39,065,183

16,733,457
....12,250,000

(@)  Includes management fees of $.....43,171,454 to affiliates and §.......... 0 to non-affiliates.

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

Insurance
1 2
Accident
Life and Health

3
All Other Lines
of Business

7

Investment

5

Real estate taxes.......
State insurance department licenses and fees.
State taxes on Premiums............ccecveverervcveeeerieersseennns
Other state taxes, including $ 0 for employee benefits... .
U.S. Social SECUNtY tXES........cvrvverercreeereiesisee ettt
All other taxes.........ccververnnn

Taxes, licenses and fees incurred.....
Taxes, licenses and fees unpaid December 31, prior year... .
Taxes, licenses and fees unpaid December 31, current year....................

NN~ WN =

-
o

Taxes, licenses and fees paid during year (Lines 7+ 8-9)...ccccvvvverenane.

EXHIBIT 4 - DIVIDENDS OR REFUNDS

Life

2
Accident and Health

Applied to pay renewal premiums
Applied to shorten the endowment or premium-paying period
Applied to provide paid-up additions....
Applied to provide paid-up annuities
Total Lines 1 through 4....
Paid-in cash.........
Left on deposit.
Aggregate write-in:
Total Lines 5 through 8........
10.  Amount due and unpaid......
11, Provision for dividends or refunds payable in the following calendar year.
12.  Terminal dividends
13.  Provision for deferred dividend contracts....................
14, Amount provisionally held for deferred dividend contracts not included in Line 13.
15.  Total Lines 10 through 14...........c.cvvvcveeiicieee et

16.  Total from prior year........c..ccccevvvrvevvrenennns
17.  Total dividends or refunds (Lines 9 + 15 - 1

CENDNRWN =

DETAILS OF WRITE-INS

0801. Dividends used to pay off policy loans....

0898. Summary of remaining write-ins for Line 8 from overflow page...
0899. Totals (Line 0801 through 0803 plus 0898) (Line 8 above)

11
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
T 2 3 4

5 6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group

Life Insurance:

0100001. 1958 CSO 4% NLP CMF VL 1983-1988..........cooorrrrrrriireiieeiseesesisssissssssisssssssssssssssssesess | esssnsens 2,545,339 | o (VN 2,545,339 | oo [V [P 0

0100002. 1980 CSO 4% CRVM 1994........ooouiiiiiiinniieiisiissisetsssssssssssssesssssssssssesssssssesssesssesssns | coenens 153,712,606 | ..oovvvrrircieinne 0f.... 153,712,606 | ..cooovvveirrienne 0 [ oo 0

0100003. 1980 CSO 4% NLP CMF VL 1994........ooooivrreieiisessesisesiss st ssssssssssssssssssssssssssssss. | ssesssesens 2,585,795 | coovvrererrins (VN 2,585,795 | coovveererierins [V [P 0

0100004. 1980 CSO 4.5% CRVM 1996........coumiieireireiineiineirseississe e sssesssesss s ssssssssssssssnes | coenens 470,411,794 | oo 0 ... 470,411,794

0100005. 1980 CSO 4.5% CRVM CMF UL 1996.........ccoomrrrrirriresiresisesisesssesssesssesssessssssesssssssssnsss. | sesssesssnsees 170,674 | e | 170,674

0100006. 1980 CSO 4.5% NLP CMF VL 1993........oiuiiiriireriniienieeieseestestestsessssesssessssssssssensens | oneines 11,905,884 | ...cooovvvrrrnrennn0 | 11,905,884

0100007. 1980 CSO 5% NLP CMF VL 1988-1989..........cccomrririerieiseiseiisssisssssssssssssssssssssssssssssess | eninns 14,266,449 | ..ovvvvrerrinriennn0 | 14,266,449

0100008. 1980 CSO 4% CRVM.......cooiiriiniiiieiireiiieeiseesesisesisesissesesisesises st ssssssins | coenens 148,456,674 | ...ccovvvvivrienn0 | e 148,456,674

0100009. 1980 CSO 4.5% CRVM......coooiviiierieieisiisesisessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns. | oevees 223,915,665 | ..ovvvrrverierinnns 0f.... 223,915,665 | ..oovvevrrerierirns [V [P 0

0100010. 1980 CSO ALB 4.5% CRVM 1996.........ooomirerriiriireiireiineiinseiseeisssisssisesisesssessssssssssssssssseness | oneines 50,979,421 | oo 0 [ 50,979,421 [ oo 0 [ o 0

0100011. Reserve Funds Under Universal Life CONracts...........ccccevevrieercrrereieieressieeeiseesesiesenees | eeveeens 29,864,652 | .ooveerrrirereinad 0. 29,761,151 | oo (V)N I 103,501

0100012. 2001 CSO 4% CRVM UL 2008..........cocomiemrireirneirneirneirseesseissesssesssesssssssssesssssssssssssssssssssns | coneenes 10,991,364 | ..ovvveirreiens 0 [ 10,991,364 | ..oooveierns 0 [ oo 0

0100013. 1980 CSO 3% CRVM VL......oiviiriricricrierierisesiesesesieniessesisessesssessssssesssesssesssesssessessss | oneenees 43,793,950 [ oovvveriii (V) I 43,793,950 | oo [V [P 0

0100014. California Method. ... ..ottt snnsnns | coenees 119,752,062 [ oo 0. 119,752,062 [ .o [ 0

0199997, TOLAIS (GOSS)....ucvvrererrerrirriseriesisesiesssessesississs bbb bbbttt 2 1,283,352,329 | oo 0 [....1,283,248,828 | .....ovvvrvrirrrnnnnd (1 [ 103,501

0199998. ReINSUrANCE CEABM. .....vuiieriiuiiiiiitiici ittt snns st nnsns | coenees 342,845,890 | ..o, 0. 342,710,846 | ..o (] 135,044

0199999. TotalS (NEE)......cvuieeiirierieiseiseis sttt | conees 940,506,439 | ..o 0. 940,537,982 | ..o, 0 [, (31,543)
Annuities (excluding supplementary contracts with life contingencies):

0200001. 94 GAR 6.25% (1) = 1998 = 1999.......0iuuirrririerinerieiiesieriess ettt sttt esseees

0200002. 94 GAR 7.00% (1) = 2000.........cerrerrrrirrerrereieeeseessessesssessssessessssssssssesssesssesssesssesssssssesses

0200003. 94 GAR 6.75% (D) (SEAL)......vuvererererenerinereereserieriersesssesessesssssessssssssssssssssssssssessssssssees

0200004, 94 GAR 5.25%.....uumevrrerrireississsssssssesssessssssss s sses sttt ettt ettt sttt

0200005. AG43 Variable Annuity Basic RESEIVE..........cccocueieirevcieiseee et sssesses

0200008, 94 GAR 4.25%......comcvorvrrerrirsisssisesisesise s i sssss s ss sttt sttt sttt sttt

0200007, A2000 PrOj AA 3.75%....coueveeereireeieriesiesse i sssesse s sssess st sse st sttt ssssssssnsnn

0200008. 94 GAR 5.5%........

0200009. A2012 Proj G2 3.25%.....ccucvuuevreereererieriessessesssessessesssessessse st s sssesssssssessssssssssssssssssnn

0200010. CARVM (D) 6.50% 2009..........c0omrererirerinrinsiesiesissississsss s ssssssnns

0200011, CARVM (D) 5.50% 20710.......coumiereeriireirmeirneineineieeessesssessisssesssesssesss s ssssises

0200012, CARVM (D) 5.25% 207 1......oreorieeiesiesiesiesiesises s iesisesiss s

0200013. CARVM (D) 4.50% 2012.......ccomieeereirniineirneiseinseississessiss s isssisas

0200014. CARVM (D) 4.00% 2013.......vmereerieriesiesiesiiesises s sessessss s ssssssns

0200015. CARVM (D) 4.50% 20714.......ooiieeieeieeieeieeiee e

0200016. CARVM (D) 4.00% 2015...

0200017. CARVM (D) 4.25% 2076.......cooireiieiieieieieti ettt

0299997, TOLAIS (GrOSS).......uuverresriserisesieiie s ssssssssssss s ssssssssssssssssss s sttt st st ssssssssssssssnssans | seenees 328,565,106 |......... ) .0 R DO 327,796,177 |......... ). 0,9 RN N 768,929

0299998. ReINSUrANCE CEABM. .....ouieuiuiiiieiieii ittt sttt nnsns | coenees 198,065,922 |......... XXX | v 197,852,702 |......... .S, 213,220

0299999, TOtalS (NEE). ... vttt ettt ess s s sssnssensssnsssnnss | crenees 130,499,184 | ......... ) .0 S 129943475 |......... D, S, 555,709
Supplementary Contracts with Life Contingencies:

0300001, 83 TADIE @ 6%.......cvvrerrieeiieiiriieeieeises sttt sssssssssnns | eessesssenses 356,757 | cooervrrrerieriinns (V1 [P 356,757 | coververerierirens [V [P 0

0300002, A2000 B%....vueverrerrereeereeeeeeeeeseeeseseseees ettt | freniienens 3,099,058 | .ooovvvrerriiinns (VN 3,099,058 | ...ovvvrirriiriins 0 [ o 0

0300003, A2000 79%0....cercereereeereesreeseeeessseesseessesssesesesssesssesssesessss s | eessessienees 161,298 | oo | 161,298

0300004, A2000 8.75%..cucveuverrrereerreanreeseeeseesseessesssesssesssssssssssssssesssssssssssesssesssessses s sses st ssenssenssns | eessessiseees 169,892 | oo | 169,892

0300005, A2000 8.5%....veuvrreerreermeereeseeseeseeseesseseessssesssssses sttt ssssses s sssssssssssssssans | essinsens 1,054,064 | ..coovvvvrirrincen0 [ 1,054,064

0300006. A2000 5.5%... SO 4,180,633 | oo | 4,180,633

0300007, A2000 5.25%, 05.......coevmmrrerierierieesessessessesssesssesiesssessesissssses s isssssssssssssssssssees | coesssnsens 2,902,841 | covvvvernernennennd0 | e 2,902,841

0300008. A2000 Proj AA, 5.25%.....c.cuurierrieeiieiineiiseiisesisesiss sttt sssssssssssssssssssssssssssssssssssssns | sesssesssnsees 983,103 | cooevverrerrneriennd0 [ e, 983,103

0300009. A2000 Proj AA, 5% .....cuureeurreriniiieriesississsisssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssss. | seessessinsees 525,809 | ..ovvvvrrinerinerinend0 [ e 525,809

0300010. A2000 Proj AA, 4.25%.....cceerierrireireireiseeissssseisesisssisssisesisss s | sesssnsens 1,963,668 | ...ccovvvrrrrreeen0 [ 1,963,668

0300011, A2000 Proj AA, 3.75%0...ccvueeierieiireriesisseiesisesisesissisesisssises s | cesesnsens 4177948 | o0 | s 4,177,948

0300012, A2000 Proj AA, 3.5%....c.cuuiurierierneiniieeiseississsisessessssssssssesssssssessssssssssssssssssesssssssesssssns | seeesesnsennes 47,897 | o0 [ 47,897

0300013. A2000 Proj AA, 2.75%...ccocvueeierieeiserinesiseisesisesisssississsisssisss s isssissssssssssssnns | coesesnsens 3,878,789 | ool 0 [ 3,878,789

0300014. A2012 Proj G2, 4%.... I 9,108,533 | o0 [ 9,108,533

0300015, A2012 Proj G2, 3.25%.....cucvuueeeerierieriesieeiesississsississsisssisss s ississssssssssssnns | cesesnsens 4,074,995 | covevvvrnernennennd0 | s 4,074,995

0300016. a-2012, Proj G2 3.75% IMM & DEF NB.........occooiiiiisiisiisiisisissssssissssssssssesssssssssssenses | soesssenens 2,999,263 | .o, (V] I 2,999,263 | .o, [ [ 0

0399997, TOLAIS (GOSS).....ccererereiereirriresiresiesise s ssnsinns | ereeines 39,684,548 | ....vvverrrnnn (U I 39,684,548 | ....ovvvrrrrrinnnd [V [P 0

0399998. ReiNSUIraNCe CEABT. ......uvuririieiriteiessiit sttt snsssses s ses st sssesnessnes | ensesensans 1,795,633 | oo 0] s 1,795,633 | oo, (U1 I 0

0399999. TOtAIS (NEE)......euieeiieeit ittt | erssesas 37,888,915 | ..o 0 [ 37,888,915 | ..o [ 0

Accidental Death Benefits:

0400001, 1959 ADB TABLE 4%.......ciuuriiniiiieniinsissiseississsissssssise bbb ssssssssens

0400002. 1959 ADB TABLE 4.5%

0499997, TOAIS (GrOSS)......vocvereiesiereiresieeeseeisessessesssssssesesssssssssssesesssssnsessesssssssnsnsssssssssssssssssnssssessnnas

0499999, TOtalS (NEE)......ovu ittt sttt sttt

Disability - Active Lives:

0500001. MOD '35-39 INTER-CO '58 CSO 3%.......ccrmrermrimrieriesiesiessssssssssssssssssssssssssssssssssssssnns | sesssesssnsees 277,232 | coverernrierienns (V1 [P 277,232 | v [V [P 0
0500002. MOD '35-39 INTER-CO "80 CSO 3%.....cevuurrererreereineieeieeieseseesseissessesssssssssesssssssssssssns | esssnsens 8,331,953 | oo (VN 8,331,953 | .o 0 [ o 0
0500003. 52 INTERCO DISA, Period 2%, 80 CSO, 4%.......c.covvumrurerirrinriesisissssessessssssssssssssssssenss | esssesens 2,795,316 | coovreerrererins (VN [ 2,795,316 | coovveererieris [V [P 0
0500004. 52 INTERCO DISA, Period 2%, 80 CSO, 4.50%.........ccmrerrermrirneirnriireiineesneeeseessssssssssssssseens | oeseneens 9,451,171 | oo (VN I 9451171 | o, 0 [ oo 0
0500005. MOD '35-39 INTER-CO '80 CSO 4.50%.......ccuuuimeimeimeiiensnesrisnesnessnessnessnesnesnesnesnesenes | osesaseonnees 592,291 | oo, [V I 592,291 | .o, [ 0
0599997, TOLAIS (GrOSS).....veuresresaesseissesssesssess s sess sttt ettt | crenisas 21,447,963 [ .o 0 [ 21,447,963 [ .o 0 [ 0
0599999. TotalS (NEE)......euiieiiriisieie st | eonsenan 21,447,963 [ ..o 0 [ 21,447,963 [ ..o [ 0

Disability - Disabled Lives:
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group

0600001. MOD '30-50 INTER-CO 58 CSO 3% .....vrevrerreireireireireireieieisisessisssssssssssssssssssssssesses | svessesennes 98,724 | o0 | 98,724 | o0 | e, 0
0600002. MOD '30-50 INTER-CO '"80 CSO 3%.....ccevrrrrrrreireirieieesisississessssssssssssssssssessassessessns | avevenens 5,021,616 | .cooovvevrierierenen0 | e 5,021,616 | .ovooverieriereeeen0 | e, 0
0600003. 52 INTERCO DISA, Period 2%, 80 CSO, 4.50%........cccovuerrerreurerreerrensensenssnsasesessnssnnss | evnvenens 1,459,048 | oooovovvvvieieenennd0 | 1,459,048 | oo | e, 0
0600004. MOD '30-50 INTER-CO '"80 CSO 4.50%......evrrerrerererriresrsaseesssssessessessessssssssassesssnss | evsessenes 1,771,957 | o0 | 1,771,957 | o0 | i, 0
0699997, TOtAIS (GrOSS). .. eureurerrrsarserssrsesseeesieessesessssssssssssssssssassessesssssessessesssssssssssssssssssnssnsansas | assesseses 8,351,345 | o0 [ 8,351,345 | o0 [ e 0
0699999, TOtAIS (NEE).....v.rererieeresresseseiesieiietee e ens s essessssssnssnsnses | ansessanes 8,351,345 [ o0 [, 8,351,345 [ o0 | e 0
Miscellaneous Reserves:

0700001. For surrender values in excess of reserves otherwise required and carried...........c.ccee. | ceveeneee 2,375,869 | o0 [ 2,375,869

0700002. For excess of valuation net premiums over corresponding gross premiums..........c..cc. | ceeeeeee 4,453,378 | o0 | 4,453,378

0700003. Guaranteed minimum death benefits..........c.ccvviieeiicieieccceeeeee s | e 70,969,056 | ......covevevirinnnnnd 00,969,056 [ oo 0 | e 0
0700004. AG43 Standard SCENAMO EXCESS............coveveevererereriiiiceeieinenensisseseesnenensnsnsnsees | cenes 144,820,307 | .......ceoueer 0 | 144,820,307 | .oooovovvvveenen 0 [ i 0
0799997, TOLAIS (GrOSS)...urvureererrerrerieiseieiseseiesssssesssssssssssssessessessessessessesssssessessessssssssssssssssssenses | sseres 222,618,610 | .oovovvvvrvererernnn0 | e 222,618,610 | .oveverveierernen0 | e 0
(0799998. ReINSUrANCE CEUB............c.cvoveveeiererireieieeeeeeeeeeeeeeeeeeesserenereneissseeneenenenensnsnnens | enee 144,248,668 | ...................0 | ... 144,248,668 | ........coocoeeeene 0 | o 0
0799999, Totals (NEE). ... ieieiieeieeiieieieiei ettt esnssssnssnes | eresse 78,369,942 | cooovvii, e 18,369,942 [ 0 0
9999999. Totals (Net) - Page 3, LINE T........oviviviiiiie s . 1,217,231,763 | oo ..1,216,707,597 | o0 | 524,166

121
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1.1
1.2

2.1
22

EXHIBIT 5 - INTERROGATORIES

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

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

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?
If s0, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

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

4.2 Amount of reserve:

4.3  Basis of reserve:

4.4  Basis of reqular assessments:
45  Basis of special assessments:

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

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

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

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

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

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

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

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

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

8.2  State the amount of reserves established for this business:

8.3  Identify where the reserves are reported in the blank:

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

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

Yes[X] No[ ]

Yes[X] No[ ]

Yes[X] No[ ]

Yes[ ] No[X]
T 0
B! 0

B 0
Yes[ 1] No [ X]
$rvrreeeeeessieeeeeeeseaeeneensinnd 0
B 0
Yes[ ] No[X]
B 0
B 0
Yes[ | No[X]

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

Valuation Basis

1

2
Changed From

Description of Valuation Class

3
Changed To

Increase in Actuarial
Reserve Due To Change

NONE

13
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EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRAC
1 2 3 4

Other Individual Contracts

Credit Accident 5 6 7 8 9
Group and Health Non-Renewable
Accident (Group and Collectively Non- Guaranteed for Stated Other Accident
Total and Health Individual) Renewable Cancelable Renewable Reasons Only Only All Other
ACTIVE LIFE RESERVE

1. Unearned premium MESEIVES.........ccvvveuierrieieissiessessssesessessssessesssssssesssssssessessnsens | soensesssssnessersnssn D083 | riveiviiviieieieisieieiniienend0 [0 o0 [ ....560,483

2. Additional coNtract FESEIVES (8)......ccvrerverrerrerrerneneereereeseresessessessesnssseesesssssenssenes | sesmssmssseesnnsenss 1 2, T TAT |0 e [0 R (0 0 O 12,131,147

3. Additional actuarial reserves - Asset/Liability @nalysis..............oceerrereierieriieiieins | oo (1 TR [0 TR [0 RN [0 TR 0

4. Reserve for future contingent DENEFtS...........ocueverrrurrirrininereeesereseessisninees | e (0 (0 O (0 O [0 TR 0

5. RESEIVE fOr rate CreAILS. ........cueuuririiiciciieis s seniees | sebssbsesse s L0 OO (0 N (0 OO (0 OO 0

6. Aggregate WIite-iNS fOr FESEIVES. ..ot sseseseesessesssnses | sesssssssssesssssnsssesssssnssseees {01 [0 [0 PR I [PV OO OO OO 0

7. TOtAlS (GrOSS)....ucvieeireieierreieissinireisissieseessisssesssssssessenssssssesssssssessessssssessessssassesses | seessssensessennses 12,091,630 | vovevrviviieiesersieieissins (O T (0 USRI | B EESORORRRT 12,691,630

8. Reinsurance ceded .9,797,461

9. TotalS (NEt)...coeveeriecieriieriseiiseciseri e senssesssssssssssensssssssssssessessssssessnes | sesonsssssessneesss 29894 109 | iviiinriinninninnisnesnennennd | i 0 | e | . 2,894,169

CLAIM RESERVE

10. Present value of amounts not yet due on Claims............cccoeevieveeeeeniieeeeeees | e 22,177,089 | ..o 0 e 0 e [ IO 22,177,089

11.  Additional actuarial reserves - Asset/Liability @nalysis...............ccoveverrrierieresiiens | oo 0 [ 0 [ 0 | 0 [ 0

12.  Reserve for future contingent DENETILS...........ccvcveveveieieeese e | v (0 I [0 TR [0 TR [0 RO 0

13, Aggregate Write-iNS fOr FESEIVES..........cveviveieicieeieesee s

14. Totals (Gross) 22,177,089 22,177,089

15, ReINSUrANCE CEARM.......cuuieuieiieieie ettt 17,296,752 17,296,752

16, TOLAIS (NBE)...vviveiiecieiie ittt enss st enssns | snssassssssssssnseas 4,880,337 | oo, (O (O RN | I [FSOURORRRN 4,880,337 | oo | o) 0 [ o | i 0
17, TOTALS (NEE). .ottt | sebtssssnsssnenneas TI74,508 | oo, 0 [ o (O OO RRoTvoN | I [PSORORROON TIT4506 | o0 [ 0 [ o | 0
18, TABULAR FUND INTEREST.......ccstvuiiriirierieinciieineineisciseiseiseiseississssssiens | aevosssossssesssnsssnsens 323,796 | ..o, (O (O [N | [P 323,796 | ..o | 0 | o0 [ 0

0698. Summary of remaining write-ins for Line 6 from overflow page...........ccc.covverrunne
0699. Totals (Lines 0601 through 0603 plus 0698) (Line 6 abOVE)........ccerrrrerererrrennnns

1301, e
1302, s
1303, s
1398. Summary of remaining write-ins for Line 13 from overflow page...

1399. Totals (Lines 1301 through 1303 + 1398) (Line 13 aboVe).......ovwrrrrrenrerrersienrenens

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

4 5 6
Guaranteed Dividend Premium and
Interest Annuities Supplemental Accumulations Other Deposit
Total Contracts Certain Contracts or Refunds Funds

1. Balance at the beginning of the year before reiNSUIANCE..............c.cccevevcveeeicieee e | evrssssesssssse s essesae s 182,845,312 | oot 0 | 0 | 182,449,095
2. Deposits received during the year. 10,365,229 | ..oooveiveiereieieiee e 0 [ e (1 10,319,976
3. Investment earnings credited t0 the @CCOUNL............cccceiiiiiiiicee e sssssenns | ebesisseses s sse s s nsesens SATT,916 [ oo 0 | N 5,164,452
4. Other NBt ChANGE INTESEIVES........coceviceeteieeee ettt ettt bbb b bt s sttt ae b bbb e s s e b banaets | sbebessssebessssesesasssteses et et esesaebessnseaa 0 [ 0 | 0 | 0
5. Fees and other Charges @SSESSEA. ..ot | eesebeesee e bbbttt 0 [ ot 0 [ 0 [ 0
B, SUITENAET CRAIGES......vivcveiieceetiecte ettt b bbb bbb sttt s et b s bbbt bbb s e aebeb s st e s s naass | nbsebebessssessssebesssses et s st e b s et et s ees 0 [ 0 oo 0 | 0 [ oo 0
7. Net surrender or Withdrawal PAYMENES.............cocueiueiiueieecicsie ettt saenas | ebsebesssssesssssssesaesessessesas 33,688,662 | .....cvevieieiieiee e 0 [ 0 | 33,668,849 |....coocveieeeeee e 19,813 [ o 0
8.  Other net transfers to or (from) Separate ACCOUNES.........ccucuiviicveiiiesccese et esens | eerebessssesesssssebesssesessnserenas 224727 | oo 0 o 0 | 224727 [ 0 oo 0
9. Balance at the end of current year before reinsurance (Lines 1+ 2+ 3+4-5-6-7=8)...cccccorerercrrreeierienis | e 164,475,068 | ....covvevercrerererersieiieseenieeeeen0 | e | e 164,039,947 | oo 435,121 | oo
10. Reinsurance balance at the beginning of the YEaT............ccc.iciiieicc s | srersreaes e (174,991,353) | couvireriiecrereee e 0 | 0 | (174,991,353) | oecveverieiieereseee st 0 [ oo 0
11, Net change in reINSUFANCE ASSUME...........c.cvuiviiueieeiiiese et sss sttt s st a s s s s ssa st s s esses e bnes | sebsssessssssssssesssssssessesssbesses s senaesaes 0 | oo 0 [ 0 [ s 0 [ 0 [ 0
12. Net change in reiNSUFANCE CEARM..........ou ittt ss et antenn | cressssssssssessnsanssesnsenseens (18,327,534) | ...vvevereersrisiisissesseseiesssssnenean 0 o {0 (18,327,534) | ..oveireeiieiieiierissiseies s ene e 0 | 0
13. Reinsurance balance at the end of the year (LINES 10 + 11 = 12).....ccveiiieieiiieiecrie et esessens | csrsssesesssssssessessssenaes (156,663,819) | ...ovvevererereriireriesserierisisnieeens0 | e 0 | e (156,663,819) | ..vocvoierieriseicsese e 0 | e
14. Net balance at the end of the current year after reinsurance (LINES 9 + 13)......cvuevciicoieieceisecieseesssesiens | cveeresssssesessssesassesssnssseens 7811249 | oo | eiiicieisisissesceisissssseesnennenn0 | e 7,376,128 | oo 435121 | oo
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other
1. Due and unpaid:
1.1 DO oottt | eebet s entene s 97,740 | oo (O N (0 (1 (0 (0 T (0 0 [0 e [0 97,740
1.2 ReiNSUraNCe @SSUME...........curvereiercrerererinnieereriessesineseeens | ceseeeessessesenesenseesenes [V RO 0 [0 L0 [0 [0 L0 L 0 [0 [ (01 OO 0
1.3 ReIiNSUrance CeAed...........ccovvvvvvviicreieieieceieeseeeeneeeeneens | eeveeinesrnreenneee 18,192 e 0 |0 [0 |0 [0 |0 e, (0 VRO 0 N SUOORRTORRTRTRRN | N IO 78,192
1.4 Net........
2. In course of settlement:
2.1 Resisted:
2,11 DIFECL. ...ttt nienns | sessetee st (0 TR (O N (0 (O (0 O (0 R (0 R 0 [0 e (01 0
2.12 ReINSUTANCE @SSUMEM........curuimirriiirirrieincieeeisssesesseisnsenns | erveeeseessesssensessssssseene (0 (O (0 (0 [0 (0 [0 0 e [ (0 0
2.13 ReINSUTANCE CEAEM........ouivureiriiirereieieiciceier e | ereeeeseeeinseneeeisnieena (0 TSRO (O RO (0 TN (0 RPN 0 | (0 OO [0 R 0 o0 e {0 O 0
204 NEL..ocose ettt ntees | srsnetene st (0 (U () S (Vo) IS (S (VR () (U () I (01 (0 RS RPTRON B UTURTRRRN (01 0
2.2 Other:
2.21 DIMECL. ...ttt se st sessssaneens | sesessessnssnnes 11,332,509 | ..o (N 11,291,844 | oo (1 (0 (0 (0 (0 ST RPTRON B FUTSRRN [0 40,665
2.22 ReiNSUranCe @SSUMEM...........cvurureieerieeriinierrerssinsensinsienns | ereeesensesnssenessissseene (0 TR 0 [ i (0 TN (0 RPN 0 | (0 TR [0 R 0 om0 [ 0 | 0
; 2.23 REINSUrANCE CEUEM. ... veurerreririreeeeeeeereeseeseeeessesseseeeens | seeeereesesseeens 3,524,808 | ..o [V O 3,492,276 | .o (1 (0 (0 (0 0 [ eorereerereemennnenenen0 e [0 32,532
2.24 NEL....oiiiiscce s | e 7,807,701 | .o (U () B 7,799,568 [ (D)....vvvvreererrrirrins (U O (VR () (U (5) IO (01 RN (VR () R (<) (V<) IO 8,133
3. Incurred but unreported:
3.1 DIFECLcecrrrrcrerenereeessniseensnssnenenennneseenenes | cnenennennenn oy 981,880 |0 | 4,824,051 | ..o 0 [0 [0 L0 |, 0 [0 L0 Lo 157,835
3.2 Reinsurance assumed...........ooeuereereerereeeeneeneeenenneennennene | eveeeerenneenesennensessnnenns0 | everveninnnneinninnen 0 i (0 R 0 [0 |0 |0 | 0 a0 |0 | 0
3.3 REINSUrANCE CEABM........ocvevceeeeececececectceceeeeeeeeeeeeeereeeeeeerereeeees | eeeeeeeseinennnns 1,952,344 | .o (O 1,830,297 | oo [0 [0 [0 {0 [0 [0 (0 122,047
34 NBL sttt | seeneneeeseenens 3,029,542 | .o (U () I 2,993,754 | (D)..vereeeereieiieeieene (O (VR () (U () I (01 (U (o) (<) S (V) - 35,788
4. Totals:
4.1 DIFECE.....evcvccicrereseereisseensesneneinsseneensssnsennennnsens | sevsnnenennnen 10,412,135 | 0 | 16,115,895 |0 0 L0 [0 R 0
4.2 Reinsurance assumed.........c.ccvvrereeernrineereresnnnenenesnnines | vervenennnensenennnnereen0. | rovenerienninsnosinnn 0 [0 L0 |0 {0 [ (01 OO 0
4.3 Reinsurance ceded...
A4 NEL.c..oo e

(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Ordinary Life Insurance §.......... 0, Individual Annuities $........... 0, Credit Life (Group and Individual) §.......... 0, and Group Life §.......... 0,
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health §.......... 0, Credit (Group and Individual) Accident and Health §.......... 0 and Other Accident and Health $.....366,605
are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 2 - Incurred During the Year

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

Ll

1. Settlements during the year:

1.1 DIFECL. ettt | sreesenineaa 266,108,314 | .coovvvreverrnerenenens0 e 208,064,058 |........co.c.... 48,263,780 | ..covvvcrnenne 5,819,047 | .o (0 O (01 81,943 | . (O (V1 3,879,486
............................... 0 revneeneenennnnenennennenns0 e 0 [0 L0 L0 |0 0 [0 0
................ 69,317,524 v 33,713,596 | 032,409,596 | 112,037 [0 [0 0 [0 L0 [ann.3,082,295
196,790,790 | .cvevvererveerneirererinns0 | e 174,350,462 | ......ccneenee. 15,854,184 | ....oovvivnne 5,707,010 | .eveeereireieeeeincireees (0 O (01 81,943 | .o (O (V1 797,191
2. Liability December 31, current year from Part 1:
2.1 DIFECL...ceevcererercrerniseneesnssisenenessssssnsesenssssssnensns | enennennnnenens 10,412,135 0 | 16,115,895 | ..o (L N (0 O (0 OO (0 R (01 RO (L O (V1 296,240
2.2 ReiNSUranCe asSUME..........c.ceeueuiuermrenieemseineinsieeensinesensins | reeessennesnssenesnssssseene 0 a0 | (0 RN (0 RN [0 ORI (0 O RRR [0 R (0 TSN (0 OO (0 RO 0
2.3 ReiNSUranCe CeAB. .......c.cuuriiiiieirieieseeresieieeseisneins | ceneenesseneneens 5,555,344 | ....ccovirivniniirriinnn0 i 5,322,573 | .ooverereinineieeeeis (L N (VI O (0 OO (01 (V1 R (L N (V1 232,771
2.4 NBL oo | e 10,856,791 10,793,322 | .o (1 (0 O (0 O (0 R (0 O (O [0 63,469
3. Amounts recoverable from reinsurers Dec. 31, current year.......... | cooeveveven. 49,060,721 43,081,313 | .ceviee 5,977,638 |...ccoevecrriernnn 1,770 |l [0 R () {0 R L0 R () 0
4. Liability December 31, prior year:
4.1 DireCt......covrernnee ..18,278,760 |. .17,978,953 |.
4.2 ReinSUranCe aSSUMEM...........cceueurerireriiniierriniieseeneiesenenees | ceerseesseensiesenncenseneees 0 0 [ 0
4.3 ReINSUrANCE CEABM.........oeveviiiiiiicectiesee et | ceveieninenenens 5,670,942 | .0 [ 5,436,096 |...cccoveriiiiviiiiieeenn0 e, (O R | DU RPRPORRN | N IR {0 R L0 [V 234,846
4.4 Net..ooees .12,607,818 |. .12,542,857 |. s 0 ....64,961
Amounts recoverable from reinsurers Dec. 31, prior year.......c.coco. | coeveveveveneas 29,607,058 21,454,598 |...............8,151,029 |....ccccoecevvrnnn. 1431 |0 il 0 L iiiiiiiiiiiien0 | eeiiciicciiiiiiinend0 L iiiiciiiciiiinnl0 e, 0
6. Incurred benefits:
8.1 DIFECE. ... | e 264,241,689 5,819,047
6.2 ReiNSUranCce aSSUME..........ccuevririeerriiieiieineinseensinieneins | reeesernesssenessissseenes 0 om0 |0 |0 e 0
6.3 ReINSUrANCE CEABM.......c.cviveecececececececececececeee e rerereees | cevvesisisisis 88,655,589 |......ccccoevviiiiiiii0 | i 55,226,788 | ................ 30,236,205 |.....ccocvuvere. 112,376 | oo, [0 R (U [0 [0 (L 3,080,220
8.4 NEL..oocviii s | e 175,586,100 | ..o | 150,974,212 ....18,027,575 | ... 2B,706,671 [ [0 PO {01 81,943 | 0 | {0 795,699
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1, §.......... OinLine 1.4,8§.......... OinLine 6.1and$§.......... 0in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1, §.......... OinLine 1.4,8$.......... OinLine 6.1and$§.......... 0in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $.......... OinLine 1.4, §.......... OinLine 6.1and$§.......... 0in Line 6.4.
(d) Includes $.....1,390,314 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS
1

Current Year Prior2Year Change3in Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col.2-Col. 1)
1. BONAS (SChEAUIE D).ttt sttt s st ssessastns | ssessesssssssssnssessenssssessesssssnssnses (0 RN 0 | e 0
2. Stocks (Schedule D):
2.1 PrEfermed SIOCKS. ..ottt sasssessenens | sessssesssensssssss s ensse LU (O R 0
2.2 COMMON STOCKS. .....ccvuieriiriiriieeieeisesese ettt | sbresbesi st s bbb 0 [ e 0 [ e 0
3. Mortgage loans on real estate (Schedule B):
BT FIESEHENS ..ottt | Seesb et 0 [ e 0 [ e 0
3.2 Other than firSt IENS...........urveuerirreriereirerieceies e eessssssenes | sessssesssesssssssssenesssesssnensenssenes LU (O R 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPEANY..........ccccoieiiicrce e ssnns | crvssesesses bbb esseans 0 [ oo 0 [ o 0
4.2 Properties held for the production Of INCOME...........ccuruiuiunririniireireieeine e ssssesess | eeeseesessssesessessessss s essesssesenes L0 OO 0 | oo 0
4.3 Properties Neld fOr SAIE..........coeviviveievceee ettt s s sssesassnsens | etessessesessesies st nsesnaa [0 U [0 U 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChEAUIE DA)..........ccuceiiiecesce et ssssv e | evesssaesss e sss e s sssebe s snand 0 [ oo 0 [ o 0
8. CONMTACE IOBNS......ouveeeeiiceeeiiiee bbbt | siesiesi st L0 U L0 R 0
7. Derivatives (SChEAUIE DB)..........c.cvviuiieiieieiecie ettt b b ssesessssas | sbssesessssessssssebesssesesss s sessssens 0 [ e 0 [ o 0
8. Otherinvested assets (SCNEAUIE BA)........c.viiruriiieeiiesiseissieessesess st ssssssssssssns | sressesssssssssessessassssssessessasssssnses (0 U [0 U 0
9. ReCEIVADIES fOr SECUMHES.........ouviuiiiiiiiii sttt | sebessbessb bbb 0 [ e 0 [ oo 0
10. Securities lending reinvested collateral assets (SChEAUIE DL)..........cverrrrirernrereinseensissieeens | eeereesneessessesessesssessessesssssseseees (0 T L0 T 0
11, Aggregate Write-inS fOr INVESIEA @SSELS.........ciuriiieiirieieisee e bessenss | sressssessessssessesssssssasesnsansassnsans 0 | oo 0 | oo 0
12.  Subtotals, cash and invested asSets (LINES 110 11)....virrrrrerrinrirreieensieesesssesesssesssssnnes | sessessssssssssssessessssssessessassnsseees (0 S 0 | e 0
13, Title plants (fOr Title INSUFETS ONIY)........c.eiuiieieieieieieiesse ettt tessenss | ssessssessessssessesssssssessesssssssessnsans 0 | oo 0 | v 0
14, Investment iNCOME dUE @NT ACCTUEM............vururcrireeirereeeieeee et sssssenes | sressesssesseessens s enes (0 RN (0 0
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of COlIECHON. ........c..ccrrrrriinis | veverinrirriesinesese s (0 280,053 | ..o 280,053
15.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt YEE AUE...........cviiiveiececece et sssstenas | soisbessesssssse s ss s s s enses e 0 | oo 0 | e 0
15.3 Accrued retrospective premiums and contracts subject to redetermination...........cccccveeens | vovrveenencnnnneseeseead (0 TR [0 U 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c.urwiriirierieriineeeeieeisseeeeisesssesssssssssssssine | etesssessssssssssssssssssssssssssseees (0 TR (0 R 0
16.2 Funds held by or deposited with reinsured COMPEANIES............cevueveveeerieieiiieeeeiseiesieseens | covereseiisiese s 0 | oo 0 | oo 0
16.3 Other amounts receivable Under reinSUrAaNCE CONTACES.............ceverrerimresmerirerisresiesesens | cesserssessesssnenssenesesreesessenss L0 N 0 [ oo 0
17. Amounts receivable relating to UNINSUIEA PIANS...........c.ccueivevcviieieiciesie ettt sssnes | seesssessessssessesssssss s ssss s snsand 0 | e 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........coeeeveeeececeens | ceveeerieeesie s 0 [ oo 0 [ oo 0
18.2 Net deferred taX @SSEL. ...ttt es sttt | sesness st esss s 51,255,783 | oo 78,371,206 | oo 27,115,423
19.  Guaranty funds receivable 0F ON AEPOSIL...........ccccuiveiiciiieereeee et ssseaenas | seevebeseses s s b s s s s ss b besasaees 0 | e 0 [ oo 0
20. Electronic data processing equiPMENt aNd SOMWAIE. .........cvuererurrrrerereieieieieisssseeseesesessssseses | serseesesssssssessssessesssessessessasssnenn (01 1,156,005 | oo 1,156,005
21.  Furniture and equipment, including health care deliVEry @SSEts............ccooverviireeiriieeiiceeiieen | e [0 R 1,737,220 | oo 1,737,220
22. Net adjustment in assets and liabilities due to foreign €Xchange rates..........ocoeeenrrreniinenrnns | vrerreeirerese e L0 T 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates...........c.cocceviieiicieeieeeeeeee | et 0 | oo 0 | o 0
24. Health care and other amounts rECEIVADIE..............c.iuiciiiirrcrerer s | e L0 T L0 0
25.  Aggregate write-ins for other-than-invested aSSetS...........cveiieeicnieeee e | v sssseesesees 6,926,054 | ..o 4,996,484 | ..o (1,929,570)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.crvemerereeerermieeieerissesssesieessesesssesssssssssssssessssesssess | sevssesssessssssenssssnes 58,181,837 | oo 86,540,968 | ......cooovererrrrirennn. 28,359,131
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........overeeerrerreerns | vevrerneenrireese e L0 T L0 0
28, TOTALS (LINES 26 @NA 27).....ccourrirerirerireimiessieesisssseesssessssssssessssessssssssssssssessssesssessssssssnesssns | sosesssmsessesssssssessons 58,181,837 | oo 86,540,968 | ......ccovererrrrirerinnn. 28,359,131
DETAILS OF WRITE-INS
110, bRt | eebeen bbb (O RN (O SRR 0
T2, ettt n et entes | ebesessete e e r s sttt (0 TR (0 R 0
1103, et | eebeen s (O RN (O SRR 0
1198. Summary of remaining write-ins for Ling 11 from OVErfloW PAgE..........ceueevvveieircrreeiceeeieeeieiies | ceveriessiessse s sessesessnes (0 U [0 U 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LINE 11 @DOVE)......covverereiiiiieiersieriiseissiesisissienes | ceresissssisssssesssssssessessssessesssanes 0 ] o 0 ] o 0
2501, Prepaid PENSION @SSEL........c.ccveviiiicieiireisieiete bbb ssae bbb s s sesesnns | sbessesessssesesinesesnreaens 3,245,000 | .ooocveverieieeens 2,267,910 | oo (977,090)
2502. DiISAIOWED IMR.......coouivirieirerireeiicrieesie sttt sees st st ssesenins | fonesssssesssessssesssssssns 3,184,922 | oo, 2,256,000 | c.oouverererererennieein (928,922)
2503, MISCIANEOUS.......ovvrveverirerrerneisresiesessesi sttt | eessssesssnessses s 496,132 | covooeeeeris 364,032 | oo (132,100)
2598. Summary of remaining write-ins for Ling 25 from oVerflow Page...........ocueereeeneeneieerneineieineines | eoeeseesneessesssssseesesesesessssesseseees (01 108,542 | cooveeeeereeeeereiee 108,542
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 @bOVE).........vcverurirerrienrursenieessnensnresseeanes | onsressesssssssenessseenand 6,926,054 | ...coovirnininnininnns 4,996,484 | ..o, (1,929,570)
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1

NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

C.

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

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

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

Financial
Financial Statement
SSAP Statement Line For the Year Ended For the Year Ended
Number @ Page Number December 31, 2017 December 31, 2016
Net income, MA SAP $ 67,960,015 $ 108,841,786
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 67,960,015 $ 108,841,786

December 31, 2017 December 31, 2016
Statutory capital and surplus, MA SAP $ 482,527,467 $ 454,832,584
State prescribed practices: NONE — —

State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 482,527,467 $ 454,832,584

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

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

Use of Estimates in the Preparation of the Financial Statements
The preparation of financial statements in conformity with statutory accounting principles requires management to make
estimates and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of contingent
assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the
reporting period. Actual results could differ from those estimates.
Accounting Policy
Life premiums are recognized as revenue when due from policyholders under the terms of the insurance contract. Annuity
considerations are recognized as revenue when received. Health premiums are earned ratably over the term of the related
insurance policies and reinsurance agreements. Expenses incurred in connection with acquiring new insurance business,
including acquisition costs such as sales commissions, are charged to operations as incurred. Deposits on deposit-type
agreements are entered directly as a liability when received. Reserves for losses and unearned premiums ceded to reinsurers
have been reported as reductions of related reserves.

Policyholder dividends are determined annually by the Company’s Board of Directors. The aggregate amount of

policyholder dividends is related to actual interest, mortality, morbidity and expense experience for the year as well as

management’s judgment as to the appropriate level of statutory surplus to be retained by the Company.

In addition, the Company uses the following accounting policies:

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

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

(3) The Company has no common stock investments.

(4) The Company has no preferred stock investments.

(5) Mortgage loans on real estate are principally stated at amortized cost, net of valuation allowances.
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NOTES TO THE FINANCIAL STATEMENTS

(6)

(M
®)

)
(10)
(11)

(12)
(13)

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 premium and accretion of discount 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 originally anticipated prepayments and the actual prepayments
received and currently anticipated. For credit-sensitive mortgage-backed and asset-backed bonds and certain
prepayment-sensitive bonds (e.g., interest-only securities), the effective yield is recalculated on a prospective basis.
For all other mortgage-backed and asset-backed bonds, the effective yield is recalculated on a retrospective basis.

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

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

The Company does not have investments in subsidiary, controlled and affiliated (“SCA”) companies.

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

See Note 8 for the derivative accounting policy.

The Company considers anticipated investment income as a factor in the premium deficiency calculation.

Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss
reports and an amount, based on past experience, for losses incurred but not reported. Such liabilities are necessarily
based on assumptions and estimates and while management believes the amount is adequate, the ultimate liability
may be in excess of or less than the amount provided. The methods for making such estimates and for establishing
the resulting liability are continually reviewed and any adjustments are reflected in the period determined.

The Company did not modify its capitalization policy from the prior period.

The Company does not have pharmaceutical rebate receivables.

D. Going Concern

Management does not have any substantial doubt about the Company’s ability to continue as a going concern.

2. Accounting Changes and Corrections of Errors

The Company has considered newly-adopted statutory accounting pronouncements from the NAIC, none of which resulted in
material accounting changes to its financial statements for the years presented herein.

Correction of Errors

During 2017, the Company discovered an error related to the recognition of certain deferred compensation plan liabilities. The
correction of this error was reported as a prior period adjustment within aggregate write-ins for gains and losses in surplus.
The impact of the correction on surplus was an increase of $15,156,543, net of taxes.

3. Business Combinations and Goodwill

A.

Statutory Purchase Method

The Company had no transactions that were accounted for as a statutory purchase during 2017 and 2016.

Statutory Merger

The Company had no statutory mergers during 2017 and 2016.

Assumption Reinsurance

The Company had no goodwill resulting from assumption reinsurance during 2017 and 2016.
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NOTES TO THE FINANCIAL STATEMENTS

D. Impairment Loss
The Company had no recognized impairment losses during 2017 and 2016.
4. Discontinued Operations
The Company had no discontinued operations during 2017 and 2016.
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

(1)  The maximum and minimum interest rates for mortgage loans funded or acquired during 2017 were:

Maximum Minimum
Farm loans 4.65% 3.26%
Commercial loans 4.61% 3.91%

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

The maximum percentage of any one loan to the value of the underlying real estate at the time of the origination and
originated during the period covering the year ended December 31, 2017 was: 67.8%.

(3) During 2017 and 2016, all applicable taxes, assessments and advances were included in the mortgage loan total.
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(4) The Company’s age analysis of mortgage loans, aggregated by type, was as follows:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. December 31,2017
1. Recorded Investment (All)
(a) Current $ 75,055,988 $ — $ — $ — $ 27,254,306 $ — $ 102,310,294
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $ —
(c) 60-89 days past due $ — $ — $ — $ — $ — $ — $ —
(d) 90-179 days past due $ — $ — $ — $ — $ — $ — $ —
(e) 180+ days past due $ — $ — $ — $ — $ — $ — $ —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
4. Interest Reduced
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Number of loans — — — — — — $ —
(c) Percent reduced —% —% —% —% —% —% $ —
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment $ — $ — $ — $ — $ 4,262,112 $ — $ 4,262,112
b. December 31,2016
1. Recorded Investment (All)
(a) Current $ 62,097,664 $ — $ — $ — $ 25,490,707 $ — $ 87,588,371
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $ —
(c) 60-89 days past due $ — $ — $ — $ — $ — $ — $ —
(d) 90-179 days past due $ — $ — $ — $ — $ — $ — $ —
(e) 180+ days past due $ — S — S — S — S — 3 — S —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
4. Interest Reduced
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Number of loans — — — — — — —
(c) Percent reduced —% —% —% —% —% —% —%
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment $ — $ — $ — $ — $ 2,500,001 $ — $ 2,500,001

(5-7) During 2017 and 2016, the Company had no impaired or nonaccrual mortgage loans and allowance for credit losses.
(8) The Company had no derecognized mortgage loans as a result of foreclosure for the years ended 2017 and 2016.
(9) The Company accrues interest income on impaired loans to the extent it is deemed collectible and the loan continues
to perform under its original or restructured contractual terms. As part of the reserve process, management assesses
whether loans need to be placed on a non-accrual status at which time the Company recognizes income on the cash
method.
B. Debt Restructuring
The Company did not have any restructured debt in which the Company was a creditor in 2017 and 2016.
C. Reverse Mortgages
The Company did not have any reverse mortgages in 2017 and 2016.
D. Loan-backed Securities

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

(2) a. The Company did not recognize any OTTI on the basis of the intent to sell during the year ended December 31,
2017.
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b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment
in the security for a period of time sufficient to recover the amortized cost basis during the year ended December 31,
2017.

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

As of December 31, 2017, the Company has not recognized any OTTTI on its loan-backed securities based on cash
flow analysis.

At December 31, 2017, 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 $ 241,848
2. 12 Months or Longer $ 2,126,381

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 31,203,289
2. 12 Months or Longer $ 39,181,737

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.

Dollar Repurchase, Securities Lending, Repurchase and Reverse Repurchase Agreements Transactions Accounted for as

Secured Borrowing and as a Sale

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements
transactions accounted for as secured borrowing or as a sale as of December 31, 2017.

Real Estate

The Company did not have real estate investments or real estate held for sale in 2017 and 2016.

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

The Company did not have investments in LIHTC in 2017 and 2016.
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L. Restricted Assets

(1) Restricted Assets (Including Pledged)

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

Gross Restricted

2017
(O] @ (0] “) ®) ©6) ) @®) ®)

Separate
General Account
Account Total Assets
Supporting Separate Supporting Total
Total Separate Account General December Increase/ Total Non Admitted
Restricted Asset General Account Restricted Account 31,2017 December (Decrease) Admitted Restricted
Category Account Activity ® Assets Activity (1 plus 3) 31,2016 (5 minus 6) Restricted (5 minus 8)

Percentage

(10) (@Y

Admitted

Gross Restricted
Restricted to Total

to Total Admitted
Assets Assets

Subject to
contractual
obligation for which
liability is not shown § — S — 8 — 8 — — 8 — S — 8 — 3 —

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

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

Subject to reverse
repurchase
agreements — — — - i . . _ .

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

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

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

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

Federal Home Loan
Bank (“FHLB”)
capital stock — — — — — — — - _

On deposit with
states 3,597,765 — — — 3,597,765 3,489,395 108,370 — 3,597,765

On deposit with
other regulatory
bodies — — — — — — — — —

Pledged collateral to
FHLB (including
assets backing
funding agreements — — — — — — — — _

Pledged as collateral
not captured in
other categories 399,719 — — — 399,719 348,922 50,797 — 399,719

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

—% —%

0.04 0.04

Total restricted
assets $ 3997484 § — 8 — $ — $ 3997484 $§ 3838317 § 159,167  $ — $ 3997484

(a) Subset of column 1.

(b) Subset of column 3.

0.04% 0.04%

(2) Details on the Company’s assets pledged as collateral, not captured in other categories, as of December 31, were as follows:
(2)  Details on the Company’s assets pledged as collateral, not captured in other categories, as of December 31, were

as follows:
Gross Restricted
2017 Percentage
(0] 2 3 “@ ®) () (@) ®) ()] 10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Total Separate Account General December Increase/ Total Restricted to Total
General Account Restricted Account 31,2017 December  (Decrease) Admitted to Total Admitted
Restricted Asset Category Account Activity® Assets Activity® (1 plus 3) 31,2016 (5 minus 6)  Restricted Assets Assets
Derivative OTC centrally
cleared - securities pledged ~ $ 399,719 § — 3 — 3 — $ 399719 § 348922 § 50,797 $ 399,719 —% —%
Total $ 399,719 § — 8 — S — $ 399,719 $ 348922 § 50,797 $ 399,719 % %

(a) Subset of column 1.

(b) Subset of column 3.

(3) The Company did not have any other restricted assets in 2017 and 2016.
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(4) The Company’s collateral received and reflected as assets at December 31, 2017, were as follows:

Book/Adjusted % of BACYV to Total % of BACYV to
Carrying Value Assets (Admitted and Total Admitted
Collateral Assets (“BACV”) Fair Value Nonadmitted)* Assets**
Cash *** $ 10,899,954 § 10,898,287 0.5% 0.5%
Schedule D, Part 1 — — — —
Schedule D, Part 2, Section 1 — — — —
Schedule D, Part 2, Section 2 — — — —
Schedule B — — — —
Schedule A — — — —
Schedule BA, Part 1 — — — —
Schedule DL, Part 1 — — — —
Other — — — —
Total Collateral Assets $ 10,899,954 $ 10,898,287 0.5% 0.5%
* Column 1 divided by Asset Page, Line 26 (Column 1)
*x Column 1 divided by Asset Page, Line 26 (Column 3)
***  Includes cash equivalents and short-term investments
% of Liability to total
Amount Liabilities*
Recognized Obligation to
Return Collateral Asset $ 10,899,954 0.7%

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

M. Working Capital Finance Investments

The Company had no working capital finance investments as of December 31, 2017.

N. Offsetting and Netting of Assets and Liabilities

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

O. Structured Notes

A structured note is a direct debt issuance by a corporation, municipality, or government entity, ranking pari-passu with
the issuer’s other debt issuances of equal seniority where either: 1) the coupon and/or principal payments are linked, in
whole or in part, to prices or payment streams from an index or indices, or assets deriving their value from other than the
issuer’s credit quality, or 2) the coupon and/or principal payments are leveraged by a formula that is different from either
a fixed coupon, or a non-leveraged floating rate coupon linked to an interest rate index, including but not limited to London
Interbank Offered Rate (“LIBOR”) or the prime rate. Information regarding structured notes as of December 31, 2017

was as follows:

Mortgage-Referenced

CUSIP Book/Adjusted Security

Identification Actual Cost Fair Value Carrying Value (YES/NO)
03938LAQ7 $ 1,000,000 $ 1,057,500 $ 1,000,000 NO
03938LAUS 2,102,500 2,155,000 2,044,170 NO
044209AF1 294,750 313,125 296,408 NO
42824CAN9 19,966,613 21,018,300 19,972,288 NO
539830AW9 2,696,493 3,698,629 2,720,216 NO
761735AD1 388,881 394,715 393,261 NO
Total $ 26,449,237 $ 28,637,269 $ 26,426,343

P. 5% Securities

The Company did not hold any investments with a 5* NAIC designation at December 31, 2017 and 2016.

Q. Short Sales

The Company did not have any unsettled short sale transactions outstanding as of December 31, 2017.

The Company did not have any settled short sale transactions during the year ended December 31, 2017.
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R. Prepayment Penalty and Acceleration Fees

During the year ended December 31, 2017, the Company had securities sold, redeemed or otherwise disposed of as a result
ofa callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate amount of investment
income generated as a result of a prepayment penalty and/or acceleration fee is as follows:

General Account
Number of CUSIPs 27
Aggregate Amount of Investment Income $ 3,006,148

6. Joint Ventures, Partnerships and Limited Liability Companies
A. The Company has no investments in joint ventures, partnerships or LLCs that exceeds 10% of its admitted assets.

B. The Company recognized write-downs and recorded adjustments totaling $68,044 and $307,373 on investments in joint
ventures during the years ended December 31, 2017 and December 31, 2016, respectively. Impairments are recognized
when a investment’s net asset value or management’s estimate of value, based on available information, is less than the
carrying amount or if, in management’s judgment, the investment will not be able to absorb prior losses classified as
unrealized losses. These losses are deemed to be other than temporary and the value of these impairments was recorded
as a realized loss.

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

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

B. The total amount excluded: None.
8. Derivative Instruments
Overview

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

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

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

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

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

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

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

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

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

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

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

Types of Derivatives
Foreign Currency Exchange Rate Derivatives

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

Credit Derivatives

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

Credit default swaps are also used in RSATSs to synthetically create investments that are either more expensive to acquire or
otherwise unavailable in the cash markets. These transactions are a combination of a derivative and one or more cash instruments
such as U.S. Treasury securities, agency securities or other bonds. These credit default swaps are not designated as hedging
instruments. In certain instances, the Company may lock in the economic impact of existing credit default swaps used in RSATs
by entering into offsetting positions. See Schedule DB, Part A.

Equity Market Derivatives

Equity index options are used by the Company to hedge certain invested assets against adverse changes in equity indices. In
an equity index option transaction, the Company enters into contracts to sell the equity index within a limited time at a contracted
price. The contracts will be net settled in cash, based on differentials in the indices at the time of exercise and the strike price.
In certain instances, the Company may enter into a combination of transactions to hedge adverse changes in equity indices
within a pre-determined range through the purchase and sale of options. See Schedule DB, Part A.

Fair Value Hedges

The Company held no fair value hedges during the years ended December 31, 2017 and 2016.

Cash Flow Hedges

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

All components of each derivative’s gain or loss were included in the assessment of hedge effectiveness.
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For the year ended December 31, 2017, there were net losses of $614,796 related to cash flow derivatives that no longer qualify
for hedge accounting or for which the Company removed the hedge designation. For the year ended December 31, 2016, there
were no gains (losses) related to cash flow derivatives that no longer qualify for hedge accounting or for which the Company
removed the hedge designation.

In certain instances, the Company may discontinue cash flow hedge accounting because it is no longer probable that the original
forecasted transactions will occur by the end of the originally specified time period or within two months of the anticipated
date. For the years ended December 31, 2017 and 2016, there were no gains (losses) related to such discontinued cash flow
hedges.

There were no hedged forecasted transactions, other than the receipt or payment of variable interest payments, for the years
ended December 31, 2017 and 2016.

Non-qualifying Derivatives

The Company enters into the following derivatives that do not qualify for hedge accounting under SSAP 86: (i) foreign currency
swaps to economically hedge its exposure to adverse movements in exchange rates; (ii) credit default swaps to economically
hedge its exposure to adverse movements in credit; and (iii) equity index options to hedge certain invested assets against adverse
changes in equity indices.

Derivatives for Other than Hedging Purposes
The Company enters into credit default swaps used in RSATSs for other than hedging purposes under SSAP 86.

Credit Risk

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

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

Securities
2017 2016

Initial Margin:
OTC-cleared $ 399,719  $ 348,922

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 by the Company in connection with its OTC derivatives as of December

31:
Cash ¥
2017 2016
Variation Margin:
OTC-bilateral $ 10,374,000 $ 18,724,000
OTC-cleared 525,954 334,835
Total OTC $ 10,899,954 § 19,058,835

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 received on derivatives.

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

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

December 31, 2017

Ordinary Capital Total
Gross DTA 92,431,107 $ — 92,431,107
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 92,431,107 — 92,431,107
DTA nonadmitted (51,255,783) — (51,255,783)
Subtotal net admitted DTA 41,175,324 — 41,175,324
DTL (3,491,916) (287,970) (3,779,886)
Net admitted DTA/(Net DTL) 37,683,408 $ (287,970) 37,395,438

December 31, 2016

Ordinary Capital Total
Gross DTA 127,433,940 $ — 127,433,940
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 127,433,940 — 127,433,940
DTA nonadmitted (78,371,206) — (78,371,206)
Subtotal net admitted DTA 49,062,734 — 49,062,734
DTL (6,249,274) (869,318) (7,118,592)
Net admitted DTA/(Net DTL) 42,813,460 (869,318) 41,944,142

Change

Ordinary Capital Total
Gross DTA (35,002,833) — (35,002,833)
Statutory valuation allowance adjustments — — —
Adjusted gross DTA (35,002,833) — (35,002,833)
DTA nonadmitted 27,115,423 — 27,115,423
Subtotal net admitted DTA (7,887,410) — (7,887,410)
DTL 2,757,358 581,348 3,338,706
Net admitted DTA/(Net DTL) (5,130,052) 581,348 (4,548,704)
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Admission calculation components — SSAP No. 101, Income Taxes, (“SSAP 1017):

December 31, 2017
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ — S — 5 —
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) 37,395,438 — 37,395,438
1. Adjusted gross DTA expected to be realized following the balance sheet
date 37,395,438 — 37,395,438
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 66,087,499
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 3,491,916 287,970 3,779,886
DTA admitted as the result of application of SSAP 101 total $ 40,887,354 §$ 287,970 $ 41,175,324
December 31, 2016
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ 5,935,801 $ — $ 5,935,801
Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of
1 and 2 below) 36,008,341 — 36,008,341
1. Adjusted gross DTA expected to be realized following the balance sheet
date 36,008,341 — 36,008,341
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 61,933,266
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 6,249,274 869,318 7,118,592
DTA admitted as the result of application of SSAP 101 total $ 48,193,416 $ 869,318 § 49,062,734
Change
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ (5,935,801) $ — $ (5,935,801)
Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of
1 and 2 below) 1,387,097 — 1,387,097
1. Adjusted gross DTA expected to be realized following the balance sheet
date 1,387,097 — 1,387,097
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 4,154,233
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL (2,757,358) (581,348) (3,338,706)
DTA admitted as the result of application of SSAP 101 total $ (7,306,062) $ (581,348) $ (7,887,410)
December 31, 2017 December 31, 2016
RBC percentage used to determine recovery period and
threshold limitation amount 2738% 2522%
Amount of total adjusted capital used to determine recovery
period and threshold limitation $ 462,015,086 $ 432,315,633

Management believes the Company will be able to utilize the DTA in the future without any tax planning strategies.
Do the Company’s tax planning strategies include the use of reinsurance? No
B. All DTL were recognized as of December 31, 2017 and December 31, 2016.

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

December 31, 2017 December 31, 2016

Federal $ 15,717,083 $ 42,910,711
Foreign — —
Subtotal 15,717,083 42,910,711
Federal income tax on net capital gains/(losses) (149,911) (4,036,345)
Federal income tax on prior period adjustments in surplus —
Federal and foreign income taxes incurred $ 15,567,172 $ 38,874,366
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The changes in the main components of deferred income tax amounts were as follows:

December 31, 2017 December 31, 2016 Change
DTA:
Ordinary:
Discounting of unpaid losses $ — 3 — 3 —
Unearned premium reserve — — —
Policyholder reserves 8,019,995 10,251,839 (2,231,844)
Investments — — —
Deferred acquisition costs 8,643,661 22,178,800 (13,535,139)
Policyholder dividends accrual 934,500 1,662,500 (728,000)
Fixed assets — — —
Compensation and benefits accrual — — —
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward — — —
Tax credit carryforwards 11,058,202 14,915,582 (3,857,380)
Other (including items <5% of total ordinary tax assets) 5,455,877 10,069,182 (4,613,305)
Ceding commissions 18,756,535 13,026,288 5,730,247
Employee benefits 34,608,868 49,187,376 (14,578,508)
Legal contingency 56,005 59,500 (3,495)
Nonadmitted assets 785,639 2,065,648 (1,280,009)
Other not listed above 4,111,825 4,017,225 94,600
Subtotal 92,431,107 127,433,940 (35,002,833)
Statutory valuation allowance adjustment — — —
Nonadmitted (51,255,783) (78,371,206) 27,115,423
Admitted ordinary DTA 41,175,324 49,062,734 (7,887,410)
Capital:
Investments — — —
Net capital loss carryforward — — —
Real estate — — —
Other (including items <5% of total capital tax assets) — — —
Subtotal — — —
Statutory valuation allowance adjustment — — —
Nonadmitted — — —
Admitted capital DTA — — —
Admitted DTA $ 41,175,324  $ 49,062,734 $ (7,887,410)
DTL:
Ordinary
Investments $ (3,263,725) $ (6,011,062) $ 2,747,337
Fixed assets — — —
Deferred and uncollected premiums — — —
Policyholder reserves — — —
Other (including items <5% of total ordinary tax
liabilities) — — —
Unrealized capital gains (losses) (228,191) (238,212) 10,021
Subtotal (3,491,916) (6,249,274) 2,757,358
Capital:
Investments (287,970) (869,318) 581,348
Real estate — — —
Other (including items <5% of total capital tax liabilities) — — —
Subtotal (287,970) (869,318) 581,348
DTL $ (3,779,886) $ (7,118,592) $ 3,338,706
Net DTA/ (DTL) $ 37,395,438 §$ 41,944,142 § (4,548,704)
Change in nonadmitted DTA (27,115,423)
Tax effect of unrealized gains (losses) 142,108
Additional minimum pension liability (3,203,283)
Prior years adjustments in surplus 8,136,540
Change innet DTA  § (26,588,762)

Before tax reform, the Company's gross DTA was $146,679,710 and its gross DTL was $6,299,810 (both at 35%). After
tax reform, the Company's gross DTA was decreased by $54,248,603 to $92,431,107 and its gross DTL increased by
$2,519,924 to $3,779,886 (both at 21%). The Company's non-admitted DTA was $85,426,305 before tax reform and is
51,255,783 after tax reform (a decrease of 34,170,522). The Company's admitted net DTA/DTL decreased by $6,499,955
after the net impact of tax reform.
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D. The provision for Federal and foreign income taxes incurred is different from that which would be obtained by applying
the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and before Federal
income tax. The significant items causing the difference were as follows:

December 31, 2017

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 35% $ 28,500,628
Net realized capital gains (losses) @ 35% 426,090
Tax effect of:

Rate Revaluation due to Tax Reform 51,728,680
Prior period adjustment in surplus 8,136,540
Change in nonadmitted assets 756,253
Fines, fees and other nondeductible expenses 2,159
Meals and entertainment 437
Interest maintenance reserve (13,156)
Tax exempt income (114,434)
Tax credits (972,117)
Other not listed above (2,356,264)
Prior years adjustments and accruals (1,232,846)
Separate Account dividend received deduction (13,816,116)
Uncertain Tax Positions (20,753,380)
Total statutory income taxes (benefit) $ 50,292,474
Federal and foreign income taxes incurred including tax on realized capital gains $ 15,567,172
Change in net DTA 26,588,762
Prior years adjustments in surplus 8,136,540
Total statutory income taxes (benefit) $ 50,292,474

E. (1) AsofDecember 31,2017, the Company had tax credit carryforwards which will expire as follows:

Year of expiration Tax credit carryforwards
2028 $ 269
2029 1,946
Indef 11,055,987
$ 11,058,202

(2) Asof December 31,2017, the Company did not have any Federal income taxes available for recoupment in the event
of future net losses.

(3) The Company had no deposits under Section 6603 of the Internal Revenue Code of 1986, as amended (“IRC”) during
2017.
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F.

(1) For the period prior to the separation of Brighthouse Financial, Inc. (“Brighthouse”) from MetLife, Inc. (“MetLife”)

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

23rd Street Investments, Inc.

334 Madison Euro Investments, Inc.
Alpha Properties, Inc.

American Life Insurance Company
Beta Properties, Inc.

Borderland Investments, Ltd.
Brighthouse Financial, Inc.

Brighthouse Life Insurance Company

MetLife Holdings, Inc.

MetLife Home Loans, LLC

MetLife Insurance Brokerage, Inc.

MetLife Investors Distribution Company
MetLife Reinsurance Company of Delaware
MetLife Reinsurance Company of Charleston
MetLife Reinsurance Company of South Carolina

MetLife Reinsurance Company of Vermont

Brighthouse Life Insurance Company of NY
Brighthouse Holdings, LLC

Brighthouse Reinsurance Company of Delaware MetLife
Brighthouse Services, LLC

MetLife Tower Resources Group, Inc.

MetLife USA Assignment Company

Metropolitan Casualty Insurance Company
Cova Life Management Company Metropolitan Direct Property and Casualty Insurance Company
Delaware American Life Insurance Company Metropolitan General Insurance Company
Delta Properties Japan, Inc. Metropolitan Group Property & Casualty Insurance Company
Economy Fire & Casualty Company Metropolitan Life Insurance Company
Economy Preferred Insurance Company Metropolitan Lloyds Insurance Company of Texas
Economy Premier Assurance Company Metropolitan Lloyds, Inc.
Enterprise General Insurance Agency, Inc. Metropolitan Property & Casualty Insurance Company
Epsilon Properties Japan, Inc. Metropolitan Tower Life Insurance Company
General American Life Insurance Company

Hyatt Legal Plans of Florida, Inc.

Metropolitan Tower Realty Company, Inc.
Missouri Reinsurance, Inc.

Hyatt Legal Plans, Inc. Newbury Insurance Company Limited
International Technical and Advisory Services, Ltd. One Financial Place Corporation
Park Tower REIT, Inc.

Safeguard Health Enterprises, Inc,
Safeguard Health Plans, Inc. (CA)
Safeguard Health Plans, Inc. (FL)
Safeguard Health Plans, Inc. (NV)
Safeguard Health Plans, Inc. (TX)

SafeHealth Life Insurance Company

Iris Properties, Inc.

Kappa Properties Japan, Inc.
MetLife Assignment Company, Inc.
MetLife Auto & Home Insurance Agency, Inc.
MetLife Consumer Services, Inc.
MetLife Credit Corp.

MetLife Funding, Inc.

MetLife Global Benefits, Ltd.
MetLife Global, Inc.

MetLife Group, Inc.

MetLife Health Plans, Inc.

The Prospect Company
Transmountain Land & Livestock Company

White Oak Royalty Company

(2) For the period following the separation of Brighthouse from MetLife, the Company will not join any consolidated
group and will file its own stand-alone federal income tax return.

As of December 31, 2017, the Company had a liability for unrecognized tax benefits of $1,455,178. An estimate of the
amount of any increase in the Company's liability for unrecognized tax benefit during the twelve month period ending
December 31, 2018 cannot be made.

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

A-C. The Company paid an ordinary cash dividend of $106,000,000 to its parent, Brighthouse Holdings, LLC, on December

11, 2017. The Company paid an extraordinary cash dividend of $295,000,000 to its former parent, Metropolitan Life
Insurance Company (“MLIC”) on December 9, 2016.

The Company had $8,019,175 receivable and $18,809,924 payable with affiliates as of December 31,2017. The Company
had $11,982,014 receivable and $2,401,389 payable with affiliates as of December 31, 2016. Amounts receivable and
payable are expected to be settled within 90 days.

The Company did not have guarantees or undertakings for the benefit of an affiliate that would result in a material contingent
exposure of the Company’s or any affiliate’s assets or liabilities, except as noted in 14A.

The Company is a party to a services agreement with its affiliate, Brighthouse Services, LLC, that provides for personnel,
facilities and equipment to be made available and for a broad range of services to be rendered. Personnel, facilities,
equipment and services are requested by the Company as deemed necessary for its business and investment operations.
This agreement involves cost allocation arrangements under which the Company pays for all expenses, direct and indirect,
reasonably and equitably determined to be attributable to the services provided.

MetLife provides, or has provided, Brighthouse certain services, which include, but are not limited to, Treasury, financial
planning and analysis, legal, human resources, tax planning, internal audit, financial reporting, and information technology.
Such services are provided under a master service agreement and various transition services agreements between MetLife
and Brighthouse. Brighthouse is charged for these services through a transition services agreement and such expenses are
then allocated to the Company and other affiliates. When specific identification to a particular legal entity is not practicable,
an allocation methodology based on various performance measures or activity-based costing, such as sales, new policies/
contracts issued, reserves, and in-force policy counts, is used. The bases for such charges are modified and adjusted by
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11. Debt

A.

B.

management when necessary or appropriate to reflect fairly and equitably the actual incidence of cost incurred by the
Company and its affiliates.

The Company is also a party to various other service agreements with affiliates.
The Company is a wholly-owned subsidiary of Brighthouse Holdings, LLC, which is a wholly-owned subsidiary of
Brighthouse Financial, Inc. (“Brighthouse”). Allocated operating expenses are not necessarily indicative of the total cost

that would be incurred if the Company operated on a stand alone basis.

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

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

The annuity GAAP account value reserves were not adjusted using CARVM guidelines because the Company did not have
investments in a foreign insurance subsidiary.

The Company did not hold investments in a downstream noninsurance holding company.
The Company did not have any applicable SCA investments, as of December 31, 2017.

The Company did not report any investments in an insurance SCA for which the statutory capital and surplus reflects a
departure from the NAIC statutory accounting practices and procedures during the year ended December 31, 2017.

The Company did not have any debt, including capital notes, outstanding as of December 31, 2017.

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

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

A.

Defined Benefit Plan

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

(1) Change in benefit obligation:

a. Pension Benefits:

Overfunded Underfunded
2017 2016 2017 2016

Benefit obligation at beginning of year $ 153,066,000 $ — $ 65,877,000 $ 212,725,000
Service cost and expenses 248,000 — — 210,000
Interest cost 6,485,000 — 2,762,000 9,417,000
Contribution by plan participants — — —
Actuarial gain (loss) (9,213,000) — (1,537,000) (4,852,000)
Foreign currency exchange rate changes — — — —
Benefits paid (7,307,000) — (3,825,710) (8,490,000)
Plan amendments — — —
Business combinations, divestitures, curtailments, settlements

and special termination benefits — — 4,576,710 229,000
Inclusion of non-vested obligation — — — —
Benefit obligation at end of year $ 161,705,000 $ — $ 70,927,000 $ 218,943,000
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b. Postretirement Benefits:

Overfunded Underfunded
2017 2016 2017 2016

Benefit obligation at beginning of year $ — S — $ 37,148,000 $ 32,103,000
Service cost — — — 18,000
Interest cost — — 1,613,000 1,663,000
Contribution by plan participants — — 2,749,000 2,252,000
Actuarial gain (loss) — — (6,687,000) 2,185,000
Foreign currency exchange rate changes — — — —
Benefits paid — — (8,157,000) (5,717,000)
Plan amendments — — — (893,000)
Business combinations, divestitures, curtailments, settlements

and special termination benefits — — — 9,907,000
Inclusion of non-vested obligations — — — —
Benefit obligation at end of year $ — 3 — $ 40,040,000 $ 37,148,000

c. The Company did not have any special or contractual benefits per SSAP No. 11, Postemployment Benefits &
Compensated Absence, (“SSAP 117) during 2017 and 2016.

(2) Change in plan assets:

Pension Benefits Postretirement Benefits
2017 2016 2017 2016
Fair value of plan assets at beginning of year $ 155323,000 $ 147,921,000 $ — 3 —
Actual return on plan assets 16,934,000 11,023,000 — —
Foreign currency exchange rate changes — — — —
Reporting entity contribution 3,825,710 4,869,000 5,408,000 3,465,000
Plan participants' contributions — 2,749,000 2,252,000
Benefits paid (11,132,710) (8,490,000) (8,157,000) (5,717,000)
Business combinations, divestitures and settlements — — — —
Fair value of plan assets at end of year $ 164,950,000 $ 155,323,000 $ — 3 —
(3) Fund status:
Pension Benefits Postretirement Benefits
2017 2016 2017 2016
Overfunded:
a. Assets (nonadmitted)
Prepaid benefit costs $ $ — S — 3 —
Overfunded plan assets 3,245,000 — — —
Total assets (nonadmitted) $ 3,245,000 $ — 3 — 3 —
Underfunded:
b. Liabilities recognized
Accrued benefit costs $ $ — 3 — 3 —
Liability for pension benefits (70,927,000) (63,620,000) (40,040,000) (37,148,000)
Total liabilities recognized (70,927,000) (63,620,000) (40,040,000) (37,148,000)
c. Unrecognized liabilities $ — 3 — 3 — 3 —
(4) Components of net periodic benefit cost:
Pension Benefits Postretirement Benefits
2017 2016 2017 2016
Service cost and expenses $ 248,000 $ 210,000 $ — 3 18,000
Interest cost 9,246,000 9,417,000 1,613,000 1,663,000
Expected return on plan assets (8,693,000) (8,365,000) — —
Transition asset or obligation — — —
Gains and losses (41,000) (132,000) 163,000 275,000
Prior service cost or credit — — (16,000) 243,000
Gain or loss recognized due to a settlement or curtailment 229,000 — 15,349,000
Total net periodic benefit cost $ 842,000 $ 1,623,000 $ 1,434,000 $ 16,998,000

The Company recognized curtailment losses (gains) in 2016 on certain pension and postretirement benefit plans in
connection with the sale of MetLife’s U.S. Retail advisor force (see Note 21).
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(5) Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost:

Pension Benefits Postretirement Benefits
2017 2016 2017 2016
Items not yet recognized as a component of net
periodic cost - prior year $ 20,163,000 $ 18,100,000 $  (4,336,000) $ 3,342,000
Net transition asset or obligation recognized $ — 3 — 3 — 3 —
Net prior service cost or credit arising
during the period $ — 8 — 3 — $ (6,838,000)
Net prior service cost or credit recognized $ — 3 — 3 16,000 $  (243,000)
Net gain and loss arising during the period $ 2,509,000 $ 2,194,000 $ 6,687,000 $ (2,185,000)
Net gain and loss recognized $ (41,000) $ (132,000) $ 163,000 $ 275,000
Items not yet recognized as a component of
net periodic cost - current year $ 22,631,000 $ 20,162,000 $ 2,530,000 $ (4,336,000)
 This total also includes the following components:
Inclusion of non-vested obligation $ — 3 — S — S —
Transition surplus as of January 1, 2013 $ — 3 — 3 — —
Gain used to offset transition surplus $ — 3 — 3 — 3 —
Change due to special event - curtailment $ — S — S — $ 503,000
Transition surplus recognized $ — § — 3 — $ 810,000

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

Pension Benefits Postretirement Benefits
2017 2016 2017 2016
Net transition asset or obligation $ — 3 — 3 — 3 —
Net prior service cost or credit $ — 3 — 3 (16,000) $ (16,000)
Net recognized gains and losses $ 79,000 $ — 3 27,000 $ 180,000

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

Pension Benefits Postretirement Benefits
2017 2016 2017 2016
Net transition asset or obligation $ — 3 — — S —
Net prior service cost or credit $ —  $ — $ (238,000) $ (254,000)
Net recognized gains and losses $ (22,631,000) $ (20,162,000) $ 2,768,000 $ (4,082,000)

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

2017 2016
Weighted-average discount rate - Pension and Postretirement 4.32% 4.50%
Expected long-term rate of return on plan assets * 5.75% 5.75%
Rate of compensation increase N/A N/A

* The weighted expected return on plan assets is currently anticipated to be between 4.75% and 5.75%, which will be determined when the Brighthouse
benefit plan investment committee reviews and approves the entirety of the investment policy including the future investment allocation targets on
a post-separation basis.

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

2017 2016
Weighted-average discount rate - Pension 3.90% 4.30%
Weighted-average discount rate - Postretirement 3.90% 4.60%
Rate of compensation increase N/A N/A

(9) The amount of accumulated benefit obligation for the defined benefit plans was $232,632,000 and $218,943,000 for
the year ended December 31, 2017 and 2016, respectively.

(10) The assumed health care cost trend rate used in measuring the accumulated postretirement benefit obligation was

5.0% for pre-Medicare and 6.50% for post-Medicare in 2017, generally decreasing for pre-Medicare until 2086 reaching
the ultimate rate of 4.0% and for post-Medicare until 2092 reaching the ultimate rate of 4.30%.
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11) Assumed health care cost trend rates have significant effect on the amounts reported for the health care plans. A one-
g p p
percentage-point change in assumed health care cost trend rates would have the following effects:

One Percentage Point

Increase Decrease
Effect on total of service and interest cost components $ 56,000 $ (51,000)
Effect on postretirement benefit obligation $ 1,386,000 $ (1,313,000)

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

Year(s) Amount
2018 $15,145,000
2019 $15,325,000
2020 $15,461,000
2021 $16,651,000
2022 $16,521,000

2023 through 2027 $81,428,000

(13) The Company does not have any regulatory contribution requirements for 2018.

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

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

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

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

(19) There are no plan assets expected to be returned to the employer during the year ended December 31, 2017.

(20) As of December 31, 2017, the Company’s pension benefit obligation and accumulated postretirement benefit was
$232,632,000 and $40,040,000, respectively. Plan assets for pension benefits were $164,950,000 as of December 31,
2017. The Company had a $40,040,000 unfunded status for the postretirement benefit plan as of December 31, 2017.
The Company’s surplus impact as of December 31, 2017 to reflect the full benefit obligation was ($2,468,000) and
($6,866,000), respectively for the pension and postretirement benefit plans.

(21) Unfunded liability transition impact

The total transition obligation has been recognized as of December 31, 2016. As a result, there was no 2017 activity.

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

Target
2017 2016 Allocation
Fixed maturities 100% 74% 80%
Equity securities —% 22% 20%
Other —% 4% —%
Total 100% 100% 100%

(1) In an effort to limit variability at the time of separation from MetLife, just prior to separation, MetLife changed the actual allocation to 100%
fixed maturity securities, which was permitted under the approved investment policy so long as the change did not remain in place without action
by the appropriate governing body with respect thereto for a period of more than one year. Brighthouse’s benefit plan investment committee is
in the process of reviewing the entirety of the investment policy including the future investment allocation targets on a post-separation basis and

update the policy as appropriate.

Target allocations of assets are determined with the objective of maximizing returns and minimizing volatility of net assets
through adequate asset diversification. Adjustments are made to target allocations based on an assessment of the impact
of economic factors and market conditions. The expected rate of return on plan assets is based on anticipated performance
of the various asset sectors in which the plan invests, weighted by target allocation percentages. Anticipated future
performance is based on long-term historical returns of the plan assets by sector, adjusted for the Company’s long-term
expectations on the performance of the markets. While the precise expected return derived using this approach will fluctuate
from year to year, the Company’s policy is to hold this long term assumption constant as long as it remains within reasonable
tolerance from the derived rate. The weighted expected return on plan assets for use in the that plan’s valuation in 2018 is
currently anticipated to be between 4.75% and 5.75%, which will be determined when the Brighthouse benefit plan
investment committee reviews and approves the entirety of the investment policy including the future investment allocation
targets on a post-separation basis.
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C.

D.

L

Fair Value Measurement

(1) The following table provides information about financial plan assets measured at estimated fair value at September 30,

2017:
Description for each class of Plan Assets (Level 1) (Level 2) (Level 3) Total
Insurance company separate accounts $ 44,630,738 $ 101,528,876 $ 371,460 $ 146,531,074
Insurance company general accounts — — 18,419,266 18,419,266
Total

$ 44,630,738 $ 101,528,876 § 18,790,726 $ 164,950,340

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

Description for Balance, Transfer Return on Balance,

each class of plan January Transfer out of Level assets still Return on December 31,
Assets 1,2017 into Level 3 3 held assets sold Purchases Issuances Sales Settlements 2017
Insurance Company
Separate Accounts $ 123436 $ 306,576 $ (252,133) $  (52,706) $ — S 294591  $ 57,348  $(16,329) $ (89,323) $ 371,460
Insurance Company 46,424 25,571,758 (7,321,166) 122,250 — — — — — 18,419,266
General Accounts
Total $ 169,860 $25878334 $ (7,573,299) $ 69,544  § — 3 294,591  § 57,348 $(16,329) §$ (89,323) $

18,790,726

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

Defined Contribution Plans

The Company sponsors a frozen savings and investment plan for former employees and retirees. The Company made no
contributions to that plan in 2017 and 2016.

Multiemployer Plans
The Company does not participate in any multiemployer plan.
Consolidated/Holding Company Plans
On December 31, 2016, the Company ceased participation in noncontributory defined benefit pension plans sponsored by
a former affiliate, MLIC. The Company has no further legal obligation for benefits under these plans. MLIC and affiliates
allocated expenses to the Company based on salary ratios. The Company’s share of net pretax expense for these plans was
$0 and $3,528,858 for years ended December 31, 2017 and 2016, respectively.
On December 31, 2016, the Company ceased participation in an other postretirement benefits to participants through a
defined benefit plan sponsored by a former affiliate. The Company has no further legal obligation for benefits under this
plan. The Company’s share of net pretax expense for the other postretirement benefit plan was $0 and $481,744 for the
years ended December 31, 2017 and 2016, respectively.

Postemployment Benefits and Compensated Absences

As of December 31, 2017, the Company had no obligation for postemployment benefits or compensated absences that
have not been accrued for in accordance with SSAP 11.

Impact of Medicare Modernization Act on Postretirement Benefits

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

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

(1)

2
)

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

The Company has no preferred stock.

Under Massachusetts State Insurance Law, the Company is permitted, without prior insurance regulatory clearance, to pay
a stockholder dividend as long as the aggregate amount of all such dividends, when aggregated with all other dividends
paid in the preceding 12 months, does not exceed the greater of: (i) 10% of its surplus to policyholders at the end of the
immediately preceding calendar year; or (ii) its statutory net gain from operations for the immediately preceding calendar
year, not including pro rata distributions of the Company's own securities. The Company will be permitted to pay a dividend
to its parent in excess of the greater of such two amounts only if it files notice of the declaration of such a dividend and
the amount thereof with the Massachusetts Commissioner of Insurance (the “Commissioner”) and the Commissioner either
approves the distribution of the dividend or does not disapprove the distribution within 30 days of its filing. In addition,
any dividend that exceeds unassigned funds (surplus) as of the last filed annual statutory statement requires insurance
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regulatory approval. Under Massachusetts State Insurance Law, the Commissioner has broad discretion in determining
whether the financial condition of a stock life insurance company would support the payment of such dividends to its
stockholders. Based on amounts at December 31,2017, the Company could pay its parent a stockholder dividend in 2018
of $65,713,281 without required prior approval of the Commissioner.

(4) The Company paid an ordinary cash dividend of $106,000,000 to its parent, Brighthouse Holdings LLC, on December 11,
2017. The Company paid an extraordinary cash dividend of $295,000,000 to its former parent, MetLife, on December 9,
2016.

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

(6) There were no restrictions on unassigned funds (surplus).

(7) There were no advances on surplus.

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

(10) The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(8,477,964) at
December 31, 2017.

(11) The Company did not issue any surplus debentures or similar obligations.
(12) There were no restatements due to prior quasi reorganizations.
(13) There have been no quasi reorganizations in the prior 10 years.
14. Liabilities, Contingencies and Assessments
A. Contingent Commitments

(1) The Company makes commitments to fund partnership investments in the normal course of business. The amount of
these unfunded commitments is $1,002,943 at December 31, 2017.
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(2) AtDecember 31,2017, the Company was obligor under the following guarantees, indemnities and support obligations:

@

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

2

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

(€]

Ultimate financial
statement impact if
action under the
guarantee is

“)

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

Q)]

Current status of payment

or performance risk of
guarantee. Also provide
additional discussion as

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

Total

$ 250,000

M SSAP No. 5R, Liabilities, Contingencies and Impairments of Assets (“SSAP 5R™).
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(3) AtDecember 31, 2017, the Company’s aggregate compilation of guarantee obligations was as follows:

a. Aggregate maximum potential of future payments of all
guarantees (undiscounted) the guarantor could be
required to make under guarantees. (Should equal total

of column 4 for (2) above.) $ 250,000
b. Current liability recognized in financial statement:

1. Noncontingent liabilities $ —

2. Contingent liabilities $ —

c. Ultimate financial statement impact if action under the
guarantee is required.

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

AN

B. Assessments

AsofDecember31,2017,the Company had a $500,001 liability for retrospective premium-based guaranty fund assessments
and a $608,122 asset for the related premium tax offset. As of December 31,2016, the Company had a $500,001 liability
for retrospective premium-based guaranty fund assessments and an $703,176 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 2017 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, 2016 $ 703,176
b. Decreases current year:

Premium tax offset applied 185,685
c. Increases current year:

Est. premium tax offset 90,631
d. Balance as of December 31, 2017 $ 608,122

e. Discount Rate Applied 0%
C. Gain Contingencies
The Company did not recognize any gain contingencies during 2017 and 2016.
D. Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming From Lawsuits
The Company’s exposure to extra contractual obligations and bad faith losses is immaterial.
E. Joint and Several Liability Arrangements
The Company did not have any joint and several liability arrangements accounted for under SSAP 5R.

F.  All Other Contingencies
Uncollectible Premium Receivables

The Company had admitted assets of $5,085,202 and $3,247,073 at December 31, 2017 and December 31, 2016,
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.
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Litigation

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

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

The Company establishes liabilities for litigation and regulatory loss contingencies when it is probable that a loss has been
incurred and the amount of the loss can be reasonably estimated. It is possible that some matters could require the Company
to pay damages or make other expenditures or establish accruals in amounts that could not be reasonably estimated at
December 31, 2017.

Matters as to Which an Estimate Can Be Made. For some loss contingency matters, the Company is able to estimate a
reasonably possible range of loss. For such matters where a loss is believed to be reasonably possible, but not probable,
no accrual has been made. As of December 31, 2017, the aggregate range of reasonably possible losses in excess of amounts
accrued for these matters was not material for the Company.

Matters as to Which an Estimate Cannot Be Made. For other matters, the Company is not currently able to estimate the
reasonably possible loss or range of loss. The Company is often unable to estimate the possible loss or range of loss until
developments in such matters have provided sufficient information to support an assessment of the range of possible loss,
such as quantification of a damage demand from plaintiffs, discovery from other parties and investigation of factual
allegations, rulings by the court on motions or appeals, analysis by experts, and the progress of settlement negotiations.
On a quarterly and annual basis, the Company reviews relevant information with respect to litigation contingencies and
updates its accruals, disclosures and estimates of reasonably possible losses or ranges of loss based on such reviews.

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

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 Court
of Putnam County, Civil Action No. 12-C-376), alleging that the Company violated the West Virginia Uniform Unclaimed
Property Act (“Act”), seeking to compel compliance with the Act, and seeking payment of unclaimed property, interest,
and penalties. On January 31, 2017, the parties entered into a settlement agreement resolving these actions.

Diversified Lending Group Litigations. Hartshorne v. MetLife Inc., et al (Los Angeles County Superior Court, filed March
25,2015). Plaintiffs have named MetLife, Inc., MetLife Securities, Inc. and the Company in 12 related lawsuits in California
state court alleging various causes of action including multiple negligence and statutory claims relating to a Ponzi scheme
involving the Diversified Lending Group. All but one of the plaintiffs have resolved their claims with the defendants. The
Company intends to vigorously defend the remaining claim.

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

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

Itis 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
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financial position, based on information currently known by the Company's management, in its opinion, the outcomes of
pending investigations and legal proceedings are not likely to have such an effect. However, given the large and/or
indeterminate amounts that may be sought in certain of these matters and the inherent unpredictability of litigation, it is
possible that an adverse outcome in certain matters could, from time to time, have a material effect on the Company's net
income or cash flows in any particular period.

15. Leases

A. Lease Expense and Commitments
(1) Lessee leasing arrangements
The Company did not participate in lessee leasing arrangements during 2017 and 2016.
(2) Leases having initial or remaining noncancelable lease terms in excess of one year

The Company did not have any leases having initial or remaining noncancelable lease terms in excess of one year
during 2017 and 2016.

(3) Sale-leaseback transactions
The Company did not participate in any sale-leaseback transactions during 2017 and 2016.
B. Lease Income
(1) Operating leases

The Company did not participate in lessor arrangements that provide a significant portion of the Company’s business
income or assets during 2017 and 2016.

(2) Leveraged leases
The Company did not participate in leveraged leases during 2017 and 2016.

16. Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of
Credit Risk

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

Assets Liabilities
2017 2016 2017 2016
Swaps $ 37,916,790 § 45,266,790 $ — 3 —
Futures — — — —
Options — — — —
Total $ 37,916,790 § 45266,790 $ — $ —

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

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

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

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

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying value
for the Company’s highly effective hedges and derivatives used in replications at the reporting date. All collateral received
from counterparties to mitigate credit-related losses is deemed worthless for the purpose of calculating the Company’s off-
balance sheet credit exposure. The off-balance sheet credit exposure of the Company’s swaps was $1,263,067 and
$1,835,577 at December 31, 2017 and December 31, 2016, respectively.
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(4) At December 31, 2017 and 2016, the Company did not receive securities collateral on its OTC-bilateral derivatives.
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
The Company did not have any transfer of receivables reported as sales during 2017 and 2016.
B. Transfer and Servicing of Financial Assets
The Company did not participate in the transfer or servicing of financial assets during 2017 and 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 year ended
December 31, 2017.

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

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

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

At December 31, 2017, there were no direct premiums written by managing general agents or third party administrators.
20. Fair Value Information

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

Hierarchy Table
The following table provides information about financial assets and liabilities measured and reported at estimated fair
value at:
December 31, 2017
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Bonds
Industrial & Miscellaneous $ — 3 277,500 $ $ 277,500
Derivative assets "
Foreign currency exchange rate — 1,548,489 — 1,548,489
Separate Account assets — 8,101,051,697 8,101,051,697
Total assets $ — 3 8,102,877,686 $ $ 8,102,877,686

Liabilities

Derivative liabilities "

Foreign currency exchange rate $ —  $ 395,987 $ — 3 395,987
Separate Account liabilities — 3,904,374 — 3,904,374
Total liabilities $ — 3 4,300,361 § $ 4,300,361

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 RSATs.

@ 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 year ended December 31, 2017, transfers between Levels 1 and 2 were not significant. Transfers between
levels are assumed to occur at the beginning of the annual period.

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

There were no assets and liabilities measured and reported at estimated fair value using significant unobservable (Level
3) inputs for the year ended December 31, 2017.
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Transfers into or out of Level 3

During the year ended December 31, 2017, there were no transfers into or out of Level 3.

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

When developing estimated fair values, the Company considers three broad valuation techniques: (i) the market approach,
(i1) the income approach, and (iii) the cost approach. The Company determines the most appropriate valuation technique
to use, given what is being measured and the availability of sufficient inputs, giving priority to observable inputs. The
Company categorizes its assets and liabilities measured at estimated fair value into a three-level hierarchy, based on the
significant input with the lowest level in its valuation. The input levels are as follows:

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

Level 2 Quoted prices in markets that are not active or inputs that are observable either directly or indirectly. These inputs
can include quoted prices for similar assets or liabilities other than quoted prices in Level 1, quoted prices in
markets that are not active, or other significant inputs that are observable or can be derived principally from or
corroborated by observable market data for substantially the full term of the assets or liabilities.

Level 3 Unobservable inputs that are supported by little or no market activity and are significant to the determination of
estimated fair value of the assets or liabilities. Unobservable inputs reflect the reporting entity’s own assumptions
about the assumptions that market participants would use in pricing the asset or liability.

Determination of Fair Value

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

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

Bonds - included within Industrial & Miscellaneous: For bonds classified as Level 2 assets, estimated fair values are
determined using an income approach. The estimated fair value is determined using third-party commercial pricing services,
with the primary inputs being quoted prices in markets that are not active, benchmark yields, spreads off benchmark yields,
new issuances, issuer rating, trades of identical or comparable securities, duration for Level 2 assets. Privately-placed
securities are valued using the additional key inputs: market yield curve, call provisions, observable prices and spreads
for similar public or private securities that incorporate the credit quality and industry sector of the issuer, and delta spread
adjustments to reflect specific credit-related issues.

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

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.

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

The significant inputs to the pricing models for most OTC-bilateral and OTC-cleared derivatives are inputs that are
observable in the market or can be derived principally from, or corroborated by, observable market data.
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Most inputs for OTC-bilateral and OTC-cleared derivatives are mid-market inputs but, in certain cases, liquidity adjustments
are made when they are deemed more representative of exit value. Market liquidity, as well as the use of different
methodologies, assumptions and inputs, may have a material effect on the estimated fair values of the Company’s derivatives
and could materially affect the net change in capital and surplus.

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

B. The Company provides additional fair value information in Notes 5, 12, 16, 21, 32 and 34.
C. Estimated Fair Value of All Financial Instruments

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

December 31, 2017

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,421,039,779 § 1,326,012,852 $ 113,430,386 $ 1,239,275859 § 68,333,534 § —
Mortgage loans 103,614,692 102,310,294 — — 103,614,692 —
Cash, cash equivalents and short-term investments 49,247,703 49,248,892 17,287,922 31,959,781 — —
Contract loans 556,455,614 417,288,613 — 35,511,602 520,944,012 —
Derivative assets ") 10,383,314 10,829,448 — 10,383,314 — —
Investment income due and accrued 24,373,549 24,373,549 — 24,373,549 — —
Separate Account assets 8,101,051,697 8,101,051,697 — 8,101,051,697 — —

Total assets $ 10,266,166,348  § 10,031,115,345 § 130,718,308 $§ 9,442,555,802 § 692,892,238 § —
Liabilities -
Investment contracts included in:

Liability for deposit-type contracts $ 7,792,160  § 7,376,129 § — 3 — 7,792,160 $ —
Derivative liabilities 555,014 485,787 — 555,014 — —
Payable for collateral received 10,899,954 10,899,954 — 10,899,954 — —
Investment contracts included in Separate Account liabilities 3,904,374 3,904,374 — 3,904,374 — —

Total liabilities $ 23,151,502 $ 22,666,244  $ —  $ 15,359,342 § 7,792,160 $ —

December 31, 2016

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,489,193,866 $ 1,407,782,447 $ 100,283,284 § 1,291,914892 § 96,995,690  $ —
Mortgage loans 89,270,295 87,588,371 — — 89,270,295 —
Cash, cash equivalents and short-term investments 20,607,867 20,607,867 17,108,398 3,499,469 — —
Contract loans 581,495,820 424,497,222 — 33,890,795 547,605,025 —
Derivative assets ) 19,137,755 18,681,578 — 19,137,755 — —
Investment income due and accrued 25,128,633 25,128,633 — 25,128,633 — —
Separate Account assets 7,696,437,974 7,696,437,974 — 7,696,437,974 — —

Total assets $ 9921,272,210 § 9,680,724,092 $ 117,391,682 § 9,070,009,518 § 733,871,010 $ —
Liabilities - W W W W
Investment contracts included in:

Liability for deposit-type contracts $ 7,989,146 $ 7,457,741 $ — 8 — 8 7,989,146  $ —
Derivative liabilities "’ 132,141 119,642 — 132,141 — —
Payable for collateral received 19,058,835 19,058,835 — 19,058,835 — —
Investment contracts included in Separate Account liabilities 3,369,368 3,369,368 — 3,369,368 — —

Total liabilities $ 30,549,490 $ 30,005,586 $ — 22,560,344  $ 7,989,146  § —

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

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

at the reporting period are described below.

