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statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONMAS ottt neneens | s 53,778,573,978 | c.ovvvvvvrcrnnes 2,642,703 | ......... 53,775,931,275 | ......... 46,345,672,832
2. Stocks:
2.0 Preferred StOCKS. ...ttt ensseens | eeneeseneeees 223,852,160 | ...vorrvveerereerirecrinennines | ceerereeeenens 223,852,160 | ...coooneen. 223,576,093
2.2 COMMON SIOCKS......oouerererirerssseresseeriesessesssessssenssesesssess st eessssesssssssessssesssssessssenes | svsneeseceees 183,964,890 | ...cooovvvvvrnees 3,340,791 | oo 180,624,099 | ....ocovvnve 182,174,520
3. Mortgage loans on real estate:
31 FIISEIENS oottt | seesienens 7,806,409,439 | ....ovvveerierrrerrirerrinenes [ e 7,806,409,439 | ........... 6,918,302,428
3.2 Other than firStlIENS........c.ucverirrieseeeree s esssssessenes | eereerssesesnnns 55,164,868 | .....vvvvrveerrrrnerrrrerrienns [ conrerinerienne 55,164,868 | ................ 55,163,844
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....oceocerereieeeiseeseessetseesesseses st e ssessess e bsess st ssess st st e ssessesssessassasssessesss | soestssssessessansssssessassnsssnsss | setesssssassssssessessnssssssessns | oeesssensemesnssssesessessnens (01 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)....vvvovveseesrreseesseessseessse st sss st st sss s sssstssnsnas | eonesesssesnans 23,373,896 [ ...ocvererrrrerreerirserinnenns | v 23,373,896 | ..ocovvereenne 31,929,952
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......coueveverererereesie e | ervereseieins 5,460,445 | ..o | e 5,460,445 | oo 5,293,145
5. Cash($.....(176,218,191)), cash equivalents ($.....1,788,832,800)
and short-term investments ($.....2,572,499,272).........ccocemremreemrremreenrinressessssesssssssssssssssssssses | seenseonees 4,185,113,881 | cooveeeveeeeieeeeeseeveen | v 4,185,113,881 | ........... 2,725,798,878
6. Contract loans (including §.......... 0 PreMIUM NOLES).......oeevevirererereeeeee et ssssenes | senversenns 1,189,971,679 ..o | e 1,189,971,679 | ........... 1,265,549,348
T DBIVALVES.......ovverricecceeri ettt sessssssesnsens | seesseeens 5,829,903,187 | ..ooovvvrerrerrrerrerernenes [ cerreiinne 5,829,903,187 | ........... 3,610,219,573
8. Other iNVESIEA ASSELS. ... .cuuverrrereereeeeseeeseeeseess s sseessssssesss s ssssssesssesssssssssssssssssssssssnnes | sesssseens 2,803,021,028 | ......ccnv.... 264,600,730 | ..ovevnve 2,538,420,298 | ........... 2,728,985,835
9. ReCEIVADIES fOr SECUMHES........cvrvevveeictcieee ettt s saes s esse s snssnas | sevisseseeseens 94,551,138 | vt | e 94,551,138 | ovevcreee. 16,052,192
10.  Securities lending reinvested COlALEral ASSELS........ovrurnrrrinrnririnrieirrissessrssssressssssssessnnes | sersssssessssssssssesssssssssnssnss | eoeessssesssssssssessasssssnssassns | eessssessssssessessssssnssessnes (01
11.  Aggregate write-ins for iNVEStEd @SSELS..........c.ccueiveieicicieieeeeee e ses | errene s 4,839,936 [ ..o 0] s 4,839,936 | ...cccv.e.. 20,658,431
12.  Subtotals, cash and invested assets (LINES 110 11).......vureerrremrennrenrrinereneeeneeenseesseeenns | ceeeennne 76,184,200,525 | ......ccconve. 270,584,224 | ........ 75,913,616,301 | ........ 64,129,377,071
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)........cveevererireirrireieenrireiseeneeseies [ e [ cerseressssisssessnsessessssssenes | sessessssssssesssssessesssssnns (01 U
14.  Investmentincome dug and aCCTUE...........coeviuieiieeiciereee et sssesssns | evesesisanns T14TAB248T | oo | e 714,744,247 | .............. 668,022,111
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccceeveeeis | covvvevinee. 270,785,206 | ..coocvveee 12,376,893 | .............. 258,408,313 | ..cceveve. 306,322,109
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cc.cocveuveverrenns | covverreirennnns 71,979,976 | ovveieeeeereveeienns | evrerieiriinnins 71,979,976 | oo 62,551,027
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) OO OO OO PPPROTN DO L0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crrimreeicrrierierireriesesssssessssssesesessesssns | oneresesesnns 259,789,620 | ....oorvveerrrrerireeirenies | ceerereneinens 259,789,620 | ........c..... 184,254,796
16.2 Funds held by or deposited with reinsured COMPEANIES..........c..cvvveevvererieeiereererieseiesien | ceeverresieinns 23,256,808 | ..oovverieriererereinsieneens | e 23,256,808 | ...ocvevevee. 13,241,037
16.3 Other amounts receivable under reinsurance COMracts..............owweveeeemrerenereieesinees | ovevesereonns 284,490,584 |......ovveererrrereerernes | e 284,490,584 | ............. 537,463,899
17.  Amounts receivable relating to UNINSUIEA PIANS............ccvvviiverriireieseeeeressie e ssssessesiess | svesesnssesesissessesissessessens | seesesisssssessssessessssssssssnns | eesessesssessesssssessssssssees (01 O
18.1 Current federal and foreign income tax recoverable and interest thereon...........cccocveevveveeecene | cevvevvivenen. 32,517,735 | oo | e 32,517,735 | oo 0
18.2 Net deferred taX @SSEL........coocirerrereeeee st esssssessssesssenes | ceesenesnns 2,446,470,276 | ........... 1,452,295,554 | .............. 994,174,722 | ... 770,455,356
19.  Guaranty funds receivable or 0N AEPOSIL..........cccveveviviecieeree et eesseens | eeevessesesans 21,087,953 | oo | e 21,087,953 | .ocvereree. 22,550,334
20. Electronic data processing equipment and SOfWAIE...........cc.vueererrerirnrerninesnsesnesesnsesessesessessnees | cevseesesennes 118,179,174 | ... 118,179,174 | oo (01
21.  Fumiture and equipment, including health care delivery assets ($.......... (1) JSSTSRIY ST 75,272 | v YA 7 (01 O
22. Net adjustment in assets and liabilities due to foreign eXChange rates..........ccvwrrerrrrinrnrnrirns | cerrrerrisenssrsnsnenies [ | e (01
23. Receivables from parent, subsidiaries and affiliates............cccouverererirereceseeieeeeeseesesie | e 64,500,757 | covvveverereeeieeesesieeen | e 64,500,757 | ........... 1,635,962,836
24. Health care ($.......... 0) and other amoUuNtS FECEIVADIE...........c.vrurireerririreerrireiereseieeresessieesenes [ crsereersisnsensisssessssessseess | seeseesssssssssessssessssssssessens | reesnseseeesssssssessssessneens (01 OO