Bonds, Cash, Cash Equivalents and Short-term Investments
When available, the estimated fair value for bonds, cash equivalents and short-term investments are based on quoted prices

in active markets that are readily and regularly obtainable. Generally, these investments are classified in Level 1, are the
most liquid of the Company’s securities holdings and valuation of these securities does not involve management’s judgment.
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The estimated fair value for cash approximates carrying value and is classified as Level 1 given the nature of cash.

For Level 2 and Level 3 assets not carried at estimated fair value at the reporting period , the estimated fair value is
determined using the methodologies described in the above section titled “Bonds - included within Industrial &
Miscellaneous”.

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.

Investment Income Due and Accrued

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

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.

D. At December 31, 2017, the Company had no investments where it was not practicable to estimate fair value.
21. Other Items
A. Unusual or Infrequent Items
The Company did not have any unusual or infrequent items during 2017 and 2016.
B. Troubled Debt Restructuring
The Company did not have troubled debt restructuring during 2017 and 2016.
C. Other Disclosures

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 the separated business would be rebranded as
“Brighthouse Financial".

On October 5, 2016, Brighthouse, which until the completion of the Separation on August 4, 2017, was a wholly-owned
subsidiary of MetLife, filed a registration statement on Form 10 (as amended, the “Form 10”) with the SEC that was
declared effective by the SEC on July 6, 2017. The information statement filed as an exhibit to the Form 10 disclosed
MetLife’s plans to undertake several actions, including an internal reorganization involving its U.S. retail business (the
“Restructuring”) and included the Company and certain affiliates in the planned separated business, and distributing at
least 80.1% of the shares of Brighthouse common stock on a pro rata basis to the holders of MetLife common stock. On
April 29, 2017, MetLife contributed the Company to Brighthouse Holdings, LLC, and subsequently on July 28, 2017
contributed Brighthouse Holdings, LLC to Brighthouse resulting in the Company becoming an wholly owned subsidiary
of Brighthouse Holdings LLC and an indirect wholly-owned subsidiary of Brighthouse.

On August 4, 2017, Brighthouse completed its Separation with MetLife. As a result of the Separation, Brighthouse became

an independent entity, with 80.8% of its outstanding common shares owned by MetLife shareholders of record as of July
19,2017 and 19.2% owned by MetLife.
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D. Business Interruption Insurance Recoveries

The Company did not have any business interruption insurance recoveries during 2017 and 2016.

E. State Transferable and Non-transferable Tax Credits

The Company did not have any state transferable and non-transferable tax credits during 2017 and 2016.

F.  Subprime Mortgage Related Risk Exposure

(1

2
3)

“4)

While there is no market standard definition, the Company defines subprime mortgage lending as the origination of
residential mortgage loans to borrowers with weak credit profiles. The Company's exposure to subprime mortgage
loans exists through investments in subprime RMBS. The subprime RMBS portfolio is performing within expectations
and is in an unrealized gain position. Over the past few years, the Company has managed its exposure to subprime
mortgage lending by reducing its overall exposure, increasing the credit quality of the portfolio, stress testing the
portfolio with severe loss assumptions and closely monitoring the performance of the portfolio. Based upon the
analysis of the Company's exposure to subprime mortgages through its investments in RMBS, the Company expects
to receive payments in accordance with the contractual terms of the securities.

The Company had no direct exposure through investments in subprime loans during 2017 and 2016.

At December 31, 2017, the Company had direct exposure to subprime mortgage risk through other investments as
follows:

Book/Adjusted
Carrying Value OTTI Losses
Actual Cost (excluding interest) Fair Value Recognized

RMBS $ 5,644,684 § 6,101,122  § 6,383,413 $ —
CMBS — — — —
Collateralized debt obligations — — — —
Structured securities — — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $ 5,644,684 § 6,101,122 § 6,383,413  $ —

The Company had no underwriting exposure to subprime mortgage risk through mortgage guaranty or financial
guaranty insurance coverage during 2017 and 2016.

G. Retained Assets

(1)

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

Each TCA has a guaranteed minimum annual effective interest rate. Guaranteed minimum interest rates for TCAs
that were opened or remained open during calendar year 2017 are 3.5%, 3.0%, 1.5% and 0.5% depending on the age
and origin of the account. In addition to the guaranteed minimum interest rate, the Company also agrees in the TCA
Customer Agreement to credit interest at rates that equal or exceed at least one of the following indices: the prior
week’s Money Fund Report Averages'"/Government 7-Day Simple Yield (a leading index of government money
market mutual fund rates) or the Bank Rate Monitor' ™, National Money Market Rate Index (a leading index of rates
paid by 100 large banks and thrifts on money market accounts). During calendar year 2017, all TCAs received interest
at the account’s guaranteed minimum annual effective interest rate. Both indices were well below 0.5% during all of
2017.

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

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

‘Draft Copy: $2.00

‘Stop Payment: $10.00
‘Overdrawn TCA: $15.00
‘Wire Transfer: $10.00
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H.

Accountholders are charged the same amount for these special services as the Administrator charges the Company.
In addition, any information requested to be sent via overnight delivery services may incur a fee of $25.00.

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

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

In Force
2017 2016
Number Balance Number Balance
Up to and including 12 Months 24 3 5,187,992 159 $ 39,297,669
13 to 24 Months 131 27,524,227 159 22,539,082
25 to 36 Months 140 17,886,856 139 21,703,885
37 to 48 Months 121 19,629,357 136 14,776,059
49 to 60 Months 122 13,748,809 130 15,886,638
Over 60 Months 748 72,686,579 741 60,788,020
Total 1,286 § 156,663,820 1,464 $ 174,991,353

(3) Arollforward of the Company’s retained asset accounts for the year ended December 31, 2017 is as follows:

Individual Group
Balance/ Balance/

Number Amount Number Amount
Retained asset accounts at the beginning of the year 1,464 § 174,991,353 — 3 —
Retained asset accounts issued/added during the year 29 8,129,315 — —
Investment earnings credited to retained asset accounts
during the year N/A 4,989,171 — —
Fees and other charges assessed to retained asset
accounts during the year* N/A — — —
Retained asset accounts transferred to state unclaimed
property funds during the year
Retained asset accounts closed/withdrawn during the
year 207 31,446,019
Retained asset accounts at the end of the year 1,286 $ 156,663,820 — —

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

Insurance-Linked Securities

The Company did not engage in any transactions involving insurance-linked securities during 2017.

22. Events Subsequent

The Company has evaluated events subsequent to December 31, 2017 through February 23, 2018, 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 ACA due to the Company’s health insurance
premium falling below the $25 million threshold.

23. Reinsurance

A. Ceded Reinsurance Report

Section 1- General Interrogatories

(1) Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly
or indirectly, by the Company or by any representative, officer, trustee or director of the Company?
Yes () No (X)

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

Yes () No (X)

Section 2 - Ceded Reinsurance Report - Part A
(1) Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any
reinsurance for reasons other than for nonpayment of premium or other similar credits?

Yes () No (X)

(2) Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued
through the statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing for
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offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total direct premium
collected under the reinsured policies?
Yes () No (X)

Section 3 - Ceded Reinsurance Report - Part B

(1) What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the
reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar credits that are
reflected in Section 2 above) of termination of all reinsurance agreements, by either party, as of the date of this
statement? Where necessary, the Company may consider the current or anticipated experience of the business reinsured
in making this estimate. $221,966,946

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

Yes (X) No ()

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of a liability, taken for such new
agreements or amendments? $3,091,289,576

B. Uncollectible Reinsurance
The Company did not write off any uncollectible reinsurance during 2017 and 2016.
C. Commutation of Ceded Reinsurance

The Company has reported in its operations in the current year as a result of reinsurance with the companies listed below,
amounts that are reflected as:

(1) Claims incurred —
(2) Claims adjustment expenses incurred —
(3) Premiums earned —
(4) Other —
(5) Company:

Metropolitan Life Insurance Company —

D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation
The Company did not have any certified reinsurer’s rating downgraded or status subject to revocation during 2017.
E-F. The Company did not have any reinsurance of variable annuity contracts with an affiliated captive reinsurer during 2017.
G. Ceded Reinsurance of XXX/AXXX with an Affiliated Captive Reinsurer

The Company did not have any RBC shortfall for ceded XXX/AXXX reinsurance with an affiliated captive reinsurer
subject to the XXX/AXXX captive framework during 2017.

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company had no retrospectively rated contracts nor contracts subject to redetermination as of December 31, 2017. In
addition, the Company has no paid or payable medical loss ratio rebates and is not subject to the risk sharing provision of the
ACA.

25. Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2016 were $5,177,639. As of December 31,2017, $728,125 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$4,253,868 as a result of re-estimation of unpaid claims and claims adjustment expenses. Therefore, there has been a
$195,646 favorable prior year development from December 31, 2016 to December 31, 2017. The decrease is generally
the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional
information becomes known regarding individual claims.

B. The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss liabilities
and loss adjustment expenses for the year ended December 31, 2017.

26. Intercompany Pooling Arrangements

The Company did not participate in any intercompany pooling arrangements during 2017 and 2016.
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27. Structured Settlements

A.

B.

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

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

28. Health Care Receivables

The Company had no health care receivables during the years 2017, 2016 and 2015.

29. Participating Policies

Direct premiums on participating policies in the amount of $22,547,425 and $22,614,610 represented approximately 9.4% and
8.1% of the Company’s direct premiums at December 31, 2017 and 2016, respectively.

The amount of incurred policyholder dividends in 2017 and 2016, as reported in dividends to policyholders, was $4,582,396
and $4,474,888, respectively. This is equal to the sum of dividends paid during the year, the change in the amount of dividends

due

and unpaid and the change in provision for dividends payable in the following year.

30. Premium Deficiency Reserves

()
@)
3)

Liability carried for premium deficiency reserves $ —
Date of the most recent evaluation of this liability 12/31/2017
Was anticipated investment income utilized in the calculation? Yes

31. Reserves for Life Contracts and Deposit-Type Contracts

(1)

2)

3)

“4)

)

(6)

For variable life insurance, the Company waives the deduction of deferred premiums at death and returns a portion of the
final premium beyond the date of death. Reserves are calculated on a continuous basis, which automatically provides for
non-deduction of deferred fractional premiums and refund of premiums beyond the date of death. Surrender values in
excess of the reserves as legally computed are shown in Exhibit 5, Section G and amount to $2,375,869.

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

As of December 31, 2017, the Company had $284,251,554 of insurance in force for which the gross premiums are less
than the net premiums according to the standard valuation set by Massachusetts. Reserves to cover the above insurance
totaled the gross amount of $4,453,378 at December 31, 2017 and are reported in Exhibit 5, Miscellaneous Reserves
section.

Tabular interest is determined by formula as described in the instructions for all traditional product types. For universal
life, variable universal life and the flexible premium annuity products accrued interest credited to the fund balances was
used in the calculations of tabular interest.

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

The tabular interest for funds not involving life contingencies for each valuation rate and contractual guaranteed rate was
determined as the statutory amount required to support the required statutory reserve based on the commissioner’s annuity
reserve valuation method. Generally it is the product of such valuation rate of interest times the mean funds at the beginning
and end of the valuation period.

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

The details for other changes are as follows:

Ordinary Group
Credit Life
(Group
Industrial Individual Supplementary and Life

Item Total Life Life Insurance Annuities Contracts Individual) Insurance  Annuities
AG43 standard scenario excess $(65,702,300) $ — 3 — $ (65,702,300) $ — 3 — 8 — 3 —
For excess of valuation net
premiums over corresponding (771,435) — (771,435) — — — _ _
%ross premjums .

or surrender values in excess

otherwise required and carried in
this schedule 49,799 — 49,799 — — — — —
Guaranteed minimum death (2,155,058) — (2,155,058) — — - - -
benefits
Reinsurance ceded 65,304,045 — — 65,304,045 — — — —
Total $ (3,274,949) $ — 3 (2,876,694) $ (398,255) $ — $ — — $ —
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32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
A.  Subject to discretionary withdrawal:
With market value adjustment — — — — —%
At book value less current surrender
charge of 5% or more 5,624,750 — — 5,624,750 0.1
At fair value — — 4,705,135,229 4,705,135,229 89.5
Total with market value adjustment or at fair
value 5,624,750 — 4,705,135,229 4,710,759,979 89.6
At book value without adjustment (minimal or
no charge adjustment) 486,391,629 — — 486,391,629 9.3
B.  Not subject to discretionary withdrawal 40,708,345 — 18,829,940 59,538,285 1.1
C.  Total (gross: direct + assumed) 532,724,724 — 4,723,965,169 5,256,689,893 100.0%
D.  Reinsurance ceded (356,525,374) — — (356,525,374)
E.  Total* (net) 176,199,350 — $ 4,723,965,169 $ 4,900,164,519

Reconciliation of total annuity actuarial reserves and deposits fund liabilities.

F. Life & Accident & Health Annual Statement: Amount
Exhibit 5, Annuities Section, Total (net) 130,499,186
Exhibit 5, Supplementary Contract with Life
Contingencies Section Total 37,888,915
Exhibit 7, Deposit-Type Contracts, Line 14,

Column 1 7,811,249
Subtotal 176,199,350

Separate Accounts Annual Statement:
Exhibit 3, Line 0299999, Column 2
Exhibit 3, Line 0399999, Column 2

Policyholder dividend and coupon
accumulations

Policyholder premiums
Guaranteed interest contracts
Other contract deposit funds
Subtotal

Total annuity actuarial reserves and deposit
liabilities

4,705,135,229
15,815,535

3,014,405

4,723,965,169

$ 4,900,164,519

33. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2017 were as follows :

Type

Gross

Net of Loading

Industrial $
Ordinary new business
Ordinary renewal

Credit life

Group life

Group annuity

19,106,122

— 8

17,489,479

Total $

19,106,122 §

17,489,479

34. Separate Accounts

A. Separate Accounts Activity

(1) The Company utilizes Separate Accounts to support and record assets and liabilities related to ordinary life insurance,
ordinary individual annuity and supplemental contracts, group life insurance and group annuity products. The liabilities
consist of reserves established to meet withdrawal and future benefit payment contractual provisions. Investment risk
associated with market value changes are generally borne by the clients, except to the extent of the minimum guarantees
made by the Company with respect to certain Separate Accounts.
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(2) As of December 31, 2017 and 2016, the Company’s Separate Account Annual Statement included legally insulated
assets of $8,101,051,697 and $7,696,437,974, respectively. The assets legally insulated from the General Account as
of December 31, 2017, are attributable to the following products/transactions:

Separate Account Assets

Product/Transaction Legally Insulated Not Legally Insulated
Group annuities $ 1,892,235 $ —
Ordinary individual annuities and supplemental contracts 4,748,159,234 —
Group life insurance 15,755,675 —

3,335,244,553 —
8,101,051,697 § _

Ordinary life insurance
Total $

(3) The Company does not have Separate Account products that have guarantees backed by the General Account.
(4) The Company does not engage or participate in securities lending transactions within any Separate Account.
B. General Nature and Characteristics of Separate Accounts Business

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

Nonindexed

Indexed

Guarantee
Less than/
Equal to 4%

Nonindexed
Guarantee
More than 4%

Nonguaranteed
Separate
Accounts

Total

(1)  Premiums, considerations or deposits
for year ended 12/31/2017 $

$ 149,241,303

§ 149,241,303

Reserves at 12/31/2017

(2) For accounts with assets at:

a. Fair value
b. Amortized cost

c. Total reserves

§ 8,079,018,918

$8,079,018,918

$ 8,079,018,918

$8,079,018,918

(3) By withdrawal characteristics:

a. Subject to discretionary withdrawal

1. With market value adjustment $

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

or more
3. At fair value

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

5%
5. Subtotal

8,060,188,978

8,060,188,978

Not subject to discretionary

b. withdrawal

c. Total reserves

8,060,188,978

18,829,940

8,060,188,978

18,829,940

$ —

$ 8,079,018,918

$8,079,018,918

(4) Reserves for Asset Default Risk in lieu
of asset valuation reserve $ — 8 —

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

(1) Transfers as reported in the Summary of Operations of the
Separate Accounts Annual Statement:
148,614,940
930,877,179
(782,262,239)

a. Transfers to Separate Accounts (Page 4, Line 1.4) $
b. Transfers from Separate Accounts (Page 4, Line 10)

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

2) Reconciling Adjustments —
g Ad)

(3) Transfers as reported in the Summary of Operations of the
Life, Accident & Health Annual Statement (I¢) + (2) =

(Page 4, Line 26) $  (782,262,239)

35. Loss/Claim Adjustment Expenses

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

PART 1 - COMMON INTERROGATORIES
GENERAL

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, 1A and 2.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory
official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially
similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company
System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements
substantially similar to those required by such Act and regulations? Yes[X] No[ ] NA[]
State regulating? ~ Massachusetts
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2012
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.
This date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2012
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/04/2014
By what department or departments?
Massachusetts Division of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:
411 sales of new business? Yes[X] NoJ ]
412  renewals? Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
421  sales of new business? Yes[ ] No[X]
422  renewals? Yes[ ] No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide the name of entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ ] No[X]
If yes,
7.21  State the percentage of foreign control 0.0%
7.22  State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).
1 2
Nationality Type of Entity
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a federal financial
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Brighthouse Investment Advisors, LLC Boston, MA YES
MetLife Investment Advisors, LLC Wilmington, DE YES
MetLife Investors Distribution Company New York, NY YES
Brighthouse Securities, LLC Charlotte, NC YES
MetLife Investment Securities, LLC Whippany, NY YES
Logan Circle Partners, L.P. Philadelphia, PA YES
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Deloitte & Touche, LLP 30 Rockefeller Plaza, New York, NY 10112-0015
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation? Yes[ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:
Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes [ X]

If the response to 10.5 is no or n/a, please explain:

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
Meredith Ratajczak - Vice President and Appointed Actuary, 11225 North Community House Road, Charlotte, NC 28277

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly?
1211 Name of real estate holding company See explanation in 12.2
12.12  Number of parcels involved
1213 Total book/adjusted carrying value

If yes, provide explanation
The company owns 3 securities of miscellaneous REIT investments that can be found on the Schedule D-Part 1 and 2 of the General Account. See General
Account Schedule BA, Part 1 Real Estate and Tax Credits for listing of investments and total book value.

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located?
Have there been any changes made to any of the trust indentures during the year?

If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? 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?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

e) Accountability for adherence to the code.

If the response to 14.1 is no, please explain:

(
(
(
(

Has the code of ethics for senior managers been amended?
If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?
If the response to 14.3 is yes, provide the nature of any waiver(s).

Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List?

If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

No[ ]

Yes [ X]

NAT |

No[ ]

3

16,492,137

Yes|[ ]
Yes|[ ]
No[ ]

Yes[X]

Yes| ]

Yes| ]

Yes|[ ]

No[ ]
No[ ]
NAT |

No[ ]

No[X]

No[X]

No[X]

1 2 3
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit

4

Amount

BOARD OF DIRECTORS

Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof?
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof?

Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person?

FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)?
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  Todirectors or other officers $

Yes[X]
Yes[X]

Yes[X]

Yes|[ ]

No[ ]
No[ ]

No[ ]

No[X]

20.12  To stockholders not officers $

20.13  Trustees, supreme or grand (Fraternal only) $

Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  To directors or other officers $

20.22  To stockholders not officers

20.23  Trustees, supreme or grand (Fraternal only)

Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement?

If yes, state the amount thereof at December 31 of the current year:
2121 Rented from others

Yes| ]

No[X]

21.22  Borrowed from others

21.23  Leased from others

&P | |P |

21.24  Other

o |Oo O |©

Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments?

If answer is yes:
22.21  Amount paid as losses or risk adjustment $

Yes [ X]

No[ ]

2222 Amount paid as expenses $

3,656

20.1
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PART 1 - COMMON INTERROGATORIES

22.23  Other amounts paid

231 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

232 If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

24.01  Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)?

24.02  Ifno, give full and complete information, relating thereto:

24.03  For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).

The company does not have a security lending program.
24.04  Does the company’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions?
24,05  Ifanswer to 24.04 is yes, report amount of collateral for conforming programs.
24.06  Ifanswer to 24.04 is no, report amount of collateral for other programs

24.07  Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract?

24.08  Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%?

24.09. Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending?

2410  For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24.101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
24.103 Total payable for securities lending reported on the liability page:

251 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.)

252 Ifyes, state the amount thereof at December 31 of the current year:
25.21  Subject to repurchase agreements
2522 Subject to reverse repurchase agreements
25.23  Subject to dollar repurchase agreements
25.24  Subject to reverse dollar repurchase agreements
25.25  Placed under option agreements
25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock
25.27  FHLB Capital Stock
25.28  On deposit with states
25.29  On deposit with other regulatory bodies
25.30  Pledged as collateral - excluding collateral pledged to an FHLB
25.31  Pledged as collateral to FHLB - including assets backing funding agreements
2532 Other
25.3 For category (25.26) provide the following:

0

Yes[X]

No[ ]
0

Yes[X]

Yes[ ] NoJ ]

No[ ]

NA[X]
0

0

Yes[ ] No[ ]
Yes[ ] NoJ ]

Yes[ ] NoJ ]

NA[X]
NA[X]

NA[X]

Yes[X]

No[ ]

o O (O |o o |o o

3,597,765

0

399,719

0

P P | |eR |eP |P |eP P |eP P |eP |

0

1 2
Nature of Restriction Description

3

Amount

0

26.1 Does the reporting entity have any hedging transactions reported on Schedule DB?

26.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

271 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity?

272 Ifyes, state the amount thereof at December 31 of the current year:

28. 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?

28.01  For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X]
Yes[X] NoJ ]

Yes|[ ]

Nof[ ]
NAT ]

No[X]
0

Yes [ X]

No[ ]

1 2

Name of Custodian(s) Custodian's Address

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

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

1 2 3

Name(s) Location(s) Complete Explanation(s)

28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year?
28.04 Ifyes, give full and complete information relating thereto:

Yes| ]

No[X]

1 2 3
Old Custodian New Custodian Date of Change

4
Reason

28.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority
to make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity,

note as such. ["...that have access to the investment accounts”, "... handle securities"].

20.2
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291

29.2

29.3

30.

30.4

311
31.2

31.3

321

32.2

33.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1 2
Name of Firm or Individual Affiliation
MetLife Investment Advisors, LLC u
28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity
(i.e. designated with a "U") manage more than 10% of the reporting entity's assets? Yes[X] Nof ]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's assets? Yes[X] NoJ ]
28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
142463 MetLife Investment Advisors, LLC EAUO72Q8FCR1S0XGYJ21 SEC DS
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying
Value
$ 0
29.2999 TOTAL $ 0
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation
$ 0

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

1

Statement (Admitted) Value

2 3

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

Fair Value Statement (+)

301 Bonds

1,376,951,803

-

1,471,977,542 $ 95,025,739

30.2 Preferred Stocks

0%

0 $ 0

30.3 Totals

1,376,951,803 | §

1,471,977,542 $ 95,025,739

Describe the sources or methods utilized in determining the fair values:
Per Part 5, Section 1 of the Purposes and Procedures Manual of the NAIC Investment Analy3|s Office Insurance comganles can elect to not use erces

affiliate insurance comganles have chosen to not use market prices obtained from the NAIC. See Note 20 - Determination of Fair Value.
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D?

Yes[ ] No[X]

If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source?

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

disclosure of fair value for Schedule D:

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

If no, list exceptions:

Yes[ ] NoJ ]

Yes[X] NoJ ]

By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designation 5*Gl security:
a. Documentation necessary to permit a full credit analysis of the security does not exist.

b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*Gl securities?

20.3

Yes[ ] No[X]
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341
34.2

35.1
35.2

36.1
36.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
OTHER

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

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

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

20.4
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1.2
1.3

14
1.5
1.6

3.1
32
33

34

35
36
37

41

4.2

5.1
52

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

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

1.3 Reason for excluding:

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

Most current three years:

1.61 Total premium earned

1.62 Total incurred claims

1.63 Number of covered lives

Al years prior to most current three years:

1.64 Total premium earned

1.65  Total incurred claims

1.66 Number of covered lives

Group policies:

Most current three years:

1.71 Total premium earned

1.72  Total incurred claims

1.73 Number of covered lives

Al years prior to most current three years:

1.74  Total premium earned

1.75 Total incurred claims

1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year

2.1 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 153,800,192 $ 187,926,557
23 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 623,952 $ 686,293
25 Reserve Denominator $ 1,157,493,118 $ 1,205,160,552
2.6 Reserve Ratio (2.4/2.5) 0.1% 0.1%

Does the reporting entity have Separate Accounts?

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

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

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

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

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

Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317?

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

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

Net reimbursement of such expenses between reporting entities:

4.21 Paid

422  Received

Does the reporting entity write any guaranteed interest contracts?

If yes, what amount pertaining to these items is included in:

5.21 Page 3, Line 1

5.22 Page 4, Line 1

For stock reporting entities only:

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

7.1 Cash

21

Yes[ ] No[X]

0

0

Yes[X]

Yes[X]
Nof[ ]

No[ |
NIA[ ]

21,531,041

Yes|[ ]
Yes|[ ]

No[X]
No[X]

Yes[X] NoJ ]

40,180,695

2,604,216

Yes[ ] No[X]

334,272,848

1,184,612,651
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GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

8.1

8.2
8.3

8.4

9.1
9.2

10.1
10.2
10.3
10.4
1.1
11.2

712

Stock

Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as:

Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death benefits of the occupational

illness and accident exposures, but not the employers liability exposures, of business originally written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement?

If 8.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

8.31
8.32
8.33
8.34
8.35

If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 8.31 and 8.34 for

Earned premium
Paid claims

Claim liability and reserve (beginning of year)

Claim liability and reserve (end of year)

Incurred claims

Column (1) are:

8.41
8.42
8.43
8.44
8.45

What portion of earned premium reported in 8.31, Column 1 was assumed from pools?

<$25,000

$25,000 — 99,999
$100,000 — 249,999
$250,000 — 999,999
$1,000,000 or more

Attachment

Point

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
$ 0 $ 0 $ 0
$ 0 s 0 $ 0
$ 0 $ 0 $ 0
$ 0 s 0 $ 0
$ 0 9 0 $ 0

1 2
Earned Claim Liability
Premium and Reserve

| PR R P

$

o Ol o)l o ©
| P P L P

ol ol O o ©

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

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

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

1

P&C Insurance Company

2
Statement Value on

and Purchase Date of Annuities
Location (i.e., Present Value)
0
Do you act as a custodian for health savings accounts?
If yes, please provide the amount of custodial funds held as of the reporting date.
Do you act as an administrator for health savings accounts?
If yes, please provide the balance of the funds administered as of the reporting date.
Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinsurers?
If the answer to 11.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Company | Domiciliary Reserve Letters of Trust
Name Code | Jurisdiction Credit Credit Agreements Other
0 $ 01$ 0% 0% 0

Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).

12.1
122

12.3  Number of covered lives

Direct premiums written

Total incurred claims

*Ordinary Life Insurance Includes

Term (whether full underwriting, limited underwriting, jet issue, "short form app")

Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")

Variable Life (with or without secondary guarantee)

Universal Life (with or without secondary guarantee)

Variable Universal Life (with or without secondary guarantee)

21.1

$ 113,000,000
Yes[ ] No[X]

Yes[ ] Nol[ ]

$ 0
$ 0
Yes[ ] No[X]

$ 0
Yes[ ] No[X]

$ 0
Yes[ ] No[X] NAJ[ ]
$ 206,323,499
$ 206,201,000
128,917
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e., 17.6.
$000 omitted for amounts of life insurance

N

O N o ooos N

10.
1.
12.
13.

14.
15.1
15.2

16.
17.1
17.2
18.1
18.2
18.3

19.
20.

21.
22.
23.
23.1
24
25.
26.
27.
28.

29.

30.
31.

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

Life Insurance in Force (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col. 4)......
Ordinary - term (Line 21, Col. 4, less Line 34, Col. 4).
Credit life (LINE 21, COL B).....cvurvieerieieicieisie ettt snnns
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)........coovvevnee.
Industrial (LiNe 21, COL 2)......cuiveieicieieie et nas
FEGLI/SGLI (Lines 43 & 44, COl. 4).....cccorvrrrierreieeriresesseessesiesesesseesessesssessenees
Total (LINE 21, COL 10)....cuureureurieerereeeeseeereeseeeeseeeseese st sssse e ssess st esssesesses

Total in force for which VM-20 deterministic/stochastic reserves are calculated.................

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, COl. 2)........ccovrrurrereneererninrreereeseeeneenes
Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2).........ccoeueereeniveeeeieesecee e
Credit life (LINE 2, COL B).......cuurerereereeeireeeneireeseesseeseeseee st seesessssss s ssesessssessessessssssessnnes
Group (LINE 2, COL 9)...cuvuiiiieiciriieie ettt
Inustrial (LINE 2, COL. 2).....uuuieeererieieeireireieeiss ettt stesseens
Total (LINE 2, COL. 10)....uuuiiiieiieiiiisieieisieie et nes

Premium Income - Lines of Business (Exhibit 1-Part 1)
Industrial life (LiNe 20.4, COL. 2)......vvrrurrrreinrereireinrineieeeessessee s ssssssssssessens
Ordinary life insurance (Ling 20.4, Col.. 3).......cccceiriiieieiriieieeeee e

Ordinary individual annuities (Ling 20.4, COl. 4)......cccoererrrirninrrrirresneseseesesessss s
Credit life (group and individual) (Ling 20.4, COL. 5).......cccoevivriiriereieiseeice s
Group life insurance (Lin 20.4, COL. B).......c.vvurrrnrerrininrreieiesssseseesssiesssesssssessssssessssseees
Group annuities (LIN€ 20.4, COL 7).......coiiieriiieeeieseese et
A&H - group (Ling 20.4, COL. 8).......ovurerirrirriieieisrieieisstssise st ssenens
A&H - credit (group and individual) (Line 20.4, COL. 9)........cceverervirereieieeee e
A&H - other (Ling 20.4, COL. 10)......coiuiiireriesieiesee ettt sees

Balance Sheet (Pages 2 and 3)

Total admitted assets excluding Separate Accounts business (Page 2, Line 26, Col. 3)....
Total liabilities excluding Separate Accounts business (Page 3, Ling 26)..........ccccvvevenne.
Aggregate life reserves (Page 3, LINE 1)......c.c st eesseseseeees
Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1............ccc...
Aggregate A&H reserves (Page 3, LiNE 2).......cc.vvrerreienreneineesinsieessessesesesssessessessesens
Deposit-type contract funds (Page 3, LINE 3)......ccvviveerrieeeieteeesce s
Asset valuation reserve (Page 3, Line 24.01)........coovvnrinrnrneieeneeeseeneiseesesseeeseseesesens
Capital (Page 3, LINS 29 & 30).......cccviverereiiceieete ettt s
SUIPIUS (PAGE 3, LINE 37)...eerrereiecerireieieeieeees sttt et snssenes

Cash Flow (Page 5)

Net cash from operations (LINE 11)........cvvueieeninieeisisseessieses s

Risk-Based Capital Analysis
Total adjusted CaPIta.........ccccveueieieieie s
Authorized control level risk-based Capital..........cocverrereininseeseee s
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

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

BONGS (LINE 1)...vuitiieictiieie ettt sttt
StoCKS (LINES 2.1 NG 2.2)......evvieerreeeieiee ettt bt seesas
Mortgage loans on real estate (Lines 3.1 and 3.2)........ccccveuvieierrenieeressece s
Real estate (Line 4.1, 4.2 800 4.3)......coovcveereieeeeseeesee ettt
Cash, cash equivalents and short-term investments (Lin€ 5)........c.c.oerrurrrneneerrirseneeneenens
CoNtract 08NS (LINE B)..........cvevereeiieeieieiseeeieisesese ettt es s sneen
DEMVALVES (LINE 7)...vovereerereiiieneeeiseeieeiseiseese sttt sttt essnen
Other invested aSSets (LINE 8)........ccoovuivevevieeieiieieees ettt snanes
Receivables for SeCurities (LINE 9).......c.ouurrurirrieneieiseineree et
Securities lending reinvested collateral assets (LiNg 10).........c.covvvevreerieriereererieresiiesieenens
Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets (Line 12)

1 2 3 4 5
2017 2016 2015 2014 2013
23,053,547 24,603,823 26,309,493 28,216,577 30,274,350
16,775,238 18,408,862 19,946,032 21,841,394 23914573

.......................... ) N | N TN o B BN  l S |

................. 50,537 | oo 50,537 | oo 50,537 | o 50537 | .. 50,537

.......................... ) O | N VNN o BN  l S |

.......................... ) N 1 PN o (PO 1 OO

.......... 39,879,322 | ........43,063,222 | .........46,306,062 | ..........50,108,508 | .........54,239 460

.......................... 0 [ XXX e XX | e XK s KKK

.......................... ) OO | N VOON1's B BN s J S |

.......................... ) O | N OO ENP  l N |

.......................... ) O | N DU o B BN S |

.......................... N O | N VNN o BNSTN  J N |

.......................... ) N 1 DN o1 HS 1| D

.......................... N O | N U1 s ENSSTO  J E |

.......................... ) N | N TN B B ST

........ 150,358,103 | ......176,469,426 | ....... 187,521,528 | .......209,300,873 | ......217,550,835

............ 2,576,364 | ......... 10,246,670 | .........15,040,687 | ....(3,506,848,597)| .........40,631,665

.......................... ) O | N TN o B BTN  J N |

.......................... V) N | N DO B Bl SN

................. 85,731 | oo 412,409 | ... 478,094 | ...........807,842 | .............802,921

.......................... V) N | N DN 1B B l SN

.......................... ) N | N TN o B BN  l S |

............... 779,994 | oo 798,052 | oo 921232 | ... 937,074 | ..........1,098,742

.......................... 3 N 1| DO o NSO 1 DS

........ 153,800,192 | .......187,926,557 | .......203 961,541 | ...(3,295,802,808)| ......260,084,163

..... 2,059,558,500 | .....2,105,246,542 | .....2,252,903 450 | ....2,350,695,868 | .....2,342,490,167

..... 1577,031,033 | ....1,650,413,958 | ....1,620,987,301 | .....1,675,458,341 | ....1,771,429,812

..... 1,217,231,763 | ....1,266,014,160 | ....1,253 574,618 | .....1,255,590,507 | .....1,489,909,765

.......................... 0 [ XXX e XX | oeeeee XK s KKK

............ 7,774,506 | ..........8,183,464 | ........8,837,392 | ..........9,861,734 | ..........9,159,132

............ 781,249 | ..........7853959 | ..........7,354,522 | .........6 442,644 | .........6,792,870

.......... 14,658,057 | ........ 17,052,191 | ........21,288,810 | .........21,843,798 | .........23,077,049

............ 2,500,000 | ..........2,500,000 | ...........2,500,000 | .........2,500,000 | ...........2,500,000

........ 480,027 467 | ....... 452,332,584 | .......629,416,149 | .......672,737,527 | ........568,560,355

.......... 24,364,122 | ......133,978,621 | .......164,863493 | .........80,333,966 | .......179,680,192

........ 499,410,524 | ... 474259775 | .......655,978,277 | .......700,079,598 | .......597,262,404

.......... 16,871,954 | .........17,140,983 | ........ 19,441,364 | .........21,072,808 | .........22,857,936

..................... 691 | oo T13 | o899 | e 89T | i 72,2

....................... 0.0 | om0 | oo 00 | coisin00 | 1.2

....................... 3 Y /S BN & IO - B Y 4

....................... 0.0 | o0 | ooiriisen00 | eienen0.0 | o 0.0

....................... 26 [ oo 0 | cieee07 | 0 | e (0.6)

..................... 27 | 215 | 202 | 194 | 192

....................... 06 | vooeriresc09 | o0 | o008 | coerrnnn0.2

....................... 1328 O X: 1 SN A IR £ N DO X

....................... 04 | roeririsci00 | overenenn00 | cereinen0.0 | o 0.0

....................... 0.0 | o0 | oviiieinen00 | ciieinen0.0 | o 0.0
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FIVE-YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2017 2016 2015 2014 2013

Investments in Parent, Subsidiaries and Affiliates
44,  Affiliated bonds (Sch. D Summary, Ling 12, COL 1)....ciiiiiiiiieieieseeieie e | cvreressesessssessesnneas (0 I (0 (0 (01 I 0
45,  Affiliated preferred stocks (Sch. D Summary, Line 18, COl. 1).......oevcvveeeeiereeeeeeeieieins | cveveveeseeiseeeseseenas (0 (0 (0 (01 I 0
46. Affiliated common stocks (Sch. D Summary, Ling 24, Col. 1).....c..cveivieiiirieiieeeeseiees | cvveeveeieissiesenenas (0 (0 I [0 (1 I 26,395,651
47.  Affiliated short-term investments (subtotal included in Sch. DA, Verif., Col. 5, Ling 10)...... | ccovcvverevrrirerennnad (0 (0 (0 [0 I 0
48. Affiliated mortgage 10ans 0N real €StALE ..........ccccvcviveieicisccee e | e (0 (01 I [0 [0 I 0
49, AllOther affillated.........c.cuvrireerrrireicreree st sens s | srienesssn e (O P [ P 40,613,177 | .......... 67,772,948 | ......... 26,619,831
50.  Total 0f ahoVe LINES 44 0 49.........ccoirmmreieiieecircrireieeeeesisecienss st essssensenes | seesssssssssssssssssssnes [V I 0 [ e 40,613,177 | ......... 67,772,948 | ......... 53,015,482
51. Total investment in parent included in Lines 44 t0 49 @bOVE..........c.cccovevevieerveceinieeens | coveeieieiisesniseienad [ [ (O [ 0

Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Ling 28, Col. 2).......c...ouvuermmerrerenrrieeennereresnennes | cvveeenes 58,181,837 | .......... 86,540,968 | .......... 82,934,775 | ........ 104,924,982 | .......... 99,239,785
53. Total admitted assets (Page 2, Ling 28, Col. 3).......ovuveerrremmrerneernreesnereeeesenesessesseennns ...10,160,610,197 | ..... 9,801,684,516 | ...10,172,840,824 | ...11,179,519,199 | ...11,640,206,897

Investment Data
54. Net investment income (Exhibit of Net Investment INCOME)..........cccccvvveieivrreieiceeersieiecnns | e 99,515,740 | ........ 108,090,916 | ........ 110,795,736 | ........ 110,192,859 | ........ 106,366,837
55. Realized capital gains (losses) (Page 4, Line 34, Column 1).......cccooeueverrnrenennssieieren | corvereens 2,246,734 | ............ 2,563,635 | .cocverrnnn 273,462 | ........ 103,775,866 | ..covvvvvnnee 339,661
56. Unrealized capital gains (losses) (Page 4, Line 38, Column 1).........c.cccoevververeeereesierieins | e 481,070 | ..o 487,433 | .o 107,655 |......... (19,385,844) | ............ 7,575,142
57.  Total of above Lines 54, 55 aNd 56..........c..rverrrimereirrieeineriesiseseseesesessssssssssssesesnes | cvceenns 102,243,544 | ........ 111,141,984 | ........ 111,176,853 | ........ 194,582,881 | ........ 114,281,640

Benefits and Reserve Increase (Page 6)
58. Total contract benefits - life (Lines 10, 11, 12, 13, 14 and 15, Col. 1

minus Lines 10, 11, 12, 13, 14 and 15, Cols. 9, 10 & 11).....cccmrvrvrrirmmmmnereeerinnecinensnenees | cevvs 495,049,854 | ....... 463,062,425 | ........ 468,557,649 | ..... 1,061,796,749 | ........ 974,421,775
59. Total contract benefits - A&H (Lines 13 & 14, Cols. 9, 10 & 11).....cuvvvrvrvrrnernernerrernenes [ v 795,699 | ..ovoveriiens 828,127 | oo 675,877 | coveveeens 886,357 | oo 737,545
60. Increase in life reserves - other than group and annuities (Line 19, Cols. 2 & 3)......cccccvveers | oveenns (40,117,635)| ............ 4,428,350 | ............ 2,297,995 | ..o (656,509)] .......... 23,272,068
61. Increase in A&H reserves (Line 19, Cols. 9, 10 & 11)...verierrrieinrnrieeinssessssesssssesenes | sevessnnenens (408,958)| .......evene. (653,928)] ........... (1,024,342) | ..ovvvvrinne 702,602 | ...ooovvnenee 164,594
62. Dividends to policyholders (Line 30, COl 1)........ccuurrmmrrererimimmiereseeniseseeriseesssesssessienes | seesenerenns 4,582,396 | ............ 4,474,888 | ........... 4,807,539 | ..coocvenne. 5,091,391 | oo 5,744,277

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

/ (Page 6, Col. 1, Line 1 plus Exhibit 7, Col. 2, Line 2) X 100.00.........ccccerverrrerrerermerernerinns | vevereerieeeenens 794 | s 355 | s 17.0 | e (<1 | I 62.5
64. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

[ 1/2 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00...........cceeveververrrsrerreienis | cvrrverererieseneenns T2 | oo 6.4 | oo 6.5 | o 8.6 | o 7.3
65. A&H loss percent (Schedule H, Part 1, Lines 5 & 6, COl. 2).......ccrrurrureneenereineneneieeneines | coveineieeseineens 50.8 | oo Y N (1) 1 I 168.5 | oo 82.3
66. A&H cost containment percent (Schedule H, Part 1, Line 4, Col. 2).........coocvrmvrivevrimeninenes | covrreeinrerinenennn. 0.0 | oo 0.0 | oo 0.0 | o 0.0 | o 0.0
67. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, COL 2).......cccmirrrerremeriieeieresneesseessessssessseesssessssessenes | coneeessessssesnns [(GI3) 1 [(C13C) QLK) 1 — 616.6 | oo 818.1

A&H Claim Reserve Adequacy
68. Incurred losses on prior years' claims - group health (Sch. H, Part 3, Line 3.1, Col. 2)...... | covoverrervenceneenens (01 O (01 S (01 (010 0
69. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2)....... | ceoveeveervereverernes (0 [0 [0 [0 I 0
70. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Ling 3.1, Col. 11€SS COL. 2).....cuuvermeerrrereeireesieresseesseessseesssesssssesssesesssssssssssssssssssssssssnes | sessssesenns 4,981,993 | ............ 5,517,106 | .cccovvveen. 5,637,356 | ... 5,722,564 | ........... 5,035,137
71. Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

Ling 3.2, Col. 11858 COL. 2)......uvermrrirrereirireeiiriesssessiesessessssssssessssssssesssssesssesssessns | sessssessons 5,177,639 | .oooveveen. 5,711,459 | ..ooveveen. 5,848,940 | ........... 5,043,522 | ....oceven: 4,824,535

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

(Page 6, Line 33)
72, Industrial life (COL. 2).....cuurvirrrereriririneriieeriereiesrsessess s essessesssessesssennes. | seessessssesssessssnenss (U I (U N (U RN (U R 0
73, Ordinary = life (COL 3)...vurerurrireinrereereiiesissieieesssssse et sssssessessessssssessessns | sesseseees 56,904,550 | .......... 44,832,956 | .......... 83,736,725 | ........ 100,109,648 | .......... 65,039,790
74, Ordinary - individual annUItIEs (COl. 4)..........oovurmirnrriniriceerersenseeeesenssessesens | ceeseneeenns 7,714,710 | ooooeces 55,090,587 | .......... 66,164,862 | .......... 94,238,995 | .......... 34,482,611
75.  Ordinary - supplementary contracts (Col. 5).........ccoeveurevereriereeeieeesee e eesssesieseens | eveeseeens 2,624,899 | ............ 5,095,765 | ............ 6,515,704 | ............ 3,688,726 | ............ 2,779,260
76, Credit life (COL. B).....vvumrverrrireiercriiriereieesieeeie st esss s esstennes | seessessssesssesssesenss (U I (U IR (U R (U TR 0
7. GIOUD TIfE (COL. 7).reeereeeseseeeeeessseeeessessssceeesssssssesseesesssesesssessesseessesssesessssseesssesssssies | coveesessseren 70,272 | oo L TCREST ) E—— T (7,837)
78, Group annUIties (COL. 8).........cuuevrermmrierriericeisessieseseesiesessessessssesssssssssssessssesssns | onesesees (2,935,000) | ..voovvvrnee (307,285) | ........... (1,778,220) | ...ccvvrnvenne 213129 | oo (370,500)
EE T XS Bt X (0 ) Y DA CREIY()| D— (560,547) | covvereee (CTEX X0 E—— (445,486) | .......... (1,707,858)
80.  A&H - Credit (COl. 10).....uuuvererireeeiriierierieeess st sss st essis | seeesteens s [(0) 1 [P (U IR (U (U O 0
81, A&H - Other (COL 11)..uueimeeireeeirerieereeses s sensessssssnssenesens | svessessons 1,445,320 | ............ 2,111,106 | .o 2,776,401 | .cccoeee. 1,569,085 | ............ 2,149,795
82. Aggregate of all other lines 0f buSINESS (COL. 12).......cucvueiiiireieieieeeieiese s | rrssiesisssssesiesssenes (0] I (O P (O I [ [P 0
83. Tl (COl. 1)..uuceeurrrrrresanrsseraesssesssersssnessene s snnssssssansssnes | snsssaceed 65,713,281 | ........ 106,278,151 | ........ 156,528,245 | ........ 199,380,786 | ........ 102,365,261

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

If no, please explain:

23
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DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR
NAIC Group Code.....241

NAIC Company Code.....91626

LIFE INSURANCE

Ordinary

2
Credit Life
(Group and

Individual) Industrial

Total

R~

DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
Life insurance......
Annuity considerations.....

Deposit-type CoNtract fuNdS...........ccovveveriereeerceieres s
Other considerations
Totals (Sum of Lines 1 to 4)

198,443,014
....27,688,151

198,443,014
....21,780,449

6.1
6.2
6.3

6.4
6.5

71
72
73
74

DIRECT DIVIDENDS TO POLICYHOLDERS
Life insurance:
Paid in cash or left on dePOSit...........cccevriereirereieiereee e
Applied to pay renewal Premilms.............ccoveeveeeeerenincreeeeesssee e
Applied to provide paid-up additions or shorten the endowment

Totals (Sum of Lines 6.1 10 6.4)........ccccevviererieericeeeee e
Annuities:

Paid in cash or left on deposit
Applied to provide paid-up annuities

Totals (Sum of LiNes 7.1 10 7.3)....ccviieicericeesce e
Grand Totals (LINES 6.5 + 7.4).....cccueviieicieeceseceeesees s

............ 666,936
............ 543,423

3,600,749
....... 86,702

.................. 666,936
.................. 543,423

3,600,749
....... 86,702

10.
1.
12.
13.
14.
15.

DIRECT CLAIMS AND BENEFITS PAID
Death benefits......
Matured endowments.. .
ANNUItY DENEIES........cveiiciciicee e
Surrender values and withdrawals for life contracts............ccccccoerverieinnnn.

Aggregate write-ins for miscellaneous direct claims and benefits paid.... | ....

All other benefits, except accident and health
TOAIS .ot

1301.
1302.
1303.
1398.
1399.

Waived premium due to disability............cccoeeereiieniecececeseee s
Loss of eye or Imb Denefit...........covrrrernrerreiense e
Summary of remaining write-ins for Line 13 from overflow page.............
Total (Lines 1301 through 1303 plus 1398)(Line 13 above)..........c.........

Ordinary

Credit Life

(Group and Individual)

Industrial

Total

1 2

No. Amount

3

No. of Ind.
Pols. & Gr.
Certifs.

4

Amount

7 8 9

No. of

Certifs. Amount No. Amount No.

Amount

DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED

16.
17.

18.1
18.2
18.3
18.4
18.5
18.6

. Unpaid Dec. 31, current year

Unpaid December 31, prior year.
Incurred during current year.

............... 8,350,995
........... 205,773,052

Settled during current year:
By paymentin full..........ccccoeeevmrverceeiverienes | cervvrirenea /10 | i 204,759,422

By payment on compromised claims. 0 0

.................. 8,350,995
....205,773,052

.............. 204,759,422
0

Totals Paid.......ceeureerreernrrernnrrersneeesnnrenne | eevnreeeene /10 | i 204,759,422
Reduction by compromise...........ccc.crvreunne 0 0

....204,759,422
0

Amount rejected 0 0

0

Total settlements..........occoeeeeeeevvecererveeeees | ceeeeeeen /10 | e 204,759,422

o o o o o o

o o o o o o
o o o o o o
o o o o o o
o o o o o o

o

o

0

.............. 204,759,422

(Lines 16 + 17 - 18.6).......cccovvvvvccsnrrrisissnnns | connrririannn 0 | i 9,364,625

o
o
o

9,364,625

20.
21.
22.
23.

POLICY EXHIBIT

No. of Pal.

In force December 31, prior year............... | .....134,306 | ...... 43,012,684,434

(a)

0

o

..... 134,306

Issued during year 0 0

0 0

......... 43,012,684,434
0

Other changes to in force (Net)........ccccoeeees | cereeenn(8,117) | e (3,183,900,111)

o

........ (8,117)

o o o o

(a)

o o o o
o o o o
o o o o

0
0
0

In force December 31 of current year......... | .....126,189 | ...... 39,828,784,323

o

..... 126,189 |.

......... (3,183,900,111)
30,828,784,323

Includes Individual Credit Life Insurance, prior year$ ............... 0 current year §.........
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §.............. 0 current year $ .....

..... 0.

0.

ACCIDENT AND HEALTH INSURANCE

Direct
Premiums

D|V|dends Paid Or
Credited on Direct
Business

Direct Premiums
Earned

5

Direct Losses
Incurred

24.
241
242
24.3
24.4

251
25.2
253
25.4
25.5 AlLOtEr (D)....ovvvevvivirriirirsisi s

GrOUD PONICIES (D)..rvuvrverererrerrirnsissessesessssesessessessssesesessessssssessessesssssseenns
Federal Employee Health Benefits Plan premium (b)
Credit (group and individual)................
Collectively renewable policies (b).......
Medicare Title XVIII exempt from state taxes or fees
Other Individual Policies:

Non-cancelable (b)
Guaranteed renewable (b).......
Non-renewable for stated reasons only (b)..
Other accident only..........ccocveveveerernnnnnns

25.6 Totals (Sum of Lines 25.1 0 25.5).......cccveueererereireeeeiscieeesee e

26.

Totals (Lines 24 + 241+ 242+ 24.3+24.4+256)......cccccccvnnvviinnninnne.

3,879,486
....3,879,486

(b)

For health business on indicated lines report: Number of persons insured under PPO managed products

24
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group
1 2 3 4 5 6 Number of 9
Number Amount Number Amount Number of Amount 7 8 Amount
of of of of Individual Policies and of of
Policies Insurance Policies Insurance Group Certificates Insurance Policies Certificates Insurance

10
Total
Amount
of
Insurance

© o N>R w2

In force end of prior year........
Issued during year.................
Reinsurance assumed............
Revived during year...............
Increased during year (net)...
Subtotals, Lines 2 to 5............
Additions by dividends during year.
Aggregate write-ins for increases

Totals (Lines 1 and 6 to 8)
Deductions during year:

Decreased (net).......cccccvevennee
Reinsurance..........cccovveeennnn.

Aggregate write-ins for dECreases..........crvueviverereieesie e

Totals (Lines 10 to 19)............

In force end of year (Line 9 minus Line 20)..........cccceverveereirierierieseienenaes

Reinsurance ceded end of year.
Line 21 minus Line 22............

.................... 1,451,021
.................... 1,549,937
....................... 119,651
....................... 194,100

.................... 3,658,413
.................. 39,879,322
.................. 17,081,155

............... )9, S
............... ). 9., S
............... )9, S
.................................. 0
.................................. 0
.................................. 0
............... )9, SR
.................................. 0
.................................. 0
.................................. 0
.................................. 0
.................................. 6
............... XXX ovoreennees
............... XXX oo

.................. 22,798,167

.............................. 716 | covvvveiinnirnns. 200,556
.................................. (O PPN
.................................. O O
.............................. 464 | ... 43,148
........................... 4,628 | .......ccc....... 1,451,021
........................... 2,660 | ....................1,549,937
.............................. 161 | e 119,651
.................................. 0 [ i 194,100
.................................. O OO
.................................. 0 |0
........................... 8,629 | ....................3,568,413
....................... 126,189 | ..................39,828,785
............... XXXovoeeennens | cereeeeenneenn 17,066,511
............... XXX i [ o 22,762,274
DETAILS OF WRITE-INS

0803, oottt s
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 above).......cccocevverrennce.

1901.
1902, s

1903, s
1998. Summary of remaining write-ins for Line 19 from overflow page
1999. Totals (Lines 1901 through 1903 plus 1998) (Line 19 above)......ccccccvverenas

(@) Group §.......... 0; Individual §.......... 0.




Annual Statement for the year 2017 ofthe N @W England Life Insurance company

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance Number of Policies Amount of Insurance
24, Additions by dividends...........cccceueveerrerieieceeicieieeeeiees | cerieeresssienans XXX ottt | everveesesse e (0 IO XXX oovveeieeiereeieeis | e 66,408
25, Other paid-UP iNSUFANCE. ......cvurvrrererrerenssnrsnsesssssessseses | serseesesssssssssssessessssssessessasssssseses L0 RSP (0 R 6,710 | coeeereeeee e 240,374
26. Debit ordinary inSUranCe..........ccoueveveeirrerierisssssiericines | ceresresssesssses XXX eereesversisnens | cveeisiesesisinns XXXt | i 0 oo 0

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Term Insurance Excluding Extended Term Insurance

Issued During Year (Included in Line 2)

In Force End of Year (Included in Line 21)

1

Number of Policies

Amou

2
nt of Insurance

3 4
Number of Policies Amount of Insurance

27.
28.
29,
30. Other term insurance.....
31. Totals (Lines 27 to 30)...

Reconciliation to Lines 2 and 21:

Term policies-decreasing...........ccocevveerreerersnnenns

Other term insurance-decreasing

Term policieS-0ther ..o

32, Term additionS.......ccvvvevreieiirieieieissseeessesesesessesesees | sesssssssessesnnens XXX oevvinrieieisninsens | reevsieseissssse s seseees (01 [P XXXt | e 868
33. Totals, extended term iNSUrANCE............cccvvveveeverrireicereens | erveeisiieieinnas D 0.0 ST IR XXX oo | e 1,521 | oo 122,295
34. Totals, whole life and eNOWMENL...........ccooeieiirinieiins [ e 0 [ oo [0 PR 98,515 | oo 23,053,547
35. Totals (LINES 3110 34).....iiieiieiieiieiiiesiessssisssississisns | seessssssesssessssssensessssssnsessssssas 0 | i (O OO 126,189 | oo 39,828,784
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36, INAUSHAL........ovevrveiieicicece e | essaess et 0 [ oo 0 | e 0 | e 0
37, ONINAIY...ooiiiccece st | stsssessess bbb bbb (O OO (O 38,849,867 | ...ovrverirrieiieiieiienians 978,924
38. Credit Life (Group and INdividual)............cceveriereviiies | e 0 | oo 0 | e 0 | e 0
39, BrOUD. vvueeireereeie sttt ss s s ssssessestes | srsnsssssessanssnssssenssnsessessanssnsnssns 0 [ o [0 RN 50,537 | oo 0
40. Totals (LINES 36 £0 39)......iuurieriiirieieiinsiseiissiisssssssnsssnes | rnesssisssssssssssssssss st sssssssssssena 0 | e (O 38,900,398 | ... 978,924
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies Amount Number Amount
and Group Certificates of Insurance of Certificates of Insurance
41. Amount of insurance included in Line 2
ceded to other COMPANIES...........ccccveerieverieeieieeeieen | ceersriereiesnnens XXX ooeetsieteeeieenns | e [0 IR XXX oo | e 0
42. Number in force end of year if the number
under shared groups is counted on @ pro-rata basis........ | «.ocoeeeerrerenreneenensineneneeeenad (01 IO XXX e [ e (01 [P XXX
43, Federal Employees' Group Life Insurance
INCIUEA IN LINE 2. ssssesseinsinnes | retessessessssssessessssesses s sesse s 0 | e 0 | o 0 | e 0
44, Servicemen's Group Life Insurance included
INLINE 271ttt | steessessseess st ss st s st eeas L0 OO 0 [ ot 0 | o 0
45. Group Permanent Insurance included in LiNg 27.....cccoee. | covioierisiissisisissiesesssnsssenenses 0 [ oo 0 o 0 oo 0
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under ordinary POIICIES.............ccveiiiiuiriiiieieiceiieee ettt tes et nseaesss s b nssbesenssaessnsesssenss | cvieresisssenes 79,286 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47, State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders included above.
471 0
472 0
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance Policies Insurance Policies Insurance Certificates Insurance\
48. Waiver of Premium
49. Disability INCOME.......ccccvevireririieeseeese e
50. Extended BENEfits..........cccvveveurivereiieiieeiecseseenas
51, OBl | stersensseeeseees (O [ (O [ {01 [ 0 [ e 0
52, TOtAl. ettt | sessessensienees [V ) 0] e 37,064 | (a).....10,717,869 | ....cooovrnnnnes (VR C) [ (U)o 0

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE
AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,

ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES
SUPPLEMENTARY CONTRACTS

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

In force end of prior year..................
Issued during year.......
Reinsurance assumed
Increased during year (net)..............

5. Total (Lines 1t04).....cccvvvrerernnne.
Deductions during year:

Hownd =

6. Decreased (Net).......coevrververererernne.

7. Reinsurance ceded..........cccovrrrnnnn.

8. Totals (Lines6and 7).......c.ccveunee.

9. Inforce end of year.........ccccorvuuen.
10.  Amount on deposit............cccvevrrene
11.  Income now payable........
12.  Amount of income payable

ANNUITIES

Ordinary

1
Immediate

2
Deferred

Contracts

Certificates

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

Reinsurance assumed.....
Increased during year (net)..

5. Total (Lines 1t04)....cccevvverrerernne.
Deductions during year:

el

Issued during year..........cccocovevinenne

6. DECreased (NEY).......ovwrruremernrerernees | cerrerersneesenesnsessesessessesssessessesssnssnenns 0 [ s A2T3 | o I TP 1

7. Reinsurance CEAEM........ccovvievriiieins | cereriieieieiisesissieesssesesssssressnseaensna 0 | ot 0 | oo 0 ] oo 0

8. Totals (LINES B aNd 7).....cuererrerrieie [ cerererinseisiisissessessssessssssssesssnssnesseans 0 [ o 4273 | oo L OO 1

9. INfOrce Nd Of YEaN.......ovevrerieieins | e 5 | e A2,443 | oo A TP 12
Income now payable:

10.  Amount of income payable............... [ ) L XXX oeereesrreesensennnnnes | crnessesessnssessssnssenie D () U 73,458
Deferred fully paid:

11, Account balance..........cocuevevvevverevens | covveeieeiisienieisieas .0 S ) O (0] XXX oo () O 22,379
Deferred not fully paid:

12. Account balance.........c..oceeervereierens | conveereeinsisiisiinnas .0, S () I 5,059,364,265 | ......ccovvrrrernae. XXX oo ) RO 0

ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in force Policies Premiums in force Policies Premiums in force

1. Inforce end of prior year. 7,181,783

2. 1SSUEd UNG YEAI........c.cocvirereereeieessiese e sssssssssesssssssesssssssessens | ceveessnsenieeesens0. [ evviveieeisniesieiisisnieneens0 [0 [0 [0 e 0

3. Reinsurance assUmMEd..........cccccevevcveerererersenereisesenessessssessesssssssssessessssenss | eeveesssenseensens0 [ evviveeeissesieiisissieneens0 [rveiveisieiienenn0 o0 [0 e 0
4. Increased during YEar (NEL).........owurererrurerreeneeeeseeeeseseneeseesesessseesessesens | crssesssssessssasens [V 0,0 ST [ (U D09, SO SRR | I [ XXX

5. TOtal (LINES 110 4)..eueeeeeeeeeeeeeceee ettt seenaees | evtenesssssassanes [V — 0.0 S [V XXX oovereers | e 6,083 | XXX oo
Deductions during year:

6. CONVEISIONS........couivieiictiieic ettt st sntenaes | eebessesssenassaess [0 XXX [ e ). 0.0, SO IS XXX eveveevns [ v ) 0.0, SO I XXX v

7. DECIEASEA (NEL). ... evreererirrierieieeseeeee ettt st sssssssessens | sesessssssessessnes (0 I ). 0.9 G I (0] IO ) .9 N IS 392 | ) .9 S

8. REINSUrANCE CEABM........c.cvieieeiecicre e | eetesiesssessenenns 0 | 0.0 S PO 0 [ .8 SO ST 0 | XXX

9. Totals (LINES 610 8).....ouvvererierrieriieiieeieeieeiesies s snsss | enssssssssssssesas [V )0, N [ (V] .0, S PO 392 ... XXX oo
10. 1N fOrCE BN OF YN ... vuiviieiriiei it sen st snsenens | snssanssssssssassans (V1) {0 (U L) 0 | 5,691 [(a).eeeeere 6,616,046

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Deposit Funds Dividend Accumulations
Contracts Contracts

1. INTOrCE ENA OF PIHHOT YEAN. ... vttt bbbt

2. ISSUEH UING YBAI........couiiiieiieieisiese ettt bbbt s bbbttt ans

3. REINSUIANCE BSSUMEM.......couiuiieisiiiieie ittt bbb bbb b s bttt

4. Increased during year (net).

5. TOAI (LINES TH04)...uuieieiiiieieeieee ettt s sttt
Deductions during year:

6. DECTBASEA (NEE). .. uveieeieiieiiieieiet ettt bbb s bbb s bbb bbb s st n st st n s | Haebietesaess st n sttt s bbb n s 0 | e 0
7. REINSUIANCE CEABM.........ouiiieieciiieie ettt ettt b s s bbbttt bbb s s s s st bt sntens | dabssssssessessssass et et st s et st en st snsenssnand 0 | e 0
8. TOHAIS (LINES B NG 7).ttt bbbt b b s s et s s b st st | dabsetsssesses et st et et en bttt en e nsstenaneened 0 et 0
0. INOICE BNA OF YBAI......cviecieiecete ettt bbb bbb bt s bbb s s s s st s s s ntens | 4hebsesssesses st ess et et et ettt en st enansenaed 0 [ et 0
10. Amount Of ACCOUNE DAIANCE...........covuiveiiiiiies ettt es bbbt s e s sss s ens s ens st st en bt ensanssasnaans ) OO (O ) OO 0

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

Interest Maintenance Reserve

Am:)unt
1. RESEIVE @S Of DECEMDET 371, PHIOT VAT .......cvuiereurireirertsieiseesssessessesesssssessessessssssessess s ss s s st s s s s s s s s s e e s s s st s b st st s s s s st nnte | Sesessessanssnssnssestensanssnssensnes (2,267,910)
2. Current year's realized pre-tax capital gains/(losses) of $.....(1,352,959) transferred into the reserve net of taxes of $.....(473,536).........ccevrerrrcrerrneereeenns | cevvererseesississessssssssssssssensens (879,423)
3. Adjustment for current year's liability gains/(I0SSES) released froM the TESEIVE. ...ttt ss ettt ess e ssess st ssessestens | ssssssesssssasssnssessanssnssnssessansanssessassansan 0
4. Balance before reduction for amount transferred to Summary of Operations (LINe 1 + LINE 2 + LINE 3).....vucviveieveieiieecstcsee ettt ssees | evressssssesssssesssseesssssssanees (3,147,333)
5. Current year's amortization released to Summary of Operations (Amortization, LiNe 1, COIUMN 4).........cceueverrieieieieieieseeses et sssssssssesessssses | eeressssssssssssesssssssessessnsessessssnes 37,589
6. Reserve as of December 31, current year (LINE 4 MINUS LINE 5)........c.cuiiiiciicuiieiieiesisssissssssssesssssssesssssssssssssssssssssssssssessesssssssessssssssssssssssssesssssnsessessssensessns | sressssssssssssesssssssessessesasseses (3,184,922)
Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols. 1+2+3)
1o 2017 s | e A77,139 | oo (439,550) | ovvvvverrrriereierriceinerersiersnenninenens0 [ s 37,589
2. 2018 | s 347,450 | .ooooee s (99,165) | .vvverrcerrrirerrrenrnerierresrssrsisensned | e 248,285
3o 2019 | s 187,319 | e (91,969) | .ovvverrrecrirrrircrinerrierienriserinennnend | e 95,350
4. 2020 | e LU ) O (T0,712) | oovveevvnerirnecererinerrierneenineesnennne0 | v (100,931)
B 2027 i | e (206,152) | v.vvvveenrrerreercrireeriseneseenieseenens (48,944) | ..o | e (255,096)
8. 2022......iireeneeeni | e (272,919) | woovvererreeeenerrrirnerereseiens (26,318) | ..ovvvvrrrrrrerincrirerinenrierreeninerineninen0 | e (299,237)
T 2023 | et (299,646) | ....cvvovrirrrercriririsere i, (13,277) ] wovvrrevvnerrnerirernesrersesriseessennned | e (312,922)
8. 2024......oiieenin | e (289,331) | worveererirerererieesiseseseesieeeins (10,859) | ..ovcvererrrcrirerirermerriereesriserisennne | e (300,189)
9. 2025, | et (227,362) | woovvverrrieerirnereeerneseiessieereenens (8,236) | cvvvvvrrererrererireriierieerierrieeriennieennnd0 | ceviri s (235,598)
10, 2026.....courveceeerieeeieenins | v (129,799) | ovvvererieriserieerseseieseseeeesenens (5,422) | ovoovvevrnerirnecinerinessienisenisseieennndQ | e (135,221)
110 2027 e | e (T4,682) | covoveveeerirereerieerisecieeseesienns (2,564) | ooovvrerrrinerinerineriereieriesniseesennd0 | s (77,247)
12, 2028.....coeceiererineris | s (56,689) | cvvvrecveeevrrerirerierieris s (1,423) | cooovvvvenerrneceneriesensressnisesssennnd0 | e (58,112)
13,2029, | et (30,364) | .voovvveiererirerierieeieeneeeins (1,685) | cvvovcrerrrirerirnerniermesrisreseeniseeesennndQ | ceviseeinerieceneesseseeeenns (32,049)
14, 2030.....cccmeieceeerieerineeins | e (16,988) | vvvvvcvererrrerererireeesseeeseesseseeenes (2,158) | covorevercerrnerirseennennnensnsnesnenssesssennnsQ | ceviseeieese s (19,146)
15, 2037 oot | e L) | R (2,558) | cvvorerererirerineerinerieesinseesnenseesnenns0 | e (7,924)
16, 2032....ccecieceierieeeineeins | vt (22,589) | cvvovreereiererierieeee s (2,942) | ooovvvvenerrnecnerneernsriesninseisennnd0 | e (25,530)
17, 2033 | et (25,719) | cvvorvereereeeeseeieeeeseeeseeneeeeenes (3,283) | cveoreverrerrereneenrerenennneesnenmsnennennnsQ | e (29,003)
18, 2034 | s 110 ) RN (3,372) | covorevieernerirserinenineenssesneninenesennnd0 | e (50,722)
19, 2035, | ettt (TT,784) | oo (3,549) | cvvorveerernerirneeeenieeninrennensnneneennnd0 | e (81,314)
20, 2036 .o | ettt (101,792) | ooveereereeeseeeseesseeesseeseeeeeeeens (B,727) | coooveerveneerneeinerneenssneneeensseneennns0 | e (105,519)
21, 2037 s | ettt (124,898) | ..ovvveevrererirreceeeeseeerseenneeeseeens (3,816) | cvvoreeerrerrerenerererineennsressenssneseenenns0 | eeverreeeeeseeeen s (128,713)
22, 2038 | et et (162,625) | ..vvvveveerrerereeereessneeesseeseeeeeeeens (3,993) | cvvoreeerererineeinerineenisresennnneneennns0 | e (166,618)
XTI B L £ | L £ LN | N I (189,910)
24, 2040 | et (198,550) | .ovvvverererrerereeeseesseeesseesnesssaeeens (4,259) | cvvovevevernerineeenenineenssnensesssnsnennenns0 | ceveeeneeee s (202,809)
LT\ S T B (189,019) | covoseereeeeesecreeese oo (875 L N | N (193,545)
LT\ X BN (183,654) | covoveeeveereseeeeeseses e L L | N I (188,268)
A\ N BN (150,997) | covoseeereeseserceeeeseseseeeeesssesenen L L O | N I (155,345)
28, 2044 | e (91,535) | cvvoreerrrirrreeriereneessseni s [T ) SRR O RN (94,995)
T\ B LRI L) | (2485) | oo N (56,243)
30, 2046.....crirrererins | e (3 10) RN (1,508) | cvvoovrereererieeriereieerieeesessseeeeeneens O RO (25,818)
31, 2047 and Later......ccoocvurnes | ovnrrinninnsenssnnssnnsssses e 0 [ o (532) | woouvrrrrreereresressis e 0 [ oo (532)
32. Total (Lines 110 31)...cccvuee | corvnrrrnnrensnisenecssniesssrenseenas (2,267,910) | ovvoovvrerreenrrirsrerseresnresenies (879,423) | vvorvernirirerissri s 0 [ oo (3,147,333)
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ASSET VALUATION RESERVE

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

1. Reserve as of DECEMDET 31, PHOT YEAI.........ccvueiiieiriiieieiieisisseisisseseissseieesssessssssessssssesessnssessssssessssssesessnsnses | seresnnsesssessnsesennnns 18,906,165 | ovviiiiiiiiiieinnnnnnnnn596,897 | o 14,503,062 2,549,129 | oo 17,052,191

2. Realized capital gains/(losses) net of taxes - General ACCOUNL...........c.vuiviurerieriniierrisriseiee e | sresessssiseeenieseneeens 1,714,962 | oo [V RO 1,714,962 | oo (0 RPN (44,229) | oo (44,229) | oo 1,670,733

3. Realized capital gains/(losses) net of taxes - Separate ACCOUNES...........cccieveurireieeirieieeieseetsse et essssenns | seieseses e sessssenees 0 [ oo 0 [ o 0 [ oo 0 [ oo 0 [ oo (01 ORI 0

4. Unrealized capital gains/(losses) - net of deferred taxes - General ACCOUNL...........c..cvevueererieiiniirerrierinsineerienins | crieeeseerenieeesisssseenes (259,739) | ..o (U O (259,739) | ..vverrierireiereeriseseerieen 0 [ e 523,650 | coovverererrereieins 523,650 | ..o 263,911

5. Unrealized capital gains/(losses) - net of deferred taxes - Separate ACCOUNES...........cccvierriivereeisieieiesenesens | e 0 [ o 0 [ o 0 [ oo (0 U U RO 0 [ oo (01 TR 0

6. Capital gains credited/(losses charged) to contract benefits, payments OF FESEIVES..........uururieurieiieirienrneiei | e (O [0 R [0 R [0 R [0 TR [0 TR 0

7. BaSIC COMIIDULION. ...ttt | fintnessas st enees 2,756,313 | oo, 113,665 | oo 2,869,979 | ..ot 0 | oo 0 | oo O R 2,869,979

8. Accumulated balances (Lines 1 through 5, MINUS B PIUS 7)........ccceueiieiriiieieiieeisieie e sssesessssesens | svssessssssssessssssssenns 18,117,702 | o 710,562 | oo 18,828,264 | ..o (0 3,028,550 | ...ceverererececeieceieenns 3,028,550 | ...ocooveveveeieiin 21,856,814

9. MAXIMIUM FESEIVE. ......vvurvereessereseesseseseesee st sttt nnnin | oeestsess s sienenes 11,957,135 | oo 696,040 | ...ocvvrnricrirninne 12,653,175 | ..o (O 2,004,882 | ..ovvorrerrirriin 2,004,882 | .o, 14,658,057
10, RESEIVE ODJECHIVE. .....cvuieicieciecee it | ebentsen ettt 8,160,586 | ...oovcvirniriinirinns 535,511 | oo 8,696,097 | ..o 0 [ s 2,004,882 | ..o 2,004,882 | oo 10,700,980
11, 20% Of (LiNE 10 MINUS LINE 8).......ouvveurirriinriireiieneiesiiessisss s sss st ssssessssesnsns | sissesssssssnssesessssns (1,991,423) | ..cooverrriririenienns (35,010) | oo (2,026,433) | ..ooorvreeriinnirerinnsniis (1)) R (204,734) | oo, (204,734) | oo, (2,231,167)
12. Balance before transfers (LINES 8 + 11).......ovuurirrirreieriieeeieeseeeiseesseeesseesss st s sessssssssssessssssssessssees | eeessssssnessssesnnes 16,126,279 | covoovveceeeeeeeeeens 675,552 | ..oooveerreierieeinne 16,801,831 | ..oovercererereeerererneeeerennd (O 2,823,816 | .vevoreriiceines 2,823,816 | oo 19,625,647
13, THANSTEIS. ...t | et (20,488) | .vvovvvirrierrieriiinne 20,488 | ..o (O OO O RO (O RN LU RN 0
14. Voluntary contribution
15. Adjustment down to MaXimMUM/UP 0 ZETO...........cceuriviirririirieiieiieiees bbb | eesstisse s ssesseees (4,148,656) | .....cvovvriririniniiniiens [0 (4,148,656) | .....ovoeveririiniinisnissnisenisnenn (0 (818,934) [ .vovvvrrriririnns (818,934) [ ...ocvvcvreririneiins (4,967,590
16. Reserve as of December 31, current year (LINES 12+ 13 + 14 + 15)...cuiiiiiiiiiiiieisieesissisnseissnsisnsseneens | cnnserssesesessnsssenanns 11,957,135 | ovvvveceeiiieeee096,040 | v 12,653,175 2,004,882 2,004,882 | ....ocvviveiinn 14,658,057
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ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

0€

Default Component
1 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 10
NAIC Book/Adjusted Add AVR Reserve
Line | Desig- Carrying Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) (Cols. 4x9)
LONG-TERM BONDS
1 Exempt obligations. 172,766,858 |...
2 1 Highest quality.... 527,314,112 | ...
3 2 High quality..... ..497,605,948 |...
4 3 Medium quality ....99,516,652 |...
5 4 Low quality...... 28,290,764 |...
6 5 Lower quality...
7 6 In or near default.................
8 Total unrated multi-class securities acquired by conversion
9 Total long-term bonds (sum of Lines 1 through 8)
PREFERRED STOCKS
10 1 HIGNESE QUAIILY......cv.veciiicis e bns | strtseseb sttt ees
1 2 High quality
12 3 Medium quality
13 4 Low quality
14 5 Lower quality.
15 6 In or near default
16 Affiliated life with AVR
17 Total preferred stocks (sum of Lines 10 through 16)..........cccvieeiisiinieinninnieins | e
SHORT-TERM BONDS
18 Exempt obligations
19 1 Highest quality
20 2 High quality
21 3 Medium quality
22 4 Low quality
23 5 Lower quality.
24 6 1N 0F NEAM AEFAUIL. ..o | reriers e
25 Total short-term bonds (sum of Lines 18 through 24).........ccccceeniinsieiniisininns | onresssnianns 9,987,932
DERIVATIVE INSTRUMENTS
26 Exchange traded
27 1 Highest quality
28 2 High quality.....
29 3 Medium quality
30 4 Low quality......
31 5 LOWET QUAIILY. ...
32 6 In or near default
33 Total derivative INSITUMENES.............ccveviieiiceceee e sssieiens | cveveereieisesenenes 553,456 |...ooo... XXX oo | e XXX | cvveriiieieenenenn 383456 | vt b XXX |21 | e XX e 1,273 [tk XXX [ 1,660
34 Total (LINES 9 + 17 + 25 + 33)..uricerersriiseissesessessssssssssssesssnsssssssssssssssnsssssnsss | sessssssnes 1,336,554,240 | ...ooeoe. XKX oo rterirrireiens e 0. S [ 1,336,554,240 | ... XXX oovvres | evrrrnirnnnnnennnn2,896,307 | ovooresee XXX | cvrvrsnnneneend 5,977,409 [t XX e | v 11,672,894
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4x5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
MORTGAGE LOANS

In good standing:
35 Farm mortgages - CM1 - highest quality...........ccccoevrenrneeneinenenenneinencnenne | vevrreneneeneen 13,313,987 [0 ) 0.9 SO ISV 73,313,987 | oo 0.0010 | .o 73314 | oo 0.0050 | .oveurereirnireenes 366,570 | ..ovorrrennnn 0.0085 | ..ooveeerrirrennes 476,541
36 Farm mortgages - CM2 - high quality.............ccoeveeeerieriesieiesieevessieiens | eevneniennennnne 1,742,000 | o0 | e 99,0, S 22,646
37 Farm mortgages - CM3 - medium qUality............coevreerniennienniennieeens [ [
38 Farm mortgages - CM4 - low Medium qUAlILY...........cccovveveevrieiieriieieieiinens | e [0 T
39 Farm mortgages - CM5 = [OW QUAIILY...........cccovvevreiiveiieieisieie s | covevenieissssies e ses [0 RO
40 Residential mortgages-insured or guaranteed............cccevvieeriennieieniieiens [0 [
4 Residential mortgages-all other..............
42 Commercial mortgages-insured or guaranteed 0
43 Commercial mortgages-all other - CM1 - highest quality...........cccccovrererinrins | vevvrerrerrinas 24,954,307 |..ovvvvvrrienireiniieneenn0 | D00 SO TN 24,954,307
44 Commercial mortgages-all other - CM2 - high quality...........ccoeverereiierreiniiens | e 1,800,000 |...ccovvrireerirennrenecn0 i 9,9, 0, SO TR 1,800,000
45 Commercial mortgages-all other - CM3 - medium quality............cccoeererriviiens | corerreriiereenns 500,000 |..oviverrieiniriireirieis D90 SO ISR 500,000
46 Commercial mortgages-all other - CM4 - low medium quality XXX...
47 Commercial mortgages-all other - CM5 - low quality.........ccccvvereiririeieinnnns XXX

Overdue, not in process:
48 Farm morgages........ccvuiirniiierrescesesneesse e | nesessnssesnnesnnseenn0. | v 0. | v, XXX
49 Residential mortgages-insured or guaranteed XXX
50 Residential mortgages-all other.............. 0. XXX...
51 Commercial mortgages-insured or guaranteed XXX
52 Commercial Mortgages-all Other...........covreeninieeee s | reeseeseensseseesssseeeens (V1 TORRRRRIN | B BUSR XXX

In process of foreclosure:
53 Farm MOMGAGES. .......ovrreriirrieieririeieiceieiessseseesssesseessssssessssssssssssssssesesses | eonssssessessssensenssssssessensQ | vevneenrersessensesssnrennns0 | ovnnennes 90,9 ORI DS 0
54 Residential mortgages-insured or guaranteed 0 |0 [ 90,9, RN PSRN 0
55 Residential mortgages-all Other ... e (V1 TOURRRRRIN | B BRSSO 90,9, NS FOSRN 0 . . .
56 Commercial mortgages-insured or QUArANEEEM............cuevreirurireieineieieieiniens | e (01 TOUTURRTRIN | B USRI )09 CORURS FRSRTRTRRN (V] I 0.0000 | ..ovovvvrrrirrieririeienens 0] e 0.0040 | ..o (V10 0.0040 | ..ooovreveirreeireiens 0
57 Commercial Mortgages-all Other.............cccueiririrriernieressneresisriees | e sssneseseenes 0 e | XXX | e {01 0.0000 [..vooveriiiirereeiinnininns 0 [ s 0.1700 [.ovoviinrrirereieninninns (O P 0.1700 [ .o 0
58 Total Schedule B mortgages (sum of Lines 35 through 57).........ccccvvverneernnns | coveveveennes 102,310,294 |...ocovcvvvvvrrererririnnenn0 e ), 9,9 ORI IO 102,310,2% |........... ), 9,9, ORI VOO 113,665 |........... ) 9,9, ORI VRO 535,511 | .covvnnee. 29,9, ORIV (RO 696,040
59 Schedule DA MOMGAGES. ......cvevrriiririirerereireeeissseeiesseseseesesesseessssssessesssss | eonssnsssssssesssrsssssensessd | veneosnssrsssnssrsnennesnsecnss0 | onsnnnnns D O R (U] I 0.0030 [.overererisrreierenesnines [V P 0.0100 [.ovorerererreierenisnenns [V 0.0130 [.ovveieierersnieieianenns 0
60 Total mortgage loans on real estate (Lines 58 + 59)......ccvovirrininnrininnsnnisrinnns | corvraninens 102,310,294 | ..o | XXXovvveivenias | oo 102,310,294 |........... XXX ovvien | oo 113,665 |........... XXXovvvien | e 535,511 |........... .00, SO [ 696,040
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Asset Valuation Reserve - Equity
NONE

Asset Valuation Reserve - Equity
NONE
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ASSET VALUATION RESERVE (continued)

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

ve

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

65 UNGFIlIGEEA PUDIC. ..vv.vvvereeaireiisrcise e sessssssssss st ssssssssssssssssssnns | osssssesssssssnsssnsnsssnes (1 IR )90 SR I D.9.9, SO [ (U I 0.0000 | ovooueerrrerrirrrens 0 (@) 0.0000 | .vooorvrrrrrrrirrrinnns (U T:) B (000100 OO 0
66 UNaffiliated PrIVALE.........oveureeeriiceeieii ettt | eeeseentseneens 12,530,513 | .oovvvee Y. 9.0 SRR IR )99 SO IR 12,530,513 | oo 0.0000 | ovoouvermcercrirerinns (1 I 0.1600 | ..oovvreerrnen 2,004,882 | ....oovvvvenne 0.1600 | ...vvvrrerenes 2,004,882
67 Affiliated life With AVR........covvrreererreeeeseseseesssssssesssssssssssssssssssessssssssssssssssssns | sesssnsssssssssessssnsssnsens [0 IR ). 9.0 R IR )99, SO [ (U I 0.0000 | ovooueermreererrrreenns 1 0.0000 | oveovverrrerrrrrrrrenens (U I 0.0000 | .vovorereerrrererernes 0
68 Affiliated certain other (see SVO Purposes and Procedures Manual).............cc.cevereiees | ovvverereiiensiseiesiinnnes (V10 ) 0.9, CHRNII DO XXX ootevevveenien [ e (V] I 0.0000 | .ooovvvererrieieriane (V10 0.1300 | oo (V1N I 0.1300 | .ovevereieieicireieiienes 0
69 Affiliated Other = @ll OtNET.........c. et srese st sess s snessenes | sssssssssssssssssssssssees [\ I O S [ D00 SO [ (V] 0.0000 | ooooveerrrerrrrsreens () I 0.1600 | oo (V] [ 0.1600 | .ovooveerrrenreenernnes 0
70 Total with Common Stock Characteristics (Sum of Lines 65 through 69)...........ccccccvvees [oviirerenaen, 12,530,513 |............. D00 ST I O T T 12,530,513 |........... .00 S [N (N XXX vveoe | v 2,004,882 |........... DO S 2,004,882

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
71 Home office property (general aCCOUNt ONIY).........ccvuevevivriieiiirieieieieie e | eressssessessssessessesessenes 0 | o (0 T 0 | oo (V] I 0.0000 | .ooovvvereirieierinne (V10 0.0750 | ovvevereeieeeieean (V1N I 0.0750 | .oveveereeecireieiienes 0
72 INVESIMENE PrOPEIIES. .. .o eeeeeiei ettt sseens | cretetesseseenssenseenesanee (1 N (0 R (0 N (V1 IS 0.0000 | .ovoovvereereieceieenene (V10 0.0750 | oo (V1N I 0.0750 | oo 0
73 Properties acquired in satisfaction of debt..........cccocvveeiieieieiiceceeeeeiis | e [0 I 0 | e [0 I (L 0.0000 | oo [N I 0.1100 | oo (L 0.1100 | oo 0
74 Total with Real Estate Characteristics (Sum of Lines 71 through 73)........ccoorevivnnin | cnrnrsiienssnenescenens [0 {0 {0 [V P D S R [V XXX oviveien | v 0| D, O [ 0

LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75 Guaranteed federal low income housing taX Credit............ccoreerieeneneereneens | e 0
76 Non-guaranteed federal low income housing taX Credit............ooeeveieierieinieieieens | e 0
77 Guaranteed state low income housing tax credit.
78 Non-guaranteed state low income housing tax credit.
79 All other low income housing tax credit......
80 Total LIHTC (Sum of Lines 75 through 79)........ciiiiiiiieieisssisissiesensissesssessesssenees | cosrssssssssssssssssessssasees
ALL OTHER INVESTMENTS

81 NAIC 1 working capital finanCe INVESIMENLS..........cvveiiriririeeerisseeesesessiesees | crereineesesnssessessssenees 0
82 NAIC 2 working capital finance investments..
83 Other invested assets - Schedule BA.........
84 Other short-term invested assets - Schedule DA
85 Total All Other (sum of Lines 81, 82, 83 aNd 84).........coviuiiiiininirirnininirsisnnsirienns | s seneeseseens 0
86 Total Other Invested Assets - Schedule BA & DA

(Sum of Lines 29, 37, 64, 70, 74, 80 @Nd 85).........cvireirinimirneriseninenessenssssnssssessenesns | coenessnsesnnes 12,530,513 | oo (O IO (O P 12,530,513 |....cceonn. XXX | v 0] )90 S [ 2,004,882 |.......... D33 SO 2,004,882
(@)  Times the company's weighted average portfolio beta (Minimum .10, Maximum .20).
(b)  Determined using same factors and breakdowns used for directly owned real estate.
(c)  This will be the factor associated with the risk category determined in the company generated worksheet.
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New England Life Insurance Company

ASSET VALUATION RESERVE (continued)

Basic Contributions, Reserve Objective and Maximum Reserve Calculations

Replications (Synthetic) Assets

1
RSAT Number

Type | CUSIP

4
Description of Asset(s)

5
NAIC Designation or Other Description of Asset

6
Value of Asset

7
AVR Basic Contribution

8
AVR Reserve Objective

9
AVR Maximum Reserve

Other Than Mortgage Loans

12518*TH3

CDX.NA.IG.29

....................................................................................................... 31,582,287
12518*TH3 912803 CH 4[TREASURY STRIP (PRIN)... . ...12,358,052
12518*TH3 912803 CK 7] TREASURY STRIP (PRIN)......ooveirininiriirirmsnererereniersssersersseses | Torisiimiississssssesssssssiessessesssessessssssssssessessensessesessssssssssssssssssassessenss | seossessessssssnens 18,784,441
0199999. Subtotal - Other Than MOMGAGE LOBNS. ..o ittt ettt ettt ettt sttt ettt e ket et et et et et et eE et et et e E et et et e E ek eE e b e b sebeEsebeEsebebs  fetiebeEeEeEeeEeEoet oL e e oL eeE oL e b eEeeEeEsebeEeeEeEsebeEent et seb et entebensetsnsetensesensesensessnseses | tebessssssnsassnsns 62,724,780 | ..o, 60,006 |......c.coovovvneenenn 183,177 | 284,241
0599999, TOAL......veveeseeseseeseeeeseeseeeseeseeseeseeseeee e s es s ees s esessesses s e s e s e £ eeEeeE a8 8 eS8 e S SRR SRR R SRR RS EeE e R e R e R e R R eeReRResReRRe HEseEseEeE e e e R e R e R e R R R eSS e R AR AR e R e R e R s R s s sttt et et st enrennentens | aeressessesiesnnenees 62,724,780 | ..oovvvveverereinn 60,006 | .o 183177 | o 284,241
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SCHEDULE F

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

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

NONE
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

L€

Group Credit A&H Other Individual Contracts
Accident and (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS
1. Premiums WIEN. .....cccoumrrereceeieeeerseeessessesseesssseessssseees | serenseeees 779,170 |...... )90 R N (U 000 GOV I [0 ... S [P 0 | XXXeos | e 779,170 [ XXX oot | v 0| XXXoo | i 0 [ XXXeie | oerrrerririeend 0 [ XXXeie | orerererrenieend 0 |..XXX..
2. Premiums €amMed......c.comevureeeemermsnneeessensssssesssenssnnees | seresinnees 798,664 |...... )90 S R 0 [ce XXXeite | rrerernererieenns [0 9.9, S [P 0 | XXXeis | e 798,664 | ... XXX.oo. | coeveermrrirninenns 0| XXXoo | e (U099 SO0 N 0 [ XXXeie | orerirerrenieend 0 |..XXX..
3. INCUITEd ClAIMS...ovvvveviceeresriseeeeiessi s sesessessins | nesesenas 563,358 |....c..c.. 705 | oo (N I 0.0 | e 0] e 0.0 | e | I 0.0 | ovveeeens 563,358 | ....... 705 | v (U I 0.0 | oo (U I 0.0 | e 0| e (00 I I 0. 0.0
4. Cost containMeNt EXPENSES........cvvvireiiereerisieiesseneiiees | sreevesssiesessseenns 0 [ (10 I 0 [ (00 (VN I (010 I (VN 0.0 [ o (VN I 0.0 | v (VN I 0.0 | cooerererereienad (VN 0.0 | coeereeieienad 0 [ (U0 I I 0. 0.0
5. Incurred claims and cost containment expenses
(LineS 3aN0 4).....vvvrmrrirrerrinerriserrinnenninsessisennsssesssnens | oneeennseD08,398 | virnee 705 | o0 | 0.0 | eivniiiicnnl0 [ e 0.0 | vvererrrerrenen0 | 0.0 563,358
6 Increase in CONract rESEIVES........ccvvuvireeeieirereisnsieireiseies | eveeens (157,950) | vooreen(19.8) | v 0 [ (010 I I (VN I 0.0 [0 | e 0.0 | (157,950 ...... (L) (VN 0.0 | covvrererreeennd (VN (U0 I I 0. (U0 I 0. 0.0
7 COMMISSIONS (B)..rvverurrereareesrmnrismseresssnenssssssssssssssssessssnnes | coesenees (945,185) | .....(118.3) | sovvvvvrvereens 7,002 | ... (00 I O 0] e 0.0 | o | I 0.0 | oo (952,187) | ....(119.2) | weovvvvercrirrend (U I 0.0 | oo (U I 0.0 | oo (U I 0.0 | e (U - 0.0
8  Other general iNSUraNCE EXPENSES.......c.veerrerrerierseerirenseesees | cerereenes 388,931 | ... 8.7 | oo 13,732 | ......... (010 (VN I (00 (VN I 0.0 | i 375,199 | ....... A7.0 | oo (VN 0.0 | v (VN 0.0 | oo 0. (U0 I I 0. 0.0
9 Taxes, icenses and feeS........c.vurrmrrririneenmesriinessnenees | oveeeiesens 29,548 | ..o 37 | s 5,980 | ......... (00 I IO 0] e 0.0 | e 0| e 0.0 | oo 23,568 | ......... 3.0 | e (U I 0.0 | oo (U I 0.0 | oo (U I (00 I I 0. 0.0
10 Total other eXpenses INCUITEM............uwwrvrmrevemereserieeneens | covvenees (526,706) | ........(65.9)| covvvvvruee 26,714 | ......... 0.0 | i [0 I 0.0 | e 0 I 0.0 | v (553,420) | ......(69.3) | weooerrerrriiiend (U I 0.0 | oo (U I 0.0 | oo 0| .o 0.0 | e 0| . 0.0
11.  Aggregate write-ins for deductions.............cccoeevvieeeiviveiens | coveerriiecieienen, 0 |00 | o 0. 0.0 | oo [ —— 0.0 | oo 0. 0.0 | oo [0 I 0.0 [ oo 0 s 0.0 | oo 0. 0.0 | oo 0. 0.0 | oo 0 ... 0.0
12.  Gain from underwriting before dividends or refunds.............. | ........... 919,962 |...... 1152 | ...cco. (26,714)| ......... 0.0 | oo (O 0.0 | oo (O 00 | .o 946,676 | ..... 1185 | e [0 0.0 | oo 0 s 0.0 | oo 0. 0.0 | oo 0. 0.0
13, DIvIdends OF FfUNGS.........cevvvrmerieieerierieineericsesisesnise | ceveeesisesesens 0 [0 | s (U I (00 I O 0] eeen 0.0 | e 0| e 0.0 | v (I I 0.0 | oo (U I 0.0 | oo (U I 0.0 | oo 0| e (00 I I 0| . 0.0
14.  Gain from underwriting after dividends or refunds..........ccc... | veeveee. 919,962 |.......115.2 | ....cc...... (26,714)| ......... (010 I (VN (010 I (VN 0.0 | 946,676 | ..... 1185 | o (VN 0.0 | o (VN (U0 I I 0. (U0 I I 0. 0.0
DETAILS OF WRITE-INS
L OO OO OSSPSR RTORPRRRTOROPN NPT (N I 0.0 | e (N — (00 I O 0] e 0.0 | oo 0| e 0.0 | vreeeereereenend (I I 0.0 | oo (U I 0.0 | oo (U I 0.0 | oo (U I 0.0 | oo (U 0.0
1102, oottt | eeeenes e [ I 0.0 | e (U (00 I O 0] eeen 0.0 | v | I 0.0 | e (I I 0.0 | oo (U I 0.0 | oo (U I 0.0 | oo (U I 0.0 | e (U — 0.0
1103, ettt | eeeene e (N I 0.0 | e (N (00 I IO 0] eeen 0.0 | v 0| e 0.0 | e (I I 0.0 | oo (U I 0.0 | oo (U I 0.0 | covrrerereeeeenne (U I 0.0 | e (U — 0.0
1198. Summary of remaining write-ins for Line 11
from OVEITIOW PAGE.........rveruuerereerireeeeseeeesseesssseessssneeses | sreeessssesessneeeens (N I 0.0 | v (U — 0.0 | oo 0] eeeen 0.0 | ovrrererrereene | I 0.0 | vreererrereenend (I I 0.0 | oo (U I 0.0 | oo (U I 0.0 | covrrererreeeeenne (U I 0.0 | v (U 0.0
1199. Total (Lines 1101 through 1103 plus 1198) (Line 11 above). | ....cccvuvereveeees 0 | 0.0 | v 0| e 0.0 | oo 0] e 0.0 | oo 0] e 0.0 | v [\ (X0 I [ [NV I [ 0.0 | oo 0. 0.0 | oo 0. 0.0

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

Other Individual Contracts

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

T 2 - RESERVES AND LIABILITIES

A. Premium Reserves:

1. Unearned premiums...........cccovvvvererrennns

2. Advance premiums.......

3. Reserve for rate credits.................
4. Total premium reserves, current year...
5. Total premium reserves, prior year...
6. Increase in total premium reserves

Contract Reserves:

1. AdItiONAl FESEIVES (B).....uvereieirieiieieisiese sttt

2. Reserve for future contingent benefits..
3. Total contract reserves, current year....
4. Total contract reserves, prior year....
5. Increase in contract reserves

Claim Reserves and Liabilities:
1. Total current year........ccovvveververresrevieens

2. Total prior year

3. INCrEASE. ..ottt

...................... 4,943,806
..5,177,639
........................ (233,833)

...................... 4,943,806
..5,177,639
(233,833)

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

Claims Paid During the Year:
1.1 On claims incurred prior t0 CUMTENE YA ...........cccvcviueieiieiciseeiese et eisiesens | ceveiesesesssseseeeas 728,125 | oo 0 | oo 0 | oo (01 IO 728,125 | o0 [ 0 | o0 | e 0
1.2 On claims incurred during CUITENE YEAT..........covueveiiverieieieeee s ssssessssssenes | essessssessesssssssessesad 69,066 | ...covorrerrreieieeie s 0 | oo 0 | oo [0 69,066 | ...cocverrerereeereieiiienen0 | e 0 | o0 | e 0
2. Claim Reserves and Liabilities, December 31, current year:
2.1 On claims incurred prior t0 CUMTENE YEAT.........covvevreiiveieieieesieieieesssese st ssieses | sressssssesssissenns 4,253,868 | ...coeoerreereeeeas 0 | oo [0 TR (01 IO 4,253,868 | ...cocvovverereerieieiiienend0 | e 0 | o0 | e 0
2.2 On claims incurred during CUMTENE YEAI...........ccvveiveieicieeiesie e sesssiesssssiesesns | sessssessessssessesesns 689,938 | ..o [0 R [0 TR [0 IO 689,938 | ..o 0 | e 0 | o0 | e 0
Test:
3.1 LINES 1.1 @N0 2.1ttt | entse st 4,981,993 | .o (0 (0 (010 [T 4,981,993 | ..oooirrnieerineeneenn0 [ 0 | om0 | e 0
3.2 Claim reserves and liabilities, December 31, Prior YEar.........ccoeevieieneieiessenies | cevveissienessseenns 577,639 | oo (0 [0 RN [0 IO 577,639 | o0 | e 0 | o0 | e 0
3.3 Line 3.1 MINUS LiNE 3.2... it enssnessissnses | sesensensssssssssesenes (195,646) | ..ovovverererninieiieiiis [0 P 0 [ oo (1N I (195,646) | .ovvvvererinrninnrinrinninnenn0 | e 0 | om0 | e 0
PART 4 - REINSURANCE
A.  Reinsurance Assumed:
1. Premiums WIHHEN. .....c.ovieericcecce et sse st nsens | ersssesesssssessssesessnsesesssnes 0 | e (O T 0 [ e 0 [ e 0 [ e | e 0 [ e | e 0
2. Premiums €aIMEM........c.cvcueueiieeiiieicieiseee sttt sa s ssse e sss st sessssesssnns | stesesssssssssssesessssssesassssesns 0 | e (O 0 [ e (0 R 0 | o0 | e 0 | o0 | e 0
3. INCUITEA ClAIMS......cocviveiictciece sttt s s snns | stesessssessssssesessssnsesessnsenns 0 | e (0 0 [ e (0 TR 0 [ e | e 0 [ e | e 0
4. COMMISSIONS.......cvoieieeieiiiieeisciitesissestesaesestssas s sssssssessessnsessessssessesssssssssesssssssesssssnsans | tevsesisssssessesssssssessesnsasen {0 TR (O (O o [0 o 0 ] oo | e 0 | o0 | e 0
B.  Reinsurance Ceded:

1. Premiums Written..........cccovveveenriennnnns

2. Premiums earned..
3. Incurred claims..
4. Commissions

5,945,237
...5,987,415
2,477,349
1,037,458

5,945,237
...5,987,415
..2,477,349
...................... 1,037,458

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

Medical

Dental

Other

Total

A. Direct:

1. Incurred ClamS........cc.viiiic
2. Beginning claim reserves and liabilities...............cccocvveveeiieniieennns
3. Ending claim reserves and liabilities.............cccoeeeevieireieesiieeinne
4, ClaimS PAI........cveverrereresie et bnes

B.  Assumed Reinsurance:

5. INCUMTEd ClaiMS......oouiiiciccc e
6.  Beginning claim reserves and liabilities...............cccccvveeerciesiiiennne
7. Ending claim reserves and liabilities.............cccceeerevieiecicniieeine
8. ClAIMS PAIQ......ccoiveiiirereecieiriee et

C.  Ceded Reinsurance:

9. INCUITEd ClaIMS......ooriiiicicc e
10.  Beginning claim reserves and liabilities..............cccoeveveervecveeecennnns
11. Ending claim reserves and liabilities............cccoceevieieieeiesieieinenns
12, ClaiMmS PAI.........crrierreiciieieesee e
D. Net:
13, IncuIred ClaIMS........ccouviiiiieieeeee s
14, Beginning claim reserves and liabilities..............ccccovevvrienirrierenne,
15.  Ending claim reserves and liabilities............cccocoeeieiereesesieicienns
16, ClaimS PaId.........covvereeieiieieiesie e

E.  NetIncurred Claims and Cost Containment Expenses:

17.  Incurred claims and cost containment eXpenses............ccccvevvevennne.
18.  Beginning reserves and liabilities..............ccocoeverereiiesiecseieieenne
19.  Ending reserves and liabilities. ..........c.eereerrereenieneeneireiecniseieeneenas
20. Paid claims and cost containment €XPenses................ocerrererrrrereenns

.......................... 3,040,707
........................ 23,312,108
........................ 22,473,328

.......................... 3,879,487

.......................... 2,477,349
........................ 18,134,469
........................ 17,629,523

.......................... 3,082,295

............................. 563,358
.......................... 5,177,639
.......................... 4,943,805

............................. 797,192

............................. 563,358
.......................... 5,177,639
.......................... 4,943,805

............................. 797,192

.......................... 3,040,707
........................ 23,312,108
........................ 22,473,328

.......................... 3,879,487

.......................... 2,477,349
........................ 18,134,469
........................ 17,629,523

.......................... 3,082,295

............................. 563,358
.......................... 5,177,639
.......................... 4,943,805

............................. 797,192

............................. 563,358
.......................... 5,177,639
.......................... 4,943,805

............................. 797,192

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

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

40, 41
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SCHEDULE S - PART 2
Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year
1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
Life and Annuity - Affiliates - U.S. - Captive
16073......... 81-4750360.... | 12/31/2007 | BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE..........c.ccosivniiininiiniiiniiscnincnens 0] SOOI INRRR 2,173,743 | .o 31,047
0199999. | Total - Life and Annuity AfIIAEES = U.S. = CaPHVE. ... ...tttk ees bbbttt nnbnntnnes | fonssnssnssanes 2,173,743 | oo 31,047
Life and Annuity - Affiliates - U.S. - Other
87726......... 06-0566090.... |04/01/2001 | BRIGHTHOUSE LIFE INSURANCE COMPANY ......cooiitmiiiiiinieeeieeieeiiesesee s ssssseneas ] SIS ISR 49,599 | i 0
87726......... 06-0566090.... |01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY .....cooiiiiiiiiiinisnisnississssssssnessnesensseneenens 0] SIS IR 5,929,809 | ..o 0
0299999. | Total - Life and Annuity AffIIAEES = U.S. = QMBI ..ottt sttt ettt s bttt enssssntensennnas | ersesssssssenas 5979408 | ...ccocoovvvrirerrl 0
0399999. | Total - Life and Annuity AffIIAEES = U.S. = TOAL.......cciiiriieiiieciicteies ettt es st sss s bt ssssssss e ssnsessessssessssessssssssnssssesssssnsensessntas | osssssisssssesans 8,153,151 | oo 31,047
0799999. | Total - Life aNd ANNUILY AffIIBEES. . ....vveeiereirseiir ettt sttt st sees sttt ettt | fnsssnssnssnns 8,153,151 | oo 31,047
Life and Annuity - Non-Affiliates - U.S. Non-Affiliates
60895......... 35-0145825.... |02/01/1997 | AMERICAN UNITED LIFE INSURANCE COMPANY
60895......... 35-0145825.... | 05/01/1998 | AMERICAN UNITED LIFE INSURANCE COMPANY
60895......... 35-0145825.... |11/01/2001 | AMERICAN UNITED LIFE INSURANCE COMPANY
68276......... 48-1024691.... |05/01/1998 | EMPLOYERS REASSURANCE CORPORATION ......ocuuuiririniinrierinseisrisnissssssssssssessneees
68276......... 48-1024691.... |06/01/1998 | EMPLOYERS REASSURANCE CORPORATION ......ccovoriiriirieniisississssssssssssssssesssesssenees
86258......... 13-2572994.... |08/15/1983 | GENERAL RE LIFE CORPORATION .......coiiiiiiiriiiiiiierie it seessssssssssssssssssssssseseses
86258......... 13-2572994.... |09/01/1996 | GENERAL RE LIFE CORPORATION ...
86258......... 13-2572994.... {02/01/1997 | GENERAL RE LIFE CORPORATION ..ottt siesssssssssssssssssseeeees
86258......... 13-2572994.... |05/01/1998 | GENERAL RE LIFE CORPORATION ......cvoiiiieirieirneineireieesseeeeeesssssessessessessssssessessssssesseses
88340......... 59-2859797.... | 03/01/2005| HANNOVER LIFE REASSURANCE COMPANY OF AMERICA ........cccooovmiriniinriierineinnenne FL e [ e 300,000
65676......... 35-0472300.... {04/01/1987 | LINCOLN NATIONAL LIFE INSURANCE COMPANY .......ccoevvrmrerrernirnrennerennnseemnssssseesmssnns | INeorsinssrirsinns | o 0
65676......... 35-0472300.... |03/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY ... s 0
65676......... 35-0472300.... {04/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY .......cocomrmrermermennernermirnnsnssnneseessemnsnnes | INevrsinsnsininns | coveneersinnens 2,733,485
65676......... 35-0472300.... |03/01/2001 | LINCOLN NATIONAL LIFE INSURANCE COMPANY .......cccovevmrimrrnerrnmernnennnrensenessnenseeseees | Neoitisiisiieiins | o 364,764
66346......... 58-0828824.... {01/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY
66346......... 58-0828824.... |08/15/1983 | MUNICH AMERICAN REASSURANCE COMPANY
66346......... 58-0828824.... {04/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY
66346......... 58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY
66346......... 58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY
66346......... 58-0828824.... |03/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY
66346......... 58-0828824.... |04/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY .......cooivmirmirierierierinenienisesiesiesssesnens (€. VI IR 2,805,990
66346......... 58-0828824.... |03/01/2005| MUNICH AMERICAN REASSURANCE COMPANY ..1,500,000
66346......... 58-0828824.... |07/31/2008 | MUNICH AMERICAN REASSURANCE COMPANY .....ccovvvivrrmrrnirnernernennennennensenneeinee | Guiniineiineinnee [ veviverinerinssinenineninenind
88099......... 75-1608507.... |03/01/2005| OPTIMUM RE INSURANCE COMPANY ........cooniiirriirriireinnineeeneesineiseessesssssssnsssnessesssnnssns | TKumeurenesesssesinns | ooveseisssisnseane
67466......... 95-1079000.... |05/01/2002 | PACIFIC LIFE INSURANCE COMPANY .....ccovvuimivnirnirnernernennensensennenssenssssssessssssssssensss | NEuvtiineiineiinenns | oo
93572......... 43-1235868.... | 08/15/1983 | RGA REINSURANCE COMPANY
93572........ 43-1235868.... |01/01/1984 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... | 08/30/1996 | RGA REINSURANCE COMPANY
93572........ 43-1235868.... |08/15/1997 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... | 05/01/1998 | RGA REINSURANCE COMPANY
93572........ 43-1235868.... |03/01/2000 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... | 03/01/2000 | RGA REINSURANCE COMPANY
93572........ 43-1235868.... |05/01/2002 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... | 03/01/2005| RGA REINSURANCE COMPANY
93572........ 43-1235868.... |07/31/2008 | RGA REINSURANCE COMPANY
64688......... 75-6020048.... [05/01/2002 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY ........ovvmierrermernrereeeerneeneenees
64688......... 75-6020048.... |01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY ...
87017......... 62-1003368.... [07/01/1999 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE
87017......... 62-1003368.... |03/01/2000| SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE
87572......... 23-2038295.... [06/01/1994 | SCOTTISH RE (U.S.), INC. ...ttt s sssssssssessesssssssssessns DE..ooiirens | v (01 2,005
87572........ 23-2038295.... |05/01/1998 | SCOTTISH RE (U.S.), INC. .....oomiiiirineireiseise ettt DE .o | e 2,331,253 | oo 167,470
87572......... 23-2038295.... [06/01/1998 | SCOTTISH RE (U.S.), INC. ...ttt sssssssessesssssssessesssssssssessns DE..oooivens | v [0 I 3,801
87572........ 23-2038295.... |03/01/2005| SCOTTISH RE (U.S.), INC. .....ovmiiiieineineineiseiseiseiseese ettt 0] ST IR 400,000 | .ovvenererieeireiieieens 0
87572......... 23-2038295.... |01/01/2007 | SCOTTISH RE (U.S.), INC. ..ottt ] SSUTUTIRIUN IO 988,508 | ...oveereririeieian 0
68713......... 84-0499703.... |06/01/1994 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......ccocommimmiimmeineerneinereeesseeneenees (61 2SN BTN (0 OO 7,827
68713......... 84-0499703.... [08/30/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......cccoorrimrnrereneireereereeseseneneennes (610 ST IS 1,672,377 | e 0
68713......... 84-0499703.... |02/01/1997 | SECURITY LIFE OF DENVER INSURANCE COMPANY ........cocmmiimmiimeieineineeeeisseessinees (61 ST BTN (0 OO 7,299
68713......... 84-0499703.... [05/01/1998 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......cccoormrmrmmirenrineesensesnesesennennes (610 ST ISR 553,487 | .o 383,154
68713......... 84-0499703.... |03/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......ccocommiimmiimmrieirneincenseisseissenees (610 ST IR 1,590,411 | oo 394,086
68713......... 84-0499703.... [04/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......cccooormrmrinrirrinrineisisseessessnnennns CO.rrreees [ e 5,100,000 | ..covvrrrrereenee 286,807
68713......... 84-0499703.... |05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......ccocommiimmiimmiieineiniireeisseiseeeees (61 ST ISR 1,976,653 | ...coorivrienen. 198,358
68713......... 84-0499703.... [05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......cccooormrmrrririnrinsisireeessesensinnes (610 ST IS 342,347 | oo 85,224
82627......... 06-0839705.... |08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC .......oooiiiiirineineieieee st 17 ISR TP (0 OO 1,264
82627......... 06-0839705.... |08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC .......ccouiimirierierneriresinesiesiesissie s 17/[C JSTSE IR 741,363 | oo 0
82627......... 06-0839705.... |08/15/1997 | SWISS RE LIFE & HEALTH AMERICA INC ......oooiiirineneiseie st 17/[C JSUSRINS IR 988,508 | ..o 0
82627......... 06-0839705.... |03/01/2000 | SWISS RE LIFE & HEALTH AMERICA INC .......ccooiiirrenerneriesisesiesiesissie s 17/[C JSTSRE IR 974,114 | oo 0
82627......... 06-0839705.... |03/01/2001| SWISS RE LIFE & HEALTH AMERICA INC .......oooiiiiirineieise e MO | e (0 OO 1,263
82627......... 06-0839705.... |04/01/2003 | SWISS RE LIFE & HEALTH AMERICA INC .......coooiiirerierinerierienieniesiesissiesissssssssnens 17/[C JSTSU IR 196,709 | ..o 47,069
82627......... 06-0839705.... |03/01/2005| SWISS RE LIFE & HEALTH AMERICA INC .......oooiiiiirieiseirere et MO | e (0 (OO 11,023
82627......... 06-0839705.... |03/01/2005| SWISS RE LIFE & HEALTH AMERICA INC .......coooiimiiierierieriesesiesiesissississsssssenens 17/[C JSTUOE IR 700,000 | .ooovvereereiriers 5,130
82627......... 06-0839705.... |01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC ......oovuiiriieieisese e 17[C ISP IO 1,000,000 | ..oovoorverrierienene 7,026
70688......... 36-6071399.... |07/01/1999 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .....cccoovvumrmnimerieriereesennnnnns NY oo | e (0 O 6,533
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Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SCHEDULE S - PART 2
Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year
1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary

Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
70688......... 36-6071399.... |03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .....ooooviumiinrireiinsieneieneenennne NY oo | e 525,450 | ..oovevrrieiinnns 305,867
70688......... 36-6071399.... |03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .....covivumrmnirnerinerinereenirsnnnns NY o | e (U OO 4,230
70688......... 36-6071399.... |04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .....oocoviumiinierneirnniineieeenennns NY oo | e 2,528,083 | ...ccovvrrrrrinens 20,361
70688......... 36-6071399.... |04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .....ccvvvumimmmmmneriericrseninsennns NY oo | e 12,500 | oo 53,827
70688......... 36-6071399.... |01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .......oocoviumiuriieirniineiereeneenns NY oo | e 500,000 | ..ooverreerierinns 3,818
66133......... 41-1760577.... |01/01/1993 | WILTON REASSURANCE COMPANY ......iiiiiiiiiiiisiiissnessnisenesenssenssenesenesensensssnssnsssnsssnees MN. s | e 164,710 | oo, 12,807

0899999. | Total - Life and Annuity Non-Affiliates = U.S. NON-AFIlIAES. ..ottt ettt sss sttt sr s s ensnssnsensnees | oesssessenaess 40,796,881 | .....ccconeee. 5,248,712
Life and Annuity - Non-Affiliates - Non-U.S. Non-Affiliates
00000......... AA-3194164... 110/01/2005| UNION HAMILTON REINSURANCE LIMITED .......ooviiiiiiiesiisiesiesnesiesssssssesssessssssssesssnees BMU...ooviiiinns [ v 110,690

0999999. | Total - Life and Annuity Non-Affiliates - Non-U.S. NON-AFfIALES.........cccceiiiiiiiiiesicietessses s ssessesessssssesssssssessssssssssssssssssssssnsessnsas | sssessesssssssnens 110,690

1099999. | Total - Life and AnNUItY NON-AFIIBEES. .........cevirireiei ettt sttt sttt ettt ss ettt es s bt ssenssssntensessntentenas | ersssssessesas 40,907,571

1199999. | Total - Life and Annuity 49,060,722

Accident and Health - Non-Affiliates - U.S. Non-Affiliates

67598......... 04-1768571.... |09/01/1996 | PAUL REVERE LIFE INSURANCE COMPANY .......ctviririrmiieineisieseessesseseeseessesssennees MA e | s (O O 225,679
67598......... 04-1768571.... [12/01/1998 | PAUL REVERE LIFE INSURANCE COMPANY ......coiiiiiimiisiinressessssssssessesssssessessssssssssssssens MA s [ (O 7,092
1999999. | Total - Accident and Health Non-Affiliates - U.S. NON-AflITES. ... senssnsssnenss | ensssssessenssssssssessessenes (1 IO 232,771
2199999. | Total - Accident and Health Non-Affiliates....
2299999. | Total - ACCIABNT AN HEAIN. ...ttt
2399999, | TOtAI U S ...ttt sttt ettt 2888888288888 R R 8 E R E R E R E Rttt sttt entens | srnstnsinnes 48,950,032 | .oovvovivnnne. 5,512,530
2499999, | TOAI NON=U.S...... ettt 888888888888t | ebentsntsntsneas 110,690 | v 42,817
9999999, | TOAL.......vuvveresvesiesiesesssessse sttt ese s s s ssesssesssesss e sse st s s st s b8 s s s ARt R bt b bbbt en st taens | siensiensiennes 49,060,722 | ......ccouu.... 5,555,347
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Annual Statement for the year 2017 of the New England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
9 10 12 13 Funds
NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary |Reinsurance| Business In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
General Account - Authorized - Affiliates - U.S. - Other
87726..... 06-0566090.... {04/01/2001 | BRIGHTHOUSE LIFE INSURANCE COMPANY .......ovuiurinrenrirrernerereseieessesnneneenns DE.......... ACOIl.......... SCereveveiee | v | e 1,547,973 | oo 1,302,609 | ..ooveveererereee, 0 | e | e | e 0 [ e 0
87726..... | 06-0566090.... {04/01/2001 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........cccocviirimriiriericreerenerecneenens DE........... ACOIl.......... VGAA ..o | e | i 64,700,135 | ........... 90,618,470 | ....coenee. 9,922,208 | .vvevrieireireineiins | v | ernrsnnnneneen0 | 0
87726..... 06-0566090.... {01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY .......ovuiurinrenrerreeerneineieessesnnennenns DE........... ACOIl.......... SCereveveiee | et | e 247,660 | .covoveererirereinenes (0 0 | e | e | e 0 [ e 0
87726..... | 06-0566090.... {01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........cccovuimrmriirirrereereenesneenens DE........... ACOIl.......... VGAA ..o | s | e 277,393,148 | ......... 325,783,631 | .......cc... 15,393,743 | ..coceonee. 89,316,822 | ........... 37,217,956 | oo | 0
87726..... | 06-0566090.... {05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY...........coovmrremrieriernienienieenenneenens DE........... YRT/.......... O] ISR [P 72,340,964 | ............. 1127432 | oo [V 235,796 | oo, (O O [0 OO | I ISP 0
65978..... |13-5581829.... [01/01/1997 | METROPOLITAN LIFE INSURANCE COMPANY. ........coooimivmriimnrinrissiseiseinseenne NY oo YRT/.......... OLuiiiiniineins | e | v | eeneeenenenenens 855,979 | ..o (360,011) | cvvevveerverrerineriinns | eevererenineninenissniienins | eoneeneensnnensenieens0 | e 0
65978..... 13-5581829.... |01/01/1997 [METROPOLITAN LIFE INSURANCE COMPANY.........covvrirerrenrereieesnessneeeeesenenns NY oo YRT/.......... XXXLO oo | cveervesievesieieins | eeveveeiveeseeesssnees | eesvessssesisssnnas 4,995 | il [0 [0 0 [ oo e 0
65978..... |13-5581829.... [01/01/2001 [ METROPOLITAN LIFE INSURANCE COMPANY .......covuimiiniininnissississsissnisninns NY.os ACOIl.......... SCoiiviiniins | s | e 156,663,819 | ......... 174,991,354 | oo 0 | o | e | o0 | e 0
0299999. | Total - General Account - Authorized - Affiliates = U.S. = QT ... ittt essss st st sess sttt sttt sttt | cnsnssnees 72,340,964 | ......... 501,680,167 | ......... 593,557,038 | ........... 25191734 | ........... 89,316,822 | ........... 37,217,956 | o0 | 0
0399999. | Total - General Account - Authorized - Affiliates = U.S. = TOI.......cuuiuiiiiiiiiiiiiiiiii i sns s sns e esenssenssenssess sttt sens st sensenss | cessssnees 72,340,964 | ........ 501,680,167 | ......... 593,557,038 | ............ 25191734 | .......... 89,316,822 | ........... 37,217,956 | oo | i 0
0799999. | Total - General ACCOUNt = AUNONZEA = AFfIIEEES. ......u.rverieieit sttt sttt sbess st sess bttt sttt | enssssaness 72,340,964 | ......... 501,680,167 | ......... 593,557,038 | ............ 25191734 | .......... 89,316,822 | ........... 37,217,956 | oo | e 0
General Account - Authorized - Non-Affiliates - U.S. Non-Affiliates
60895..... |35-0145825.... [11/01/2001 | AMERICAN UNITED LIFE INSURANCE COMPANY.........ccooorierivmrierreereneeeereeeens N COll........... ) .0 (IO 3,089,733 | .o 93,961 | oo 97,763
68276..... |48-1024691.... |06/01/1998 | EMPLOYERS REASSURANCE CORPORATION.......ccovveiirririnieieneiseeseenees KS.ooi YRT/.......... OLuiinirniins | e | v | soeesissssssssssssneees 0
86258..... | 13-2572994.... (08/15/1983 | GENERAL RE LIFE CORPORATION.......cc.cocumrimrrrnriennrrneninnnencrennesnersnenssessssssnessnns | Gl aveneinenes | YRT Do | Ol | e 101,067,322 | ............. 2,189,605 | ..ccoovvrenven. 343,801
86258..... | 13-2572994.... [08/15/1983 | GENERAL RE LIFE CORPORATION........cccocrmivmrrnrrmernernreneeneesensensseessseseenee | CTavenevnenons | YRT Devisiiiss [ XXXLO i | e (O (V1 79,788
86258..... | 13-2572994.... [09/01/1996 | GENERAL RE LIFE CORPORATION.. .4,279,102 220,773 | o) 0
86258..... | 13-257299%4.... (09/01/1996 | GENERAL RE LIFE CORPORATION........ccoirimrirrirrinrierienisssiesssesssssssesssssssennns 10,211,903 | oo 45193 | .o 50,718
86258..... | 13-2572994.... [02/01/1997 | GENERAL RE LIFE CORPORATION..........ccocconiemrimrineirnrerneeneerneeseeseeseesseeseesnes | Clavivsvnneens | YRT i | Ol | e 11,965,286 | ....cooovvvnne 194,969 | ...ccoovveennee 111,431 | 135,115 | oo (1 [0 UK | I ISP 0
86258..... 13-2572994.... 102/01/1997 | GENERAL RE LIFE CORPORATION.........ccovirerirririnirneenseeisessesessssssssssssssesesseseens CTons YRTI.......... XXXLO...cooov. | evernns 461,830,625 | ............. 3,531,888 | ............. 3,657,472 | .............. 2,877,754 | .o, [0 0 [ o0 | e 0
86258..... | 13-2572994.... (05/01/1998 | GENERAL RE LIFE CORPORATION........ccrriumiiitiiiiseieeiseisseesisesssesssesesenenns CTens YRT/.......... (0] IS [ 266,635,921 2,184,019 | oo 2,161,694 1,440,410
86258..... | 13-2572994.... [05/01/1998 | GENERAL RE LIFE CORPORATION.........covcrmivmieniernierees
68322..... |84-0467907.... |09/01/1996 | GREAT-WEST LIFE & ANNUITY INSURANCE COMPANY
88340..... 59-2859797.... [03/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA.........cccoocovemrcrrcnnes [ Fluvrrereeas [YRT/Guoovors | Ol | v 1,372,854
88340..... |59-2859797.... {03/01/2005 [ HANNOVER LIFE REASSURANCE COMPANY OF AMERICA.........ccocoonevmrmmrnns [ FLuviiriiooes [YRT/Lciiiioes | Ol | e 7,126,193
88340..... 59-2859797.... [03/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA..........ccccoveevmvmrnnes [FLuvievorones [YRTeieees [ XXXLO s | e 69,385,425
88340..... |59-2859797.... 01/01/2012 [HANNOVER LIFE REASSURANCE COMPANY OF AMERICA... . s
65676..... 35-0472300.... {04/01/1987 | LINCOLN NATIONAL LIFE INSURANCE COMPANY.......cccovvrrermemrennreememnenmeneens [ INeorireieo e [YRT oot [ Ol | e 96,438
65676..... | 35-0472300.... |03/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY.........ccccovvvmmrunmrmrmennnnmnninnernnes | N | COMies [ XXXL s [ e, 11,086,352 | ...oovvrrrinne 341,729 | oo 446,162 | ..oovvvrennne. (69,995) | ..ovvnerrrireireirens (1 0 | o0 | 0
65676..... 35-0472300.... {04/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY.......coccvmrrrrmemrennermemenneennerenns [ INeorrireoeoas [YRT/ceioes [ Ol | e 157,195,540 | ............. 1,412,518 | oo 1,744141 | 399,446 | ..oovvveeeeins [0 IO 0 [ oo e 0
65676..... |35-0472300.... |03/01/2001 | LINCOLN NATIONAL LIFE INSURANCE COMPANY.........coconevmermernernennnennennees | INuoecireireees | YRT Lot [ Ol | i 148,663,670 | .....cccoounened 696,517 714,702 | v (1 0 | o0 | e 0
66346..... 58-0828824.... [01/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY.... . ....75,606,903 ..1,299,620
66346..... |58-0828824.... |01/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY........cccconenmenmenmenmenmeernennennee | GAueivevvces | YRT i [ XXXLO i | s 4,825,000
66346..... |58-0828824.... |08/15/1983 | MUNICH AMERICAN REASSURANCE COMPANY.........ccocosvrmrrmrrmeermnernnrneernnnnne | GAueorrieees | YRT Lot [ Ol | e 1,178,493
66346..... |58-0828824.... |04/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.........cccovvmmrmmrnnrrernmenseneninees | G | YRT it [ Ol | e 53,383,542
66346..... 58-0828824.... {04/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY ......oovimiinrieiriineeneereieesenenees
66346..... |58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY. ..399,859,600 ..3,275,260 ..3,225,577 ...1,865,096




Annual Statement for the year 2017 of the New England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1

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

244

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
9 10 12 13 Funds
NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary |Reinsurance| Business In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
66346..... |58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY........ccnmiimiimmiirmeirneirseirseirseinens (C7. - YRT/.......... XXXLO..ocvoe [ i (O 0
66346..... 58-0828824.... [05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.......ouvimienririnreneeneereiseesnnenees [C7. V—— YRT/.......... (O] ESTRN I 133,038,861 | .....couc.e. 1,089,723
66346..... |58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY........ccnsiimmiimiireirneiiseirseirenines (C7. - YRT/.......... XXXLO. .o [ i (U 0
66346..... 58-0828824.... {03/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY.......ocvimrerriririnrennereiseesenenees [C7. —— CO/l........ XXXL.ooereieee | v 307,458,968 | ............. 8,938,669
66346..... |58-0828824.... |04/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY........cconmiimiimrinmrirneirneirseiresins [C7. V- YRT/.......... (O] IS [ 183,244,141 | .o 1,641,010
66346..... 58-0828824.... {07/01/2004 | MUNICH AMERICAN REASSURANCE COMPANY ......ooiimiinrieiriineeneereieesenenees GA...... YRT/.......... OLiiiiviieien | cvrevvsieeesieieies | cevevevesessie s
66346..... |58-0828824.... |03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY........ccnsiimiimiineirneiseirseirnnines (C7. V- YRT/G........ OLuoiirnins | e 3,660,942 | ...ccovvrinenes 33,761
66346..... 58-0828824.... {03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY.......ourimrirririnirnseneereiseesnnenees GA......... YRT/.......... (O] ISR ISR 35,710,641 | .covevvnne. 187,148
66346..... |58-0828824.... |03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY........ccnmiimiimiirririeirneirseirssinns [C7. N YRT/.......... XXXLO..ovvvs | e 332,512,074 | ..ccouueen. 1,174,900
66346..... |58-0828824.... |07/31/2008 | MUNICH AMERICAN REASSURANCE COMPANY.........cocoviimiirrirneireriineirseisenis GA..coo. YRT/.......... (0] ISP R 1,862,073 | ..oocovrenee 105,393
66346..... |58-0828824.... |07/31/2008 | MUNICH AMERICAN REASSURANCE COMPANY.........ccnmiimiimiirmrirnrirneirseirssinns (C7. - YRT/.......... XXXLO..ovves | s 1,700,000 | ..coovvreirienne 1,310
66346..... |58-0828824.... |01/01/2009 | MUNICH AMERICAN REASSURANCE COMPANY..........ccovvrmrrmrrmeermnermnrnernennne | GAueerieees | YRT it [OLiriieiie | e | e
66346..... |58-0828824.... |01/01/2012 | MUNICH AMERICAN REASSURANCE COMPANY. . ettt | s
88099..... | 75-1608507.... {03/01/2005 | OPTIMUM RE INSURANCE COMPANY.........coccovvmrimmrmmirnernerneseresneensssssesssssnnsns | Tevnrrrnneren | YRT/Guoiis | Ol | 915,236 | 8,440
88099..... | 75-1608507.... {03/01/2005 | OPTIMUM RE INSURANCE COMPANY.........ccovcvmermernernernernernenneenennensennensne | Tevnrvnnennes | YRT v | Ol | 8,872,302 | e 39,578 | oo 97,453 | 35,456
88099..... | 75-1608507.... {03/01/2005 | OPTIMUM RE INSURANCE COMPANY........ccccovimmrmmrrmennrrnennenneersesseesssssnsssnsns | Tevnrvinniiens | YRT Do | XXXLOs | e 78,743,871 | e 273,528 | ool 313774 | 157,657
67466..... |95-1079000.... |05/01/2002 | PACIFIC LIFE INSURANCE COMPANY .......covurimmmimrimmeeeisessessessesnesnessesnees 132,810,605 3,995,681 | ...coovvnnn 4,021,330 | .o 403,436
93572..... |43-1235868.... |08/15/1983 | RGA REINSURANCE COMPANY... 114,891,355 | ... .2,439,468 | ... 526,608 | ... ...3,165,900
93572..... |43-1235868.... [08/15/1983 | RGA REINSURANCE COMPANY........cccosvrmmimrimnrnnenneneennnessneneesseessessensssssnsesnees | MOhrvvirevons | YRT D [ XXXLO i | e (O (01 I 35,150 | oovoericrinene 20,763
93572..... |43-1235868.... 01/01/1984 | RGA REINSURANCE COMPANY.........occovvmmrmmrnnrrnennrnnenneisesnsesssssnsesssssssssnnsnnes | MOhieviveecos [ YRT Lo | Ol | e 3,204,878 | ..ovveienn 50,711 | oo 1,962 | oo 27,203
93572..... 43-1235868.... |08/30/1996 | RGA REINSURANCE COMPANY .......ccocvrinrnrrrrrninrnnsnirerssnsnnsssessssessssssssessnsens | MOuvvvvoein | YRT Lot [OLiiiiiiie | evvririniscnnininns | covrissinsinsisssnssnnens | oevseesssennes 190,359 | oo 8,149
93572..... |43-1235868.... {08/15/1997 | RGA REINSURANCE COMPANY.........cccovvmrrmmermrrmrnnrennrenneinsesnnnsssesssssnssssssssnssenss | MOhievivseins [ YRT Do [ Ol | s | cevreiineineissiinsiines | oeveesiesississinssen 0 2,724,858
93572..... |43-1235868.... |05/01/1998 | RGA REINSURANCE COMPANY... ..637,609,943 ..4,465,562 25,112,191 |. ...3,192,463
93572..... |43-1235868.... [05/01/1998 | RGA REINSURANCE COMPANY........ccccovimrimmimmrnnenneneerneesnnesneessenssesssnsssnssensseees | MOhvevireions | YRT Dcecies [ XXXLO i | et (O (V1 TR 3] e 0
93572..... 43-1235868.... |03/01/2000 | RGA REINSURANCE COMPANY ......ccovvrrnrrrerrerninnennnrenenssnsnssssessssssssssssssnssnssens | MOueinvneens | COMirires [ XXXL i | v 241,066,523 | ............. 5,901,387 | ............. 6,468,850 | ....cccoovvveee 390,860 | .ovvvvererrrireirieiennns [0 0 [ e [0 0
93572..... |43-1235868.... (03/01/2000 | RGA REINSURANCE COMPANY.........cccovimmimmrnmennrirneerneinneinsensssnsssssssssssssssssssenes | MOhieeieees [ COMiiines | XKXL s | e 142,581,293 | ............. 3,762,049 | ............. 3,916,210 | .oocvrcirnenn. 288,257 | oo (O (01 N (0 O 0
93572..... 43-1235868.... |05/01/2002 | RGA REINSURANCE COMPANY . .......cocovimrinrnrrrirnnnsnnseisnsnnssnsssessssssssssssssessesens | MOuvvvvovon | YRT Lo [0l | v | v
93572..... |43-1235868.... |05/01/2002 | RGA REINSURANCE COMPANY... ..129,817,897 450,961 | ... .
93572..... 43-1235868.... |07/01/2004 | RGA REINSURANCE COMPANY ......coovvmrnrrrirrernrnrnensenesnnensesnesssssssssesssssssnns | MOvvrvneen | YRT Lot [0l | e | v
93572..... |43-1235868.... [03/01/2005 | RGA REINSURANCE COMPANY........ccccovvmmrmmrnmrrnenneinneinsensessessnssssessssssssssnssenes | MOhvovvirsecns [ YRTIGuoiis | Ol | v 5,491,415
93572..... |43-1235868.... [03/01/2005 | RGA REINSURANCE COMPANY........ccccoermmrmmrnnrnernnnnnsnnssnnsssssssssssssssnssssssnssenss | MObvevvevons | YRT Do | Ol | v 64,578,558
93572..... |43-1235868.... [03/01/2005 | RGA REINSURANCE COMPANY........ccconvmmimminmennnrrneinneinseinsesnssssssssssssssssssenssenes. | MOuvveirsens [ YRT e | XKXLO s | i 505,825,707
93572..... 43-1235868.... |07/31/2008 | RGA REINSURANCE COMPANY... ..2,309,146
93572..... |43-1235868.... [07/31/2008 | RGA REINSURANCE COMPANY 1,500,000

93572..... |43-1235868.... |01/01/2009 | RGA REINSURANCE COMPANY ........ccooovvvmrimmmennennnnnnenesnneesenesennensnenssssenenes | MOhceoeiiiesd [ YRT Lot | Ol | s | e 0
93572..... | 43-1235868.... |01/01/2012| RGA REINSURANCE COMPANY ......ccccovvrvinrrmnminnrinnninnninnsisinsssssssssssssssssnsss | MOhvviieriietd [ YRT it | Ol | i | v, 0
64688..... | 75-6020048.... [05/01/2002 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY..........ccccuommrevmeuenns | Do | YRT i [ Ol | e 224,292,793 | ..o 749,971 180,858
64688..... | 75-6020048.... [01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY... ..22,483 | ... ...64,522
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64688..... | 75-6020048.... |01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY ........ccccoseemieneinees DE............ YRT/.......... XXXLO..ovve | v 51,114,325 | .ccoovvrenee 170,477 | oo 208,000
87017..... 62-1003368.... |07/01/1999 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE...........ccc.cu.... DE.......... YRT/.......... (O] ISR ISR 10,091,263 | ...ccvvvvnee 46,074 | oo 0
87017..... | 62-1003368.... {07/01/1999 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE..................... DE........... YRT/.......... XXXLO..ovves | s 3,596,126 | ..ocvvvrricnenee 14,767 | oo 19,495
87017..... 62-1003368.... |03/01/2000 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE...........ccc.c..... DE........... CO/l........ XXXLovivees | e 23,506,147 | ccovverernne 133,057 | coveene 141,800
87017..... | 62-1003368.... {01/01/2009 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE.............cc.c.... DE........... YRT/.......... OLuiiiniineins | e | v | svesenesissinenens 7,322
97071..... 13-3126819.... [01/01/2012 | SCOR GLOBAL LIFE USA REINSURANCE COMPANY.........ccocovvimreneinrinrineiees DE........... YRT/.......... OLuiiiiieicns | e | s | eesieeiseessssssenens 160
87572..... |23-2038295.... [06/01/1994 | SCOTTISH RE (U.S.), INC......coosvirrimirirnirnenninnernernennensenssnssssssssssssssssnssens | DEwevevseens | YRT v | Ol | 5,181,070 | s 46,379 | oo 65,462
87572..... |23-2038295.... [08/30/1996 [ SCOTTISH RE (U.S.), INC......cocevrerrrrrrerrrrnrisrinnesnissisnissssssnsssssssnsssssssssssnssensss | DEvevvsnins | YRT D iviieiio | OLtiiiciiniioe | cveiveiseiiseiiseiineiins | cevveiseiseissisniens | ooveesiissins 234,270
87572..... |23-2038295.... [05/01/1998 | SCOTTISH RE (U.S.), INC.......ccosvemiiriririrnernernernensensensensenssssenssinssinssinssens | DEwviicsien | YRT i | Ol | 20000....399,859,600 | .............3,275,260 | .........c... 3,146,751
87572..... |23-2038295.... {05/01/1998 | SCOTTISH RE (U.S.), INC......coosvrrrrrrirrinrinrineneieniseiseisniseessnessessesssssssnssnness | DEveinniens | YRT Dcitiiie [ XXXLO i | i 0 [ i | e 3
87572..... | 23-2038295.... [06/01/1998 | SCOTTISH RE (U.S.), INC......ccosveriirrnernernernernernernernensensenseesseesseenseenseensens | DEwvcionion | YRT Do | Ol | v 9,738,608 | oo 149,663 | oo 10,702
87572..... |23-2038295.... {03/01/2005 | SCOTTISH RE (U.S.), INC......cocovvrrrierirrinerneirnernernerseerseissesseisssesssssssesssssssssnnens | DEnriisnins | YRTIGuiiies [ Ol | e | cevreiesisssiississiinns | ceveeeisenisennnns 15,725
87572..... | 23-2038295.... {03/01/2005 | SCOTTISH RE (U.S.), INC.. 104,972
87572..... |23-2038295.... {03/01/2005 [ SCOTTISH RE (U.S.), INC......cooevrrrrrrrnrrnrrnrinninnenninnineesneesnessennsensssesseessenssenses | DEvrinsions [ YRT L ciiiiicd [ XXXLO i | s | e | oevieniisnis 276,364
68713..... |84-0499703.... |06/01/1994 | SECURITY LIFE OF DENVER INSURANCE COMPANY.......ccccconnvermerneernernennens | COtvvvvrnn | YRT/ L [ OLuiciiin | 100000000.20,225,383 | .. 235,787 | oo 335,172
68713..... |84-0499703.... |08/30/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY........ccoccomrvmrrmrrnrrnnrnens | COtrivran | YRT Lot [ Ol | s | ceneeneieeissinsinnns | cevveeineeieees 200,580
68713..... |84-0499703.... |09/01/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY 11,847,394 55,328 92,085 12,925
68713..... |84-0499703.... |09/01/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY . ....12,908,948 ...56,267 ...65,339 ....64,296
68713..... |84-0499703.... |02/01/1997 | SECURITY LIFE OF DENVER INSURANCE COMPANY........coocnvvvrmvernernernernens | COtvrvvvrnne | YRT Lt [ Ol | s 5,981,684 97,469 55,714 61,390
68713..... |84-0499703.... |02/01/1997 | SECURITY LIFE OF DENVER INSURANCE COMPANY........ccoomiiemremreereriencnens CO..cove. YRT/.......... XXXLO..ooovee | v 388,272,891 | ...ccoouce. 2,990,995 | ..covveenes 2,982,988 | ...ccovvunnee 1,910,553
68713..... 84-0499703.... [05/01/1998 | SECURITY LIFE OF DENVER INSURANCE COMPANY.......cocovviremrirrirnirnirnnennenns CO...ooeee. YRT/.......... (O] ISR 710,095,724 | ............. 4,864,215 | oo (0] I 2,936,315
68713..... |84-0499703.... |03/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY........ccoomiiemremrenrrenriennnens CO..cove. COll......... XKL | e 2,307,370,964 | ........... 67,101,679 | ........... 71,170,940 3,833,977
68713..... |84-0499703.... |04/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY . .157,195,646 | ... 21,412,520 | ........... 1,972,124 | ... ...3,359,405
68713..... |84-0499703.... |05/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY........cccooomrmmrmmrmmrnmrennnens | COutinvraee | YRT i [ Ol | i, (O (V1 T (VN 598,471
68713..... 84-0499703.... [05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY 272,594,747 | oo 881,751 | oo 663,242 | .............. 2,351,207 | oo [0 0 [ e [0 0
68713..... |84-0499703.... |05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY........cccoovvmmrmmrmmrnmrnenens | COuvinvnaee | YRT Lo [ XXXLO s | e, (O (V18 N 0 [ oo 47 | e, (O (01 N (0 O 0
68713..... 84-0499703.... [07/01/2004 | SECURITY LIFE OF DENVER INSURANCE COMPANY.......ccccovvrrmrmrmmrrnernrrnnens | COhvvvrvrae [YRT eviiiis | Ol | e | vvvveessisssnsisssiennns | covseessssnnens 49,783 | oo (57,152) | oo, [0 {1 TR [0 0
82627..... | 06-0839705.... [06/01/1994 | SWISS RE LIFE & HEALTH AMERICA INC ..51,151 ....19,004
82627..... 06-0839705.... [08/01/1994 | SWISS RE LIFE & HEALTH AMERICA INC 97,102 198,606
82627..... | 06-0839705.... {08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC.........coocvnrnnrnnenmrnnennennenmennennenneens [MOuocioeed [YRT it | Ol | v | e | cevississis 244,032 | .o 102,242
82627..... | 06-0839705.... {08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC..........ccocvvvrmrrnrrnrrnernnrnrrnernssnesnnens [MOhevieees [YRT Lo | OLicieviioe | cveivsiveiseiiseiiieiins | cevveineissiseissinns | oeviesiisnins 333274 | oo 40,257
82627..... | 06-0839705.... {08/15/1997 | SWISS RE LIFE & HEALTH AMERICA INC.......cccoevnvrminnrrnrrnrnnerernennneneenenens [ MOuiviiseirs [YRT Lciiiiiies [ Ol | v | cevneirneineinsinsiines | ceveenieniessesiene (V18 [ 2,267,978
82627..... 06-0839705.... [03/01/2000 | SWISS RE LIFE & HEALTH AMERICA INC. . . . N 79,182,330 | ... (1,748,214 | ... ..1,996,616 136,307
82627..... | 06-0839705.... {03/01/2001 | SWISS RE LIFE & HEALTH AMERICA INC......c.oovvviireieineineinciciseiseissieenes 73,910,296 | ..covvrennennn 446,701 | oo 638,335 357,964
82627..... | 06-0839705.... {05/01/2002 | SWISS RE LIFE & HEALTH AMERICA INC.........cooovvvernrrnrrnirnirnernrssessessesnnens [MOhoiiveeiod [YRT Lot [ Ol | s | cevneineiseinniseiinns | oeveeesisssisssisessessenn [0 2,762
82627..... | 06-0839705.... [04/01/2003 | SWISS RE LIFE & HEALTH AMERICA INC......c.vevuivrrierineieineieiseiseiseieeenne MO........... CO/l..nee XXXL oo | s 691,003,035 | ........... 22,711,670 | oo 23,803,564 | .............. 1,036,431
82627..... | 06-0839705.... [03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC.......c.ovvvrieririneie i MO............ YRT/G........ (O] ISP R 3,203,325 B4 | s 27,518 15,817
82627..... | 06-0839705.... |03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC. ....14,315,896 199,053 ....74,067
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82627..... | 06-0839705.... {03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC......ccvevuivierierneieineiseiseiseiesieseenne MO............ YRT/.......... XXXLO..oovves | v 147,962,162 | ....ovvvevenee 535,894 | .ccovirnennn. 537,426

82627..... | 06-0839705.... {01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC.........coooovrrvrrrernernnrinrineeneirsnissnissnrns | MObvriveioos | YRT oot [ Ol | e 26,915,335 17,494 | oo 307,651

82627..... | 06-0839705.... [01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC.... 236,840,462 852,932 ..1,047,628

82627..... | 06-0839705.... {01/01/2009 | SWISS RE LIFE & HEALTH AMERICA INC.........ccoovvvvrrrnrrnrrnrrnrsnesnssnssnssenens | MOhcieeio [YRT Lot | Ol | vreeieeiseiseiseins | v

82627..... | 06-0839705.... {01/01/2012 | SWISS RE LIFE & HEALTH AMERICA INC.........coovnvvnvrnnrrnrrnrnsrnneneensenenneeons | MOusvirseeed [YRT L iiiiiet | Ol | v | e

70688..... | 36-6071399.... {09/01/1996 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY........ccocoomvermrermrrnncns [NY oo [YRT/Leiiet | Ol | e, JEOT

70688..... | 36-6071399.... {02/01/1997 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY 409,565,262 | ............. 3,283,471

70688..... | 36-6071399.... {07/01/1999 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY 367,788,741 2,704,465 | ............. 2,753,921

70688..... | 36-6071399.... {03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY... . ....265,159,967 5,754,381 ..6,673,579

70688..... | 36-6071399.... {03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........ccocoomrevmrvmerrnees [NY i [COMes [ XKXL s | e 239,898,423

70688..... | 36-6071399.... |04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY........ccccvvremmrermrevnrens |NY i [ YRT/ Lot [ OLins | i 52,967,697 | ....ccc.c...... 498,258 | ooviiriinn661,212 | 099,924 | e (1 (01 N (0 [ 0
70688..... | 36-6071399.... [01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........ccocomvmmrmmermrens |NY oo [ YRT/Loeiies [ OLve | e 12,769,660 | ......ccc.e00.i.56,209 | oo 145,957 | 26,413 | (O O (V1 N (0 O 0
70688..... | 36-6071399.... (01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.......ccovceveermeernerrnens [NY st [YRT it | XXXLO. s | e 137,517,063 | ................554,835 | ...............680,077 | coooirrirnenn 314,185 | e, (O (01 RN (0 0
70688..... | 36-6071399.... {01/01/2009 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........oocvreermrrmrrnncns [NY oo [YRT Liiiiioit [ Ol | s | cevreineseiseisniinns | ceveeeiseesinennns 43,633 | oo, (9,198) | oo (O O (V1 N (0 O 0
66133..... |41-1760577.... |01/01/1993 | WILTON REASSURANCE COMPANY 374,415 | oo (1 (01 RN (0 0
66133..... |41-1760577.... [01/01/1993 | WILTON REASSURANCE COMPANY.........cccooiinriinriinminninnnssmssmssmssssssssssssssnsss | MNaisiosiie [ YRT oo [XXXLO s [ s [V (1 I [ 197 | o (O [0 [V 0
0899999. | Total - General Account - Authorized - Non-Affiliates - U.S. NON-AfIlIAtES. ... o ssssssssssssenes | cvees 12,272,608,528 | ......... 182,277,315 | ......... 188,034,966 | ............ 55,161,572 | oo [0 PR 0 ] e (01 PO 0

1099999. | Total - General Account - AUhONZEA = NON-AfIIALES. ... vttt ebseet ettt ettt ettt | cneas 12,272,608,528 | ........ 182,277,315 | ......... 188,034,966 | ........... 55,161,572 | oo, (O [0 (O 0

1199999. | Total - General ACCOUNt = AUINOTIZET. ........iuuuiiiieieise etk bbbttt | enias 12,344,949,492 | ......... 683,957,482 | ........ 781,592,004 | ............ 80,353,306 | ........... 89,316,822 | ........... 37,217,956 | oo (O 0
General Account - Unauthorized - Affiliates - U.S. - Captive

13092..... | 26-1511401.... |12/31/2007 | METLIFE REINSURANCE COMPANY OF VERMONT........ccoveivvrirrrrerierieieenens VT, COFWIL...... XXXL oo | i (O O (18 I 67,434,431 | oo 2,706,540 | coovvvereiiereinn (O O (V18 RN [0 IO 0
16073..... |81-4750360.... |12/31/2007 | BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE.........c.cooonniinniinnes DE........... COFWIL...... XKL | e 2,054,505,557 68,184,832 | ..o (O (652,748) 33,088,544

1288888, | Total - General Account - Unauthorized - Affiliates - U.S. - Captive.. 054,505,557 ...68,184,832 67,434,431 | .. ....2,053,792 ..33,088,544

1499999. | Total - General Account - Unauthorized - Affiliates = U.S. = TOAL.. ..o ens s snssenes | eessssssesssssssesssesssessssssenssensssssenssssssssssssnns | asssan 2,054,505,557 68,184,832 67,434,431 | oo 2,053,792 33,088,544

1899999. | Total - General Account - UnaUthONZEd = AFfIIEEES. ........rvuriirieeiesi sttt ssbsans esssesssessess st st st st st senssstsnsesstansssensanns | anssa 2,054,505,557 | ........... 68,184,832 | ........... 67,434,431 | oo 2,053,792 | oo (O (01 0 [, 33,088,544
General Account - Unauthorized - Non-Affiliates - Non-U.S. Non-Affiliates

00000..... |AA-3194164... [10/01/2005 | UNION HAMILTON REINSURANCE LIMITED........cccccoovesrisnrennissisnssssssnssnsnnsens | BMUuiiooos [COFW/LL.oo [ XXXL oo | v 2,681,700,300 | ........... 91,477,619 | .......... 92,381,315 | ..ccovueve. (1,119,187) [ v, (O (1 I [V 45,738,810
2099999. | Total - General Account - Unauthorized - Non-Affiliates - Non-U.S. NON-AfflIAtES. ... it | esnens 2,681,700,300 | .......... 91,477,619 | ...ccco.... 92,381,315 | oo (1,1M19,187) [ v (O [0 ISR [V 45,738,810
2199999. | Total - General Account - Unauthorized = NON-AFfIELES. ........ccveiiieieieeeie ettt sttt etestessssostessesssssssssssssssssensessnsessessnsensessnsanes | erberes 2,681,700,300 | ........... 91477619 | ... 92,381,315 | v (1119187 | v [0 (L I 0] e 45,738,810
2299999. | Total - General ACCOUNt = UNAULNOTIZE. ... vtttk ekt | einneas 4,736,205,857 | ......... 159,662,451 | ......... 159,815,746 | .o 934,605 | ..o (O [0 SR [V 78,827,354
3499999. | Total - General Account - Authorized, Unauthorized and CEItIfIEM....... ..ottt eissieis aevaesssssssessssssssesssssssessessstessesssssssessesssssnees | seene 17,081,155,349 | ......... 843,619,933 | ......... 941,407,750 | ............ 81,287.911 | ........... 89,316,822 | ........... 37,217,956 | .oovvveeea, [V 78,827,354
Separate Accounts - Authorized - Affiliates - U.S. - Other

87726..... | 06-0566090.... [01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.......ccocciiieiiieimieisiessisssissssssssessnsannens NY.o, AMCOIL....... VGAA.....ocooo | i (O (1 I [0 O (O 0. 2,811,712,110 | oo 0
3699999. | Total - Separate Accounts - Authorized - Affiliates - U.S. = ONer.. ..ot sstessenseies aessessssessessssessessssensessessnsessesssssssessessnsensessns | soessnsensesssssnsensensnsssd | svvessrsnersersnensarsesQ | eonnvarsessrsnersnsneens0 | wvereersssarserssenersersld | erverisssnsssesssssnsenaes [ I 0 ... 2,811,712,110 | oo 0
3799999. | Total - Separate Accounts - Authorized - Affiliates - U.S. = TOAl......cciiiieiceeiecets et estesetisies erssssssssssssesssssssessssssssssesssssssssenssssnsensessns | sonssssessessnsessessesensssd | evveenisnieneersnsesseres0 | evvrvereeississiessrenees0 | oeveeisrisseeissisneeneensn | oo [ P 0].... 2,811,712,110 | oo 0
4199999. | Total - Separate ACCOUNLS = AULOMIZEA = AffIIBEES. .. ...uvueieeriiiieieissetee sttt ettt et s s sesess et sntss | sssessessstessessetansesessnsensessnsansansesansassesnsansans | tessessessnsassessnsassanses [ P [ [ P [0 I [0 P 0 ... 2,811,712,110 | oo 0
Separate Accounts - Authorized - Non-Affiliates - U.S. Non-Affiliates
|68322 ..... ‘ 84-0467907.... | 10/02/2006 | GREAT-WEST LIFE & ANNUITY INSURANCE COMPANY .......ccovvenrrrmerrrirniinneens CO..covrn. AMCO/G..... [OA ..o | e, (O [ (V18 N (0 [N (0 [ (1 (V1N [ 1,360,490 | ..oovrerririeninene 0
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SCHEDULE S - PART 3 - SECTION 1

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

v'ey

1 2 3 4 5 6 7 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
9 10 13 Funds

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

Code Number Date Name of Company Jurisdiction| Ceded Ceded Year Year Premiums Year Reserve Coinsurance
4299999. | Total - Separate Accounts - Authorized - Non-Affiliates - U.S. NON-AFIAIES. ........coeiiiiiiiisieisssesisissiieiin averessssessessssessesssssssessssssssssessessssessessssensens | eorsersssensessesssssnsessesd | srsseeriessssesasssssnsans {0 oo | I IO (O P | 1 [FSUURORORRRORRO | I [FSRROO 1,360,490 | oo 0
4499999. | Total - Separate Accounts - AUhOTZEA = NON-AFfIAEES. ........ciieiiiiei ettt ettt nsssnts svsesssssssessessssessessssessesssssssssessessssensessnsessens | evieressenssssessnssnsereesd | erssresiessssesesnssnsns 0 | e 0] 0 |0 | 1,360,490 | ..o 0
4599999. | Total - Separate ACCOUNLS = AUINOMIZEM. .......cvueuiiiiiietietiieei ettt sttt s et s s sss sttt es b enses s snsensennsss | sssessessssessessssensessessnsessessnssssensessnsensessnsensens | ossessssenasensnssnersesd | srsseesiessssesesnssnsans {0 oo | I OO R OO (O oo | I [FUUUUROORRRROROROON | B [P 2,813,072,600 | ..oooovirereicinnan 0
6899999. | Total - Separate Accounts - Authorized, Unauthorized and CerIfIEd........ ..ottt eiss cvessssssesssssssesessessessessssssssensessssessessnsensens | eeveesessessesssssnssnsereesd | crsmrerisssssesssnssnans 0 0 |, [0 RO | 1 [FOOURRRORRRRRO | I [T 2,813,072,600 | ....c.cocvevnennnd 0
6999999, | TOAI U.S ... ittt ettt sttt sttt a s es st et s st ee st st e et et E st et et e st e ket et st sttt sees | eekaetsesiessestistsesiestent et e st en b st et s st st 752,142,314 | ......... 849,026,435 | ............ 82,407,098 37,217,956 | ...... 2,813,072,600 | ........... 33,088,544
7099999, | TOAl NON-U.S......oooeeeeeee ettt sttt sss st s st ssssssnssnsnssessenssnssnssssssnssnssnssessenssnsons sessessssssnssnssssessenssnsssssenssnssnssnssessansansnsenes | ereees2yD8 1,700,300 | crrereanas 91477619 | ... 92,381,315 | .o (1119187) | o0 | e | e 0] . 45,738,810
9999999, | TOIAL......cvuvurereveciiesisteie ettt es st s st st bbb s st A ARttt s et es Aestasbassaes e st s s es e s st n s taeen 843,619,933 | ......... 941,407,750 | ............ 81,287,911 37,217,956 | ...... 2,813,072,600 | ........... 78,827,354
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SCHEDULE S - PART 3 - SECTION 2

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

144

1 2 3 4 5 6 7 8 9 10 Qutstanding Surplus Relief 13 14
Reserve Credit 1 12 Funds
NAIC Type of Type of Unearned Taken Other Than Modified Withheld
Company ID Effective Domiciliary |Reinsurance| Business Premiums for Unearned Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded Premiums (Estimated) Premiums Year Year Reserve Coinsurance
General Account - Authorized - Non-Affiliates - U.S. Non-Affiliates
67598..... 04-1768571.... | .09/01/1996 | PAUL REVERE LIFE INSURANCE COMPANY........cccovvimrinmrrnrnnrnnerneineinneesneineesseesseessessssesseessessssnnee | MAviiiiiiiins [COIGuiineioes |LTD L | et 5,945,237
67598..... 04-1768571.... | .12/01/1998 | PAUL REVERE LIFE INSURANCE COMPANY.....ccocoisinrinrnrnnrinnrsnssessnsnsnessessssnssnsssssssssnssssssesssssssses | MAvisiines [COIGuiiiine [LTDLiiiins | o 0
0899999. | Total - General Account - Authorized - Non-Affiliates - U.S. NON-AMIAIES. ......viiiiiieiiisieie sttt st ss s esssrsns | eessesssssssassessssassessesansessessnsessessnsensassessnss | sersssasseses 5,945,237
1099999. | Total - General Account = AUtOMZEA = NON-AFIIAIES. .........civircteiee ettt ettt s ettt esses st s st s tsessssnsntss sssesssssstessesnsessessssssssssessnssssessessnsessssntes | srsssessesnes 5945237 | ............... 419,128 | ............ 26,675,086
1199999. | Total - GENEral ACCOUNE = AULNOMZEM. ... ...v.ivieetieiistei ettt ettt ettt sste sttt ssseeses et se s st st ess st st ee et et es s s bt ns e sen s et en b et et et ensens  eetessessstassessnsessessessnsassessnssntessessntassesntes | srsssesseranes 5945237 | .o 419128 | o 26,675,086
3499999. | Total - General Account - Authorized, Unauthorized and CEIHIfIEA................covvevovcueeieeeeeceeeeeeeeeeevee e eeee e neeaesenanaenes eunvenssaesennassenassssessnassssenssassennasssnnssnnenns | cevsserirens 5,945,237 26,675,086
6999999. | Total - U.S ...5,945,237 ..419,128 ...26,675,086
9999999, | TOHAL......veveeereereeseeeeeeeeeeeseeseeeset e eeseeeee e eeseesees e e eeseeseesees e sseesees e e e eseeseeEeee e s e e s ee s e e e e e REeeE e e EReE R AR AR Eee AR A e R4 Rt R R et e e eRseeRents | Seieeiessessasteeses st et et esteseentnssess st entanens | ereeeeeiiees 5,945,237 419128 | ............ 26,675,086
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SCHEDULE S - PART 4
Reinsurance Ceded To Unauthorized Companies
1 3 4 5 6 7 8 10 1" 12 15
Issuing or
Paid and Confirming Funds Deposited Sum of Cols.

NAIC Reserve Unpaid Losses Total Bank by and Withheld 9+11+12+13
Company Effective Credit Recoverable Other (Cols. Reference Trust from +14 But Not in

Code Date Name of Reinsurer Taken (Debit) Debhits 5+6+7) Number (a) Agreements Reinsurers Excess of Col. 8
General Account - Life and Annuity - Affiliates - U.S. - Captive
16073...... 81-4750360. | .12/31/2007 | BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE..........ccoossinsinsinnissiisinns | s 68,184,832 | ......... 2,204,790 | ............ 566,429 | ....... 70,956,051 | oo [0 | s 34,687,014 | ....... 33,088,544 | ...ccoooevereeen0 | .......4,069,009 | ... 70,956,051
0199999. | Total - General Account - Life and Annuity - Affiliates - U.S. - CaPtVE. .....c.cccciveiiiicieiersicesesiesssissssissssssesseseennas | aniaend 68,184,832 | ......... 2,204,790 | ............ 566,429 | ....... 70,956,051 | .0 | XXX everes | e 34,687,014 | ....... 33,088,544 | ......occoeereene0 | ... 4,069,009 | ... 70,956,051
0399999. | Total - General Account - Life and Annuity - Affiliates - U.S. = TOtal......ccocoeiieiiieieeiie e | aenaad 68,184,832 | ......... 2,204,790 | ............ 566,429 | ....... 70,956,051 | .oocvvereeeneen0 | PSS, SR 34,687,014 | ....... 33,088544 | ....ccoceevn 0] ....4,069,009 | ... 70,956,051
0799999. | Total - General Account - Life and AnnUity = AffIlIBEES...........ccciiriieiiiiisiessssiees e esesss s sssess s seesssnsssssessnsns | ansaesd 68,184,832 | ......... 2,204,790 | ............ 566,429 | ....... 70,956,051 | .oovcveerierieeennn0 e DS, S I 34,687,014 | ....... 33,088,544 | ......ccccoeereene0 | ... 4,069,009 | ....... 70,956,051
General Account - Life and Annuity - Non-Affiliates - U.S. Non-Affiliates
00000...... | .10/01/2005 | UNION HAMILTON REINSURANCE LTD......ccootiiivierisiisiesssissssessssiesssssssssessesssssssssessessans | seseens 91,477,619 | .o 153,506 | ......... 1,549,023 | ....... 93,180,148 | oo [ O | v 49,031,444 | ....... 45,738,810 | oo | ...l 1,801,326 | .ol 93,180,148
0899999. | Total - General Account - Life and Annuity - Non-Affiliates - U.S. Non-Affiliates............ccoeiireoeicreieiieeiseecsieeciies | v 91477619 | ............ 153,506 | ......... 1,549,023 | ....... 93,180,148 | .coovvveeee 0 [ D0 ST I 49,031,444 | ....... 45738810 | ..cocooeveeveeve0 | .l 1,801,326 | oo 93,180,148
1099999. | Total - General Account - Life and Annuity - NON-AfIlIGEES........ocorereriiiiieissesseie e sessssssssssessenssssnses | esesans 91,477,619 | ... 153,506 | ......... 1,549,023 | ....... 93,180,148 | .oovvvevierceeeenn [ XXX everes | o 49,031,444 | ....... 45,738,810 | oo | ...l 1,801,326 | .ol 93,180,148
1199999. | Total - General Account - Life AN ANNUILY.......c..cveiuiieieieeeeciee ettt seesssstsss st ens st ensss s ssssssnsensnsasssensas | sees 159,662,451 | ......... 2,358,296 2115452 | .... 164,136,199 | .o [ XXX | v 83,718,458 | ....... 78,827,354 | ..cooooovvvevenn0 | 1....5,870,335 | ... 164,136,199
2399999, | Total - GENEIAl ACCOUNL........evureseisersessesessssessesssss s sessess st s s st sss s sesses s st s st entens st en st et sen st enssnssnssansanss | sraa 159,662,451 | ......... 2,358,296 | .........2,115452 | ..... 164,136,199 | ooovvercerceieeenen [ .0 ST 83,718,458 | ....... 78,827,354 | .coveovvierennnn0 | ... 5,870,335 | ... 164,136,199
3599999, | TOtAI = ULS ... ottt sttt sttt bttt ettt ee sttt st st st ssessent st s estentntntsensnes | seses 159,662,451 | ......... 2,358,296 | ......... 2115452 | ..... 164,136,199 | .o [ XXXorvriies | v 83,718,458 | ....... 78,827,354 | ..oooooovvivnen0 | 1....5,870,335 | ... 164,136,199
9999999, | TOMAL........uevrevriiericiciesi sttt sttt ettt ettt en st entens | aeres 159,662,451 | ......... 2,358,296 | ......... 2115452 | ..... 164,136,199 | .oovoevvrvercveenenn [ ) 9,0 I 83,718,458 | ....... 78,827,354 | .....coeeoeeveeeen0 | .0...5,870,335 | L. 164,136,199
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SCHEDULE S - PART 5

Reinsurance Ceded to Certified Reinsurers as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Collateral 23 24 25 26
16 17 18 19 20 21 22 Percent Credit Liability for
Percentof | Allowedon | Amountof | Reinsurance
Certi- Percent Dollar Collateral  |Net Obligation Credit with Certified
fied Collateral Total Amount of Funds Total Provided for | Subjectto | Allowed for | Reinsurers
Rein-| Effective |Required Paid and Recoverable Net Collateral Issuing or Deposited Collateral  |Net Obligation| Collateral |Net Obligation| ~ Due to
Domi- |surer| Date of | for Full Unpaid Reserve Obligation Required for Confirming by and Provided Subject to (Col. 23/ Subject to Collateral
NAIC ciliary Rating Certified | Credit Reserve Losses Credit Taken | Miscellaneous |  Subject to Full Credit Multiple Bank Withheld (Cols. 16 + Collateral | Col. 8, notto | Collateral Deficiency
Company ID Effective Juris- [1 thru| Reinsurer | (0% Credit Recoverable Other (Cols. 9+ Balances Collateral (Col. 14 x Beneficiary Letters Reference Trust from 17+19+ (Col. 22/ Exceed (Col. 14 x (Col. 14 -
Code Number Date Name of Reinsurer diction| 6) Rating | - 100%) Taken (Debit) Debits 10+ 11) (Credit) (Col. 12-13) Col. 8) Trust of Credit Number (a) | Agreements | Reinsurers Other 20+21) Col. 14) 100%) Col. 24) Col. 25)

NONE
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SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

(3000 Omitted)
1 2 3 4 5
2017 2016 2015 2014 2013
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
COMTACES. ..ottt enines | eesseesisasssseeens 87,233 | oo 90,007 | ooveorrereerrns 98,235 | ..covvrernnns 3,620,890 | ..oovvvrrienn 115,290
2. Commissions and reinsurance expense alloWanCES............cowurrreereerierinnees | evreerseeneennnns (39,975) | v 14,091
3. CONMACE CIAIMS..o..vvreeereerereseceseees ettt sssss st essssnssnee | eesssessssnessseens 88,656 | ...covvrrnrnnes 105,989 | ..o 98,905 | ..o 50,855 | ..ovverrrrirnene 65,375
4. Surrender benefits and withdrawals for life CoNtracts............ccceeeeeeeececeins | cvevereereenas 506,710 | oo 410,463 | .oovvreens 528,047 | coeeeeinn 61,616 | .oeveeeeecrere 249
5. Dividends to POlICYNOIAETS...........cvuvmereriririreireieieissieceesesssseeseseiseeeneseees | creeneesssesesssseseseenes (01 RN (010 R (010 RN (01 IR 0
6.  Reserve adjustments on reinsUrance Ceded...........ccovvvverrininenreeeinens | ceerrerssinnnens (530,503) | ..oovvrerrenn (433,162) | ..oovvrerrenne [GRENCEK) | P— 3,253,675 | covvereirreesiiennns 0
7. Increase in aggregate reserves for life and accident and health contracts....... | .cccoveviriene (80,585) | ..vevrrereiens (116,859) | .eovvvvecrnee 132,301 | oo 281174 | o 350,204
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCOIBCLEA..............oovveiieceecc s | e i 16,078 | .oveveeree 14413 | oo 17,958 | cooovvievine, 17,310 | e, 15,787
9. Aggregate reserves for life and accident and health contracts...........ccccvevenees | ovvvvereinens 714,050 | oo 794,636 | ..coovvrerrnnn 911,49 | .o 778,669 | ..ooovvcvernnn 497,495
10.  Liability for deposit-type CONLFaCES..........c.evivriveirciriieieiieieiee e | evrsiessesesnns 156,664 | ......cocec.... 174,991 | v, 150,457 | oo 135,310 | vovveveree 133,079
11, Contract Claims UNPAI..........curveuririrriiiieeeisseeiess e seessesssecsssnes | essesssenssssseseens 5,555 | oo 5,671 | oo TAT2 | e, 5,536 | oo 11,191
12. Amounts recoverable ON rBINSUTANCE.............cvvuereeieieerirecisieseeereeeteesseesrees | cvveereessseeisins 49,061 | oo 29,607 | oo 20,675 | oo 17,373 | e, 16,830
13.  Experience rating refunds dug or UnPaid...........ccceereuerrieireinirerensinsnsisnnns | ovrereenssnseenens 1,534 | oo 2,574 | oo, 127 | o 2,366 | .o 2,253
14.  Policyholders' dividends (not included in Ling 10).........ccceeviereniennineeriies | e (0 0 | o0 | 0 [ 0
15.  Commissions and reinsurance expense allowances dUE...........coovvvvneerrnis | ovrernersenenenenns 2,856 | oo 2,522 | oo, 2,741 | e, 5,606 | oo 1,025
16.  Unauthorized reinsurance OffSet............cocoiuriiiiiiiciicininiiricissrsccissnnis | e 0 [ oo (U RN (U TN (U O 0
17. Offset for reinsurance with certified reiNSUFErS...........c...cccvriviiieicciiniiniini | v LU (U (U (U I 0
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F)........ccovevevinennnisennseencieis | cevvvieieiseinnns 78,827 | v 79,241 | o 77,822 | oo 76,591 | oo 72,713
19, Letters Of Credit (L) ... e eeeesssesseeetnns | eesesesnesenssenssesseensen [0 0
20, Trust agreBmMENtS (T)....ceueierrerrieerieiseiseieseessses et sssessessssessesess | soessssessessssanses 83,718 | oo 84,371 | oo 49,827 | o 48,562 | ooveiiinnne 279,295
21 ONET (O).rrveerrerreerrereeeseesssseesseesss s ssssssses st sessssessssssssssssesssssssssssssanes | oeessssessssessasessansenas (1 (1 (1 (1 0
D. REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)
22, Multiple benefiCiarny trUSt..........covveierirerireere e | eeeeseeeesee e enees (01 RN (010 R (01 RN (01 IR 0
23.  Funds deposited by and withheld from (F)...........cccveirueieieienieeeieieiens | e (01 RN (010 RN (010 RPN 0 | oo 0
24, Letters OF CrEdit (L).....c.ovuevurereireireeseieiieriseieee it siesesensessens | eneessesessessnsiseseneans (V1 RN [0 RSP | N ESURUUORRRRRUPRRRN | BSOS 0
25, Trust agreBMENtS (T)......evivireerrereieieieieie ettt ssssssens | essessssessessssessessssnes (01 RN (010 RN (010 TR 0 | oo 0
26, OtNET (O0).11reerersirersseesssssessssssssssssesss s ssess s ssss st st sssss s snsssssssssssanes | ssssssssssssssssnsssasssnas (O [ [\ [ [\ [ [\ 0

47
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SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Rest3ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested @SSELS (LINE 12)........cccovieirriciiereeeieiees et sessssssssssssssessssnes | evsesessessessssssissnns 1,919,298,628 | .....covvreerereereiresiereseeenenad (01 1,919,298,628
2. Reinsurance (Line 16) 52,012,840 | ...cooovvverreriecreenens (52,012,840) | c.voovverrrmreeeeeneeeeeeeeeeeeenens (0)
3. Premiums and conSiAErations (LINE 15)........c.ceueverrvrieirisieesieseiesesessssssssssssssessssssessessssenses | avessesssssssesissessessssenes 17,580,487 | ..o 16,077,927 | oo 33,658,414
4. Net credit for ceded reiNSUIANCE............ccuuriuririirie s eses | eseessesssennees XXX | e 817,203,635 | ....oovveererrerireiis 817,203,635
5. All other admitted asSets (DAIANCE).............ccvvvrveeveiciecece ettt | erressessssseesessessesssaees 70,666,545 | ..oocoovieriiieicseece [0 70,666,545
6. Total assets excluding Separate Accounts (Line 26) 2,059,558,500 | ...coevrvrrreireiirennnn. 781,268,722 | ...cooevereererne 2,840,827,222
7. Separate ACCOUNt @SSELS (LINE 27)......cuiveivericreesieicteeeseesesssessssssesse s sessessssssssssssssssssesnss | avssssssssssesissssones 8,101,051,697 | .oovvviieicieeeseree s (1 I 8,101,051,697
8. TOtal @SSELS (LINE 28).......reeuueerreererereeeieeesee et sessesss st ssssss et esss s sssssssssssssssssnes | sevessssssnssssssesnns 10,160,610,197 | .oovovveererirrrrrrecennne 781,268,722 | ..o 10,941,878,919
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (LINES 1 aNG 2).........cccvueicveiecieiciieiciesitese et ssans | saessesssssssssesssinees 1,225,006,269 | .....ccoocvvvvererirriinns 714,050,326 | ...coovvcrireiernne 1,939,056,595
10. Liability for deposit-type CONracts (LINE 3).......ccvivrreiririieieieisieieieissesessssiessesssssssessessnsns | sessssesissssssssesesssssssesns 7,811,249 | oo 156,663,819 | ..ovvvvevereiereiriiennns 164,475,068
11, Claim rESEIVES (LINE 4).......oeveeeeeceteeecteee ettt st s s sntesanns | sesesssssssessesessssessesanes 10,856,791 | .oooveeeeeeeees 5,555,343 | oo 16,412,134
12.  Policyholder dividends/reserves (LINES 5 throUGh 7).........ceirieiieieeiesieessieseisseiiens | vevesreiiessssesesesssssssennes AAB6,677 | oo [0 R 4,466,677
13.  Premium & annuity considerations received in advance (LINE 8)..........cocvvurerrerrernineensnninins | cemernseseesssnssssesssessnsennes 434,088 | ..coovoeee s 19,040 | oo 453,108
14, Other contract lAbiliiES (LINE 9).........cvuuereumeririierieceiesieesisesissesisessssess s sesesssesssees | cessessssesssessseesssseeens 16,398,756 | ...eoovvrrecrerrrircrinns QL Z e i) | 149,027
15.  Reinsurance in unauthorized companies (Line 24.02 MiNUS iNSEt AMOUNL)..........oovrruirrrnies | cormerrernnernieesesesesseseesessessseseean L0 U 0 | oo 0
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03
MINUS INSEE @MOUNL).....vvoveresrire ittt sss st essssssessessanssssessassnsnssns | sessessssssssessasssnssessnes 78,827,353 | oo (78,827,353) | vvuverrerrerrenrireeseernesnsseesesssnens (0)
17.  Reinsurance with certified reinsurers (Line 24.02 iNSet @MOUNL).........cccccoeverrieieieirieiieisiies | e 0 | e 0 | e 0
18.  Funds held under reinsurance treaties with certified reinsurers (Line 24.03 inset amount)....... | c.ccoevvereeresvrvereresieeees e 0 [ e 0 [ e 0
19. Al other abilities (DAIANCE).........cuuurrererereriririerieris sttt esnis | eesseresssss s 233,229,870 | ...voovvcecrieiisenininenes 57,276 | oo 233,287,146
20. Total liabilities excluding Separate ACCOUNLS (LINE 26).........cccvevevreeererieriesieieeseeeseseesesesssees | evresesssssessssssnens 1,577,031,033 | oo 781,268,722 | ..covvvveveererre, 2,358,299,755
21, Separate AcCOUNt IaDIlIIES (LINE 27).......cceuuremrrerrerireerseressesiseessesssseessesssessssssssssssssssssnees | ssssssssessssessssssse 8,101,051,697 | .ooooverniriricrissrissscrsenesrnesenenns [V IR 8,101,051,697
22, Total iAbiliies (LINE 28)........c.crvirrerierererieeeiesrineesisesseeseesssessssssesssssssessssesssessssesssessssnens | sovesssessssesssseessnnes 9,678,082,730 | cooovvverrrirrrrrceennne 781,268,722 | ..o 10,459,351,452
23, Capital & SUIPIUS (LINE 38).......ccuuurermrrerrremerereesseeeseeeseesseesssesssesssessssesssessssesssssssssssssessns | sessssssssssssssssssssssssncsd 482,527 467 |....coovvencnenne D08, SRR [PRR RN 482,527,467
24, Total liabilities, capital & SUMPIUS (LINE 39).......cccurrimrieicrirreririieerieessessieessesssesesssesssnesees | ovesesessseesssseenns 10,160,610,197 | cooovvverevrrrrircrennne 781,268,722 | ..o 10,941,878,919
NET CREDIT FOR CEDED REINSURANCE
25, CONMTACE TESBIVES. ......vvrereereriraesssrireseesssest st ab s | sesssnestessseesesensssas 714,050,326
26, ClAIM TBSEIVES. ......ooveeeeeeeeeteeeeeeete ettt s ettt es st tss s s s s s stes s anessessstesnssssssnsntasensnes | oesesessssesesissssesstesasnans 5,555,343
27.  Policyholder diVIAENAS/TESEIVES...........ceveiieeirieieieicest ettt sesens | evevessesesssessesessesessssssebesesesessnand 0
28.  Premium & annuity considerations received in @VANCE.............oererreienrerninininsineireessneens | sevsessssessssssssssnssssssssessnnens 19,040
29. Liability for deposit-type CONMIACES.........covveireieieieicieiee et ssenes | essessssessesessnsessesaees 156,663,819
30.  Other CONraCt ADIIIES. ........veeveeeeereririe ettt sestns | ssessssssessessensssssessesens (16,249,729)
31, REINSUrANCE CEUBI @SSELS...........cuuuivuiiiiiiiiii bbbttt | soesbisssies e rees 52,012,840
32.  Other ceded reinSUranCe reCOVETADIES.............ccuuiiriiriirciicererereeiesiseise et seeniens | ftsssenssss st sns s enssnsesnees 0
33. Total ceded reinsSurance reCOVErabIES............oociiiiiiiiiecceese e |t 912,051,640
34, Premiums and CONSIAEIAtIONS.........c.ccvveveiireiriiecieete ettt sese s sssesens | ebessesessssssessssesessssenes 16,077,927
35.  Reinsurance in Unauthorized COMPANIES..........cccuiueireiciiisiieieie s ssesesssies | sressssessessssessesessssssesssssssessesnsad 0
36. Funds held under reinsurance treaties with unauthorized reiNSUrErs.............ccceveeriveeiiicens | ceveieeriieesie e 78,827,353
37.  Reinsurance With CErtified rEINSUIETS............c.eiiiiiiiiir e sienes | bbb 0
38. Funds held under reinsurance treaties with certified reiNSUTETS...............ovvrvinernerecneins [ v 0
39. Other ceded reinsurance payableS/OffSELS. ..o seeseessieeeseeessens | censssesse s s senssnssnesena (57,276)
40. Total ceded reinsurance payables/OffSES. ..o sssenns | oeressessrsssesssssesassanes 94,848,004
41. Total net credit for Ceded rEINSUIANGCE............cvuurierieriiriiriiriereiseisss e erienierins | erbeesseessiessessseessensees 817,203,635
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Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
1

Direct Business Only
4

CONNNNTAUUTNNEEADDAADDADNGWWWWWWWWWWRNNNNINDNRNRNR 2 2 005 o1 W RO
FOOONOPOARWONROOONITARWONRPOOONITRWONL,OOONDITRWN_,OOCONDARWN = O =0 =50 S0 T

Life Contracts 6 7
2 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
AlADAMA.......cocvcveeeeeretee e O 3,616,849
AlGSKA.......cveriieieiieeieeeseessesssee s AK L | ieinen5,553 | 02,005 | o414 0 | 51,972

Arizona...
Arkansas
California....
Colorado....

Georgla
Hawaii...
Idaho

Maryland........
Massachusetts...
Michigan.....
Minnesota..
Mississippi.
Missouri......
Montana.

New Jersey........
New Mexico...
New York........
North Carolina
North Dakota..

Oregon.......
Pennsylvania..
Rhode Island..
South Carolina...

West V|rg|n|a

Wisconsin..
WYOMING.....ocviiiieiciereseieteee e nas

AMENCAN SAMOA.........cvevvrecreeieeieierese et

..12,971,079
5,339,838
6,569,443
2,294,967
....526,975
...13,266,163
.3,942,833
1,209,339

. 18 335,913
1,449,147

. 10 225 352
1,077,219
.1,188,894
.3,805,637
1,473,080
1,927,715
v 3,320,820
............... 148,833

0

Reporting e ploy
Dividends or refunds applied to purchase paid-up

O OO0 0 DD

additions and aNNUILIES............oveeeererrreneereieeee e XXX | 3,800,749 | 0 |0 0 [ 3,600,749 | ..oovverirnnd 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ. .......c.rveerrerereereeereereieeseeeseeseeeeseneseens 90,0, S I (01 L0 (01 [OOSR 0 I SRR (V1 IS 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.............ccc.ceereurenrneirnenne XXX
94.  Aggregate other amounts not allocable by State...................... XXX
95. Totals (Direct Business) XXX
96. Plus reinsurance assumed. XXX 0 0
97.  Totals (All Business)...... XXX s 203,387,041 | ........ ...6,701,175
98. Less reinsurance ceded..........oocvrurrerrirnrennn. XXX | 51,250,954 | ........ ...6,002,741
99.  Totals (All Business) less reinsurance ceded............cocrvvrennee. S XXX | 152,136,087 698,434
58001.
58002. ...
58003. .
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 policy €XChaNQES.........coverurereeeireereeieereesereeeeseeeeseens XXX
0402, oo s XXX
9403, s WXXX |
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

(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).

RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Re n.s"urer;

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).
(@) Insert the number of "L" responses except for Canada and Other Alien.
(b) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:

Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9 and 10
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Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SCHEDULE T - PART 2

INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

Disability Income
(Group and
Individual)

3 4

Long-Term Care
(Group and
Individual)

5

Deposit-Type
Contracts

Totals

© ®©® N o g~ w DD =

—_
—_

1 2
Life Annuities
(Group and (Group and
States, Etc. Individual) Individual)
AlBDEMAL ..ot AL .. 3,154,448 | .............. 258,379
ALBSKA. ..ottt AK o 45,553 [ ..o 2,005
AFIZONA.....coiiiieieeeeccete ettt AZ| ... 3,214,594 | ... 93,589
ATKANSAS......cocvivieiiiiicie ettt AR .......... 1,090,208 | ...coevevvrrrcrnenns 0
CalifOrNIB....vevereecereercee et eneenrns CA| ... 12,110,672 | ...cceoouvnn 818,112
(070] [0l =10 Lo TN COJ .. 4,984,340 | .............. 208,989
CONNECHCUL.......cereeerveeircrieieisei e
DEIAWArE.......oocecececeee e
District of Columbia... .
FIOTIAA. ... FL|.........11,210,087
GBOIGIB. ...ttt (CT2N I 3,650,396
HAWAIIL ..o HI e 1,117,843
Idaho.... 210,296 |...
HNOIS.....eoevrvecerricericier e 8,033,066
INGIANA. ..o e INT oo 1,809,630
JOWEL ..o 12 [ 2,324,353
Kansas.. e KS | 4,036,898
KENEUCKY ... KY | oo 683,493
LOUISIANG. ..ot LA . 1,886,274 | ........... 1,547,333
MAINE......cecerieirei e 7= 1,198,113 [ oo 167,848
Maryland... MD| oo 3,162,378 ..626,777 |.
MaSSACNUSELLS..........cvvrrcrceciree e MA] .........15,561,311 | ........... 7,115,555
MICRIGAN. ..ot M e 3,721,800 |....ccovvenee 744,522
MiINNESOtA.......cooevrererceerenrerreeseeeneseenenenenenens s MN | 7,973,822
MISSISSIPPI. ..vvevereirereirineirieineneinieineeseeiseeiesesssssnsesenneenen MO | i, 1,707,876 | ...
MISSOUM......ovvevrerrerereineineineiseinnsreneneneeeneensenseesesnennees MO | i 3,272,441
MONtANG.......cviiiiieerccceeececeeeeeeeee e e MT | s 178,480
NEDIASKA. ......cocvevieceiitcicicceeetcee et NE|........... 1,876,637
Nevada..... 550,916 |...
New Hampshire 1,658,545
NEW JEISEY.....ooririeeireiineie ittt nseen NJ| .........11,090,852 | ........... 3,361,240
NEW MEXICO. ....vvvvrricirericirrieee e 1LY 1,226,211 | oo 55,480
New York ....20,376,746 ....2,845,492
North Carolina..........cccceveveveveeeeecceeeeereeeesseeeeeeenenensseseern e NG | 2,954,340
NOIth DAKOLA. ...t [0 I 69,279
ORi0. ettt s (0] ] [N 8,633,694
........... 1,020,799 |...
.............. 861,078
PennSyIVania...........ccccieiieiiee s PA ....16,319,820
RNOAE IS1ANG. ...t (U — 1,176,254

Virgini
Washi
West Virginia

Wisco

£ TSSO T PO PPN PPN VA
NGEON. ...

NISIN. ettt e sttt ettt en et s s sea s nn e

WYOMING. 111t

AMENICAN SAMOA.........cocvereeeerereieeeeeeete et

PUEIO RICO.......oiiiiiicicterctcec e

US Virgin ISIaNdS........covvererrirrieieirereiseeneeneeseessescseesenseeeeeeeens

Northern Mariana Islands,
Canada

werenn 21,780,449

.......... 204,022

.......... 442,736

.......... 492,879
............ 47,092

.......... 107,307
.......... 288,451

............ 29,963
.......... 446,504

68,928

106,890

..78,139

...21,862

....526,975
......... 13,266,163
........... 3,942,833
........... 1,209,339
217,421

719,332
........... 3,481,699
........... 1,457,180
........... 3,977,714
......... 23,808,527
........... 4,521,333
........... 8,229,448
........... 1,828,919
........... 3,448,358
.............. 185,748
........... 2,066,525
....601,485

.............. 102,132
........... 3,919,829
......... 10,225,352
........... 1,077,219
........... 1,188,894
........... 3,805,637

....232,727,645
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Annual Statement for the year 2017 of the New England Life Insurance Company

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

PART 1 - ORGANIZATIONAL CHART
MetLife, Inc.

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

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

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

99.99946% of Inversiones MetLife Holdco Dos Limitada is owned by MetLife, Inc., 0.000535% is owned by MetLife International Holdings, LLC. and 0.0000054% is owned by Natiloportem
Holdings, LLC.

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

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

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

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

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

WN =
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Annual Statement for the year 2017 of the New England Life Insurance Company

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

D

T'TS

(NY)

Metropolitan Life
Insurance Company

13-5581829 NY 65978

500 Grant Street GP

Missouri Reinsurance,

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

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

LLC (DE) 6104 Hollywood, LLC Inc. (CYM) 85 Broad Street L MetLife Properties
20-2985998 || | HPZ Assets LLC (DE) (DE) 43-1822723 Mezzanine LLC (DE) Ventures, LLC (DE)
500 Grant Street Alternative Fuels | MetLife Investments MetLife Holdings, Inc. | White Oak Royalty Hyatt Legal Plans, Inc.
Associates Limited C(E) Limited * (GBR) (BE) Company (OK) i —=— " hry 34 1650067
Partnership 13-3237278 43-6026902

(CT)

MLIC CB Holdings
LLC

MetLife Retirement
Services LLC (NJ)
22-3140349

MLIC Asset Holdings
LLC (DE) 26-
2853672

MEX DF Properties,

LLC (DE) 86-1176467]

|| LLC (DE) 46-0800386

CC Holdco Manager,

MetLife Latin America

--1 Asesorias e Inversiones

Limitada (CHL) *

MetLife Credit Corp. (DE)
13-3237275

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

MSV Irvine Property,
LLC 2 (DE)

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

St. James Fleet
Investments Two
Limited
(CYM)

Euro CL Investments
LLC (DE)

WFP 1000 Holding
Company GP, LLC (DE)

MetLife Funding, Inc.
(DE) 13-3237277

The Building at 575
Fifth Avenue
Mezzanine LLC (DE)

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

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

The Building at 575
Fifth Retail Holding LLC
(DE)

I
The Building at 575
Fifth Retail Owner LLC

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

MetLife Capital
Limited Partnership *(DE)

91-1273824

Housing Fund
Manager, LLC (DE)

Midtown Heights, LLC
(DE) 01-0855028

Transmountain Land &
Livestock Company
(MT) 22-2375428

Park Twenty Three
Investments Company
(GBR)

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

26-0405155 °

1001 Properties, LLC
(DE)

Convent Station Euro
Investments Four
Company (GBR)

MTC Fund II, LLC ®
(DE)

MetLife Member
Solaire, LLC (DE)
13-5581829

MTC Fund IlI, LLC
(DE)
14-2013939 ©

OMI MLIC
Investments Limited
(CYM)

MetLife Securitization
Depositor LLC (DE)

MPLife, . (DE) Long Island Solar Farm, Met Canada Solar ULC
S.de.RL. deC.V. LLC " (DE) 98-1107266 (CAN)
1 99% of 500 Grant Street Associates Limited Partnership is held by Metropolitan Life Insurance Company and 1% by 500 Grant 5 1% General Partnership interest is held by 23" Street Investment, Inc. and 99% Limited Partnership interest is held by

Metropolitan Life Insurance Company.

Housing Fund Manager, LLC is the managing member and the remaining interests are held by a third party member.

9.61% membership interest is held by Brighthouse 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.

99% of MPLife, S. de. R.L. de C.V. is owned by MEX DF Properties, LLC and .01% is owned by Euro CL Investments, LLC

Street GP LLC.

2 4% of MSV Irvine Property, LLC is owned by Metropolitan Tower Realty Company, Inc. and 96% is owned by Metropolitan Life
Insurance Company.

3 23" Street Investments, Inc. holds one share of MetLife Investments Limited.

4 23" Street Investments, Inc. holds .01% of MetLife Latin American Asesorias e Inversiones Limitada. 8

~N o
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1 95.122% of MetLife CC Member, LLC is held by Metropolitan Life Insurance Company and 4.878% by General American Life Insurance Company.

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

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

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

MetLife 555 12"
Member, LLC (DE)’
46-4158087

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

ML Swan Mezz,
LLC (DE)
46-3608641

I

ML Southmore, LLC
(DE) 46-4584166 *

ML Swan GP, LLC
(DE) 46-3589015

1925 WJC Owner,
LLC (DE)

ML Dolphin Mezz,
LLC (DE)
46-3616798

Boulevard
Residential, LLC
(DE) 26-1762232

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

MetLife Ontario
Street Member, LLC
(DE)

Haskell East
Village, LLC (DE)

MetLife Cabo Hilton

Member, LLC (DE)
46-3426206°

MetLife Property
Ventures Canada
ULC (CAN)

MetLife Canadian
Property Ventures
LLC (NY)
13-4153151

1201 TAB
Manager, LLC
(DE)

MetLife 1201 TAB
Member, LLC 2
(DE)

MetLife LHH
Member, LLC *(DE)

ML-Al MetLife
Member 1, LLC®
(DE)

Marketplace
Residences, LLC
(DE) 30-0777814

MetLife RC
SF Member, LLC
(DE)

Oconee Hotel
Company, LLC (DE)
80-0821598

MLIC Asset
Holdings Il LLC
(DE) 27-0226554

Oconee Land
Company, LLC (DE)
80-0823015

El Conquistador
MAH Il LLC (DE)
30-0756430

Oconee Marina
Company, LLC
(DE) 37-1694299

Oconee Golf
Company, LLC
(DE) 90-0853553

ML Sentinel
Square Member,
LLC (DE)

MetLife CB WIA,
LLC (DE)

ML Bridgeside
Apartments, LLC
(DE) 46-4133357

MetLife OFC
Member, LLC (DE)

2 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.

3 99% of MetLife LHH Member, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance Company.
4 99% of ML Southmore, LLC is owned by Metropolitan Life Insurance Company and 1% by General American Life Insurance Company.
5 95.199% of the membership interest is owned by Metropolitan Life Insurance Company and 4.801% by Metropolitan Property and Casualty Insurance Company.

10

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

MetLife THR
Investor, LLC (DE)
46-4229772

MetLife Camino
Ramon Member,
LLC®(DE)

MetLife 425 MKT
Member, LLC (DE)

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

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

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

81.45% of 150 North Riverside PE Member, LLC is owned by Metropolitan Life Insurance Company, 13.32% is owned by General American Life
Insurance Company and 5.23% is owned by Metropolitan Tower Life Insurance Company.
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PART 1 - ORGANIZATIONAL CHART

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

MetLife HCMJV 1 GP,
LLC (DE)

Sandpiper Cove
Associates LLC(DE)
20-8349277°

10700 Wilshire, LLC
(DE) 20-8254446

MetLife Treat Towers,
Member, LLC (DE)
81-0770888

ML-AI MetLife
Member 3, LLC
(DE)

MetLife ConSquare
Member, LLC (DE)

Buford Logistics
Center, LLC (DE) 46-
5563450

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

Member 2, LLC
(DE) 47-2085444 *

Mile, LLC (DE)
20-3700390

Sino-US United
MetLife Insurance

Co. Ltd.? (CHN)

MetLife FM Hotel
Member, LLC (DE)

LHCW Holdings
(DE)LLC

LHC Holdings
(DE) LLC

LHCW Hotel
Holdings LLC (DE)

ML New River

Village Ill, LLC (DE)

47-1970965

MetLife Park Tower
Member, LLC (DE)

MetLife 1007
Stewart, LLC (DE)

Park Tower REIT,
Inc. (DE)

MetLife OBS
Member, LLC (DE)
47-1256270

47-555|105232

MetLife SP

Holdings, LLC (DE)
13-5581829

Park Tower JV
Member, LLC (DE)

MCPP Owners, LLC
(DE) 47-5228317>

LHCW Hotel
Holdings (2002)
LLC (DE)

LHCW Hotel
Operating Company
(2002) LLC (DE)

MetLife Private
Equity Holdings,
LLC (DE)

13-5581829

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

Insurance Company.

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

Insurance Company.

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

party.

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

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

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

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

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

Metropolitan Lloyds,
Inc. (TX)
05-0476998

MetLife Auto & Home

Insurance Agency, Inc.

(RI) 95-3003951

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

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

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

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

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

Brighthouse Financial,

Inc. (DE)
81-3846992

Brighthouse Holdings, LLC

(DE)

Brighthouse New England Life . : Brighthouse
Securiti%s, LLC (DE) Insurance Company Brighthouse Life Insurance Investment Advisers, Brighthouse Services,
13-2862391 04-2708937 (MA) 065 0566%‘;’8”3[;‘%’ 87796 LLC (MA) LLC (DE) 81-3094008
91626 - » (DE) 04-3240897
| |
Daniel/Brighthouse Brighthouse
Midtown Atlanta Renewables Holding TLA Holdings Il LLC Euro Tl Investments | | TIC European Real TLA Holdings LLC (DE) Euro TL Investments
Master Limited ’ (DE) 27-0227067 LLC (DE) Estate LP, LLC (DE) 74-3261395 LLC (DE)
I LLC (DE)
Liability Company (DE)
26-0224429 | |
. . Brighthouse
Greater Sandhill I, LLC Connggt?:ut’?glrj;?erties Assigirrlr(;:’:r:rtl%l:)snipany | | | ML1065 Hotel, LLC The Prospect Company Reinsurance Company
(DE) (DE) 47-4161401 (DE) 51-0099394 of Delaware

1075 Peachtree LLC
(DE) 26-0301826

Ventures, LLC (DE)
01-0893117

(CT) 46-3156033

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

81-4750360 (DE) 16073
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Metropolitan Tower Life
Insurance Company
13-3114906, (DE)
97136

EntreCap
Real Estate Il LLC (DE)

Plaza Drive

Properties, LLC (DE)

38-4035918

PREFCO

Dix-Huit LLC (CT)

PREFCO
X Holdings LLC (CT)

MetLife Assignment
Company, Inc. (DE)

MTL Leasing, LLC (DE)

PREFCO
Vingt LLC (CT)

PREFCO
IX Realty LLC (CT)

1%

99.9%

T
1
1
1
1
1
1
1
|
1
1
1
|
|
1
1
i
1
LP
L

T
|
GP |
1
|

99%

Ten Limited
Partnership (CT)

PREFCO

PREFCO
Twenty Limited
Partnership (CT)

99.9%
LP

PREFCO
XIV Holdings LLC (CT)

1320 Venture LLC (DE)

1320 GP LLC (DE)
13-3114906

1
10.1%
1 GP

99.9%
LP

0.1%
GP

PREFCO
Fourteen Limited
Partnership (CT)

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

SafeGuard Health MetLife Health Plans, SafePCIEauandI:‘-lcealth Inssuar;iiga(!)tgrrl;lf:n SafeGuard Health SafeGuard Health
Plans, Inc. Inc. 33-0733552 95-287,951.5 330515751 (EA)V Plans, Inc. Plans, Inc. 75-2046497
93-0864866, (NV) 95747 (NJ) 14170 (CA) 933-0034 70014 65-0073323, (FL) 52009 (TX) 95051
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D

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

International Investment
Holding Company
Limited (Russia)

MetLife Insurance
K.K. (Japan)

Communication One
Kabushiki Kaisha
(Japan)

Borderland Investments
Limited (USA-Delaware)
02-0649743

ALICO Hellas Single
Member Limited Liability
Company (Greece)

I
MetLife Global
Holding Company |
GmbH (Swiss)
I

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

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

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

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

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

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

third parties.

51% of ALICO Properties, Inc. is owned by American Life Insurance Company and the remaining interest by third parties.

The Delaware Department of Insurance approved a disclaimer of affiliation and therefore, this company is not considered an affiliate

under Delaware Law.