25. Aggregate write-ins for other than invested aSSets............ocvvriereieiereieieseee e [ eveiiisiennes 58,421,810 | .oooovvnnnen 14,916,387 [ ....ccooo. 43,505,423 [ .....ccoo.c 88,239,512
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........vvereereerreieeineeiseessesesseesssesssesssssssssesssessssssssns | onseeens 80,550,499,943 | ........... 1,868,427,504 | ......... 78,682,072,439 | ........ 68,418,440,088
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........ccccovevvveeees [ coneene 105,388,465,516 [ ...oovereveerereereernerneerrirnnes | erenne 105,388,465,516 | ....... 105,343,073,850
28, Total (LINES 26 NG 27).......corvereereceieeirereeieeeseeet e esessseeessesessessssesssesssssssssssssssssesssnssssnes | aeeenes 185,938,965,459 | ........... 1,868,427,504 | ....... 184,070,537,955 | ....... 173,761,513,938
DETAILS OF WRITE-INS
1101. Deposits in connection With INVESIMENES............ccovveieiciiiiee e | ceverees e 4,839,936 | ..o | e 4,839,936 | ...ccovvevee. 12,187,358
1102. Cash collateral On deriVAtiVES..........c.cuevcviveieiciesieiee ettt snes | ersessessssssssses s essesaenas 0 | | e (1 [ 8,471,073
OO OO O TSP ROTURPRTUT VPPUPTORPTRTORRTORRTT POTOOTTURRTORTISRRPRRTORY DO (U
1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccoceeveereeneenineneereenenes [ corereenneseecneseene (01 O (1] T (0] T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)......cccivriieeiiiiriisiri s | i 4,839,936 | ..o, 0 s 4,839,936 | ....ooooounee. 20,658,431
2501. Interest in @annUity CONTTACES............ccuivriveieeieiceie e b s sssessenaes | seressessesans 37,345,324 | ..o | e 37,345,324 | ................ 38,232,674
2502. MISCEIANEOUS.........oouvermreeeesseriseessessseesise s ssise st sst st ssstsssssssnnes | eessssssssnens 15,848,247 | .coovvvvenneen. 10,749,548 | ..o 5,098,699 | .....cooevenee 10,862,776
2503, VODA......coomceieiiesisesessesi sttt | eneseene s 4,166,839 | ..oovvrvrrnnnn 4,166,839 | .ooooerreceiereiennns (U
2598. Summary of remaining write-ins for Line 25 from overflow page..........coveevenieiesieieseeniens | vevereiseiennns 1,061,400 [.oovoririieeiienien, (] [ 1,061,400 | ....ccvvveenee 39,144,062
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccuriiieeiiiniiiesiri i | e 58,421,810 | ..oocvvennvee. 14,916,387 | ..ooovvvnnce: 43505423 | ....cocovenne 88,239,512




statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $.....43,719,954,127 less §.........0
included in Line 6.3 (including $.....382,970,039 MOGCO RESEIVE). ..........covververeereeeeseeeieseesssesssessssssssssssessssssssssssssssssssssssnssens | ovvsessessonns 43,719,954,127 | ..............38,689,748,053
2. Aggregate reserve for accident and health contracts (including $......... 0 MOACO RESEIVE)......cuvieiiiricinieinieireieneieeeeieeies | ceereeisieisieis 98,738,308 | ..coovvvrreenne. 108,997,581
3. Liability for deposit-type contracts (including §.......... 0 MOGCO RESEIVE).......ceueeeciceceereincrnerseressesseeseesessesseessssessessessessessesesees | seveeeeneenens 4,169,841,200 | ...ccovvrvvnes 6,185,528,270