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

w N
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G

MetLife Global Holding

Company Il GmbH (Swiss)

MetLife EU Holding Company

ALICO European Holdings MetLife International Limited (Ireland)
Limited (Ireland) Holdings, LLC 13-
98-0552186 3759652 ALICO Operations, |
MetLife Investments LLC (USA- MetLife T_owarzystwo o
ZAO Master D Management Limited Delaware) Ubezpieczen na MetLife Solutions Agenvita S.r.l. MetLife Services EOOD Metlife Life Insurance
(Russia) (UK) 30-0615846 Zycie | Reasekuragiji SAS. (France) | | (Italy) (Bulgaria) S.A. (Greece)
- : MetLife Innovation SA.
Joint-Stock Company C L .
MetLife Insurance entre Limited MetLife Seguros ] . ] ] - - MetLife Mutual Fund
Company (Russia)’ (Ireland) S.A. (Uruguay) MetLife Services Sp MetL|f§|S|0\lk§kI%S.r.0. MetLife Services, MetLife Europe Ce ife u(;xa und
MetLife Asia Holding z.0.0. (Poland) (Slovakia) Socle?;\sali_rl]r)mtada Insurance d.a.c.’ ompany (Greece)
MetLife Emexlilik ve Hayat | Comsp_a”y Pte. Ltd. MetLife Asset First American-
A.S. (Turkey) 2 ( mg?pore) L Management Corp. MetLife Towarzystwo Hungarian Insurance | _| UBB-MetLife
. ] MetLife Innovation (Japan) Funduszy Agency Limited VotLife E | Zhivotozastrahovatelno
MetLife Reinsurance Centre Pte. Ltd. Inwestycyjnych S.A. (Hungary) MetLife Europe Se?viclzees LLiJr:?ifeed Drujestvo A.D.
Company of Bermuda Ltd. — (Singapore) MetLife Syndicated (Poland) d.a.c. (Ireland) (Ireland) (Bulgaria)®
(Bermuda) - - Bank Loan Lux GP, — - MetLife Services | |
MM Global Operations MetLife Colombia S.a.r.l. (Luxembourg) MetLife Powszechne Cyprus Ltd (Cyprus) . | ,
Support Center, Seguros de Vida S.A. L Towarzystwo MetLife Pension Metropolitan Life
s 1 oy
S.A. de C.V.(Mexico)" (Colombia) MetLife BL Feeder Emerytalne (Poland) —— Trustees Limited Societate de
| (Cayman), LP 98- — Hellenic Alico Life (UK) Administrare a unui
. . . Insurance Company "
Fundacion MetLife MetLife Investment 1372544 8 Fond de Pensii
. X . LTD (Cyprus)
Mexico, A.C. (Mexico) Management Holdings Administrat Privat S.A.
(Ireland) Limited (Romania) *
PJSC MetLife | Metle Bl Fooder 1P
(Ukraine) ® MetLife Investments :
Asia Limited (Hong
Kong) MetLife Syndicated
Bank Loan Fund, | |
SCSp (Luxembourg)
98-1372721
1 89.999965974777145% of MetLife Colombia Seguros de Vida S.A. is owned by MetLife Global Holding Company Il GmbH, 10.0000311579287926% is 6 99.9988% of PJSC MetLife is owned by MetLife Global Holding Company || GmbH, .0006% is owned by International Technical and Advisory Services
owned by MetLife Global Holding Company | GmbH, International Technical and Advisory Services Limited, Borderland Investments Limited and Limited and the remaining .0006% is owned by Borderland Investments Limited.
Natiloportem Holdings, LLC each own 0.000000955764687%. 7 51% of Joint-Stock Company MetLife Insurance Company is owned by ZAO Master D and 49% is owned by MetLife Global Holding Company || GmbH.
2 99.98% of MetLife Emeklilik ve Hayat A.S. is owned by MetLife Global Holding Company || GmbH (Swiss) and the remaining by third parties. 8 27.5% of Hellenic Alico Life Insurance Company Ltd. is owned by MetLife Services Cyprus Ltd (Cyprus) and the remaining by a third party.
3 90% of MetLife Mutual Fund Company is owned by MetLife Life Insurance S.A. and the remaining interest by a third party. 9 93% MetLife Europe Insurance d.a.c. is held by MetLife EU Holding Company Limited and the remaining 7% is held by American Life Insurance
4 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 Company.

and 0.0164% by MetLife Services Sp z.0.0. 10 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 40% of UBB-MetLife Zhivotozastrahovatelno Drujestvo AD is owned by MetLife EU Holding Company Limited and the remaining by third parties is held by MetLife Global Holding Company | GmbH (Swiss).
11 99.956% of MetLife Slovakia s.r.o. (Slovakia) is owned by MetLife EU Holding Company Limited and 0.044% is owned by ITAS.
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MetLife International
Holdings, LLC
13-3759652

Natiloportem Holdings,
LLC 13-3953333

MAXIS GBN S.A.S. ®

MetLife Asia Limited

Metropolitan Life
Insurance Company of

MetLife
Seguros S.A.*

Best Market S.A. °

PNB MetLife India
Insurance Company

MLA Comercial,
SA.deCV.®

MetLife Ireland Holdings
One Limited

Compania Inversora
MetLife S.A. 7

MLA Servicios,
SA.deCV.?®

MetLife Servicios S.A.°

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

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

Holdings, LLC.

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

95.5242% is owned by MetLife International Holdings, LLC and 2.6753% is owned by Natiloportem.
Holdings, LLC, and 1.8005% is owned by International Technical and Advisory Services Limited.

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 MetLife Mexico Servicios 17

S.A.deC.V.

MetLife Limited
(Hong Kong)

BIDV MetLife Life
Insurance Limited
Liability Company "
(Vietnam)

Hong Kong Limited 2 Limited'
Excelenuq Operativa y Metropohtan.Llfe . MetLife International MetLife Planos MetL|fe: Worldwide AmMetLife Insurance MetLife Seguros de
| Tecnologica, S.A. de Seguros e Previdencia Limited, LLC (DE) Odontologicos Ltda.® Holdings, LLC Berhad (Malaysia) 2 Retiro S.A."°
c.v.’ Privada S.A. ® : 9 : 06-1597037 4 A

AmMetLife Takaful
Berhad (Malaysia) ™

MetLife Administradora
de Fundos
Multipatrocinados
Ltda. "

MetLife Mas. S.A. de
C.V. (Mexico)"”

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

10 96.8897% is owned by MetLife International Holdings, LLC, 3.1102% is owned by Natiloportem Holdings, and .0001% is owned

by International Technical and Advisory Services Limited.
11 99.99998% of MetLife Administradora de Fundos Multipatrocinados Ltda. is owned by MetLife International
Holdings, LLC and .00002% by Natiloportem Holdings, LLC.

12 50.000001% of AmMetLife Insurance Berhad is owned by MetLife International Holdings, LLC and the remainder by a third party.
18.87% of the shares of MetLife Servicios S.A. are held by Compania Inversora MetLife S.A., 79.88% is owned by 13  49.999999% of AmMetLife Takaful Berhad is owned by MetLife International Holdings, LLC and the remainder by a third party.
14 60% of BIDV MetLife Life Insurance Limited Liability Company is held by MetLife Limited (Hong Kong) and the remainder by third

parties.

15 50% of MAXIS GBN S.A.S. is held by MetLife International Holdings, LLC and the remainder by third parties.

16 99% of Excelencia Operativa y Tecnologica, S.A. de C.V. is held by Natiloportem Holdings, LLC and 1% by MetLife Mexico
Servicios S.A. de C.V.

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




TT'19

Annual Statement for the year 2017 of the New England Life Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

MetLife Ireland Holdings
One Limited

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

Metropolitan Global
Management, LLC (DE)
13-3047691 *°

MetLife Mexico
Holdings, S. de R.L.
de CV. "2

MetLife Insurance
Company of Korea
Limited AA-5420018 °

MetLife Mexico
S.A. (Mexico)
AA-2730030°

Pensiones Mexico

MetLife

SA.¢

MetLife Mexico
Servicios S.A.
deC.\V.°®

MetLife Financial
Services, Co., Ltd.

MetLife Afore,

N

o v A w

S.A.deCV.’

ML Capacitacion
Comercial S.A. de
CcV.?

MetLife Ireland Treasury
d.a.c.

MetLife Insurance Limited
(Australia) 44-1930041""

MetLife General Insurance
Limited

The Direct Call Center
PTY Limited

MetLife Investments PTY |

Limited

MetLife Insurance and
Investment Trust 2

MetA SIEFORE Adicional,
SA.deC.V.?

Met1 SIEFORE, S.A. de
cVv.?

Met2 SIEFORE, S.A. de
cVv.?

Met3 SIEFORE Basica,
SA.deCV.?®

Met4 SIEFORE, S.A. de
cVv.®

Met0 SIEFORE S.A. de
CV.®

98.9% is owned by MetLife Ireland Holdings One Limited and 1.1% is owned by MetLife International Limited, LLC.
MetLife Insurance and Investment Trust is a trust vehicle, the trustee of which is MetLife Investments PTY Limited (“MIPL”).
MIPL is a wholly owned subsidiary of MetLife Insurance Limited.
99.050271% is owned by MetLife Mexico Holdings, S. de R.L. de C.V. and .949729% is owned by MetLife International Holdings, LLC.
97.5125% is owned by MetLife Mexico Holdings, S. de R.L. de C.V.and 2.4875% is owned by MetLife International Holdings, LLC. 1"
98% is owned by MetLife Mexico Holdings, S. de R.L. de C.V. and 2% is owned by MetLife International Holdings, LLC.

14.64% is owned by MetLife Mexico, S.A. and 85.36% is owned by Metropolitan Global Management, LLC.

-
O O oo~

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

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

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

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

99.99995% is owned by Metropolitan Global Management, LLC and .00005% is owned by Exelencia Operativa y
Tecnologica, S.A. de C.V.
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e

MetLife Investment
Advisors, LLC

| | | | | 1
MetLife Commercial MetLife Commercial . .
MetLife Core Property MetLife Core Property
Mortgage Income === Mortgage Income MIM Property MetLife Alternatives MLIA SBAF Manager, MetLife Loan Asset Fund GP. LLC |77~ Fund. LP 80-09465187
Fund, LP* Fund GP, LLC Management, LLC GP,LLC LLC (DE) Management LLC ' '
(DE) 46-4140926 ’
MetLife Commercial MetLife Core Property
. . : : REIT, LLC
Mortgage REIT, LLC i i : 80-0947139
I : ' i
: : i i i i i i i i MetLife International .
MetLife Commercial MetLife Internatlogal MetLife International MetLife International MetLife International MetLife International MetLife International v LP MetLife Core Property
Mortgage PE Fund IV, LP PE Fund lll, LP HF Partners, LP PE Fund VI LP 1 PE Fund | LP - PE Fund II, LP PE Fund V, Holdings, LLC
Originator, LLC (Cayman Islands) 98-1226925 ° 98-1150291 2 : : 98-1162663 * (Cayman Islands) 16.3934926 ©
' I
H :\SCN:IFLLC MCP Property
oldco |, Management, LLC
80-0947139

1 92.593% of the Limited Partnership interests of this entity is owned by MetLife Insurance K.K, 4.115% is owned by 7 MetLife Core Property Fund GP, LLC is the general partner of MetLife Core Property Fund, LP (the “Fund”). A substantial majority of the limited

MetLife Mexico S.A., 2.716% by MetLife Limited (Hong Kong) and the remaining 0.576% is owned by Metropolitan 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:
Life Insurance Company of Hong Kong Limited. Metropolitan Life Insurance Company owns 20.06%, Metropolitan Life insurance Company (on behalf of Separate Account 746) owns 3.24%, MetLife

2 MetLife Commercial Mortgage Income Fund GP, LLC is the General Partner of MetLife Commercial Mortgage Insurance Company of Korea Limited owns 2.91%, General American Life Insurance Company owns 0.07% and Brighthouse Life Insurance Company
Income Fund, LP (the“Fund”). A majority of the limited partnership interests in the Fund are held by third owns 0.14%.
parties. The following affiliates hold a minority share of the limited partnership interests in the Fund: Metropolitan 8  MetLife Core Property Holdings, LLC holds the following single-property LLC’s: Magnolia Park Greenville Venture, LLC; Magnolia Park Greenville,

Life Insurance Company owns 33.20%, MetLife Limited owns 3.54% , MetLife Insurance Company of Korea LLC; MCP 100 Congress Member, LLC; MCP 1900 McKinney, LLC; MCP 22745 & 22755 Relocation Drive, LLC; MCP 3040 Post Oak, LLC; MCP
Limited owns 2.96%, Metropolitan Life Insurance Company of Hong Kong Limited owns 0.41% and Brighthouse 4600 South Syracuse, LLC; MCP 550 West Washington, LLC; MCP 60 11th Street, LLC; MCP 60th 11th Street Member, LLC; MCP 7 Riverway, LLC;
Life Insurance Company owns 11.14%. MCP 9020 Murphy Road, LLC; MCP Alley 24 East, LLC; MCP Ashton South End, LLC; MCP Block 23 Members, LLC; MCP Buford Logistics Center 2

3 88.22% of the Limited partnership interests of this entity is owned by MetLife Insurance K.K (Japan), 9.47% is Member LLC; MCP Buford Logistics Center, Bldg B, LLC; MCP Burnside Member, LLC; MCP Denver Pavilions Member, LLC; MCP DMCBP Phase I
owned by MetLife Insurance Company of Korea Limited, 2.29% is owned by MetLife Limited (Hong Kong) Member LLC; MCP EnV Chicago, LLC; MCP Fife Enterprise Center, LLC; MCP Highland Park Lender, LLC; MCP Lodge at Lakecrest, LLC; MCP
and 0.02% is owned by MetLife Alternatives, GP. Magnolia Park Member, LLC; MCP Main Street Village, LLC; MCP Mountain Technology Center Member TRS, LLC; MCP Northyards Holdco, LLC;

4 94.54% of the limited partnership interest of MetLife International PE Fund I, LP is owned by MetLife Insurance MCP Northyards Master Lessee, LLC; MCP Northyards Owner, LLC; MCP One Westside, LLC; MCP Paragon Point, LLC; MCP Plaza at Legacy, LLC;
K.K. (Japan), 2.77% is owned by MetLife Limited (Hong Kong), 2.1% is owned by MetLife Mexico, S.A. and MCP Property Management , LLC; MCP Seattle Gateway | Member, LLC; MCP Seattle Gateway Il Member, LLC; MCP Seventh and Osborne MF
0.59% is owned by Metropolitan Life Insurance Company Hong Kong Limited. Member, LLC; MCP Seventh and Osborne Retail Member, LLC; MCP SoCal Industrial Kellwood, LLC; MCP SoCal Industrial-Anaheim, LLC; MCP

5 88.93% of the limited partnership interest of MetLife International PE Fund Ill, LP is owned by MetLife Insurance SoCal Industrial-Bernardo, LLC; MCP SoCal Industrial-Concourse, LLC; MCP SoCal Industrial-Fullerton, LLC; MCP SoCal Industrial-LAX, LLC; MCP
K.K. (Japan), 7.91% is owned by MetLife Insurance Company of Korea Limited, 2.61% is owned by MetLife SoCal Industrial-Loker, LLC; MCP SoCal Industrial-Ontario, LLC; MCP SoCal Industrial-Springdale, LLC; MCP SoCal Industry-Redondo, LLC; MCP
Limited (Hong Kong) and 0.55% is owned by Metropolitan Life Insurance Company Hong Kong Limited. The Palms Doral, LLC; MCP Trimble Campus, LLC; MCP VOA Holdings, LLC; MCP VOA | & llI, LLC; MCP VOA I, LLC; MCP Waterford Atrium, LLC;

6 94.70% of the Limited Partnership interests of MetLife International PE Fund IV, LP is owned by MetLife Insurance MCPF Acquisition, LLC; MetLife Core Property TRS, LLC.
KK, 3.79% is owned by MetLife Insurance Company of Korea Limited, 1.51% is owned by MetLife Limited (Hong 9  81.699% of the Limited Partnership interests of this entity is owned by MetLife Insurance K.K., 15.033% is owned by MetLife Limited (Hong
Kong) Kong) and 3.268% is owned by MetLife Insurance Company of Korea, Limited.
10 95.652% of the Limited Partnership interests of MetLife International PE Fund VI, LP is owned by MetLife Insurance K.K, and 4.348% is owned by
MetLife Insurance Company of Korea.
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MetLife Chile
Inversiones Limitada

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

Administradora de )

Mutuos Hipotecarios AFP Provida S.A.°

S.AZ

Provida Internacional
SA°

AFP Genesis
Administradora de
Fondos y Fidecomisos

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

99.9% of AFP Genesis Administradora de Fondos y Fidecomisos S.A. is owned by Provida Internacional S.A. and 0.1% by AFP Provida S.A.
4 97.13% of Inversiones MetLife Holdco Tres Limitada is owned by MetLife Chile Inversiones Limitada and 2.87% is owned by

Inversiones MetLife Holdco Dos Limitada.
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D

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

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

MetLife Real Estate
Lending Manager LLC
(DE)

MetLife Real Estate
Lending (DE)

Logan Circle Partners I,
LLC (PA) 38-3853223

Logan Circle Partners,
L. P. (PA) 20-8262386

Logan Circle Partners
Investment Management
LLC (DE) 26-0333595
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1) The voting securities (excluding directors’ qualifying shares, if any) of each subsidiary shown on the organizational chart are 100% owned by their respective
parent corporation, unless otherwise indicated.

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

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

4) MetLife Services EEIG is a cost-sharing mechanism used in European Union for European Union-affiliated members.
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
Board of
0241 | MetLife......coeverereercreecrcies 00000... |13-4075851.. | ....2945824 | ...1099219 [NYSE, ISE........ MetLife, INC..ocveeeeeeee e DE............. UIP......oo... Board of Directors...........ccceceveeveevevereeireeennns Directors ~ |....... 0.000 |Board of Directors..........cccccevevrevererecieeereenn | cvnee Yoo | O
0241 | MetLife.....overererrererrireieirinas 65978... |13-5581829.. | ....1583845 | ...... 937834 | .o Metropolitan Life Insurance Company................ [\ A, MetLife, INC...vvrvereiecsie e Ownership......... ....100.000 |MetLife, INC...vvvvcvrrerieieirrieiieisseieesseseessinnes | e Nevoooo | O
0241 | MetLife......oreeerereereereeeneeeens 00000... [20-2985998.. | ......covenvnes (0] I (0] 500 Grant Street GP, LLC.......c.ccoovvvvierrerrireenn. DE............. NIA e Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC....ovvverereeieieeereireieeeeseeseeseeeeeees | eeene Neoooe [ O
500 Grant Street Associates Limited
0241 | MetLife.....ooreererrereereereeneeeens 00000... |eerereereerrernrens | erereerreeneenns (0] I (01 Partnership CTorees NIA. e Metropolitan Life Insurance Company.............. Ownership......... |...... 99.000 | MetLife, INC...vurvueerereeieieeneereieieeeeseeseeeeenes | ceveee N [ O
500 Grant Street Associates Limited
0241 | MetLife.......cocvrrnrrererirerinns 00000... [oeeevererrrerienns [ rerereerienene (V10 R (V18 OO Partnership CTerienen NIA e 500 Grant Street GP LLC........c.covvvvverrrierenen. Ownership......... | .o 1.000 | MetLife, INC...cooverrerereerirecirecirecrecrecrecrecienine | o Neveore| O
0241 | MetLife 00000... |22-3140349.. | ..cccoeeeeeen0 | o, {1 R MetLife Retirement Services LLC............ccc.c..... [\ N NIA............ Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....cocveverireriririreiieeesece s [ e Nevoooa | O
0241 | MetLife 63665... |43-0285930.. 0| 728240 | ..o General American Life Insurance Company...... MO............ A, MetLife, INC. oo Ownership......... ....100.000 |MetLife, INC.....vvcveevieeieriieiieeeese e | e Nevoooo | Ou
0241 [MetLife.......cccovvveeerirererrierenns 00000... |45-2420223.. | ................ {1 IO {1 R GALIC Holdings LLC......ccccovveveriiereieiicieisieinns DE............. NIA.............. General American Life Insurance Company.... | Ownership......... ....100.000 | MetLife, INC.....ocvvvevirerirecresicesece s [ e Nevoooa | O
0241 | MetLife 00000... |.orereerrrereeeens MLIC CB Holdings LLC.........ccoverreureereieeeneeens DE....cceo.. NIA. e Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vuvereeeeirieeneireieieeiseeseiseeeeeees | eeene Neoooe [ O
0241 | MetLife 00000... |.coerrererrirerrnns HPZ Assets LLC........ccccovieiieeeieeeeeeenens DE............. NIA............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....cocveverereriierereieeesece s [ eves Nevoooa | O
0241 | MetLife.....coerererercrrieiciieas 00000... |coerrrerrerrerrees | e (1] [0 O Alternative Fuels I, LLC.........ccoeveveveivereireriennnns DE............. NIA....ccooon. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...cvvvcveevrieieirreiieeeie s | e Nevoooo | Qe
0241 | MetLife 00000... |46-0800386.. CC Holdco Manager, LLC........cccocoeveevvevevernne. DE............. NIA......ooon.. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC.....vecveeereercireerceeeieeeeeesesisieeinies | e Nevoooo | Qe
0241 | MetLife 00000... [13-5581829.. | ..cccoereerccnc0 | o0 [, MetLife Private Equity Holdings, LLC................. DE............ NIA..coooen. MetLife SP Holdings, LLC..........ccooovrirrinrinnn Ownership......... ....100.000 | MetLife, INC.....ovvevrierieieiieiseieeiseeseiseineies | v Neoooooe | O
0241 [MetLife.......cccovrvvererirererieirenns 00000... | .coerrererrirernnns Euro CL Investments LLC...........ccccoeeveviirerernnes DE............. NIA.............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....cocvevevireriierciesieeece s [ e Nevoooa | O
0241 | MetLife 00000... |.coevrrrrerriinens 1001 Properties, LLC.......cccoovvererreeiereieienes DE............ NIA.....cooon. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC....vvvcvrierreicireieiieeeie e | e Nevoooo | Qe
0241 | MetLife 00000... |.oeereerrrrerrereens 6104 Hollywood, LLC........covrverrerreirrieirririnns DE.....ccoeeu. NIA ..o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvvereeieireirireiseieiesssseseiseesneens | evees Nevoooo | O
The Building at 575 Fifth Avenue Mezzanine
0241 | MetLife......orrerrrereieienenneens 00000... |voeerererrereerene | cerereereineens {1 I [0 LLC DE.....ccoeu. NIA...cone Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvvvereeieireierirriseieiesssseseeeesneens | evees Nevoooo | O
The Building at 575 Fifth Avenue Mezzanine
0241 | MetLife.......cooeererrrernrrnrnrinnens | 00000... | covoevirrirniiniinns | cvrrrriinnennn0 | ciriieiienn0 e The Building at 575 Fifth Retail Holding LLC..... [] S NIA ..o LLC Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife......cooveveereresrinrennns [ 00000 | oo | veviiriienennd0 | v e The Building at 575 Fifth Retail Owner LLC....... DE.....cco... NIA....ccoine The Building at 575 Fifth Retail Holding LLC... | Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 10700 Wilshire, LLC......covvrrreenrereereirniensesnieenns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... 00000. Sandpiper Cove Associates I, LLC . | Metropolitan Life Insurance Company.. .... | Ownership. ...100.000 | MetLife, Inc..
0241 | MetLife ML Mililani Member, LLC Metropolitan Life Insurance Company.............. Ownership MetLife, Inc
0241 | MetLife.......coeevvevrierenrierennns 00000, | oo ML Mililani Member, LLC..........ccoovevreirerriirnnnn. General American Life Insurance Company.... | Ownership MetLife, Inc
0241 | MetLife... 00000... |47-5228317.. MCPP Owners, LLC.... . | Metropolitan Life Insurance Company.............. Ownership. MetLife, Inc..
0241 | MetLife . |47-5228317.. MCPP Owners, LLC......c.ccovvvereririeesieienne General American Life Insurance Company.... | Ownership MetLife, Inc
0241 | MetLife . |47-5228317.. MCPP OWners, LLC........covvvrreerrenerrreneereeeies Metropolitan Tower Life Insurance Company... | Ownership MetLife, Inc
0241 | MetLife... 00000... |47-5228317.. MCPP Owners, LLC.... . |MTL Leasing, LLC.... ... | Ownership. MetLife, Inc..
0241 | MetLife . |20-3700390.. Viridian Miracle Mile, LLC..........cocovrrrrririenneens Metropolitan Life Insurance Company.............. Ownership MetLife, Inc
0241 | MetLife . 198-1107266.. | ......cocn..... {1 IO {1 R MetLife Canada Solar ULC.............ccovvervivevennne MetLife Capital, Limited Partnership................ Ownership......... ....100.000 | MetLife, INC.....coocveverereriierereieeeeece s [ e Nevoooa | O
MetLife Investment Management Holdings
0241 [ MetLife......ccoovrveereiieeriierenns 00000... | .ccorrererrrrerrnns 4275534 | 0 | MetLife Investments Asia Limited (Hong Kong). |HKG.......... NIA............. (Ireland) Limited Ownership......... ....100.000 | MetLife, INC.....coocvvverirerirecreicecesece s | e Nevoooa | O
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0241 | MetLife 00000... |.oeereererrereereens ...4254427 MetLife Investments Limited (UK)............co....... GBR.......... NIA .o Metropolitan Life Insurance Company.............. Ownership........ |...... 99.000 | MetLife, INC..uvvrrvrnerrererrirrieenrereereieeeeseeseeeenees | ceees Yoo [
0241 | MetLife 00000... | coerrrrrrrirrirnens ...4254427 MetLife Investments Limited (UK).............cc.... GBR.......... NIA....ccoine 23rd Street Investments, INC........cc.cccvvvviernnee. Ownership......... | .o 1.000 [MetLife, INC...vvvvvrrieieireeeseeeeeseseissienes | e Yoo [
MetLife Latin America Asesorias e Inversiones
0241 | MetLife 00000... | coerrrrrrririernens ...4254445 Limitada (Chile) CHL........... NIA ..o Metropolitan Life Insurance Company.............. Ownership......... [...... 99.990 [MetLife, INC.....vvvveeierrieieirreieseeie e | e N [ S
MetLife Latin America Asesorias e Inversiones

0241 | MetLife 00000... | .o ....4254445 Limitada (Chile) CHL........... NIA..ccoie 23rd Street Investments, INC.........ccocoverirnnenne Oownership......... [ .o 0.010 | MetLife, INC.....couerreiereerecreiccceiseneereis [ s N [V
0241 | MetLife 00000... MEX DF Properties, LLC........ccovvrrurrerrinieneeens [ ] S NIA .o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvverereeeeieeneireireeeeseeseeseeeeiees | eeene N [
0241 |MetLife.......coconinernirniirneinens 00000... MPLife, S. de. R. L. de C.V...ccoovvnvinvirriinis MEX.......... NIA. ..o MEX DF Properties, LLC........c.cooormrvrrrvnerinninnns Ownership......... | ...... 99.990 | MetLife, INC....vvvverreriiiiirieeiseieriesiesienes | oo N....... [
0241 | MetLife 00000... MPLife, S.de. R.L.de C.V......ccovvvvereerrien MEX.......... NIA.............. Euro CL Investments LLC..........c.cccecvvevrvernaes Ownership......... | ... 0.010 [MetLife, INC.....vevvevereeeriecreeeceeeeceeeseeeeeees [ e N....... [0 R
0241 | MetLife 00000... Corporate Real Estate Holdings, LLC................ DE............. NIA.............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....cocveverirereierereiieesece s [ eves N...... [0 R
0241 | MetLife......oreeererrereeeereeneeeens 00000... |coverrerrrereenens WFP 1000 Holding Company GP, LLC.............. DE....ccccc... NIA e Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vuverereeireceeneireirseeeseeseieeeeeees | eeene N....... [
0241 | MetLife 00000... |.ccoerererrirernnns MSV Irvine Property, LLC Metropolitan Life Insurance Company.............. Ownership MetLife, INC....uvvvicreeicesceeee e | v N....... [0 R
0241 | MetLife 00000... |.ccorrrrrrerrinnns MSV Irvine Property, LLC Metropolitan Tower Realty Company, Inc........ Ownership MetLife, INC....vvvveeveetee s | v N [
0241 | MetLife . 113-3619870.. 23rd Street Investments, INC..........ccocvvvervriennes Metropolitan Life Insurance Company.............. Ownership MetLife, Inc Y
0241 | MetLife... 00000... |06-1193029.. MetLife Capital Credit L.P... . | Metropolitan Life Insurance Company.. .| Ownership. MetLife, Inc.. N......
0241 | MetLife . 106-1193029.. MetLife Capital Credit L.P.......c..cccovvvrrrerirrerenne 23rd Street Investments, INC..........ccccvvvvevneeee. Ownership MEtLIfE, INCu.vvvevveeeerercreee e | v N.oooa.
0241 | MetLife . 191-1273824.. MetLife Capital, Limited Partnership.................. Metropolitan Life Insurance Company.............. Ownership MetLife, Inc N
0241 | MetLife... 00000... |91-1273824.. MetLife Capital, Limited Partnership... . |23rd Street Investments, Inc............. ... | Ownership. MetLife, Inc.. N......
0241 | MetLife........ccoecvevrereerrrerrenns [ 00000, | oo Long Island Solar Farm, LLC..........c.ccccevrvnnee. Brighthouse Renewables Holding, LLC............ Ownership MetLife, Inc N
0241 | MetLife.......ccoeerrrererenrrnrrennns | 00000... [ oo Long Island Solar Farm, LLC.........cccccccevrrirnrenne MetLife Capital, Limited Partnership................ Ownership MetLife, INC...cvvrerereeieescese s [ s N [
0241 | MetLife . 143-1822723.. Missouri Reinsurance, INC..........cccoveveriveieinenns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvcvvvrivireieirieiieiseeie e | e Yoo [
0241 | MetLife . [13-3237278.. MetLife Holdings, INC.......cccvvvrrnrnrerrininienninns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvvvvrvreriririeiseeneiseieiiesssiseieis | e Yoo [
0241 | MetLife . [13-3237275.. MetLife Credit COrp.......couvrerirrrerereiereieieiaens MetLife Holdings, Inc. (DE) Ownership......... ....100.000 |MetLife, INC...cvvvcveeerieieirieiieeeie s | e N [
0241 | MetLife . [13-3237277.. MetLife Funding, INC........cocvvrrerrrrnrnrerrireineinns MetLife Holdings, Inc. (DE) Ownership......... ....100.000 | MetLife, INC....vvverereerireiseeseiseiseeessseseeseesneens | eeees [\ [
0241 | MetLife 85 Broad Street Mezzanine LLC...........c..cc........ Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvcvrreerieieiriieieisseieessseseiseinnes | e N [
0241 | MetLife Buford Logistics Center, LLC.........cccovvvrerrirernns Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INCu..uvvvererrerireirriseiseisereessseseeeesneens | eeees [\ [
0241 | MetLife MetLife Park Tower Member , LLC ................... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...cvvvevrivrieieiriieiieseeie s | e N [0S
0241 | MetLife Park Tower REIT, INC.....c.ccovvvviieriecericeine MetLife Park Tower Member, LLC .................. Ownership......... ....100.000 |MetLife, INC......vuvvevereercreieieeieeieeee e | e N....... [0
0241 | MetLife Park Tower JV Member, LLC .......c.ccccovvrvennee. Park Tower REIT, INC. ....ooeveiireieiceieeinis Ownership......... ....100.000 |MetLife, INC...vvvvcvrreeireiiirieiieiseeieessieseeseisnes | e N [
0241 | MetLife . 182-1637862.. MetLife Chino Member, LLC.........ccccovvvrrrerernne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvverereeieicneireseeeceseeseiseeeeeens | eeene [\ [
0241 | MetLife . [13-3170235.. Metropolitan Tower Realty Company, Inc.......... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvvrreeireieireieieiseieieseesseneissisnes | oo Yoo [
0241 | MetLife . 101-0855028.. Midtown Heights, LLC........ccoovrerererrreiereen. Metropolitan Tower Realty Company, Inc........ Ownership......... ....100.000 | MetLife, INC...uvvverrerieieicireireiseiecssiseeseeseeens | eeene N [
0241 | MetLife . 143-6026902.. White Oak Royalty Company.........cccccovvereinnnne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvevrreerreieirrieiieseeieessseneessinnes | e Yoo [
0241 | MetLife . 130-0777814.. Marketplace Residences, LLC..........cccocvrunienee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvverererieicireireiseeeseeseeseeseeens | eeene [\ [
0241 | MetLife... 00000... |26-2853672.. MLIC Asset Holdings LLC........... . | Metropolitan Life Insurance Company.. ..| Ownership. ...100.000 | MetLife, Inc..
0241 | MetLife.......coveererernenenennns | 00000, | oo MetLife Properties Ventures, LLC...........c.co....... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 [ MetLife.......cccoorveererieeriiinnns 00000... |22-2375428.. | .......c..cc..... 0 | o0 | Transmountain Land & Livestock Company....... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC.......cvvvereerereecreieeeeeceeeceeeneens | e Yo, [0 R
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0241 | MetLife 00000... |34-1650967.. Hyatt Legal Plans, INC.........ccocvveueereeneereinenen. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... |34-1631590.. Hyatt Legal Plans of Florida, InC...........cc.cc........ Hyatt Legal Plans, INC........ccccvvvvrererecrrenenns Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife ... 00000... |27-0226554.. MLIC Asset Holdings I LLC.........cccovveverrerrenne. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... |30-0756430.. El Conquistador MAH II LLC.........cccovverrrrnienens MLIC Asset Holdings Il LLC.........ccccovcrneirniennee Ownership......... ....100.000 | MetLife, Inc
0241 | MetLife 00000... |.oevreerrrreriereens MetLife RC SF Member, LLC.........ccccovvvvrrrrrnnne Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... |20-3221642.. MetLife Mall Ventures Limited Partnership......... Metropolitan Life Insurance Company.............. Ownership......... [...... 99.000 |MetLife, Inc
0241 | MetLife... 00000... |20-3221642.. MetLife Mall Ventures Limited Partnership......... . | Metropolitan Tower Realty Company, Inc........ | Ownership. .1.000 |MetLife, Inc..
0241 | MetLife . |20-8349277.. Sandpiper Cove Associates, LLC............cccccco.... Metropolitan Life Insurance Company.............. Ownership......... [ ...... 90.590 |MetLife, Inc
0241 | MetLife . |20-8349277.. Sandpiper Cove Associates, LLC Metropolitan Tower Realty Company, Inc........ Ownership......... |.ooeeee. 9.410 | MetLife, Inc
0241 | MetLife... 00000... |13-4047186.. MetLife Tower Resources Group, Inc. . | Metropolitan Life Insurance Company. ..| Ownership. ...100.000 | MetLife, Inc..
0241 | MetLife Housing Fund Manager, LLC..........ccccoevvvniennen. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 [ MetLife........c.cocecveververererieenenn |00000... |26-0405155.. | covcveveeeeeen0 | a0 [ MTC Fund I, LLC Housing Fund Manager, LLC Management...... | ........ 0.000 |MetLife, Inc
0241 | MetLife 0 | 0 MTC Fund II, LLC.... Housing Fund Manager, LLC Management...... | ........ 0.000 | MetLife, Inc
0241 | MetLife . 114-2013939.. | .covverece. 0 MTC Fund I, LLC.....oeveveeeceeece e Housing Fund Manager, LLC...........ccccccovvne... Management...... | ........ 0.000 |MetLife, Inc
0241 | MetLife . [13-4078322.. | ..o 0 334 Madison Euro Investments, Inc................... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 [ MetLife........cccocoeveevireernrierenn |00000... | cvoiecveiiiicinns ....4254454 St. James Fleet Investments Two Limited.......... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife......cooveverererireieinnns 00000... |.oovrrerrrrrirnnns LA254472 [0 Park Twenty Three Investments Company (UK) | GBR.......... NIA......ooon.. St. James Fleet Investments Two Limited........ Ownership......... ....100.000 |MetLife, Inc
Convent Station Euro Investments Four
0241 | MetLife.......cocvvenrrncniieciens 00000... |.covererrererierenne 4254481 | ... (U1 D Company (UK) GBR.......... NIA..ccoie Park Twenty Three Investments Company...... Ownership......... ....100.000 | MetLife, Inc
Convent Station Euro Investments Four
0241 | MetLife.......c.cccoevvernernernerenes | 00000, | overcoreririinnes 4254520 | ..o (U1 D OMI MLIC Investments Limited............ccccrveennee CYM.......... NIA..ccoie Company Ownership......... ....100.000 | MetLife, Inc
0241 | MetLife . 146-3608641.. | ..ccooreeeen | 0 | ML Swan Mezz, LLC.........ccevvvieierreieieeiens DE............ NIA....ccoone Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife . |46-3589015.. D ] 0 ML Swan GP, LLC.......ccccovverreercreeeeee DE............. NIA.............. ML Swan Mezz, LLC........cccooveerrrverererrerennn. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife . [46-3616798.. | ...ccoovvvvee. (1] I [0 ML Dolphin Mezz, LLC.........ccoevverriereiriirrieirenns DE.....cco... NIA....ccoone Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife......oooeererrrernrrnrnninnens | 00000... [ coveevirrirniinrinne | evrerrrinnennn0 | evvvveiiennn0 s ML Sentinel Square Member, LLC..........ccc.co.c... DE......cc... NIA...cone Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife......cooveveererresrienennns [ 00000 | oo | veviiniiennnnd0 | e [ MetLife Securitization Depositor LLC................. DE.....cco... NIA...ccone Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 |MetLife ML Dolphin GP, LLC......ccovvvvrrrereireireenrereeeeens ML Dolphin Mezz, LLC.........ccocovvvrurrernrrnrereirens Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... 00000... |.coeverrrrrrrrirnens Haskell East Village, LLC............ . | Metropolitan Life Insurance Company.. ..| Ownership. ...100.000 | MetLife, Inc..
0241 | MetLife . |46-3426206.. MetLife Cabo Hilton Member, LLC Metropolitan Life Insurance Company.............. Ownership......... |...... 83.100 |MetLife, Inc
0241 | MetLife . |46-3426206.. MetLife Cabo Hilton Member, LLC General American Life Insurance Company.... |Ownership......... |...... 16.900 |MetLife, Inc.
0241 | MetLife... 00000... |46-0803970.. MetLife CC Member, LLC... . | Metropolitan Life Insurance Company.............. Ownership......... | ...... 95.122 | MetLife, Inc..
0241 | MetLife . [46-0803970.. MetLife CC Member, LLC General American Life Insurance Company.... | Ownership......... |........ 4.878 | MetLife, Inc
0241 | MetLife . [13-5581829.. | ...ovvveennnn (0] I (0] MetLife SP Holdings, LLC.........ccccovverrrrirnienrennen. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife L [80-0821598.. | ..o [ erveeieiieeienns | e Oconee Hotel Company, LLC.........ccccccevevinnee Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife o 180-0823015.. | .veevereereiees | e | cereeineineieeseinni Oconee Land Company, LLC..........cccovrrurrrrennae Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
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0241 | MetLife 00000... |80-0823413.. | ..eevevrvrerenee | errerreeireirinns [ everrereisenereineenens Oconee Land Development Company, LLC....... DE.....cc... NIA .o Oconee Land Company, LLC..........ccccovvrrerrenne Ownership......... ....100.000 | MetLife, INC...vvvverererieircereireiseecseeseeseeeeeens | eeene N [
0241 | MetLife 00000... [90-0853553.. | ...cvvvrrerrenne [ errervreireiniiens [ evreireissienseinneenns Oconee Golf Company, LLC.........ccccccvvvvverennee. DE.....cco... NIA....ccoine Oconee Land Company, LLC............ccceorernne. Ownership......... ....100.000 |MetLife, INC...vvvvevreerieieirieiieiseieieesseseessinnes | e N [
0241 | MetLife ... 00000... [37-1694299.. | ....cocovrrrrrns | errrmrrmennnees | cereeeneireieeseennens Oconee Marina Company, LLC..........cccocnrunrnne [ ] S NIA ..o Oconee Land Company, LLC..........ccccovvrrurrenne Ownership......... ....100.000 | MetLife, INC....vvvereeieirrircincireieeecesseseeseeseeens | eeene N [
0241 | MetLife 00000... |coverrerrerriines | errerersrieienns [ ervreneiennens e 1201 TAB Manager, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvevrreerieieirrieiieiseeieiesssesseessisnes | e N [
0241 | MetLife 00000... |ceeererrrerrernnee | errrererreeeenee e [ v MetLife 1201 TAB Member, LLC Metropolitan Life Insurance Company.............. Ownership......... | ...... 96.900 | MetLife, INC...vvvvvererieirrineeneireireeeeeeseireisennes | cerees N [
Metropolitan Property and Casualty Insurance

0241 | MetLife.......cocvvvrernrrerinienns 00000... [veeererererereenes [ erererererirerinens | verrerinerinenine | ereereenenereneneenens MetLife 1201 TAB Member, LLC..........ccccouvennce. DE...ccon. NIA. e Company Ownership......... | .o 3.100 [MetLife, INC..vuververcreerierierirerierinerineriseresenines | s N...oooe [
0241 | MetLife.....overerrrrererrireieiriens 00000... |corerrerrerrrnnne | erreerersrenienns [ ervrnmerennens e MetLife LHH Member, LLC.........cccocovvrvrririrrinnn. [] S NIA...coene Metropolitan Life Insurance Company.............. Ownership......... [...... 99.000 [MetLife, INC....uvvvveerierririeirreceiseeieeissreseisses | e N [
0241 | MetLife 00000... [eoererrerrerrerrnene | ermereerreereereens | erreereeeennennes | eereeeneeseeneseennens MetLife LHH Member, LLC.........cooovvreeniereirrienes DE.....c...... NIA e General American Life Insurance Company ... | Ownership......... | ........ 1.000 | MetLife, INC..uvvrereereeeeeeieineireireieseeseeseeeesees | ceeee N....... [
0241 | MetLife 00000... | .overererrieeens | erveerrierenns {1 IO {1 R 1925 WJC Owner, LLC (DE) .......ccceovvvvevrrernee, DE............. NIA............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....c.cveverireriricreieeesece s [ e N...... [0 R
0241 | MetLife......cocvererercrricreians 00000... |26-1762232.. | ...coovvrerreens | crvrrererieisiens [ v Boulevard Residential, LLC............cccccooervverennee DE............. NIA.....ccoo.. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC....vvecvrevreeiciirieiieieeeie s | e N..oow. [0S
0241 | MetLife 00000... | .overererriereens | ervererrierennd {1 IO {0 R MetLife Ontario Street Member, LLC (DE) ........ DE............. NIA.............. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC.....cocveverirerirercresieeece s [ e N....... [0 RS
0241 | MetLife 00000... [46-4158087.. | ...oovrrerrrrrens | coreerereernninees | eereerreerereeseeneis MetLife 555 12th Member, LLC.........cccccovvrvuneen. Metropolitan Life Insurance Company.............. Ownership......... |...... 94.600 | MetLife, INC...euvereerecieirieeneireseeeeeeseiseieeees | cevees N...ooe [
0241 [MetLife.......cccovveerevireeriiirenns 00000... |46-4158087.. MetLife 555 12th Member, LLC.........c.ccccevevnnee General American Life Insurance Company.... |Ownership......... | ........ 5.400 [MetLife, INC......covvevvvererricreeieee e [ e N....... [0 R
0241 | MetLife 00000... |.coerrrrrrerrirrnnns 150 North Riverside PE Member, LLC............... Metropolitan Life Insurance Company.............. Ownership......... [...... 81.450 [MetLife, INC.....c.cvvevevrieieireeieeeee s | e N [0S
0241 | MetLife 00000... |.oovrrrrrerrirnnns 150 North Riverside PE Member, LLC............... General American Life Insurance Company ... |Ownership......... |...... 13.320 | MetLife, INC....vovveveevcveeeecreee e | e [\ T [ R
0241 | MetLife......coevererrercrrierciaans 00000... |.coovrrrrrerrrnnns 150 North Riverside PE Member, LLC............... Metropolitan Tower Life Insurance Company... | Ownership......... |........ 5.230 | MetLife, INC....coocvecvererciiseeseeeseese e | e N..oo.. [0S
0241 | MetLife 00000... |47-2085444.. ML-Al MetLife Member 2, LLC..........ccccovvernnnee Metropolitan Life Insurance Company.............. Ownership......... [ ... 98.970 [MetLife, INC.....c.ovvveeereeerereeiceeeeeee e | e N.oooa. [
0241 | MetLife 00000... |47-2085444.. ML-Al MetLife Member 2, LLC..........ccccoovvernnnee General American Life Insurance Company.... | Ownership......... |........ 1.030 [MetLife, INC...vvveveieieiciseeiescee s | e N [
0241 | MetLife ML-Al MetLife Member 3, LLC........cccccvvvrrrrenne. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvvereeieireierirriseissiesissiseeeesseens | evens N
0241 | MetLife... 00000. MetLife ConSquare Member, LLC (DE).. . | Metropolitan Life Insurance Company.. .... | Ownership. ...100.000 | MetLife, INC....cvovvvecrrrircieicrieeseeeseie s | v N.....
0241 | MetLife . [13-5581829.. MetLife Member Solaire, LLC..........c.ccccvvvevvennee. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...ceveeverereercrrcesieeeeeeeeseesieseiies | e N.oooa.
0241 | MetLife . 181-0770888.. MetLife Treat Towers Member, LLC................... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 [MetLife, INC.....cvvvverreveieieieieieiesissesssseienns | eeneNuiiins
0241 | MetLife... 00000... |46-4133357.. |.... ML Bridgeside Apartments, LLC..... . | Metropolitan Life Insurance Company.. ....| Ownership. ...100.000 |MetLife, Inc.. .
0241 | MetLife MetLife Camino Ramon Member, LLC............... General American Life Insurance Company.... | Ownership......... |........ 1.000 [MetLife, INC...vvveevrieieisieieseese e | e N
0241 | MetLife.......ovverrrerrernerreneennens | 00000... | 1oiorirririniinne | eerrierineireiins | evereersiresnnens | coneeeeeseessesessnnennes MetLife Camino Ramon Member, LLC.... DE.....cc... NIA .o Metropolitan Life Insurance Company.............. Ownership......... | ...... 99.000 | MetLife, INC...vrrvreerererrirrirneeneereeeeeeeeseeseeseesenes | cereee [\ [
0241 | MetLife.......cooeveererresrierenns [ 00000... [46-4255167.. | .ooovivvierieins [ ervrereiieiiiens [ evreveisseieisiienne ML Terraces, LLC Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvevrveeiieieirrieiieieeieessseseessinnes | e N [
0241 | MetLife.......ovverrrrrernenrnrneens | 00000... | coiooririniniinne | eeereerineireins | evereersinsennens | conereeeseessesessnnennes MetLife CB W/A, LLC......ooveerrrereerrreeeeens DE......cc... NIA ..o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvvereririreiceneireiseeeeeseeseeseeseeens | eeene N [
0241 | MetLife.......ccoeveererresrinrenns [ 00000... [47-1970965.. | ..oovvvvreriernns [ ervrereiiesiiens [evreveisseieiseienns ML New River Village Ill, LLC .........ccocovvrerenne DE.....ccoe.. NIA....ccoone Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvcvrieerieieirrierieiseeieesssesseiseisnes | e N [
0241 | MetLife......ooererrrerrernernenninnens | 00000... | oo | eerrrrierineireiins | evereersensnnens | coneeeeeneessesessenenees MetLife 1007 Stewart, LLC .......cccooovvrrrrrnreen. [ ] S NIA .o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvvereeieireicirrireissieeesseseeseeseeens | eeene N [
0241 | MetLife......cooverecereresrierernns [ 00000, | coiveieiiciiieiies [ rrrereiriieieinns e [ Chestnut Flats Wind, LLC ........cccocevvieirviriiennns [] S NIA...ccine Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvevreerieiiirrieiieiseieesssesseessinnes | e N [
0241 | MetLife.......ooerrerrernenennnnens | 00000... [ 1oiooriiiriniinne | eeirrierirsireins | evereersinsinnens | coneeeeeseessesessneennes MetLife 425 MKT Member, LLC ........ccccccoovvenee. DE.....cc... NIA ..o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...ovvverrererieiecreireieeeeseeseeseeseeens | eeene [\ [
0241 | MetLife......ccovevevreresriernenns [ 00000... [46-4229772.. | coovvoivvveiienns | evreierieniiens [ MetLife THR Investor, LLC .........cccoovevvierrerrennns DE.....ccoe.. NIA....ccoine Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvevrrerreieirieiieiseeieessieseessisnes | e N [
0241 | MetLife.......ooerrrrrernerrenennens | 00000... | oo | ceereierineireiiee | erereeresesineens | corereeeneesseseesneenees MetLife OFC Member, LLC..........cccoovrrerrrrnrnnen. DE............ NIA e Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC....vvvereeeeireieceneireisiee e | eeene N....... [
0241 | MetLife.......covevvererennnrennns [00000... [47-1256270.. | ..oovvrvreiienns [ evrrireiieiniiens [ MetLife OBS Member, LLC ........cccoevevrvererrennns DE.....ccoe.. NIA ..o Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, INC...vvvvevriverieiiireieiieisseieeisssseeseinees | e N [
0241 | MetLife......ooveererrrrrnernrneinnens | 00000... | ooiooiirrininiinns | eerreierinsireiies | eveveersinssnnens | coneeeesseessesessnnennes MetLife FM Hotel Member, LLC...........c.ccccnvene.. [ ] S NIA..coe Metropolitan Life Insurance Company.............. Ownership......... ....100.000 | MetLife, INC...uvvvereeeeireicerrireieeecssiseeseeseeens | eeene N [
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0241 | MetLife 00000... |ceeeeerrereerernene | eerrereereeerenee [ evereeinenenns [ v LHCW Holdings (U.S.) LLC.......cocovrvrrerririrrenn. MetLife FM Hotel Member, LLC............ccc.ovene. Ownership......... ....100.000 | MetLife, INC...vvvverererieircereireiseecseeseeseeeeeens | eeene Nevoooo | O
0241 | MetLife 00000... [veeeverereerenerins [ errrerrrerineninens | eevrerrneninenens | crrereenneneeneeeens LHC Holdings (U.S.) LLC.....ccecoviireireireincis LHCW Holdings (U.S.) LLC....cccvvvrrvrirriienn. Ownership......... ....100.000 | MetLife, Inc
0241 | MetLife ... 00000... [eoererrerrermernnens | errermernmeneernes | ervrersinesnnennes | eereeeneenesnessnennens LHCW Hotel Holding (U.S.) LLC......cccovvrvrerrenee. LHC Holdings (U.S.) LLC.......cceovvrrerrirerrrirninne Ownership......... ....100.000 |MetLife, INC...overereeereeieieeenere e
0241 | MetLife 00000... [veeererereererenens [ errrerrerincrinens | verrerrnsnsenes | crrereneseneeneenens LHCW Hotel Holding (2002) LLC..........cccccouvennec. LHCW Hotel Holding (U.S.) LLC Ownership......... ....100.000 | MetLife, Inc
0241 | MetLife 00000... |ceeererrrerrernnee | errrererreeeenee e [ v LHCW Hotel Operating Company (2002) LLC... LHCW Hotel Holding (U.S.) LLC Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... |46-4584166.. ML Southmore, LLC ......cccovvevrierereieieieneis Metropolitan Life Insurance Company.............. Ownership......... [...... 99.000 |MetLife, Inc
0241 | MetLife... 00000... |46-4584166.. |.... ML Southmore, LLC ....... . | General American Life Insurance Company ... | Ownership......... | ........ 1.000 |MetLife, Inc..
0241 [ MetLife........cccocoevevevereerireeeenn |00000... | cvoiecviiiiiines MetLife HCMJV 1 GP, LLC.......c.ccovvevevviirerne. Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife.......ooerrrrrernerrenneneens | 000001, | oo | eeerierineireiiee | evereereeesnnens | coreeeeeseesseseesseenees ML-Al MetLife Member 1, LLC.........cccoovrrurrennee. Metropolitan Life Insurance Company.............. Ownership......... |...... 95.199 | MetLife, INC...vrrvreereceeieeseenereeieeseieieeeees | ceves Nevoooo | O
Metropolitan Property and Casualty Insurance
0241 | MetLife........cooveeeeeeeeeieeeieieeene 00000... |.oveverereeeeeeeeeees | eereeereeeeeeees Lo Lo ML-AI MetLife Member 1, LLC........cccoevvrurunee DE............. NIA............... Company Ownership......... | ... 4.801 [MetLife, INC.....veveccceceeeeeee e | e [\ O
MetLife Global Holding Company Il GmbH
0241 | MetLife......creeeeereereeerieneeneens 00000... [13-3759652.. | ....3166279 | .......ccc...... (01 MetLife International Holdings, LLC................... DE....ccceeen. NIA e (Swiss) Ownership......... ....100.000 | MetLife, INC....vvvereceeieieineireireeeeeeeseiseeeeeees | eeene Neoooe [ O
0241 [ MetLife.......cccovrvveeiirereriicrnns 00000... |13-3953333.. | ....3166372 | ................ {1 R Natiloportem Holdings, LLC...........cccoovvvvrrernen. DE............. NIA.............. MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC.....cocvvvevirerirercresieeseee s [ e Nevoooa | O
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife......coevererererereieieenns 00000... |.oevrrrrrrrirenns ..3166402 | ................ [0 C.V. (Mexico) MEX.......... NIA.....cooonn. Natiloportem Holdings, LLC.........cccoevrvvvrrnnnee Ownership......... [...... 99.000 [MetLife, INC.......ovvvveeveeererreerceeeeree e | e Nevoooo | Qe
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife.......cocvrnernirnirniiens 00000... | eeerererererennene 3166402 | ..o (V18 PO C.V. (Mexico) MEX.......... NIA. e MetLife Mexico Servicios, S.A. de C.V............. Ownership......... | 1.000 | MetLife, INC...couverrerceeciecieciecinecrnecnseesecsennns | v Novoore | O
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife 00000... ....3373705 MLA Comercial, S.A. de C.V. (Mexico) C.v. MetLife, Inc
0241 | MetLife 00000... ....3373705 MLA Comercial, S.A. de C.V. (Mexico) MetLife Mexico Servicios, S.A.de C.V............. MetLife, Inc
Excelencia Operativa y Tecnologica, S.A. de
0241 | MetLife.......coconrrnrrnirnirnis 00000... |.orrerrerrennene 3373714 | (01 O MLA Servicios S.A. de C.V. (Mexico)................. MEX.......... NIA...cooin. C.\V. Ownership......... | ...... 99.000 | MetLife, INC....vvverereeiiieseeeeieees | e Neoooooe | O
0241 |MetLife......orreerrrereeeirrrennenens 00000... |.oeereerrrrereereens 3373714 | [0 MLA Servicios S.A. de C.V. (Mexico)................. MEX.......... NIA ..o MetLife Mexico Servicios, S.A. de C.V............. Oownership......... | .o 1.000 | MetLife, INC.ouvvrvrvrrrereeieieeinniseiseiiesisseseeseinnes | cerees Nevoooo | O
MM Global Operations Support Center, S.A. de MetLife Global Holding Company Il GmbH
0241 |MetLife.......cccoevrerrrerrrrierins 00000... |.coererrererirnen. 4240907 | (01 DO C.V. MEX.......... NIA....ccooonn. (Swiss) Ownership......... ....100.000 | MetLife, INC...vvovvvrererierieriseieieessessessesisenias | v Nevooooo | O
MM Global Operations Support Center, S.A. de MetLife Global Holding Company | GmbH
0241 |MetLife.......cooorrenrnrirrirris 00000... | .correrrrerrernen. 4240907 | e (01 DO C.V. MEX.......... NIA.....ccooon. (Swiss) Ownership......... | ....... 0.000 |MetLife, INC...vovveverrerierieriiesiieeiieeireeiiesiiesisens | s Nooooooo | O
MM Global Operations Support Center, S.A.
0241 | MetLife.......cevevererereiccines 00000... |.coorrererrirerrnnns 4254995 | .............. {1 Fundacion MetLife Mexico, A.C.........ccccccouvec... MEX.......... NIA............... de CV,SA.deC.V. Ownership......... ....100.000 |MetLife, INC.....vuvveeereercrreeeiceeeeee s | e Nevoooa | O
Metropolitan Life Seguros e Previdencia
0241 | MetLife.......cocvvnrnrrnirreriens 00000... |..oveeerererrerene 3166318 | oo (U1 Privada S.A. (Brazil) BRA......... A s MetLife International Holdings, LLC................. Ownership......... | ...... 66.662 | MetLife, INC.......cvrrerrrriricienieeenienienienes | e Necoooe [ O
Metropolitan Life Seguros e Previdencia
0241 | MetLife.......cocvvnrvrrerrnieens 00000... |..oveeerererrerene 3166318 | oo (V18 OO Privada S.A. (Brazil) BRA......... A MetLife Worldwide Holdings, LLC.........ccccc..... Ownership......... | ...... 33.337 | MetLife, INC....cvvvreririiicierieeiesienienienes | e Necoooe [ O
Metropolitan Life Seguros e Previdencia
0241 | MetLife ... 00000... |.oeereerrrrereereens 3166318 | o (0] Privada S.A. (Brazil) BRA.......... A, Natiloportem Holdings, LLC..........cccccovrrerienn. Oownership......... | .ooeeee. 0.001 | MetLife, INC...eoererereeeeserereeeeneeseeieiens [ s Nevoooo | O
0241 | MetLife.....overerrrrereerireieiries 00000... |.oerrrrrrrerrernens A191616 | [0 MetLife Ireland Holdings One Limited................ IRL............ NIA....coene MetLife International Holdings, LLC................. Ownership......... ....100.000 |MetLife, INC...vvvvevrierrreieirrieiieiseieeseieissrssseessennes | rnene Nevoooo | Oune
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MetLife Global Holdings Corporation S.A. de
0241 | MetLife......covvenerrereeiniinenne 00000... |..oeereerreriernne 189846 | 0 | C.V. (Mexico) MEX.......... NIA..ccoe MetLife Ireland Holdings One Limited.............. Ownership......... | ...... 98.900 | MetLife, INC....uvvvreeeeiereieirireeeniseseineneeees | cevees Necooo [ O
MetLife Global Holdings Corporation S.A. de
0241 | MetLife......covvvenerreeeeiireinenne 00000... |.ceovereerrereerenne 189846 | 0 | C.V. (Mexico) MEX.......... NIA..coe MetLife International Limited, LLC................... Oownership......... [ .o 1.100 | MetLife, INC..uervrreieicieircseeisceieieines | e Necooo [ O
MetLife Global Holdings Corporation S.A. de
0241 | MetLife 00000... |13-3047691.. .0 Metropolitan Global Management, LLC.............. IRL............ NIA...coine C.V. Ownership......... [...... 99.700 [MetLife, INC.....vvuvvevrierrieieirreeeeie e | e Nevoooo | O
0241 | MetLife 00000... [13-3047691.. .0 Metropolitan Global Management, LLC.............. IRL........... NIA e MetLife International Holdings, LLC................. Ownership......... |.ooeeee. 0.300 | MetLife, INC..euerereceeeieceireeeeeeeseeeeee [ e Neoooe [ O
0241 | MetLife.....overererrereirireieirins 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...vvvvevrrerrreiiirrieiieiseeieeissisneeseinnes | e Nevoooo | Ouee
Excelencia Operativa y Tecnologica, S.A. de
0241 |MetLife.......cocnrnernirnirniinens 00000... |AA-2730030. | ....3165740 MetLife Mexico Holding S. de R.L.de C.V......... MEX.......... A C.V. Ownership....... | .o 0.000 |MetLife, INC...ouveuverrencrecrierierinerineeinesiseeeneieees | s Novooie| O
0241 | MetLife 00000... [AA-2730030. | ....3165740 MetLife MeXiCO S.A........irerrnerereeeceereis MEX.......... MetLife Mexico Holdings, S. de R.L. de C.V.... | Ownership......... |...... 99.050 | MetLife, INC...vrrvreerereeieireeneireeeieeeeseiseieeenes | cevee Nevoooo | O
0241 | MetLife 00000... |AA-2730030. | ....3165740 MetLife MeXico S.A......ccvvieniviereeecereceeinne MEX.......... MetLife International Holdings, LLC................. Ownership......... | ...t 0.950 [MetLife, INC......coevevieeeriiereeeceee s [ e Nevoora | O
0241 | MetLife......coreeeeerrereeeieneeneene 00000... |overeerrrereeeens 8255291 | 0 | MetLife Afore, S.A. de C.V. (Mexico)................. MEX.......... MetLife MeXiCo S.A.......oourieeererereiecreeneanns Ownership......... |...... 99.990 | MetLife, INC..uvrrvueereceeieireineireieeeeeeseineieeees | ceeeee Nuoooe [ O
0241 [ MetLife.......cocvrvveeiireeriienenns 00000... |.coorreerrirerenns 8255291 | 0 [ MetLife Afore, S.A. de C.V. (Mexico)................. MEX.......... A MetLife Pensiones S.A.........cccoveeeveveenieenenns Ownership......... | ... 0.010 [MetLife, INC.....cevverrerericreeiiees e [ e Nevoora | O
ML Capacitacion Comercial S.A. de C.V.
0241 | MetLife......cooerrerrereeiineienne 00000... |.eovererrrerernne 241061 | 0 | (Mexico) MEX.......... NIA..ccoie MetLife MeXiCo S.A.......ocvvvrereeerinineineinns Ownership......... | ...... 99.000 | MetLife, INC....uvvvveeeiercrieieirireerieeneieneienes | v Necoooe [ O
ML Capacitacion Comercial S.A. de C.V.
0241 | MetLife.......cocveenerninirrnciens 00000... |.overerrererrerenne 241061 | 0 | (Mexico) MEX.......... NIA. e MetLife Mexico Servicios, S.A. de C.V............. Ownership........ | 1.000 | MetLife, INC...couverrereceeciecieiirecirecnecrecinecineenne | v Necoooe [ O
MetA SIEFORE Adicional, S.A. de C.V.
0241 | MetLife.......cocvrenernieeirnciens 00000... |.overerrrerrerenne 8255303 | 0 | (Mexico) MEX.......... NIA.coe MetLife Afore, S.A. de C.V.....covcnverrrirecnns Ownership......... | ... 99.990 | MetLife, INC....cvvvvvrrirrirrirrieierieeiesiesienienes | eeeee Necoooe [ O
MetA SIEFORE Adicional, S.A. de C.V.
0241 | MetLife 00000... ....4255303 (Mexico) MetLife MeXico S.A.......ccuurverenericrirerirereenene Ownership MetLife, Inc N
0241 | MetLife 00000... ...4255415 Met1 SIEFORE, S.A. de C.V. (Mexico) MetLife Afore, S.A. de C.V Ownership MetLife, Inc N
0241 | MetLife 00000... |.oeereerrrrereereens ...4255415 Met1 SIEFORE, S.A. de C.V. (Mexico) MetLife Mexico S.A.......ccccvvrrenenne Ownership MetLife, INC...oovvrereererreeeseeeee e [ e Nevoooo | O
0241 | MetLife 00000... | .ovrerrrerrennens ....4255844 Met2 SIEFORE, S.A. de C.V. (Mexico) MetLife Afore, S.A.de C.V............ Ownership MetLife, INC....ouverieiereseseeeseeeieiine | e Neoooooe| O
0241 | MetLife.....orreererrerrerereenneeens 00000... |.oeereerrrrereereens ...4255844 Met2 SIEFORE, S.A. de C.V. (Mexico) MetLife MeXiCO S.A.......vreerrrereieersnenninns Ownership MetLife, INC...ovvrerereeeesceee s [ s Nevoooo | O
0241 | MetLife 00000... |.coerrrrrerrinens ...4255394 Met3 SIEFORE Basica, S.A. de C.V. (Mexico).. | MEX.......... NIA....ccoone MetLife Afore, S.A.de C.V............ Ownership MetLife, INC..vvvvveeeeeiciee s | v Nevoooo | Qe
0241 | MetLife 00000... |.oeereererrereereens ...4255394 Met3 SIEFORE Basica, S.A. de C.V. (Mexico).. | MEX.......... NIA ..o MetLife Mexico S.A.......ccccovvrenenne Ownership MetLife, INC...covererecrereesecree e [ s Nevoooo | O
0241 | MetLife.......coconrnrrninirninens 00000... | ..orrerrreerennene 4255385 | 0 | Met4 SIEFORE, S.A. de C.V. (Mexico).............. MEX.......... NIA..cooien. MetLife Afore, S.A. de C.V...cccovvnvinnininni, Ownership MetLife, INC....oveveeieieeeee e | e Nooooooe | O
0241 | MetLife ..o 00000... |.oeereererrereereens 4255385 | 0 | Met4 SIEFORE, S.A. de C.V. (Mexico).............. MEX.......... NIA .o MetLife MeXiCo S.A.......ovrrererereecreenninns Ownership MetLife, INC...covererecrereesecee e [ e Nevoooo | O
Met0 SIEFORE Adicional, S.A. de C.V.
0241 | MetLife.......cocvrnrenrrnirreiienns 00000... |..oveeerererrerne 255376 | 0 | (Mexico) MEX.......... NIA. e MetLife Afore, S.A. de C.V.....coocvvvmvrrrrerns Ownership......... | ...... 99.990 | MetLife, INC.....vvvvrrerrirrirrierierieeiesiesienienes | eeeee Necoooe [ O
Met0 SIEFORE Adicional, S.A. de C.V.
0241 | MetLife.......cocvrnrrererireins 00000... | ..erererercrernene ...4255376 (Mexico) MetLife Mexico S.A........ccvvvereerirerircrinerinenene Ownership........ | .. 0.010 [MetLife, INC...ouvvrrercrecrierierirerirerierineninerinenines [ s Neveore| O
0241 | MetLife 00000... |.coeverrrrrirrirnens ....3165795 MetLife Pensiones Mexico S.A....... MetLife Mexico Holdings, S. de R.L. de C.V.... |Ownership......... |...... 97.513 [MetLife, INC.....vvvveeereeeseeeseeie e | e Nevoooo | Qv
0241 | MetLife 00000... |overrerrrerrenene ....3165795 MetLife Pensiones Mexico S.A....... MetLife International Holdings, LLC................. Ownership......... |.ooeeee. 2.488 |MetLife, INC....vveeeeeeeeeiecrereieeeeseiseieniees | eeene Nevoooo | O
0241 [ MetLife......cccovrveereiiererriirenns 00000... | .coorrererrrrerrnns 3267390 | cievieeeen0 [ MetLife Mexico Servicios S.A.de C.V................ MEX.......... NIA.............. MetLife Mexico Holdings, S. de R.L. de C.V.... | Ownership......... | ...... 98.000 |MetLife, INC...ucvvveeeerriereieiieeieeereeeeeesevenens | e Nevoooa | O
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NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0241 | MetLife 00000... |.oeereererrereereens ....3267390 MetLife Mexico Servicios S.A. de C.V................ MEX.......... NIA .o MetLife International Holdings, LLC Ownership......... | .ooeeee. 2.000 |MetLife, INCuvuvrvereeeeeerieiineireiseeeeseeseeeeeseens | eeene Nevoooo | O
0241 | MetLife 00000... |AA-5420018. | ....3166288 MetLife Insurance Company of Korea, Limited.. |KOR.......... A, MetLife Mexico S.A.......ccocevevveviiinnnns Ownership......... [...... 14.640 |MetLife, INC...vvvvvrevceieeeieeseeesessieseisnes | e Nevoooo | O
0241 | MetLife ... 00000... |[AA-5420018. | ....3166288 | ................ (0] MetLife Insurance Company of Korea, Limited.. |KOR.......... A, Metropolitan Global Management, LLC........... Ownership......... | ...... 85.360 | MetLife, INC...vvvvvererieirrireeneireieeeseiseeneees | ceree Nevoooo | O
MetLife Financial Services, Co., Ltd. (South
0241 | MetLife ... 00000... |eorerrerrerrernrens | cerrrerreeneenns (0] I (0] Korea) KOR.......... NIA..coe MetLife Insurance Company of Korea, Limited | Ownership......... ....100.000 | MetLife, INC...ovvverereeieicereireieieeesseseeseeseeens | eeene Nevoooo | O
MetLife Global Holdings Corporation S.A. de
0241 | MetLife......ooreeerereereeeereeneeeens 00000... |.overrerrrereerens ...4200880 | ..coovevenee. (0] MetLife Ireland Treasury d.a.C.......coeereerrenerreenes IRL............ NIA .o C.v. Ownership......... ....100.000 | MetLife, INC....vvverereeeeieeneireireeeeseeseeseeeeiees | eeene Neooooo | O
0241 [MetLife.......cccovrveereriereriierenns 00000... |AA-1930041. | ... 1173714 | .....cceun... {1 R MetLife Insurance Limited (Australia)................. AUS.......... 7 N MetLife Ireland Treasury d.a.C.........ccoevvevvanne Ownership......... | ...... 91.165 |MetLife, INC...uvvveeieciriccrceceececeeee e | v Nevoooa | O
MetLife Global Holdings Corporation S.A. de
0241 [MetLife.......cccovrvveeiiiereriicrenns 00000... |AA-1930041. | ... 1173714 | .....ccoco...... {1 R MetLife Insurance Limited (Australia)................. AUS.......... A CVv. Ownership......... | .o 8.835 | MetLife, Inc
0241 | MetLife 00000... |eoererrererrerreens | cerreereeeneenns (01 OO | I DU The Direct Call Center PTY Limited (Australia).. | AUS.......... NIA..cooie MetLife Insurance Limited (Australia)............... Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... ....4239358 MetLife Investments PTY Limited (Australia)..... MetLife Insurance Limited (Australia) ....100.000 |MetLife, Inc
MetLife Insurance and Investment Trust
0241 | MetLife 00000... |.overerrrerrernne ...4239367 (Australia) AUS.......... NIA.coe MetLife Investments PTY Limited............c........ Ownership......... ....100.000 |MetLife, INC....vvvereerrcrieirineireierieeseieeeeenines | e Necoooe [ O
0241 | MetLife 00000... |.coeverrrrerrirrnnns .. 1173732 MetLife General Insurance Limited (Australia)... | AUS.......... A, MetLife Ireland Treasury d.a.C.......cccvevvvvverennes Ownership......... ....100.000 |MetLife, INC...cvcvvcvervrieierrieiieieeie e | e Nevoooo | Qe
0241 | MetLife......cerererererersieinns 00000... |.coervrrrrrerrrrenns MetLife International Limited, LLC (DE)............. DE............. NIA.....coovn. MetLife International Holdings, LLC................. Ownership......... ....100.000 |MetLife, INC...cvvecvereerercrrcerceeeeee e sesseeseisnes | e Nevoooo | Qe
0241 | MetLife 00000... |.coerrrrreerrrnnes AmMetLife Insurance Berhad.............cccccueeee. MYS.......... A, MetLife International Holdings, LLC Ownership......... | ...... 50.000 [MetLife, INC.......coeevevrireieirieieeeeie e | e Nevoooo | Qe
0241 | MetLife 00000... |.coevrrrrrerrirnnns MAXIS GBN S.AS. ... FRA......... NIA.....cooon.. MetLife International Holdings, LLC Ownership......... [...... 50.000 [MetLife, INC.......ocevveevreeereireerceieeeeee e | e Nevoooo | Qe
0241 | MetLife.....cerererererrrerciians 00000... |AA-5480033. | ...cccocovrrrvenns | cerrerrerreins [0 O AmMetLife Takaful Berhad..........ccccevviveiennnae MYS.......... A, MetLife International Holdings, LLC................. Ownership......... [...... 50.000 [MetLife, INC.....ccvvevevrrieieiriieieiseeie e | e Nevoooo | O
0241 | MetLife.....orverrrererrisnenrieens 00000... |voereerrrrereereene | cerereereineens (1] [0 MetLife Asia Limited (Hong Kong)..........ccc.vene. HKG.......... NIA ..o MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC....vvvverereeeieirireiseieiesisseseeseesneens | eeens Nevoooo | O
Metropolitan Life Insurance Company of Hong
0241 |MetLife......orrerrrerereirrennenens 00000... |.oeereerrrrerrereens ..3166309 | ..o [0 Kong Limited HKG.......... A, MetLife International Holdings, LLC................. Ownership......... | ...... 99.999 | MetLife, INC..uvvvvrerererrirrisrenniseeeseeressisseseesenes | cereee Nevoooo | O
Metropolitan Life Insurance Company of Hong
0241 |MetLife......orreerrrereeeirrrennenens 00000... |.oeereerrrrereereens ....3166309 Kong Limited Natiloportem Holdings, LLC..........ccccovrrvrrrnnn. ownership......... | .ooeeee. 0.001 | MetLife, INC...vvvrerreereeieiecreeeseesesseseeisenens | e Nevoooo | O
0241 | MetLife 00000... | coerrrrrrrrrrirnens ...4195913 MetLife Planos Odontologicos Ltda. (Brazil)...... MetLife International Holdings, LLC................. Ownership......... [...... 99.999 [MetLife, INC.....coovveverrieieirieieeeie s | e Nevoooo | Qv
0241 | MetLife 00000... |.oeereerrrrerrereens ...4195913 MetLife Planos Odontologicos Ltda. (Brazil)...... Natiloportem Holdings, LLC..........ccccovrrirriennn. Ownership......... | .oeeeee. 0.001 | MetLife, INC..evvrvrreereeieirecseereereesseseeseeessesens [ e Nevooooe | O
0241 | MetLife.......coonrrnirnirnirriiens 00000... |20-5894439.. | ....3373639 | ....ccoeuunue (018 PO MetLife Global, INC.........cccorruervenerincincineincianes MetLife, INC...oovveirieiei e Ownership......... ....100.000 | MetLife, INC....ourerrrereiieiieiineiieireisecseiiseiieeens | v Neoooooe| O
Inversiones MetLife Holdco Dos Limitada
0241 | MetLife......covwnererreeeereineinenne 00000... |..oeeeererereerenns 4189837 | e (01 (Chile) CHL........... NIA. e MetLife International Holdings, LLC................. Ownership......... [ .o 0.001 | MetLife, INC.....ceurrrreriereeeiniinereeeeiseineeseens [ s Nucoooe [ O
Inversiones MetLife Holdco Dos Limitada
0241 | MetLife.......cocrrrnrrnirnirniiens 00000... | ..orrerrerrennens 4189837 | (01 PO (Chile) CHL........... NIA. ... Natiloportem Holdings, LLC.........cccccooveunrunnne. Ownership........ | .. 0.000 |MetLife, INC...ouveevencrecirciieiieiieeieireeeiseiieeinees | s Neoooooe| O
Inversiones MetLife Holdco Dos Limitada
0241 | MetLife... 00000... [ ..ovrererercrennene ...4189837 (Chile) . | MetLife, INC..covvrrricicicicene ... | OWRErship........ |...... 99.999 | MetLife, Inc.. .
0241 | MetLife . |AA-2130012. | ....1641857 MetLife Seguros S.A. (Argentina) MetLife International Holdings, LLC................. Ownership........ |...... 95.524 | MetLife, INC...vuvvvvererieiriceneireeseeceseireeeisnnes | ceeeee N
0241 | MetLife . |AA-2130012. | ... 1641857 | ........oco.... {1 R MetLife Seguros S.A. (Argentina) Natiloportem Holdings, LLC...........cccecevvirevnnee. Oownership......... | ... 2.675 | MetLife, INC...cuvveecvereiiercccceeecee s | e Nevoooa | O
International Technical and Advisory Services
0241 [ MetLife......cccovrveereiiererriirenns 00000... |AA-2130012. | ....4251145 | .....cc.co...... {1 R MetLife Seguros S.A. (Argentina)............cceuu... ARG.......... A, Limited (USA-Delaware) Oownership......... | ... 1.801 |MetLife, INC...vveveeeericcceecececeeeceeeeeeveins | e Nevoooa | O
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0241 | MetLife 00000... |.oeereererrereereens ....2327738 Compania Inversora MetLife S.A. (Argentina).... |ARG.......... NIA .o MetLife International Holdings, LLC................. Ownership........ |...... 95.460 | MetLife, Inc
0241 | MetLife 00000... | coerrrrrrrirrirnens ....2327738 Compania Inversora MetLife S.A. (Argentina).... |ARG.......... NIA....ccoine Natiloportem Holdings, LLC.........ccccoovrivrriennes Ownership........ | .o 4.540 | MetLife, Inc
0241 | MetLife ... 00000... |.corerrerrrerrerens ...4247296 MetLife Servicios S.A. (Argentina)..........c.ccoeve... Compania Inversora MetLife S.A........c.ccocuveene Ownership........ | ...... 18.870 |MetLife, Inc
0241 | MetLife 00000... |.coerrrrrrrerrirnens ...4247296 MetLife Servicios S.A. (Argentina).............ccve... MetLife Seguros S.A.......coeevveenenieriesnns Ownership......... [...... 79.880 |MetLife, Inc
0241 | MetLife 00000... |.oevreerrrreriereens ...4247296 MetLife Servicios S.A. (Argentina)..........c.ccoeue... Natiloportem Holdings, LLC..........cccccovrrernirnnn. Oownership......... | .ooeeee. 0.990 | MetLife, Inc

0241 | MetLife 00000... |.coerrrrrrrerrirnens ...4247296 MetLife Servicios S.A. (Argentina).............cce... MetLife Seguros de Retiro SA.........cccocvveenne Ownership......... | .ot 0.260 |MetLife, Inc
0241 | MetLife... ..100000... |06-1597037.. | ....2985727 MetLife Worldwide Holdings, LLC... ... | MetLife International Holdings, LLC.. . | Ownership. ...100.000 |MetLife, Inc..
0241 | MetLife . |AA-5324104. | ....3144558 MetLife Limited (Hong Kong).............. MetLife Worldwide Holdings, LLC Ownership......... ....100.000 |MetLife, Inc
BIDV MetLife Life Insurance Limited Liability
0241 | MetLife e | e {1 IO {1 R Company VNM.......... A, MetLife Limited (Hong Kong).........cceeevevviennae Ownership......... | ...... 60.000 |MetLife, INC....cvvveceerricrcieiiieeecceseee e | i N...... [0 R
0241 | MetLife I ....2704610 Best Market S.A. (Argentina).........ccccccouevevnnee. ARG.......... NIA.....ccoo.. MetLife International Holdings, LLC................. Ownership......... |...... 95.000 [MetLife, INC.......cvovveevirreierieieieeeie e | e N..oow. [0S
0241 | MetLife T ....2704610 Best Market S.A. (Argentina).........cc.cccocvvevnnn. ARG.......... NIA.............. Natiloportem Holdings, LLC...........cccoevvirevnnnen. Ownership......... | ... 5.000 [MetLife, INC......ccvevrrereriiireieiceesecce s [ e N....... [0 RS
0241 | MetLife . |AA-5344102. | ...3166411 | .0 [ PNB MetLife India Insurance Company Limited. | IND............ A s MetLife International Holdings, LLC................. Ownership......... |...... 26.000 | MetLife, INC....ovueeeeeeeieeireireeeeeeeeeseiseieens [ e N...ooe [
0241 | MetLife . |AA-2130046. | ....1388303 | .........cc0.... {1 R MetLife Seguros de Retiro S.A. (Argentina)....... ARG.......... A MetLife International Holdings, LLC................. Ownership......... | ...... 96.890 | MetLife, INC...ucvvevececiicrcieeieesece e | e N....... [0 R
0241 | MetLife . |AA-2130046. | ....1388303 | ................ [0 O MetLife Seguros de Retiro S.A. (Argentina)....... ARG.......... A Natiloportem Holdings, LLC.........ccccoevirrnnnee Ownership......... | ... 3.110 [ MetLife, INC...vvvvecverceeceesceese e | e N [0S
International Technical and Advisory Services
0241 | MetLife.....coevererrercrricieiiaas 00000... |AA-2130046. | ....4321758 | ......cccoo.... [0 T MetLife Seguros de Retiro S.A. (Argentina)....... ARG.......... A, Limited (USA-Delaware) Ownership......... | ... 0.000 | MetLife, INC....cvucvecverrercirieieicseeieseese e | e N..oow. [
MetLife Administradora de Fundos
0241 | MetLife......creeeeeneereereeieneeneens 00000... |.covereerrrerrerens 3373648 | .o (01 D Multipatrocinados Ltda. (Brazil) BRA.......... NIA. e MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC....vuverereieieiieneireieiieeseiseiseeeeiees | eeeas N (/-
MetLife Administradora de Fundos
0241 | MetLife......cvreereneereereeieneeneens 00000... |.overeerrrerierens 3373648 | .o (01 O Multipatrocinados Ltda. (Brazil) BRA.......... NIA. e Natiloportem Holdings, LLC..........ccccovreurrinneen. Ownership......... [ .oeeeee. 0.000 | MetLife, INC...e.cvurerecereieireereineeeseneeseieeieeens [ s N.ooee (/-
Metropolitan Property and Casualty Insurance
0241 |MetLife.......coonrnrrrinirnis 26298... |13-2725441.. | ...3219728 | .....cccouuc.n. (01 PO Company [ A, MetLife, INC....ovvvieeiieie e Ownership......... ....100.000 | MetLife, INC.....vvevrieereeiieiineineieeiseeseiseiieeeens | v N...... [
Metropolitan Property and Casualty Insurance
0241 | MetLife.....overererrererricieiriias 39950... |22-2342710.. | wcevverrrrrnnnn (1] [0 O Metropolitan General Insurance Company......... [X{ I A, Company Ownership......... ....100.000 |MetLife, INC...vvvvcvrrerireiiiriieiieiseieessseneessisnes | e N [
Metropolitan Property and Casualty Insurance
0241 | MetLife.....cerererrererriereiinas 40169... |05-0393243.. | .......co...... (1] I [0 Metropolitan Casualty Insurance Company....... [X{ I A, Company Ownership......... ....100.000 |MetLife, INC...vvvvevrrerrieieirrieiieisseseessieseeseinnes | e N [
Metropolitan Direct Property and Casualty Metropolitan Property and Casualty Insurance
0241 | MetLife.....cerererererrircieirieas 25321... |23-1903575.. | coovverrerrnan (1] I [0 Insurance Company [X{ I A, Company Ownership......... ....100.000 |MetLife, INC...vvvvcvrreerreieirieiieiseieessieneissinnes | e N [
Metropolitan Property and Casualty Insurance
0241 | MetLife.....oerererererriereiriies 22926... | 36-1022580.. Economy Fire & Casualty Company.................. Company Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 38067... | 36-3027848.. Economy Preferred Insurance Company........... Economy Fire & Casualty Company Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 40649... | 36-3105737.. Economy Premier Assurance Company Economy Fire & Casualty Company Ownership ....100.000 |MetLife, Inc
Metropolitan Property and Casualty Insurance
0241 | MetLife.....overererrereirireieirins 00000... |95-3003951... | .cevvvrrrrnnn (1] [0 MetLife Auto & Home Insurance Agency, Inc.....|Rl.............. A, Company Ownership......... ....100.000 |MetLife, INC...vvvvvvrrvrreieireinieiseeieesssieissinnes | oo Yoo [ S