4. Contract claims:
OO PSPPSRSO ISP 122,696,732 | .ovvovverrrnnn. 128,257,259
4.2 ACCIAENT ANA NEAIN.........veieicieiicii bbbt | nerinenent e 42,886,626 | .......cccovvvvienee 74,589,263
5. Policyholders' dividends $.....4,095,446 and coupons $. .0 du€ and UNPaId. ..o ....4,095,446 ....4,694,039
6. Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $.......... 0 MOACO). .o erereeneeneieieneiereeisess st sesssssessesses | essessessessenennns 13,974,580 | c.oovovverirne 13,942,353
6.2  Dividends not yet apportioned (including §.......... 0 MOOCO).... ittt | nebebnebe st n bbbt s et nsenas | sebebeet ettt ettt
6.3  Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies NOt INCIUAEA IN LINE B...........evveverireieirieieeririeseeissiseeseseeeeeesessssnes [ cnvressessnssnsssssssessessssessees | senssnssnssnsssssnsssssassessessesesnns
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....108,794 accident and health PremiUmS...........ccccveveveineeineesriessiessssesssssssssssssesenes | oevsisssesssssnnsnnes 3,256,160 | ..o 2,331,102
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMIACES...........cvuuruuriuriiiirciiireristi sttt | ebsesines st s enins | oenbessest s
9.2 Provision for experience rating refunds, including the liability of §..........0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act...........ccoeurieinienienienicnis | v 22,056,414 | .coovvviveerne 19,354,457
9.3 ...578,143,280 | .... ...126,279,102
9.4 Interest MaINtENANCE RESEIVE...........c.ccviiiieiicieiicctcte ettt ettt bt b bbb st sttt b s s st ebebssnneaas | evesesssssesesans 354,200,197 | .oovvererernees 208,019,063
10.  Commissions to agents due or accrued - life and annuity contracts $.....85,545,844, accident and health §.......... 0
and deposit-type contract funds §.......... 0.ttt ettt ettt et et ettt et et er s s s et stetebeteteseseansnenenesetenes | srereerinisesererens 85,545,844 87,998,430
11.  Commissions and expense allowances payable 0N reinSUrance aSSUME.............ccuivevivevivieeisieiee et snes 13,811,848 20,255,895
12, General EXPENSES AUE OF ACCTUBH. .........cuiuiuuieeieetsteeteie ettt s bbb bbb h bbb bbbttt enis 14,685,884 15,521,619
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,225,443,620) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES)...........c.rvuuiuririieiieieies st ....(1,071,634,357)| .... (1,220,040,685)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES..........ccovuevrieiireiiiieiieieeieie e esnns | enresisiesiesenenes 10,449,295 | ...oooevviriee 41,861,767
15.1  Current federal and foreign income taxes, including $.......... 0 on realized capital gains (I0SSES).........cueveurireririreiriieireieireieineeinees [ e (1 I 64,683,282
152 Net deferred taX HADIIEY.........c..eveereiee ettt s et nnns | estessens st essensennees | seesteneent ettt
16.  Unearned investment income ...4,029,952 | ... ....5,663,509
17. Amounts withheld or retained by company as agent OF trUSEEE............creurriiiree s | eerereseeseeeneena 26,051,614 | coeveeee 24,947 505