Metropolitan Group Property and Casualty Metropolitan Property and Casualty Insurance
0241 | MetLife.....ovvereeirereirireieirnis 34339... |13-2915260.. | .ccovvvrrnnn (1] I [0 Insurance Company [X{ I A, Company Ownership......... ....100.000 |MetLife, INC...vvvvevrrverreieirriniieiseieieeisssneessinnes | e N [
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Metropolitan Property and Casualty Insurance
0241 | MetLife.....overererrerereirereiiis 00000... |05-0476998.. | ....cccoeeeeen0 | oreiririnnn. [0 Metropolitan Lloyds, INC..........ccceverrvererirennnnn. L, S NIA....ccoine Company Ownership......... ....100.000 |MetLife, INC...vvvvevrreerreieireieieseeiesessseseessienes | e A U ) S
Metropolitan Lloyds Insurance Company of
0241 | MetLife.....oerererrererrireieiriins 13938... | 75-2483187.. | coecvveeeeennl0 | e [0 Texas L, S A, Metropolitan Lloyds, INC........ccccvverreriirierennes Attorney-in-fact.. | ........ 0.000 | MetLife, INC...oovvveverreicirireiereisseieseese e | e Nevoooo | Qe
0241 | MetLife......ooreeererrereereereeneeeens 87726... |06-0566090.. | ....1546103 | ...... 733076 | .o Brighthouse Life Insurance Company ............... DE.....c...... A Brighthouse Holdings, LLC..........ccccooveurrurnennee Ownership......... ....100.000 |MetLife, INC....vvveeeeeeeeieeneireeieeseeneeseeeeeees | eeene Neoooe [ O
0241 | MetLife 00000... [13-2862391.. | ccecovevrveeeen0 | o, [0 Brighthouse Securities, LLC ..........cccoevevivirennns DE.....ccoeu. NIA...coine Brighthouse Holdings, LLC.........ccccoovevirirennee Ownership......... ....100.000 |MetLife, INC...vvvvevrierrieiiirrieiieisseieieisssssseeseinnes | e Nevoooo | Oue
0241 | MetLife 91626... |04-2708937.. 1030011 [ New England Life Insurance Company.............. MA........... RE....coinn Brighthouse Holdings, LLC..........cccccoreenrirnennee Ownership......... ....100.000 | MetLife, INC....vvverereeeeieeneireireeeeseeseeseeeeiees | eeene Neooooo | O
0241 [MetLife.......cccovrveereriereriierenns 00000... |04-3240897.. 221071039 | Brighthouse Investment Advisers, LLC.............. MA........... NIA............ Brighthouse Holdings, LLC............cccccvevvvevevne Ownership......... ....100.000 | MetLife, INC.....cocveverereriiecreieeeeeee e [ e Nevoooa | O
0241 | MetLife 00000... [81-3094008.. | ...ovvvrereene0 | o0 [ Brighthouse Services, LLC ... DE....ccc... NIA..ce Brighthouse Holdings, LLC..........ccccooviuniurrennce. Ownership......... ....100.000 | MetLife, INC....vuverreeeeieieeneireieieeiseeseiseeeeeees | e Neoooe [ O
0241 | MetLife 00000... |47-4161401.. ML 1065 Hotel, LLC........coovverrreerecrceieeieine DE............. NIA.............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | MetLife, INC.....cocveverirereierereiieesece s [ eves Nevoooa | O
0241 | MetLife......oreeererrereeeereeneeeens 00000... |oorerrerremenene | eevrmerereenn [ i (01 Brighthouse Renewables Holding, LLC.............. DE....ccccc... NIA e Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | MetLife, INC....vuverereeireceeneireirseeeseeseieeeeeees | eeene Neoooe [ O
0241 [MetLife.......cccovveeerieeriicrnns 00000... | covreereerveieens | evreriereeeen0 | e, {1 R Greater Sandhill I, LLC..........ccccevvveeriicrcrernen. DE............. NIA............ Brighthouse Renewables Holding, LLC............ Ownership......... ....100.000 | MetLife, INC.....cocvevevererirercreeeesece s [ e Nevoooa | O
Brighthouse Connecticut Properties Ventures,
0241 | MetLife 00000... LLC DE............. NIA......ooon.. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |MetLife, INC....uveeveeeieercireesceeeieeeeesesseseinies | e Nevoooo | Qe
0241 | MetLife 00000... Sino-US United MetLife Insurance Co. Ltd........ CHN.......... A, Metropolitan Life Insurance Company.............. Ownership......... |...... 50.000 [MetLife, INC.......coevevrrreieirieiieeeeie e | e Nevoooo | O
0241 | MetLife......coevererererereieieenns 00000... |.coevereererererees | eevrerreerenns0 | e, [0 Euro Tl Investments LLC..........cccovvvvvvrvrrrirnrenne DE............. NIA.....cooonn. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |MetLife, INC....uvevvererrerciriesceieeieee e sessesseinies | e Nevoooo | Qe
0241 | MetLife......coreeeeerrereereeeeneeeens 00000... [46-3156033.. | ...ccoveeeen0 | e 937869 | ..o Brighthouse Assignment Company.................... CToeies NIA e Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |MetLife, INC....vcvvvereirereiriieieeeieie s | e Yoo | O
Daniel/Brighthouse Midtown Atlanta Master
0241 | MetLife.....cerererererrrerciians 00000... |26-0224429.. | ....cccoeeeee0 | o, [0 O Limited Liability Company DE............ NIA....ccoone Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |MetLife, INC....ovvcveieerreieirrieiieseeie e | e Nevoooo | O
Daniel/Brighthouse Midtown Limited Liability
0241 | MetLife.....cvereneereeeereneeeene 00000... [26-0301826.. | ...cocovereen0 | v (01 DO 1075 Peachtree, LLC........cocooeveierncnecreieine DE....ccon. NIA e Company Ownership......... ....100.000 | MetLife, INC....vvveieeeeieireincireiseeeseiseieeeeines | eenae Necoooe [ O
0241 | MetLife 00000... |27-0227067.. | cocvvevrererecs0 | v [, TLA Holdings Il LLC......eovveerrerieeeeeseieiiene DE.....ccceu. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | MetLife, INC....vvvverereeireisrinrireieieeissiseeeesseens | evees Nevoooo | O
0241 | MetLife 00000... |.coeverrerrerrrerens | evevrnrieneend0 v e TIC European Real Estate LP, LLC................... DE............. NIA....ccoone Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |MetLife, INC...vvuvvcvereireicireieiieiseese e | e Nevoooo | Qv
0241 | MetLife.....orreererrerrerereeneeeens 00000... |74-3261395.. | cccoveveverens0 | o, [0 TLA HoldingS LLC.....cvoveeeerreernireeeeeriseieieeene DE......cc... NIA...corne Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | MetLife, INC...uvvvererreeireiseinsiseisereessseseeseesneens | evees Nevooooe | O
0241 | MetLife.....cerererrerereieiciriens 00000... |51-009939%4.. | ...ccceeeeeen0 | oreiirnne. [0 The Prospect Company..........ccoeeereverrieerenns DE.....cco... NIA....ccoone TLA Holdings LLC.....c..coeveieceeiecvieieinas Ownership......... ....100.000 |MetLife, INC...vvvvevreverieieirreiieisereesssesseeseinnes | e Nevoooo | Qv
Brighthouse Reinsurance Company of
0241 | MetLife.....cerererrerereireiciries 16073... |81-4750360.. | ....coeeeeeenl0 | v [0 Delaware (DE) Brighthouse Life Insurance Company ............. Ownership......... ....100.000 [MetLife, INC.....cvvcverreiiieireicsiseesee e
0241 | MetLife 00000... |.oerererrerrenene | errrerereenens0 | v e, Euro TL Investments LLC........ccccovvrvvnrreirninns Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... MetLife Canadian Property Ventures LLC.......... Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife.......coveerrrrrrnenrnennns | 00000... [ oo MetLife Property Ventures Canada ULC............ Metropolitan Life Insurance Company.............. Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... 97136... | 13-3114906.. Metropolitan Tower Life Insurance Company..... . | MetLife, Inc Ownership. ...100.000 | MetLife, Inc..
0241 | MetLife . 138-4035918.. MetLife Assignment Company, Inc (DE)............ Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife EntreCap Real Estate II, LLC...........cccocvvvrvinenne Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... 00000. PREFCO Dix-Huit LLC........ . |EntreCap Real Estate Il, LLC . | Ownership. ...100.000 |MetLife, Inc..
0241 | MetLife PREFCO X Holdings LLC.......c.ccceoovveveriiernne. EntreCap Real Estate II, LLC Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife.......ooveeererrrnenrnennns | 00000... | o | eerrrnrrennn0 | e (0] PREFCO Ten Limited Partnership............c........ EntreCap Real Estate Il, LLC.........ccccocovvvrrennee. Ownership......... | ...... 99.900 | MetLife, INC..uvrvrvererireirrirneereireieseeeeneiseeeesenes | cereee Nevoooo | O
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0241 | MetLife 00000... PREFCO Ten Limited Partnership.........c..c........ CToes NIA .o PREFCO X Holdings LLC.........ccccvvverrerrerrirnenns Ownership......... | .ooeeee. 0.100 | MetLife, Inc
0241 | MetLife 00000... PREFCO VINGt LLC.....coovveveriiecreeereienine CTureren. NIA....ccoine EntreCap Real Estate II, LLC...........cccccovevennee Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife ... 00000... PREFCO Twenty Limited Partnership................ CToees NIA ..o EntreCap Real Estate Il, LLC.........ccccocovvurrennee. Ownership........ | ...... 99.000 |MetLife, Inc
0241 | MetLife 00000... PREFCO Twenty Limited Partnership................ CTrein. NIA...ccine PREFCO VIingt LLC.......covveieiereeeevireieis Ownership.....c... | .o 1.000 |MetLife, Inc
0241 | MetLife 00000... Plaza Drive Properties, LLC Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... MTL Leasing, LLC......cccoovvererieereeereienine Metropolitan Tower Life Insurance Company... | Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... 00000. PREFCO IX Realty LLC...... . |MTL Leasing, LLC . | Ownership. MetLife, Inc..
0241 | MetLife PREFCO XIV Holdings LLC MTL Leasing, LLC.... Ownership MetLife, Inc N
0241 | MetLife PREFCO Fourteen Limited Partnership MTL Leasing, LLC Ownership MetLife, INC....evevreevcee s | v N.......
0241 | MetLife... 00000. PREFCO Fourteen Limited Partnership.. . |PREFCO XIV Holdings LLC. . | Ownership. MetLife, Inc.. N......
0241 | MetLife 1320 Venture LLC.......covvveereeencreieeecineis MTL Leasing, LLC Ownership......... ....100.000 |MetLife, Inc N
0241 | MetLife . | 13-3114906.. 1320 GP LLC......cooiviceeeeieineeseiseeeeiieieenes MTL Leasing, LLC.... Ownership......... ....100.000 | MetLife, INC...vouvvrrereceeiieiireciecrecsseessecsseiseenns | v N....... O
0241 | MetLife . | 38-3846857.. 1320 OWNET LP....ooieceecreeieeseeieenne 1320 Venture LLC Ownership......... | ...... 99.900 | MetLife, INC..uvrvereererieieieeneireireiieeeneieieeees | ceeees N...ooee [
0241 | MetLife . | 38-3846857.. | ..o 0 1320 OWNET LP.....ooiicrcececceceeens 1320 GP LLC......ovoivereicieieiseieiseeine Ownership........ | 0.100 [MetLife, INC..vuvvrvercrencrierierierierinerineresereseeines | s N....... [
0241 |MetLife......c.cooveeeeeeveererenenenenn | 00000... | ...3077272 MetLife Chile Inversiones Limitada.................... MetLife, INC..vveeicceeeeee e Ownership......... |...... 72.351 |MetLife, INCu.eveveveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | e N....... (I
0241 [ MetLife........cccocoeveevireernrierenn |00000... | cvoiecveiiiicinns ...3077272 MetLife Chile Inversiones Limitada.................... Inversiones MetLife Holdco Dos Limitada........ Ownership......... | ... 2.767 | MetLife, INC.....ceovvvecvereiiecicceeeee e | e N....... [0 R
0241 | MetLife.......ooceerereernenenennns | 00000, | o 3077272 | e (01 O MetLife Chile Inversiones Limitada.................... Natiloportem Holdings, LLC..........cccccovreurrineen. Ownership......... | .. 0.000 | MetLife, INC....cvocvecverercieeieieseeeceseese e | e N.oooa. [0S
0241 | MetLife........cooveeveereereereenens 00000, | oo 3077272 | [0 MetLife Chile Inversiones Limitada.................... CHL........... NIA.....cooonn. American Life Insurance Company.................. Ownership......... [...... 24.882 | MetLife, INC....voveevereeeeesees e | v N.oooa. [
0241 | MetLife......coevererercreecicinns 00000... |82-2405817.. | ...ccevvvurena {1 O {1 R MetLife Investment Management Holdings, LLC|DE............. NIA.............. MetLife, INC...vvveveeeieesee e Ownership......... ....100.000 |MetLife, INC.....vevveeeieercreeeeceeeeeee e | e N....... [0 R
MetLife Investment Management Holdings,
0241 |MetLife......orrererrereirienenneeens 00000... |20-8262386.. | ...cvvrevrene (1] [0 Logan Circle Partners, L.P. ......cccccoovrrrernrennn. PA....cccooe.. NIA ..o LLC Ownership......... ....100.000 | MetLife, INC...ovvvvererieireiseiseiseiseieisseseiseesseens | evees [\ [
MetLife Investment Management Holdings,
0241 | MetLife.....orreerrrereeeirrenneens 00000... |20-8262288.. | ......cevvene (1] [0 Logan Circle Partners GP, LLC ...........ccccoovunne. PA....ccooe.. NIA ..o LLC Ownership......... ....100.000 | MetLife, INC....vvvereeieieiseinsiseisieesseseieesneens | evees N [
MetLife Investment Management Holdings,
0241 | MetLife.......ccoeeerrrrerenrrnrrennns | 00000... [ oo MetLife Real Estate Lending Manager LLC....... DE.....coe.. NIA ..o LLC Ownership......... ....100.000 |MetLife, INC...ovvvererrieireirereiseseiesssiseiseesseens | evens [\ [
MetLife Investment Management Holdings,
0241 | MetLife.......coverrrererrnrnenrnnns | 00000... | oo MetLife Real Estate Lending LLC........ccccccoee. DE.....cc... NIA .o LLC Ownership......... ....100.000 | MetLife, INC...ovvverererieicereireiseeceseeseeseeseeens | eeene [\ [
0241 | MetLife . 138-3853223.. Logan Circle Partners | LLC .........cccoevvvrrrirenne PA............. NIA....ccoine Logan Circle Partners, L.P. .......ccccoevvrinirenne Ownership......... ....100.000 |MetLife, INC...cvvvevrreerieieirieiieisieieessieseiseisnes | e N [
Logan Circle Partners Investment Management
0241 | MetLife... 00000... |26-0333595.. | .... .0 LLC . |Logan Circle Partners, L.P. .. . | Ownership. ....100.000 |MetLife, Inc..
0241 | MetLife . |AA-2280000. | ....3179774 MetLife Chile Seguros de Vida S.A................... MetLife Chile Inversiones Limitada Ownership......... | ...... 99.997 | MetLife, Inc
International Technical and Advisory Services
0241 | MetLife.......cocvrvnrererireris 00000... |AA-2280000. | ....3179774 | ......ccceeuve (V18 OO MetLife Chile Seguros de Vida SA.................... CHL........... A Limited (USA-Delaware) Ownership........ | .. 0.003 [MetLife, INC.....vvuvercrecrierierierierinerinerinerinerines | s N....... [
Inversiones MetLife Holdco Tres Limitada
0241 | MetLife.......cocvrmrrererirernns 00000... [.overererrrerienis [ rerereereenene (V10 R (V18 OO (Chile) CHL........... NIA ... MetLife Chile Inversiones Limitada.................. Ownership......... | ...... 97.130 | MetLife, INC....vuvereriricriceierieeesienienienes | e N....... [
Inversiones MetLife Holdco Tres Limitada
0241 |MetLife.......cocvrenrererireis 00000... [oveverrrrerirenns | eerereereenene (V10 (V18 PO (Chile) CHL........... NIA.cries Inversiones MetLife Holdco Dos Limitada........ Ownership........ | .. 2.870 | MetLife, INC....vovverreiceeeeeeeseeenes | e N....... [
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0241 | MetLife 00000... |coverereereererene | errrreerereenend0 | v i AFP Provida S.A. (Chile) MetLife Chile Inversiones Limitada.................. Ownership......... |...... 10.922 | MetLife, INCu.vuvveeeeeecereiecieeineeeeeseeeeeisneene | eeene N [
0241 | MetLife 00000... | coerrrrrrrirrirnens w0 |0 AFP Provida S.A. (Chile) Inversiones MetLife Holdco Tres Limitada....... Ownership......... [ ...... 42.382 | MetLife, INC....vovveveececseesceesseneeiens | v N [
0241 | MetLife ... 00000... |eorerrerrrrrerneens | cerrrereneneenns (0] I (0] AFP Provida S.A. (Chile) Inversiones MetLife Holdco Dos Limitada........ Ownership........ | ...... 42.382 | MetLife, INC....ovvveeeeeeecereeeeeceeeeseese e | s N [
MetLife Chile Administradora de Mutuos
0241 | MetLife ... 00000... |.coverrerrrerrerens 4255282 | ..o (0] Hipotecarios S.A. CHL........... NIA..coe MetLife Chile Seguros de Vida S.A.................. Ownership......... |...... 99.900 | MetLife, INC..uvrvrnvererireirrirreereereieeeeeeneiseeeesenes | cerees N [
MetLife Chile Administradora de Mutuos
0241 | MetLife.......cocvrvnrererrreinns 00000... | .werererercrerenene 4255282 | ..o (V18 OO Hipotecarios S.A. CHL........... NIA e MetLife Chile Inversiones Limitada.................. Ownership........ | .. 0.100 [MetLife, INC...oucvvrverrecririerierirerinerisereserinenenes | s N...... [
0241 [MetLife.......cccovrveereriereriierenns 00000... | coverererieeeens | ervererrierenns {1 IO {1 R Provida Internacional S.A. (Chile) ...........cc.c...... CHL........... NIA............ AFP Provida S.A.......ccccoovieeeeeeeee e Ownership......... | ...... 99.990 |MetLife, INC...ucvvveeeeriereieiieeieeereeeee s | e N...... [0 R
0241 | MetLife ..o 00000... |eoererrererrrerneens | ceereerreeneenns (0] I (01 Provida Internacional S.A. (Chile) ..........co....... CHL........... NIA..ce MetLife Chile Inversiones Limitada.................. Ownership......... | .oeeeee. 0.010 | MetLife, INC..euerereeeeieeceiereeeeseeseeiieee [ s N...... [
AFP Genesis Administradora de Fondos y
0241 | MetLife.......cocovrnrnrniirerinns 00000... [.veevererrerienns [ eerereereenene (V10 O (V18 OO Fidecomisos S.A. (Ecuador) ECU.......... NIA.coie. Provida Internacional S.A. ........cccoooevueivennnn. Ownership......... | ...... 99.900 | MetLife, INC....vuvvvrererrierirricrierieeiesiesienienes | e N....... [
AFP Genesis Administradora de Fondos y
0241 | MetLife.......cocovrmrvererirnrnns 00000... [.eeeveerierirenis [ e (V10 (V18 OO Fidecomisos S.A. (Ecuador) ECU.......... NIA.e. AFP Provida S.A.........cooommnrnrnennenines Ownership......... | ... 0.100 [MetLife, INC.....cvvuverrecricrierirerieriseiiseriseiineiins [ s N....... [
0241 | MetLife 00000... | ccvrveeervereens | evrvereineeen0 |0 e, MetLife Chile Seguros Generales S.A. (Chile)... |CHL........... MetLife Chile Inversiones Limitada.................. Ownership......... | ...... 99.980 |MetLife, INC...ucvvvececrriercieiieeeecreeeee e | i N...... [0 R
0241 | MetLife 00000... |.coeverrerrerrrerees | evevrsrieneend0 | e e, MetLife Chile Seguros Generales S.A. (Chile)... |CHL........... Inversiones MetLife Holdco Dos Limitada........ Ownership......... | .o 0.020 | MetLife, INC....cvucvecverrerciicicicsseieseese e | e N.ooa. [0S
0241 | MetLife......cerererererersieinns 00000... |52-1528581.. | ....3921834 | ......727303 |....cccoeovrvrrrerrrrnen. SafeGuard Health Enterprises, Inc..........c..cc...... DE............. MetLife, INC...veveveereieesee e Ownership......... ....100.000 |MetLife, INC...cvvecvereerercrrcerceeeeee e sesseeseisnes | e N.oooa. [
0241 | MetLife 95747... |93-0864866.. | ......cceeeeee.0 | 0006324 | SafeGuard Health Plans, Inc. (NV).........cc.c....... NV.onee SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 |MetLife, INC....ovecvreereeieirieiieeeeee e | e N..oo.. [0S
0241 | MetLife 14170... [33-0733552.. | .ocovveeenen0 | 6324 | MetLife Health Plans, INC...........cccovvvvvveviieennne [\ SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 |MetLife, INC.....vveveeereercireesieieeeee e | e [\ [ R
0241 | MetLife.....cerererererrrerciians 00000... |95-2879515.. | .cccvvvvreeieens0 | 06324 | SafeGuard Health Plans, Inc. (CA)..........c.co...... CA..oevena SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 |MetLife, INC....ovvcveieerreieirrieiieseeie e | e N [0S
0241 | MetLife 79014... |33-0515751.. | o0 | 8324 | e SafeHealth Life Insurance Company.................. (07, SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC....vvvverereeeieirireiseieiesisseseeseesneens | eeens N [
0241 | MetLife 52009... |65-0073323.. | .ccovevveereen0 | 0000324 | SafeGuard Health Plans, Inc. (FL)........c.cco....... | IO SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 |MetLife, INC...cvvvcvreeireicirieiieeeie e | e N [
0241 | MetLife . | 75-2046497.. SafeGuard Health Plans, Inc. (TX)......c.ccccevueeee. D, S SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 |MetLife, Inc N.oooa.
0241 | MetLife... . 198-1099650.. | .... .0 MetLife Global Benefits, Ltd........ .|CYM.. . | MetLife, Inc... ... | Ownership. ...100.000 | MetLife, Inc.. N.....
0241 | MetLife . 1 36-3665871.. | ....3165900 Cova Life Management Company...........c..cce.... DE.....c.... MetLife, INC....vverererireese e Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife ....3817825 MetLife Services and Solutions, LLC................. DE............. MetLife, INC...vevrvcieiecsie e Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... ....3818523 MetLife Solutions Pte. Ltd . | MetLife Services and Solutions, LLC.... . | Ownership. ....100.000 |MetLife, Inc..
MetLife Global Operations Support Center
0241 | MetLife . 198-0613376.. | ....3818550 Private Limited IND............ NIA .o MetLife Solutions Pte. Ltd.........ccccrrrrrrrerrennenne Ownership......... ....100.000 |MetLife, Inc
MetLife Global Operations Support Center
0241 | MetLife . |98-0613376.. | ....3818550 Private Limited Natiloportem Holdings, LLC Ownership MetLife, Inc
0241 | MetLife... ....3818541 MetLife Services East Private Limited. . | MetLife Solutions Pte. Ltd..... . | Ownership. MetLife, Inc..
0241 | MetLife ....3818541 MetLife Services East Private Limited Natiloportem Holdings, LLC Ownership MetLife, Inc
0241 | MetLife . 122-3805708.. | ....3302488 Newbury Insurance Company, Limited MetLife, INC...cvvrrririeesie e Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... . [13-3690700.. | ....3302479 Brighthouse Life Insurance Company of NY...... . | Brighthouse Life Insurance Company .. ... | Ownership. ...100.000 |MetLife, Inc..
0241 | MetLife . [13-3179826.. | ....3219782 Enterprise General Insurance Agency, Inc......... MetLife, INC...vvveecreicccee s Ownership......... ....100.000 |MetLife, Inc
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0241 | MetLife 13626... | 20-5819518.. | ....3921870 MetLife Reinsurance Company of Charleston....|SC............. A e MetLife, INC..vvveveeeereecrere e Ownership......... ....100.000 | MetLife, INC...vvvverererieircereireiseecseeseeseeeeeens | eeene N [
0241 | MetLife 00000... |26-6122204.. | ....4254959 MetLife Capital Trust IV........ccocoverninnirncnninnens MetLife, INC...covvvierieeii e Ownership......... ....100.000 | MetLife, Inc
0241 [MetLife.......ooovveveereeresiireienns 00000... |27-0858844.. | ....4278786 MetLife Home Loans LLC..........ccccocevevevreennnee. MetLife, INC...vvveeceeeceeeeeee e Ownership......... ....100.000 | MetLife, INC......ovevveereeeieecteee e
0241 | MetLife 00000... |75-2417735.. | ....2602211 Federal Flood Certification LLC MetLife, INC...vvvrrcieieesie e Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... [55-0790010.. | ....3165807 MetLife Group, Inc MetLife, INC..vvverveeeereecrere e Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... ....3576355 MetLife Investment Advisors, LLC..............cceee. | DE.ceeees [NIAL.. MetLife, INC...vvrvcirieese e Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife... 00000. MLIA SBAF Manager, LLC (DE)..... . | MetLife Investment Advisors, LLC.... ... | Ownership. ...100.000 |MetLife, Inc..
0241 | MetLife MetLife European Holdings, LLC MetLife, INC. ..cvevevieiecece e Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife.......ooveerereenenenennns | 00000, | oo MetLife Core Property Fund GP, LLC ............... [ ] S NIA .o MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife . |80-0946518.. MetLife Core Property Fund, LP .... Metropolitan Life Insurance Company MetLife, Inc
Metropolitan Life Insurance Company (on
0241 | MetLife . |80-0946518.. MetLife Core Property Fund, LP .... behalf of Sep Acct 746) Ownership......... | ... 3.240 [MetLife, INC......covvevrceeriicreeeceee e [ e N....... [0 RS
0241 | MetLife . |80-0946518.. MetLife Core Property Fund, LP .... MetLife Insurance Company of Korea, Limited | Ownership......... | ........ 2.910 | MetLife, INCuvuvvreeeeecereieieiecineseiecseeseiseeeniees | eeene N...ooe [
0241 | MetLife . |80-0946518.. MetLife Core Property Fund, LP ...........ccccou.... General American Life Insurance Company.... |Ownership......... | ........ 0.070 [MetLife, INC.....covvevrereriiereeiseee e [ e N....... [0 R
0241 | MetLife . 180-0946518.. MetLife Core Property Fund, LP ........cccccovvvuce. Brighthouse Life Insurance Company ............. Ownership......... | .o 0.140 | MetLife, INC....cvvcvcverrercirieieeseeieseese e | e N [0S
0241 | MetLife . 180-0947139.. MetLife Core Property REIT, LLC ...........c......... MetLife Core Property Fund, LP ........c..cc......... Ownership......... ....100.000 |MetLife, INC.....cvvcvevereercireerceeeieee e | e [\ T [ R
0241 |MetLife.......oorrrrririnis 00000... [46-3934926.. | ................ (01 (010 DO MetLife Core Property Holdings, LLC ................ DE............ NIA..coon. MetLife Core Property REIT, LLC ................... Ownership......... ....100.000 | MetLife, INC.....oveuriereieiireireinei e | e N...... [
0241 | MetLife......cooveverererireieinnns 00000... |.oererereereerees | cereereeiinins (1 ] [0 MCP Property Management LLC (DE)............... DE............. NIA......ooon.. MetLife Core Property Holdings, LLC............... Ownership......... ....100.000 |MetLife, INC....uvvvvereveercircerceieeieeeeeesesseieeinies | e N.oooa. [
MetLife Commercial Mortgage Income Fund
0241 | MetLife......cevererererrecicinnns 00000... |13-4075851.. | ..ccccvvverena {1 IO {1 T GP, LLC DE............. NIA............... MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 |MetLife, INC.....vevveeereercireesceieeee s | e N....... [0 R
0241 | MetLife.....orverrrerrieirienneeens 00000... |47-2630137.. | wcovrvrrrrrennn (1] I [0 MetLife Commercial Mortgage Income Fund LP |DE............. NIA ..o Metropolitan Life Insurance Company.............. Ownership......... | ...... 33.200 [ MetLife, INC..uvvrvrrereririreieineiseieseesessissieisnnes | ceeees [\ [
0241 |MetLife.....orrerrrereieirrenneens 00000... |47-2630137.. | wcovvvrrvrrennn (1] I [0 MetLife Commercial Mortgage Income Fund LP |DE............. NIA ..o Brighthouse Life Insurance Company ............. Ownership........ | ...... 11.140 | MetLife, INCu.vuvvvereeeeeieiesse e | eeeee [\ [
0241 | MetLife.....orreererrerrerereenneeens 00000... |47-2630137.. | wcovrvrrerrenn (1] [0 MetLife Commercial Mortgage Income Fund LP |DE............. NIA ..o MetLife Insurance Company of Korea, Limited | Ownership......... | ........ 2.960 | MetLife, INCuvvuvvveeveceeeeieieereseiseieesssesseeseneens | evene [\ [
0241 | MetLife.....orreererrereerereenneeens 00000... |47-2630137.. | wcovrvrrerrrnn (1] I [0 MetLife Commercial Mortgage Income Fund LP |DE............. NIA...corne MetLife LIMIted .....oovvveveerereeeirirrereereieeeeneens ownership......... | .oeweee. 3.540 | MetLife, INC..evvvrereeereeeieereeeressenseseeseisenens | e [\ [
Metropolitan Life Insurance Company of Hong
0241 | MetLife ... 00000... [47-2630137... | ..ovvrrenenes (0] I (0] MetLife Commercial Mortgage Income Fund LP |DE............. NIA .o Kong Limited Ownership......... | .oeeeee. 0.410 | MetLife, INC..everereereree e [ e N [
MetLife Commercial Mortgage Income Fund,
0241 | MetLife ... 00000... |47-2688528.. MetLife Commercial Mortgage REIT, LLC......... [ ] S NIA...coine LP Ownership......... ....100.000 | MetLife, INC...ovvvereieirricereireieeeessiseeseeseeens | eeene N [
0241 | MetLife 00000... |47-2703778.. MetLife Commercial MortgageOriginator, LLC... | DE............. NIA ... MetLife Commercial Mortgage REIT, LLC....... Ownership......... ....100.000 |MetLife, INC...vvvvevrreerieiiirrieiieiseeieessssseisisnes | e N [
0241 | MetLife 00000... |47-5495603.. MCMIF Holdco I, LLC.......veeerereireercieies [ ] S NIA..onne MetLife Commercial MortgageQriginator, LLC. | Ownership......... ....100.000 | MetLife, INC...ovvverrereeieiceneireieieeesseseeeeseeens | eeene N [
0241 | MetLife.....cerererrererrireieiriis 00000... |coerrrrrereirees | cerrerreinnns (1] I [0 MetLife International PE Fund I, LP................... CYM.......... NIA....ccoine MetLife Insurance K.K. (Japan)...........cccocuvnee. Ownership......... [...... 92.593 [MetLife, INC.....covveveerrieieisieieseeie e | e N [ S
Metropolitan Life Insurance Company of Hong
0241 | MetLife......cocvrrerrereeieireienne 00000... |eevererrerrrirneens | verreerreenennes (V1 I (01 OO MetLife International PE Fund I, LP................... CYM.......... NIA..ccoie Kong Limited Oownership......... | .o 0.576 | MetLife, INC.....coovvvreeiereeereisinceseneneereis | s N [V
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0241 | MetLife 00000... |.oeereererrereereens MetLife International PE Fund I, LP................... MetLife Limited (Hong Kong).........ccovveverrenncn. Ownership......... | .ooeeee. 2.716 |MetLife, Inc
0241 | MetLife 00000... | coerrrrrrrirrirnens MetLife International PE Fund I, LP................... MetLife MexXico S.A........coveviereieeiecsnens Ownership........ | .o 4115 | MetLife, Inc
0241 | MetLife......cocveverercrricreiennns 00000... |.cccorerrrerirnnes MetLife Alternatives GP, LLC..........cccccvvvrivercnne MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 |MetLife, Inc
0241 | MetLife 00000... |98-1150291.. MetLife International HF Partners, LP................ MetLife Insurance K.K. (Japan)...........ccovevernee. Ownership MetLife, Inc
0241 | MetLife 00000... [98-1150291.. MetLife International HF Partners, LP................ MetLife Insurance Company of Korea, Limited | Ownership MetLife, Inc
0241 | MetLife 00000... |98-1150291.. MetLife International HF Partners, LP................ MetLife Limited (Hong Kong) ........cccevvveveuninaes Ownership MetLife, Inc
0241 | MetLife... 00000... |98-1150291.. MetLife International HF Partners, LP. . | MetLife Alternatives GP, LLC... . | Ownership. MetLife, Inc..
0241 | MetLife . 198-1162663.. MetLife International PE Fund II, LP.................. MetLife Insurance K.K. (Japan) Ownership MetLife, Inc
0241 | MetLife . |98-1162663.. MetLife International PE Fund II, LP MetLife Limited (Hong Kong) Ownership MetLife, Inc
0241 | MetLife . 198-1162663.. MetLife International PE Fund II, LP MetLife Mexico S.A......cccovvvevvivennen, Ownership MetLife, Inc
Metropolitan Life Insurance Company of Hong
0241 | MetLife . 198-1162663.. MetLife International PE Fund II, LP.................. Kong Limited Ownership......... | ... 0.590 [MetLife, INC......cccvevrereriicreeiieeeecceeeeee s [ e N....... [0 RS
0241 | MetLife . 198-1226825.. MetLife International PE Fund Ill, LP................. MetLife Insurance K.K. (Japan)..........ccccoceveenee Ownership......... |...... 88.930 | MetLife, INC...euvvveeeecieieieeneireeieeseieieeees | ceees N...ooe [
0241 | MetLife . 198-1226825.. MetLife International PE Fund IIl, LP................. MetLife Insurance Company of Korea, Limited | Ownership......... |........ 7.910 [MetLife, INC......cvvvevrccirieeecees s [ e N....... [0 R
Metropolitan Life Insurance Company of Hong

0241 | MetLife . 198-1226825.. MetLife International PE Fund Ill, LP................. Kong Limited Ownership MEtLIfE, INCu.vvvevveeeerercreee e | v N.oooa. [
0241 | MetLife . 198-1226825.. MetLife International PE Fund Ill, LP................. MetLife Limited (Hong Kong)........ccccuevveveevenans Ownership MetLife, Inc N
0241 | MetLife... 00000... |98-1277596.. MetLife International PE Fund IV, LP.. . | MetLife Insurance K.K. (Japan) Ownership. MetLife, Inc.. N......
0241 | MetLife . 198-1277596.. MetLife International PE Fund IV, LP................. MetLife Insurance Company of Korea, Limited | Ownership MetLife, Inc N
0241 | MetLife . 198-1277596.. MetLife International PE Fund IV, LP................. MetLife Limited (Hong Kong).........ccovvvrvervennen. Ownership MetLife, INC...cvvrerereeieescese s [ s N [
0241 | MetLife.......cooevevrerrerrierrennns 00000, | oo MetLife International PE Fund V, LP.................. MetLife Insurance K.K. (Japan)...........cccocuee.. Ownership MetLIfE, INC..vvvvveeeereicee e | e N [
0241 |MetLife.......ccoeerrrererinrinrrennns | 00000... [ oo MetLife International PE Fund V, LP.................. MetLife Insurance Company of Korea, Limited | Ownership MetLife, INC...oovvrerreereieesceese s [ s [\ [
0241 | MetLife.......cooeverrerrereerrennns 00000, | oo MetLife International PE Fund V, LP.................. MetLife Limited (Hong Kong)........ccccuevveveevnnan Ownership MetLife, INC..vcvvveveveieee s | v N [
0241 | MetLife......ocoveerrerernrnrrernns | 00000... [ 1o MetLife International PE Fund VI, LP................. MetLife Insurance K.K. (Japan)..........ccccoveenene. Ownership MetLife, INC...oovvreeerereeesceee e [ e [\ [
0241 | MetLife.......coeevevrereseierrennns 00000, | oo MetLife International PE Fund VI, LP................. MetLife Insurance Company of Korea, Limited | Ownership MetLIfe, INC..vvvvveveeieicieie s | v N [
0241 | MetLife........ccoeeeveereereereenes 00000, | oo MetLife Loan Asset Management, LLC.............. MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 |MetLife, INC....ocvevvereirercrreeesieieieee e | e N....... [0
0241 | MetLife . |46-4140926.. MIM Property Management, LLC....................... MetLife Investment Advisors, LLC.................... Ownership......... ....100.000 |MetLife, INC...cvvvevrivrieieiriieiieseeie s | e N [0S
0241 | MetLife . 126-1511401.. | ....4300892 MetLife Reinsurance Company of Vermont....... MetLife, INC..vvverveeeere e Ownership......... ....100.000 | MetLife, INC...ovvvereeieieieeneireireeeeeseeseeseeseeens | eeene [\ [
0241 | MetLife . 151-0104167.. | ....4255107 Delaware American Life Insurance Company.... MetLife, INC...cvvrveirieicsie e Ownership......... ....100.000 |MetLife, INC...vvvvcvrreeireiiirieiieiseeieessieseeseisnes | e N [
0241 | MetLife . |27-1206753.. | .coovveverne. 0 MetLife Consumer Services, Inc...........cc.ccu....... MetLife, INC...vvveveeeiecee e Ownership......... ....100.000 |MetLife, INC.....vovveeereercreieiceeeieee s | e N....... [0
0241 | MetLife . 181-3846992.. | ...ccovvuvee. 0 Brighthouse Financial, INC..........cccccovvvrvirevrnenn. MetLife, INC...vvvrrcieieesie e Ownership......... [...... 19.200 |MetLife, INC...vvvvvrveieieieieieieseeiessissseessisnes | e N [
0241 | MetLife......ooovoerrrrerrnrnenennns | 00000... | 1o Brighthouse Holdings, LLC..........ccccoovnrurriniennenes Brighthouse Financial, INC.........ccccocvveurierirnnnee Ownership......... ....100.000 | MetLife, INC...uvvverrerieieicireireiseiecssiseeseeseeens | eeene N [
0241 | MetLife . 181-2253384.. ] MetLife Insurance Brokerage, InC............c.ceunene MetLife, INC...vvvrvcieiecsie e Ownership......... ....100.000 |MetLife, INC...vvvvevrieerieiiirrieiieissieiesisssesseessinnes | e N [
0241 | MetLife . 198-0000065.. | ....4247326 American Life Insurance Company ................... MetLife, INCu..vveveeeeeerere e Ownership......... ....100.000 |MetLife, Inc N
0241 | MetLife... 00000... | AA-1580066. | ... .0 MetLife Insurance K.K. (Japan)... . .. | American Life Insurance Company... . | Ownership. ...100.000 | MetLife, Inc.. N......
0241 | MetLife.......ccoveererrenerenennns | 00000... | oo ....4255330 Communication One Kabushiki Kaisha (Japan). MetLife Insurance K.K. (Japan)..........ccccceceene. Ownership......... ....100.000 | MetLife, Inc N
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MetLife Global Holding Company | GmbH
0241 | MetLife.....overererrerereirereiiis 00000... | coevrrrrrerrrirnens 4250018 | . [0 MetLife Life Insurance Company (Egypt)........... EGY......... A, (Swiss) Ownership......... [...... 84.125 [MetLife, INC.....coovveveerieieseieseese e | e N [
MetLife Global Holding Company Il GmbH
0241 | MetLife.......cocovvnirnirnirninens 00000... [AA-1860015. | .....cccvvnvee. (010 (018 PO MetLife Emeklilik ve Hayat A.S. (Turkey)........... TUR.......... A (Swiss) Ownership......... | ...... 99.980 | MetLife, INC....ouevrereiiiiisieeesiesieees | e N...... [
0241 | MetLife 00000... |coerrrrrrrireirrns | crrrerreinnens 0 MetLife Life Insurance S.A. (Greece)................ GRC.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 |MetLife, INC...vvvvevrrerreiiirrieieiseeieeissssseessisnes | e N [
0241 | MetLife 00000... |.overrerrrereenens ....4255349 MetLife Mutual Fund Company (Greece)........... GRC.......... NIA e MetLife Life Insurance Company SAA............... Ownership......... |...... 90.000 | MetLife, INC...vurvreerereeireeeeneereeeeeeeeseiseeeeeees | cereee N....... [
International Investment Holding Company
0241 | MetLife.....ooreeerrrerreereeneeeens 00000... |.overrerrrereeens 4304032 | .o (0 Limited (Russia) RUS.......... NIA e American Life Insurance Company ................ Ownership......... ....100.000 | MetLife, INC....ovuverereeieiceneireieieeseeneiseeeeeees | eeene N....... [
UBB-MetLife Zhivotozastrahovatelno Drujestvo
0241 | MetLife......oreeeeerrereeeeeneeeens 00000... |eerereeeerrernnens | erereerreeneenns (0] I (01 AD (Bulgaria) BGR.......... A MetLife EU Holding Company Limited (Ireland)| Ownership......... | ...... 40.000 | MetLife, INC....ovveeereeieeeereereeeeeeeeeeseeeieeen [ e N....... [
MetLife American International Group and Arab
0241 | MetLife.....ovrerererrereerireieeriens 00000... |coerrrrrrrerrerrns | cerererreennenns (1] [0 National Bank Cooperative Insurance Company | SAU.......... A, American Life Insurance Company ................. Ownership......... [...... 30.000 [MetLife, INC....ovvveeererrririeirreeeiseeieeissseseisses | e N [
MetLife Global Holding Company Il GmbH
0241 | MetLife.......oocnreneernirniirniinnns 00000... [eoerererererennene 4250072 | oo (01 PO PJSC MetLife (UKraing)..........ooceevererererecrecrenee UKR.......... N (Swiss) Ownership......... | ...... 99.999 | MetLife, INC.....vuvvrreriririierieeiesissienienes | s N...... [
International Technical and Advisory Services
0241 | MetLife......coeverererereecrcianns 00000... | .coerrererrirerrrnns 4250072 | e {1 PJSC MetLife (UKraing)..........ccevvvevererrrerrreernnae UKR.......... A Limited (USA-Delaware) Ownership......... | ..., 0.001 [ MetLife, INC...vvevecvrecireeieieeeesce e | e N....... [0 R
Borderland Investments Limited (USA-
0241 | MetLife.....orrerrrereeeisrenneens 00000... |.oeererrrrrereereens 4250072 | [0 PJSC MetLife (UKraing)........coccovvreernrenrereerninns UKR.......... A, Delaware) ownership......... [ .o 0.001 | MetLife, INC..vvvrvrreerereieiecseireseesesseseeisesens | s N [
MetLife Global Holding Company Il GmbH
0241 | MetLife.......cocveenervieeirniiens 00000... [eeevererrereerrrene | cereerrrerennns (V1 I (U1 D MetLife Innovation Centre Limited..............c.c..... IRL..ooeneee NIA.coe (Swiss) Ownership......... | ...... 99.999 | MetLife, INC.....vuvvrrirrirrireieierieeieniesienienes | eeeee N (-
International Technical and Advisory Services
0241 | MetLife......ccveverereerercrcrnnnns 00000... |51-0205283.. | ................ {1 IO {1 Limited (USA-Delaware) DE............. NIA............... American Life Insurance Company ................. Ownership......... ....100.000 |MetLife, INC.....vovveereercreeeeceeeeee e | e N....... [0
Borderland Investments Limited (USA-
0241 | MetLife.....orrerrrerreeirrenneene 00000... |02-0649743.. | ..ccovvvvvennn (1] I [0 Delaware) DE.....cc... NIA ..o American Life Insurance Company ................. Ownership......... ....100.000 | MetLife, INC...ovvvererieieisrereiseieeesssiseeseesseens | evees [\ [
ALICO Hellas Single Member Limited Liability Borderland Investments Limited (USA-
0241 | MetLife 00000... |..oveeerrerrirene w0 ] 0 [ Company (Greece) GRC.......... NIA. e Delaware) Ownership......... ....100.000 | MetLife, INC....coverrereceereerirecirecirecirecnecereiereeens | e N...ooee (-
0241 | MetLife 00000... | coerrrrrrerrrirnens .0 MetLife Asset Management Corp. (Japan)......... JPN........... NIA....ccoinne ALICO Operations, LLC (DE)........ccccoevverennee. Ownership......... ....100.000 |MetLife, INC...vvvvevrreeireieirieiieseeieenseseessinnes | e N [
0241 | MetLife ..o 00000... |.oeereererrereereens LA289311 | [0 MetLife Mas, S.A. de C.V (Mexico)...........coe...... MEX.......... A e MetLife International Holdings, LLC................. Ownership......... ....100.000 | MetLife, INC...ovvverereeieiceneireiseeeeseeseeseeseeens | eeene [\ [
International Technical and Advisory Services
0241 | MetLife......cceveverercrreciciees 00000... |.covrrererrirerrnnns LA249311 | {1 MetLife Mas, S.A. de C.V (Mexico)...........c........ MEX.......... A Limited (USA-Delaware) Ownership......... | ..., 0.000 | MetLife, INC.....oocvecverercreeieeeseeeeeeeesee e | e N....... [0
0241 | MetLife.....ovverereirereisireieirnis 00000... | coeverrrrrerrirnens 4251293 | [0 MetLife Seguros S.A. (Uruguay)........cccoceeveevvncn. URY.......... A, ALICO Operations, LLC (DE)........cccvuvrrerrennee Ownership......... ....100.000 |MetLife, INC...vvvvvvrivrrreieirrieiieissieieieissisneeseinnes | reene N [
MetLife Colombia Seguros de Vida S.A. MetLife Global Holding Company Il GmbH
0241 |MetLife.......cocvvenernirnirniinens 00000... [ [ eeverrerenenene (010 (018 PO (Columbia) COL.......... A (Swiss) Ownership......... | ...... 90.000 | MetLife, INC....ovvvreririeieirieeiesieeienienes | s N...... [
MetLife Colombia Seguros de Vida S.A. MetLife Global Holding Company | GmbH
0241 | MetLife.....ovverereirereirieieirnis 00000... |covrrrrrrrireirrns | crrrerreinnens (1] I [0 (Columbia) COL.......... A, (Swiss) Ownership......... | ...... 10.000 | MetLife, INC...vvvvererieireieieieieesesieseessieeseennes | e N [
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MetLife Colombia Seguros de Vida S.A. International Technical and Advisory Services
0241 | MetLife......covvenerrereeiniinenne 00000... |.eereerererrrerreene | verreerreeneenes 0 | o0 e (Columbia) COL.......... A s Limited (USA-Delaware) Oownership......... [ .o 0.000 | MetLife, INC.....couvvreerieeiernireineeeeeiseiseeiieies [ s Necooo [ O
MetLife Colombia Seguros de Vida S.A. Borderland Investments Limited (USA-
0241 | MetLife......covvvenerreeeeiireinenne 00000... [.eereererrerrrerreene | verreereeeneenes 0 | o0 s (Columbia) COL.......... A s Delaware) Oownership......... [ .o 0.000 | MetLife, INC.....couverreiereiernireineeeeniseseerieios [ s Necooo [ O
MetLife Colombia Seguros de Vida S.A.
0241 | MetLife 00000... |.coeverrrrrirrirnens (Columbia) COL.......... A, Natiloportem Holdings, LLC.........cccoovviinriennee Ownership........ | .ot 0.000 | MetLife, INC...oovveveverreieiriieieeisseieiseeseneisnns | e Nevoooo | O
0241 | MetLife 00000... |13-3912049.. ALICO Properties, Inc. (USA-Delaware)............ DE.....c...... NIA e American Life Insurance Company ................. Ownership......... |...... 51.000 | MetLife, INC...vrrvreerereeieireeneireeiieeeneireeeeenes | ceree Neoooe [ O
0241 | MetLife.....overererrereirireieirins 00000... |13-3919049.. | .ccovvrvrrrnnn (0 ORI | I OSOR Global Properties, Inc. (USA-Delaware)............. DE.....ccoe.. NIA ..o ALICO Properties, INC.......c.covvvrrrrererninirennns Ownership......... ....100.000 |MetLife, INC...vvvvevrrerrreiiirrieiieiseeieeissisneeseinnes | e Nevoooo | Ouee
MetLife Global Holding Company | GmbH
0241 [MetLife.......cccovrveeerieeirieienns 00000... | overereriiereens | ervererrierenns 0 | ceeeieeeen0 | (Swiss) CHE.......... NIA............ American Life Insurance Company.................. Ownership......... ....100.000 |[MetLife, INC.....cocveverirerirercreieesece s [ e Nevoooa | O
MetLife Global Holding Company Il GmbH MetLife Global Holding Company | GmbH
0241 | MetLife......coovererrereeieiniinne 00000... [eerrererreririrnrene | erreerreeneenes 0 | o0 e (Swiss) CHE.......... NIA e (Swiss) Ownership......... ....100.000 |MetLife, INC....ovveieerrcrreieiriireerieiseiseieisnines | e Necoooe [ O
MetLife Investment Management Holdings MetLife Global Holding Company Il GmbH
0241 | MetLife 00000... |.correrrerierernns (Ireland) Limited IRL...oorne. NIA...ccoinne (Swiss) Ownership......... ....100.000 | MetLife, INC....vvveereeieieirireiseeesssiseieiesiens | evees N [ O
MetLife Investment Management Holdings
0241 | MetLife.....cerererercrerrierenns 00000... |.oererrrrererrees | cereerieiinens [0 SN | I OO MetLife Syndicated Bank Loan Lux GP, S.a.r.l. |LUX........... NIA.....coovn. (Ireland) Limited Ownership......... ....100.000 |MetLife, INC...cuveevrerrererreerceeeeeeeeesesieeieisnes | e Nevoooo | Qe
0241 | MetLife.....cererererereresieieenns 00000... |98-1372544.. | ....ccvevvuven (01 S | N OO T MetLife BL Feeder (Cayman), LP..........cccceuu.... CYM.......... NIA.....ooon. MetLife Syndicated Bank Loan Lux GP, S.a.r.l.| Ownership......... ....100.000 |MetLife, INC...vuveeverereercircesieeeeeeeesesieeseines | e Nevoooo | Qe
0241 | MetLife......cevererererersieinenns 00000... |82-3255634.. | ...ceevvnnnn [0 SR | I OSSO MetLife BL Feeder , LP........cc.ccoovevverererrerernnn. DE............. NIA......cooonn. MetLife Syndicated Bank Loan Lux GP, S.a.r.l.| Ownership......... ....100.000 |MetLife, INC....eveeverereercrreerceeeeeeeeseesieseisies | e Nevoooo | Qe
MetLife Syndicated Bank Loan Fund, SCSp
0241 | MetLife......oererrrereeeisrennieens 00000... [98-1372721.. | ..ovvrrrernnes (01 US| I DU (Luxembourg) LUX........... NIA...ccinne MetLife Syndicated Bank Loan Lux GP, S.a.r.l.| Ownership......... ...100.000 | MetLife, INC....vvveereeieiererirsiseisiiesssisseeesneens | cevees Neoooe [ O
MetLife Global Holding Company Il GmbH
0241 | MetLife 00000... |30-0615846.. | ...cocovveverees0 | ovvreneennd0 [, ALICO Operations, LLC (DE)........ccco.cvvrrerrurenns DE.....cce.. NIA...cone (Swiss) Ownership......... ....100.000 | MetLife, INC...uvvverereriecreireiseiseresssseseeeeseeens | evens Nevoooo | O
MetLife Global Holding Company Il GmbH
0241 |MetLife ..o 00000... |coeeeererreeereene | cerereereineens (01 R | R MetLife EU Holding Company Limited (Ireland). |IRL............ NIA ..o (Swiss) Ownership......... ....100.000 | MetLife, INC....vvverereeieicireireiseiecseeseieeseeens | eeene Nevoooo | O
MetLife Global Holding Company Il GmbH
0241 | MetLife ..o 00000... |98-0552186.. | ....4249302 | .....cccceceer0 [ eoviviriirincis ALICO European Holding Limited (Ireland)........ IRL............ NIA .o (Swiss) Ownership......... ....100.000 | MetLife, INC....vvvererieieicreireiseeeeseeseeeeseeens | eeene Nevoooo | O
0241 | MetLife ..o 00000... |AA-1780108. | ..ccvvreerene (0 R | R MetLife Europe d.a.C. ..o.covevreeereneencereereeceens IRL............ A e MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC...ovvverereeieiceneireiseeeeseeseeseeseeens | eeene Nevoooo | O
0241 |MetLife ..o 00000... |coverererrereereene | cerereereeneens (0 O | OO MetLife Services EOOD (Bulgaria) ..........ccc.veu.. BGR.......... NIA .o MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC....vvvereeeeieicereireieeeeeseeseeseeseens | eeene Nevoooo | O
0241 | MetLife.....ovverereirereisireieirnis 00000... |covrrrrrrrirerrns | crrrerreinnens (0 ORI | N OSRR MetLife Pension Trustees Limited (UK).............. GBR.......... A, MetLife Europe d.a.C. ...ocovevrvveereveeiriiriieienns Ownership......... ....100.000 |MetLife, INC...vvvvvvrivrrreieirrieiieissieieieissisneeseinnes | reene Nevoooo | Oue
First American-Hungarian Insurance Agency
0241 | MetLife.....overererrereirireieirnis 00000... |.coevrrrrrrirrirnens 8255367 | 0 Limited (Hungary) HUN.......... A, MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 |MetLife, INC...vvvvevrieeireieirrieieissieieiesssseeseisees | rnene Nevoooo | O
0241 | MetLife.....ovverereirereirieieirnis 00000... |.coevrrrrrrirrirrens A258407 | 0 | MetLife Solutions S.A.S. (France)........c..cccvuenne FRA........... NIA ..o MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 |MetLife, INC...vvvvevrieerieieireirieisseieieissseseessinnes | e Nevoooo | Ou
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MetLife Global Holding Company Il GmbH
0241 | MetLife.....overererrerereirereiiis 00000... |coerrrrereirres | eeererieinnins (1] I [0 MetLife Asia Holding Company Pte. Ltd. ........... SGP.......... NIA....ccoine (Swiss) Ownership......... ....100.000 |MetLife, INC...vvvvevrreerieieirieiieisseseessieseeseisnes | e N [
0241 | MetLife ... 00000... |coverrererrereereene | v (1] I [0 MetLife Innovation Centre Pte. Ltd .................... SGP.......... NIA...cone MetLife Asia Holding Company Pte. Ltd. ......... Ownership......... ....100.000 | MetLife, INC....vvverereeieicereireiseeeeeseeseeseeseeens | eeen [\ [
MetLife Global Holding Company Il GmbH
0241 | MetLife.......cocvremrererireries 00000... [.overerrrrerienis [ eerereereenene (V1 R (V18 OO MetLife Reinsurance Company of Bermuda Ltd.| BMU.......... A (Swiss) Ownership......... ....100.000 | MetLife, INC.....overrerereereerirerireiirerirecsecereeireeens | e N....... [
MetLife Global Holding Company Il GmbH
0241 | MetLife.....orveerrrereereereeneeeens 00000... |eerereerrerrernnens | erereerreeneenns (0] I (01 MetLife Investment Management Limited (UK).. | GBR.......... NIA e (Swiss) Ownership......... ....100.000 | MetLife, INC....rvuveeeeeeieiceneireirsieeeeeneeseeeeeees | eeene N....... [
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241 [MetLife.......coovveereiireeriierenns 00000... |.coerrererrirerennns ...4255246 | ................ {1 R (Romania) ROU.......... A MetLife EU Holding Company Limited (Ireland)| Ownership......... | ...... 99.984 |MetLife, INC....cvevvvcecrriereieiieeseciesee e | v N...... [0 R
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241 | MetLife 00000... |..oereerercrirnene ....4255246 (Romania) ROU.......... A MetLife Services Sp. 2 0.0 ......ccccoevverrerrnrins Ownership......... | ... 0.016 |MetLife, INC.....vvuverreerierirerirereieiseiiseiiseiinns [ s N....... [
0241 | MetLife 00000... |.coerrererrirerinns ....4249469 ZAO Master D (RUSSI@)..........cceerrvererircrerenienns RUS.......... NIA............. ALICO European Holding Limited (Ireland)...... Ownership......... ....100.000 | MetLife, INC.....cocveverirereierereiieesece s [ eves N...... [0 R
Joint-Stock Company MetLife Insurance MetLife Global Holding Company Il GmbH
0241 | MetLife......coovrrerrereeirineinenne 00000... |.eovererrreeernne 4249991 | (U1 T Company (Russia) RUS.......... A s (Swiss) Ownership........ [ ... 49.000 | MetLife, INC.....cvvvvreiecereriniireieneseiseseenieions [ s N (-
Joint-Stock Company MetLife Insurance
0241 | MetLife.......cocvvenernieiinciens 00000... |.overerrrerrernne 4249991 | (U1 D Company (Russia) RUS.......... A e ZAO Master D (RUSSI@).........ovverrveereericreenen: Ownership......... | ...... 51.000 | MetLife, INC....courvrrerrirririeierieeieniesienienes | e Neoee (-
0241 | MetLife.....orrerrrereeeisrenneens 00000... |.oeererrrrrereereens 4255198 | ..o [0 MetLife Slovakia S.r.0.......ccovervrereernrrirenrirrirnienns SVK........... NIA ..o MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 99.956 | MetLife, INC...vvvvevererereireiseeneiseieseesessissieisnes | ceeeee N [
International Technical and Advisory Services
0241 | MetLife.......cocveenervieeirniiens 00000... |..overerrererrerenne 4255198 | .. (U1 D MetLife Slovakia S.1.0.......ccouuvervrvrrerireriririreninee SVK...oon. NIA.coe Limited (USA-Delaware) Ownership........ | 0.044 | MetLife, INC...ouvvvverrecrierierierierinerinereseseseeines | s N (-
0241 |MetLife.....orrererrereieirrenneene 00000... |vovrrererrereerene | cerererreirenns (1] [0 MetLife Services Cyprus Ltd.........ccoovvrrrrrinnenne CYP.......... NIA ..o MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC....vvvereeirireirirsireieiesssseseiseesneens | eeene [\ [
Hellenic Alico Life Insurance Company Ltd.
0241 | MetLife.......cocvrnrencnincies 00000... |.eervererrereerrenns | vereeerrerennns (V1 I (U1 D (Cyprus) CYP......... A e MetLife Services Cyprus Ltd..........cccovuvrrunncn. Ownership......... | ... 27.500 | MetLife, INC....ouvvrrerececreirecrecnecnecsecnecineinns | o N (-
MetLife Towarzystwo Ubezpieczen na Zycie i
0241 | MetLife ..o 00000... |.oeereererrerrereens A247335 | [0 Reasekuracji S.A. POL........... A e MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC....vvverereeireceeneireiseieeeseeseiseeseeens | eeene [\ [
MetLife Towarzystwo Ubezpieczen na Zycie i
0241 | MetLife ..o 00000... |.oeereererrereereens 4255264 | .............. [0 MetLife Services Sp. Z 0.0 ...vvevvevveverreneerereins POL........... NIA ..o Reasekuracji S.A. Ownership......... ....100.000 | MetLife, INC...ovvverereeieicereereieeeeeseeseeseeseeens | eeene [\ [
MetLife Powszechne Towarzystwo Emerytalne MetLife Towarzystwo Ubezpieczen na Zycie i
0241 | MetLife ... 00000... |.oeereerrrreriereens 4251154 | (0] (Poland) POL........... A, Reasekuracji S.A. Ownership......... ....100.000 | MetLife, INC...ovvverrerieireieireireieieessiseieeseeens | eeene N [
MetLife Towarzystwo Funduszy Inwestycyjnych MetLife Towarzystwo Ubezpieczen na Zycie i
0241 | MetLife.......cocvvnrrereriniinns 00000... |AA-9640000. | ....4255255 | ................ (V18 OO SA. POL........... NIA. e Reasekuracji S.A. Ownership......... ....100.000 | MetLife, INC....covverrerereeieecirerirecirecrecirecereeeneeens | cven N...ooe (-
0241 | MetLife ... 00000... |.eereerrrrereereens 4258331 | e (0] Agenvita S.r.l. (Italy)....eeeeereereenerereecreseieenns ITA............ A MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC...uvvvererieieicireireiseieesseseeseeseeens | eeene N [
0241 | MetLife ... 00000... |eorerrerrrrrerneens | eerreerreennenns (0] I (0] MetLife Services, Sociedad Limitada (Spain)..... | ESP........... NIA .o MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 | MetLife, INC...uvvvereeeeieeeireireieeeeesseseeseeseens | eeene N [
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SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0241 | MetLife.....overererrerereirereiiis 00000... |coerrrrereirres | eeererieinnins (1] I [0 MetLife Europe Insurance d.a.C ........cccoevvvernnne IRL............ A, MetLife EU Holding Company Limited (Ireland)| Ownership......... |...... 93.000 [MetLife, INC.....coovvevivrrieieiriieieieeie e | e N [
0241 | MetLife......coevererrercrercrcies 00000... | .overeerrieeens | ervererrieinnns {1 O {1 MetLife Europe Insurance d.a.C ........cc.ccevvevneee IRL............ A American Life Insurance Company ................. Ownership......... | ... 7.000 | MetLife, INC.....vecvecvereiceeceeseeee e | e N....... [0
0241 | MetLife......ooreeererrereereereeneeeens 00000... |.overrerrrereenens ..4189864 | ............... (0] MetLife Europe Services Limited (Ireland)......... IRL.....cnn.. NIA e MetLife EU Holding Company Limited (Ireland)| Ownership......... ....100.000 |MetLife, INC....vvveeeeeeeeieeneireeieeseeneeseeeeeees | eeene N....... [
0241 | MetLife 00000... |95-3947585.. | ....3166064 | ................ [0 MetLife Investors Group, LLC........cccccvvvrrrienenne DE.....ccoeu. NIA...coine MetLife, INC...vvvrvriieesie e Ownership......... ....100.000 |MetLife, INC...vvvvevrierrieiiirrieiieisseieieisssssseeseinnes | e N [
0241 | MetLife 00000... [43-1906210.. | ....3373563 | ... 1130412 |..cccvvrrrrrrrnnnnes MetLife Investments Securities LLC (DE).......... [ ] S NIA .o MetLife Investors Group, LLC..........ccoccovrrurrenne Ownership......... ....100.000 | MetLife, INC....vvverereeeeieeneireireeeeseeseeseeeeiees | eeene N [
0241 [MetLife.......cccovrveereriereriierenns 00000... | covererervieeens | ervererrierenns {1 IO {1 R MetLife Investors Distribution Company............. MO............ NIA............ MetLife Investors Group, LLC..........ccccovvvueneine Ownership......... ....100.000 | MetLife, INC.....cocveverereriiecreieeeeeee e [ e N...... [0 R
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
(T 13-4075851.............. MERLITE, INC...vvoivrieiee s | ersnsinnes 4,927,607,196 | .....coo..... 478,284,896 | .......... (1,100,000,000) | ...vvorvrrrerrrirrrirerirens (V10 [ 579,186,589 | ...ovorvrririririens 0 [ oo | e (103,953,777) | ......... 4,781,124,904
65978......rrennnn. 13-5581829.............. Metropolitan Life Insurance COMPany.............ccocevueerueneurerieneioneinsinnienns | ceveeeens (2,362,350,000) | .......... (2,029,015,769) | .............. 367,676,800 | ..oovvveverireieirinens 0| e (2,197,781,057) | ....oone.. 159,295,528 |....... | covverrrenes 220,995,400 | ......... (5,841,179,098)

MLIC CB HOIAINGS LLC......ooeerireeeeeieireeinnineieisesesessesesssssesssssssesessesssnes | ssessessssessessnsssessessasenns (V1N I (3,500,000)
500 Grant Street GP, LLC.......ccovrvverrerrnenreneseieensennieesssssssssssssessens | snsesesssssmssssessssssessnens0. | coreveesessnnennens (150,000)

....(3,500,000)
(150,000)

Euro CL INVESIMENtS LLC..........covieicicreiececeeseceseesessveneneiens | cvvnvenessnsesessssessseenensQ | ceveeieseieiinnns (180,435) | ..ocvverererereereesieene0 | cveieeeeiceeeniieeennn0 | 0 | 0 | | 0 (180,435)
.. | The Building at 575 Fifth Avenue Mezzanine LLC . 0. 8,437,479 ..8,437,479
150 North Riverside PE Member, LLC...........ccccoveiieieivieiceeeeieiceeiens | cevvervieieeseesieinieneenc [ e 210,000,000 | c.ovovvererererrererieieneen0 | e 0 |0 |0 e | 0 | 210,000,000

MetLife Investments Asia Limited (Hong Kong).........cccovvveeneenrrnncnenees | venenneininrnnnesneennen0 | o, 0 | om0 [0 005,500,573 | o0 i | 0 [ 5,500,573
MetLife Investments Limited (UK)..........ccovereerenneeneerenineneneinninenees | seseeneesessnenseenssinneen0 | o 0 | 0 [0 [ 018,635,009 | o0 e | 0 [ 18,635,009
MetLife Latin America Asesorias € Inversiones Limitada (Chile)............. | «oereereniniinenninnenes (0 O 0 | om0 |0 12,585,735 | 0 i | 0 [ 12,585,735
. |86-1176467... ... |MEX DF Properties, LLC . .(8,692,998) | .. (8,692,998) | ..
13-3619870.............. 23rd Street INVESIMENTS, INC..........cvvrieriiiieeieeieienis | i (6,650,000) | ...cvvvnernenne (3,378,140) ..(9,302,735)

[0 06-1193029.............. MetLife Capital Credit L.P..........ooreesnereseneneieseisnineenies | ceeseesessessesessseessssnens (V1 (75,096,088) | ...eocvvrerrrrrreneereirnieneen0 | 0 | iiieeeeen(29,250) | o0 e | 0 | (75,125,338)
(S 91-1273824.............. MetLife Capital Limited Partnership............ccooerererininneennineieisiins | cevseereissseinsieeesnnes (01 (92,121,842) | ..covvrvrrnrnrrereieeeen0 | 0 | iiieeen(29,250) | 0 e | 0 | (92,151,092)
ML Sentinel Square Member, LLC...........ccoeviueieieiiisiecesseieissiens | cvvevesiesiesesssse e (01 I 10,466,323 | ..oocveveeeeeceeireeieeend0 [0 | 0 0 e |0 | 10,466,323

... |Long Island Solar Farm, LLC o . L0 ...(7,809,673) | ..
O 43-1822723............. Missouri ReINSUraNCe, INC........c.covvvveveivereieiseiseeiieeeseenessesenssienens | ceversenseneene(69,000,000) | o0 | e | e | 028,673,442 | v (38AT1,347) | o | 0 [ (74,797,905)
[0TSR 13-3237278.............. MetLife HOIINGS, INC.......covviveicrieiecsiecseesessiesese e esssesennns | coveresesssssssessessssssenensQ | evvnvenressssseieissisnnens0 | o0 | e | e | e | | e [ 6
0o 13-3237275............. MetLife Credit COMP........o.riieireiereiessee e ssssssessins | soesesssineines 5,899,985 | ..o (O [OOT (A7,579) | o (O R 556,173 | oo [V PO IO (9,067,824) | ........cnc.... (2,659,245)
(T 13-3237277.............. MetLife FUNAING, INC....vvurivireiieiiieiecieseieeeitseieeisessessesseessensnas | eeseesessesseesssnssesssnees (O T 0 [ oo 47579 | s (0 [P (G EC) | I [0 OO OO [0 OO (7,736)

0... ... | 85 Broad Street Mezzanine LLC w0 [0 0 (180,476,883) | ..
O 13-3170235.............. Metropolitan Tower Realty Company, INC..........cccveuvieieiicieieieiesieees | cvvevesiesieieeesiessssseenans (01 IO 1,123,430 | oo (0 T (01 IO 602,345 | oo 0 [ | om0 [ 1,725,775
(T 43-6026902.............. White Oak Royalty COMPaNY..........cc.covverrierierienieneeenissisessesssnsenienes | sevvssssssesssinssnssnssenen0 [ o0 | e 0 [ o0 | reieieeeee(809,491) | i [t | 0 | (809,491)
(T 26-2853672.............. MLIC Asset Holdings, LLC.........cccovvriinnirnennrnnennennensensensesssnnens | eeseenensnssnssnssnssenns0 | cvnennninnend(37,365,512) [ coveeiviiicineiecineins 0 [ o0 |0 | i e | 0 | (37,365,512)
36-4197196.............. MetLife Properties VENntures, LLC..........ccocvevieevieieieenienieseesienienns | coverenersessssssessesneenes0 | evveeeissieiennne(13,111) | e 0 | oo | e 0 |0 [ | 0 e (13,111)

. |04-2708937... .. |New England Life Insurance Company ..(1,603,480)] .... 149,716,050) | ..
22-2375428 Transmountain Land & Livestock COMPaNY...........ccceerveererienneneseens | cevesnrensesssensensensenns0 [ vevveisnieneissieeinsienennsd | o, 0 | oo | e (406) | o0 e | eeveeicieieienennn0 e (406)
34-1650967 Hyatt Legal Plans, INC........ccccovnmenninninninninninnennsnnennnnesnnesssssnnsnnees. | eervesesnnnenns(76,000,000) | ovevvervinvernenniinnecnn0 [ s 82,957 | o0 [ e (46,959,172) | ool 0 i |0 (122,876,215)

... | 34-1631590... ... | Hyatt Legal Plans of Florida, Inc.... (82,957) ... L0 w0 | (82,957)| ..

... | 13-4047186... ... | MetLife Tower Resources Group, Inc ..(146,812)| ..
. [13-5581829... ...| 1001 Properties, LLC..... 251,096
26-0291767.............. 6104 Hollywood, LLC.... 965,196

81-3382498.............. MetLife ConSquare Member, LLC (DE).........ccccoeereeveveriseieriesieneeniens | cvveerverenessssssesiesinneen0 | vevireieneeen8,917,923 | o0 | ceeccicieiiicieenn0 |0 [ e [0 | e 48,917,923

. | 13-4078322... .. | 334 Madison Euro Investments, INC..........cccocevvreeniereneeriessesienienes | cevvervesesssensessisniennens0 [ o [0 [0 |38 [0 [ | 0 | e 58
SO O ... | St. James Fleet Investments Two Limited...........ccccovevevevenieieicinies | ovvesrieveiseisseineineen0 | e 1,931,408,745 | i 0 |0 |0 |0 [ | e ...1,931,408,745 | ..
. 198-0391368... ... |OMI MLIC Investments Limited.............cccvevnee | L0 .. . RSOSSN B SO ..(5,373,829)| ..

81-4750360.............. Brighthouse Reinsurance Company of Delaware...........cccoovvverernieiens | covennenresssnsesninnnennn0 | eovvvvveieisiiseineinienn0 | i 22,420,200 | o0 | e 23,586,863 | ....coevnene 348,013,473 |....... | .oever.... 16,200,416 | ... 610,220,952

13-2862391 Brighthouse Securities, LLC .........cccoeevvrreeieieeseressessesesessssisssens | svvsesssisssssnssesssssensensQ | evveiiesissssssiesesennns [0 OSUORPURUTTPUR B SUUTOPOPRRTRORPSPSRRORRON | B ISP (273,093,301) | cvvvvrrerererierieeienen [0 SO ISUOUORRPOPURRORUPOON B VTR (273,093,301)

... | 81-3094008... ... | Brighthouse Services, LLC ...
. |81-3846992... ... | Brighthouse Financial, Inc..... | v 1,443,025,359
................................. Brighthouse Holdings, LLC.........ccccoeiiiieiceeceeeee s IRUOSTRURRORRRRROO ||

.1,015,705,322
....119,460,594




Annual Statement for the year 2017 of the New England Life Insurance Company

SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

L'€S

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
81-2253384.............. MetLife Insurance Brokerage, INC...........cocuvereereerenninenensirnessensennnniins | seseenseeesmsnseseessssnneens0 | evinrnnnseinsnninnnsneen [ v | v | s (1,655,338) | voveverrererernrneineenn v [ e | s (1,655,338)

. |43-0285930. .... | General American Life Insurance Company... e |+ . . . .(58,822,631) ..515,257,981 | ...
46-0803970.............. MetLife CC MEMDET, LLC.........overierieeiereisiecse e sssesssisesssesiessssssees | eesessessessenssesssssssnees [0 IS (13,090,000) | ..oovvvevvvererrirrirrirnens (0 (TR 0 [ oo (0 EUURTRURURRORRRRTURPRUN N UOPUURS IOOPUPURPURPRRPRPRRPRI | B ISP (13,090,000)
46-4158087.............. MetLife 555 12th MEMDET, LLC..........coovveriereeeiieiseiseesesisesssessssssennes | evveissisnessssssessssssnees (0 22,119,672 | oo (O N 0 [ oo [0 [UOUURTURRURRURRURPURPUR d N IUPUUUR IOTPUUPUURPRRRPRURPRURPRPPRU | ) ISR 22,119,672

. | 46-3608641. ....|ML Swan Mezz, LLC . .(6,040,928)] ... 0 . . . (6,040,928) | ...
46-3616798.............. ML DOIPhIN MEZZ, LLC.......oouvvveeiisiisiisiis s sissssssssssssssssssssssnss | evssssssssssssssssnssnees [V (P 6,692,875 | coooovvrrrrrrerinriniienn0 [ e |0 |0 e | 0 | i, 6,692,875
46-4584166 ML SOUNMOTE, LLC ... | evsesssssssssssssssssssnses O 386,329 | oo | 0 0 |0 [ 0 [, 386,329

B ST ... |Haskell East Village, LLC....... 0 ..6,984,108 | ... 0 . . . OO0 T 6,984,108 | ...

. | 46-3426206. ... | MetLife Cabo Hilton Member, LLC. 0 ..(10,169,086) | ... .(10,169,086) | ...

. |82-1637862. .... | MetLife Chino Member, LLC...... 0 ....32,730,103 | ... 0 . . . ...32,730,103

. |26-1762232. ... | Boulevard Residential, LLC........ U 240,809 | ... 0 . . . OO0 T 240,809 | ...

. | 20-8349277. ... | Sandpiper Cove Associates, LLC.. 0 .(4,024,354)| ... G0 . . . w0 [ (4,024,354)| ...

. |46-2460801. ... | MetLife 1201 TAB Member, LLC 20 .(7,000,000) et (7,000,000)| ...
46-2477278.............. Metlife LHH MEMDET, LLC.........oviriieireieieeieeiesiseieeiseisesssessssssensses | eeseesniseessesssnsssssssnees 0 [ o (3,107,733) | ovvevererrerrnrieneenn0 [ 0 | 0 [0 | |0 | (3,107,733)
46-4196012.............. ML-Al MetLife MembEr 1, LLC.......c.oviieeeeienieceeiseieeinsienienienins | cvsesssnseinssssssssnnnens0 | oveeenineens (39,463,989) | ...ocvvvenrierinrrnrienend0 | 0 [0 | 0 [ | 0 (39,463,989)

. | 80-0821598. ... | Oconee Hotel Company, LLC.... . w0 | (7,950,000)| ... (7,950,000 ...
80-0823015.............. Oconee Land Company, LLC.........c.coouririnnieniennieineeeieeissiseesesenis | eveensinnisessnsssnsennens0 | oneireeeneens (14,942,030) | ..oovvoeverrerinrrnrnenend0 | 0 [0 | 0 [ | 0 [ (14,942,030)
30-0777814.............. Marketplace Residences, LLC...........ccvveveveicireeiecceiecsseeieienens | cvvereeienensessssesiessnienen0 | coveivesieieiienns 729,726 | oo [0 [0 [0 L [0 | 729,726

. | 27-0226554. ... |MLIC Asset Holdings II, LLC.. . ..(13,044,713)| ... L0 . . . ..(13,044,713)| ...
46-4229772.............. MetLife THR INVESOr, LLC .......oveiieieciecreineineineiseienessssseisssissnins | cvseinssinsiinssnsssnssnenens0 | cneeseeennenns (13,874,037 | ..o (0 (RN (0 (RN (0 [N [0 O PO 0 [ v (13,874,037)

46-4129811.............. MetLife 425 MKT Member, LLC .......cccoocnrncrrninninseneeneinsnnennennes | covreneensinssnesnsinesens0 | e (10,299,975) | ..oovevnrireireirneireireens (0 RN (0 (OO (0 [N [0 OO OO 0 [ v (10,299,975)

. |46-4705809. ... |MetLife CB W/A, LLC . ....(460,294) | ... . . . . (460,294) | ...
46-4133357.............. ML Bridgeside Apartments, LLC............coooriririenniennieninieeieeneenienes | ceveeesseisnesseessenssssssnees [V 3,233,571 | o0 [ (0 (TN (0 [N [0 O IO [V [ 3,233,571
................................. MetLife OFC Member, LLC ..o | eevneiseissississiseeseens0 | cevieeinnnn.83,913,844 cerreeennnn83,913,844

. | 46-4283517. ... |MetLife Camino Ramon Member, LLC... .0 ..(27,730,580) | ... ..(27,730,580) | ...

. |20-8868348. ... | Ashton Judiciary Square, LLC.... .0 (1,202,325) [ o0 | 0 | 0 | 0 [ |0 (1,202,325) | ...

. |47-1970965. .... ML New River Village Ill, LLC ... .0 .4,393,676 .....4,393,676

. |47-1256270. ... |MetLife OBS Member, LLC ... 20 | (4,919,250) | vvovenrenrernrirnrnneenn0 [0 | 0 [0 | |0 | (4,919,250)| ...

................. .... | MetLife 1007 Stewart, LLC ... .0 ..(122,388,452) | ... ....(122,388,452) | ...

. |46-4255167. ... IML Terraces, LLC ................. 20 ..(12,461,780) | ... ...(12,461,780)
................................. Chestnut Flats Wind, LLC .........ccocovinrinrinrieisissssssssiissiinsisnis | eessssssissssssisssinsinnsnns0 | v (3,657,005) ceeerneennenn:(3,657,005)

MetLife International Holdings, LLC..........cccccovievevieieieseeieessieienns | everenenssnssessessssnsens0 | eveenieseiesisisiseisnennn0 | cvieiecceieieiieisnenn0 | e | 0000000325,243,736 | o0 | | e 0 e, 325,243,736
. | Metropolitan Life Seguros e Previdencia Privada S.A. (Brazil) . L0 . ...(6,227,748) (6,227,748)] ...
MetLife MEXICO S.A......cuiiieriiniieieeeeeetsetsesesssssesssssssssssssssssnnes | eesessessessesssanssenssnees (O R (0 O (0 RN (O O (8,613,008) | ...ovvveerr 16,584,911 | it | o0 | i, 7,971,905
MetLife PENSIONES MEXICO S.A ...t ssienes | eovesessesesssssssesessnsenses [0 R [0 0 (BATN| oD i [0 | e (5,471)
. | MetLife Afore, S.A. de C.V. (Mexico) ..(376,991) (376,991) | ...

MetLife Insurance Company of Korea LImited..........cccccveereenieiieininns | covervreneiisessessisninnnns 0 (743,663) (743,663)
MetLife Insurance Limited (AUSETalia)..........cocvvereirrieeieieisieiessieseenns | coveressenesssssssesssnseennes 0 | coeivrerrerennenreneineen0 | e 0 |0 | (0] I 16,334,679 [ .ooov | coverereieeereiesnieinns (V1 I 16,334,679
.. |MetLife Asia Limited w0 | 0 [0 | 0 | d(3,278,058) | 0 i |0 [ (3,278,058) | ...
0. .... | Metropolitan Life Insurance Company of Hong Kong Limited. w0 ] 0 | 0 | 0 | e (2,134,765) | 0 | | 0 [ (2,134,765)| ...
0... . 120-5894439. .. | MetLife Global, INC.......cuurvuiviciicierieicieineerisenieiines .0 ..1,720,956

[0TSR AA-2130012............. MetLife Seguros S.A. (Argenting)..........ccccoeveeveieeeeniieeeeieeesseeeseeeees | cerereeeesseiese s 0
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
AA-2130046............. MetLife Seguros de REtIr0 S.A. ..o eseseiies | eveevesieses s ssssssenes (0 [0 EOUURURRROPRTURON | B ESROUOTORRORORUPRRTORRRRSRIR 0 ISTOURRRTRRR (469,239) | ...ovevcrirere e 0 [ | cveeeveeieieeiieeeiee0 | e (469,239) | cvvvevereireeiiienad 0
.| 13-2725441. .... | Metropolitan Property and Casualty Insurance Company... 108,899,985) .... ..(18,888,093) ... ...(443,670,636) .178,604,456 .(429,173,535)| .........(1,981,548,300)
22-2342710.............. Metropolitan General Insurance COMPaNY...........cccceveveuiveierereiereiinns | cevereisieenas (3,000,000) | veovvvereererireieieiins 0 (118,838) | ..o 1,210,884 | .o | o0 | e (1,907,954) | c.vvevernnne 15,573,077
05-0393243.............. Metropolitan Casualty Insurance Company...........cccceveervereeureereereeenes | cvvereerseeneersneneesenienen0 | cvvereeirinennns 10,000,000 (162,819) | .ovvvaee. (52,277,810) | vvcve | ceveerererereesiereereeen0 | i (42,440,629)] ............. 463,578,363
. |23-1903575. ... | Metropolitan Direct Property and Casualty Insurance Company. ....11,000,000 . (104,324) | ..... ..(14,848,549) (3,952,873)] ... ..285,421,540
36-1022580.............. Economy Fire & Casualty Company...........cccceuveveverereesieneeseereeseenes | ceveerennnenne(34,000,000) | oo (2,500,000) | vocvvverereererereeririneens0 | e | (1,306,329) | ....c0evevne 14,909,862 | ....... | coevevereererererieineeee0 | s (22,896,467) | ......ovv....d 61,478,086
36-2027848 Economy Preferred Insurance Company..........c.cccooueeeveeveneerenieeniens | covvereessnseniessnsenieseenens0 | cviereeisiennns 2,500,000 (25,743) | wvvereiernan 6,273,553 | .cooo. | coreeereeeesiceieinieenen0 | e, 8,747,810 | ............. 110,348,331
. | 36-3105737. .. |Economy Premier Assurance COmpany...........ccccceveveveerverererserenieneenees | evvereerereerenne(4,000,000) | covvovveciiveieiciies 0 (74T ..(34,147,443) ..(38,221,614)| ... ..146,451,949

. |95-3003951.
. [13-2915260.
. | 75-2483187.
. | 06-0566090.
. |47-4161401.

. |52-1528581.
. |93-0864866.
. |33-0733552.
. |95-2879515.
. |33-0515751.

. | AA-2280000.

. | 36-3665871.

. [13-3690700.
. [13-3179826.

65-0073323..............
75-2046497..............

20-5707084..............

98-1099650..............
22-3805708..............

20-5819518

... | MetLife Auto & Home Insurance Agency, Inc.
.. | Metropolitan Group Property and Casualty Insurance Company
.. |Metropolitan Lloyds Insurance Company of Texas.................
... | Brighthouse Life Insurance Company ...
..|ML 1065 Hotel, LLC........cocovrvrrrrrrirnne.

.. | One Financial Place Corporation

. | MetLife Property Ventures Canada ULC

.. |MTL Leasing, LLC.........cc.ceue...
.... | SafeGuard Health Enterprises, Inc
.... | Safeguard Health Plans, Inc (NV)..
.... |MetLife Health Plans, Inc. (NJ)......
.... | Safeguard Health Plans, Inc (CA)..........

.. | SafeHealth Life Insurance Company (CA).

.. | MetLife Chile Seguros de Vida S.A....
MetLife Services and Solutions, LLC............cccccuunne.

.. | Cova Life Management Company..
MetLife Global Benefits, Ltd...........ccoeveeneereirirniinenne

... | Brighthouse Life Insurance Company NY..
.... | Enterprise General Insurance Agency, Inc.....
. | MetLife Servicios S.A.........ccoevveninerirernrininnns

Brighthouse Renewables Holdings, LLC..................
Brighthouse Connecticut Properties Ventures, LLC

Euro Tl Investments, LLC.........cccceeeeeeeeeeee
................................. MetLife USA Assignment Company ..........cc.cccouuee.

. | 74-3261395. ... | TLA Holdings LLC
51-00993%.............. The Prospect Company..........ccccvveveevererereneennns

Euro TL Investments LLC.........c.cccovovieiiviericirieennes

Metropolitan Tower Life Insurance Company...........
Entrecap Real Estate II, LLC..........ccccccovevverriverennee.

Safeguard Health Plans, InC (FL).........cccooevivernnnee.
Safeguard Health Plans, Inc (TX).........cccooverririvennes

MetLife Solutions Pte. LTD.......cccccoevierreriereirirnnnns

Newbury Insurance Company, Limited.....................

MetLife Reinsurance Company of Charleston

................. (4,351,133)
.................... (997,324)

................. (3,771,747)

............... (10,629,772)

(640,169,111) | ...
..... (1,515,685)] ...

.(8,700,000) | ...

..... (11

..33,431
151,637)
.(43,483)

................. (3,272,101)

................. (3,665,527)
(6,513,474)

............. (239,602,860)

R 2

.16

(430,196)
19,262
134,540)
..(88,894)
712,322

123,799,528)
....... 24,074,575
..... 434,555,767

............. (115,836,759)

........ 24,057,239
(720,206,967)
..... (1,515,685)

................... (199,076)

...... (25,000)| ...

.6,994,713
..... 1,251
....... 33,431

................ (3,272,101)
................ (3,665,527)

............ (239,602,860)
................... (430,196)
19,262

................ (3,188,982)

..................... (88,894)
19,559,434

...... 1,235,200
(116,439,566)

.(161,286,549) | ...

-(11,151,637)] ..
...... (43,483)| ..

(7,032,372)] ...

..... (3,992,663)| .

..700,104,791
............. 198,592,163
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

€'€es

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
................................. MetLife Reinsurance Company Of DE............ccccorumrnrnemmeneensenserseencennens <eeneeen1,100,000,000 cevnreneeneneneneen(19,934) cevenreneenneenenn(19,934)

. | 26-6122204. .... | MetLife Capital Trust IV .(214,900)| .. ....(589,900)| ...
26-6288172.............. MetLife Capital TrUSt X.......ccocevevereieicreeieseisseceeeesee e eenssenennns | cvveresessssesessesessnsenens0 | eoveereneena 790,000,000 | o0 | e 0 | 0 | 0 | | 0 [ 750,000,000
................................. MetLife HOme LoaNS LLC ......c.ovvverirreriecerere e reeneeneennenns(1,508,588) ceveneennennnene(1,508,588)

. |55-0790010. ... | MetLife Group, Inc L0 . .2,276,814,235 v 2,276,814,235
................................. Metlife Investment Management, LLC ..........c.cccoouveeiveveciceverceece, reeereneeennn 1,944,231 reereeennennn 1,944,231

(S 43-1906210.............. MetLife Investors Distribution COMPaNY.........cccoeeeverrererneneenerrnneneneens | seeseersemeenesmmsnsssssnneen0 | ovivrveissnsinsinsininens0 [ veiieinnen(20,000,000) | o0 [ s (312,337,624) | .ovevvrerrerrrrrneen0 e | e [ (332,337,624)
0........ . |04-3240897. oo |MetLife AdVISETS, LLC........coorveieeserscisesscssessessesssissssssisssisssisnsens | evnesnsssssnsssnsssssnnsens0 | o0 | v | 0 s (1,270,194) (387,206,591) | ...
13092. . |26-1511401. ... | MetLife Reinsurance Company of VErmont..............cccceeveevveveeveveeeceriens | ceeeereereesieneesnieneesnc [ eoeieinnnnnn(877,985,076) | o 15,169,150 | o0 | (24,990,071)] ..........(1,166,525,660) | ....... | cccoeerrererrrrerreririeean0 | i, (2,054,331,657)
62634 . 151-0104167. .. | Delaware American Life Insurance Company...........cccceoveeeneeneernerneencenne | ceveeeeneeneene(15,000,000) | ovovoioienvineiinininnee0 e | ccinnd0 | (22,885,522) ..(38,524,729)
[ . |27-1206753. .. |[MetLife Consumer Services, INC.........cco.vwneerrunineeneennnneneneneieeneneinne | eevseenesseessssssnesnsssessessQ | evvnsnenennsssinsinecnenn [0 | 0 | s (4,348,303) | ovvevvenerereinrneneenn0 [ [0 | s (4,348,303)
60690 . 198-0000065. ... | American Life Insurance Company.... ...(428,317,974) ..628,170,528 | ...
(0TSSR ISR .... | MetLife Services Cyprus Ltd.........cccccovverennee . . (RS (727,625) e (727,625)| ...
0 [ e Communications One Kabushiki Kaisha (Japan).............cocreeenemeneonee | covreneenninineneeeseenns (0 (0 (0 OO (V1 5,996,085 | ..ooovvrrrrnrirrrniieneenn0 e | e [ 5,996,085
0t [ e MetLife, Life Insurance COmpany (EGYPL)........couueereeeneermerneneireieeneens | eeeseereisessseinsieesssnnens (0 (0 S (0 (V18 (2,921,539) | ..vervreeerenenn(226,722) | oo | e | e (3,148,261)
0.... . | AA-1580066. .. | MetLife Insurance K.K. (Japan) . . .(67,954,192) .(941,103,099)| ...
ALICO Bulgaria Zhivotozastrahovatelno Druzestvo EAD...........ccccoeveees | covvevrererciseieiesevenie 0 | oo 0 | oo | e | e 0 | cveeerieeeieieeeeen(290) oo | ceveeveeiieeeeiieeeienend0 | e (290)
MetLife Solutions S.A.S. (FTANCE) ......c.coovurrvmeereenrierieeneineeseeseieees | evnrirsnisesssnsessenneens0 | e (0 O 0 [ oo (0 IO 1,818,492 | o0 | | 0 | 1,818,492
. | MetLife Mutual Fund Management Company (Greece).. . ..(1,128,099) . .(1,128,099) | ...
MetLife Services, Sociedad Limitada (Spain)..........ccceveerererreerierieiens | covrerervessiesiesersneene0 | cveeiieseisseieineiseennn0 | e | e | e (15,810) | wocvevververererieriesiieneend [ | eveveeieveeiieieiend0 e (15,810)
MetLife Towarzystwo Ubezpiecze? na ?ycie i Reasekuracji S.A. (Poland| ............ccccovevvirivnnes 0 | oo 0 | oo O | oo [0 I (9,921,326) | ..ovveverrrerereirieiean 0 [eoveeer | e (1 I (9,921,326)
. | MetLife Services Sp. z 0.0. (Poland) . G0 . 7,096,109 . 1,096,109 | ...
MetLife Towarzystwo Funduszy Inwestycyjnych S.A. (Poland)..........ccc. | cveveveivevrerieiiiriienns 0 | oo 0 | oo (0 T [0 I (1,050,565) | ...coovoerrrerereiriieienan 0 [ | e (1 I (1,050,565)

MetLife Powszechne Towarzystwo Emerytalne (Poland)...........ccceeveees | covrerverveenieieieiieeenn0 | cvieevceieieeiieeene0 | e | e 0 | e (750,881) | cvovvevererrerrerieniieeeesn0 | | e e, (750,881)

.. | MetLife Societate de Administrare a unui Fond de Pensii Administrat Priy . 1(96,995) [ .0 [ | 0 e (96,995) | ...
.. | Joint Stock Company MetLIfe Insurance Company (formerly Closed Join| . 359,245 | e (1,491,531) | e | e [ (1,132,286) | ...
. | MetLife Slovakia s.r.0. (SIoVakia)..........ccocoreerierieniirnrieireireeseceeiees . .21,423,015 21,423,015

. [PJSC MetLife (UKFaiNg).......ccoevevrirererrirerreiriissieseissiessesssiesesees

.... |ALICO Hellas Single Member Limited Liability Company (Greece)......... | vovevevvevrverreiniieieennec0 | o0 [0 [0 [ 8,358 | o0 | | e 0 [, 8,358
. | MetLife Asset Management Corp. (Japan)..........cccoeeeevevreverennnes G0 . ..24,083,809 24,083,809 | ...
MetLife Mas, S.A. de C.V. (MEXICO).......ccvvvrerrnermeirneinrirnrirnersensensninns | cnnennennensennennenneens0. | evcnnennennennenneinneenn0 [0 | 0 | i, 26,683 | oo (81,144) [ | 0 [ (54,461)
................................. MetLife Columbia Serguros de Vida S.A. (Columbia)...........ccccoeerrimmeenns | eevmrrnrineineinninninens0 | o0 [0 | 0 | iiin(2,126,178) | 35,414 | 0 | i1(2,090,764)
. [13-3912049. ... |ALICO Properties, Inc. (USA-Delaware) . . L0 . (9,918,728)| ...
13-5581829.............. MetLife Member Solaire, LLC.........ccccoviurrinrrnsinnincenennernernennennninens | evneenseensensenssnsecnneens0 | veverneennnens 12,252277 | iiiinninninniennnd0 | eeveicnenenninnnn0 [0 | 0 [ | e (0 [ 12,252,277
(T AA-2980001............. MetLife Seguros S.A. (UrUgUay).........cceeeeeeeeeenerenneenneserenneensssnennnennees | eenmeemeenmeenmessmeeneenneens0. | eensensennennennecnneennd [ om0 | onnsninnnn0 [ (184,612) | o (487,500) [ oo | v [ i (672,112)
.. | Global Properties, Inc. Japan Branch . G0 . 7,273,638 | ...
MetLife Global Holding Company | GmbH (SWiSS)........cccceevrerrerinrinns | verreennn(2,569,000,000) | coovvvvevcverrerieiiienenn0 | e | e | e 0 |0 e | e e (2,569,000,000)

MetLife Insurance Limited (UK).........ccocorenmenminmenneneneneneneneneons | om0 | e 0 [0 | 0 | s 4,963,880 | ..ovvvrrrrrerireierinens (0 O OO (U 4,963,880
.. | MetLife Europe Services Limited (Ireland). 82,192,479 | v 0. .0 ...82,192,479 | ...
.... | MetLife Europe Insurance d.a.c ............ ..(2,482,664)] ..... ...(5,412,707)] ..... w0 [ (7,895,371)] ...
.. |MetLife Europe d.a.c. .....ccccuvrunncn. ...(109,133,361) | ..... ....858,460 |..... ...(257,761)| ... .(108,532,662) | ...

MetLife Pensions Trustees LiMited..........ccvvverievenrinreneieeneinneenns | covnnnrensssssnssnsensnnennni0 | eovnvenrenneissnssinnnnnenn0 | e 0 | i | e [0 (01 IS ISR 257,761 | overevierinns 257,761
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PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
MetLife Life Insurance Company S.A. (GrEECE).........cccovveverererervereriens | coveeriesnreniesissesiereesens0 | cviveeeseeieieeiiereenen0 | v | e 0 | i 4,694,107 | c.oovvevrerne 1,512,124 | oo | s (01 I 6,206,231 | ...ccovveeee 2,218,110

. |PREFCO XX Limited Partnership.. 116,585

Plaza Drive Properties..........ccoeviierriceeniessnsesisessssesssssssssssesens | cevssresesssssssssssessnnnsensQ | covveveieennenennnnd(29,859) | o0 [ o0 | 0 [0 | [0 [ (29,859)

AA-1860015............. MetLife Emeklilik ve Hayat A.S. (TUTKEY).....ccoverurrrrrereerrirnrnneneirsinennns | eeerrernenninnnsinsesssinneens0 | v s 0 | 0 | 095,446 | i(862,748) | oo | e (0 I (767,302)

. |1 80-0946518. ... |MetLife Core Property Fund, LP ..200,000,000
................................. MetLife Reinsurance Company of Bermuda Ltd reereennnn(20,011,719)

................................. MetLife FM Hotel Member, LLC ..........ccovvevvceieeieeeceeeceee e
.... |Logan Circle Partners, L. P........
.... | ML-Al MetLife Member 2, LLC ..
....| Sandpiper Cove Associates II, LLC

.. | ML Mililani Member, LLC ..........

................ (3,866,114)
..... (1,724,206)] ...

...... 2,392,318

..... 196,423

. |20-8349277.

. | 47-3741955. «oeo ML Mililani Member, LLC .........ccoceieieeieieesiecseeeeveesesssessesesenns | svervesessessessssssisseersnsens0. | evvereeeeinneene(1,026,900) | covevevecvecieeeiceeeieeens0 |0 | 0 |0 [ | eeveeeieeeeennl0 e, (1,026,900) ...
.... | Park Tower JV Member, LLC. ....32,867,597 | ...

B O ... | MetLife SP Holdings, LLC ..... . ...(30,000,000) | ...
46-5563450.............. Buford Logistics Center, LLC...........cccoeviveveireieieceeeeeeeesisieieeienens | evveveseseesesssseesssssssenesQ | eveiesieiiennns (1,325,418) | vevvevevereereeereeeiceeen0 | e |0 |0 e | eeeeieieeeeen0 e (1,325,418)

................................. ML North Brand Member, LLC.........cccocoeininrnrinnineneeineneiseessennennes | seeneesseisssnenessnsssssnneen0 [ coveennnnnn(36,961,091) cereneennenn(36,961,091)

. |81-0770888. .... | MetLife Treat Towers Member, LLC (11000) . (299,794)| ... L0 . . . (299,794)| ...
47-5228317.............. MCPP OWNETS, LLC......ooiieieiierieeiinieeieeiseissesessssssssssssssssnssnses | eovssinneisseinnssssssnssnnsens0. | oevereeensiinnes 11,622,265 | ..o | 0 [0 | 0 L | 0 | 11,622,265
MetLife Chile Inversiones Limitada..............ccccoeeievereierverieeiciesieniens | covreriesssnierisesieneenen0 | vl |0 | ecseiescieieieenn0 | it 1,331,706 | el | | e (1 IO 1,331,706

.. | Sino-US United Metlife Insurance Company.. ..(14,681,920) | ...
ML-Al MetLife MEMDEF 3, LLC ... | eeveeseeisesseesssesssssnees (1 24,666,135 | o0 0 | 0 0 | |0 | 24,666,135

MetLife HCMJV 1 LP, LLC......coiiiineneneseseseseseiseiseiseeneens | eeseeseisessssssssssesssnees [V [ 175,790,075 | oo (0 RN (0 (OO (0 [N [0 OO OO 0 [ oo 175,790,075
. | MetLife Ontario Street Member, LLC. . ....(369,659)| ... G0 . .. . ....(369,659) | ...
1925 WUC, LLC....ooioiieieieieseeeiseineeseiseiseissesseessesssnesssssssesenssnns | eevsnessnsssnsssnsssenssensseen0 [ v 873,278 | o0 | 0 [0 | 0 [ |0 [, 873,278
MetLife Ireland Treasury LImited...........ccoovevieeieeevceieseeisssnienns | coveenienssssessessisneene0 | eveeieiseiesieieissisnenen0 | e (15,169,150) | o0 | e [0 R 0 [ | e (1 I (15,169,150)
.... | MetLife EU Holding Company Limited (Ireland). ..(81,759,893) | ...

. | MetLife Reinsurance Company of MRSC... ....18,285,167
MetLife Assignment Company........... e | 20 0 {100,000 | 0 |0 |0 i [ i 100,000
9999999, | CONIOI TOAIS. .....veevurerereesricise ettt | sebeeebiessesb b enienis 0

.100,000

Pooling Information
NAIC Code  Name of Insurer Pooling % NAIC Code Name of Insurer Pooling %
63665 43-0285930 (60719600.00%) 213648664 0 685294500.00%
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The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory

questions.
MARCH FILING
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
2. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
3. Wil the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?
4. Will an actuarial opinion be filed by March 1?
APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1?
6.  Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?
7. Wil the Adjustment Form (if required) be filed with state of domicile and the NAIC by April 1?
8.  Will the Supplemental Investment Risk Interrogatories be filed by April 1?
JUNE FILING
9. Wil an audited financial report be filed by June 1?
10. Wil Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?
AUGUST FILING
11, Will regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1?

Responses
YES
YES
YES
YES

YES

YES
YES
YES

YES
YES

YES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of business for which

the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below. If the

supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

12.
13.
14.
15.

16.

17.
18.
19.
20.

21.

22.

23.

24.

25.
26.
27.

28.

29.

30.

31.

32.

33.

34.
35.
36.
37.

38.

39.

40.

41.

42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.

53.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?

Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with the NAIC
by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be filed
with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the
state of domicile and electronically with the NAIC by March 1?

Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 1?
Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Actuarial Certifications Related to Hedging required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Financial Officer Certification Related to Clearly Defined Hedging Strategy required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

Will the Management Certification That the Valuation Reflects Management's Intent required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certification Related to the Reserves required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Workers' Compensation Carve-Out Supplement be filed by March 1?

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically
with the NAIC by March 1?

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 1?
APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual
be filed with the state of domicile by April 1?

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
Will the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1?
Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Accident and Health Policy Experience Exhibit be filed by April 1?
Will the Analysis of Annuity Operations by Lines of Business be filed with the state of domicile and the NAIC by April 1?
Will the Analysis of Increase in Annuity Reserves During the Year be filed with the state of domicile and the NAIC by April 1?
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?
Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the NAIC by April 1?
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 30?
Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 1?
AUGUST FILING
Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?
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Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

EXPLANATIONS: BAR CODE:
1.

-

 Tsenrns e e bt A R A LD A A
* 916 26 2 01742 000000 =«
 Teealornm s e e e et A R A DA
* 916 26 2 017 3 6 00O0O0O0O0 =«
TR e e e et A R A0
* 916 26 2 0174 9 000O0O0O0O0 =«

-

—

1 TR e e AR 00 A0 0 L0 AL A

* 9 1 6 2 6 2 01 7 44 3 00000 =
o TR e e 0 0 0 O R A0
o TR e e HMWWWWWWWWWWWWWWWWWM
o TR e e HMWWWWWWWWWWWWWWWWWM
> TR e el HMWWWWWWWWWWWWWWWWWM
% TR e el HMWWWWWWWWWWWWWWWWWM
TR el HMWWWWWWWWWWWWWWWWWM

25.

26.

o TR s e LR RSR R R AR AL AT
TR e HMMWWWWMWWWWWWWWWWWM
o TS e 00 00
* 916 26 2 017436 00000 =
o T e o A R 000 A R
* 916 26 201743700000 =

31.

32.

Moo e LR RO R A S AT
e e o e HMWWWWWMWMWWWWWWWWMM

35.

54.1



Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

o TR et e A A RO 0 AR
T e ot i HMMWWWWMWMWMMWWWWWWW
TRt HMWWWWWMMMMWMWWWWWWW
TR ot i K

* 916 2 6 2017 2 2600000 =

40.

41.

TR e ot A RO AR 0
* 91 6 2 6 2 01 7 3 06 0O0O0O0O0 =

43.

TR e ot A RO AL 0
* 91 6 2 6 2 01 7 2 3 0O0O0O0O0O0 =

45,

46.

47.

oot a0 ARNAR LR VR OTERTL AR AT A
o oot e T TR ae HMWWWWWMWMWWMWWWWWMM
T ot i HMMWWWWMWMWWWWWWWWMM

51.

52.

TR RO AL 0
* 91 6 2 6 2 01 7 2 2 3 00000 =

54.2



Annual Statement for the year 2017 ofthe N @W England Life Insurance company

Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Legal CONINGENCY FESEIVE.........uvuiiuirieieeeeieeieseeseeseeseese sttt s sttt ettt nnennennesnsinnts | coessessesssenesnseneenes 266,690 [ .ooveveeeeirireieeenn 0
2597. Summary of remaining Write-iNS fOr LINE 25.........oiiiiiiieiiiei ettt sttt ens et ensessnsesensens | sressnsessnsesnsessnsenas 266,690 [ ..o 0
Additional Write-ins for Summary of Operations:
1 2
Current Year Prior Year
5304.  Amortization of pension and postretirement unrecognized items... 0. 504,400
5305.  Transition amoritization of unfunded pension liability................. 0. ....(526,500)
5397.  Summary of remaining WHite-iNS fOr LINE 53...........ccouiiiieiieieieieieeeteee ettt s s saesesesessnsssesesesesssnsesenesessns | ererersssssesesesesssssssesesesas (U (22,100)
Additional Write-ins for Exhibit 2:
Insurance 5 6
1 Accident and Health 4
2 3 All Other Lines
Life Cost Containment All Other of Business Investment Total
09.304. SOftware aCQUISIION. ..........c.ererrrrrrireirieieiseseeeeeissseseessesesssssssesees | cresseessssssenns 81,726 | oo [0 1 USRI | I ISP (0 (O I 81,726
09.397. Summary of remaining write-ins for Line 9.3..........ccceevrevercerenerinienns | correrrierernnns 81,726 | covvvvereerran. (01 P 0 I [FSOORORO (] P (U 81,726
Additional Write-ins for Nonadmitted Assets:
1 2 3
Change in Total
Current Year Total Prior Year Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2- Col. 1)
2504. Leasehold IMPIrOVEMENLS...........c..c.eeuireieiereeeieeisse st ssssssessesssssssesnsas | sessssesessssessesesssssssesssssssesserssQ | ovesisssssesiessssessesssensns 108,542 | oo 108,542
2597. Summary of remaining Write-ins fOr LiNE 25........ciiuriinrisiisierssiisissssissessnsssessessssensssssssssnssnsnes | sesssessssssssssssssssssnsssssessenssnssnssQ | soessssessssensssssssssssnessenss 108,542 | .oovoieeieersseersnieenas 108,542
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Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr@aSUMY SECUMHES. .....cevueercereereireiseeseesseesseesees e sessesienes | sesesens 151,238,724 | ............. 79 | e 151,238,724 | ..o (1N 151,238,724 | ............. 7.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENt AQENCIES...........evurereririeneereieereeiseeeeeeinnenes | seeseeseesesessessessnenes (01 0.0 | oo (O I 0 [ o (1] IO 0.0
1.22 lIssued by U.S. government sponsored agencies...........cceeeveeverrereriesenes | ceveveenes 10,826,013 | ............. 06 | ... 10,826,013 | oo, 0 [ e 10,826,013 | ............. 0.6
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....vevvveeveeiiciiciiiieiie ettt | eeesnees 22,204,779 | oo 1.2 | e 22,204,779 | oo (V18 I 22,204,779 | ..coovvvenee 1.2
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............c.coveeereees | vevreerneeneeneernineens (0 0.0 | oo O (01 (0] IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccccveevveevereciriverieesies | e 5,800,478 | ............. 0.3 | i 5,800,478 | ..ocoveverieieree. (1] 5,800,478 | ............. 0.3
1.43 Revenue and assessment obligations.............ccccvecveeeeeiicceneeesiieens | cevevenns 53,556,498 | ............. 28 | . 53,556,498 | ....cccoeeirerriernnn 0 [ e 53,556,498 | ............. 2.8
1.44 Industrial development and similar 0bligations.............ccoreeveerrrirnininenns | vevreeeerreneereenees (0 (K0 [0 (0 0| e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...........ccoocoviuriinrincincineincineinenes | e 701,635 | .ocvercnened 0.0 [ oo 701,635 | oo (01 O 701,635
1.512 Issued or guaranteed by FNMA and FHLMC.. .39,025,160 ...39,025,160 ...39,025,160
1,513 Al ONET ..ttt sttt sstsstanns | coseeiessnssesiesiees 0 [ o000 | e, 0 [ oorrrmrerieneenn0 | ) 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoovee | i 38,398,624 | ............. 2.0 | o 38,398,624 | ....ccovcveiriene (V18 IO 38,398,624 | ............. 2.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.527 ..o | cereeeeneieeseeneensseens (V1 I 0.0 | oo (V1 I {1 (1] IO 0.0
1.523 Al OLNET ...t | eeseees 160,222,284 | ............. 83 | ... 160,222,284 | ....oovverririein (V] 160,222,284 | ............. 8.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHIES). ... vvuvvuirereereeieeseeserieei s | sosenens 561,458,758 | .......... 29.3 | e 561,458,758 | ..oovvverererircrienene (V10 561,458,758 | ....cconve. 29.3
2.2 Unaffiliated non-U.S. securities (including Canada).............cccevevvevereveeercreenns | cvvnes 282,579,899 | ........... 147 | ... 282,579,899 | ..ooovireeeinn {1 ] I 282,579,899 | ........... 14.7
2.3 Affiliated SECUMHIES. .......vveveerreieeireieeiecte et | coesiessessessesiens (VI 0.0 | v (0 TR (01 OO 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNGS..........cvviieiiiceessiesienins | e (VI 0.0 | v (O RN (01 O 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ...t | e (O I 0.0 [ v (O (01 (1N [ 0.0
3.22 UNGffiliAtEd. ...t | soesinss s (O I 0.0 | oo (O (01 0 [ o 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):

© o N o

3.31 AFIlIAtEM.......cooo

3.32 Unaffiliated

3.4 Other equity securities:

341 AfilIated.......oorviri s

3.42 Unaffiliated.

3.5 Other equity interests including tangible personal property under lease:

3.51 AFflIAtEd......cocvvreeieieicee e
3.52 UNaffiliated........covveieieiieee e

Mortgage loans:
41
4.2
43
44
45
46
Real estate investments:
5.1

5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)...........ccccovevrvireerceieeeceeee s

5.3 Property held for sale (including §.......... 0 property acquired in

Satisfaction Of AEDE)........ovurverirrrrree e

Contract loans.

DEIVALIVES.......vveiviicectecce ettt
Receivables for SECUMHES..........ccriiiiiiirieieee s

Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cc.ccooevivercevieieieriennn.
. Other iNVEStEA @SSELS.......cvuererireirirsrieieiesiese et
. Total INVESLEA @SSELS........cvueviveieictie et

Construction and land development............cccovveevicreeeesiceeece s
AGHCURUIAL. ...ttt nnnen
Single family residential Properties...........ccoveeeeeniveeeeeeecee e
Multifamily residential PropErties...........crvrerrerrirrerneereieineeseeseesesesseseeeseeeens
COMMENCIAl IOBNS.........cvcererieiiiiieeriese b
Mezzanine real estate [0ans............ccovreerrirnreee e

Property occupied by COMPANY........cccoceeiieiriceeceesse e

.......................... 0 [ o000 | 0 | 0 | 0.0
.......................... 0 |00 | i | 0 | 0 | 0.0
.......................... 0 |00 | i | 0 |0 | 0.0
.......... 75,055,987 | ... 3.9 | .ee......75,055,987 | ..covvvvvvviiverennn0 | 75,055,987 | ............3.9
.......................... 0 |00 | i | 0 |0 | 0.0
.......................... 0 [ o000 | 0 | 0 | 0.0
.......... 27,254,307 | ..o 14 | 27,254,307 | coveiiiennnl0 [ 27,254,307 | e 14
.......................... 0 [ o0 | 0 | 0 | 0 | 0.0
.......................... 0 [ o000 | 0 | 0 | 0.0
.......................... 0 [ 0.0 | i | 0 | 0 | 0.0
.......................... 0 SRS SO RROO |

........ 417,298,613 v 417,298,613 v 417,298,613

.......... 10,829,448 ceeen 10,829,448 coreennne. 10,829,448

............... 985,895 v 985,895 | 0 | nnnnn.....985,895
................... 0 SRS | B Y 0, 0.¢ e XXX

.......... 49,248,892 cerrnnn49,248,892 | 0| einn49,248,802

.......... 12,612,634 12,612,634 |0 e 12,612,634

..... 1,919,298,628 | ........100.0 | ....1,919,298,628 | ........ccceeern..l0 | ... 1,919,208,628

Sio1




Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDEr 31 OF PRIOT YEAI.........cueuiieiiieieie e bbb bbb 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COlUMN B)..........c.coiiiiririreee e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........coviiiiriireeee e 0 0

3. Current year change in encumbrances:

TR N o1 =T = IR 0o (17T it TR 0
3.2 Totals, Part 3, COIUMN 1. .ottt sttt bbbttt bttt b s e st ettt et e s eae e st et et st eaeseseanans 0 0
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........w e e B oo o o L Lttt e st e bbbttt 0

5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................ 0

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

6.1 Totals, Part 1, COIUMN 15.........oviiecececeicct sttt ettt ettt et a et sttt et et e s e ettt etetne 0

6.2 Totals, Part 3, COUMN 13.......cuiiiiieiecieiecines ettt 0 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12........cc ittt 0

7.2 Totals, Part 3, COUMN 10......cciiiiiiiiiciceeret ettt bbbt b ettt et s s ss s ss st et et et et e s ese s st et et st eseseseanas 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. .ottt ettt ettt bbbttt s e e ettt st et et e s e s e s st et et st eteseseanans 0

8.2 Totals, Part 3, ColumN 9.........ccoiuirieiieeee e 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+ 3+4-546-T-8).........cccrriiriiiiiiiiiireesei sttt 0
10.  Deduct total NONAAMItEEA @MOUNLS............cvuieieriiiiciiceee et 0
11.  Statement value at end of current period (Ling 9 MINUS LINE 10).........c.eueuiuierienieniiniiniiniieieeeiee ettt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PRIOr YEAI........c.vuu it 87,588,371
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cceuieieieiieee e 18,567,277

2.2 Additional investment made after acquisition (Part 2, ColUMN 8)..........c.ccouriiriniriereree s 165,175 18,732,452
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ettt sttt ettt bbbttt s ettt et et et e s eae e st et et stetesesesnans 0

3.2 Totals, Part 3, COIUMN 1. ...ttt 0 0
4. ACCTUAL OF GISCOUNL........vvvresisteete ettt s 88t 20,765
5. Unrealized valuation increase (decrease):

LT = S - IR 07 (171 T T OO 0

5.2 Totals, Part 3, COIUMN 8.........cuiiiiiiiiieie bbb 0 0
6. Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 18...........cuu it 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15. ...ttt enren 4,030,990
8. Deduct amortization of premium and mortgage interest points and COMMIIMEN fEES..........cuvirriiiiiiiie e 304
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

L TR T o1 = =T o= IR 0o (17T it T 0

9.2 Totals, Part 3, COIUMN 13.......oiiieieeii s 0 0
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN ...t 0

10.2 Totals, Part 3, COIUMN 10.......oiiiieieieeeeectccee sttt sttt sttt bttt e e ettt st et esese e s e et tst et et esesessansenaea 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coviiririmrnininiricrecee s 102,310,294
12, TOtAl VAIUGHON GIIOWANCE. .......eeeeeerie ettt s s s 8882828882828 4588t 0
13, SUDEOTAl (LINE 11 PIUS LINE 12)..... ettt bbb £ bbb bbb bbbttt 102,310,294
14, Deduct total NONAAMITIEA BMOUNTS.........c.viiiiiiiieii bbb bbbt 0
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4)........coiiiiriiriierer ettt 102,310,294

S102



Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

© o N o

10.

1.
12.
13.

Eal

S R

10.
1.
12.

Book/adjusted carrying value, DECEMDET 31 Of PIHIOT YN .........cuuiuieieiiiieiieiseisei ettt 15,932,056
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COlUMN 8)...........coiirieiieiieee e 0
2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........coiirirnre s 151,140 151,140
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........ccvererieiiei ittt ettt bbbt s et bttt et s s as st et esetateseseseans 0
KT o =T o [ 0 TR 071171 Vo 2T 0 0
ACCIUAI OF GISCOUNT. ... s8££t 0
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13.... .ottt sttt et s e ettt e et et s e s ae st et etetatesesesnans 805,616
LI o= o o R T ) (171 T T OO 0 805,616
Total gain (10ss) 0N disPOSalS, PArt 3, COIUMN 1.ttt £ttt bbbt b bbbttt 0
Deduct amounts received on disposals, Part 3, COIUMN 16............cc.oieiiieiieiiieeece ettt n e 4,290,255
Deduct amortization of premium and AEPIECIALION. ............uvueieeiieiiii bbb 0
Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17.. 0
9.2 Totals, Part 3, Column 14.. 0 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.. ...ttt 68,044
10.2 Totals, Part 3, COIUMN 1. ..ottt ettt bttt a ettt s ae ettt st et et eseseseanenesanas 0 68,044
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccevrrrrrrrrinininieieeiseiseisessissss s sssessensessns 12,530,513
Deduct total NONAAMITIEA @MOUNES.........c..euiiiiiiieciis et 0
Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.iuiiiiriiiriieiienteiee ettt bes 12,530,513

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YBAI.........cuu vttt s s s bbb bbbt es 1,407,782,447
Cost of bonds and stocks acquIired, Part 3, COIUMN 7.............cciiuiiiiiiiciiescie ettt sttt b bbb bbbt bbbt bbbt bbbt 221,260,521
ACCIUAL OF ISCOUNL.......vvivieii ittt ettt bbbt se e et bbb et ebessae et e st et et ebeseaeee et e b et et e b eses e e e st b et et e s esese e et et e b et e s e ae et et eh e et s et esstet et et eress st sastane 5,938,871
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 2. bbbt (222,500)
4.2 Part 2, SECtion 1, COIUMN 15.. ...ttt 0
4.3 Part2, SECtioN 2, COUMN 13........iiiiceeeeeeccte ettt b bbb bbbt s sttt s s en sttt s s nnee 0
4.4 Part4, Column 1. oo 0 (222,500)
Total gain (10ss) 0N diSPOSaIS, Part 4, COIUMN 19........c.euiiiiiieieieie et (1,381,633)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............cccuiiiiiiiieiiesee ettt st b bbb bbb 314,098,237
Deduct @mMOrtiZation OF PIEMIUM. ..........ciiiuriiirieieiei ettt b s s e s b s s b s s b e s e 82828428428 E a8 h 28 b e s b e s b e st e st en s en s en s b e s b ensebensebents 1,534,350
Total foreign exchange change in book/adjusted carrying value:
TR 4 O T O 144 T TR 6,818,411
8.2 Part2, SECtON 1, COIUMN 1.ttt 0
8.3 Part 2, SECHON 2, COIUMN 1B.........oiieeceeieeeectee ettt a et s sttt st s sttt et ss s st s s ensneneetenas 0
8.4 Partd, COIUMN 15, ... 1,449,323 8,267,734
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN T4 0
9.2 Part2, SECHON 1, COIUMN 17.......cuouieieeeceee ettt ettt ettt s sttt s s s st e bt s s s ssaesasanaes 0
9.3 Part 2, SECHON 2, COIUMN T4.......ouiiieeeeectet ettt ettt ettt ettt a et ettt bbbt e st et st st et et et esess s s staeane 0
LT = T T O V3T T TSR 0 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-748-9).........cuiuririiriiiirinirieince et 1,326,012,852
Deduct total NONAAMITIEA BMOUNTS..........coiiiiie ittt 0
Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cuiiiiiriirietesteie ettt bbbt nten 1,326,012,852
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Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... .172,766,858 ..187,064,717 ..160,567,934 ..205,947,916
Governments (Including all obligations 2. Canada........ ....15,910,895 ....15,364,072 ....16,919,739 ....12,770,000
guaranteed by governments) 3. Other COUNtTieS.......covvevereries | correresririirsinnand 6,293,884 | ...cooovvrvreran, 7,081,607 | .o 6,253,333 | coovieernn. 6,250,800
4. Totals.............. ..194,971,637 ..209,510,396 ..183,741,006 ..224,968,716
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAlS....cvcvivereeeieieiisieis | e 0 ] o 0 ] o 0 ] o 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 5,800,478 | ..o, 7,498,162 | .o 4,346,189 | ......cccovne. 11,160,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | v 120,979,796 | ..oovvverivrinnns 140,499,693 | ..o 121,468,069 | ...ccovovvveecnens 117,045,278
Industrial and Miscellaneous, SVO Identified 8. United States..........cccovcuvercees | covvirvirnnies 721,681,042 | oo 763,364,700 | ..occvovreiinnes 721,285,591 | .covvrirns 731,890,975
Funds and Hybrid Securities (Unaffiliated) 9. Canada.......ccooeveeueieieieeiens | s 47,205,877 | oo 50,458,130 | ..cvvvererirans 48,178,985 | ..o 46,679,126
10. Other COUNtMiES......voucrerrrrene | wornrrerrerecneens 235,374,022 | ....ccoooeriviinnns 249,708,698 | ......cocorserernes 244,108,426 | ...oocovreriens 235,630,083
11, TOtaIS. o | v 1,004,260,941 | ...ooovvn. 1,063,531,528 | ...oovvveees 1,013,573,002 | ...ooovvvenne, 1,014,200,184
Parent, Subsidiaries and Affiliates 12, Totals. ..o | e 0 [ o 0 [ oo 0 [ oo 0
13. Total Bonds......oceusmsmsmsmssssssns | cocviverennnenn.1,326,012,852 | v 1,421,039,779 | v 1,323,128,266 | .oovvveveecce, 1,367,374,178
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, Totals.....coverinincinncinci | 0 [ o 0 [ o 0
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ......ccoeee..e. 1,326,012,852 | oo 1,421,039,779 | oo 1,323,128,266
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

............... 1,186,412

............... 1,186,412

2.1

2.2
2.3
24
25
2.6
2.7

...15,910,895
..... 1,493,657

............... 1,066,211
............... 1,682,866

...16,977,106
...... 4,215,648
............... 1,012,025

16,977,106
............... 1,529,093

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

............. 62,462,015
............... 1,065,598

0

............. 63,527,613
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

Owi

2
er 1 Year

Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

6.1

6.2
6.3
6.4
6.5
6.6
6.7

Industrial and Miscellaneous (unaffiliated)

............. 38,976,660
14,570,034
...2,642,419

138,916,696
207,870,868
38,522,191
11,961,860
241,018
277,500

........... 147,730,596
187,831,321
...48,146,718
LA3,713,777

............. 35,670,696
54,853,744
9,193,299
2,417,900

........... 384,622,330
492,324,702
98,504,627
28,290,764
241,018

277,500

........... 382,331,731
582,185,027
109,243,439

35,215,330
2,268,647

........... 218,546,833
214,287,608
35,660,924
16,445,221

277,500

........... 166,075,497
278,037,004
62,843,703
11,845,543
241,018

397,790,133

1,004,260,941

485,218,086

7.1

7.2
7.3
7.4
7.5
7.6
7.7

8.1

8.2
8.3
8.4
8.5
8.6
8.7

9.1

9.2
9.3
9.4
9.5
9.6




Annual Statement for the year 2017 of the New England Life Insurance company

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

L0IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC 1ottt (d)........ 92,892,678 |........... 169,575,409 |.......... 231,787,374 | .......... 121,321,592 |........... 135,442,868 | .....coovereeerriennn (V1N 751,019,921 | oo 545 | b XXX e [ e ) 0.9 SO IS 584,944,424 | ........... 166,075,497
10.2 14,570,034 | ........... 209,364,525 |........... 189,514,187 |....coucc.. 55,892,869 |............. 28,264,333 | ..o (V1N I 497,605,948 | .....cooovvvirennnn36.1 | XXX e [ e ) .9, GO DU 216,882,299 |........... 280,723,649
10.3 | (d).........2,642,419 | .............38,522,191 |. 48,679,071 |.. ..9,672,971 99,516,652 ....36,233,356 |.. ...63,283,296
104 NAICA.....ieieneeresesessesssenessssenssssssensssssenees | (@)eeveininnnns 197,227 | ..o 11,961,860 .A3,713,777 28,290,764
10.5 NAIC 5..icseeneneeieeseiesessisseneenssssessennessnsesens | (@) eereeneineneininenn. 0 0 [0 0 0 (€ 241,018
10.6 NAIC B..eoeereeveeeseeeesesensneeseesnssessessessenssssssensesnes | (Q)erieenssiisissnnnnns 0 0 i 0 0 ] (€ 277,500
10.7 110,302,358 09 (b)....1,376,951,803
10.8 Line 10.7.a5 @ % Of COL 7..veeieeieiicicisisiisssisssissisnssssissanes | overssssisnsnsenneas 8.0 . 351 | i 13T [ 119 |00 | i 100.0
11. Total Bonds Prior Year
T4 NAIC T | eeseennsennns 50,914,943 | ........... 190,409,537 |........... 188,790,254 | ........... 106,044,889 ) 0.9 GO PR ) 0.9, GO O 682,719,740 | .ooovvveerenn 478 | 521,174,933 |........... 161,544,807
11.2 NAIC 2.ttt | ressenineans 51,606,226 |.......... 201,434,547 | ........... 235,944,480 |............. 82,231,596 ) 0.9 SO I )., SO DR 599,851,005 | ...coovvviiireirns 420 | .o 231,378,808 |........... 368,472,287
T1.3 NAIC 3o sntees | cesnteeeennea 3,159,179 | v 40,369,469 ....61,363,464 |............... 4,811,730 | o0 [0 e e XXX e XXX s [ e 109,703,842 | ..o 1T | 51,536,186 |............. 58,167,656
114 20 [ 12,303,499 |. .22,000,616 911,215 | .. 0. XXX.. XXX... e ..35,215,330 19,010,922 |.. ...16,204,408
115 NAIC 5o eesseseseessnssssnsssesssssesssssssssenss | seessssnssessnsssessensnnsnsQ | vvenrnennneen 348,930 | vriiiinneen 1,919,717 | o 0 [ 0 | e e b XXX e XXX s [(€) 00000 2,268,647 | 0.2 [ 1,024,038 |.....cceenve 1,244,609
118 NAIC B ienesensssssesensnnns | seessrssnsssssesssnssssnened | sveneessnessssnsrnes0 | aneinsessssosn0 | s 0 [ om0 [0 [ e XX [ XX [ (e {020 | i (01 0
17 TOAIS. .ot enns | cereereens 105,680,348 | ...........444,865,982 | ..........510,018,531 | ........... 193,999,430 |........ 175,194,363 | ...ooovvvrvcrvrereinnn0 e e XX e e XXX | (D). 1,429,758,654 | ... 100.0 | e 824,124,887 |........... 605,633,767
11.8 Line 11.7.35@ % 0f Col. 9....cviviiiiiiiiiiciisisisssensnsssiensnisnins | sressesessenssssssisenas T4 |31 357 | i 136 | oo 123 0.0 [ XXX [eneeeee XK | 1000 i XKX s | e 57.6 | i 42.4
12. Total Publicly Traded Bonds
12,1 NAIC Tt | ressenineens 82,107,651 |...ccovevne 88,802,744 |........... 184,094,720 |............ 95,188,011 |........... 134,751,298 | ..o (V1N 584,944,424 | ..o 425 | ... 521,174,933 | oo 36.5 | .o 584,944,424 | .......... XXX
12.2 4234813 |........... 107,009,931 72,044,720 |.....oouen 6,585,131 | ..cvovvnnne 27,007,704 | oo 0 ] 216,882,299 | ..o 15.8 | 231,378,808 | ..oovvcveirirrnes 16.2 | 216,882,299 |........... ) 0.9 G
12.3 NAIC 3. nsssssseesiesnsnenesss | senensensssnsssensennenensQ) | e 19,023,532 ....15,733,034 O 51,536,186 | ..covvvrvercrvirrines 36 | 36,233,356 |........... XXX
124 NAIC ... eeeseseessseeeessieseessinssensnnes | vennsennennesssennennen0 [ eoneerseenenns 8,285,549 |...ocvveenne 7,403,222 2 | 19,010,922 B 16,445,221 |...ococ.. XXX ooocvenee
125 0 L0 L0 . 0. 1,024,038
12.6 NAIC B..oeeeeseeee e eeeessseeeessseeeenssensennennes | nsesssnssnsssnnsnssnnees0 | coveneenseninnn: 277,500 .
12.7 TOAIS..c.oeee s | e 86,342,464 |.......... 223,399,256 96 | .o 104,006,382
12.8 Line 12.7 asa % of Col. 7..... P 101 . ....26.1 122
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccccvvviris | orerererereririrerarnad 6.3 | v W A62 | 203 | i, 7.6
13. Total Privately Placed Bonds
13.1 10,785,027 |...vvvuenee 80,772,665 |............. 47,692,654 |............ 26,133,581 | oo 691,570 | .ooveercreririnenes (V1R 166,075,497 | ..o 121 [ 161,544,807 B e XXX s [ e 166,075,497
132 10,335,221 | ........... 102,354,594 |.......... 117,469,467 |............. 49,307,738 | ..ccoveeenee 1,256,629 | ..o (V1N 280,723,649 | ..o 204 |........... 368,472,287 8 | e XXX s [ i 280,723,649
13.3 NAIC3... 2,642,419 |.............19,498,659 |. .32,946,037 |.. .8,196,181 | .. 0. 63,283,296 ..58,167,656 ...63,283,296
134 197,227 |.... 3,676,311 |..... ..6,310,555 |.. .1,661,450 | .. .0 11,845,543 ..16,204,408 ...11,845,543
135 241,018 | .. .0 .0 241,018 1,244,609 ...241,018
13.8 NAIC B sessssensssssnsenses | seesssssnssssssssssssssnensd | arenssssessssnssssssesesas () w0 [ 0 [ o0 {0 [0 {000 |0 | 0.0 [ XXX i | 0
137 TOtAIS.. oo | e 23,959,894 |........... 206,543,247 | ........... T3 [ 85,298,950 |.....cccouun. 1,948,199 | .oovvvivrcieieiennn0 [ 100000522,169,003 | 03729 [ 10805,633,767 | o824 | XXX [ 522,169,003
13.8 Line 13.7 as a % of Col. 7..... - I ....39.6 . 163 | .04 ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........cccovrrinee | cornrrerrernnnninienas 17 | 2150 | il 148 | 6.2 | oo 0.1 | 0.0 | 3729 [ XX [ XK [ XK e XK [ v 37.9
(@) Includes $.....181,711,643 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....(5) current year, $.....22,999,835 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includess.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....50,938,951; NAIC 2§............ 0; NAIC3S.......... 0; NAIC4S......... 0; NAIC5S........... 0; NAICG6S............ 0.



Annual Statement for the year 2017 of the New England Life Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OblIGAtIoNS. ........ceucveieriirierieieere e
1.2 Residential Mortgage-Backed SECUNtIES...........overrrvrirerreiieirireieiriinnnns
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities..

1.5

All Other Governments
2.1 1SSUET OBlGAtIONS. ......ceucveivreiirirerieeirre e
2.2 Residential Mortgage-Backed Securities..
2.3 Commercial Mortgage-Backed Securities.
2.4 Other Loan-Backed and Structured Securities

25

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET OBlGAtIONS. ......c.ucveiereirireriesre e
3.2 Residential Mortgage-Backed Securities..
3.3 Commercial Mortgage-Backed Securities.....
3.4 Other Loan-Backed and Structured Securities..

35

80IS

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 1SSUET OblIGAtioNS.......ccueveerereeeieceieireie e
4.2 Residential Mortgage-Backed Securities..
4.3 Commercial Mortgage-Backed Securities.

4.4 Other Loan-Backed and Structured SECUNHES...........ccevevrreerierieiiiins | corririeeiiiieisisneeenas [ (01 RO o ) [FUUTOURRRORRRRROR 0 I [FURTRIOROUORRRRRRONN O ) [FSORROROITD 0.0, GOSN [PUUOORRORRRRORRUURN 0 ) [FSTORORORRRRRRORRURt 0 0 ) [FUUOUROURURRRORRRUR 0 ) [PUORRRRRRRRORRO 0 0 I [FOROURRORRRR
4.5 TOAIS. ...t snenienes | enieseseni e enaenes [ I 0 [V I 5,800,478 | ..cooovverevvrieeean0 | 0.0, S 5,800,478 | .cooovvrreran. 04 | 5,518,614 | ccoovvvveveren. 04 .o 5,800,478
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OblIgAtioNS..........covevevieeicvcieie et | eevesaesans 31,959,082 | ...cvoevican (01 R (V10 S 7,229,077 |...o.couc.. 57,153,434 | oo XXX [ e 96,341,593 . 76,363,663 B s 96,341,593
5.2 Residential Mortgage-Backed Securities.. e 2,794,289 | ... . ..19,920,528 |.... ..6,374,179 ..56,597,285 LA 23,302,253 56,597,285
5.3 Commercial Mortgage-Backed SECUMEIES..........ccovrverrreereirieereinieieiiees | e 0 | om0 | 0 | e 0 ] e 0 e XXX | e 0 |00 |0 0.0 | 0
5.4 Other Loan-Backed and Structured SecUrities...........coovvevveeeveieieiins | covvniiesiisceninnens {0 R Reoon | [OOSR OORRRRosors | ) [ESOUTRR R 0 O 0 |00 | 0
5.5 TOAIS. ...ttt | errenienanes 34,753,371 |............ 13,561,406 |............13,946,883 | ............ 27,149,605 |............63,527,613 | .......... XXX oo | v 152,938,878 | ...ccoocvvre. N 99,665,916 152,938,878

Industrial and Miscellaneous (unaffiliated)

6.1 ISSUET ODIGAtIONS. ........cveeeeiecicceiesc e | e 42,990,141 | .......... 341,087,474 | .......... 255,631,858 |............ 77,342,731 |............46,660,278 | .......... 29,9, ORI IV 763,712,482 | ..o D | 850,009,628 346,986,773 |.......... 416,725,709
6.2 Residential Mortgage-Backed Securities.. 5,918,248 |............ 16,943,498 | ............. 4,747,604 |.............. 1,831,398 |.... ..33,163,756 ...40,300,015 | ... 8 | 24,991,488 |.. ...8,172,268
6.3 Commercial Mortgage-Backed Securities..... JEO 0].. ...5,266,269 | .. 115,602,832 |.............. 6,189,427 | .... 127,058,528 111,623,070 | ... T8 | 94,021,789 |.. ..33,036,739
6.4 Other Loan-Backed and Structured Securities............ccoouvuirininiiinens [eonnniiininas TAT7,951 |............ 34,492,892 |............ 21,440,118 ..16,772,083 |.... ..80,326,175 .109,411,461 | ... A 19,218,036 |........... 61,108,139
6.5 TOAIS......ceieiiii s | i 56,386,340 |.......... 397,790,133 |.......... 397,422,412 |.......... 102,135,639 111,244,174 485,218,086 |.......... 519,042,855

Hybrid Securities
7.1 1SSUET OblIGAtIONS........cvuivieeiiieeieicieiee e
7.2 Residential Mortgage-Backed Securities...........ccoecvrrvrnirennieinininnns
7.3 Commercial Mortgage-Backed Securities.
7.4 Other Loan-Backed and Structured Securities

7.5 TOMAIS. ...ttt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIgatioNS..........cvevieeiieiiieiieieie e
8.2 Residential Mortgage-Backed Securities..
8.3 Commercial Mortgage-Backed Securities.....
8.4 Other Loan-Backed and Structured Securities..

8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccoccevvvvvviviecnne | orerreee XXX | e e XXX [ e XX [ ereiecee X e XK | e | v 0 | s 0.0

Bond Mutual Funds Identified by the SVO...

Total Bonds Current Year

60IS

10.1 ISSUET OBlIGALONS. ....v.cvvveriiiiririeireirese e sssnsnens | essnssnes 93,929,092 |.......... 358,992,128 |.......... 327,143,829 | .......... 131,916,440 |.......... 146,296,436 | .......... ) 0.0, S A, 1,058,277,925 | ..ovovvvvvrreraned 78.9 | e XXX e e XXX s [ i 638,426,068 |......... 419,851,857
10.2 Residential Mortgage-Backed SECUMHIES..........cvvvrerrirnrenrirrieiniinsinnins | wovernneeenns 8,895,315 |...ccee.e. 31,191,214 |............ 19,507,630 | ...coeee.. 34,427,382 | ............ 17,267,634 | .......... 0.0 N IR 111,289,175 | o8 [ e XXX | e XX | s 103,116,907 |.....c........ 8,172,268
10.3 Commercial Mortgage-Backed SECUMEIES............vvurerireireiinrieieiieninnes | cevreressiseinssessnninens (V10 PR 5,266,269 |.......... 115,602,832 |.............. 6,189,427 | oo, [V (O 0.0 N IR 127,058,528 | ...ovvovrvrirrenrnn 92 | evreceee XXX [ eeieree e XX K | e 94,021,789 | ............ 33,036,739
10.4 Other Loan-Backed and Structured Securities............cocvurervevrneerrens | wovverernenen LATT,951 | i 34,492,892 ..21,440,118 ..80,326,175 119,218,036 | .. ..61,108,139
10.5 SVO Identified Funds .0 S [ ., ST TR 0.0, SO ISR o ¢ SRR [FTRORRR RN B [PVRRRRRN 0 [ cvirinrinrinneeend0.0 [ XXX s e XK | e (O P 0
108 TOAIS.....eeeceeeir ettt sttt nsnenes | entnenns 110,302,358 |.......... 429,942,503 | .......... 483,694,409 |..........189,305,332 | ..........163,707,201 | ...cevovvrrrrrrraneenn0 | e 1,376,951,803 | .ovvvvrrrennenn100.0 | e XXX e e XXX s [ i 854,782,800 |.......... 522,169,003
10.7 Ling 10.6 858 % 0f COl. 7.euoviereieieriieiei et ssnssnessessssnsenes | ersesssssessssansanens 8.0 | i 3.2 | s 35.1 . . 0 P 100.0 [ooovrreeeeee XXX e [erreneee XXX s e XX i | v, 621 | oo 37.9
Total Bonds Prior Year

11.1 Issuer Obligations...........ccoovrerrureenne ...13,328,274 | ......... v 357,996,724 148,184,098 | .... creeern039,786,989 | ..........483,688,061
11.2 Residential Mortgage-Backed SECUNtIES............cccevverriieereieceiiieens | erriiireienns 8,838,124 | ...........24,141,902 | .............. 9,732,051 | ............ 22,578,439 |............20,058,557 | ....c.... XXX oveveveres | eeeee e XXX s | e XXX i [ 0000000..85,349,073 | 8.0 | 74,803,206 |............ 10,545,867
11.3 Commercial Mortgage-Backed SECUMES.............cceverireeiiieieeiiceiiies | e {1 (0] 104,979,552 |.............. 6,099,681 |.....coe0evere 43,837 | oo XXX e | e e XXX | e e XXX i el 111,523,070 | e 78 80,009,734 |............ 31,513,336
11.4 Other Loan-Backed and Structured Securities............cococvevvvrnncinrnns [ creeernnn23,513,950 | ............31,240,469 |............37,310,204 |.......... 17,137,212 |..oc0iiiesni 209,626 | .oooec . XX e XX e e XK s [ e 109,411,461 | b T [ 29,524,958 | ............ 79,886,503
11.5 SVO Identified Funds

11.6 Totals......
11.7 Line 11.6 asa % of Col. 9

Total Publicly Traded Bonds
12.1 1SSUET OBIIGAtioNS..........cveeveivieiiiveeie e | eevesaeseens 73,660,773 | .......... 184,335,851 | .......... 166,033,848 | ............ 69,904,228 | ......... 144,491,368 | .......... 9.9 N IR 638,426,068 | .....ooooveririnns 464 | ... 639,786,989
12.2 Residential Mortgage-Backed SECUMtIES...........ccovcveevviveieiireieiieieieis | e 7,057,636 17,294,976 |............ 34,033,390 |............ 17,267,634 | .......... D09 S P 103,116,907 74,803,206
12.3 Commercial Mortgage-Backed Securities.... . ..93,990,225 ..94,021,789 80,009,734
12.4 Other Loan-Backed and Structured Securities............cccccevevevevecceeiccns [ eeennn...5,624,055 | .............11,600,134 |.............. 1,956,647
12.5 SVO Identified Funds

12.6 Totals
12.7 Line 12.6 asa % 0f Col. 7....ovvveveviierreeeeee
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10....

Total Privately Placed Bonds

13.1 ISSUET OBlIGALIONS. ......ceueeieeceeieireeteee ettt enenens | eeseesees 20,268,319 |.......... 174,656,277 | .......... 161,109,981 |............ 62,012,212 | ..o 1,805,068 | .......... 0.9 N IR 419,851,857 | woveovereeeeeinns 30.5 | .. 483,688,061 | ....coovereerenenn 33.8 | ) 0,0 N R 419,851,857
13.2 Residential Mortgage-Backed SECUNIIES..........ccvurerrerreeniirrireininiineins | eoveireineenas 1,837,679 | ..o 3,727,943 | .o 2,212,654 | 393,992 | .o 0 [ 90,9 NN IR 8,172,268 10,545,867 | ..ovovvererciririenes 0.7 | ) 0.9, S IS 8,172,268
13.3 Commercial Mortgage-Backed SECUMLIES..........c.vvueeeuerneieieireierinees | e (V18 RS 5,266,269 21,612,607 |...ccocvuvnnd 6,157,863 | c.evverrrerernreeend0 | e XXX | e 33,036,739 31,513,336 /2 IS 9.9 G O 33,036,739
13.4 Other Loan-Backed and Structured Securities............ccocevevvveeiveeiccens [ eveveevenne, 1,853,896 |... ..61,108,139 79,886,503 ..61,108,139
13.5 SVO Identified FUNGS.........cocuiuriiineireeininieeeseeseessesseiseieeens | ceeesenes XXX [ eonerneen XK [ XXX v XX [ XX s | i O oo o o I [N 0 [ om0 [ XXX e [ i 0
1318 TOMAIS. ... ettt | eersneanes 23,959,894 | .........206,543,247 | ..........204,418,713 |...........85,298,950 |.............. 1,948,199 | oo (V18 522,169,003 605,633,767 522,169,003
13.7 Ling 13.6 @5 @ % Of COl. 7.t | eeeseeeseessseseneens 4.6 | 396 | 39T | 183 | 0.4 | e 0.0 | o 100.0 XXX | rerrereee XX XK e | e XXX e | e 100.0

13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.............ccccccevverveveies | covrveverererirernnn, 17 | o150 | 148 | 8.2 | 0.1 | o, (L (V1 37.9
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Annual Statement for the year 2017 of the New England Life Insurance company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemMDEr 31 Of PIIOT YEAN...........ccviiuurireriiiiircrierinireieiesssiee et eseniens | eseseseseesiess s 15,979,174 | oo 15,979,174 | o0 | e 0. | e
2. Cost of short-term investments acquired ...12,716,732 72,716,732
BT el V= 17010 O TR 128,123 | oo T2 o U 0 I IO
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cveirevirrireiriiiieieissiese sttt bes s ssssessessens | sbestessessssssessessssessessssestessessn s ssssessessesans 0 | et 0 | eovreerreeinniensenesneessesnseen0 | s | s
5. Total gain (10SS) ON AISPOSAIS...........ccuurerriieiieieriiesieeire et | soseesine s bbb (11,190 | coooveerreeerereeeeeere s (11,190) | cvoveecreeerererereereseeneesseeeneneene0 | e 0. | e
6. Deduct consideration reCeived 0N GISPOSAIS...........cvuiuiuriiriiririiiniieiesieietsie st ssrens | bebesseseses bbbttt 78,824,906 | ..ooovovievieeiceeceeeee e 78,824,906 | ....ocvovevvieriiiriiiicciiseeineeieeseeineereens0 | e es0 | e
7. Deduct amortization Of PIEMIUM...........coeiiirieicirceieie ettt sssnne | oeteesesseesesessee et setes b st es s st ssessee e ensee e 0 | ot 0 | coorreerreeersesnseesnssssnseenssesssnreens0 | e | et etens
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cueiuriieieiniieisieisieesissieieisseseseies | seisssessessssessesss s sssensessenn 0 | e 0 | eovireererrienneennesneeseesnneen0 | e | s
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c..cueurireiiurienieieirieeneieeeereineeeeie | eesesesee s er st 0 ot 0 | eooieierieieieisiessnieiesnssssnseeensnesnsnseees0 | eieinissnseesnssenseessnsssssnseresssssseressesed | oreesssseses ettt sn et sere s nnretens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMItted AMOUNLS..............ouuriiiciiiice e | oreiems ettt 0 [ s 0




Annual Statement for the year 2017 ofthe N @W England Life Insurance company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

10.

1.

3.1

3.2

33
4.1

4.2

43

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PHOT YEAI).......c.vuvurerurrireresresresesssseessessesssssssssesssssssssessessessssssessasssssssssessesssnssessesssssassssssnssessansssssess

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn.

Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..
3.2 Section 2, Column 19

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22............cuuiuiiriireieieeeeie ettt es e se et ss et s b E e s bbb sttt

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15..........c.cuiieieiicieeie ettt ettt s sttt s a st bt ss st te st b s s senesereaes

Amortization:
8.1 SECHON 1, COIUMN 1.ttt
6.2 SECHON 2, COIUMN 27 ...ttt b b s bbb s bbb bbbttt

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20........ucuieeiciiteie ettt et s bbbt s bbbttt bbbttt
7.2 SECHON 2, COIUMN 23......ooiieiciee ettt s bbb Rttt

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20..

Book/Adjusted Carrying Value at end of current period (LiNES 1+ 2+ 3+ 4 -5+ 6+ 7 4 8)...cciciciiiiieiiieeseese sttt
DEdUCE NONAAMILEA @SSELS........cvvivevieiieieiiets ettt ettt bbbt s s a s e st s et s s s b bR bt s bR b8 e s s s b b s R s e Rt s A s s e st bR b s st et n st st bt n st e

Statement value at end of current period (LINE 9 MINUS LINE 10).........cuiiiueiiiiieieieisieie ettt sttt sttt ns s

462,571

18,561,935

(482,580)

(20,009)

40,950

(887)

40,063

(22,777)

2,464,808

2,150,358

(45,106)

(67,883)

(6,834,791)

(1,650,103)

(8,484,894)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

Book/Adjusted Carrying Value, December 31, prior YEar (LINE 6 PHOT YEAI)...........c.eviveieeiciiieieieisees ettt st sttt es e

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN)...........ccceveureeeveeiieeieineeeeesee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeveverrerreveeueiercrssnsieennns 0
3.12 Section 1, Column 15, PriOr YEAI.........ccovcvivrieiveiiiee st 0 0

Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........cccvveuevererenereersnceeenenns 0
3.14 Section 1, Column 18, Prior YEar........cvrvererrerrererireireereesneeseesessseseesesseseseens 0 0

10,343,662

0

10,343,662

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 YEaT..........everererrerrrereereeseeensesseseesesesseeenns . 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..
3.24 Section 1, Column 19, PriOr YEAI........c.cceviieriicreieeieesieere e 0

0

0

SUDLOAL (LINE 3.1 MINUS LINE 3.2)....uuruuieirieeieieiiesise e ise sttt ss st ss st sse st s et £ s 88828528 E bbb en et

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)..........cccccvvunee. 0

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17).......... 0
4.22  Amount recognized (Section 2, Column 16)........cc.ccrrvernrerrirnrnrereeerenneneens 0 0

SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......cuieeiciiieie ettt sttt st st s e bbb s 4844848 s s 48t E st s bbb s st s bbb bbbt s

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terminations in prior year..........c..ccccovvrvvnne.

5.2  Total gain (loss) adjusted into the hedged item(s) for terminationS IN PrOK YEAI..........c.cveviviieeieiiereee et e ss bbb see s
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ttt
DEAUCE NONAAMILEA @SSEES......v.evuriiseieciire ittt s R8st 8 8 £ R bbb n et

Statement value at end of current period (LINE 6 MINUS LINE 7)........cvuruuriurirrieirieeeineeieeeeceseeses st sse st ss sttt b st

Si11
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Annual Statement for the year 2017 of the New England Life Insurance company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 3 4 5 6 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Description Carrying Value Value CUSIP Description Description | Carrying Value Value
Replicated Assets Open
CDX.NA.IG.29 Credit Default Swap
12518*TH3..... |CDX.NAIG.29.......oovevevrrrerenrnnes [ 2Z s | e 22,000,000 | ........ 12,797,846 15,158,310 ;2017-RCDS-377086 | 439,794 | ... 526,470 [912803 CH 4 |TREASURY STRIP (PRIN).....cccoooes [ Toririmrrernne | v 12,358,052 14,631,840
CDX.NA.IG.29 Credit Default Swap
12518*TH3..... |CDX.NA.IG.29 18,784,441 23,237,500 ; 2017-RCDS-377086 912803 CK 7 |TREASURY STRIP (PRIN)....ccooenee [ 1o [ v 18,784,441 23,237,500
9999999, TOHAL....vvuercireiiseisseis st | eeenens 31,582,287 38,395,810 | ... XXXooww | eee XXXt [ XXXevvovrnrrnnnns | v 439,794 | ...........526,470 | ........ 20,3, SN [FTRTRTRRTRRRRRIIND .0, SRR (RROND. 0.0, O [J 31,142,493 37,869,340
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Annual Statement for the year 2017 of the New England Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOMY........c..ccucveiiiieeieie s sesssnias | evveessessessssssssessssessneens || evvessiesesnssenns 27,275,797 | cooeveeeeeeereeeeeesins Y2 I 30,578,330 | oooeveereieeeeei 28 IS 30,862,499 | ...ovoeree s I IO 31,297,830 | cooveerveererreieierieeieen ] | e 27,275,797
Add: Opened or Acquired TranSaCtions...........cccceevevereeeieres | coverrersiesieieeeieeesiieen2 | coveveriesieseseenns 30,578,330 | .ovovreeeeeeereeeeeeeeeans L0 [0 L I 31,297,831 | oo [0 (0 1IN [ 61,876,162
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..........cccoeuevivieniniienns | covvrenenns XXX ovrereireinniens | v (1 I 9.9, 0 GO IFOTTR 284,169 |.....c..co.... XXX oevvirrieireinne | cvverssseneensiesensssssesennes (0] I XXX vtereieinnens | covveinsieseessiessenns 284,456 |.............. 9.0, O IPTURR 568,625
Less: Closed or Disposed of Transactions.............cccccveeveeveiees | covvverecreverecsesneeseiseeee T | e 27,275,798 | oo [0 [0 P2 30,862,500 | ..oovovvecrererreeeeee e [0 T (0 T I [ 58,138,298
Less: Positions Disposed of for

Failing Effectiveness Criteria..........cccoeoveriierinieienniniens | vevvevirenensssensnniennennnd0 | v (O T (O [0 RN [0 R [0 R [0 R [0 R [0 R 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........ccccooeveevieeciiiiieens | oveieienas XXX veverirsiiens | e [V XXX eotereisieiiees | e V) XXX oiieiveieeiins | v [V D T [P O [\ XXX vsveriesriens | e 0
ENIiNG INVENTONY. ...ttt ssssssessnsenes | ossssssesssssensssssssessansanssssd | essssssessassansas 30,578,330 | v V) 30,862,499 | ..o L P 31,297,830 | oo I 31,582,287 | oo I 31,582,287




Annual Statement for the year 2017 ofthe N @W England Life Insurance company
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COUMN T4......o.oiiiiit bbb 10,343,662
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance.............cccocuvvueverveveeeieieesesseseeeeseevenenee 0
3. TOtAI (LINE T PIUS LINE 2)....eviiveeicttie ettt sttt s st a a4t bbb s s b4 s b8 b bbb e s s bbbt b s bbb sttt 10,343,662
4. Part D, SECHON 1, COIUMN ......ooviriiuaiiserierisesis st R 10,829,449
5. PartD, SECHON 1, COIUMN B.......ovvieiiriiiicictseteie ettt bbbttt bbb s sttt et s sttt (485,787)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vueveieereicieis ettt ettt ettt s ba st sttt et es bt e b et b sttt s e bt s e see s st st st st 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........ovurriiuerirriiiceiresise s ess st 9,828,299
8. Part B, SECHON 1, COIUMN 13.........ouiiiiiieietce ettt bbb bbb et sttt bbb ss st 0
9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 9,828,299
10, Part D, SECHON 1, COIUMN B........ovieeeececeeeete ettt ettt sttt s st st et s e et s et es st st s se s st et et sesntesna st et s snessanantanen 10,383,314
11, Part D, SECHON 1, COIUMN 9.ttt et bttt bbb b bRttt et b ae bbb s st b a et s s st naebenas (555,015)
12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uiuereririieeeeeeeieeseetseeseeseese st saseesesseesssese s eessess s s sss et ess s ee 8 s s ee £ eEse 58 o284 s e 2 S48 bR E bbb e se st enteen 0
Potential Exposure Check
13, Part A, SECHON 1, COIUMN 27.......ouivieicvceeie ettt ettt b bbb ae bbb st st s b b st n s bt n s ss s s anea 23,153,019
14. Part B, SECHON 1, COIUMN 20..........ciiiiiiiiii s 0
15, Part D, SECHON 1, COIUMN 1. ..oiirieiietiee ettt st bbb bbb sttt b s e s s ss s s st 23,153,019
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiuiiuiiiieiieieisiiesie ettt st se sttt s sttt s 8 88t s bbbt s bbbt 0

Si14
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Annual Statement for the year 2017 of the New England Life Insurance company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiirireieiiisie sttt sttt ten s | eessessessesesses e s s s s s s st s st es st bensenas 5,997,033 | oo 5,997,033 | oo 0 | ot
2. Cost of cash equivalents acquired 783,092,310 ....7183,092,310

3. ACCIUAL OF QISCOUNL.......o.vveieiiiiiiiiii ettt bbbttt | bbb bbb bbb bbb 208,732 | o 208,732 | o 0 [
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | e 0 | et 0 | ot
5. Total gain (I0SS) ON QISPOSAIS..........ceviriieriicieieiiie ettt ettt a e b s bbbt bbb s s s b b s bt s e b b s st e s s snaebesantes | ebesssssbebssesesas st et e s s s e b e s e sebess et e s st et ensnaes (B78) | vt (8178) | v 0 | oo
6. Deduct consideration reCIVEd ON QISPOSAIS............cccuueveiriireiiicieiesie sttt bbb bbb s et ss s s et e b s s e b banses | bebsssesesssesessssesesssssebessesesessnsebenanseeas 748,338,878 | ..o 748,338,878 | ..o 0 | oo
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 | oo 0 | oot 0 | oo
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 | oo 0 | oo 0 | oo
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | oo 0 | oo 0 | oo

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

11. Deduct total Nonadmitted @MOUNLS...........ccceiiicieiriies ettt ees
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

EO01, E02, EO3
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Annual Statement for the year 2017 of the New England Life Insurance Company

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Farm Mortgages
0000192844.........covverrrinrieiinereeiseiens | v Fresno. CA....... 02/05/2009. | ......ccevec 6.650 | ..oovvrrriiriiinne 7,371,557 0 1,941 0 0 ...30,776,020 | 10/06/2014
0000192901 | OSCROIAL ..o A 12/15/2008. .4.090 257,635 0 95 0 (V1 ST 1,317,250 |08/21/2017
0000192905 o | e [McLean IL 12/08/2008. .4.000 772,647 0 135 0 (V1 RN 1,518,300 |07/15/2016
0000192967 .......ovvrmerrrererrcriseiererseenee | reeereens La Salle. IL 12/15/2008. | .............. 3.830 | 607,810 0 94 0 (V1 SO 4,146,500 |08/21/2014
0000192971 . | McLean IL 11/12/2008. .3.830 233,518 0 25 0 [V TR 1,963,240 | 10/27/2015
0000192972 IL 10/31/2008. .3.830 237,524 0 25 0 (01 O 1,911,470 | 07/22/2015
0000192973 IL 12/23/2008. | .............. 3830 [ .o 602,107 0 123 0 (V1 4,578,860 |09/05/2014
0000192997 . | Humboldt 01/06/2009. .3.750 371,656 0 254 0 (V1 O 2,171,630 | 08/26/2014
0000195007 . |Kern 12/05/2011. .6.400 ,928,324 0 3,596 0 0 ....26,627,000 | 07/06/2017
0000196750. Kings 02/27/2014. | ... 4.600 | .o 11,355,413 0 2,441 0 0 ...21,975,190 |12/13/2013
0000196865 v | TUIAME s 02/27/2014. .4.900 ...4,323,141 0 1,173 0 (V1 ST 8,234,550 | 05/07/2017
0000196972 . | Wilkin 06/06/2014. .3.700 461,179 0 8 0 0 839,200 |03/10/2014
0000197213 Kings 10/02/2014. | ......connv. 4.500 | .o 8,210,069 0 1,752 0 0 ....29,022,120 |03/07/2017
0000197356 . | DeSoto FLooiir 12/03/2014. 4.150 12,541,257 0 3,274 0 0 ....35,870,130 | 10/14/2014
0000198670. e [JACKSON. e MO........ 11/09/2016. .3.580 0 53 0 (V1 ST 2,184,000 | 09/30/2016
000019868 1.......oorvvnerrrirniererereierirsreins | evereens Scott IL 1117/2016. | ..o 2.950 0 33 0 (1 TR 5,711,900 | 10/05/2016
0000198683 ... | Hamilton NE 01/04/2017. .3.650 0 4 0 (V1 ST 3,689,950 | 10/07/2016
0000198711 e [ SUDIBHE oo WY........ 12/21/2016. .3.350 0 250 0 (V1 T 8,016,000 | 10/06/2016
0000198716......coerernerrercerereeeieeirseinns | eeereens Chicot.... AR.......ce 01/24/2017. | ..o 3.700 0 108 0 (1 R 4,636,900 |10/14/2016
0000198743 .. | Weld CO..coeees 01/12/2017. .3.260 0 1,412 0 0 ....16,758,230 | 10/27/2016
0000198765. L | LafayBtte. ... | MOheiiieis | e, 11/30/2016. .3.890 0 0 0 (U TR 2,681,300 | 11/11/2016
0000198768 . | POCANONLAS. ..o A 01/26/2017. .3.520 . 0 47 0 0 2,395,630 | 11/03/2016
0000198795. Ray...... . 01/05/2017. |. 4100 |. ,200,000 0 0 0 0 ceeneni2,207,560 | 12/07/2016
0000198964 e [ TUIRME s CA....... 06/29/2017. 4.650 ...3,451,938 0 445 0 {1 6,575,450 | 05/07/2017
0199999. Total - Mortgages in Good Standing = FAMM MOMGAGTES. .. ... vttt ettt seece e seese et essse et seesseseesesseseesesesssesesasssnse | feesessessesassesseessssesessessesansessesassessessessnsansessnsansessessessssanses | ansesesssssssassenas 75,055,988 0 17,288 0 0 225,808,380 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
0000702514........cooeerreeererieeiereseenes | reeereens THE WOODLANDS 03/21/2013. | ..o 3.600 | .o 22,992,195 | - 1,488 0 0 ....41,100,786 | 04/03/2017
0000702885. . | DALLAS 12/28/2016. ...1,470,243 0 .0 0 0 [ i 2,742,426 |07/28/2017
0000702889. LOS ANGELES... 12/09/2016. | . ..500,000 0 0 0 0 ,099,869 |12/01/2016
0000702890. .... | BROOKFIELD 01/30/2017. ..500,000 0 0 0 (V1 OO 737,028 |12/01/2016
0000702892 . | ANAHEIM................ 12/16/2016. 500,000 0 0 0 (V1 T 908,760 |01/01/2017
0000702897. SAN FRANCISCO. 02/08/2017. |. 800,000 0 0 0 0 . ,533,447 01/01/2017
0000702901 . |.ccoeee. |FARGO. 02/01/2017. 0 0 0 0 | oo 1,180,391 |02/01/2017
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.........cccocvviniines 0 1,488 0 0 ....49,302,708 XXX
0899999. Total - Mortgages in Good Standing 0 18,776 0 0 275,111,088 XXX
3399999. Totals 0 18,776 0 0 275,111,088 XXX

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
2. Restructured mortgages $.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure $.
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SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Farm Mortgages

0000198683... Hamilton NE 01/04/2017 ... [ i 3850 | e 1,179,950 | = cooveeeeeeeeeeeeeeeeeeeeeeeeeerereeeeeeeeee 3,689,940
0000198716... Chicot AR 0112412017 ..o [ e 3.700 ..1,499,050 4,636,900
0000198743... Weld co 01/12/2017 ....8,365,000 16,758,230
0000198768... . | Pocahontas IA 01/26/2017. ...1,199,453 2395630
0000198795... Ray MO [ s 01/05/2017. ...1,200,000 2,207,560
00001989B4........ccrvvvvevererermsaeenersereessesesssesssssesssesenes Tulare CA 06/2912017 ... [ 8850 | 3,489,000 | - e 6,559,240
0199999. Total - Mortgages in Good Standing - Farm MOMGages............cc.c.cuurvriirriinnriinnssess s 16,932,453 0 36,247,500
Mortgages in Good Standing - Commercial Mortgages - All Other

0000702890......vrrrrrroe oo BROOKFIELD WI.... 01/30/2017.....coovvvvee 500,000 737,028
0000702897.....ooceeeeeeveveeeeeesesssseseeseeesssssssnninee SAN FRANCISCO CA 02/08/2017.......ovvvvrcee 800,000 1,533,447
000070290 ... vvveveeeeveeereeeseeeeeseeseeeresesseeeseeesseeeseesnes FARGO ND.eriiis | o 0210172017 ... 334,825 165,175 1,199,904
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other............oovereineinrinenninsssseerenens 1,634,824 165,175 3,470,379
0899999. Total - Mortgages in GO0 SEANAING.......c.ce  wuuiuuiiuciieiieieeiit ettt 18,567,277 165,175 39,717,879
3399999, TOMAIS........oooveeiriice s e 18,567,277 165,175 39,717,879
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SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 8 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Type | Acquired Date Interest Prior Year | Increase (Decrease) Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
0000195525 Lafayett | 0312812012, [ 05/1012017. ] .. 806,948 0 0 1,685 0 785,739 | oo 785,739 0 0 0
0199999. Total - Mortgages Closed by Repayment..... 806,948 0 0 1,685 0 785,739 | .o 785,739 0 0 0
Mortgages With Partial Repayments
Scheduled Repayments........ | 0 0 0 0 3,245,251 | ....... 3,245,251 0 0 0
0299999. Total - Mortgages With Partial Repayments 0 0 0 0 3,245,251 | ....... 3,245,251 0 0 0
0599999. Total Mortgages...............oceereverneeen. 806,948 0 0 1,685 0 4,030,990 | ....coornne 4,030,990 0 0 0
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Landmark Equity Partners XIV, L.P........cccccccouecvmmnies | covienens Simsbury...........c....... CT...... LaNAMAIK. ... | e 12/19/2008 ......... 3| 2,020,265 | .......... 1,643,832 | ......... 1,643,832 | ........ 67,028 | ..o 0] o 68,044 | ....coooccevnennnd (U I (U [ 121,472 | o 188,124 | ...... 0.220

Life Insurance Community Investment Initiative, L.L.C. . | Boston.... . [MA... Life Insurance Community ... |01/01/1999] ......... 0 477,337 555,349 555,349 3,764 | .. 0 0 0 11,464 5502 | ....... 0.550

Massachusetts Capital Resource Company .. | Boston.... .. [IMA..... Massachusetts Capital Resource... ... |08/30/1996 ......... 0. 343,319 | ..coeoee. 1,222,422 | ......... 1,222,422 | ......... (74,213) | .. 0 0 (U] (S 773,582 | oo 0. 1.250

Massachusetts Capital Resource Company, LP.......... | ....... Boston...........ccceuue. MA..... Massachusetts Capital Resource.............ccccoeuecivecies | vevinriiaas 08/30/1996 ......... 0 | e 6,085,811 | ........... 8,812,397 | ........ 8,812,397 | ....... 583,300 0 0 0 0 0] . 8.980

Odyssey Investment Partners Fund IV, LP.........cccccocc. [cornene New York......ccooveenne NY...... QOdyssey Investment Partners. N 12/23/2008| ......... 3 0 296,513 296,513 225,737 0 0 0 848,508 809,317 | ....... 0.100
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 8,926,732 | ......... 12,530,513 | ....... 12,530,513 | ........ 805,616 | ......ccceeeen0 | i 68,044 | ..o (V] 0] .. 1,755,026 | ......... 1,002,943 XXX
Any Other Class of Assets - Unaffiliated

GeNEral DEAl......ocoesscssssessssesese [..... [ New York... | General Deal [ [o1/01/2001]........0 0 0 0 0 0 0 0 0 0].....0.100
4299999. Total - Any Other Class of Asset - Unaffiliated ettt eeeretee  efeeeheeieeiereeeserseeeEetE et eE st E et seE e h ettt 0 0 0 0. .. 0 0 0 0 0 XXX
4499999 SUDLOTAN = UNGFFIAIEA. ...tk fEEE LR R 8,926,732 | ......... 12,530,513 | ...... 12,530,513 | ........ 805,616 | ..coovveearrienas 0 | o 68,044 | ..o 0 [ s 0 | e 1,755,026 | ......... 1,002,943 XXX
4899999, TOAIS.........ooooveeiieeiceiece e e 8,926,732 | ........ 12,530,513 | ....... 12,530,513 | ........ 805,616 | ..o 0] . 68,044 | .................. (U [ 0] 1,755,026 | ........ 1,002,943 XXX
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition jAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Landmark Equity Partners XIV, L.P. Simsbury .| Landmark 12/19/2008. | ...cvovvceveren3 | e [ 138,368 | (V1 I 0.220
Qdyssey Investment Partners Fund IV, LP New York . | Odyssey In 1t Partners 12/23/2008. 0 0.100
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated XXX
4499999. Subtotal - Unaffiliated. ... ..o s . XXX
AB899999. TOMAIS........vvoereieeieseeseesseeise s s sse et es bbb RS LR LSRR R et eEe S4LseeL R LR s RS EeLEeE SRR LR Rt R e AeEEieeRAee RS AR s bbbttt sssessinnssenntensesensins | sveenensnsensnsseeneen 0 | e 1T A0 | s 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Normal distributions and/or
Landmark Equity Partners XIV, L.P.......ccccccouveiininiinnins Simsbury.........ccccevueeee CT.. | adjustments 12/19/2008. | 12/31/2017. | ............ 474,978 0 0 0 0 (VI I (V1 474978 | ....... 474,978 | ..o, 0 0 0 0
Normal distributions and/or
Massachusetts Capital Resource Company..............cccc..uu.. Boston........c.cccovevu. MA. | adjustments 08/30/1996. | 12/31/2017. | ......... 2,567,138 0 0 0 0 (VI I 0| e 2,567,138 | ..... 2,567,138 | .ooovvvrrii 0 0 0 0
Normal distributions and/or
Odyssey Investment Partners Fund IV, LP.........ccccoviinnie. New York.................... NY.. | adjustments 12/23/2008. | 12/31/2017. | ......... 1,248,139 0 0 0 0 0 o0 | e 1,248,139 | ..... 1,248,139 | ..o 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated... 4,290,255 0 0 0 0 (U [N | I I 4,290,255 | .....4,290,255 | ....ccccoviiinnnne. 0 0 0 0
4499999. Subtotal - Unaffiliated cooee4,290,255 0 0 0 0 0 |0 | s 4,290,255 | ..... 4,290,255 | ..o 0 0 0 0
4899999, TOMAIS........ververeeraiesereieeeseet et es et ee | Sekseees ettt | erirenens 4,290,255 0 0 0 0 (V] [ (U 4,290,255 | ....4,290,255 | .....cccocovurennc. 0 0 0 0
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912803 CH 4 |UNITED STATES TREASURY. @.... o] 14,987,900 | ... 73.922 24,763,828 33,500,000 20,915,529 (VN 781,358 0 0 ... 0.000 |...... 3.844 N/A..... 03/31/2009. | 05/15/2030.
912803 CK 7 |UNITED STATES TREASURY 0% 2/15/2031.... e | @ | 1. 13,140,160 |..... 72,617 .23,237,500 ...18,784,441 747,298 0 0 ... 0.000 |...... 4.101 |N/A..... 03/11/2009. | 02/15/2031.
912803 EA 7 |UNITED STATES TREASURY SP 0 02/15/43.... @ LA 3,537,600 |..... 49.930 4,992,969 4,186,733 0 142,615 0 0. 0.000 |...... 3496 |N/A..... 02/20/2013. | 02/15/2043.
912810 PU 6 |UNITED STATES TREASURY. SD.. A .326,750 |...137.125 ..438,800 325,387 0 (164) 0 0 ... 5.000 |...... 4.865 MN...... 10/10/2007. | 05/15/2037.
912810  PX 0 |UNITED STATES TREASURY. SD.. A .241,285 |...129.969 ..298,928 239,124 0 (279) 0 0 | 4.500 |...... 4.208 [MN...... 11/13/2008. | 05/15/2038.
912810 QA 9 |UNITED STATES TREASURY US Treasury 3.5%.........ccuceuererrreerermrerneenniins SD.. A LA14188 | 1,141,875 970,316 0 913 0 0 3.500 |...... 3.704 |FA....... 03/04/2009. | 02/15/2039.
912810 QH 4 |UNITED STATES TREASURY. M.... LA 18,437,099 |..128.922 | ... 21,916,719 | .. 7,000,000 | ..ocovene 18,217,569 | ..ocvvvverriireinnn 0 0 0 ... 4375 | ... 3.893 |[MN......| .........96,564 | ........ 743,750 | 08/12/2010. | 05/15/2040.
912810  RU 4 |UNITED STATES TREASURY......coevummrrmiriirieirerierinsssesssnisenssesssessssessnenss | oneens | eo | vevererenne | avesneeins L [ 18,843,798 |...102.594 | ............ 20,518,750 | ....ooucn 20,000,000 | ........... 18,868,982 0 0 0. 2875 |...... 3.176 |MN......| ..........74,655 | ........ 575,000 |12/12/2016. | 11/15/2046.
912828 B3 3 |UNITED STATES TREASURY. SD.. | | o e | 500,451 | 99.625 498,125 | oo 500,000 500,102 0 0 0 ... 1.500 |...... 1481 [UJ....... ....7,500 |02/18/2014. | 01/31/2019.
912828 U2 4 |UNITED STATES TREASURY......coeevmrimrineriininereriesinessenissnsenssessensnenss | covees | oo | vevivernnee [ evvsenen | r0re.28,503,588 | ... 96.781 .29,034,375 30,000,000 28,644,256 0. 0 0 ... 2.000 |...... 2.573 |MN...... .......600,000 | 12/15/2016. | 11/15/2026.
912828 V9 8 |UNITED STATES TREASURY ...ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeseeseeesseeessessessees | oevees ...29,482.103 | ..... 98.703 29,610,938 30,000,000 29,522,716 (VI 40,613 0 0 2.250 |...... 2446 |FA.....| ......254,959 | ... 337,500 |02/13/2017. | 02/15/2027.
912828 X8 8 |UNITED STATES TREASURY. ....coiiiiiiimimiiniinississsrssssssssssenssssssssnsensenssssens | oeeees v 10,066,040 ... 99.719 | oo 9,971,875 | ............ 10,000,000 | ..covvenee 10,063,569 0 (2,470) 0 0 ... 2375 ... 2.299 [MN......] ..........30,836 | ........ 118,750 | 07/25/2017. | 05/15/2027.
0199999. U.S. Government - ISSUET OBlIGAtIONS. ... ....ruuurrsiersssresseessssisssisens s ssns st sens sttt snsnnsas | snsnsanes 139,030,059 XXX | s 166,424,682 | .......... 184,550,000 | ......... 151,238,724 | oo [V 1,834,817 | .o (0 0 XXX XXX XXX | .......554,695 | ... 2,443,850 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E T3 3 [GOVERNMENT NATIONAL MORTGAGE A........coontiumivrerieeeneeneinsesieninensns | eeenee | o [ ereerinenes 4. L1 I 703,912 [...110.850 | ..cccovevvee... 768,043 | oo 692,869 701,635 0 (207) 0 0. 6.000 |...... 5.753 |MON... | ...........3,464 | .......... 41,572 | 05/29/2008. | 06/20/2038.
38379W  5Y 4 [ GOVERMENT NATIONAL MORTGAGE AS.........ocvovrmrinnrncrrerirenisrinsnennns | evenne | o [eoverreeedt || s 2,845,041 2,849,047 2,845,041 0 0 0 0 ... 3.000 |...... 3.017 |MON... | e 7,123 | i 85,471 | 07/20/2016. | 05/01/2046.
38379X HU 7 [GOVERNMENT NATIONAL MORTGAGE A... IO 3,048,855 . . 3,051,000 3,048,855 0 0 0 0. 3.000 |...... 3.013 [MON... | ... 7,628 | ... 91,530 | 07/19/2016. | 06/01/2046.
38379X  NX 4 [GOVERNMENT NATIONAL MORTGAGE A.......cconiimirerireriniensinerienssnenines | eoeene | o [ roverienes Z ) I L} [ 7,955,106 |..... 95.991 | oo 7,564,085 | .............. 7,880,000 7,950,495 0 (3,305) 0 0 . 3.000 |...... 2.946 |MON...| .........19,700 | ........ 236,400 | 07/14/2016. | 06/01/2046.
38379Y  J4 1 | GOVERMENT NATIONAL MORTGAGE AS.........oviiirineinerierineissiserisnsinens | sevnes 4,492,480 |..... 95.960 4,448,000 4,490,530 0 (1,460) 0 0 . 3.000 |...... 2.928 |MON...| ..cc...... 11,120 | ........ 133,440 | 08/25/2016. | 08/01/2046.
38380A  CZ 8 | GOVERNMENT NATIONAL MORTGAGE A......covvvvinninnninniinnnssinnninsnnenenns | evenne [ [ o] | i, 2,492,481 |.... 96.091 | ... ...2,380,182 2,477,000 2,491,578 0 (734) 0 0. 3.000 |...... 2.966 [MON...| ..c......8,193 | .occvenes 74,310 | 08/29/2016. | 09/01/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities................ 21,537,875 XXX | s 20,640,035 21,397,916 21,528,134 0 (5,706) 0 0 XXX XXX XXX | e 55,228 | ........ 662,723 XXX XXX
0599999.  Total = U.S. GOVEIMMENL. ... vorveiieiesieerssssseeerssseseens sttt rssss sttt ensansenres | erensnes 160,567,934 XXX | e 187,064,717 | .......... 205,947,916 | ......... 172,766,858 | ...ooovvvevvivnnaee, 0 [ . 1,829,111 0 0 XXX XXX XXX | e 609,923 | ..... 3,106,573 XXX XXX
All Other Governments - Issuer Obligations
221597  BR 7 |COSTA RICA REPUBLIC OF......cceiiiieriiieinrieisssieisnsssiesssssessessssessenes | coveres D|. .245,000 | ..... 97.500 245,323 0 323 0 0. 4.250 |...... 4.669 08/07/2017. | 01/26/2023.
221597 BS 5 |COSTARICA REPUBLIC OF .......ooviiiiiierieineiseiesssinessesissisessesssssssensns | eeeees D|.. .194,000 |..... 96.500 194,270 0 270 0 0 ... 4375 | ... 4.844 08/07/2017. | 04/30/2025.
445545  AH 9 [HUNGARY REPUBLIC OF......ccocoviiiiririiiieriinseieniesisssiisesiessiessensssssssiens | svvees D|.. ..111.250 556,250 ...500,000 489,968 0 1,631 0 0 ... 5375 | ... 5.833 11/12/2013. | 02/21/2023.
50064F AK 0 | KOREA REPUBLIC OF.......cccsiiiririeriiirseniesisseessnssssssessesssesesssesssssssssnenes | seveees Dj.. ..1,093,740 |...104.590 ,045,904 1,000,000 1,066,211 (V1 I (10,659) | vvoovvverrrerran0 [ v [ 3.875 |..... 2.615 05/07/2015. | 09/11/2023.
617726  AF 1 |MOROCCO KINGDOM OF 4.25% 12/11/2022.........ccrvvvevrrierineisirernsessirsnienns Clovvinens | ren2FE| i 1,488,420 |...105.375 | ..cccvvvrne. 1,580,625 1,493,657 0 1128 | o0 [0 | 4.250 |...... 4.346 12/05/2012. | 12/11/2022.
651333 DR 4 |NEWFOUNDLAND PROVINCE OF C|A 16,919,739 |...120.314 .15,364,072 ...15,910,895 .0 (597, 448) | o0 [0 [ 8.650 |...... 3.100 04/13/2016. | 10/22/2022.
718286  AY 3 |PHILIPPINES REPUBLIC OF.......ooiiiiiiiiererieisinnieissisiesssssessensssssssssssssnns | coveres Dl | eenl2FE | 1,052,500 |...158.000 | .............. 1,580,000 1,039,125 0 (1,742) | coovvvvviiennn0 [ 0 [ 9.500 |...... 8.963 10/18/2005. | 02/02/2030.
836205 AU 8 | SOUTH AFRICA REPUBLIC OF.......ccciivuirmirierirerireesseisssnsessensssesssssssssnnns | eveens Cl|.. 478,500 |..... 96.500 ..482,500 479,672 0 1172 | i |0 s 4.300 |...... 4.787 03/07/2017. | 10/12/2028.
900123  CJ 7 |TURKEY REPUBLIC OF.......oiiiiiiiieiiieierisisesieisessiesssssssssenssssssesessnens | coveres Cl. ..91,250 |..... 95.125 ....95,125 92,760 0 679 | o0 |0 [ 4.250 |...... 5.343 09/14/2015. | 04/14/2026.
X7360W  AJ 1 |ROMANIA REPUBLIC OF......coiiiiritiseisssmnisensenssssesssnsssssssssssensssssssnsssssssssssnes | nveees =] I 2FE| s 1,126,173 [...108.632 | ...cccoos 1,304,453 1,192,898 0 842 0 145,029 |...... 2.750 |..... 2.825 10/21/2015. | 10/29/2025.
0699999. All Other Governments - Issuer Obligation: 23,173,072 XXX .22,445,679 22,204,779 0 145,029 | XXX XXX XXX | 10n293,597 | ... 1,390,957 XXX XXX
1099999. Total - All Other Government; 23,173,072 XXX 22,445,679 | ............19,020,800 | ........... 22,204,779 | oo 0 ] .iini(603,804) | o0 [ i 145,029 | XXX XXX XXX | e 293,597 | ... 1,390,957 XXX XXX
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligations
797355 Q2 3 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U.....ovvorverrerriiserierierereens (@000 R OO IV 1FE| covi 1,611,960 |..... 69.110 | oo 2,764,400 2,149,663 (I 104,183 0 0 ... 0.000 |...... 5.030 |N/A..... 03/02/2012. | 07/01/2030.
797355 Q3 1 | SAN DIEGO CALIF UNI SCH DIST (1 I 2,734,229 |..... 66.114 3,650,815 0 [ s 177,680 0 0. 0.000 |...... 5.052 |N/A..... 03/05/2012. | 07/01/2031.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. 4,346,189 XXX 5,800,478 0 281,863 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS............ccoiiiniiiciiicniiciiienieas . 4,346,189 XXX | .. ..7,498,162 | .. ..11,160,000 5,800,478 0 281,863 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligation:
155498 DV 7 | CENTRAL TEX REGL MOBILITY AUTH [l ]o2] 2FE] 1,068,420 | . 114453 | ....o... 1144530 | oo 1,000,000 1,065,598 0 (1,338)] 0 0]...5000 ... 4561 [Woo | 25,000 | oo 50,000 | 11/12/2015. | 01/01/2045.
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235241 LS 3 | DALLAS AREA RAPID TRANSIT......ccomtrimrriemrnimieierieesssssensssessensssssesssnees | ovenes | oo | veverneenns 4 ... 1FE| oo 3,250,000 |...140.515 | ............. 4,566,738 | ...oovvvvrnne 3,250,000 3,250,000 0 0 0 0 5.999 5.999 [JD.ccvs| i 16,247 | ....... 194,968 | 06/17/2009. | 12/01/2044.
235241 LW 4 | DALLAS AREA RAPID TRANSIT 5.022% 12/1/20........ccvcmmirmmrrmriinerrnersnnnnnes | vevree oo | eevvniredh [ s 1FE 1,166,710 |...123.689 1,236,890 1,151,647 0 (2,859) 0 0. 5.022 |...... 4.105 [JD.covee | v 4,185 | .......... 50,220 |03/05/2012. | 12/01/2048.
544495 WA 8 |LOS ANGELES CA DEPT OF WATER &.......ovvouevrrrrmerrerirncisnensensssnssninenines | vevene | oo | eeenerennidh [ s 1FE 15,000,000 |...154.207 .23,131,050 ...15,000,000 0 0 0 0 ... 6.603 |...... 6.602 |JJ.... \ ! 12/01/2010. | 07/01/2050.
574300  JQ 3 |MARYLAND ST TRANSN AUTH......coovniiinrinriinniineineiissisecsssssssisssssesssnenes | oeveiee | oo | evvenenendh [ s 1FE ...11,277,840 |...129.211 13,567,155 52,557 | s (V1 I (19,957) 0 0 | 5.754 |..... 5231 [ | v 302,085 | ........ 604,170 | 08/12/2010. | 07/01/2041.
73358W EK 6 | PORT AUTHORITY OF NEW YORK&NEW 4.926% 10.........coovvvevrrverrerrnenine | overer | oo | verervecedh | v 1FE| oo 1,000,000 |...123.023 | .....cccoonee 1,230,230 1,000,000 0 0 0 0 ... 4,926 |...... 4.926 |AO...... | v 12,315 | e 49,260 |09/27/2011. | 10/01/2051.
797400 FN 3 | SAN DIEGO COUNTY REGIONAL TRAN.......cocumiirriiiirriineineisesiesesessnnens | eveens 9,725,000 |...137.843 13,784,300 9,747,141 0 3973 0 0. 5911 |..... 6.105 |AO...... | covveeee 147,775 | ........ 591,100 |12/01/2010. | 04/01/2048.
880591 EH 1 | TENNESSEE VALLEY AUTHORITY.....ivuiiiirirnriieienineineriesiesesenssnsssenssens | eveens ...11,101,590 |...134.335 12,090,150 ....9,000,000 | ...........10,826,013 | ...ccccccvvvirnrnnen. (1 [ (52,987) 0 0 5.250 |...... 3.861 [MS...... | .oooeen. 139,125 | ........ 472,500 | 04/25/2012. | 09/15/2039.
915217 SB 0 |UNIVERSITY OF VIRGINIA.......cooiiiiiiiiiiiiiiniississsis e seisssnssssssnssnsssssssssns | aeeees ...11,217,195 |...123.186 | ... 13,550,460 ..11,000,000 0 (3,443) 0 0 [ 5.000 |...... 4.874 [MS...... | .. 183,333 | ....... 550,000 | 08/12/2010. | 09/01/2040.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............c.c...u.. . 64,806,755 XXX | s 84,301,503 61,750,000 64,382,511 0 ] s (76,611) 0 0 XXX XXX XXX | ... 1,325,290 | ..... 3,552,668 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ag: and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H 2Q 7 |FEDERAL HOME LOAN MORTGAGE COR.......covvvirieimrireimerinernerseneneennes | woveren | oo | veverneenns Z ) I L1 [ 360,995 |...111.119 | oo 399,966 | ......cocvvrnen. 359,943 360,452 (V1 I (52) 0 0. 6.500 |...... 6.480 | MON. 04/14/2004. | 12/01/2031.
31283H 2R 5 |FEDERAL HOME LOAN MORTGAGE COR SOOI O 176,586 |...111.655 ..197,083 ..176,510 176,510 0 0 0 0. 6.500 |...... 6.531 |MON.. 04/14/2004. | 09/01/2032.
3128M1  AB 5 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 5.0........ovvuererieririnerienes | vveene 169,624 |...103.384 | .... 179919 | .. ..174,029 172,188 0 155 0 0 ... 5.000 |...... 5.887 |MON.. 04/04/2006. | 08/01/2020.
3128MJ Y6 1 |FEDERAL HOME LOAN MORTGAGE COR JSSPTURPURTORPUPUN IVHUOPRN VRN ISP 4 ..100.043 | oo 1,703,402 | ..coovvenne 1,702,675 1,699,507 0 25 0 0 ... 3.000 |...... 3.028 | MON. 07/14/2017. | 10/01/2046.
3128MJ  YM 6 | FEDERAL HOME LOAN MORTGAGE COR FGOLD 30Y.......cccniveuerrerenerirenes [ veenes 4. ...100.043 984,884 982,724 0 6 0 0 ... 3.000 |...... 3.027 |MON. 10/10/2017. | 08/01/2046.
3128MJ  ZN 3 | FEDERAL HOME LOAN MORTGAGE COR......ccooierririrerisniieniesisseessninens | woeees 4. ..102.732 .15,816,201 | ............15,395,640 | ........... 15,657,693 | .oocvvrrerrrineinna (V1N I (21,202) | ..ovverirerine (1 IO 0| 3.500 |...... 3.221 | MON. 02/01/2017. | 01/01/2047.
3128QS 3S 3 | FEDERAL HOME LOAN MORTGAGE COR.........cccostiiiirrierirrerreinniierienes | oveees 4. ..101.176 67,254 0 0 0 0 ... 3495 | ... 3.679 |MON.. 03/20/2007. | 02/01/2037.
3128QS 4Q 6 |FEDERAL HOME LOAN MORTGAGE COR.......cocorivrireieirsiinsinseriesisneens | sevns 4. ..104.448 | ... ..200,688 | .. ..192,142 192,142 0 0 0 0. 3.387 |...... 3.596 | MON.. 03/20/2007. | 03/01/2037.
31292H 4K 7 |FEDERAL HOME LOAN MORTGAGE COR.......c.coeviiririrriirinnrienieneneeinnes | evenen | oo | veverneenns Z ) I L [ 1,267,262 |..112.647 | ......c....... 1,416,905 | ...ccovvune 1,257,828 1,265,123 0 (324) 0 0 ... 6.000 |...... 5.876 | MON. 11/08/2005. | 12/01/2033.
3132WK LR 7 |FEDERAL HOME LOAN MORTGAGE COR FHLMC GOL 4. .986,996 |...100.043 986,999 0 3 0 0 ... 3.000 |...... 3.024 |MON.. 10/10/2017. | 01/01/2047.
3132WL TS 5 |FEDERAL HOME LOAN MORTGAGE COR FHLMC GOL 4. .991,681 |...100.043 ...993,442 991,689 0 8 0 0 ... 3.000 |...... 3.026 |MON.. ...2,484 , 10/10/2017. | 03/01/2047.
31335B  CZ 7 |FEDERAL HOME LOAN MORTGAGE COR.......coovuerirerrieinerisersesiesineens | sevnes 4. 4,772,665 |...100.074 4,769,684 4,772,474 0 (191) 0 0 ... 3.000 |...... 2.996 |MON...| .cccvennee 11,924 | ......... 47,697 | 07/14/12017. | 05/01/2047.
31335B  EC 6 | FEDERAL HOME LOAN MORTGAGE COR.......cccovovurirreriniierinsissirssiersssnsenns | erens A 4,770,605 |...103.068 . 4,634,468 4,766,817 0 (3,789) 0 0 [ 3.500 |...... 3.118 | MON. 07/14/2017.| 06/01/2047.
3136A3  C5 8 [FANNIE MAE FNMA _12-5.......oiiiiiiirinceinsineieiiesiseesessssissensssssssssensnns | eenenne | oo [ woeereenes 7N I L [ 5,228,990 |...101.361 | ............4,985,791 | ...cceoonevcs 4,918,857 5,201,106 (V1 I (P20 ) (1 IO 0 | 3.500 |...... 2.930 | MON. 12/01/2017. | 02/01/2042.
3136AM  4J 5 | FANNIE MAE REMICS FNMA_15-23A.......comiiiiriieierinisisssesessssiesessnees | vevenes A 3,475,541 | ... 97.559 3,466,720 0 (6,564) 0 (U 3.000 |...... 2,684 | MON. 08/22/2016. | 04/01/2045.
3136AT  NR 1 | FANNIE MAE FNMA 1666........cocourrermrrermerereeesneeesnesesssessssesssnesssnssssnneess | e A | 2,444,169 |..... 93.897 2,442,569 0 (1,348) 0 0 ... 3.000 |...... 2.865 | MON.. 08/18/2016. | 09/01/2046.
31371L  CD 9 | FEDERAL NATIONAL MORTGAGE ASSO.... 4. .276,218 |...107.798 277,423 0 180 0 0 ... 5.000 |...... 5.549 |MON.. 03/23/2007. | 09/01/2033.
31371M  CF 2 | FEDERAL NATIONAL MORTGAGE ASSO.... 4. 401,984 |...109.829 403,765 0 240 0 0 ... 5500 |...... 6.216 | MON.. 07/21/20086. | 07/01/2035.
3137BH Q3 4 |FREDDIE MAC FHLMC_4464.............. A ] 2,862,274 |.... 97.836 2,853,702 0 (6,404) 0 0 [ 3.000 |...... 2,640 |MON.. 08/30/2016. | 04/01/2045.
3137BQ  EQ 6 |FREDDIE MAC FHR_4588 4 1] .. ..3,617,883 |..... 97.277 3,608,028 0 (7,333) 0 0 | 3.000 |...... 2.665 | MON.. 08/22/2016. | 06/01/2046.
31403C  WF 4 | FEDERAL NATIONAL MORTGAGE ASSO A 1,160,633 |...107.200 1,179,408 0 1,618 0 (V) 4.500 |...... 5.779 | MON. 11/04/2005. | 09/01/2035.
31411U HN 4 |FEDERAL NATIONAL MORTGAGE ASSO.... 4. ...96,789 |...105.508 . 95,935 0 0 0 0 3503 |...... 3.666 | MON.. 03/20/2007. | 04/01/2037.
31414E  RC 0 |FEDERAL NATIONAL MORTGAGE ASSO.... 4t .360,789 |...111.980 .402,563 | .. 359,497 360,339 0 [ oo (30) 0 0. 6.000 |...... 5.897 | MON.. 08/08/2008. | 07/01/2038.
31418C S5 4 |FEDERAL NATIONAL MORTGAGE ASSO 4 [ 1 I 4,617,938 |...104.801 | ..ooovvrnnns 4,611,234 | oo 4,400,000 4,616,718 0 ) 0 0 ... 4.000 |..... 3.122 | MON. 12/11/2017. | 01/01/2048.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities..............ccouriviineenas 56,661,314 XXX .56,198,190 55,295,278 56,597,285 0 ) 0 0 XXX XXX XXX | 161,233 | L 1,355,499 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. 121,468,069 XXX 140,499,693 | .......... 117,045,278 | ........ 120,979,796 | .ovoovvviiiiennd 0 )] I {0 0 XXX XXX XXX | ... 1,486,523 | ..... 4,908,167 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00115 AA 0 [AESILUMINA LLC....cooiiiieiieierierieeeseesssissssessesissesssssssssensenssesssssssssssens | seveee | oo | cevnsenes 7 I A 4,266,597 |..... 87.132 | oo 3,717,558 | oo 4,266,597 4,266,597 0 0 0 0. 6.000 |...... 6.045 258,840 | 01/18/2013. | 03/26/2032.
001192 AH 6 |AGL CAPITAL CORPORATION 5.875% 03/15/204..........covrvirerminrririrerisnnse | e 2| ... 2FE 14,875,117 |...124.145 18,497,531 | ............14,900,000 | ........... 14,877,494 0 446 0 0 ... 5875 |...... 5.887 875,375 | 03/16/2011.| 03/15/2041.
00130H BN 4 |AES CORP AES CORPORATION 8% 6/1/2020. .279,000 |...112.250 ..336,750 293,773 0 2,218 0 0 | 8.000 |...... 8.976 ..24,000 |09/16/2008. | 06/01/2020.
00165C AD 6 |AMC ENTERTAINMENT HOLDINGS INC ...19,000 |..... 98.753 19,000 0 0 0 0 ... 6.125 | ...... 6.125 07/06/2017. | 05/15/2027.
00206R DG 4 [ATET INC...ccoiivirirrreerenieierieesessiessessssssssessesssesssesssssssssssessesssssssssssenss | vonenen | oo | svvesenesens | eerene2FE [ coveivsnnnns 2,998,507 |...118.259 2,998,697 0 24 0 0 ... 6.375 | ...... 6.379 191,250 | 03/21/2016. | 03/01/2041.
00256@ AC 3 |AARONS INC.....oouiimiiiiiiiiieiiesie ittt ssssessns | seneees 2,800,000 |...102.575 2,800,000 0 0 0 (U 4750 |...... 4.776 133,000 | 04/14/2014. | 04/14/2021.
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002824 AU 4 | ABBOTT LABORATORIES.........ovvieimrierinerieeienisseesesssssssessesssssssssssssssenss | oveens . 5,538,912 |...103.504 | .............. 5,757,922 | c.ovvvrnnen 5,563,000 5,559,358 0 2,761 0 0 | 5.125 |..... 5.180 |AO...... | eoerrnnn 71,276 | ... 285,104 | 02/26/2009. | 04/01/2019.
003009 A* 8 |ABERDEEN ASIA PACIFIC INCOME F Series A3 ..1,000,000 |...102.033 1,000,000 1,000,000 0 0 0 0 ... 3.050 |...... 3.050 | Do | v 1,610 | e 30,500 | 06/12/2013. | 06/12/2020.
00388W AC 5 |ABU DHABI NATIONAL ENERGY CO 414,750 |...103.100 . ...400,000 414,016 0 (734) 0 0 .. 4.375 | ... 3.886 17, 06/16/2017. | 06/22/2026.
00434N  AB 1 |WILLIAMS PARTNERS LPACMP FINAN . 1,000,000 |...104.500 ...1,045,000 1,000,000 1,000,000 0 0 0 0 | 4.875 ... 4.875 03/04/2014. | 03/15/2024.
00508X  AF 1 [ACTUANT CORP. OSSOSO TSRTOTPOPPOPRIRRTOROPRN YOO . 1,000,000 |...102.500 | .....ccccvenee 1,025,000 ....1,000,000 1,000,000 0 0 0 0 5.625 5.625 04/02/2012. | 06/15/2022.
00724F  AB 7 [ADOBE SYST INC....cvvuuiiiiieiiriireissnsissiseesies s ssssssesssssssssessssssssssssssnnes | svisns e | el IFE | 9,938,700 |...105.268 10,526,780 ..10,000,000 9,984,713 0 6,815 0 0. 4.750 |...... 4.828 01/25/2010. | 02/01/2020.
00809Y AB 4 |AES ANDRES BV/DOMINICAN POWER vt seesnenens | s 1,469,760 |...107.774 ..1,616,610 1,500,000 1,473,212 0 2,155 0 0 ... 7.950 |...... 8.250 05/04/2016. | 05/11/2026.
008474 A@ 7 |AGNICO-EAGLE MINES LTD......cccccouvverimririiiriciicciiens B Al [ 2| 6,000,000 |...106.468 | ... ..6,388,104 | .. 6,000,000 6,000,000 0 0 0 0. 6.670 |...... 6.670 04/07/2010. | 04/07/2020.
009158 AP 1 | Air Products And ChemiCals INC...........c.ceverrerermiermerierieniseessesisesssesiessesenns | eeeens [P ISR IOV TFE| oo 999,280 |...103.385 | ....covvvenee 1,033,851 | oo 1,000,000 999,860 0 81 0 0 | 4.375 |...... 4.384 08/18/2009. | 08/21/2019.
00928Q  AM 3 | AIRCASTLE LTD.....coiiiiriiiiciiciiesisisiississiesisisssisssissssssssississssinsss | oneees ] ...105.125 ..1,051,250 1,000,000 1,000,000 0 0 0 0 | 5125 |..... 5.125 03/12/2014. | 03/15/2021.
00971Y  AF 7 [AKBANK TAS......ooiiiiniiierieriereseeisssss st ssessssssssssssssssssenss | sevees vevereeennee | e 3FE | .. 986,250 | ... 98.107 1,000,000 987,132 0 882 0 0 | 5.125 |..... 5.342 06/07/2017. | 03/31/2025.
02153L  AA 2 |ALTERRA FINANCE LLC......ooiiiiiiriiiriiereiseseiseseieseieseieseisssisessienees | oeneees . ...108.560 5,000,000 4,999,997 0 36 0 0. 6.250 |...... 6.250 |[MS...... | cccoveeee. 78,993 09/22/2010. | 09/30/2020.
02155F  AA 3 [ALTICE US FIN I CORP.....evvuirirrirrercrieriessieeisenisssesesiesssessenssssssssssesssenss | sevenes . . ...102.625 . 83,000 0 0 0 0 | 5.375 | ..... 5.375 | Juvees | e 2,057 05/29/2015. | 07/15/2023.
02155F  AC 9 [ALTICE US FIN I CORP.....evvuivirrtreireiieeiessisesesisseiseessssssesssssssisssssssssenss | sevees . 2| 3FE| i 167,000 |...101.625 | .c.ccovrverren 169,714 | i 167,000 167,000 0 0 0 0 | 5.500 |...... 5.500 |MN...... 04/19/2016. | 05/15/2026.
02406P AL 4 |AMERICAN AXLE & MANUFACTURING.......ccorivirremrriiirneiienirenirnersessessinenes | ceves . 2| ... AFE 1,015,000 |...103.750 1,000,000 1,006,302 0 (2,018) 0 0. 6.625 |...... 6.374 | AO...... 02/13/2013. | 10/15/2022.
024836 AB 4 | AMERICAN CAMPUS COMMUNITIES OP (SO BTN . 2| 2FE 6,490,965 |...104.070 6,500,000 6,493,764 0 820 0 0 | 4.125 |...... 4.142 | JJ....... 06/17/2014. | 07/01/2024.
02666Q D7 5 | AMERICAN HONDA FINANCE CORPORA..........covunrierieriirienirnsieeiinnsienes | eveees [P PPN IOV 1FE]| ... ...104.258 2,000,000 0 0 0 0. 7.625 |...... 7.625 |AO...... 09/24/2008. | 10/01/2018.
035287  AE 1 |ANIXTER INC.....oviuiieriiiieineieeiiesiie sttt | eeenas . 2| 3FE| ... ...105.250 | .... 336,800 | .. ...320,000 320,000 0 0 0 0 . 5125 |..... 5.125 |AO...... 09/18/2014. | 10/01/2021.
03674X  AF 3 [ANTERO RESOURCES CORP.........ccostvurimiricrireririrseisssesssinessensesisssiinns | evvees . 2| ... 3FE 2104125 | e 2,082,500 | ..ooovvenece. 2,000,000 2,000,000 0 0 0 0 . 5.625 |...... 5.625 | JD....... 03/08/2016. | 06/01/2023.
03835V AD 8 [DELPHI AUTOMOTIVE PLC......cooiiiriierirriseesseissssessesssseisssssssssssssssssssenns | sevees [0 I 2| 2FE| ... ...106.069 ...6,364,128 6,019,820 0 0 0 0 | 4.250 |...... 4.200 |JJ....... 12/07/2017. | 01/15/2026.
038522 AN 8 | ARAMARK SERVICES INC.........oevoiriirinirierieriieiseissiesiesiesessessssissesiens | oveens . 2| ... 3FE| ... ...102.375 ...487,923 482,051 0 512 0 0 | 4.750 |...... 4.926 |JD....... 02/15/2017. | 06/01/2026.
03938L AQ 7 |ARCELORMITTAL I I C 2| ... 3FE 1,000,000 |...105.750 1,000,000 1,000,000 0 0 0 0 | 5.750 |...... 5.750 | FA....... 06/20/2013. | 08/05/2020.
03938L AU 8 | ARCELORMITTAL ArcelorMittal CB 5.5% 3/1/......ccvvvriieriiernriernrssissernsinnins | coreres Do | v 3FE| oo 2,102,500 |...107.750 2,000,000 2,044,170 (VN N (14,262) 0 0. 6.000 | ....(0.631) [MS...... | coovvuv 40,000 | ........ 122,500 | 04/05/2013. | 03/01/2021.
044209  AF 1 | ASHLAND INC.....ootiimiriieriieireetssise s snssenins | eeeeas . ...104.375 296,408 0 445 0 (U 4.750 |...... 5.017 07/30/2014. | 08/15/2022.
053332 AM 4 [AUTOZONE INC.......cooeveeieiiireiieieiesieisisississe st sssse s ssssssesssssssnnns | sensns . ...102.866 495,388 0 970 0 0 ... 3.700 |...... 3.936 11/25/2013. | 04/15/2022.
05366# AJ 2 |AVIATION CAPITAL GROUP CORP......ccotvumrvierirrireereeeseessssnsssensssisssnsne | seveee . ...100.814 4,000,000 0 0 0 0. 6.000 |...... 6.000 04/05/2012. | 04/05/2018.
05366# AK 9 [AVIATION CAPITAL GROUP CORP 6.8% 4/5/202............oovvmiveririnieierinirirenes | ceves o] ...115.293 1,000,000 0 0 0 0 ... 6.800 |...... 6.800 04/05/2012. | 04/05/2023.
05533U AC 2 |BBVA BANCOMER SA TEXAS BRANCH......ccoveviiererineincineeieniseesseniseriens | eoeees ] ..112.815 532,897 0 (5,979) 0 0. 6.750 |...... 5.168 04/03/2014. | 09/30/2022.
05578Q AA 1 |BPCESA ..110.785 998,925 0 152 0 0 ... 5.700 |...... 5.722 10/15/2013. | 10/22/2023.
05578Q AB 9 |BPCE SA ...108.238 3,014,154 0 (1,785) 0 0 | 5.150 |...... 5.064 04/08/2014. | 07/21/2024.
05578Q AD 5 |BPCE SA s | e ...104.491 989,524 0 1,199 0 (V) 4.500 |...... 4.673 09/08/2014. | 03/15/2025.
058498 AR 7 | BALL CORP BALL CORP 5% 3/15/2022..........cccomvvmerirererneerneerssnisserierieserseens | oeeens o] 1,000,000 |...106.625 1,000,000 0 0 0 0 | 5.000 |...... 5.000 02/24/2012. | 03/15/2022.
059438 AH 4 |BANK ONE CORPORATION 7.625% 10/15/2028,..........ocvvvrvererinreiireenninsirens | coreres ol 2,200,920 |...128.755 2,111,028 0 (8,997) 0 0. 7.625 |..... 6.776 05/30/2002. | 10/15/2026.
05969B  AA 1 [BNC Sant SerfiN.........coeeueenerinivnererienieenns DJ.. ...102.936 969,944 0 5,376 0 0 | 4125 |...... 4.827 11/19/2013. | 11/09/2022.
05990G  AA 3 |BANCO DE CREDITO DEL PERU D ...104.677 3,000,000 2,986,062 0 2,318 0 0 ... 4.250 |...... 4.350 03/25/2013. | 04/01/2023.
06051G  EM 7 | BANK OF AMERICA CORP.......coovviriirieriiirieriesisseessesssssessesssssessssnssas . ...111.801 4,500,000 4,540,376 0 (8,760) 0 0 | 5.700 |...... 5.449 02/02/2012. | 01/24/2022.
06406H CQ 0 |Bank of NeW YOrK CO INC.....c.uuuirmirmiiniiriiieiieeiceisesseiiesiseeessssisssssssnnes | aeeees . 1,496,445 |...106.411 1,500,000 1,497,482 0 267 0 (U 3.950 |...... 3.975 11/13/2013. | 11/18/2025.
06738E  AE 5 [BARCLAYS PLC.....cooiiiiieiieieieiieeieise et ssessessssessssssssssessenes | sevsnes D 2,493,135 | ..... 99.991 2,550,000 2,504,641 0 5,349 0 0 ... 3.650 |...... 3.936 10/21/2015. | 03/16/2025.
07177M  AB 9 |BAXALTAINC 7,701,709 |...103.323 7,750,000 7,709,049 0 4,599 0 0. 4.000 |...... 4.083 06/03/2016. | 06/23/2025.
090572 AP 3 | BIO-RAD LABS INC ...99,443 |...105.796 ...100,000 99,807 0 60 0 0 ... 4.875 ... 4.946 12/06/2010. | 12/15/2020.
09062X AF 0 [BIOGEN IDECINC...........ccc...c... . 4,876,670 |...105.891 4,750,000 4,851,860 (U [ (11,706) 0 0 | 4.050 |...... 3.717 10/27/2015. | 09/15/2025.
097023 AD 7 | The Boeing Company 8.75% 8/15/2021 i ] ..121.281 705,438 0 (7,103) 0 0 | 8.750 |...... 7.310 09/26/2001. | 08/15/2021.
10460*  AA 0 |WC BRADLEY COMPANY.......ooiumirmrimiereesniinsisessesssesisssssssssssssesssesssssens | eseens o] ...107.061 ...5,353,040 5,000,000 0 0 0 0 . 5.020 |...... 5.020 06/03/2010. | 04/30/2021.
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11102A  AA 9 | BRITISH TELECOMMUNICATIONS PLC......coovverirmmieimerierineessensseisseesssssnens | eeeens [0 ISR IOV 2FE| s 4,533,359 |...100.124 | ....ccvvvnnus 4,216,213 | .ovverrnnn 4,211,000 4,212,919 (1 [ (49,814) 0 0 5.950 |...... 4725 (W | 115,533 | ........ 250,555 | 08/20/2010. | 01/15/2018.
12201P  AB 2 |BURLINGTON RESOURCES FINANCE C.......cccocovvvvimnrrimenrinnnrennnriseneinnnnies | veenvee | A2 | 2FE 5,711,150 |...136.510 ...6,825,520 5,000,000 5,508,806 (U (23,439) 0 0 ... 7.200 |...... 6.090 |FA.......| oo 136,000 | ........ 360,000 |04/18/2006. | 08/15/2031.
1248EP  BK 8 [CCO HOLDINGS LLC......ooirirrirrereciiinerieriesiseeesenssssssssenssenssssssssnsssssssssns | eoenne | o | wverereen | vevens 3FE ..1,000,000 |...103.250 ,032,500 1,000,000 0 0 0 0 ... 5.875 |..... 5.875 ..58,750 | 04/15/2015. | 05/01/2027.
12505F  AF 8 |OUTFRONT MEDIA CAPITAL LLC 2] 4FE| ... ...105.750 460,013 435,000 0 0 0 0. 5.875 |..... 5.875 25,556 | 02/03/2015. | 03/15/2025.
12527G  AC 7 |CF INDUSTRIES INC GTD-by-CF INQUStHES H.......ccooverririrerirerireceneineiinns | e . 2| ... 3FE 2,457,600 |..... 98.500 | ... 2,472,739 0 4,473 0 0 | 3450 |...... 3.674 86,250 | 06/17/2014. | 06/01/2023.
12673P  AC 9 |CAINC 5.375% 12/1/2019 SOOI BV . 2| ... 2FE 4,104,640 |..104.888 | ... ..4,195,528 4,024,671 (U [ (11,986) 0 0. 5375 |..... 5.033 215,000 | 01/29/2010. | 12/01/2019.
127097 E@ 8 |CABOT OIL&GAS CORPORATION....... creverereeeinennes | e [P0 PPN I 2| ... 11,500,000 |...101.207 11,638,828 | ............11,500,000 | ........... 11,500,000 0 0 0 0 | 3.670 |...... 3.670 422,050 | 09/18/2014.| 09/18/2024.
133131 AU 6 | CAMDEN PROPERTY TRUST.......iiiiirriirriinriiinreieeseiieseieseisesesssssesienees | e . 2| 1FE]| ... 998,140 |...104.707 | ... 1,047,068 998,838 0 244 0 0 | 4.250 |...... 4.272 42,500 | 11/20/2013. | 01/15/2024.
14912L  3U 3 | CATERPILLAR FINANCIAL SERVICES 5.45% 4/1........oocomvermerirerenriieiserines | s [P ISR IOV 1FE| oo 4,027,115 |...101.035 | ......ccoe.uu 4,061,587 4,020,279 0 (951) 0 0 ... 5.450 |...... 5.425 219,090 | 05/22/2008. | 04/15/2018.
14912L 4D 0 | CATERPILLAR FINANCIAL SERVICES.........ccooooieiiriniieririeeinseiseisesiesiseens | s ] ...103.708 518,540 499,834 0 214 0 0. 7.050 |...... 7.096 35,250 | 09/23/2008. | 10/01/2018.
151020 AJ 3 | CELGENE CORPORATION 4% 8/15/2023.........ccevemireerirerireerseiseisserierireeens | voreees o ...104.544 4,484,989 0 2,332 0 0 .. 4.000 |...... 4.067 180,000 | 08/01/2013. | 08/15/2023.
15132H  AA 9 [CENCOSUD SA GTD-by-Cencosud Retail SA............ccccouuviiimiiiciieninriiniinns | cevi ...106.293 1,700,000 1,692,426 0 2,215 0 0 | 5.500 |...... 5.661 | JJucerrs | i 41,815 | ........ 93,500 |01/12/2011. | 01/20/2021.
15132H  AD 3 [CENCOSUD SA......oiiiririmiimirieriessiensssissssessesssessessssssssessessessssssssssns | sevees ..104.702 | ... 314,106 | .. ...300,000 289,773 0 1,705 0 0 | 4.875 ... 5.660 |JJ.ocrs | v 6,541 | .coovenee 14,625 | 10/16/2015. | 01/20/2023.
156700  AZ 9 | CENTURYLINK INC.....oiviiririireirniineiiesieeiseissssssessssssssstessssessessssssesssnsnss. | seeees | 2| e AFE ] 903,317 L 91125 | oo 911,250 | oo 1,000,000 920,616 0 8,153 0 0 | 5.625 |...... 7.043 |AO...... | v 14,083 | ..o 56,250 | 10/19/2015. | 04/01/2025.
15900#  AA 4 [CHANEL ...oomvvoieoeceecee s | oo o ...103.346 490,893 ...475,000 475,000 0 0 0 0 ... 3.770 | ...... 3.770 |AO...cc. | overeeer 3,780 | oo 17,908 | 10/15/2014. | 10/15/2024.
15909# AB 2 | CHANEL ..1,650,000 |...103.479 1,650,000 1,650,000 0 0 0 0 ... 3.920 |...... 3.920 |AO...... | v 13,655 | .oecond 64,680 | 10/15/2014. | 10/15/2026.
159008  AC 0 [ CHANEL....oooovveceeeeeececvesseseesetseesssssseesssesssesesssessssssnssssssessssssssssssssnnses | vevnees | or | covversens | evvieeriens2 | onveeenero 5,300,000 |...103.074 5,300,000 5,300,000 0 0 0 0 .. 4.070 |...... 4.070 |AO...... | .c......45,539 | ........ 215,710 | 10/15/2014. | 10/15/2029.
15909# AD 8 | CHANEL 1,925,000 |...107.159 | ... 1,925,000 1,925,000 0 0 0 0 | 4.590 |...... 4.590 |AO...... | ... 18,653 | e 88,358 | 10/15/2014. | 10/15/2034.
165167 CQ 8 | CHESAPEAKE ENERGY CORPORATION........ccovvuerrimrrnerienenneisnineninnnnnenes | eovneen | oo | enrrerees 1| eertFE | i 112,320 |...107.500 | ..occvvveereneee 251,550 130,932 (V1 I 10,239 0 0 ... 8.000 |...23.522 |JD...... | vercverrrenn 832 | e, 18,720 | 12/23/2015. | 12/15/2022.
165303 D# 2 |CHESAPEAKE UTIL CORP ....12,000,000 |...107.095 12,851,436 | ............12,000,000 | ........... 12,000,000 0 0 0 0 ... 5.930 |..... 5.929 |AO...... | ........120,577 | ........ 711,600 | 10/31/2008. | 10/31/2023.
165303  E* 5 | CHESAPEAKE UTIL CORP......ccvrririrrerierierinenisrissrseniesesesssnissssnesienens | vovenen | on | ceveeeneedh | evvcenen | i 2,700,000 |...108.833 | .............. 2,938,502 2,700,000 0 0 0 0 ... 5.680 |...... 5679 |JD.cce | v 426 | e 153,360 | 06/23/2011. | 06/30/2026.
16725* AE 0 |CHICAGO BRIDGE & IRON CO (DELA 3,229,000 |...100.000 3,372,864 (V1 IO 143,864 | .ooovvvirinnens (1 IO 0. 7.530 |...... 6.767 |JJ.orre | e 99,967 | ..o 182,082 | 07/30/2015. | 07/30/2025.
171232 AE 1 |CHUBB CORP CHUBB CORPORATION 6.8% 11/15/. e 1,987,140 |..131.451 | ... ...2,629,020 1,990,961 0 381 0 0. 6.800 |...... 6.851 [MN...... [ ... 17,378 | ........ 136,000 | 05/14/2002. | 11/15/2031.
184496  AJ 6 | CLEAN HARBORS INC.......cooomirreririreernrinssinenseniseissenssssssssensessseessnssens | eonneen | oo | conrrvnenn | eerene3FE | i, 794,000 |...101.000 | ..coovrvrernees 801,940 794,000 0 0 0 0 ... 5.250 |...... 5.250 |FA..coo| e 17,369 | coonvnn 41,685 | 07/17/2012. | 08/01/2020.
18451Q AG 3 |CLEAR CHANNEL WORLDWIDE HOLDIN 2,125,000 {..... 96.750 ...2,055,938 2,125,000 0 0 0 (V) 7.625 |...... 7.625 [MS.....| ... 47,709 | ... 162,031 | 02/29/2012. | 03/15/2020.
18538R  AH 6 | CLEARWATER PAPER CORP | e [ e BFE | 225,000 |...100.500 226,125 . 225,000 0 0 0 0 ... 5.375 | ..... 5.375 | FA...c| ooiereenn5,039 | e 12,094 | 07/24/2014. | 02/01/2025.
196541  A* 7 | COLORADO NATURAL GAS INC.......ctvimrriirieriieiieinsinesiesieeessseississesiens | verenes [P I L) I K I 750,000 |..... 97.126 728,447 ...750,000 750,000 0 0 0 0 . 5.500 |...... 5.500 |MS......| e 10,427 | ... 41,250 | 10/11/2012. | 09/30/2032.
20337Y  AA 5 [COMMSCOPE INC......cctvuurimerierinriseisersssssessesssssisessesssessssensssssssssssssnses | sevenes . 2| ... 3FE 1,000,000 |...106.250 ,062,500 1,000,000 1,000,000 0 0 0 0. 6.000 |...... 6.000 | Do | vrverrenni 2,667 | o 60,000 |05/28/2015. | 06/15/2025.
21017# AB 9 |GCT USALP Series B e | 2FE | oo 3,000,000 |...109.519 ...3,285,573 3,000,000 3,000,000 0 0 0 (V) 4.930 |...... 4.930 |JD..coe. | oo 7,806 | e 147,900 | 12/12/2013. | 12/12/2025.
21036P  AH 1 | CONSTELLATION BRANDS INC......ooorvermrirnererneeenneessneesnsnessssssnnsssnnnees | eevnee | oo | eovnreeenni2 | oo 2FE 1,000,000 |...112.296 ,122,962 1,000,000 1,000,000 0 0 0 0 ... 6.000 |...... 6.000 04/10/2012. | 05/01/2022.
212015 AL 5 |CONTINENTAL RESOURCES INC......ccccvcrvrriririrneirernineiensnississssssssnsneninns | vevenes | oo [rvvrercnnn | evens K11 = I 1,500,000 |...101.875 1,500,000 1,500,000 0 0 0 (V) 4.500 |...... 4.499 04/02/2013. | 04/15/2023.
21988V AA 1 [CORPORACION LINDLEY SA 6.75% 11/23/2021.........cccovuvererermeerneenveennrinenins | eoveene | D[ v | s 2FE ..4,024,375 |...110.558 4,009,670 0 (2,902) 0 0 ... 6.750 |...... 6.659 11/21/2011. | 11/23/2021.
22282E  AE 2 |COVANTA HOLDING CORP ...102.625 513,125 500,000 0 0 0 0 ... 6.375 |..... 6.375 03/09/2012. | 10/01/2022.
228227 BE 3 |CROWN CASTLE INTL CORP ...107.433 ..1,074,325 997,081 0 598 0 0 ... 4.875 ... 4.951 04/01/2014. | 04/15/2022.
23331A  BH 1 |DRHORTONINC 1,000,000 |...112.184 ,121,836 1,000,000 0 0 0 0. 5.750 |...... 5.750 07/31/2013. | 08/15/2023.
242370 AD 6 |DEAN FOODS CO.. 1,000,000 |..... 99.750 997,500 1,000,000 0 0 0 0 ... 6.500 |...... 6.500 02/20/2015. | 03/15/2023.
250847 G# 1 |DTEELECTRIC CO ....10,000,000 |...105.643 10,564,330 | ............10,000,000 | ........... 10,000,000 0 0 0 0 | 4.890 |...... 4.890 |MS.....| .......143,983 | ....... 489,000 | 09/15/2010. | 09/15/2020.
25468P BW 5 |WALT DISNEY COMPANY THE s 1,983,400 |...139.488 | .............. 2,789,752 1,988,146 (V1 I (75) 0 0 | 7.000 |...... 7.067 |MS......| ..cc......46,667 | ........ 140,000 | 02/21/2002. | 03/01/2032.
25470X  AE 5 |[DISH DBS CORP.......ccomsrriiriirriirriinnsiisssisssissssessssisssssssssssssssssnsssnnnns. | evvinee | oo | ovseevinnne | oeeeOFE [ oo 990,930 |...105.750 1,000,000 996,253 0 1,028 0 0. 6.750 |...... 6.875 | Do | voeernnn5,625 | i 67,500 |05/02/2011. | 06/01/2021.
256677 AC 9 |DOLLAR GENERAL CORPORATION . 2 ... 2FE 3,286,600 |...101.301 | ... 545,546 3,500,000 3,365,916 0 22,317 0 0 3.250 |...... 4.063 I 113,750 | 04/09/2014. | 04/15/2023.
264411 AD 1 |DUKE REALTY LP [P I 2] 2FE| oo 1,496,205 |...103.302 | ... ..1,549,523 | .. 1,500,000 1,498,296 0 638 0 0 | 3.875 |...... 3.914 |FA.oooe| oo 21,958 | .......... 58,125 | 11/25/2013. | 02/15/2021.
268317 AB 0 |ELECTRICITE DE FRANCE SA 6.5% 1/26/2019.......c.vvurerereerrrinernerieniesens | veeens (O] [T 1FE| o 10,965,680 |...104.289 | ............ 11,471,779 | v 11,000,000 | .........e. 10,995,200 0 4,209 0 0. 6.500 |...... 6.543 | JJ.cies | v 307,847 | ........ 715,000 |01/21/2009. | 01/26/2019.
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268787 AB 4 |EP ENERGY LLC/EVEREST ACQUISIT... | 2 | e BFE | 500,000 |...... 55.500 | evvvrrrereren 77,500 | oo 500,000 277,500 (222,500) 0 0 (N 7.750 |...... 7.750 [MS..c.. | v 12917 | 38,750 | 08/08/2012. | 09/01/2022.
291011 AY 0 |EMERSON ELECTRIC CO...cecouiriiriireiieeiseisssiissisesiesisssesssssssssesssesessens o] . 7,969,520 |...104.648 8,000,000 7,993,652 0 3,325 0 0. 4.875 ... 4.922 |AO...... | v 82,333 | ....... 390,000 |01/15/2009. | 10/15/2019.
291641 BA 5 |EMPIRE DISTRICT ELECTRIC CO.. ..1,845,920 |...124.214 2,000,000 1,872,158 0 3,282 0 0 ... 5.875 |..... 6.460 117,500 | 06/22/2007. | 04/01/2037.
29245)  AF 9 |EMPRESA NACIONAL DEL PETROLEO 4.75% 12/6 ...10,523,297 |...106.125 ..10,703,000 | ... 10,621,773 | covoovind (V1 I 18,300 0 0 | 4.750 |...... 4.965 12/01/2011. | 12/06/2021.
29246R  AA 1 |EMPRESA NACIONAL DE ELECTRICID. 1,876,661 |...104.590 1,896,000 1,882,890 0 1,776 0 0 ... 4.250 |...... 4.377 04/10/2014. | 04/15/2024.
29252B  AA 7 |ENBRIDGE PIPELINES SOUTHERN Ll.....coiiiiirriiiineiciiiesieeisneeiseissiinns | ceins [ I 4. 1] s 5,990,930 |...100.313 . 5,990,930 5,990,930 0 0 0 0. 3.980 |...... 3.979 08/18/2014. | 06/30/2040.
29273R  AQ 2 |ENERGY TRANSFER PARTNERS LP.......coooniririnirieirnerierirseessesnsrinenienes. | s . 2| ... 2FE 3,491,530 |...106.5% | ..............3,730,853 | .....c....cc.. 3,500,000 3,496,065 0 947 0 0 5.200 5.231 01/09/2012. | 02/01/2022.
29273V AD 2 [ENERGY TRANSFER EQUITY LP.......coiviiiiiiiiciiiriniinniccissiccsienisnissinns | o . 2] 3FE|. 1,013 {...105.300 | ..oooovrvcrernenn 1,053 [ i 1,000 1,011 0 (2) 0 0 | 5.875 |..... 5.655 09/15/2016. | 01/15/2024.
29273V AF 7 |ENERGY TRANSFER EQUITY LP.......ituireriricrinierieinneriscissesiesiesesssnsssinnes | cevies . 102,000 | .vvoeririenni 23,460 | i 23,000 22,479 0 41 0 0 | 5.500 |...... 5.816 |JD.ccve | cervrirenins 105 | v 1,265 |09/14/2016. | 06/01/2027.
294440 AM 8 [EQUINIXINC......coooiiiiiiiiiisiissisicsississsiss s | coienes . ...103.400 1,000,000 1,000,000 0 0 0 0 | 5.375 | ..... 5.375 |AO...... | v 13,438 | oo 53,750 | 02/28/2013. | 04/01/2023.
30049X AA 5 [EVOLUTION ESCROW ISSUER LLC.......ccoomirimririeiririieiierienieeesnensssisseriens | cevees . ...104.250 1,083,000 1,012,910 (V1 IO 13,193 0 (N 7.500 |...... 9.400 |MS......| 023,916 | oo 81,225 | 12/02/2016. | 03/15/2022.
30227C  AD 9 |ARCHROCK PARTNERS LP........covvuuriiimriiimeiinseiinneissseiseseissesessessssnessins | e . ...100.000 1,000,000 989,916 0 1,775 0 0. 6.000 |...... 6.249 |AO...... | .......... 15,000 | .......... 60,000 |02/11/2015. | 10/01/2022.
318069 B@ 9 | FINNING INTERNATIONAL INC......coouurimiriirieririrseeieiiessiesiesssssesessesssnenes | eveens ...110.080 | ... . 4,500,000 4,500,000 0 0 0 0 | 4.530 |...... 4.530 |AO...... | ... 49,830 | ........ 203,850 | 04/03/2012. | 04/03/2027.
33938E  AQ 0 [FLEXTRONICS INTERNATIONAL LTD......cccomierereerirneereerseinsensersesessessssnins | seeeee ..103.402 | oo 1,728,888 | ...occvvevne 1,672,000 1,675,823 0 (1,685) 0 (U 4.625 |...... 4511 |FA.| 29,214 | e 77,330 | 08/11/2014. | 02/15/2020.
33972P  AA 7 [FLNG LIQUEFACTION 2 LLC.....ooutiveeririrrieeseeissriesiesieeessssssssessenssenenas | sevens | 2| 2FE ] e.....4,000,000 ... 97.540 ...3,901,604 4,000,000 0 0 0 0 | 4125 |...... 4125 |MS...... | ... 41,708 | ... 165,000 | 07/12/2016. | 03/31/2038.
345838  AE 6 | FOREST LABS INC....cooiiieiiiiineieiseiiesiiessesise st ssssisnsens | eeeens o] ...105.410 527,050 500,000 0 0 0 0 | 4.875 |...... 4.875 |FA.....| e 9,208 | e 24,375 | 01/27/2014. | 02/15/2021.
35803Q AA 5 |FRESENIUS MEDICAL CARE US FINA........ccccomiimiririinineiienineeisenisninsiinens | vorenes . ...108.125 ...1,405,625 1,295,429 0 1,333 0 0 | 5.750 |...... 5875 |FA..c.| 028,239 | oo 74,750 | 01/26/2011. | 02/15/2021.
35906A AZ 1 |FRONTIER COMMUNICATIONS CORP........ccoooirumririirrireiinsenerieniseisssnins | seines | 2| o AFE e......400,000 ... 73500 | ... 294,000 | .. ...400,000 400,000 0 0 0 0...11.000 |....10.993 [MS.....| ..........12,956 | .......... 44,000 | 06/03/2016. | 09/15/2025.
36155W  AH 9 [GCIINC GCI INC 6.75% 6/1/2021..........cvorreririnrrinerierieeiiseiesisesieneesesseins | sevees . 2.102.250 | .o 1,022,500 | ...ocovvvene 1,000,000 1,003,236 0 (2,096) 0 0 ... 6.750 |...... 6.507 |JD..ccoo | voviernnnn5,625 | i 67,500 | 05/09/2011. | 06/01/2021.
364725  BC 4 | TEGNAINC....oiiiitieiieiieeieeieeiseierie sttt | eeeias . ...105.625 ...185,000 183,726 0 151 0 0. 5.500 |...... 5.624 |MN...... 21,300 | 10,175 | 09/03/2014. | 09/15/2024.
37045X AL 0 | GENERAL MOTORS FINANCIAL CO IN.....cvorrirrinirierirerineersnieeiiesiienienens | cevees . . ...104.256 1,500,000 1,467,406 0 5,221 0 0 | 4.250 |...... 4.713 |MN...... ..8,146 | ......... 63,750 | 01/27/2014. | 05/15/2023.
383909 AE 8 |WR GRACE&CO - CONN.....coourvmrinrireireiresissisess et ssssssessssssssinns | eeeeas ] 1,000,000 |...104.500 1,000,000 1,000,000 0 0 0 0 | 5125 |..... 5.125 |AO...... | oovve 12,813 | e 51,250 | 09/11/2014. | 10/01/2021.
38749% AA 0 |GRANITE STATE GAS TRANSMISSION........coovrvrinriernnreeersersssiessssissersnnns | coveres e 3,333,332 |...103.972 3,333,332 3,333,332 0 0 0 (V) 7.150 |...... 7.150 [JD.coee | 10,593 | 238,333 | 12/15/2008. | 12/15/2018.
40049 AV 9 |GRUPO TELEVISA SAAB......ooocveeeeeeveeieeercenreesieesisssssesesnssssissssisssssesesssenns | convies | D eevvveeiens | ceetFE | i 490,510 |...118.301 495,037 0 518 0 0 ... 6.625 |...... 6.801 |MS...... | ooveeeenn 9477 | o 33,125 | 08/31/2005. | 03/18/2025.
404119 BN 8 |HCA-THE HEALTHCARE CO.......cocvririiriireineieisisnsiesessssisssssssissssssensanes | coveres . 1,655,775 |...104.570 1,655,545 0 [ oo (74) 0 0 [ 5.000 |...... 4994 |MS......| 024,365 | .. 82,750 | 07/16/2014. | 03/15/2024.
40433Q  AB 1 |HPHT FINANCE 15 LTD.....ovvnirimerrerieenerisernenensssessensssssnssssenssnsssnssessenss | venene | D | vevivernnee | s FE | i, 995,290 |...100.022 997,836 0 935 0 0. 2.875 |...... 2.977 |MS......| cooveeeern.8,306 | oo 28,750 | 03/12/2015. | 03/17/2020.
410345 AJ 1 [HANESBRANDS INC SRR TROOPRURRTVTOROTRN YOO . .380,000 |...102.250 380,000 0 0 0 0 | 4.625 |...... 4625 [MN...... | .o 2,246 | ..o 17,575 | 05/03/2016. | 05/15/2024.
410345 AL 6 [HANESBRANDS INC SRRSO BTN . .380,000 |...102.375 380,000 0 0 0 0 | 4.875 ... 4.874 |MN...... 2,367 | o 18,525 | 05/03/2016. | 05/15/2026.
42241@ AB 5 |HEARST CORP Hearst Corp 5.290% 12/01/19 ....14,000,000 |...105.634 | ............14,788,760 | ............14,000,000 | ........... 14,000,000 0 0 0 0 [ 5.290 |...... 5290 [UD.cov | v 61,717 | ........ 740,600 | 12/01/2009. | 12/01/2019.
42251% AS 3 |HE BUTT GROCERY COMPANY CO ..113.726 ,549,048 4,000,000 0 0 0 0 ... 4.800 |...... 4.800 192,000 | 12/15/2011. | 12/15/2037.
42824C AN 9 |HEWLETT PACKARD ENTERPRISE CO...... ...105.092 21,018,300 | ............20,000,000 | ........... 19,972,288 0 5,626 0 0 ... 4.400 |...... 4.428 890,556 | 12/30/2016. | 10/15/2022.
43289D AE 3 |HILTON WORLDWIDE FINANCE LLC HILTON WORL.. ..100.477 | ... ...1,603,799 1,599,383 0 5,882 0 0 3.552 |...... 0.000 |N/A..c. | coovvveenn 874 | 50,581 | 03/16/2017. | 10/26/2023.
44107T AU 0 |HOST HOTELS&RESORTS LP 3.75% 10/15/2023 e ..102.024 | ... ...1,020,235 980,929 0 2,864 0 0 [ 3.750 |...... 4124 | AO...... WTONT | 37,500 | 03/26/2014. | 10/15/2023.
459200 GL 9 [INTERNATIONAL BUSINESS MACHINE IBM CORP [P ISR IOV 1FE| oo 6,922,370 |...154.743 10,831,975 6,930,894 0 1,254 0 0 | 8.000 |...... 8.099 |AO...... | coeveuee 118,222 | ........ 560,000 | 10/09/2008. | 10/15/2038.
459200 GM 7 |INTERNATIONAL BUSINESS MACHINE 7.625% 10. . 2| ... 1FE 7,970,240 |...104.385 8,000,000 7,996,777 0 3,847 0 0. 7.625 |..... 7.679 610,000 | 10/09/2008. | 10/15/2018.
460146 CG 6 |INTERNATIONAL PAPER CO. B - 2| 2FE| s 4,542,315 |...107.363 4,500,000 4,518,626 0 (4,292) 0 (U 4.750 |...... 4.632 213,750 | 11/09/2011. | 02/15/2022.
460599 AC 7 |INTL GAME TECHNOLOGY PLC 1,000,000 |...112.250 1,000,000 1,000,000 0 0 0 0 ... 6.500 |...... 6.500 |FA.......| cc.oe... 24,556 | .......... 65,000 | 04/07/2015. | 02/15/2025.
46284P AP 9 |IRON MOUNTAIN INC IRON MOUNTAIN INC 5.75 1,997,500 |...101.250 2,000,000 1,998,380 0 197 0 0 ... 5.750 |...... 5.765 115,000 | 02/04/2013. | 08/15/2024.
466313  AF 0 |JABIL CIRCUIT INC JABIL CIRCUIT INC 5.62 1,945,000 |...106.705 . 2,000,000 1,980,168 0 6,092 0 0 ... 5625 |..... 5.996 112,500 | 02/15/2011. | 12/15/2020.
47032@ AH 4 |JAMES CAMPBELL COLLC ..1,000,000 |...105.166 ,051,655 1,000,000 1,000,000 0 0 0 0 ... 4.580 |...... 4.582 ..45,800 |09/26/2014. | 09/30/2026.
47032@ AJ 0 | JAMES CAMPBELL CO LLC e 2] 1,000,000 |...105.312 ...1,053,115 1,000,000 1,000,000 0 0 0 0 | 4.630 |...... 4.631 46,300 | 09/26/2014. | 09/30/2027.
478375 AR 9 [JOHNSON CONTROLS INTL PLC......ccvuriemerrerirrereeserisssinensenssssesensssssnnes | aevees C 2| ... 2FE 4,996,942 |...104.595 | ........c..... 5,229,725 4,997,392 0 432 0 0 ... 3.900 |...... 3.908 195,000 | 12/28/2016. | 02/14/2026.
49446R  AJ 8 |KIMCO REALTY CORP KIMCO REALTY CORP B.87.......cocvueririreireirnerinnns | eveens e | 2FE| oo 13,977,600 |...107.505 15,050,644 | ............14,000,000 | ........... 13,995,003 0 2,823 0 0. 6.875 |...... 6.897 962,500 | 09/17/2009. | 10/01/2019.
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50077L  AK 2 |HIHEINZ CO....oouimririenicenseiseriesiesieessessssse st esssssssssens 4,594,519 |...103.286 | ............... 4751,133 | v 4,600,000 4,595,360 0 532 0 0 3.950 |...... 3.966 |JJ..ore | 83,784 | e 181,700 | 08/19/2016. | 07/15/2025.
50152# AC 1 |KT REAL ESTATE HOLDINGS LLC......coovovrvirrrinrrinenrinnnriinnsinssnineninnnees. | evvree | oo | eovverenndh | o3 | i 2,457,995 | ..... 94.195 ..2,315,316 2,457,995 2,457,995 0 0 0 0. 3.580 |...... 3.596 04/21/2015. | 05/24/2035.
521865 AV 7 |LEARCORP... 1,000,000 |...105.000 ,050,000 1,000,000 1,000,000 0 0 0 0 ... 5.375 | ..... 5.375 . 03/11/2014. | 03/15/2024.
527298 BD 4 |LEVEL 3FINANCINGINC........... 1,000,000 |...101.000 ...1,010,000 1,000,000 1,000,000 0 0 0 0 | 5.375 | ..... 5.374 02/05/2015. | 08/15/2022.
53217V AC 3 |LIFE TECHNOLOGIES CORP.......c.coeveierriirierirerisesseisesisesiesisesessenns 1,013,810 |...106.805 | ....cccooenee 1,068,054 1,003,687 0 (1,536) 0 0 ... 6.000 |...... 5.816 02/11/2010. | 03/01/2020.
53947N  AA 2 |LLOYDS BANK PLC 9,939,200 |...109.397 10,939,670 9,979,559 0 6,716 0 0. 6.500 |...... 6.584 09/07/2010. | 09/14/2020.
539830 AW 9 |LOCKHEED MARTIN CORPORATION 2,696,493 |...127.715 2,720,216 0 4,906 0 0 ... 5.720 |...... 6.225 05/25/2010. | 06/01/2040.
552953  BX 8 |MGM RESORTS INTERNATIONAL 1,000,000 |...114.000 1,000,000 0 0 0 0. 7.750 |...... 7.750 03/15/2012. | 03/15/2022.
552953 CD 1 |MGM RESORTS INTERNATIONAL.........ccovvrmrierirrersrissrensisnssenssassisssssssenns | conviee | oo | erviverieni2 | eee3FE | v, 355,283 |...100.750 356,932 0 1,455 0 0 ... 4.625 ... 5.250 11/10/2016. | 09/01/2026.
55336V AC 4 |MPLXLP, . 1,490,136 |...102.753 1,491,902 0 1,365 0 0 ... 5500 |...... 5.623 09/29/2016. | 02/15/2023.
559080 AK 2 | MAGELLAN MIDSTREAM PARTNERS LP.........ccccovirmermerirerenernnennrnenrenenne | veveee | or | wervverinni | erinFE | i 7,490,625 |...111.233 . 7,492,032 0 773 0 0 | 5.000 |...... 5.016 02/22/2016. | 03/01/2026.
561233  AA 5 | MALLINCKRODT INTERNATIONAL FIN.....ccooniverrinrrrnnrirerinennneinnnisensenineens | veneens | G verivecnn2 | ot FE | i, 352,000 |..... 90.750 319,440 352,000 0 0 0 0 | 5.750 | ...... 5.750 07/30/2014. | 08/01/2022.
561233 AC 1 |MALLINCKRODT INTERNATIONAL FIN 2,653,170 |..... 81.750 | ... ,164,740 2,645,552 0 (1,269) 0 0 ... 5.500 |...... 5.456 09/19/2016. | 04/01/2025.
565849  AB 2 | MARATHON OIL CORP........cecorircrinrirneirsriseisseressinssssessssisssssssssssssssensensens | vennens | oo | sevverinnee | eerei8FE | oveiieiineens 995,900 |...120.979 | .cccrvvrenne 1,209,794 997,118 0 168 0 0. 6.800 |...... 6.832 02/27/2002. | 03/15/2032.
57686G  C* 4 [MATSON INC.....ccooiririeririiiiierieriesieesssisssie e sssensensensssssssssenns | voeees B Z ) I 2| ... ,700,000 |..... 99.823 ...1,696,998 1,700,000 0 0 0 0 | 3.370 |...... 3.369 12/21/2016. | 12/21/2027.
590100 AA 4 |MERLIN ENTERTAINMENTS PLC.......cocosiimrimrineireninsieisenieseseessssisensens | woeees B 2| 3FE ...104.328 626,385 600,400 0 0 0 | e 73,025 |...... 2.750 |...... 2.750 03/11/2015. | 03/15/2022.
590454  AA 2 |MERSIN ULUSLARARASI LIMAN ISLE........coomirimiimmiinrinerieniresisssesesienens | eveees D 2| ... 2FE 2,987,280 |...103.259 2,994,633 0 1,846 0 0 | 5.875 |...... 5.950 08/01/2013. | 08/12/2020.
60040# AA 0 [MILLENNIUM PIPELINE CO LLC......oviuiricriericireeiseiserieniseissssssissssnnens | eeenee | oo [ ereereenes 4. 2FE| . 5,300,788 |...105.551 | ... . 5,300,788 0 0 0 0 . 5.330 |..... 5.364 08/26/2010. | 06/30/2027.
628530  BD 8 |MYLAN INC.....oiitiriiiiniiierieriiieie sttt sienssenss | eveees 2| ... 2FE 1,494,180 |...103.696 | .............. 1,555,433 | .oocovvrne 1,500,000 1,496,271 0 545 0 0 | 4.200 |...... 4.248 11/19/2013. | 11/29/2023.
629377 BY 7 |NRG ENERGY INC......ooiriiriirireeieireiieiiesiiessss e ssesssesssessssisssssssssessss | seveeas 2| ... AFE .699,000 |...104.500 ...699,000 699,000 0 0 0 0 ... 6.250 |...... 6.250 01/26/2015. | 05/01/2024.
629377  CC 4 |NRG ENERGY INC.....ooootviiriiriiriinitiieiieniiessesissiiessessesssesssssssssssesssesess | coveees ...105.500 ...158,000 156,230 0 120 0 0 ... 6.625 |...... 6.793 04/18/2017. | 01/15/2027.
63938C  AF 5 | NAVIENT CORP.......covuiiiiterireireeinesisstssesiess st issssssssenses | sinenes ...104.750 1,000,000 1,000,001 0 421 0 0. 6.500 |...... 6.500 03/02/2017. | 06/15/2022.
64110L  AE 6 |NETFLIXINC NETFLIX INC 5.375% 2/1/2021........oovvvirernireirnrnsiieirnnineiernnes | corenes . . ...105.375 . 1,000,000 1,000,000 0 0 0 (U 5.375 |...... 5.375 01/30/2013. | 02/01/2021.
B4110L AL 0 [NETFLIXINC....ooiiiiiiieieiieiieeineiteeise st ss s issssenes | eeeias 2| ... AFE 1,000,000 |...106.250 | ..............1,062,500 | .............. 1,000,000 1,000,000 0 0 0 0 ... 5.875 |..... 5.871 02/09/2016. | 02/15/2025.
641423  BP 2 |NEVADA PWR CO NEVADA POWER CO 6.65% 4/1/......cccvvvrerinrncrnrsnnnnns | vorenee | oo [ervnivinns | e 1FE 199,692 |...137.727 199,751 0 7 0 0 ... 6.650 |...... 6.662 03/29/2006. | 04/01/2036.
651229 AQ 9 |NEWELL BRANDS INC..... 513,414 |...103.973 513,738 0 155 0 0 | 4.000 |...... 4.041 11/18/2015. | 12/01/2024.
651229 AW 6 |NEWELL BRANDS INC..... .997,980 |...104.309 998,278 0 171 0 0 ... 4.200 |...... 4.225 03/18/2016. | 04/01/2026.
651290 AQ 1 |NEWFIELD EXPL CO .500,000 |...108.000 540,000 500,000 0 0 0 (U 5.625 |...... 5.625 06/19/2012. | 07/01/2024.
651290 AR 9 |NEWFIELD EXPL CO ...106.000 901,000 850,000 0 0 0 0. 5.375 |..... 5.375 03/05/2015. | 01/01/2026.
665876  B* 8 | NORTHERN UTILITIES INC 3,333,333 |...103.772 459,067 3,333,333 0 0 0 0 ... 6.950 |...... 6.948 12/03/2008. | 12/03/2018.
67019E  AB 3 |EVERSOURCE ENERGY 3,966,680 |...103.639 ...4,145,576 3,992,562 0 3,727 0 0 ... 4.500 |...... 4.605 11/12/2009. | 11/15/2019.
67054K AA 7 [NUMERICABLE GROUP SA ...103.000 262,729 254,860 0 51 0 0 ... 7.375 | ...... 7.390 11/30/2016. | 05/01/2026.
67059T AD 7 |NUSTARLOGISTICS LP........... ...106.750 ,067,500 1,000,000 0 0 0 0 ... 6.750 |...... 6.750 08/14/2013.| 02/01/2021.
67059T AE 5 [NUSTARLOGISTICSLP........... ...101.750 200,000 0 0 0 0 5.625 5.625 04/20/2017. | 04/28/2027.
67073Y AA 4 [NV ENERGY INC NV ENERGY INC 6.25% 11/15/. ..3,995,000 |...109.571 000,000 3,998,274 0 533 0 0. 6.250 |...... 6.267 01/11/2011. | 11/15/2020.
67103H AA 5 |OREILLY AUTOMOTIVE INC 7,966,800 |...105.835 8,000,000 7,988,177 0 3,528 0 0 ... 4.875 |...... 4.928 01/12/2011. | 01/14/2021.
67180F AG 2 |CHARGER OPCO BV CHARGER OPCO BV. 1,043,713 |...100.250 1,041,110 1,043,369 0 (343) 0 (U 3626 |...... 0.000 05/03/2017. | 07/02/2022.
674599 BM 6 | OCCIDENTAL PETROLEUM CORPORATI 2,027,820 |...128.909 2,000,000 2,017,129 0 (1,107) 0 0 ... 7.200 |...... 7.081 05/10/2002. | 04/01/2028.
68389X AC 9 | ORACLE CORPORATION 5.75% 4/15/2018 1,027,240 |...101.109 1,000,000 1,001,063 0 (3,617) 0 0. 5750 |...... 5.368 02/19/2009. | 04/15/2018.
69322H AE 8 | PAE HOLDING CORP TL L+550.... .232,750 |...100.500 ...237,500 234,480 0 1,649 0 0 ... 7123 |...... 0.000 10/27/2016. | 10/07/2022.
69362B AW 2 |PSEG POWER LLC ..1,058,421 |...105.391 | ... . 1,121,000 1,103,341 0 7,044 0 0 | 5125 |..... 5.872 04/27/2010. | 04/15/2020.
693656 AA 8 |PVHCORP...... 1,398,750 |...102.250 | .....cccoonee 1,533,750 | .ovoovrrnne 1,500,000 1,439,927 (V1N IO 10,312 0 0 .. 4.500 |...... 5.433 08/22/2013. | 12/15/2022.
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69367P  AA 4 |PERUSAHAAN GAS NEGARA TBK PT......ccoviueriererneeririnserssesinensesesseessnsnes | sevees [0 ISR IOV 2FE| s 1,980,740 |...107.500 | ....cccooenee 2,150,000 | ..oovvvvreces 2,000,000 1,986,607 0 1,729 0 0 | 5.125 |..... 5.250 |MN...... , 102,500 | 05/12/2014. | 05/16/2024.
69369E AD 1 |PERTAMINA PERSERO PT... .950,000 |...113.661 952,698 0 797 0 0 ... 6.000 |...... 6.386 |MN...... 06/11/2014. | 05/03/2042.
70583# AJ 3 | PELICAN PRODUCTS INC .240,090 |...100.375 ..239,165 241,018 0 1,738 0 0 | 5.943 |..... 0.000 |N/A..... . 08/27/2014. | 04/08/2020.
706451 BC 4 |PEMEX PROJECT FUNDING MASTER T .381,732 |...119.756 402,164 0 2,734 0 0. 8.625 |...... 9.845 | JD....... 02/10/20086. | 12/01/2023.
713448  BH 0 |PEPSICO INC 5% 6/1/2018.......c.cvvomrrermerereressessssessssssssessssssssssssssssssnnes | soveees e | e AFE | 4,829,650 |...101.310 4,990,955 0 21,041 0 0 | 5.000 |...... 5.448 | JD....... 06/19/2008. | 06/01/2018.
71654Q BX 9 |PETROLEOS MEXICANOS........oooiiiireiiniiieeieeiseseisssssesssessssisssssssssnses | voeees DJ.. 3,971,385 |..... 93.017 3,972,427 0 394 0 0. 5625 |..... 5.674 | | v 98,750 | ........ 225,000 | 03/28/2016. | 01/23/2046.
718546  AC 8 | PHILLIPS 66 4.3% 04/01/2022.........ccvvvuevieririrerneeiserssriesiesesseessssssssessenes | oveens . .997,630 |...105.626 . 998,884 0 235 0 0 | 4.300 |...... 4.329 [AO...... | v 10,750 | .oucnen 43,000 |03/07/2012. | 04/01/2022.
737446 AK 0 |POST HOLDINGS INC........coviiiiiiciiiirisnissiesiesisesssissiisssessesisniins | eneees . 297,698 |..... 98.375 | ... 298,076 | .. ...303,000 298,212 0 445 0 0 | 5.000 |...... 5230 |FA..cooo| v 5,723 | oo 15,655 | 11/09/2016. | 08/15/2026.
TA170%  AS 8 [PrME PIOP FN.. ..ottt nsesssesnns | seven [P ISR IOV 1FE| oo 2,000,000 |..... 99.935 | .o 1,998,706 | .....covvvnee 2,000,000 2,000,000 0 0 0 0 | 3.580 |...... 3.580 |AO...... | oovrvrnee 15,911 [ e 0 | 10/11/2017.| 10/11/2029.
74264*  AB 2 [PRISALHC LLC. ...ttt ssssienes | sniins ] 2,000,000 |...105.529 2,000,000 2,000,000 0 0 0 0 ... 4.270 |..... 4.270 [AO...... | coverees 18,029 | ..o 85,400 | 04/15/2014. | 04/15/2026.
74273@ AB 9 |PRIT CORE REALTY HOLDINGS LLC 3.85% 2/14........oevevrverinrrnenirinirinines [ e ] 2| s 2,633,635 |...102.815 2,587,500 2,621,392 0 (5,934) 0 0 3.850 |...... 3.568 | FA..coo.| vovvrrnn 37,910 | coovernee 99,619 | 11/17/2015. | 02/14/2023.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC.......oovviriiriiniiericiieeieersssissssssssenens | woeees [P0 PO I 2| s 1,500,000 |...102.558 1,500,000 1,500,000 0 0 0 0. 4.000 |...... 4.000 [FA.....| oo 22,833 | ... 60,000 |02/14/2013. | 02/14/2025.
74341D  AA 2 |PROLOGIS INTERNATIONAL FUNDING GTD-bY-Pr.......ccoovvrerrrmerirerincenrinns [ e C 2| ... 2FE 2,977,440 |...104.335 . 3,000,000 2,992,539 0 3,255 0 0 | 4.875 ... 5.000 |FA...cco.| wovvrenne 55,250 | ........ 146,250 | 10/12/2012. | 02/15/2020.
74347@ AA 3 |PROSIGHT GLOBAL INC......covuumiimrineirerinsiiesieeiseesessssessessesssssesssssssisens | seeees JP0 PPN IOV 2FE| s 1,500,000 |...110.846 | ..............1,662,683 | .............. 1,500,000 1,500,000 0 0 0 0| 7.500 |...... 7.500 |MN......| wovrennee 10,938 | ........ 112,500 | 11/27/2013. | 11/26/2020.
74733V AC 4 |QEP RESOURCES INC QEP RESOURCES INC 5.25.........cccovvveervmrrnenrnrernee | eveene o [ everirecci2 | e 3FE| v 1,458,750 |...101.250 1,500,000 1,464,744 0 5,577 0 0 5.250 |...... 5769 |MN......| coovverne. 13,125 | oo 78,750 | 11/30/2016. | 05/01/2023.
75281A AW 9 [RANGE RESOURCES CORP........ccccovvvuerirerireirniineinersesiesessessssssssssesssesssnns | eoenee | o [ eeerineein | vevens 3FE 1,000,000 |...103.750 1,000,000 1,000,000 0 0 0 0 ... 5.750 |...... 5.749 10/05/2017. | 06/01/2021.
755111 BR 1 |RAYTHEON COMPANY RAYTHEON COMPANY 4.4% 2.. ...104.559 6,000,000 5,996,635 0 1,959 0 0 .. 4.400 |...... 4.428 11/12/2009. | 02/15/2020.
759470 AQ 0 |RELIANCE INDUSTRIES LIMITED . ..103.375 | ... . 1,000,000 992,491 0 893 0 0 | 4.125 | ... 4.249 01/21/2015. | 01/28/2025.
760759  AH 3 |REPUBLIC SERVICES INC.......coccovuririeririerisninerirenienesenens . ..105.282 | e 1,062,817 | covovvrrne 1,000,000 999,960 0 17 0 0 . 5.000 |...... 5.002 03/01/2010. | 03/01/2020.
76131V B* 3 |RETAIL PROPERTIES OF AMERICA| ....15,000,000 |..... 97.955 14,693,295 ..15,000,000 | ........... 15,000,000 0 0 0 (I 4.240 |...... 4.240 12/28/2016. | 12/28/2028.
76169%# AG 8 |REYES HOLDINGS LLC Reyes Holdings 5.130%...........coeverneenmvinrrverercnnennne | veveree | or | cereverendh | it 2FE | i 1,500,000 |...101.042 | .............. 1,515,633 ....1,500,000 1,500,000 0 0 0 0 ... 5.130 |...... 5.130 08/07/2012. | 07/31/2022.
76169%# AH 6 |REYES HOLDINGS LLC 2,000,000 |..... 93.366 2,000,000 2,000,000 0 0 0 0 ... 4.850 |...... 4.848 02/04/2015. | 02/04/2025.
761713  BG 0 |REYNOLDS AMERICAN INC......ccoviririiirniiiireriesisiesisissisesssssssssssessssessnnes e 1,067,630 |...106.439 ...1,064,388 1,000,000 1,053,882 0 (6,451) 0 0. 4450 |...... 3.594 10/21/2015. | 06/12/2025.
761735 AD 1 |REYNOLDS GROUP ISSUER LLC........cccconvinerirmrinrenenrnrinerncrisseneesssninseenns | venves | G verivercnni2 | et FE | i, 388,881 |...101.500 393,261 0 4,380 0 0 ... 6.875 |...... 5.823 01/27/2011. | 02/15/2021.
761735 AP 4 |REYNOLDS GROUP ISSUER LLC 484,554 |...101.500 484,554 0 0 0 0 [ 5.750 |...... 5.750 09/14/2012. | 10/15/2020.
767754 CH 5 |RITE AID CORP .350,000 |..... 90.500 350,000 0 0 0 0 ... 6.125 |...... 6.116 03/19/2015. | 04/01/2023.
771196 BK 7 |ROCHE HOLDINGS INC........coevriririnrriniinirinerierissinseississssensenesssessssnnss | veveee | or | evvenerennn | o TFE | i 4,950,200 |..... 97.308 4,958,385 0 4,368 0 0 ... 2,625 |...... 2.737 02/22/2016. | 05/15/2026.
772739 AL 2 | WESTROCK RKT CO ...107.615 1,998,209 0 379 0 0 | 4.900 |...... 4.924 02/14/2012. | 03/01/2022.
780153 AG 7 |Royal Caribbean Cruises Ltd ...128.500 ..642,500 503,827 0 (259) 0 0 ... 7.500 |...... 7.389 05/23/2012. | 10/15/2027.
780153 AU 6 |Royal Caribbean Cruises Ltd 1,018,750 |...109.875 ,098,750 1,010,631 0 (1,884) 0 0 | 5.250 |...... 5.001 03/26/2013. | 11/15/2022.
78386F AC 0 |SACI FALABELLA. 2,014,320 |...104.893 2,010,637 0 (1,331) 0 0 ... 4.375 |...... 4.283 02/18/2015. | 01/27/2025.
TBABTK  B* 7 [SSE PLC ...ttt sssssstensssssssnsns | aevenes [0 [OOSR IR I SRR 4,000,000 |...102.560 4,000,000 0 0 0 0 ... 4.010 |...... 4.010 04/16/2012. | 04/16/2024.
785592  AM 8 | SABINE PASS LIQUEFACTION LLC......coveuirirmrirmcriissniesriessisesssssesssnees | veeeees e 1,000,000 |...110.000 1,000,000 0 0 0 0. 5.625 |...... 5.623 01/14/2016. | 03/01/2025.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028............ccocomevrererneenseinnernens [ voreees ] 1,225,000 |...102.854 . 1,225,000 0 0 0 0 | 4.270 |...... 4.269 06/25/2013. | 06/25/2028.
79575@ AL 1 | SALTCHUK RESOURCES INC ..1,500,000 |...104.000 ,560,006 1,500,000 1,500,000 0 0 0 0 | 4.500 |...... 4.499 09/02/2014. | 09/02/2029.
806407  B* 2 |HENRY SCHEIN INC.....cccccovvrrerirriniririrs ] . R 2,619,125 |...103.274 ...2,581,848 2,500,000 2,553,444 (V1 I (19,003) | v.ovvverrrrrrrne (1 IO 0 | 3.790 |...... 2.950 05/29/2014. | 09/02/2020.
81211K AU 4 |SEALED AIR CORPORATION SEALED AIR CORP 5........coovvverriinnniiinrrinns [ crvinne . 2| ... 3FE 1,000,000 |...107.000 1,000,000 1,000,000 0 0 0 0. 5.250 |...... 5.249 03/07/2013. | 04/01/2023.
81683U AM 9 | SEMINOLE TRIBE OF FLORIDA TL L+200.......cocumreerreeremesssnesssnesssnnessneeees | woeee [P (SO I 2FE| . 1,152,595 |...100.438 1,158,387 1,153,743 0 1,148 0 0 3.569 3.639 08/03/2017. | 06/22/2024.
81725W  AG 8 | SENSATA TECHNOLOGIES BV 4.875% 10/15/202 Do | v 3FE| oo 1,000,000 |...103.750 . 1,000,000 1,000,000 0 0 0 0. 4.875 ... 4.875 10,292 48,750 | 04/10/2013. | 10/15/2023.
81725W AJ 2 | SENSATA TECHNOLOGIES BV.... C 2| ... 3FE 1,000,000 |...105.000 ,050,000 1,000,000 0 0 0 0 ... 5.000 |...... 5.000 .12,500 ..50,000 |03/19/2015. | 10/01/2025.
827048 AP 4 | SILGAN HOLDINGS INC . 2| 3FE| s 839,000 |...100.250 839,000 0 0 0 0 ... 5.000 |...... 5.000 10,488 41,950 | 05/23/2012. | 04/01/2020.
83379#  AD 7 [SODEXO INC.....cooiimiriiiiirieeiesiseesesiesssessesssssssessesssessssessssssssssssssssssesens. | sevenes [P OURRTOURN IRPORTO I R 5,000,000 |...106.637 5,000,000 0 0 0 0 | 4.140 |...... 4.140 67,275 | ........ 207,000 | 03/04/2014. | 03/04/2026.
84265V AE 5 |Southern Copper SOUTHERN PERU COPPER COR.........cccoooviiveiinriniiicniicnns | cevie o] 1,368,750 |...130.089 1,373,272 0 2,151 0 0. 6.750 | ...... 7.538 21,094 | ....... 101,250 | 11/16/2015. | 04/16/2040.
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84611# AE 1 [SOVRAN SELF STORAGE INC......cooovivurrrerireirerieriesieeienissessensesssssssensns | sevees [P0 ISR IR 2| s 1,000,000 |...102.582 | .....cccoonee. 1,025,816 | ..coovrrrne 1,000,000 1,000,000 0 0 0 0 | 4533 ... 4.533 04/08/2014. | 04/08/2024.
84860 AB 9 [SPIRITS OF ST LOUIS BASKETBALL.........cocovvrmrrirnnnee e | 2FE | 971,577 |..... 95.688 929,680 971,577 0 0 0 0. 3.850 |...... 3.869 02/10/2015. | 06/30/2036.
85205T AF 7 [SPIRIT AROSYSTMS . . 1,000,000 |...103.250 ,032,500 1,000,000 0 0 0 0 5.250 5.250 . 15, .52, 03/04/2014. | 03/15/2022.
852060 AD 4 | SPRINT CAPITAL CORPORATION.......ccciiviirrireineiseiissiseessesisssesssssssins 2| BAFE | 742,415 |...100.500 783,900 756,450 0 1,302 0 0. 6.875 |...... 7.272 07/16/2014. | 11/15/2028.
858119 BC 3 |STEEL DYNAMICSINC..... 1,000,000 |...102.375 1,000,000 0 0 0 0 ... 5.125 |..... 5.125 05/12/2015. | 10/01/2021.
87243Q  AB 2 | TENET HLTHCR CORP.......cocormmrriirrrinnrinnerinssrissssissesssssssssssssssssssssssnnens | oenenen | oo [ eevvnenins | eren3FE | i, 1,000,000 |...105.730 . 1,000,000 0 0 0 0 ... 6.000 |...... 6.000 09/13/2013. | 10/01/2020.
87264A AL 9 [T-MOBILE USAINC... 1,000,000 |...104.250 ,042,500 1,000,000 0 0 0 0 ... 6.625 |...... 6.625 10/13/2016. | 04/01/2023.
87264A  AS 4 |T-MOBILE USA INC......cooooorrirriiirrierriensiieseieseisneissssssssessssesnnsesnnnees. | eevonne | oo | overeenni2 | eeneFE [ it 56,000 |...104.125 ....58,310 56,000 0 0 0 0 | 5125 |..... 5.125 03/13/2017. | 04/15/2025.
87264A AT 2 [T-MOBILE USA INC.......ovveirririnirerierieenssenesssssssessensssssssessssssssssesssnsnee | evenee | o [eoverreenn | veeersBFE | vevvnirienienns 37,000 |...106.624 37,000 0 0 0 0 | 5.375 |..... 5.375 03/13/2017. | 04/15/2027.
87612B AP 7 | TARGA RESOURCES PARTNERS LP/TA.......cocoovirvmnmrimnnrirnnnvrnnnisneinnneis | evvivne | oo | ereen2y T | eeciBFE | i 453,750 |..... 98.875 469,624 0 4,496 0 0 | 4.250 |...... 5.474 01/24/2014. | 11/15/2023.
877249 AC 6 | MONARCH COMMUNITIES INC............. 1,000,000 |...101.750 1,000,000 0 0 0 0 ... 5.250 |...... 5.250 04/11/2013. | 04/15/2021.
87952V AL 0 |TELESAT CANADA/TELESATLLC .300,000 |...111.875 300,000 0 0 0 0 | 8.875 |...... 8.875 11/09/2016. | 11/15/2024.
88031N  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners. ...68,126 |...102.250 . 67,471 (V1 I (72) 0 (N 7.000 |...... 6.827 07/25/2007. | 06/30/2021.
88031R  AA 6 | TENASKA ALABAMA.........ooovrrimrrerineiseisssesssinessensssissssssssnssssenssssissennnns. | woeenen | oo | oeeeseneenidh | e 2FE | i 2,212,050 |..104.142 | ..cccoc000eee.2,252,157 | o 2,162,591 2,180,732 0 (3,263) 0 0. 6.125 | ...... 5.849 12/27/2006. | 03/30/2023.
88032W AC 0 | TENCENT HOLDINGS LTD......cecvuereerrreerinirernnerieninsesenssnsssenssessessssesssnnsns | eonneer | D vvvviverins | eeend TFE | i 997,970 |...100.658 1,000,000 999,107 0 404 0 0 ... 2.875 |...... 2.919 02/05/2015. | 02/11/2020.
881609 AZ 4 |ANDEAVOR.......c.cooooncenn. 2,486,250 |...103.250 2,525,000 2,502,481 0 4,031 0 0 | 5.375 | ..... 5.591 08/06/2014. | 10/01/2022.
88947E AN 0 |TOLL BROSFIN ...104.000 1,000,000 972,149 0 4,508 0 0 .. 4.375 | ... 4.981 07/30/2013. | 04/15/2023.
89147L H# 0 | TORTOISE ENR CAP................ . ...102.408 1,000,000 1,000,000 0 0 0 0. 2.980 |...... 2.980 06/14/2013. | 06/14/2021.
89366L  AD 6 | TRANSELEC SA......ccocomiiimririrrernrineisesiineeenseinsisesesssessssessssessessnsess | vonnes | G vevirercnni2 | eenFE | v, 100,750 |...103.496 100,586 (V1 I (73) 0 0 | 4.250 |...... 4.150 08/12/2015. | 01/14/2025.
89388A 0 | TRANSPORTADORA DE GAS DEL PERU 1,000,000 |...103.235 1,000,000 0 0 0 (I 4.250 |...... 4.250 04/23/2013. | 04/30/2028.
89837L  AA 3 | PRINCETON UNIVERSITY.......cocvuvrurrrinrinn 2,988,600 |...103.132 2,998,361 0 1,338 0 0 | 4.950 |...... 4.999 01/13/2009. | 03/01/2019.
90014Q 5 | TURKIYE GARANTI BANKASI AS .799,008 |...101.638 . 799,649 0 184 0 (U 4.750 |...... 4.776 04/10/2014. | 10/17/2019.
90014Q AB 3 | TURKIYE GARANTI BANKASI AS .209,000 |...103.673 | .... ..207,345 | .. ...200,000 208,286 0 (714) 0 0 ... 5.875 |...... 4.962 06/19/2017. | 03/16/2023.
90131H AP 0 |21ST CENTURY FOX AMERICA INC.. 3,047,995 |...108.051 | .....c....c... 3,175,610 | coovvvrnens 2,939,000 2,995,921 (V1 I (19,898) | ..oovvvnrvrnrrna (1 IO 0 | 5.650 |...... 4.854 04/06/2015. | 08/15/2020.
911365 BB 9 |UNITED RENTALS NORTH AMERICA | ...105.250 ...1,052,500 1,000,000 0 0 0 0 [ 5.750 |...... 5.750 03/12/2014. | 11/15/2024.
911365 BD 5 |UNITED RENTALS NORTH AMERICA | ...105.625 633,750 600,000 0 0 0 0 ... 5.500 |...... 5.500 03/12/2015. | 07/15/2025.
913017  BR 9 |UNITED TECHNOLOGIES CORPORATIO 4.5% 4/15........c.ovvvrevrirnrrvnnrinens | veveee [ or | eeireene | et TFE | i 3,980,040 |...104.878 | .............. 4,195,132 3,994,766 0 2,127 0 0 ... 4.500 |...... 4.561 02/23/2010. | 04/15/2020.
91324P  BW 1 [UNITEDHEALTH GROUP INCORPORATE S ...11,979,960 |...110.225 13,226,940 | ............12,000,000 | ........... 11,982,210 0 607 0 0 ... 4375 | ... 4.385 03/05/2012. | 03/15/2042.
91911K  AK 8 | VALEANT PHARMACEUTICALS INTERN.......cvoiviiiirniieisiieiesissiessesissienens ...107.500 ...1,182,500 1,100,000 0 0 0 (V) 7.000 |...... 7.000 03/09/2017. | 03/15/2024.
92553P  AD 4 [VIACOM INC.....cocoivrrrierierirerirseissninsnins ...104.652 ,046,518 998,419 0 889 0 0 ... 5.625 |...... 5.724 08/19/2009. | 09/15/2019.
92658T AQ 1 [VIDEOTRON LTD....covvvrrirrireiirrirniinnns ..1,000,000 |...105.250 1,000,000 0 0 0 0. 5.000 |...... 5.000 02/29/2012. | 07/15/2022.
92660F AG 9 |VIDEOTRON LTD.....ccorerirrererrmrrirninnnns 1,000,000 |...108.000 | ... 1,000,000 0 0 0 0 ... 5.375 | ..... 5.372 03/26/2014. | 06/15/2024.
92857W AS 9 | VODAFONE GROUP PLC 1,035,740 |...104.378 | ... ...1,043,783 1,006,394 0 (4,185) 0 0. 5.450 |...... 4.984 |JD....... 3,179 08/13/2009. | 06/10/2019.
92927K  A# 9 [WABCO HLDG ....10,500,000 |..... 97.700 10,258,521 | ............10,500,000 | .......... 10,500,000 0 0 0 (N 3.180 |...... 3.180 | Jdeces | e 166,950 06/25/2015. | 06/25/2027.
92927K  A@ 1 |WABCOHLDG ..3,800,000 |..... 98.204 3,800,000 3,800,000 0 0 0 0. 3.080 |...... 3.080 .58,520 06/25/2015. | 06/25/2025.
94974B  EV 8 |WELLS FARGO & COMPANY. ] . ...106.291 1,000,000 999,223 0 217 0 (U 4.600 |...... 4.626 03/22/2011. | 04/01/2021.
960413 AR 3 | WESTLAKE CHEMICAL CORP..........ovviiriiririnnicsrisiiesienissisiesissiieses | oreies . 2] 2FE 1,474,873 |...103.375 1,500,000 1,477,373 0 2,500 0 0 | 4.875 | ... 5.200 04/24/2017. | 05/15/2023.
98372P  AM 0 [XLIT LTD GTD-by-XL Group PLC........cccevvvrieririnirmerierireeeseesesssessesssssssensns | sevees (O3 ISR [ 2FE| v 2,000,000 |...109.550 2,000,000 2,000,000 0 0 0 0 | 5.750 |...... 5.750 09/27/2011. | 10/01/2021.
98462Y  C* 9 [YAMANA GOLD INC.......ovviiiiiiniiiiicninrissieiissiesiesississsiessissssssnsins | svvis Al e 2| .. ..3,976,182 |...101.975 . 3,976,182 3,976,182 0 0 0 0 | 4.910 |...... 4.909 03/23/2012. | 03/23/2024.
98877D AC 9 |ZF NORTH AMERICA CAPITAL INC .990,200 |...106.000 ,060,000 1,000,000 992,380 0 847 0 0 ... 4.750 |...... 4.875 04/24/2015. | 04/29/2025.
98954#  AB 2 [ZIEGLER INC......cooviiiciiiiisccec s [P0 PO IR 3. ..1,000,000 |...104.126 | ... ..1,041,263 | .. 1,000,000 1,000,000 0 0 0 0 | 4.520 |...... 4.520 04/22/2014. | 04/17/2024.
98956P AA 0 [ZIMMER HOLDINGS INC 4.625% 11/30/2019.......ccvvvmrvrerreriricennerieesineeiennns | cevees . 2| ... 2FE 5,995,560 |...103.761 | .............. 6,225,672 | ..oovvvvneenn 6,000,000 5,999,018 0 481 0 0 | 4.625 |...... 4.634 11/12/2009. | 11/30/2019.
000000 00 0 | SUMMARY ADJUSTMENT.......coooiuriiimiiimiiineiiesiiiessisessisessisessssessesennens | ceveees [P0 PO IS Y74 IR (5)]...100.000 (5) (5) (5) (VN [ (68,744) 0 0. 0.000 |...... 0.000 |...cccceo.. 12/31/2017. | 01/01/2019.
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BORIM3  AC 3 |BARRY CALLEBAUT......oivicimrieiireetisesiesiseesessessisessessssssss s sssessssessenines | evens [0 ISR IOV 3FE| e 1,000,000 |...109.825 | ......ccoonc.. 1,098,254 | .....ccooune 1,000,000 1,000,000 0 0 0 0 | 5.500 |...... 5.500 [ JD..cver | crrerrrnn 2,562 | oo 55,000 | 06/20/2013. | 06/15/2023.
000000 00 0 |KRATON POLYMERS LLC ...100.925 ...1,5632,038 1,530,649 0 232 [ e |0 [ 4.569 |...... 0.000 |N/A..... 08/16/2017. | 01/06/2022.
000000 00 0O |TRONOX PIGMENTS HOLLAND BV TL +L300.. ...100.536 ..631,271 625,343 0 576 | o0 | 0 | 4.693 |..... 4.765 |N/A..... 10/05/2017. | 09/22/2024.
000000 00 0 |TRONOX PIGMENTS HOLLAND BV TL +L300.. ...100.536 ..273,551 270,982 0 249 | 0 [0 [ 4693 ... 4.765 [N/A..... 10/05/2017. | 09/22/2024.
000000 00 0O |HORIZON PHARMA INC . ...100.333 246,239 0 A3 | 0 | 0 4.750 |...... 0.000 |N/A..... 10/23/2017. | 03/29/2024.
C1465*  AK 9 | CGI GROUP INC.....covuiiciiiiiiiiisnieiissieisis e siesienens | erees Al.. ..1,000,000 |...102.083 1,000,000 0 (VN UUPPURPPOPPOOPOOR | I [SPOURPOORPPOOPROOTOOR | B OO 3.740 |...... 3.739 |MS...... 09/12/2014. | 09/12/2024.
C1465* AL 7 | CGI GROUP INC......vtvuuririiirieniisiseriesiesssessesissisessessssssessssssssesssessenens. | oevees Al i [ | i 4,000,000 |...104.049 4,000,000 4,000,000 0 (VN UTOURPORPOOOOS | I [SPOUPPOORPPOOPROOOON | I OO 4.060 |...... 4.060 [MS...... 09/12/2014. | 09/12/2024.
C5793# AE 3 |Mccain Foods MCCAIN Foods 5.280% 09/15/1..........cccmrveemmveimmniinnniirsnniiinns | e Al. 5,000,000 |...104.240 | ... . 5,000,000 5,000,000 0 (VN UUPOURPORPOOROON | I [SPOURPOOPPOOROOOON | B OO 5.280 |...... 5.280 |MS...... 09/15/2009. | 09/15/2019.
C5864@ AM 1 [MULLEN GROUP LTD......ccomirirrirermeiinrnienseniseesersessssssesssssssessesssessssensns | sevee [P0 ISR IR K I 7,137,122 |..101.727 | oo 6,495,206 | .............. 6,384,932 6,384,932 0 0 | o0 | e 419,457 | 4.070 |...... 4.070 AO...... 10/22/2014. | 10/22/2026.
D2736# AJ 8 | FRITZ DRAXLMAIER GMBH & COKG.........oosrviirriirriirrisreiieseiseseineniins | e Bl. ..2,058,969 |...109.823 ..1,978,123 1,801,200 1,801,200 0 0 [ o0 | 100e219,075 | e 3570 |...... 3570 |AO...... 04/02/2014. | 04/06/2021.
D2736# AK 5 |FRITZ DRAXLMAIER GMBH & CO KG........cooviurrimrirerierieneeeienissisesiienes | e B|.. ...117.865 360,240 0 0 |0 [ v 43,815 | o 4.050 |...... 4.050 |AO...... | cooverenens 3,607 | .ovovenee 13,627 | 04/02/2014. | 04/02/2024.
G0566* AC 3 | ARQIVA PP FINANCING PLC.......coviviriiiriiinreieneiseseisessisessissseissssinnnees | oeeees Bl. 5,601,100 |...100.000 4,464,075 0 0 [ o0 | 0,386,430 | ... 2676 |...... 2.800 Do | 982 | e 113,298 | 07/24/2014. | 06/29/2029.
G1591# AK 8 | BRITVIC PLC Britvic PIC 5.24% 12/17/19......ccovevreirieincrnericriseernesisssinenes | cevees DJ.. R 7,000,000 |...105.407 | ... 7,000,000 0 0 0 0 | 5.240 |...... 5.240 |JD.......| oo 14,264 | 366,800 |12/17/2009. | 12/17/2019.
G1591# AU 6 | BRITVIC PLC.......iiiiiiiieiiieiieeiseesiesies st ssssssenens. | oeeens |21 U I 2| s 1,992,400 |...101.461 | ....ccc.o..ce. 2,196,026 2,164,400 0 0 0 | oo 172,000 |...... 2.310 | ...... 2.310 |FA.ooo| v 18,194 | e 24,421 | 02/15/2017. | 02/20/2025.
G2616# AB 7 | DCC TREASURY 2014 LTD.....ccourrvrmerirrirerierieeriesienssssesessesssessssensenssssssens | oevees B|.. ....13,783,408 |...107.801 12,944,6% | ...........12,008,000 | ........... 12,008,000 0 0 0 ... 1,460,500 |...... 3.000 |...... 3.000 |MN......| ..........40,027 | ........ 343,808 |05/21/2014. | 05/21/2021.
G2956#  AB 5 | DYSON JAMES......oucimuriuiirceineiseisesisessisssseesssese s ssssse st sssnsans | eeens D|.. 8,000,000 |...104.465 8,357,184 8,000,000 0 0 0 0 | 4.680 |...... 4.680 |FA.......| .......130,000 | ........ 374,400 |08/26/2010. | 08/26/2020.
G2956@ AA 9 [ABP ACQUISITIONS UK LTD....ccoireeririirnriicrinisiieiiesisesesenssssisessenssenenns | sevee B|.. ....10,473,566 |...100.000 8,792,875 0 0 0| v 761,150 |...... 3.859 |...... 4.654 |JD...oo. | oo 4,648 | 319,191 | 04/25/2012. | 04/25/2033.
G2956@ AC 5 [ABP ACQUISITIONS UK LTD...coooureriemiiinrireiieeiseississesisesessesssisssssssssesenns | sevne B|.. 2| 1,503,556 |...100.000 | ... 1,352,750 0 0 0 | oo 117,100 |...... 2778 |...... 2.868 | Do | w515 | 35,032 | 06/11/2013. | 12/26/2033.
G3646# AC 7 |FORTH PORTS LTD.....cooiviirirrimiiieiiesiieeiesisssisesiessessssessssisssssesssesesenenns | oevees =] [ Z) I 2| s 8,123,089 |...122.588 | .............. 8,457,391 6,899,025 0 0 0 597,210 |...... 5.030 |...... 5.029 |JD.......| 025,063 | ... 338,485 | 12/05/2013. | 12/05/2031.
G6515# AC 8 | JOHN WOOD GROUP PLC.......cooiriurirrireiieineisesisesisseisesssessssssessesesssesanes | oeeens 5,000,000 |...101.504 5,000,000 0 0 0 0 . 3.920 |...... 3.920 |FA.......| e 75,133 | e 196,000 | 08/13/2014. | 08/13/2026.
G8967# AQ 6 | TRITON CONTAINER INTERNATIONAL........cccovvrinrrverinrererierinensenienennenns | veveree | G| vvvveindh | it 2FE | i 3,000,000 |...102.427 3,000,000 0 0 0 0 | 4.260 |...... 4.259 |JD.ccooe | ovvrieennn355 | e 127,800 | 06/12/2014. | 06/30/2026.
G9105# AA 2 | PORTMAN ESTATE FUND 20........ccomiumrrerimeireeeseeserieeesnesssssssesesssssnness | oeeens 1,059,386 |...112.119 946,925 0 0 0 81,970 |...... 4.130 |...... 4.130 [MS...... | ... 12,601 | oo 36,555 | 03/05/2013. | 03/05/2028.
G9105*  AA 6 [PORTMAN ESTATE FUND 26.......cocoooiririreieieieiiesiessieisessesssssie s sssssssnens | senee R 1,362,068 |...112.114 . 1,217,475 0 0 0.....105390 |.... 4130 |...... 4130 |MS...... | .........16,202 | .......... 47,000 |03/05/2013. | 03/05/2028.
G9105@ AA 4 [PORTMAN ESTATE FUND 22.......cocoomeeirineirnrinerissenensnssisseissessssssnnsssensnns | evvenee | B [ eoveecvneons | 00enn2FE | i, 1,362,068 |...112.119 | .............1,365,024 | .............. 1,217,475 1,217 475 0 0 0 | oo 105,390 |...... 4.130 |...... 4.130 [MS......| ..., 16,202 | ... 47,000 |03/05/2013. | 03/05/2028.
G9284# AZ 0 |VITOL FINANCE LTD 3.23% 06/27/2018.........ccocrmrirervnrrcererinrnrnennnissesensneninnns | eoveree | C v [ vnieinin2 | v 2,000,000 |...100.263 2,000,000 2,000,000 0 0 0 (U 3.230 |...... 3.230 [UD.vs | v 718 | 64,600 | 06/27/2013. | 06/27/2018.
L8367# AC 7 | SHURGARD LUXEMBOURG SARL.......ccvvumrimirmeeiensnsineiserssessnsesessssinnes | oeeens 8,202,573 |...113.860 7,312,872 7,312,872 0 0 0 | v 889,445 |...... 3.260 |...... 3.260 |JD..ccoe. | w662 | e 232,419 | 07/24/2014.| 07/24/2026.
M2512*  AC 7 [COCA-COLA ICECEK AS.......cccovmvemrimrrinnrinerrerierensensesssssensnensesessessneenss | evveeen | D [ overvnens [ vvrrenni | e, 1,000,000 |...100.301 1,000,000 1,000,000 0 0 0 0 | 4.440 |...... 4440 [MN......| .00 3,823 | i 44,400 | 05/30/2013. | 05/30/2023.
P7077@ AH 7 | NASSAU AN DBV....ouurirririreieiieiieniesiseesssesssse st snsesssssssanes | evens 6,207,500 |...112.111 6,207,500 6,207,500 0 0 0 0. 6.340 | ...... 6.391 |MJSD. | ........... 1,093 | ........ 393,555 |05/31/2012. | 03/30/2035.
P7077@ AK 0 [NaSSAU AIN DEV......c.iiiriieiiiriissieesssissesesssssssss s sssssssssessessssssenes | soenes o [ LL3FE | 7,200,000 |...112.915 | .covvvvrnnes 8,129,873 7,200,000 0 0 0 0 ... 6.440 |...... 6.492 |MJSD. | ..........1,288 | ........ 464,284 | 08/30/2012. | 06/30/2035.
Q7160# AE 9 |ORICAFINLTD .|D]... 15,000,000 |...104.551 | ... .15,682,620 15,000,000 0 0 0 0 [ 4.530 |...... 4.530 679,500 | 10/25/2010. | 10/25/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: JET TR PP PROPPPOTON 771,876,384 XXX | e 812,089,528 | ..........764,548,681 | ........ 763,712,482 | .......... (222,500) | ....cevee 145,861 | ..o 0 5,431,957 XXX XXX ....37,684,373 XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
07324F  AC 4 |BAYVIEW FINANCIAL ACQUISITION. .....evuvvereriririrnnierserssiersnsseeensssssseennns [ eoveree | oo | verveendhyB | v M| 3,125,771 |..... 91.204 | .o 3,513,455 3,346,906 0 87,256 0 0 ... 6.831 |....10.617 | MON. 04/22/2013.| 08/01/2047.
073879  VF 2 |BEAR STEARNS ASSET BACKED SECU.......c.coevvmevirerrserneriereneesnienins | ceveee | oo | vererenhy5 | s M| s 2,518,913 2,754,216 0 24,885 0 0. 2212 | ...... 4.412 |MON.. 08/27/2013. | 05/25/2035.
12648E  AJ 1 |CSMC_T4-2R ...t sesssssessssessssissssssssssssssssessssnness | vonnene | oo | vevenendhy B | i 1FM ..3,249,729 3,318,414 (V1 I 16,340 0 (U 3.000 |...... 5.212 | MON.. 02/27/2014. | 05/01/2036.
12648E AN 2 |CSMOC_14-2R....cooiiiirierieeieiseiiesisesiessssissessssssssssesssssissnssssssssnessssssnnenss | connes | oo | vevenendhyB | i 1FM 274,051 0 56,076 0 0 | 3.000 |....14.383 | MON.. 02/27/2014. | 05/01/2036.
362256 AC 3 | GSAAHOME EQUITY TRUST GSAA _0B........covurrerireineieirsniinerisenienesnnnes | envine | oo | vererendh5 | s 1FM 3,127,683 3,018,629 (VN I (114,824) 0 0. 1792 |...... 7.663 | MON.. 01/18/2013. | 10/25/2036.
36242D PL 1 |GSR MORTGAGE LOAN TRUST GSR_04........coovvverirerireereenerienrnensenenseens | eovnees | [ eoverineed | s M| s 2,266,491 2,272,531 0 4,181 0 0 | 3458 |...... 3.722 | MON.. , 07/28/2016. | 12/01/2034.
52518R CC 8 |LSSC_05-1.....iiciiiiieiiirisciisniiseississisesissessssssisssissessesssssssensiesniens | s | o | v B | i 1FM 2,387,955 |..... 95.035 2,690,890 2,488,949 (VN 14,160 0 0. 1.892 |...... 3.662 |MON... | ccooverirenne 707 | s 36,562 | 04/24/2014. | 09/26/2045.
52524P  AA 0 [LEHMAN XS TRUST LXS_07-6......covvurrrmerrrnerierienirseesessnsssnensenssssessesssssnee | sevnee | oo | eoveendh B | i 1FM 3,595,972 |..... 80.922 4,929,654 4,108,326 0 564,110 0 0 . 2911 |...27.370 |MON...| . .11,956 130,762 | 04/02/2013. | 05/01/2037.
61751)  AK 7 | MORGAN STANLEY MORTGAGE LOAN T......cccovmrrvirrrimrnimmneeesnenisnnninnniins | ceveeen | oo e B | i 1M ... 3,000,540 |..... 64.157 | ... . 4,412,733 2,909,494 (VN IO (135,959) 0 0 | 5.960 |...... 5.413 |MON...| .cccouueee 20917 | o 169,142 | 04/24/2014.| 02/01/2047.
63861H AL 2 [NSMLT_13-A..ciiiierieisirerienieeeseesssisessessessssessssssssssessessssssssssssssssessnens | wonnees | o | overinenedh | e M| s 2,094,056 |...106.483 | .............. 2,087,639 | ..oocvrnnen 1,960,543 2,090,854 0 (1,031) 0 0 5.691 2.558 |MON... | ..cocvvrnc 9,299 | ..o 110,511 | 12/10/2013. | 12/01/2052.
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643529 AB 6 |NEW CENTURY ALTERNATIVE MORTGA......ccovvrmerirremrrisernerieesensssensenens | ovenen | oo | veverneenns 4| ... M| s 3,850,040 |..... 49.619 | oo 3,800,964 | ... 7,660,352 3,619,158 (V1 I (280,277) 0 0 | 5115 | ..... 5.967 |MON...| ..........32,654 | ........ 218,984 | 09/04/2012. | 10/01/2036.
74958E  AS 5 |RESIDENTIAL ASSET SECURITIES C. [SSSTTROURTITURTOROURRN ORIV [V FROOROTORY: [V 1FM | s 2,959,431 |..... 96.959 3,248,291 ....3,350,171 2,962,228 0 5,672 0 0 [. 5.750 |..... 7.333 |[MON... | .........16,053 | ........ 192,590 | 05/30/2012. | 12/01/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 32,411,060 XXX .34,595,457 33,163,756 0 240,589 0 0 XXX XXX XXX ,331,142 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05525M  AA 4 | BANC OF AMERICA MERRILL LYNCH........covvriviiinirerinneinenisnesenseniesenees | conene | oo | vererenh5 | s TFM | s 6,179,982 |...108.436 6,157,863 0 (6,537) 0 0 | 4.185 |...... 4.059 |[MON... | .........13,950 | ........ 254,606 | 08/01/2014. | 08/11/2046.
060352 AF 8 | BANK_A7-BNKB.......cooorrierrriirriineiinreiiessisnssisssessssessssssssssssssssssssssnsssnns | oonnnen | oo [ eovvnenedt | oo 1FM 5,149,653 |...102.944 5,000,000 5,143,708 0 (5,945) 0 (U 3518 |..... 3.164 |MON... | ......... 14,658 | .......... 73,292 | 07/14/2017. | 07/01/2060.
12591K  AG 0 | COMMERCIAL MORTGAGE PASS THROU........coovuvirrereereirerinneincnisnineen | evene | oo | vevereennidh | e M| s 3,007,291 |...105.982 2,978,099 2,999,791 0 (3,789) 0 0 | 4.300 |...... 4171 |[MON... | ......... 10,672 | ........ 128,058 | 12/22/2015. | 10/01/2046.
12591K  AH 8 | COMMERCIAL MORTGAGE PASS THROU........cocomiririneiseieiiienenensnirneens | enees | oo | verereh5 | s 1FM | ... 3,127,169 |...105.755 . 3,094,905 3,118,596 0 (4,471) 0 0 | 4.762 |...... 4.582 |[MON... | .........12,282 | ........ 147,379 | 12/22/2015. | 10/01/2046.
12591K  AK 1 | COMMERCIAL MORTGAGE PASS THROU.........coumrrierirrereerneinerinerinenienins | vveies | er | cereens 45| .. M| s 1,922,292 |..103.275 | .............1,990,114 | ............. 1,926,996 1,922,205 0 (279) 0 0 | 5.079 |..... 5.237 |MON... | .ccccoeee..8,156 | .ooeonn 99,279 | 12/22/2015. | 10/01/2046.
12624X AP 3 | COMM MORTGAGE TRUST COMM13-CRB...........covvrvererrienrnriieneveneeirennirins | ceveeen | oo [ eevvennd | e 1FM 2,343,444 | ... 99.152 2,337,600 2,341,296 0 (1,106) 0 0. 3.397 |...... 3.365 |[MON... | ..ccocc.. 6,617 | oo 79,408 |12/21/2015. | 03/01/2046.
12624X AT 5 |COMM MORTGAGE TRUST COMM_13-CC.......ovvvmrrirerirmrerrrisnrrerireneeniinens | ovene | oo | verereennidh | s M| s 1,401,366 |..... 98.566 1,412,400 1,403,626 0 970 0 0 | 3777 |...... 3.851 |MON... | .o 4,446 | .......... 53,346 | 12/21/2015. | 03/01/2046.
12625F AU 0 | COMM MORTGAGE TRUST COMM13-CRY......cosvvvurmrirmrrrinnerimseeseneirnnnninn | eveene [ v | cervverennh | i 1FM 3,402,483 |...100.022 3,378,405 3,396,270 0 (3,065) 0 0 ... 3613 | ... 3523 |[MON... | ......10,172 | ...... 122,062 | 12/22/2015. | 03/01/2046.
12625F AY 2 |COMM MORTGAGE TRUST COMM13-CR7. 5 e M| s 2,027,385 | ..... 98.246 . 2,027,066 2,023,888 0 (1,854) 0 0 3.955 |...... 3.963 |[MON... | ...........6,682 | .......... 82,110 | 12/22/2015. | 03/01/2046.
126250 AC 7 [COMM MORTGAGE TRUST COMM13-CR9 COMM 2013........ccvererrineriinnnn | eeerne | oo [ e 4| ... 1FM | s 6,982,417 |...106.170 | ..............7,431,865 | .............. 7,000,000 6,986,931 0 1,239 0 (U 4.254 |...... 4.377 |[MON... | ........24,816 | ........ 301,988 |07/01/2013. | 07/01/2045.
126250 AE 3 | COMM MORTGAGE TRUST COMM13-CR9 COMM 2013.......ccosvvevrermrererrnens | verree oo [ eevvrrendh | TFM | s 4,565,632 |...103.397 4,740,000 4,632,599 0 0 0 | 4.254 |...... 4.764 |MON...| .........16,804 | ........ 204,489 | 07/22/2013.| 07/01/2045.
12630B BC 1 |COMM MORTGAGE TRUST COMM13-CR1......ovvrvrirerrrireriseinseeinenisninenns | eneen | oo | vevereennih | e 1FM 4,119,992 |...106.587 4,000,000 4,074,123 0 (1 IO 0 | 4.449 | ... 4.101 |[MON... | .........14,830 | ........ 177,960 | 12/13/2013. | 12/01/2023.
12630B BD 9 | COMM MORTGAGE TRUST COMM13-CR1......cvvvereriiiririrrinninnninenienennnes | evnne | oo | vevrerenidh | s M| s 1,026,539 |...106.660 1,000,000 1,019,806 0 0 0 | 4.745 |...... 4616 |[MON... | ...........3,955 | .......... 48,132 | 12/13/2013. | 12/01/2023.
12635F  AX 2 | CSAIL COMMERCIAL MORTGAGE TRUS........cccosvrimirrerimrirneenseisensnnineines | evneee | | ovrereendh | e 1FM | ... 2,317,491 |...104.602 . 2,250,000 2,305,472 0 0 0 | 4.053 ... 3.675 |MON... | ..c......... 7,600 | .......... 91,197 | 08/06/2015. | 08/01/2048.
17324D AU 8 [CITIGROUP COMMERCIAL MORTGAGE...........cccivemirierirerirererreissinsrinenies | coeene | o [ voverienes 4| ... M| s 1,287,441 [...104.571 | .....c....... 1,307,135 | oo 1,250,000 1,279,024 0 0 0 . 3717 |...... 3.362 |MON... | .ccc0oeee.. 3,872 | oo 46,463 | 08/06/2015. | 09/01/2048.
17324D AW 4 |CITIGROUP COMMERCIAL MORTGAGE............ccooommrreeeeeeesrieserenrseseieniisssns | eeveeee | oo | evverrieen | e 1FM 1,544,921 |...104.814 1,500,000 1,535,331 0 0 0 | 4.033 ... 3.687 |MON... | ............5,041 | ......... 60,495 | 08/06/2015. | 09/01/2048.
29425A AD 5 |CITIGROUP COMMERCIAL MORTGAGE...........ccovvmmirmriererseissieniisesisnisensnns | eovees | oo [ eovenrieendh | o M| s 1,972,854 |...104.846 1,878,000 1,967,899 0 0 0 | 3.778 |...... 3.058 |MON... | ..ccccc...5,913 | oo 29,563 | 07/14/2017. | 09/01/2058.
302900 AJ 8 |FREMF MORTGAGE TRUST FREMF_12- FREMF 201........ccccouuvrmmrmmrrmeennnns [ eovnens | [ eoverieennd | s 1FM 2,000,160 |...102.016 2,000,000 2,000,000 0 0 0. 3.686 |...... 3.695 |MON...| ..cc.c.....6,143 | ...ccooeee 74,762 | 11/27/2012. | 08/01/2045.
46590T AE 5 [ JPMDB COMMERCIAL MORTGAGE SECU.........ccorviiirniiiereiersvirsnnsnisnsnnes [ overne oo | vervvnienndh | v M| 5,236,328 |...104.521 | ... . 5,000,000 5,226,018 0 0 0 [ 3.694 |..... 3.108 |[MON... | .........15,391 | ..o 76,956 | 07/14/2017. | 03/01/2050.
46640J AV 9 | JP MORGAN CHASE COMMERCIAL MOR JPMCC 201........ovvereerrnmeinnrrnens | evee | oo | cevreenndh | e M| s 1,968,796 |...104.854 | .............. 2,097,087 | ..ovvvrnnenn 2,000,000 1,980,476 0 0 (U 4.052 |...... 4.347 |[MON... | .ccocce..6,753 | e 82,176 | 06/28/2013. | 01/01/2046.
46640 AW 7 |JP MORGAN CHASE COMMERCIAL MOR JPMCC 201.......cccovrmrrmvvrvrnrrrerinnes | covers [ oo [rvvriniennd | i M| e 1,884,582 |..102.847 | .............. 2,056,949 1,929,788 0 0 (V) 4.052 |...... 4.895 |MON...| o0 8,753 | oo 82,176 | 06/28/2013. | 01/01/2046.
46640L AH 5 |JPMBB COMMERCIAL MORTGAGE SECU.........ovverieenerierieersniseenssisnennens | sevnee | oo [ eevvnrinnidh | 1FM ...14,802,130 |...106.174 | ............15,258,332 | ............14,371,000 | ........... 14,620,435 | ..ocvvocerriennnn 0 (1 IO 0 | 4409 |...... 4.050 |[MON... | .........52,805 | ........ 633,660 | 08/02/2013. | 08/01/2046.
46641 BA 3 | JPMBB COMMERCIAL MORTGAGE SECU.......coovevireriinirnninceieniscinsnins | covnnes | oo | vereeenh5 | s M| s 3,089,979 |...106.285 3,050,635 0 0 0 | 4.439 ... 4.035 [MON... | ........11,097 | ........ 133,158 | 02/19/2014. | 02/01/2047.
46641 BB 1 |JPMBB COMMERCIAL MORTGAGE SECU.......cccconevieerrrinerrerinenenisennneinns | conees | oo | verernnh5 | s 1FM 7,142,247 |...105.437 7,000,000 7,089,568 0 (1 IO 0 | 4814 | ... 4515 |[MON... | .........28,079 | ....... 341,632 |02/19/2014. | 02/01/2047.
46644U BA 5 |JPMBB COMMERCIAL MORTGAGE SECU.........cocovniirernniieneirernersnnnieniens | eorens oo [rvvineennd | s 1FM] e 2,069,375 |...104.915 2,000,000 2,053,695 0 0 0 [ 3.822 |..... 3.407 |MON... 08/10/2015. | 07/01/2048.
90117P  AC 9 [1211 AVENUE OF THE AMERICAS TR.....ccovvurirrrinernerierineessninseisessneniinne | sevnee oo e B | i 1FM ..3,089,982 |...105.219 3,000,000 3,070,876 0 0 0 | 3.901 |...... 3.556 |MON... | . 08/07/2015. | 08/01/2035.
90117P  AJ 4 [ 1211 AVENUE OF THE AMERICAS TR.....ccivrvririrnrieinnineiersnisessenssisssensnnes | weveree | oo | verneendhD | v M| e 1,029,998 |...105.138 1,000,000 1,023,173 0 0 (V) 4.092 |...... 3.814 | MON... 08/07/2015. | 08/01/2035.
90117P AL 9 1211 AVENUE OF THE AMERICAS TR.....c.ovvvmiuririnerneriennneesenisseeserneninee | vevnee | oo e | i M| s 1,520,442 |...104.470 1,500,000 1,518,684 0 0 0 ... 4.142 |...... 4.028 |MON... 08/07/2015. | 08/01/2035.
90270Y AL 3 |UBS-BARCLAYS COMMERCIAL MORTGA..........cccrvirivrinrirernnisensiensssenennnes | weverne | oo | vervenienndh | v M| e 1,548,886 |..... 99.988 1,570,934 1,552,409 0 0 (V) 4.082 |...... 4.186 | MON... 07/27/2016. | 03/01/2046.
92938G  AJ 7 |WF-RBS COMMERCIAL MORTGAGE TRU.......ccovverrrimerierierereenssisernerinens | oneees | oo | vevereeennidh | e M| s 3,089,877 |...106.571 3,000,000 3,054,791 0 0 0 | 4.788 |...... 4.428 |MON... 143,640 | 11/01/2013. | 12/01/2046.
92939K  BR 8 |WF-RBS COMMERCIAL MORTGAGE TRU.......covvvimriinrriinnnrinenninsneinnninnns | evviree | oo | o5 | 1FM ..3,163,125 |...103.587 3,000,000 3,120,840 0 .(16,347) 0 0 | 4.204 ... 3.537 |MON... 126,120 | 05/11/2015. | 11/01/2047.
94988X BA 3 |WFCM_14-LC16 OSSO UPOPORPSRPORPTSRTUUPPUURSPURPPUTSOO FUVPPOOR VR IRVPURPRRONY’ § IO TFM | s 4,999,750 |...100.737 5,000,000 5,000,000 0 0 0 (U 4458 |...... 4.465 |MON... 222,900 | 05/21/2014. | 08/01/2050.
94989Y AZ 6 |WELLS FARGO COMMERCIAL MORTGAG.........ccvemrrermrreimnnnisnnrisnnsnnneins | evvree | oo | orverennidh | s 1FM 3,350,116 |...103.461 3,230,000 3,344,026 0 (6,090) 0 (U 3.560 |...... 3.046 |[MON... | ..........9,582 | ......... 47,912 | 07/14/2017. | 01/01/2059.
96221Q  AG 8 |WF-RBS COMMERCIAL MORTGAGE TRU BONdS COT........ccovvemrerereerrnnerirens | overe | oo | verereeennidh | s M| s 1,973,723 |...106.785 1,956,514 1,968,737 0 (2,335) 0 0 | 4.387 |...... 4.268 |MON... 10/27/2015. | 12/01/2046.
96221Q  AJ 2 |WF-RBS COMMERCIAL MORTGAGE TRU BONdS COr........cccrveerrriinreinnniins | cevvres | oo v | e 1FM ...106.130 2,028,954 2,046,724 0 1,535 0 0 | 4659 |...... 4.847 |MON... 10/27/2015. | 12/01/2046.
96221Q  AK 9 |WF-RBS COMMERCIAL MORTGAGE TRU BoNdS COT........ccvvverrererenrrncrirens | coveres | oo | verreeennidh | e 1FM ...103.411 1,014,532 1,022,535 0 (157) 0 0 | 4.659 |...... 4.710 |[MON... | . 10/27/2015. | 12/01/2046.
96221T  AG 2 | WF-RBS COMMERCIAL MORTGAGE TRU......cocoevumiiicriininricniicssiicseninnis | ceviee oo a5 | i 1FM ...106.448 4,265,677 4,342,516 (V1 I (12,477) 0 0 | 4.351 | ... 4.007 |MON... 10/15/2015. | 03/01/2047.
96221T  AK 3 [WFRBS_14-LCT4......oiiriricinceseeisereniesisesisenssssssssssessensssssssessssssnsnnens | sevnee | oo [ eoveendhB | e M| s 3,730,690 |...107.164 3,636,372 3,706,687 (1 [ (11,078) 0 0 | 4.907 |...... 4.544 |MON... 10/15/2015. | 03/01/2047.
96221T AL 1 | WF-RBS COMMERCIAL MORTGAGE TRU......c.cccvuniiiciirinricniicsnivcnieninnis | ceviee | oo | e | 1FM 2,007,477 |...100.788 2,097,951 2,027,487 0 9,152 0 (U 4.344 | ... 4.998 |MON... 10/15/2015. | 03/01/2047.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ... v sssssrsssneneens | eonssenns 127,515,924 XXX | s 131,237,270 | .o 125,445,405 | ......... 127,058,528 | ..oovvvviiinnid 0] (173,492) 0 0 XXX XXX XXX | s 435,079 | ... 5,012,740 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00868P  AA 3 | AHOLD LEASE SERIES 2001-A-2 PA.......cccoovivirmrirenirisersensneniseessssssesnennes | vevnes | oo [ eovneeenndh | s 4AM 1,700,834 |...117.682 1,661,062 1,558,276 0 .(28,709) 0 0].....8.620 121,670 | 02/02/2012. | 01/02/2025.
05377R BQ 6 [AESOP_14-1A......oiiiiiieieiiniieeineesssssississsssssssissssssssssssesssssssssssssssnens | voveees | oo | conecreendd | e 2AM | 1,999,878 | ... 99.947 . 999,949 0 3 0 0. 3.750 02/05/2014. | 07/20/2020.
126650 BP 4 |CVS PASSTHROUGH TRUST... ..110.872 ....328,331 326,360 0 146 0 0 ... 6.036 01/26/2007. | 12/10/2028.
126650 BV 1 |CVS PASSTHROUGH TRUST CVS PASS-THROUGH T. ..111.365 841,177 4,841,175 0 0 0 0]...5773 12/01/2010. | 01/10/2033.
12674@ AA 6 [CVS PASSTHROUGH TRUST......ccvvvurvrrrinrrerieninenersensnsssensenissnseninnns | eevenee | oo [ eovneereendd |2 | v 1,472,176 | L0 98.371 1,472,176 0 0 0 0 . 4.016 07/11/2013. | 08/10/2035.
13056  AF 1 | CALIFORNIA REPUBLIC AUTO RECEL........cocoumriermrieiinriinsriisnneisnseisnnens | evviene | oo || 0 2AM | .cei..3,998,692 | ... 99.645 3,999,345 0 304 0 0. 3.750 09/25/2015. | 06/15/2022.
136055 AA 8 | CANADIAN IMPERIAL BANK OF COMM ..118.137 ,685,907 1,445,027 0 (935) 0 0...7.262 05/07/2002. | 04/10/2032.
167885 A* 3 | CHICAGO PARKING METERS LLC........ccooosivviirrieriieriieneiins ...101.593 ..1,015,928 1,000,000 0 0 0 0 | 4.520 07/17/2014. | 07/15/2024.
233046 AD 3 | DB MASTER FINANCE LLC DNKN_15- ...102.393 ..9,957,731 9,725,000 0 0 0 0 3.980 01/22/2015. | 02/20/2045.
29248D AA 0 |ENANORTE TRUST........... ...103.057 10,152,618 9,881,973 0 (6,180) 0 0 | 4.950 09/28/2012. | 04/25/2028.
33829T AA 4 |FIVE CORNERS FUNDING TRUST ..107.126 ..2,142,516 .2,000,000 2,036,642 0 (5,425) 0 0. 4.419 03/28/2014. | 11/15/2023.
68268L  AA 5 | ONEMAIN FINANCIAL ISSUANCE TRU ...101.522 11,675,038 11,500,000 | ....ccvenee 11,498,499 0 490 0 0 | 3.630 09/24/2015. | 11/20/2028.
69138V AB 7 |OXBOW RESOURCES LLC OXBOW_11-1... ...102.387 ,023,868 ,000,000 1,000,000 0 0 0 0]...4.969 . 49,690 | 03/25/2011. | 05/01/2036.
74170+ AD 1 |Prime Prop Fnd................ ...104.399 ..1,043,987 1,000,000 0 0 0 0| 3.880 |.....3.880 |JJ.oers | 16,274 | e 38,800 | 07/30/2014. | 07/30/2024.
74170 AE 9 |Prime Prop Fnd................ ..104.721 ..1,047,211 1,000,000 0 0 0 0 3.980 |.....3.980 | ..o | 16,694 | e 39,800 | 07/30/2014. | 07/30/2026.
82817* AB 7 [SILVER SPRING METRO NI LLC T . ..114.849 ..8,039,395 7,000,000 0 0 0 0 . 5.682 |.....5.682 |MON...| .........28,726 | ........ 397,740 |11/18/2013. | 01/05/2029.
82817@ AB 5 |SILVER SPRING METRO NILLC......coviviiriiriiniirineiierierineesenississenienies | ovenen | oo | veverneenns A L [ 3,500,000 |...121.206 | .............. ,242,200 3,500,000 0 0 0 0 ... 6.410 |.....6.410 |MON...| ..........16,203 | ........ 224,490 | 11/18/2013.| 01/05/2029.
83402Q AC 6 | SOFI CONSUMER LOAN PROGRAM TRU......ccovrvmrrrerieererinernenieseseesnnnens | conees | oo | vevernennidh | e 2AM ..3,998,593 |...104.767 ..4,190,674 .4,000,000 4,000,000 0 0 0 (I 4.770 3,180 | ........ 190,800 | 07/26/2016. | 10/27/2025.
83402V AB 7 [SOFI CONSUMER LOAN PROGRAM TRU.......cccmmrviirirririiinsrinnrierienineennns | eveene | oo [ everrenedt | e 1FE| .. 999,610 |...103.813 | ... ..1,038,130 ,000,000 999,397 0 111 0 0 ... 4.830 2805 | s 48,300 | 09/09/2016. | 11/25/2025.
85234# AB 1 [STADIUM FUNDING TRUST 5.000% 04/01/2039.........evemermerermrrrerieneneennne | eeenne | oo [ ereerienes 4| ... 2AM | e 1,000,000 |...108.870 | .....ccco..... 1,088,700 | ..cocvvennce 1,000,000 1,000,000 0 0 0 0 | 5.000 |......5.000 [AO...... | woveeene 12,500 | ..covenes 50,000 |06/19/2013. | 04/01/2039.
90345K  AA 8 |US AIRWAYS INC US AIRWAYS GROUP INC 6.25........cccovmrrmervnrneererrernnnes [ ovene [ [ verveinndh | v 1FE|. 290,183 |...110.731 321,323 ....290,183 290,182 0 0 0 0 ... 6.250 3476 | .. 18,136 | 12/15/2010. | 10/22/2024.
90346W  AA 1 |US AIRWAYS 2013-1A PASS THROUG.........oceurriericririineineisssissssesisesenns | seeees . 4] ... 1FE]| .. 1,545,374 |...103.004 | .... ..1,591,797 ,545,374 1,545,374 0 0 0 0 ... 3.950 7,800 | .......... 61,042 | 04/10/2013. | 11/15/2025.
N7334# Al 2 |WERELDHAVE NV....ooioiiiiiieieiiicisnsisisse s essssssssssssssssssenss | sevnes Bl Y I 2] 9,424,436 |..112.533 | .............. 9,459,074 | .............. 8,405,600 8,405,600 0 0 0 o 1,022,350 |...... 3.060 |......3.060 {Jd.ccooce | covenne 112,887 | ........ 239,941 | 07/23/2014. | 07/23/2026.
X2145*  AA 4 |ELENIA FINANCE OYU...iuiiiiieitisirissssssenssesssssssssessssssssesssssssnssssssessssssssssnsees | oaeeees Bl 7| 2FE ..2,015,925 |...113.439 2,043,256 | ..o 1,801,200 1,801,200 0 0 0] .......219,075 |...... 3.601 [....3.601 [ | i 27,206 | .......... 60,599 | 07/30/2014. | 07/30/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.........ccouininiiiiinniinns . 81,769,634 XXX 85,609,273 80,099,053 80,326,175 (V)] [ (40,195) | ..ovvvnrrinininnn 0]....1241425 | XXX | XXX | XXX | oo 525,770 | ..... 3,616,295 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........ .. eweuirerrrussirrisrsieresees s ssesssnssssssenssnessesss | eneens 1,013,573,002 XXX | 1,063,531,528 | ....... 1,014,200,184 | ...... 1,004,260,941 [ .......co.. (222,500) | ...vvenee 172,763 | oo 0. 6,673,382 XXX | XXX | XXX | e 9,773,869 | ....47,644,550 XXX XXX
Totals
7799999.  Total - ISSUET OBIGAHONS......v.rersesereeiessesssers s es sttt | eniaa 1,003,232,459 XXX | 1,092,759,554 | ....... 1,041,029,481 | ...... 1,007,338,974 [ ..cccocen. (222,500) | ....... 1,682,126 | ..o 0. 5,576,986 XXX XXX XXX |...10,851,748 |....45,071,848 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES..........virririiiiiiieristississississssi s ssnssnssseenssnssssenss | evsssenes 110,610,249 XXX | e 111,433,682 | .......... 120,800,239 | ......... 111,289,175 | oo, 0 [ 168,276 0 0 XXX XXX XXX | e 351,315 | ..... 3,349,364 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNLIES. ...........o...erveerreeeeee e ssess s ssessssesssnens | anssenes 127,515,924 XXX 131,237,270 | v 125,445,405 | ......... 127,058,528 | ..ooovvvviriiinid 0] s (173,492) 0 0 XXX XXX XXX [ s 435,079 | ..... 5,012,740 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHIES. ... v esnsssssessenssssensens | eesessenes 81,769,634 XXX v 89,609,273 80,099,053 80,326,175 0 [ [COREE) ] —— 0 1,241,425 XXX XXX XXX | e 525,770 | ..... 3,616,295 XXX XXX
8399999, Grand TOtAl - BONGS............uevveeevireireirieseiiessisesieet ettt nesiesninns | cries 1,323,128,266 XXX | 1,421,039,779 | ....... 1,367,374,178 | ...... 1,326,012,852 | .......... (222,500) | ....... 1,536,715 | ..ovvvrrennnnd 0] .. 6,818,411 XXX XXX XXX |...12,163,912 |....57,050,247 XXX XXX
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 V9 8 |UNITED STATES TREASURY 02/13/2017........ SOCIETE GENERALE..........ooeeeeeeecetee et sesses s sssss s sssassssssssssssssssssnsssnes | sovsssssssssssssssssssssssssssssssssssssssssssnsanes | seevens 29,482,103 | ..covvvvine. 30,000,000 0
912828 X8 8 |UNITED STATES TREASURY 07/25/2017........ GOLDMAN SACHS & COMPANY ......ooiviiiiuiirirsisrensssisessesssseessssssssssssenssnsssesenssssssesenssenssnsans | cesessossssssasssessessssssessessssssensssssssssssenes s 10,066,040
0599999.  Total - BONAS = U.S. GOVEIMIMENL. ...ttt sas st 08 500 8808008080088 0840084080848 0808400800080 8108400840808 £0 0800808400840 E 08 £ E 4084080840808 0840080084008 E 8208200 Eie0b s b eeE st b bttt | cobsnsssnssssnssinssensssnsnieas 39,548,143
Bonds - All Other Government
221597 BR 7 |COSTA RICA REPUBLIC OF 08/07/2017 CITIGROUP GLOBAL MARKETS INC/. 245,000 250,000 413
221597 BS 5 |COSTA RICA REPUBLIC OF 08/07/2017........ CITIGROUP GLOBAL MARKETS INC/ 194,000 200,000 2,431
836205 AU 8 | SOUTH AFRICA REPUBLIC OF 03/07/2017........ CREDIT SUISSE SECURITIES USA ..ottt senssnsseses 478,500 500,000 8,839
1099999. Total - Bonds - All Other GOVEIMIMENL..............c.cuoviuireiieeieiceeteeecete ettt ettt e te e eae et esesaeaesesaetesesasassans teversssesissssesasseseessssssesesessseesessssesesansssesesssesasssesesesaes 917,500 950,000 11,683
Bonds - U.S. Special R e and Special A
3128MJ Y6 1 |FEDERAL HOME LOAN MORTGAGE COR 07/14/2017 NOMURA SECURITIES INTERNATIONA 4,767,249 4,776,204 5174
3128MJ  YM 6 | FEDERAL HOME LOAN MORTGAGE COR FGOLD 30Y.......ccmverirerireiireirerinninienas 10/10/2017........ MORGAN STANLEY & CO . 1,008,181 999,901 917
3128MJ  ZN 3 |FEDERAL HOME LOAN MORTGAGE COR 02/01/2017........ NOMURA SECURITIES INTERNATIONA.......couttuiiiiireriiintiresisi st ssssesssines | rersesissssessssssssesse s ssesssesessessenes s 16,952,612 | .o 16,646,346 | ..o 19,421
3132WK LR 7 | FEDERAL HOME LOAN MORTGAGE COR FHLMC GOL.. . 10/10/2017........ MORGAN STANLEY & CO....ccvvuiiiiriiiiieiseieseisie e sssesssssssses | seresssssesesssssssssessessnssssssesssssssssessessenes | coessessnes 1,008,181 999,901 917
3132WL TS 5 |FEDERAL HOME LOAN MORTGAGE COR FHLMC GOL.. . 10/10/2017........ MORGAN STANLEY & CO 1,008,181 999,901 917
31335B CZ 7 |FEDERAL HOME LOAN MORTGAGE COR 07/14/2017 JP MORGAN SECURITIES LTD LDN 4,901,144 4,898,082 5,306
31335B EC 6 | FEDERAL HOME LOAN MORTGAGE COR 07/14/2017........ CITIGROUP GLOBAL MARKETS INC/................ 5,013,999 4,870,916 6,156
3136A3  C5 8 |FANNIE MAE FNMA_12-5 3.500% 02/01/42 ... | 12/01/2017........ Interest CaPItAlIZALION...........c..rveuriieiiiiii it | serene et 168,940 168,940 0
31418C S5 4 |FEDERAL NATIONAL MORTGAGE ASSO . [ 121112017........ JP MORGAN SECURITIES LTD LDN......iuuiiiiiiiieinnisissnsstesisssesseensssesssssnsssnssnsssssensssssseses | cesesssssssssssssesssssssesenssssssesenssssssssesssenes 4,617,938 4,400,000 5,867
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt L eheeeheeseeeheeiessereiesserseeesessesseresiesserseiesessesereeiessereiessessesesesierserseieisesesesestersesattetsotttattotterathattets ettt aeh et e E e E e ehe et EeeE s ehethee | eeketseteheshenserath st s en et seb st e en st nnsenetnes | fretesaniensersesneensenensenanen 39,446,425 | ...coovvnne 38,760,191 44,675
Bonds - Industrial and Mi:
00165C  AD 6 | AMC ENTERTAINMENT HOLDINGS INC......ovvuuivirrirririiiinirierierisssesssssssssessesssenesssssssensses. | nevesnsesnsies 07/06/2017........ TaX Free EXCRANGE. ......c.ovuiiiiiiiiic st | cosesbssns s 19,000 19,000 352
00388W  AC 5 | ABU DHABI NATIONAL ENERGY CO. 06/16/2017........ STANDARD CHARTERED BANK........couiiuriiiirriiiniierieiistiesiss s ssssssiesssessesisessessesines | cosessssssssesssesssssssssessssssssesssssesssesssenes 414,750 400,000 8,701
00971Y  AF 7 [AKBANK TAS  5.125% 03/31/25........cvvumrririiriiriniiseivesieresssisssie s ... | 06/07/2017........ GOLDMAN SACHS & COMPANY ......ouvirriruiimiiiiiiesiserisesessessssesiesessssssssssssssesssesssesssens | retessssssssssesssessesesssssssssssssesssessssssns 986,250 1,000,000 | ..ooooveriiiirneiis 10,250
03835V AD 8 |DELPHI AUTOMOTIVE PLC 4.250% 01/15/26 [N 12/07/2017........ TaX FIE8 EXCRANGE. ... vttt | cosesbeb bbbt 6,019,820 6,000,000 101,292
038522 AN 8 | ARAMARK SERVICES INC 4.750% 06/01/26 02/15/2017. Tax Free Exchange 611,540 617,923 6,033
060352  AF 8 |BANK_17-BNK6  3.518% 07/01/60........cocvvvrererrerinrirerinrincireririnees 07/14/12017........ BANK OF AMERICANA.....cooiiirirninrieriniiens 5,149,653 5,000,000 12,704
29425A  AD 5 | CITIGROUP COMMERCIAL MORTGAGE...........coiviririerieiiiniiieniesiesessesesiessssesssesssssessssnnss. | seveseseresnens 07/14/2017........ CITIGROUP GLOBAL MARKETS INC.....ouuivuuvirrirrirniiiniiisiieeississisessesssesssesssssssessesss | reeesssssssssesssesssesessssssssssssssesssesssesesns 1,972,854 1,878,000 3,548
43280D AE 3 |HILTON WORLDWIDE FINANCE LLC HILTON WORL 03/16/2017........ TaX FIE8 EXCRANGE. ......cvuieeirciiicice ettt | ceresbeb e 108,669 109,356 0
46590T AE 5 | JPMDB COMMERCIAL MORTGAGE SECU.........ccccrvvrnrvnne 07/14/2017........ DEUTSCHE BANK SECURITIES INC.....cvuvuiiiiriiiicienisisisesse s isessssssisssssssssssessessses | nevssssssssessssssssssssesssssasssessesssssessessanes 5,236,328 5,000,000 9,235
629377 CC 4 |NRGENERGY INC 6.625% 01/15/27 04/18/2017........ TaX FIEE EXCRANGE. ... vttt | cesesbeb bbb 156,110 158,000 2,704
63938C  AF 5 |NAVIENT CORP  6.500% 06/15/22.........covvevumireinrririreresissisnisssssnssenes 03/02/2017........ JP MORGAN SECURITIES LTD LDN......vvurieriiiiiriisinireierssiseesssisssessssssssssesssssssnes | coressnsssssssssssssssesssssssssesssssssssssesss | orsessosssssosseses 999,580 1,000,000 0
67059T  AE 5 |[NUSTARLOGISTICSLP 5.625% 04/28/27 04/20/2017........ MIZUHO SECURITIES USA INC......cooviiiiieiiieineiseie st sisessessssssnsss | rersesssssessssssssesssesssssssssessesssesessessenes 200,000 200,000 0
67180F  AG 2 | CHARGER OPCO BV CHARGER OPCO BV........ccccrvriirrviriieireiinieierinienes Do 05/03/2017........ TaX FrE8 EXCRANGE. ......cviiieiriiieieiciti sttt nis | chees bbbt 1,043,713 1,041,110 0
74170 AS 8 |Prime Prop Fnd 3.580% 10/11/29 10/11/2017........ JP MORGAN SECURITIES LTD LDN......ccouiiiiiiiieiiieiieiierieniseesesiseisssssiesssssssesesiessseses | ceressssssnssesssesssssssesessesssssesssssesssesssenes 2,000,000 2,000,000 0
75281A AW 9 | RANGE RESOURCES CORP  5.750% 06/01/21 10/05/2017........ TaX FIEE EXCRANGE. .. ... veeiviirciiiici et | ceresbeb s . 1,000,000 1,000,000 | ..ovvvniiiiricieens 19,806
81683U AM 9 | SEMINOLE TRIBE OF FLORIDA TL L+200 08/03/2017........ BANK OF AMERICA NA ..ottt sisnisenis | seresssssesessesssssessssesesessesssssasssessessnes | soessnssanes 1,155,484 1,161,290 0
87264A AS 4 | T-MOBILE USAINC 5.125% 04/15/25 03/13/2017........ DEUTSCHE BANK SECURITIES INC.....couvuiiiiriiiiciesiieesesie it essssessessses | rersesssssesssssssessessssssssessessssssessessanes 56,000 56,000 0
87264A AT 2 |T-MOBILE USAINC 5.375% 04/15/27 03/13/2017........ DEUTSCHE BANK SECURITIES INC......ovuiieiciiieisieiseieceiseiseises s essessssessssessssssees | sesesssesssssssessssssessesssssssessesnessssessessses 37,000 37,000 0
90014Q  AB 3 | TURKIYE GARANTI BANKASI AS DN 06/19/2017........ HSBC SECURITIES......couituiuiiiieiitietieiiiss ittt bes | ebsesb et s bbbt 209,000 200,000 3,133
91911K  AK 8 | VALEANT PHARMACEUTICALS INTERN A 03/09/2017........ BARCLAYS CAPITAL INC......ooiieiieieieiinieeerisisseiessessseie st ssssssessessssiane | revsesssssesssssssssessessnssssssessessnesessssanes 1,100,000 1,100,000 0
94989Y  AZ 6 | WELLS FARGO COMMERCIAL MORTGAG........coriureriinirieiniieresistiesissssesessssssssesisssssssssensens | nevsessesnnen 07/14/2017........ WELLS FARGO & €Ottt essesssnas | coressesssssesssssesssestessesssssessessssssensesses | sessesenenes 3,350,116 3,230,000 5,749
960413 AR 3 | WESTLAKE CHEMICAL CORP........cocvvrrirerrirns 04/24/12017......... TaX FIE8 EXCRANGE. ......vuiieirciiicicec et | cesessesne st 1,474,873 1,500,000 32,297
000000 00 O |KRATON POLYMERS LLC 01/06/22......vvveieierisieese et sssseniens | cereniersnies 08/16/2017........ TaX FTEE EXCRANGE. .. ... vevveiriiiici bbb | coresbsb e bbb 1,640,860 1,627,543 0
000000 00 O | TRONOX PIGMENTS HOLLAND BV TL +L300 10/05/2017........ BANK OF AMERICA NLA.... oottt essstenns | aesesssesssesssesesassessesstsesessessesassessesanenes 624,767 627,907 0
000000 00 O | TRONOX PIGMENTS HOLLAND BV TL +L300 ... | 10/05/2017........ BANK OF AMERICA NA ..ottt nnts | ersesissss s bbbt . 270,733 272,093 0
000000 00 0 |HORIZON PHARMA INC 03/29/24 10/23/2017........ TaX FIE8 EXCRANGE. ......couieiicii s bsnsns | ceressssnes st ensenes | oresessessneseneenes 246,196 245,633 0
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
G1591# AU 6 |BRITVIC PLC 2.310% 02/20/25. B BARCLAYS CAPITAL INC......ovitittiuiirieieisssssseessssisssssssesssnssssssnss s s s st sesssssssssensassans | sersosssssessssssssassossssssssssessansssesensansanes 1,992,400 1,992,400 0
3899999. Total - BONdS - INAUSHTIAl NG MISCEIBMEOUS. ... ...iviieiieiis ittt es e ee e fe4eeEseE e s e R E e e f R R f S8 EEf £ ESEE£E £ 8L f £ E R £EE RS0 R LR £EE RS8R ee bbb ensenssrsenssnrnnsentsenssnsentsensenssnsensennnns | corensenssnssenssensnnssnsersnnsses OO 00,090 | worerersmrssnssmsserssnsreransanes 37,473,255 | oo 215,804
8399997. Total - Bonds - Part 3 17,183,446 [ oo 318,629
8399998. Total - Bonds - Summary Item from Part 5....... .103,186,142 253,687
8399999, TOUAl = BONGS.........covveveiiseiieeiseteeiitete ettt ettt ssess et st sssesseesesessessesessessessessessesansessessessssensessesansesssese  satssssessessesassessesssssssessessesassessessssssessessesassessessessssessessesansessesassesses et et ensesse s e s et s es et et en st et et s st se s et st et et entesse s et st ensetnsentessesints  tansessesensnsensesesansesessessnsensensesenensens | ererienierseniesnenessensnsens D0 1,200,921 | orrieririerins 220,369,588 572,316
9999999. Total - Bonds, Preferred and Common Stocks XXX 572,316
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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
K 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202E T3 3 | GOVERNMENT NATIONAL MORTGAGE A.......... o | 120012017 | PaYOWN. oo | 210241 | ... 210,241 213,592 212,964 W @2723) | o0 [oeoieee(2723) 0 | 210241 | oo 0 0 0 6,383 | 06/20/2038.
912828 UG 5 |UNITED STATES TREASURY.......coovvsrivrrscns -~ | 12/06/2017. | Various.... | 28,698,692 | ....29,000,000 | .....28,603,574 28,605,897 [ 59,774 | e | e 59,774 |0 | e 28,665,670 00 | 00033,022 | 33,022 |....437,933 | 11/30/2021.
0599999. Total - Bonds - U.S. Governmen........ 28,908,933 | ....29,210.241 | .....28,817,166 28,818,861 Ll — 57,051 28,875,911 000 ]00033022 | o 33,022 | ...444,316 | XXX
Bonds - All Other Government
05968C AA 0 |BANCO LATINOAMERICANO DE COMER........... D | 04/04/2017. | Maturity . | e 9,000,000 | ... 9,000,000 8,934,390 8,996,348 0 3652 | . 0. 3,652 (L 9,000,000 w0 | (U 0 |....168,750 | 04/04/2017.
629878 AB 8 |GP GESTION GP MONETAIRE FCP......ceovve €| 09/19/2017.| CITIGROUP GLOBAL MARKETS INC/.... | | | 03,634,875 | ... 3,565,000 | ...... 3,530,883 | oo 3,534,025 | oo [V [ (LT 0 3,535,906 O 98,969 | ........ 98,969 | ....158,292 | 10/29/2025.
900123 CJ 7 |TURKEY REPUBLIC OF 4.250% 04/14/26........ C| 06/16/2017. | J.P. MORGAN SEC INC... 384,600 | ... 400,000 365,000 368,323 ] — 1,255 | oo (] P— O 369,578 0 | s 15,022 | oo 15,022 | ......11,664 | 04/14/2026.
1099999. Total - Bonds - All Other Government 13,019,475 | ....12,965,000 | ....12,830,273 | ....... 12,898,696 0 6,788 | . 0 2,905,484 20113991 | 113,991 |....338,706 | XXX
Bonds - U.S. Special Revenue and Special Assessment
31283H 2Q 7 |FEDERAL HOME LOAN MORTGAGE COR.......... .| 12/01/2017. | Paydown 72,412 0 (112)] . Ol o 0 72299 | O [\ 0| 2,429 | 12/01/2031.
31283H 2R 5 |FEDERAL HOME LOAN MORTGAGE COR........ .| 12101/2017. | Paydown 28.414 0 ol 0 0 0 961 | 09/01/2032.
3128M1 AB 5 |FEDERAL HOME LOAN MORTGAGE COR | 12101/2017. | Paydown
FRLMCSO0 L e | 123,693 | oo 123,693 | oo 120,562 | v 122,274 | oo 0| 1419 | o L — 1419 [ o (R — 123,693 [ oo 0 0 0 3,277 | 08/01/2020.
3128MJ Y6 1 |FEDERAL HOME LOAN MORTGAGE COR......... S AR N (T tes) DN 3,102,827 | ...... 3,073,530 | ...... 3,067,767 | ..o 3,067,767 0 147 | 0 147 o [— 3,067,914 | oo 0].n34913 | e 34913 | ...... 10,882 | 10/01/2046.
3128MJ YM 6 |FEDERAL HOME LOAN MORTGAGE COR .| 12101/2017. | Paydown
FeoLDsoy i 15437 | o ABART | 15,410 15,565 0 7 | 0 o2 |0 o 25,490 | o0 ] o (10,053) | ... .(10,053) | oo 57 | 08101/2046.
3128MJ ZN 3 |FEDERAL HOME LOAN MORTGAGE COR........ | 1200172017, [ PaYAOWN. ... | | qong0e | 1950706 | . 1273717 | o 1273717 0 23011)) . 0 0 0| 23225 | 01/01/2047.
3128QS 3S 3 |FEDERAL HOME LOAN MORTGAGE COR.... . [12/01/2017. | Paydown.........evvveenncvveissncnvisssnscienns | 30490 | o 32410 | 32,211 32110 0 0 0 0 0 549 | 02/01/2037.
312805 4Q 6 |FEDERAL HOME LOAN MORTGAGE COR - [12/01/2017. | Paydow 5672 5,642 0 0 R T A N .72 R ) ol ol 140 | 03/01/2037.
31292H 4K 7 |FEDERAL HOME LOAN MORTGAGE COR.......... | .. | 12/01/2017. | Paydown.........cccooovvevmmvvvvivmmecssiissnnniieens | | 360542 | . 350542 | ... 353,171 352,665 ol (2,123) 0 0 0 09.383 | 12/01/2033.
3132WK LR 7 |FEDERAL HOME LOAN MORTGAGE COR .| 1201/2017. | Paydown
FHLMC GOL 11,132 11,244 0 2 | . 0. .0 01/01/2047.
3132WL TS 5 |FEDERAL HOME LOAN MORTGAGE COR .| 12101/2017. | Paydown
FHLMC GOL 6,447 6,512 0 1 L LR 0 | 16512 | 0 | ee(10,053) | s (10,053) | o 21| 03/01/2047.
313358 CZ 7 |FEDERAL HOME LOAN MORTGAGE COR | 1200112017, | Paydown. ...cvovsersssisnscssssisne | | 4ogage|  4ogneg | 128478 | o 128478 0 0| 0 (80) 0 804 | 05/01/2047.
31335B EC 6 |FEDERAL HOME LOAN MORTGAGE COR . [ 12/01/2017. | Paydown... 243,393 243,393 0 i, (6,946) | . 0 (6,946) 0 236448 | O O o0 L 1,698 | 06/01/2047.
31371L CD 9 |FEDERAL NATIONAL MORTGAGE ASSO.......... | 1200172017, | PaYdOWN. ..o || gopgg | gopgn | 80,261 80,559 0 2032 0 2032 ol 8590 ol o o 2421 | 09/01/2033.
3137MM CF 2 |FEDERAL NATIONAL MORTGAGE ASSO........... . [12/01/2017. | Paydown..........ccovvvmmnevvvissnensiissssiiisens | 99003 | 09093 | 95,756 96,123 0 2970 0 2970 0 | 99093 | O o0 o0 L 2,787 | 07/01/2035.
31403C WF 4 |FEDERAL NATIONAL MORTGAGE ASSO......... | 12101/2017. | Paydown... 328519 | ..o 304,753 309,258 U 19,261 | v 0 [ 19,261 [0 | 328519 |0 [0 | 0 [ 6,707 | 09/01/2035.
31411U HN 4 |FEDERAL NATIONAL MORTGAGE ASSO........... .. | 12/01/2017. | Paydown... 86,091 | oo 86,858 86,091 0 0l. 0 | B 1,934 |04/01/2037.
31414 RC 0 |FEDERAL NATIONAL MORTGAGE ASSO........... | 12/01/2017. | Paydown... | e 122437 | s 122437 | oo 122,877 122,734 0 297)| . 0 (297) (U 122,437 0 0 3,271 | 07/01/2038.
575579 QU 4 |MASSACHUSETTS BAY TRANSAUTHSS.......... | 071032017, [ Call  46.7430. oot . o] 10,091,814 | ...21,590,000 | .....5,208,588 | ... 8,405,073 | oo 0 [.1,686,741 | o 0 [n1,686,741 | | — 10,091,814 | 0 0 0 | 07/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS.......ve wvsrssvnsnssvssnssnss st | 16,174,671 | ....27,643,560 | ....11,257,989 | ...... 14,460,031 | oo 0]....1,680,059 | oo 0 1,680,059 | ..o 0] 16,169,917 | oo [ - 4754 | 475 | ...... 70308 | XXX
Bonds - Industrial and Miscellaneous
00115*  AA~ 0 |AESILUMINALLC 6.000% 03/26/32 - [12/29/2017. | Redemption  100.0000...vsvvssvvsevsess | 185,935 | ...... 185,935 | ...... REX I — 185,935 0 0. (U [— (0 — O [— 185,935 | .oovrvro 0 0 0 6,802 | 03/26/2032.
00256@ AC 3 |AARONSINC 4.750% 04/14/21 | | 04/14/2017. | Redemption 100.0000.. 700,000 | ... 700,000 | ... 700,000 ...700,000 0 0 N AN B DSV 1 BN 700,000 [ cvrrirn0 | | el [ 16,625 | 04/14/2021.
007643 AB 5 | AERCAP AVIATION SOLUTIONS BV........o.or... D| 05/30/2017. | Maturity . ] 1,000,000 | ...... 1,000,000 | ..... 1,000,000 | ...... 1,000,000 0 0 0 1,000,000 [ eoervvrenn | 0 [ o0 | 31,875 | 05/30/2017.
00971Y  AB 6 |AKBANKTAS  6.500% 03/09/18 06/07/2017. | GOLDMAN SACHS & COMPANY........... " ] 001,026,250 | ... 1,000,000 | ......... 996,560 999,304 0 255 0 999,559 | o0 [ 0026601 | 026,691 | o 49,292 | 03/09/2018.
03789X  AA 6 |APPLEBEES/IHOP FUNDING LLCD.... | | 061512017 | Various.... 6,399,546 6,536,000 | .......6,536,000 | .......... 6,536,000 0 0 0 6,536,000 | o0 [ . (136,454) | ......(136,454) | ... 116,049 | 09/20/2044.
038521 AM 2 | ARAMARK SERVICES INC  5.750% 03/15/20.... | .| 03/23/2017.| Call  101.4380 . 228236 | ..o 225,000 225,000 225,000 0 3,236 0 [eorirre3,236 [ | o 228,236 | oo [0 | o0 [ 6,756 | 03/15/2020.
038522 AM 0 |ARAMARKSERVICES INC  4.750% 06/01/26.... |..| 02/15/2017. | Tax Free Exchange.. N DO R 611,540 | ... 617,923 | ......... 611,396 | oo 611,473 0 67 (01 SRR .7 A5 RSO | 1 (R 611,540 | oo 0 0 0 6,033 | 06/01/2026.
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038522 AN 8 |ARAMARK SERVICESINC 4.750% 06/01/26.... | .. | 03/13/2017. | JP MORGAN SECURITIES LTD LDN...... 128,050 | oo 130,000 | ..o 130,000 130,000 0 ol. 0 (1,950) 06/01/2026.
044209 AK 0 [ASHLAND INC. 3.875% 04/15/18..........crrrrrre. .| 03102/2017. | WELLS FARGO & CO...ccoovververrcre . 1,017,500 | ... 1,000,000 | ... 1,000,000 1,000,000 0 ol. 0 04/15/2018.
07324F  AC 4 | BAYVIEW FINANCIAL ACQUISITION - 12/01/2017. | Paydown... 466,149 | .......... 466,149 | .......... 378,236 394,436 (o) [ T3 | o 0 08/01/2047.
073879 VF 2 |BEAR STEARNS ASSET BACKED SECU.. ... | 12/26/2017. | Paydown... 1,380,917 380,917 | ... 1,213,697 | oo 1,315,083 0 65,834 | . 0 . 05/25/2035.
09531S AG 2 |BLUE BUFFALO COLTD 08/07/19 .| 05/25/2017. | Redemption  100.0000. 957,843 | .o 957,843 | .o 942,080 949,880 0 14,597 | 08/07/2019.
10552T AF 4 |BRFSA 4.750% 05/22/24 .| C| 03/22/2017. | BARCLAYS BANK PLC - LNBR 236875 | oo 250,000 233125 234455 0 o800 | o0 00 |0 234855 | 02,020 | 2020 | o 4123 | 05/22/2024.
125430 AV 2 |CHSICOMMUNITY HEALTH SYSTEMS |............. .| 09/21/2017. | BARCLAYS CAPITAL INC......oovrceceee ) 323095 | ... 420,000 | oo 420,000 | oo 420,000 0 02101/2022.
12648E AJ 1 |CSMC_14-2R 3.000% 05/01/36.... .| 12/01/2017. | Paydown... 889,360 | .......... 889,360 804,871 817,835 0 05/01/2036.
12648E AN 2 |CSMC_14-2R 3.000% 05/01/36.... w. | .1 12/01/2017. | Paydown... . 172,125 45,723 0 05/01/2036.
126650 BP 4 |CVS PASSTHROUGH TRUST 6.036% 12/10/28 | .. | 12/10/2017. | Redemption ~ 100.0000.. 20,744 ...20,744 20,610 0 12/10/2028.
126650 BV 1 |CVS PASSTHROUGH TRUST CVS PASS- .| 12111/2017. | Redemption  100.0000..

THROUGHT ] 0195798 | 195,798 | 195,798 | oo, 195,798 0 01/10/2033.
12674@ AA 6 |CVS PASSTHROUGH TRUST 4.016% 08/10/35 | .. | 12/10/2017. |Redemption  100.0000.....cccovrvr | | geapa | gpgpg | 56,141 56,141 0 08/10/2035.
131347 BY 1 |CALPINE CORP CALPINE CORP 7.875% 1/15/20| .. | 03/06/2017. | Call 1039380 939600 | 904000 | 904,000 904,000 0 , i 01/15/2023.
136055 AA 8 | CANADIAN IMPERIAL BANK OF COMM.... A|10/10/2017. | Redemption  100.0000........cccvwcccceemeec | 104,167 | .......... 104,167 | .......... 106,833 | voovvvee 105,545 | covvvveveeee (o (1,378) 0 (1,378) (0 104,167 | .coovevvrccc (| O (I R (0 5,673 | 04/10/2032.
151191 AQ 6 |CELULOSA ARAUCO Y CONSTITUCION.. D 11/02/2017. | DIRECT...cooooovevvsvssssssssssssssssssssssssssssssssnss | 3,180,000 | ....... 3,000,000 | ....... 3,423,750 | oo 3,142,560 | v.oooorrr. 0| (44,303) | oo (I I [CTI10<) ) I— [\ I 3,098,256 | ......crvrrren 0 | oo 81,744 | ......... 81,744 | ... 273,688 | 07/29/2019.
15238X AA 7 | CENTRAL AMERICA BOTTLING CORP 6.75% | D| 01/31/2017. | DIRECT.
0210 512,019 | oo 500,000 526,875 512312 | e | coenenn(293) | e | eriennnn(298) | e | 512,019 | e [0 [ e | s 16,125 | 02/09/2022.

163893 AD 2 |CHEMTURA CORPORATION 5.750% 07/15/21. .. | 07/17/2017. | Call  102.8750......ccccrmvmmimiisene | | 1,800,313 | ... 1,750,000 | ... 1761250 | oo 1,754,599 | o0 | 8574 | oo O | o 45,714 | O] 1,800,313 | O o0 | O | 100,625 | 07/15/2021.
165303 D# 2 | CHESAPEAKE UTIL CORP  5.930% 10/31/23.... | .| 10/30/2017. |Redemption  100.0000......coovvvsisccec | | 2,000,000 | ... 2,000,000 | ... 2,000,000 | oo 2,000,000 | o0 o0 | o0 o0 02,000,000 {0 O o0 | 88,950 | 10/31/2023.
165303 E* 5 |CHESAPEAKE UTIL CORP  5.680% 06/30/26.... | .. | 06/30/2017. | Redemption  100.0000.. 300,000 | ......... 300,000 | ......... 300,000 300,000 8,520 | 06/30/2026.
16725* AE 0 |CHICAGO BRIDGE & IRON CO (DELA................ .| 1172072017 | ISSUING COMPANY......oooooovvvvvvvvivivi | 1,371,154 | ....... 1,371,000 | ....... 1,371,000 | .o 1,371,000 | cooorrvrrrrrcn0 | s 156 | o0 [ 156 |0 | e 1,371,156 [0 | (@) | () | e 32,293 | 07/30/2025.
171798 AB 7 |CIMAREX ENERGY CO. 5.875% 05/01/22......... .| 05/12/2017. | Call  102.9380 334549 | oo 325,000 325,000 325000 | o0 | 0549 | 09549 | o0 338549 | 0 O 0 o, 10,130 | 05/01/2022.
17305€ DY 8 |CITIBANK CREDIT CARD ISSUANCE CCCIT <[ 0972072017 | PYAOWN. e | 10,000,000 | .....10,000,000 | .....10,872,656 | ......... 10,093,496 | ....occccc..e [ — TCRIELY ) — 0 [ rerren(93,496) | o0 | 1000010,000,000 [ .ovvvoviccic [0 | e [ 09/20/2019.
184496 AJ 6 |CLEAN HARBORS INC. 5.250% 08/01/20......... .| 08/01/2017. | Call ~ 101.3130.. 208705 | oo 206,000 206,000 206,000 0 2705 02705 | 0208705 | o0 o0 o0 o, 08/01/2020.
18538R AH 6 |CLEARWATER PAPER CORP  5.375% 02/01/25| .. | 10/31/2017. | WELLS FARGO & CO.. 502,500 | oo 500,000 | ..o 500,000 500,000 0 0 0 02/01/2025.
196541 A* 7 |COLORADO NATURAL GAS INC........ccocovrvrrrinne .. | 09/30/2017. | Redemption ~ 100.0000...........coocveemmree | | 50,000 | voovvvvveees 50,000 | oo 50,000 50,000 0 0 0 | coeeeiieeieeeen0 e | 050,000 | o0 | a0 | e 09/30/2032.
20605 AC 5 |CONCHORESOURCES INC  6.500% 01/15/22.. | . | 01/16/2017. | Call ~ 103.2500 103250 | oo 100,000 | oo 100,750 | oo 100,307 0 2,943 0 01/15/2022.
20605P AD 3 |CONCHO RESOURCESINC 5.500% 10/01/22.. .. | 10/13/2017. [ Call ~ 102.7500.. 847,688 | v 825,000 825.000 825.000 0 22 688 0022688 |0 i 847688 | o0 L0 o0 | o 10/01/2022.
233046 AD 3 |DB MASTER FINANCE LLC DNKN_15-.. .| 11/20/2017. | Paydown... 100,000 | ......... 100,000 | ......... 100,000 0 0 0 02/20/2045.
23331A° BD 0 |DRHORTON INC D.R. HORTON INC 4.75% 5/1 | .. | 05/15/2017. | Maturity...........ccooovrvrveservrvismscrivsssvnriens | 1,000,000 | ....... 1,000,000 | ...... 1,000,000 0 0 0 05/15/2017.
247136 AB 8 |DELPHIAUTOMOTIVEPLC 4.250% 01/15/26... | D| 12/07/2017. | Tax Free EXChange........ccccovvvveivcemenecc | 6,019,820 | ... 6,000,000 | ... 6,023,340 | ...........6,021,708 | ......oeocc.... 0 0 [ooeereern(1,887) | o0 | 6,019,820 [ oo [0 | e 0 |....356,292 | 01/15/2026.
29245) AJ 1 |EMPRESA NACIONAL DEL PETROLEOQ............. C [ 030712017 | VBIOUS.....ovsovevvrsvvssisesossssssssessoens | 5,556,125 | ... 5,750,000 | ... 5,655,298 | ......... 5,658,461 | .oooccccernd 0 [ o470 | 0 | oo 1470 |0 | 5,659,931 | o0 | ....(103,806) | ......(103,806) | ..... 128,776 | 08/05/2026.
29248D AA 0 [ENANORTE TRUST 4.950% 04/25/28.... C|10/25/2017. | Redemption  100.0000.. 917,824 | ..o 917,824 923,795 921,244 0 0 [oeeeenn(3,420) | o0 | e 917,824 {0 o0 o0 | 28,619 | 04/25/2028.
29252B AA 7 |ENBRIDGE PIPELINES SOUTHERN LI .| 12/30/2017. | Redemption  100.0000.. 228,030 | oo 228,030 | oo 228,030 228,030 0 0 0 | o0 0 | 228,030 |0 [0 | o0 [ 7,062 | 06/30/2040.
31620M AH 9 |FIDELITY NATIONAL INFORMATION.................. .| 03/15/2017. | Call  102.5000........ccccccoorrrccrerrrrreee ) 410,000 | oo 400,000 | oo 389,000 393532 ol 16,468 | oo 016468 | o0 810,000 |0 o0 o0 Lo 10,000 | 03/15/2022.
35671D BP9 |PLAINS EXPORATION & PRODUCTION .| 06/20/2017. | Tax Free Exchange 998,436 974,000 | ....... 1,009.412 | ..........1,008,966 | ................ 0. ICLRRI0)) —— 0 {10,530 | covvvvvvvrreeennn0 | 998,436 | covvrrrereeeenns0 | 0 | 0 [ s 32,886 | 11/15/2020.
35671D BR 5 |FREEPORT-MCMORAN COPPER & GOLD......... |.. | 06/20/2017. | Tax Free Exchange...... 652,533 648,000 | .........653,000 0 (428) 0 22,300 | 05/01/2021.
35006A AZ 1 |FRONTIER COMMUNICATIONS CORP. | 10/30/2017. | JP MORGAN SECURITIES LTD LDN...... | 338,000 | ... 400,000 | oo 400,000 400,000 0 0 0 400,000 | o0 | (62,000)| oo (62,000) | ... 49,622 | 09/115/2025.
350694 E@ 1 |HBFULLERCO 4.120% 03/05/22 .| .. 10/20/2017. | ISSUING COMPANY.........ooooccccrerrcrcee ) 6,000,000 | ... 6,000,000 | ... 6,000,000 | ......... 6,000,000 0 0 N N e 6,000,000 | oo L0 |0 | 281,475 | 03/05/2022.
362256 AC 3 | GSAAHOME EQUITY TRUST GSAA_06.............. . [ 12126/2017. | Paydown...........ccooovrvieeneiecrieneniia . 927,888 | .......... 927,888 | .......... 510,139 509,756 0 . 418,132 | oo, 0 927,888 | o0 |0 | 0 | 5,475 | 10/25/2036.
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362420 PL 1 |GSR MORTGAGE LOAN TRUST GSR_04............ [ 1200172017 | PAYAOWN. ..o | 432,200 | .......... 432,200 | .......... 431,660 | ............. 432,014 0 186 | . 0 186 (o — 432,200 | oo [0 | o0 | 9,275 | 12/01/2034.
38749 AA 0 | GRANITE STATE GAS TRANSMISSION.............. .. | 12/15/2017. | Redemption  100.0000...............ccc0evvvee — ....3,333.334 3,333,334 3,333,334 3,333,334 0 0 (1 0 0 ... 3,333,334 | .o |0 | 0 | 238,333 | 12/15/2018.
391164 AB 6 |GREAT PLAINS ENERGY INCORPORAT............ |.. [ 09/15/2017. | MAtUIHY...oorscoeeeeseeseese | 10,000,000 | ..... 10,000,000 | ....... 9,948,400 | .......... 9,995,007 | vovvvvvrsccrennd 0 | oo 4,903 | oovvrrrnn 0 [ errrreereree,903 [0 [ 100000010,000,000 [ vvvvvivvinennc [0 | o0 | e 687,500 | 09/15/2017.
398435 AC 1 |GRIFOLS WORLDWIDE OPERATIONS L............. | D| 04/24/2017. | DIRECT. 1,000,000 000,000 | ......4,000,000 | oo 1,000,000 0 ol 0 29,604 | 04/01/2022.
428040 CG 2 |HERTZ CORPORATION THE 7.375% 01/15/21. | .. | 05/26/2017. | Various.... ) B 463,085 | ... 500,000 | ... 500,000 500,000 0 ol. 0. . 0|0 (36,915) | ...(36,915) | ... 30,704 | 01/15/2021.
43289 AA 0 |HILTON WORLDWIDE FINANCE LLC.................. .. | 03/16/2017. | Tax Free Exchange.........cccovvveevvivmsssnnnc [ 109,490 | .......... 110,182 | oo 109,083 | .ovvoorr 109,457 0 33 |. (0 KX — [ 109,490 | .ovvvvvvrnnne (0 I (VN IS (U I 1,404 | 09/23/2020.
43280D AE 3 |HILTON WORLDWIDE FINANCE LLC HILTON .| 12/129/2017. | Redemption ~ 100.0000..........cocerererenee
WORL ) . 11,235 | 1,222 11,226 0 10| R — 10 [ 0 241 | 10/26/2023.
44043V AD 0 |HORIZON PHARMA INC 04/29/21............. .| 03/29/2017. | Various.... ) B 239,098 247494 235738 238673 0 424 | 0 424 00239098 | o0 o0 | 0 | 4,805 | 04/29/2021.
44701P  BA 1 [HUNTSMAN INTERNATIONAL LLC HUNTSMAN |.. | 12/05/2017. | Various....
INTE 2040131 | ....2.040131 | ....2.044681 | ........ 2,044,762 0 (4,631) 0| 2,940,131 | e [ | o0 | o 83,683 | 04/01/2023.
44701P  BA 1 [HUNTSMAN INTERNATIONAL LLC HUNTSMAN |.. | 12/31/2017. | Various....
INTE 0 0 0 0 0. 0 04/01/2023.
44986U AC 3 |INEOS GROUP HOLDINGS SA.. D) 03/01/2017. | Call - 101.4890..c.voovesvssvssvsvvescsn | 07,345 | ... 500,000 | ........ 500,000 500,000 U — 7,345 | oo 0. 02/15/2019.
45661@ AE 3 |INEOS US FINANCE LLC .. | 12/31/2017. | Various.... . . 0 0 0 0 0 0. 05/04/2018.
45661@ AE 3 |INEOS US FINANCE LLC 05/04/18............. .| 02/127/2017. | Various.... . R 2,349,816 | ....... 2,349,816 | ...... 2,349,816 2,349,816 0 0 01l. 05/04/2018.
50076@ AC 6 |KRATON POLYMERSLLC 01/06/22. .. | 01/09/2017. | Tax Free EXChange........cccovevvrvvvvirnrennnns 3996126 | 4,000,000 | ....... 3,996,250 | .......... 3,996,110 0 16 0. 01/06/2022.
50078* AA 0 |KRATON POLYMERS LLC .| 12/31/2017. | Various.... 0 0 0 0 0 0. 01/06/2022.
50152# AC 1 |KT REAL ESTATE HOLDINGS LLC.... .| 1112412017. | Redemption  100.0000.....ccccocremerie | | ggmeq| 99,397 | oo 99,397 99,397 0 0 0l. 05/24/2035.
52518R CC 8 |LSSC_05-1 1.892% 09/26/45 < [ 1202612017, | PAYAOWN. .. | 964,182 | 964,182 | .......... 855,636 886,750 (o I 77432 | 0 | 09/26/2045.
52524P  AA 0 |LEHMAN XS TRUST LXS_07-6.......oorrrsccccvecceree [ 12/01/2017. | PaydOWN......coooescevenscvensssciomessece | L 437633 | 822,391 | oo 598,799 591,265 0. (153,632) | o0 | ) 05/01/2037.
60040# AA 0 |MILLENNIUM PIPELINE CO LLC....orrrsccccerrceece .| 12130/2017. | Redemption 530,779 | oo 530,779 530,779 0 0 0. 06/30/2027.
603374 AD 1 |MINERVA LUXEMBOURG SA 6.500% 09/20/26 | C | 03/27/2017. | BARCLAYS BANK PLC - LNBR 487500 500,000 | ........495,480 0 79 ol. 09/20/2026.
61751  AK 7 |MORGAN STANLEY MORTGAGE LOAN T, | 12/01/2017. | Paydown 674,649 | .......... 674,649 | .......... 460,225 | ............. 465,610 | .oocoovccc 0] ... 209,039 0 02/01/2047.
629377 CB 6 |NRGENERGY INC 6.625% 01/15/27 .| .. | 04/18/2017. | Tax Free Exchange.. 156,110 | v 158,000 | ........ 156,025 0 42 0. 01/15/2027.
63861H AL 2 |NSMLT_13-A  5.691% 12/01/52.........ccocovvvvviinnnns | 12/01/2017. | Paydown 664,331 | .......... 664,331 | .......... 709,572 ..708,836 | coovvvvvre 0| . (44,505) | coovvv 0 ) 12/01/2052.
643529 AB 6 |NEW CENTURY ALTERNATIVE MORTGA........... | .. | 12/01/2017. | Paydown 639,358 | ......... 639,358 321,99 325,459 0. 313,898 | oo 0 |.n313,898 | oo (N — 639,358 10/01/2036.
665876 B* 8 |NORTHERN UTILITIES INC .| .| 12/03/2017. | Redemption  100.0000.. 3,333,333 3333333 3333333 3333.333 0 0 O | o 0 ol.. 3333333 | L0 0 | 231,667 | 12103/2018.
67059T AB 1 |NUSTARLOGISTICSLP 4.800% 09/01/20........ .| 04/20/2017. | MIZUHO SECURITIES USA INC.. o 203.000 | oo 200,000 | oo 192,500 | o 195,765 0 330 0 330 A 196,094 | o0 | 00 6,906 | 8,906 | ..o 6,240 | 09/01/2020.
67590E  AE 4 |OCT15_13-1A 3.507% 01/19/25......cccooorrccrree. D| 07/19/2017. | Paydown . 5,000,000 | ...... 5,000,000 | ... 4,998,235 | .......... 4,999,081 0 919 0 131,513 | 01/19/2025.
69322H AE 8 |PAE HOLDING CORP TL L+550 .|| 1212912017, | Redemption  100.0000.. 12500 | 12,500 | oo 12,250 12,254 0 246 | . 0 10/07/2022.
70583%# AJ 3 |PELICAN PRODUCTS INC 04/08/20 .| 12129/2017. | Redemption ~ 100.0000.. I Y ;1 2,476 2,494 ..2,486 0 (10)] . 0 04/08/2020.
74958E AS 5 |RESIDENTIAL ASSET SECURITIES C . || 12/01/2017. | Paydown...........ccovvvvnnee 001,784 885,357 884,083 0 55,360 0 12/01/2036.
75281A AV 1 |RANGE RESOURCES CORP  5.750% 06/01/21. | .. | 10/05/2017. | Tax Free EXChange.........cu.vvrrovversvvrns . N 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ..o..... 1,000,000 0 0 0 06/01/2021.
755111 AU 5 |RAYTHEON COMPANY  6.400% 12/15/18......... .. | 05/12/2017. | DIRECT. . . 269,533 | .......... 250,000 246,480 249,363 0 112 0 12/15/2018.
761735 AF 6 |REYNOLDS GROUP ISSUER LLC ...| €| 02/15/2017. | Redemption  102.7500.. 106,899 | oo 104,038 | oo 104,038 | oo 104,038 0 2 861 0 02/15/2021.
761735 AP 4 |REYNOLDS GROUP ISSUER LLC ..|C| 121152017, | Call  101.4380 15446 | 15,446 15,446 0 222 0 10/15/2020.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028 | .. | 12/25/2017. | Redemption  100.0000.. . 116,667 | ......... 116,667 | .......... 116,667 | ..oooc..... 116,667 0 0 (O IO (o I 0 116,667 | o SRV | 3,736 | 06/25/2028.
81675k AD 1 |SEMINOLE TRIBE OF FLORIDA.... +. | 07/06/2017. | VAMOUS.......ovvvorerivisservsiisnsssiissssissiess | 1,189,516 | ....... 1,189,516 | ....... 1,188,184 | ..o, 1,192,798 | ool (N (3,282) 0 (3,282) (VI 1,189,516 | ..ccoovvvvnnc (1 (V18 IO 0. 11,300 | 04/20/2020.
81675K AD 1 |SEMINOLE TRIBE OF FLORIDA.... .. | 12/31/2017. | Various.... 0 0 0 0 0. 0 [ coveeeeeeeeenn0 |0 o0 o0 (| 0 [ 9,095 | 04/20/2020.
81683U AM 9 |SEMINOLE TRIBE OF FLORIDA TL L+200. .| 12129/2017. | Redemption ~ 100.0000.. 2903 | 2,903 2,889 ..2,889 0 15 | . 0 0 0 40 | 06/22/2024.
81725T D@ 6 |SENSIENT TECHNOLOGIES CORPORAT. .| 05/03/2017. | Redemption  100.0000.. 3,000,000 | ...... 3,000,000 | ...... 3,000,000 3,000,000 0 0. 0 | coorvrriereeeenn0 o0 | 1000002.3,000,000 [ o0 | i (1 [ I 0. 73,650 | 05/03/2017.
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81810# AA 4 |SEVENTY SEVEN ENERGY INCF52418.......... . [04720/2017. | Redemption _100.0000 243750 | ....... 243,750 244,969 244,892 [ (1,142)| . 0 (1,142) 06/25/2020.
827048 AP 4 |SILGAN HOLDINGS INC 5.000% 04/01/20........ .| 04103/2017. [Call  101.2500......ccccrcereerrrrerrerres . 669.263 | ... 661,000 661,000 661,000 0 8,263 0 8,263 04/01/2020.
820264 AF 2 |SINCLAIR TELEVISION GROUPINC............... .| 01/03/2017. | Redemption ~ 100.0000...................... S B 492,500 | ......... 492,500 | ......... 491,269 0 871 0 07/31/2021.
832248 AV 0 | SMITHFIELD FOODS INC 6.625% 08/15/22...... ..| 02/21/2017. | DIRECT 1,008,643 ,000,000 1,017,500 0 (305) 0 08/15/2022.
84860* AB 9 [SPIRITS OF ST LOUIS BASKETBALL.................. .| 12/31/2017. | Redemption ~ 100.0000.. 28423 | o 28423 | o 28,423 0 0 0 06/30/2036.
8557IN. AB 5 |STARZLLC STARZ FINANCE CORP 5% & 9/15/|.. | 01/07/2017. | Call  101.2500...oovscvemssvesssvomssens | 1,012,500 | ....... 1,000,000 | ....... 1,010,000 | ........ 1,001,680 | ...oovvoe 0| 10,820 .0 09/15/2019.
858119 AT 7 |STEEL DYNAMICSINC 6.125% 08/15/19.......... . |01/05/2017. [ Call  103.0630........ccoooorrrrerrn 515,315 | oo 500,000 | ..o 500,000 500,000 ol 15,315 0 08/15/2019.
864486 AG 0 | SUBURBAN PROPANE PRTNRLP........ccooouvvens - | 03/16/2017.| Call  103.6880 . 450,006 | .........434,000 | ........ 434,000 | oo 434,000 | oo (N 16,006 | oo 0 08/01/2021.
88031IN  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners. | .. | 12/30/2017. | Redemption ~ 100.0000...........cccccrvrerenee .17,000 . A7,234 17,086 0 (86) 0 06/30/2021.
88031R 6 | TENASKA ALABAMA  6.125% 03/30/23.... .| 12/30/2017. | Redemption ~ 100.0000 209,895 | .......299.895 306,754 302,864 [ (2,968) 0 03/30/2023.
887317 AF 2 |TIME WARNERINC 4.875% 03/15/20. .. |..[ 11/01/2017. | CREDIT AGRICOLE - LONDOI 4241320 | ...... 4,000,000 | ....... 3,986,800 3.995 056 0| i, 1,220 | covvrcer 0 03/15/2020.
90014Q 5 | TURKIYE GARANTI BANKASI AS........cccooomunneen D|06/19/2017. | BNP PARIBAS...........ccooooiimriiarriiariiis 205,200 | .......... 200,000 | .......... 199,752 | vovvvvvvens 199,866 0 21 0 10/17/2019.
90345K AA 8 |US AIRWAYS INC US AIRWAYS GROUP INC .1 10/22/2017. | Redemption ~ 100.0000............cccvrrreneee

625 L | 32,280 | .o 32,280 | oo 32,280 32,280 0 0 (01 I 0 [ (0 I 32,280 10/22/2024.
90346W AA 1 |US AIRWAYS 2013-1A PASS THROUG .. | 11116/2017. | Redemption  100.0000..........ooovcevmmmmc | L 132,766 | .......... 132,766 | .......... 132,766 | covvvvvvenenn, 132,766 0 0. (I (VIR (VR 132,766 11/15/2025.
911365 AX 2 |UNITED RENTALS NORTH AMERICA | | 08/27/2017. | DIRECT. 381,342 | ......... 375,000 386,250 382,468 0 [ o (1,126)| . 0 (1,126) (N —— 381,342 06/15/2023.
91911X AQ 7 |VALEANT PHARMACEUTICALS INTERN............ .. | 11/07/2017. | Various.... 1,370,875 | ....... 1,500,000 | ....... 1,500,000 | v.vvooveen. 1,500,000 0 0 [ (I I (N I 1,500,000 08/15/2021.
942683 AE 3 | ACTAVIS INC WATSON PHARMACEUTICALS | |.. | 11/30/2017.| DIRECT.
e e 1,066,960 | ....... 1,000,000 | .......... 997,960 999,333 0 221 0 [ o221 |0 | 999,553 08/15/2019.

949784 AN 7 | COMMONWEALTH EDISON  6.690% 06/15/17.. | . | 02/16/2017. | Various.... 670427 | o 670427 | o 670.127 670.127 0 0 O i 0 i 0 i 670,127 06/15/2017.
960413 AN 2 |WESTLAKE CHEMICAL CORP.........coccoccrmrcrine .| 04/24/2017. | Tax Free EXChange............cccccovvvvvvnsss, 1474873 | ... 1,500,000 | ....... 1,472,621 | oo 1,473,786 | .ooovvrre [ —— LT — 0 O 1,474,873 05/15/2023.
97314X AK 0 |WIND ACQUISITION FINANCE SA. TATI2017. | Call - 1036880 | 1,036,880 | ....... 1,000,000 | ....... 1,000,000 | oo 1,000,000 0 36,880 (o I— 36,880 | ..ooovvrrnnen [ — 1,036,880 04/23/2021.
000000 00 0 |SUMMARY ADJUSTMENT .. |..[12/31/2017. | VARIOUS . 336 0 0 0 0 63 |. 0 01/01/2019.
000000 00 0 |CHARGER OPCO BV CHARGER OPCO BV........ D | 05/03/2017. | Tax Free EXChange......covvvvvcoees | | 1,043,713 | ...oo. 1,041,110 | ... 1,021,884 | .......... 1,022,335 0 2,294 0 07/02/2022.
000000 00 0O |HORIZON PHARMA INC .. [ 12/31/2017. | Various.... . 0 0 0 0 0 0 03/29/2024.
000000 00 O |KRATON POLYMERS LLC 01/06/22. .| 12129/2017. | Redemption ~ 100.0000........cc........ 3 109,546 | o 109,546 | ... 10442 | oo, 110,442 0 (896) 0 01/06/2022.
C9413P AU 7 |VALEANT PHARMACEUTICALS INTERN.. < 1213112017, | V@TIOUS....vccovevveerevenessceesresssisreeeeen | 0 0 0 0 0 0 0 03/13/2022.
G1011# AF 1 [BERENDSENPLC 5.410% 12/17/21 D | 12/07/2017. {ISSUING COMPANY ..o | | 14,000,000 | ....14,000,000 | ....14,000,000 | ....... 14,000,000 0 0 0 0 0 Lo 14,000,000 1211712021,
G1591# AJ 1 |BRITVIC PLC Britvic Plc 4.94% 12/17/17.... D 12/17/2017. | Maturity 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3.000.000 0 0 (0 1 ST o I IUUSTON  N IO 3,000,000 12/17/2017.
G7739P AF 7 |CABLE & WIRELESSLTD 12/02/22.. D| 12/30/2016. | Tax Free Exchange 161,487 | oo 164,585 | ... 161,293 0 @] . 0 12/02/2022.
G7739P AG 5 |CABLE & WIRELESS LTD 12/02/22.. .| D] 12/30/2016. | Tax Free Exchange 131,914 | ..., 134,661 | .......... 131,967 0 @]. 0 .0 0 0 0 | 12/02/2022.
J7660*  AA 4 | ST. JUDE MEDICAL JAPAN CO LTD. B 02/03/2017.{ Call - 100.0000....c..ossvesvvssvssvcssnn | 2,897,362 | ...... 2,897,362 | ...... 3,489,845 0 0 0 :(092,483) | oo 0| (592,483) | ....... 12,080 | 04/28/2017.
J7660* AB 2 |ST.JUDE MEDICAL JAPAN CO LTD. B[ 02/03/2017. | Call  100.0000...........ccevvvvvevvmmmriiimncr | | 3,018,085 | ....... 3,018,085 3,659,375 2,908,111 0 0 0 (641,290) | .ol 0 [ (641,290) | ....... 16,247 | 04/28/2020.
L0427G  AB 2 |AWAS FINANCE LUXEMBOURG 2012... C| 09/08/2017. | Various.... 620,567 | .......... 620,567 | .......... 622,122 | ccovvvcree 621,779 | oo (R (1,213) 0 | oooioene(1,213) |0 | 820,567 [0 [0 [ o0 | 16,637 | 07/16/2018.
L0427G  AB 2 |AWAS FINANCE LUXEMBOURG 2012... ... | C[12/31/2017. | Various.... 0 0 0 0 0 (0 [ ESUURUURUURPRRPRRTON 0 I SSUUUPUURPORPROR B [SUUUPUOPPRPUROURPRRPRON o N UOPPRRUROUROR 0 N VOURPUPRORPUOR N PSUPPUPRORPROR | B ISP 4,191 | 07/16/2018.
N1492@ AA 4 |BOSKALIS FINANCE BV 5.190% 07/22/17........ D|[01/23/2017. | Call  100.0000.....cc.ccorrermrrrrsrorrere 5,000,000 | ... 5,000,000 | ... 5,000,000 5 000.000 0 0 0 0 05000000 | o0 o0 o0 Lo 130,471 | 07/22/2017.
N887%# AC 6 |TRONOX PIGMENTS NETHERLANDS BV.......... C| 0912212017 | VaNIOUS...o.coovcovrvesrsvsecssiesnnns | | ggmgue| 873916 | o 874047 876,902 0, (2,986) 0 0 20,571 | 0319/2020.
N8879%# AC 6 |TRONOX PIGMENTS NETHERLANDS BV........... C|12/31/2017. | Various.... 0 0 0 0 0 0 03/19/2020.
P7077@ AH 7 |Nassau Air Dev 6.340% 03/30/35 D|12/31/2017. |Redemption ~ 100.0000..........coewwvrceveee | | 430,000 | o, 130,000 | ......... 130,000 | vooorrvernn 130,000 0 0 0 03/30/2035.
P7077@ AK 0 |NassauAir Dev 6.440% 06/30/35 D|12/30/2017. | Redemption 100.0000.. 150,000 | ....oo.. 150,000 | ..o 150,000 | ..ovovvve 150,000 0 0 [\ I () [ [\ — 150,000 | .vvrocicrneed 0 06/30/2035.
3899999. Total - Bonds - Industrial and Miscellaneous...................... ...152,941,991 |...153,417,559 |....153,990,329 | ....... 151,681,548 | .oooocccccn 0 [...1,124,841 | oo 0 ... 1,124,841 | ..1,449,323 | ....... 154,256,046 | .(1,233,773) | .....(80,281) | ...(1,314,054) | ..6,095.289 | XXX
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8399997, 0 = BONGS - P 4. ..211,045,070 | ....223,236,360 |....206,895,757 | ....... 207,859,136 | oo 0]...2,868,739 | o0 [ o 2,868,739 | ..1,449,323 | ... 212,207,358 | .(1,233,773) ] ......71,486 | ..(1,162,287)| ..6,948,619 | XXX
8399998. Total - Bonds - SUMMArY HEM fTOM PaMt 5...ooooeereesisernsisrssins o ...103,053,167 |...103,186,142 |...103,272,757 0 0 (938) ] o0 | e [CE) — 0. 103,272,510 | ......(43,577)| ...(175,769) | .....(219,346) | ....875,069 | XXX
8399999, Total - BONS. v ....314,008,237 |....326,422,502 |...310,168,514 | ....... 207,859,136 | o0 | 2,867,805 | oo | o 2,867,805 | ..1,449,323 | ....... 315,479,868 | .(1,277,350) | ....(104,283) | ...(1,381,633) | ..7,823,688 | XXX
9999999. Total - Bonds, Preferred and Common Stocks............... ....314,008,237 XXX ..310,168,514 | ...... 207,859,136 | ..ovvovoreei [ 2,867,805 | vvvvocesn0 [ oo 2,867,805 | ..1,449,323 | ...... 315,479,868 | .(1,277,350) | ....(104,283) | ...(1,381,633) | ..7,823,688 | XXX
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Bonds - U.S. Government
912828 2R 0 |UNITED STATES TREASURY..........cceco.. .. | 11/02/2017 | TD SECURITIES USA LLC.....ccoooermvrrirnee 12/07/2017 | GOLDMAN SACHS & COMPANY............ | wouuce 20,000,000 | ....... 19,830,517 | ....... 19,835,890 | ....... 19,832,094 | ...ocoovvvnnnens 0 [ oo 1577 | 0 [ 1577 | 0 | 0| 3795 | ... 3,795 |...140,625 | ..... 97,826
912828 M6 4 |UNITED STATES TREASURY................. .. | 10/03/2017 | JP MORGAN SECURITIES LTD LDN...... 12/06/2017 | VaIIOUS........oovvereeeerceeereeeseeieeeieenenenas 22,000,000 | ....... 21,969,107 | ....... 21,913,003 | ....... 21,973,723 | oo 0 [ o817 | 0 [ 4817 | 0 | 0| (60,720)| ..... (60,720) | ....151,450 |...106,114
912828 ST 8 |UNITED STATES TREASURY.... 04/28/2017 | CREDIT AGRICOLE - LONDON.............. 12/06/2017 | BANK OF AMERICANA................ 10,000,000 | ......... 9,996,504 | ......... 9,930,058 | ......... 9,997,546 | ......ccooooennn 0 [ v 1,041 | 0 [ 1,041 | 0 | 0| (67,487) | ..... (67,487) | ...... 75,276 | ......... 340
912828 X5 4 |UNITED STATES TREASURY.... .. | 05/04/2017 | CITIGROUP GLOBAL MARKETS INC/.... | 11/03/2017 | GOLDMAN SACHS & COMPANY.. I 29,000,000 | ....... 29,009,242 | ...... 29,022,509 29,008,502 0 20 14,006 | ...... 14,006 |....164,061 | ...... 3,632
912828 XX 3 |UNITED STATES TREASURY.........cccc... .. | 07/25/2017 | GOLDMAN SACHS & COMPANY. 12/07/2017 | DEUTSCHE BANK SECURITIES INC...... | ....... 10,000,000 | ......... 9,926,977 | ......... 9,850,367 | ......... 9,930,636 | ....ocoovnienn0 | s 3,659 L0 (80,269) | ..... (80,269) | ...... 87,500 |..... 14,130
0599999. Total - BONAS - U.S. GOVEIMMENL..........iueuiiiesiisieisieessiissiiiiias oiiss im0 | crseaas 91,000,000 | ....... 90,732,347 | ....... 90,551,827 | ....... 90,742,501 | ..o | e 10,155 ...0 | ..(190,675) | ...(190,675) | ....618,912 |...222,042
Bonds - All Other Government
105756 BX 7 |BRAZIL FEDERATIVE REPUBLIC OF 450,000 | ............ 488,250 ...498,600 O 10,729 | ...... 10,729 | ....... 9,225 | ...... 6,225
1099999. Total - Bonds - All Other Government 450,000 | ............ 488,250 ..498,600 | ........487,871 | .0 | e (B79) | 0 | i (B79) | 0 | 0 ] 10,729 | ...... 10,729 | ....... 9,225 | ... 6,225
Bonds - U.S. Special Revenue and Special A it
FEDERAL HOME LOAN MORTGAGE
02R030 69 9 [COR .. | 08/30/2017 | MORGAN STANLEY & CO.......cccocoors 08/30/2017 | MORGAN STANLEY & CO 0 0 0 0 0 (V1 IO 0 0 0 0 0 [V (250) | ........ (250)
FEDERAL NATIONAL MORTGAGE
31418C JE 5 |ASSO .. | 07/14/2017 | AMHERST PIERPONT SECURITIES LL.. | 12/11/2017 | VaIIOUS.........ccooomviemrienniienniesneiisneiins | e 4,433,903 | ......... 4,660,794 | ......... 4,641,742 | ......... 4,651,433 | ..o (U I (9,361) | ovvvevnenn (U IO (9,361) | coovvvvanc 0 [ 0. (9,691)] ...... (9,691) | ...... 65,031 | ... 6,405
FEDERAL NATIONAL MORTGAGE
31418C JE 5 |ASSO .. | 07/14/2017 | AMHERST PIERPONT SECURITIES LL.. | 12/01/2017 | VaIOUS........ccooouismrieimiiesmnisissniessnssssnies | covenneiees 310,181 326,053 310,181 310,181 0] (15,873) | ovvvveees [ (15,873) 0 0 0 0] . 2,615 | ... 448
3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSIMENTS ........... itk | ciiireed 4,744,084 | ........ 4,986,847 | ......... 4,951,923 | ........ 4,961,614 | ..oocccovvennnn 0. (25,234) | ...coooen. [ (25,234) | ............. 0 | o [ (9,691)] ...... (9,691) ] ...... 67,3% | ... 6,603
Bonds - Industrial and Miscellaneous
00165C AC 8 |AMC ENTERTAINMENT HOLDINGS INC |.. | 03/13/2017 | CITIGROUP GLOBAL MARKETS INC/.... | 07/06/2017 | Tax Free Exchange...........cc.cccocvovereeonecees | covveriinenes 19,000 19,000 19,000 19,000 0 (V1 IO 0 0 0 0 0 0 352 0
COSAN LUXEMBOURG SA  7.000%
22112E AC 2 |01/20/27 C| 03/27/2017 | JEFFERIES & COMPANY INC................. 06/26/2017 | NOMURA SECURITIES INTERNATIONA | ... 519,375 512,500 518,568 0 (807) | wevvveerveren0 | e (1070 I 0 | s 0 (6,068) (6,068) 15,264 6,806
30162R  AA 9 |EXELA INTERMEDIATE LLC 06/28/2017 | RBC DOMINION SECURITIES INC 12/14/2017 | RBC DOMINION SECURITIES INC........ 50,000 48,188 50,000 0 0 0 0
FREEPORT-MCMORAN COPPER &
35671D BY 0 |GOLD .. | 06/20/2017 | Tax Free Exchange.... 12/11/2017 | Call  101.8750.... 998,436 992,263 992,263 0 0 0 0 0 ... 36,227 | ... 6,155
FREEPORT-MCMORAN COPPER &
35671D BZ 7 |GOLD .. | 06/20/2017 | Tax Free EXChange..........cocvvvveevrnrvrirnnnne 09/18/2017 | Call  102.4580........ccrevrrvrrirerrervirrrires | overevienns 648,000 652,533 663,928 663,928 0 [ e 11,395 | o (0[N I 11,395 0 0 0 0 [ 16,337 | ...... 5,843
HILTON WORLDWIDE FINANCE LLC
43289D AE 3 |HILTON WORL .. | 03/16/2017 | Tax Free EXChange..........cccuvvverrnrinrirnnnne 12/29/2017 | Redemption  100.0000 826 821 826 1,518 0 9 | e 0 9 0 (01 I (692) [ .voovne (692) | oo 12 | 0
KRATON POLYMERS LLC
50078* AA 0 |01/06/22 .. | 01/09/2017 | Tax Free EXChange..........cccuvvveerrnrenvirnnnne 08/16/2017 | VarIOUS. ......ccovvrrerrrrieirinieieisssieisesinsenes 2,372,457 2,370,159 2,372,457 2,372,457 0. 2,298 | .o (U1 I 2,298 0 0 0 0 [ 44307 | ... 0
KRATON POLYMERS LLC
50078 AA 0 |01/06/22 .. | 01/09/2017 | Tax Free Exchange.... 08/16/2017 | Various . 1,627,543 | ........ 1,625,967 | ......... 1,640,860 | ......... 1,626,469 (0 I 0 . 14,390 | ...... 14,390 |...... 45,034
000000 00 O |SABLE INTERNATIONAL FINANCELT... |C | 12/30/2016 | Tax Free Exchange.... 05/26/2017 | Redemption  100.0000.... ol 299,246 293,402 299,246 299,246 0 0 0 0 o 6,851
000000 00 0 |HORIZON PHARMA INC 03/29/24. | .. | 03/29/2017 | Tax Free Exchange...........cocveevvinivvnnnns 09/29/2017 | VaIIOUS.........ocvverrrerreriersrireserseiesesienines 1,234 1,192 1,234 1,257 0 0 (23) (23) 21
000000 00 O |HORIZON PHARMA INC 03/29/24. | .. | 03/29/2017 | Tax Free Exchange............cccccccocuvrunenen. 10/23/2017 | Various 245,633 237,279 246,196 238,122 0 0 8,074 | ...... 8,074 | ...... 6,610
C9413P AU 7 |VALEANT PHARMACEUTICALS INTERN] .. | 05/12/2017 | DEUTSCHE BANK SECURITIES INC...... 11/21/2017 | Redemption  100.0000.... o 254,119 253,484 254,119 254,119 0 0 0 0] . 6,354
G0369@ AT 3 | ANGLIAN WATER SERVICES FINANCI.. | B | 04/18/2016 | STONECASTLE SECURITIES LLC.... 09/12/2016 | METLIFE 0BS 10273 0 43,665 0 43,577 0] ..(43577) ] oo 0 ... (43,577) | oo 0
3899999. Total - Bonds - INdUStrial And MISCEIIANEOUS..............cceviieiiiie oveiteiieiieseie ettt sss et es et essessesessssess e s esensessessesesessessesensessessessssessessnsansessessnsssssssesesansessessnsessens | teresaed 6,992,059 | ......... 7,065,313 | ......... 7,050,817 | ......... 7,080,524 0| ..(43577)] ...... 13,868 | ..... (29,709) | ....179,536
8399998. TORAL = BOMAS...... e e LR | crias 103,186,142 | ... 103,272,757 | ..... 103,053,167 | ..... 103,272,510 0 | ..(43,577)| ...(175,769) | ...(219,346) | ....875,069 | ...253,687
9999999. Total - Bonds, Preferred and COMMON STOCKS.............cc.ciiiiiiiis ittt | s 103,272,757 | ..... 103,053,167 | ..... 103,272,510 0 | ..(43,577)| ...(175,769) | ...(219,346) | ....875,069 |...253,687
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1" 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

ned December 31 of Current Year

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest

U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY......oviiniiinieiiniisinssrisninns ‘ @....... | . ‘ 08/23/2017. | NOMURA SECURITIES INTERNATIONA. .......cconiriininnnienes 02/15/2018. | ...ccvvvvet 6,990,706 0 26,896 0 0 | i 7,000,000 6,963,810 (V)] [P 0. 0.000 |..... 1.087 [N/A. | s () I
0199999. U.S. Government Bonds - ISSUET ODIIGALIONS. ... ruurerieirsiriieers st sneses s stesessass sttt | snisaninnes 6,990,706 0 26,896 0 [V T 7,000,000 6,963,810 (L] 0| XXX XXX XXX [ e [V
0599999, Total - U.S. GOVEIMMENE BOMAS. ....rerrereesiirserssersseesstess s sems etttk £h8 080881ttt | srinnisened 6,990,706 0 26,896 0 [ I 7,000,000 6,963,810 0 ] i 0] XXX XXX XXX | o 0 [ o
Bonds - U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivision - Issuer Obligations
FEDERAL HOME LOAN BANKS [@ ....... | . [ 09/14/2017. ] GOLDMAN SACHS & COMPANY .....cvvviirenreriniinisssiesireens | 01/31/2018. ] ............ 2,997,226 0 9,852 0 0 3,000,000 2,987,374 0] 0 [ 0.000 |..... 110 [NAAL ] s () IR
2599999. U.S. Special Revenue & Special A 1t Obligations - ISSUET OBIIGAIONS. .....rvuiiiiis ittt 0 9,852 0 0 3,000,000 2,987,374 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations..............ccoievninisinnnas 0 9,852 0 0 3,000,000 2,987,374 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - ISSUET OBIIGAHONS........veeiveireeiesers s 0 36,748 0 0| e 10,000,000 9,951,184 0 XXX XXX XXX
8399999, SUDOLAIS = BOMAS. ....cveuresriseii itttk ebsent sttt snnnnssnnsnnsenssessssnssnssnnsnsssssensens | eeveennene 0,980,982 | osrisniiiniiiennd (V)] I 36,748 | ..o (V) [P [ 10,000,000 9,951,184 0 XXX XXX XXX
9199999. Total - Short-Term INVeStMents..............ccocuverrerererenrenn. 0 36,748 0 () XXX.ooons 9,951,184 (V)] [P 0] XXX XXX XXX | e (V) [
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/ACV. Accretion | Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Foreign Exch
Currency swap - Rec fixed USD D2736#AJ8 FRITZ DRAXLMAIER Curren 4.7160%
[Pay fixed EUR] ; 2014-FXS-227502| GMBH & CO KG D1.... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 02/21/2014. | 04/02/2021. | ............. 0 . 2,058,000 [3.5700%] 0 0 35,177 256,800 | ... | ... 188,686 | .....ccocoveunen. 0 .. (VAL KALE) | — (U1 I (U I 18,564 | ..o 100/100.......
Currency swap - Rec fixed USD G2616#AB7 DCC TREASURY Curren 4.2380%
[Pay fixed EUR] ; 2014-FXS-232087| 2014 LTD D1... cy BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | 03/20/2014. | 05/21/2021. | ............. 0 |...13,771,000 [3.0000%] ...ovvvvrenreerns (U 0 | 234137 | . 1,763,000 |..... ..1,320,051 | i 0 {...(1,460,500) | .......oconenen (V1 I (U I 126,758 | ...ocovvvvene 100/100.......
Currency swap - Rec fixed USD L8367#AC7 SHURGARD Curren 4.7400%
[Pay fixed EUR] ; 2014-FXS-242976| LUXEMBOURG SARL CB 3.26% |D 1........ cy BNP Paribas........ ROMUWSFPUSMPROB8K5P83 | 06/25/2014. | 07/24/2026. | ............. 0 . 8,302,497 [3.2600%]| ...ovvvvvvnreenns (U 0 | 160,945 | .............. 989,625 |..... | ... 820,241 | oo 0 ... (889,445) | ....vvvvrn (V1 IR (U - 121,506 | ...ocoovvvvnnee 100/100.......
Currency swap - Rec fixed USD N7334#AJ2 Wereldhave N.V. Curren 4.5270%
[Pay fixed EUR] ; 2014-FXS-243577| 3.06% 7/2026 D1.. cy BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | 07/01/2014. | 07/23/2026. | ............. 0 ... 9,578,100 [3.0600%]| ...ovvvvrvnreerns (U O 0 e 180,074 | ........... 1,172,500 |.....|...... 791,634 | oo 0 {...(1,022,350) | ....cvvverreneen (V1 IR (N I 140,151 | .o 100/100.......
Currency swap - Rec fixed USD X2145*AA4 Elenia Finance 20y Curren 5.1000%
[Pay fixed EUR] ; 2014-FXS-245691| 7/30/2034 D1.. cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 07/25/2014. | 07/30/2034. | ............. 0. 2,016,150 [3.6010%]| ...ovvvvrvnreenns (U O (U I 38,807 | .o 214950 | ... | ... 164,293 | ...cocvvven. 0 ... (VAL KATE) | — (V1 IR (U I 41,059 | .o 100/100.......
Currency swap - Rec fixed USD X7360WAJ1 ROMANIA REPUBLIC Curren 4.4975%
[Pay fixed EUR] ; 2015-FXS-296997| OF D1.. cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 10/22/2015. | 10/29/2025. | ............. (V] 1,111,000 [2.7500%] ...ovvvvvenreenns (U N (U I 17,298 | ... (89,800) | ..... | .covns (159,028) [ ....vvvvvrenn 0. (146,050) | .....ovvovvnnen (VN T (VN I 15,547 | oo 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- Portman Estate Funds (Multiple Curren | Deutsche Bank 4.3475%
189672 Cusips) D1.. cy AG TLTWFZYICNSX8D621K86.... | 02/06/2013. | 03/05/2028. | .............0 | ...... 3,913,000 [4.1300%] 0 0 35,696 531,125 | ..... 258,488 0 (292,750) 0 0 62,435 95/100.........
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- Curren 5.4800%
216199 G3646#AC7 FORTH PORTS LTD.. |D 1........ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 11/13/2013. | 12/05/2031. | ............. 0| 8,152,350 [5.0300%] ...ovvvvrvnreenns (U N (VI T 106,094 | ........... 1,253,325 | ... | coveeee 928,830 | ..vvervrrernan 0. (597,210 | ..oovvvernnn (U T (VN I 152,173 | oo 100/99.........
Currency swap - Rec fixed USD 6.3010%
[Pay floating GBP] ; 2012-FXS- G2956@AA9 ABP ACQUISITIONS Curren | Barclays Bank [GBP LIBOR
158754 UKLTD D1.. cy PLC G5GSEF7VJP5I7T0UK5573..... | 03/16/2012. | 04/25/2033. | ............. 0 |...10,302,500 | 6M+3.2810%] 0 0 328,359 | ..oovvrirnee 1,509,625 |..... 12,320,393 | ..o 0 ... (TSI | — (V1 I (V] - 201,664 | ..o 100/100.......
Currency swap - Rec fixed USD 5.0760%
[Pay floating GBP] ; 2014-FXS- G0566*AC3 ARQIVA PP Curren [GBP LIBOR
243353 FINANCING PLC FRN 06/2029 D1.... cy BNP Paribas........ ROMUWSFPUBMPRO8BKS5P83 | 06/27/2014. | 06/29/2029. | ............. 0 ... 5,614,290 | 6M+2.1000%]] ...oveverrennrees (1 I 0 | e 171,323 [, 1,150,215 | ..... ..1,515,838 | ..o 0 ... (386,430) 100/100.......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0] 1,307,909 .8,751,365 XXX ....8,149,326 ..(5,994,035) | ... XXX
0909999. Total-Swaps-Hedging Effective. 0 0] 1,307,909 .8,751,365 XXX ....8,149,326 ...(5,994,035) | ... XXX
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD C5864@AM1 MULLEN GROUP Curren 4.0425%
[Pay fixed CAD] ; 2014-FXS-245351| LTD D1.. cy BNP Paribas....... ROMUWSFPUBMPRO8BK5P83 | 07/22/2014. | 10/22/2026. | . 0 [ 7,448,790 [4.0700%]| . ..1,166,731 | ....... 121,256 |...... (419,457) | ... .1 0001....
Currency swap - Rec fixed USD D2736#AK5 FRITZ DRAXLMAIER Curren 5.3160%
[Pay fixed EUR] ; 2014-FXS-227509| GMBH & CO KG D1 cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 02/21/2014. | 04/02/2024. | ............. (| 411,600 [4.0500%]| ....vvvvvenrennns (V1 (VN I 7,841 33,043 |..... 33,043 (5,474) | ........ (43,815) 0 0 5,148 0001......onue
Currency swap - Rec fixed USD 59010QAA4 MERLIN Curren 4.9860%
[Pay fixed EUR] ; 2015-FXS-274572| ENTERTAINMENTS PLC D1 cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/13/2015. | 03/15/2022. | ............. 0 [ 524,750 [2.7500%]] ..eoovvenrrennen (V1 (V1 I 10,039 (92,671) | ..... (92,671) | ....... (17,021) | ........ (73,025) 0 0 5,381 0001......u.
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2016-FXS- Curren 3.0300%
338981 G1591#AU6 BRITVIC PLC............. D1.. cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 11/01/2016. | 02/20/2025. | ............. 0| 1,958,560 [2.3100%] 0 0 9,385 (303,316) | ... | cevene (303,316) | ........ (19,567) | ...... (187,360) 0 0 26,177 0001......ou
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 3 4 5 6 7 8 9 10 1 13 14 17 20 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Current Year Book/Adjusted d Increase Value of Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e (Decrease) Hedged Items Entity end (b)
Currency swap - Rec fixed USD 5.5810%
[Pay floating GBP] ; 2013-FXS- G2956@AC5 ABP ACQUISITIONS Curren | Barclays Bank [GBP LIBOR
201145 UK LTD Series A FRN 12/26/2033 |D1........ cy PLC G5GSEF7VJP5I70UK5573..... | 06/03/2013. | 12/26/2033. | ............ 0. 1,534,500 | 6M+2.2000%] 0 0 50,430 348,716 |..... | ....348,716 | ... (38,245) | .....(117,100) | .oovovvvrcrnec0 | oo 0 ]..30,687 ..o [ 0001,
0939999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 | 126,116 [ ..o, 1,152,503 |XXX]....1,152,503 | ......... 40,950 |.....(840,757) | o0 | i 0 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0] s 126,116 | ........... 1,152,503 |XXX] ....1,162,503 | ........ 40,950 |.....(840,757) | o0 e 0 XXX XXX
Swaps - Replications - Credit Default
Credit Default Swap - Rec 1.0000
[PAY 0.0000];,CDX.NA.IG.29 ; 2017- 1.0000
RCDS-377086 12518*TH3 CDX.NA.IG.29 DBC.... Credit. | Ice Clear US Inc... 549300HWWR1D80TS2G29.. | 09/27/2017. | 12/20/2022. | ............. 0 |....22,000,000 [0.0000]] ....vveuniennnnns 0 462,571 0 0 27 INIAL..........
0989999. Total-Swaps-Replications-Credit Default 0 462,571 0 0 XXX XXX
1029999. Total-Swaps-Replication: 0 462,571 0 0 XXX XXX
1169999. Total-Swaps-Credit Default 0 462,571 0 0 XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0. 1,434,025 ...9,903,868 |XXX]...9,301,829 |......... 40,950 XXX XXX
1209999. Total-Swaps. 0 462,571 | ...... 1,490,859 ..10,343,662 |XXX] ...9,828,299 | ......... 40,950 XXX XXX
1399999. Total-Hedging Effective. 0 0. 1,307,909 | ..ot 8,751,365 [XXX|....8,149,326 | .......ocreene.. 0 XXX XXX
1409999. Total-Hedging Other. 0 0 1,152,503 |XXX ...1,152,503 | ........ 40,950 |.....(840,757) | ooovvvvvccnnn0 i 0 XXX XXX
1419999. Total-Replication 0 462,571 ..439,794 0 0 XXX XXX
1449999. TOTAL 0 462,571 | ......1,490,859 | ........ 10,343,662 XXX ...9,828,299 |........ 40,950 |...(6,834,791) | ... (22,777) | covvvvriannnnn 0 XXX XXX

(b)

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Hedges the currency risk of foreign currency denominated assets.
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Changein | (Amortization) | Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.A.C.V. | Accretion | Recognized | Hedged Item| Deferred (b)

Purchased Options - Hedging Other - Put Options

Equity Option - S&P 500 USD OTC ; Equity/In | Credit Suisse

2017-EOPT-350116 Joint Venture Interests Portfolio.. .| dex International E58DKGMJYYYJLN8C386{ 02/17/2017. | 07/31/2017. | 07/31/2017. | Expiration. | ............8 | ... 394,514 | .1,876.9400 1,980 0 0 0 0 0 [0001

Equity Option - S&P 500 USD OTC ; Equity/In | Bank of America

2017-EOPT-368220 Joint Venture Interests Portfolio.......... | BA.......... | dex NA B4TYDEB6GKMZ0031MB] 07/07/2017. | 10/20/2017. | 10/20/2017. | Expiration. ..203 | ... 394,514 | .1,940.3600 0 912 0 0 912 0 0 0 (912) 0 0 [ 0001

0099999. Total-Purchased Options-Hedging Other-Put Option: 0 2,892 0 0 2,892 KX 0 0 0 [ o (2,892) ) ) XXX

0149999. Total-Purchased Options-Hedging Other. 0 2,892 0 0 2,892 KX 0 0 0 [ o (2,892) ) 0 XXX

0379999. Total-Purchased Options-Put Options 0 2,892 0 0 2,892 KX)| 0 0 0 [ (2,892) ) ) XXX

0429999. Total-Purchased Options 0 2,892 0 0 2,892 KX)| 0 0 0 [ (2,892) .0 .0 XXX

Swaps - Hedging Effective - Foreign Exch

Currency swap - Rec fixed USD [Pay |J7660*AA4 ST. JUDE MEDICAL 4.3160%

fixed JPY] ; 2010-FXS-0043 JAPAN D1 Currency | Citibank NA......... E570DZWZ7FF32TWEFA] 03/19/2010. | 04/28/2017. | 02/02/2017. | Sale......... | wweveveveeenead 0 | ..3,600,000 [1.5800%]| ...oovevrrerreennd 0 0] 716,330 9,150 0 0 | (808,214 | oo 0f...716,330 .0 ....0 [100/100..........

Currency swap - Rec fixed USD [Pay |J7660*AB2 ST. JUDE MEDICAL 4.8600%

fixed JPY] ; 2010-FXS-0047 JAPAN D1 Currency | Citibank NA......... E570DZWZ7FF32TWEFA] 03/19/2010. | 04/28/2020. | 02/02/2017. | Sale......... | cccccccveeccs 0 [ ..3,750,000 [2.0400%]| ..ooovevevevnneeend 0 O 1,434,028 .....(841,889) ...1,434,028 0 [100/100..........

0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 .2,150,358 ..(1,650,103) ...2,150,358 XXX

0909999. Total-Swaps-Hedging Effective. 0 0] ... 2,150,358 ..(1,650,103) ...2,150,358 XXX

Swaps - Hedging Other - Credit Default

Credit Default Swap - Rec 0.0000

[PAY 1.0000AT&T INC;T ; 2016- 0.0000

CDS-310111-1 00206RDG4 AT&T INC......ooovvvnnrrrenns | D 1o Credit..... Citibank NA......... E570DZWZ7FF32TWEFA] 02/25/2016. | 12/20/2017. | 12/20/2017. | Maturity.... | wcooovvveee.d 0 | ..2,700,000 [1.0000]| .. .(26,625) (21,516) | ... (887) 0 0 | e 21,516 0 0 |0002

0929999. Total-Swaps-Hedging Other-Credit Default, ..(21516) (26,625) (21,516) KX) (887) 0 [ 21,516 .0 .0 XXX

0969999. Total-Swaps-Hedging Other. ....(21,516) 0] 0| . (26,625) (21,516) KX (887) 0 0] i 21,516 .0 .0 XXX

Swaps - Replications - Credit Default

Credit Default Swap - Rec 0.0000

[PAY 1.0000J;,CDX.NA.IG.27 ; 2017- | 990355275 CDX.NA.IG.27-Offsetting 0.0000

RCDS-355275 Trade DBC...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2G 03/20/2017. | 12/20/2021. | 03/21/2017. | Sale.. .11,000,000 [1.0000] ..coovvvvvrverennn0 | i (190,896) | ...... (191,202) ..(190,896) | ... 0 0 0 (306) 0 0 [N/A

Credit Default Swap - Rec 0.0000

[PAY 1.0000J;,CDX.NA.IG.27 ; 2017- | 990355280 CDX.NA.IG.27-Offsetting 0.0000

RCDS-355280 Trade DBC...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2G 03/20/2017. | 12/20/2021. | 03/21/2017. | Sale......... | ccccceverenl 0 | .11,000,000 [1.0000] -.covveerrrrcrcccd 0. (192,802) | ...... (193,108) | .ocovuvveneees 306 ...(192,802) | ... 0 0 0 (306) 0 0 |N/A

Credit Default Swap - Rec 0.0000

[PAY 1.0000J;,CDX.NA.IG.28 ; 2017- | 990377085 CDX.NA.IG.28-Offsetting 0.0000

RCDS-377085 Trade DBC...... | Credit..... | lce Clear US Inc.. 549300HWWR1D80TS2G 09/27/2017. | 06/20/2022. | 09/28/2017. | Sale......... | cccccceieics 0 | .22,000,000 [1.0000] -.oovverevered 0f.... (450,634) | ...... (455,523) | ........... 4,889 ....(450,634) | ... 0 0 (VN I (4,889) 0 0 [N/A

Credit Default Swap - Rec 1.0000

[PAY 0.0000J;,CDX.NA.IG.27 ; 2017- 1.0000

RCDS-335126 12518*MX5 CDX.NA.IG.27. .|DBC...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2G7 09/27/2016. | 12/20/2021. | 03/21/2017. | Sale.. .22,000,000 [0.0000]| -.......246,909 | ....ccccvceeecc0 | e 384,309 224,404 .(10,347) | ......159,905 0 0 |N/A

Credit Default Swap - Rec 1.0000

[PAY 0.0000J;CDX.NA.IG.28 ; 2017- 1.0000

RCDS-355276 12518*PV6 CDXNAIG.28................. | DB C...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2GY 03/20/2017. | 06/20/2022. | 09/28/2017. | Sale......... | w.coovvveveec 0 | .11,000,000 [0.0000] ..ovvvrrvrred 0 [ e 173,289 | ....... 227,762 | .......... 55917 | oo 156,023 | ... | ccoccocciinnnd (VR 0| e (17,266) | ........ 71,738 0 0 [N/A

Credit Default Swap - Rec 1.0000

[PAY 0.0000];,CDX.NA.IG.28; 2017- 1.0000

RCDS-355279 12518*RC6 CDX.NA.IG.28........cooucveee DBC...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2G 03/20/2017. | 06/20/2022. | 09/28/2017. | Sale......... | cccocccvccvcs 0 [ .11,000,000 [0.0000]] ...ooocvvvrrcrccd 0 [ e 175,571 | ........ 227,762 | .......... 55,917 | oo 158,078 | .| ccocvocciicna: (O 0 | e (17,493) | ........ 69,683 0 0 [ N/A.

0989999. Total-Swaps-RepliCations-Credit DEFAULL............ccci i LA L | oisiees 246,909 | ....... (485,472) | coccoccvccnncnd 0 [ 165,611 | ........(295,827) KX .occvvcccceeas (O 0| e (45,106) | ......295,827 w0 ) XXX

1029999. TOtal-SWAPS-REPHCAHONS...........oooueii L oL | osiiees 246,909 | ....... (485,472) | occocccccnncn) 0 [ 165,611 | ........(295,827) KX .occcccccceees 0 | e 0| (45,106) | ......295,827 ) ) XXX

1169999. Total-Swaps-Credit Default. 225393 | ...... (485,472) | .occocccccncnsd 0 [ 138,986 | ........(317,343) KX .oo887) | oo 0| o (45,106) | ......317,343 .0 .0 XXX
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Iltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.A.C.V. | Accretion | Recognized | Hedged Item| Deferred (b)
1179999. Total-Swaps-Foreign Exchange. 0 0] .. 2,150,358 | ...oe19,155 | oo [V & I~ 0 | ..(1,650,103) | ..ooovvvvevuneneesd 0 | ..2,150,358 ) XXX
1209999. Total-Swap: 225393 | ...... (485,472) | ... 2,150,358 e (317,343) KX ...........(887) | ..(1,650,103)] ......... (45,106) | ...2,467,700 w0 XXX
1399999. Total-Hedging Effective. 0 0] .. 2,150,358 ce0 KO 0 | ..(1,650,103) | .ooovvvvvvuneeeesd 0 | ..2,150,358 0 XXX
1409999. Total-Hedging Other. (21,516) 2,892 (18,623) KX)| (887) 0 0 .18,623 0 XXX
1419999. Total-Replication ..246,909 | ...... (485472) | .... .0 295,827) KX ooovvevevneneee (V] 0| o (45,106) | ......295,827 0 XXX
1449999. TOTAL 225393 | ...... (482,580)| ..... 2,150,358 e (314,450) KX ............(887) | ..(1,650,103)] ....... (45,106) | ...2,464,808 .0 XXX

(b) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Hedges the equity risk of assets.

Hedges the credit risk of assets.




Annual Statement for the year 2017 ofthe N @W England Life Insurance company

Sch. DB - Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable | Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Designation
Barclays Bank PLC G5GSEF7VJP5I70UKS573........ Y.. Y. ..2,824,000 ..1,858,341 0 2,669,110 232,351 0
BNP Paribas. ROMUWSFPUSMPRO8K5PS83..... A Y 6,300,000 | ... 6,242,071 0 5,614,394 | - oo | v [ 594185 | 536,255
Citibank NA E570DZWZT7FF32TWEFATS...... Y e [ 950,000 | ...oovenrrrrine 1,758,118 | oo (485,787) .322,331 1,314,852 ....264,048
Deutsche Bank AG. 7LTWFZYICNSX8D621K86........ A Y | 300,000 | ... 531,125 231,125 258488 | - s .
0299999, TOtal NAIC 1 DESIGNATION. 1....veresereseesersseesssesssesssessees st eEEE R8st | crensnnsssnniens 10,374,000 | .o, 10,389,655 [ ..oviverirriinirins (485,787) 553,456 9,856,844 (555,015) | .ovovrrnnrrieniiniseineninad (O I 1,153,019
0899999. Aggregate Sum of Central Clearinghouse.. XXX XXX XXX .. 525,954 439,794 0 526,470 516 2,000,000
0999999, GOSS TOAIS........uvvverersessserssersereseeeseesesse s es bbbk 848841 s RS8R | eerient st enens 10,899,954 | ..covovvvrcrirs 10,829,449 | ..coovvevereirins (485,787) 553,456 10,383,314 (555,015) [ [ I 23,153,019
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 ....10,829,449 (485,787)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)

Collateral Pledged by Reporting Entity

Wells Fargo Securities LLC........ccccoosurnniins VYVVCKRE3DVZZNTOPB21... | TFEASUIY ...ouvercersirsssisssnsssenssssssesssnssnssssns st ssisssssssssnssnes 912810  QH 4 | UNITED STATES TREASURY .....ciiiiiiitisieiiesssensssnsssesssns s s ssssssnsssnsenens | nenes 481,141 | 373,000 [ .o 399,719 | 05/15/2040. | .......... |

0199999, TOMAIS. ... rveuresteseeseeieeseseeeseeeseees s ees e es e s et o888 888 eeE 1ok ss 4oLE8eEEE L8 4LE 1A R 4R oL f oL E LA 4EE 1oL E LR oL E L1484 EE oL oL E LA E 4L E LR oL E oL L1 LR LRtk eeE | eeEieeE oL EAeeE oo LR oL L oL LR Lo E AL E LRttt | Hrent et 481,141 [ 373,000 [ .o 399,719 XXX XXX

Collateral Pledged to Reporting Entity

Barclays Bank PLC.........cccovviinirierieierincensieisnines G5GSEF7VJP5I70UK5573..... CaSN.....ciecicrecee et ANttt bttt ettt b st n st st enennaetenas | caeran 2,824,000 | ..coooovvrrrererrnnn, 2,824,000 XXX

BNP Paribas.. ... ROMUWSFPU8MPRO8K5P83 | Cash CASN..oovvteeee st | ariias 6,300,000 ....6,300,000 XXX

Citibank NA.... . E570DZWZT7FF32TWEFAT6.. | Cash CSN.. s | e 950,000 950,000 XXX

Deutsche Bank AG 7LTWFZYICNSX8D621K86.... | Cash CASN..o. oot | eeees 300,000 | ..oovvvnrerrerrrirerines 300,000 XXX

Ice Clear US Inc 549300HWWR1D80TS2G29.. | Cash St | erren 525,954 |......... 525,954 XXX

0299999, TOMAIS........verrerseearesersseeeseesseise s es et es s bbb s sk s eeRE R R R LR LR RS S LR R R RS E RS E LR R LR R R LR E R R Eeee SR8 e LR R R LR E RS LR R R LRt | et 10,899,954 | ....cvvveerircrirnnns 10,899,954 XXX
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Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America, NA Boston, MA 0 0 (6,150,039) | XXX
JPMorgan Chase Bank, NA New York, NY. 0 0 4,573,549 | XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 511 517 (113,570) | XXX
0199999. Total - Open Depositorie XXX | XXX 511 517 (1,690,059) | XXX
0399999. Total Cash on Deposit XXX XXX 511 517 (1,690,059) | XXX
0599999. Total Cash XXX | XXX 511 517 (1,690,059) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January (1,060,201) | 4. April (7,602,554) | 7. July 32,420,203 | 10. October. (1,502,660)
2. February. 805,369 | 5. May. (9,085,103) | 8. August. 31,905,766 | 11. November 777,833
3. March (9,215,509) | 6. June 47,495,459 | 9. September. (8,421,049) | 12. December (1,690,059)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued |  Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY. - [11/0212017 02001/2018.cccves | 9,990,249 | .ooovcceereeeere 0 19,122
UNITED STATES TREASURY . [ 1202712017 01/18/2018....... e 1,998,914 0 255
0199999. U.S. Government Bonds - Issuer Obligations.............c..cccoeuuiininnns ....11,989,163 0 19,377
0599999, TN = U.S. GOVEITUTIENT BOMGS........eveeeeeeeeeesssssssssssss S0 L snsnsnsnenenenenenes | 11,989,163 | ..o 0 19,377
Bonds - U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
FEDERAL HOME LOAN BANKS - [10123/2017 O10412018.ccccee | e 1,999,815 | 1ooooeeeeere e 0 4,195
FEDERAL HOME LOAN BANKS. . 121082017 01/30/2018....... 7,991,717 0 6,557
FEDERAL HOME LOAN BANKS . [ 1111012017 02/09/2018....... e 4,993,324 0 8,933
FEDERAL HOME LOAN BANKS. . |12/15/2017.. 02/15/2018....... ...13,977,000 0 8,345
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations................cccocieiiiinriiniinsiicicssceeies ....28,961,855 0 28,029
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed ODIGALONS..................urvuiiriimiiiiiiii s ees bbb 000 S eE bbb sssssnsnns | 28,961,855 [ ..ocoviverriieiicieeinns 0 28,029
Total Bonds
7799999, SUDLOLAIS = ISSUET ODIGALIONS........... s 8148118881000 4818148108818 810 sssnsssssnsssens | 40,951,019 [ oo 0 47,406
8399999. SUbLOLAIS - BONDS.........oouciiimiiiiiiiii s 0 47 406
8899999. Total - Cash Equivalents 0 47,406
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomrinriincriinnniand AL | 0 0 0 0
2. Alaska........ccooeerererrinreereerrenee AK | 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... 0 0 0 0
5. California........ccccocoouvvvnrrcnnrrinn. CA | i 0 0 0 0
6.  Colorado.... 0 0 0 0
7. s 0 0 0 0
8. Delaware..........cccoeveeervernerence DE | o 0 0 0 0
9. District of Columbia 0 0 0 0
10.  Florida LFL| . .| FLRSD FOR COL TRL 624.41 0 0 121,640 121,640
B PR €7=To T - TR GA|... B.... | GA RSD Section 33-3-9 0 0 53,581 64,461
12.  Hawaii HI .. 0 0 0 0
13.  Idaho. [0} I 0 0 0 0
14.  lllinois IL| e 0 0 0 0
15, Indiana.......cocooveevrmnrinecienins 0 0 0 0
16.  lowa R 0 0 0 0
17, KansaS......cocwvveeervenneerninnennns KS RSD K.S.A 40-253 0 0 132,189 178,263
18.  Kentucky... . | KY RSD FOR PROTECTION 0 0 535,811 644,609
19.  Louisiana... 0 0 0 0
20. Maine 0 0 0 0
21.  Maryland I 0 0 0 0
22.  Massachusetts............cccooemeruunccd ......B.... | FOR THE BENEFIT OF ALL POLICYHOLDERS 1,680,602 2,006,574 0 0
23.  Michigan 0 0 0 0
24, Minnesota.......cocouerereerreeneriinenns 0 0 0 0
25.  Mississippi 0 0 0 0
26, MISSOUM....ooorcrerriirciiienrireniinad 0 0 0 0
27. Montana........c.ooeveeeeevmeriereceienns 0 0 0 0
28.  Nebraska 0 0 0 0
29.  Nevada......ornerinnerinnend 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... NI 0 0 0 0
32, New Mexico.......ccoocvummrrvuvennnnenes Century Bank,NM RSD BY INS CODE SECT 59A-5-19 0 0 207,897 231,477
33.  New York. s 0 0 0 0
34, North Carolina ..NC|.....B.... [NCRSD CHART. 5 0 0 549,297 653,448
35. 0 0 0 0
36. 0 0 0 0
37. 0 0 0 0
38. 0 0 0 0
39. 0 0 0 0
40.  Rhode Island. ..RI|. 0 0 0 0
41, South Carolina..........cccocevevererrenes SC|...... B.... | SCRSD BY INS CODE SECTION 38-9-80. 0 0 239,124 298,928
42.  South Dakota SD|.. 0 0 0 0
43, Tennessee........wirmererennne 1\ 0 0 0 0
44.  Texas 1D I 0 0 0 0
45, 0 0 0 0
46.  Vermont. . 0 0 0 0
A7, VIRGINi@. .o VA RSD ANN. 38.2-1045 - 1049 0 0 77,625 91,350
48.  Washington... 0 0 0 0
49.  West Virginia. . 0 0 0 0
50, WiSCONSIN......oooeererrvreererrrvereenn W | s 0 0 0 0
51. 0 0 0 0
52. 0 0 0 0
(X S CTIE:1: | SOOI € U ) ISR 0 0 0 0
54. 0 0 0 0
55. R 0 0 0 0
56.  Northern Mariana Islands............ MP | . 0 0 0 0
57.  Canada.......ccccconmuerrrmerererne CAN | Lo 0 0 0 0
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0 0
59.  Total XXX XXX 1,680,602 2,006,574 1,917,163 2,284,176
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. PR 0 0 0 0
BB03. s | s 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......crvwwermrreiesnririeeres XXX XXX 0 0 0 0
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