18.  Amounts held for agents' account, including $.....146,058 agents' credit balances
19.  Remittances and items not allocated.............cceuviverienieneeieeee s
20. Net adjustment in assets and liabilities due to foreign exchange rates..
21. Liability for benefits for employees and agents if not included above.....
22.  Borrowed money §.......... 0 and interest thereon §......... 0ttt
23. Dividends to stockholders declared and UNPAIG............cuevueirririrrireireieieieeieie ettt sttt ssensenns | cbesssssessessessessessessessessessesses | sebsseseenet ettt seene
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUALION TESBIVE. .........uceceivtiiectete ettt et a bbbt bbbttt es s s b b et s et be b b s snsebebebasssesebesassnanns | evesesissssesesans 666,558,171 | ..ocvveverernee 545,497,293
24,02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.......covrieiriiieieireisireise ettt snesenn | eretssseessse st seees (O R 92,084
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) FEINSUNETS......ouvrereeereereeseeseeseeeesenneenes .3,462,882,791 .3,374,188,308
24.04 Payable to parent, subsidiaries and affllates.........c.covvrrrririirre s | vt s 19,766,448 | ....coovvvirinn 46,527,361
24.05  Drafts OUISTANAING. ......cvurveeeeieieieiseteee bbbttt | ettt nsens | chreb ettt
24.06 Liability for amounts held Under UNINSUTEA PIANS...........c.eueereririirrieirinsississssisesssessessessessessessessesseeessssssssessessessessessessesss | snssessassessessessessesnssessessessens | sessssssssssssassassassassassessessesss
24.07 Funds held UNGEr COINSUIANGCE...........c.wuiereeeerneeriresseesense et ensensentenes | eressessnnnennns 1,123,939,164 | ..o 998,364,209
24,08 Derivatives 2,327,111,998 .1,781,682,828
24.09 Payable fOr SECUMLIES.........ccviueiiciiiciieie sttt sttt bbbt s s s s s ssssenssansnns | sbessesessesnes 1,825,798,539
2410 Payable for SECUMHES IENAING.......c.cociiveiireiceictsce ettt st bbb sae st sssasnnas | sresesesineas 10,135,700,144
2411 Capital notes §.......... 0 AN INEIESE tNEIEON $......eve.0ueeoeee sttt s st ss s sessnsas | stesssnsssssnssnssessnssansenssansens
25, Aggregate WIite-iNS fOr HADIIIIES. ...........coirieiieieee e e bbbt 3,775,378,488 | ................ 1,796,642,701
26. Total liabilities excluding Separate Accounts businESS (LINES 110 25)..........ccevuiuriiunicirireirieinie e sesenses | oersssesesenns 71,599,168,529 ...........02,894,016,814
27.  From Separate ACCOUNTS SEALEIMENT...........ciuiiriiirieieiiete et s bbbt .....104,918,903,176 | ............ 104,925,483,407
28.  Total liabilities (LINES 26 @NG 27).........cvuirririieriiiieeeriseie et .....176,518,071,705 | ............ 167,819,500,221
29, COMMON CAPILAI STOCK........cveiuieieitriectsiets etttk s bbbk bbbt s bbbt niens | cbessebnnsebansenanes 75,000,000 | ..ooovevireririnenne 75,000,000
30, Preferred CaPItAl SIOCK. ... ittt
31.  Aggregate write-ins for other-than-special SUMPIUS fUNAS............coiuriiuriiiriiei bbb
32.  Surplus notes
33.  Gross paid in and CONLHDUIEA SUIPIUS.........c.viuircieiciiei ettt bbb
34, Aggregate write-ins for SPECial SUMPIUS fUNDS...........cueerrerrecieici ittt
35, UN@SSIGNE fUNAS (SUIPIUS).....cuueuevuiuiireiiieieiei ittt bbb bbbt
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt nes | crrteint e ennes | ettt
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt enees | tteetent e ennes | ettt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.....469,562,340 in Separate Accounts Statement)............cooeeererreees | onrrnnneinenes 7,477,466,250 | ...cocovevnnee 5,867,013,717
38. Totals of Lines 29, 30 and 37..........ccvvurernieneeneencenencrnneeenennenne s 7,552,466,250 | ...ooociennnen. 5,942,013,717
39. Totals of Lines 28 and 38 (Page 2, Line 28, COl. 3).......ciiuiiiririieririiiieissiserissisnisessss s snsssssssnnes | seesesssens 184,070,537,955 | ......co..o. 173,761,513,938
2501, Cash collateral 0N AEIVALIVES...........cceviieiieieiieetcie ettt ettt ettt et st ettt s s st b bessnsebesesasnsnsesenens | cveberesseneaens 3,534,920,288
2502. Derivatives fULUIES PAYBDIE...........vurirererieireiseissisciseeseseere s ss sttt nsnnsnts | svsessassessessesnnes 99,100,693
2503. Miscellaneous 84,018,096
2598. Summary of remaining write-ins for Line 25 from overflow page 57,339,411
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE). ... ieuieieiieiieiisiisiisarirsres e ess st snssensenssssens | eoessesienennes 3,775,378,488
3101.
B002, et R RS £ E R R AR
B103, RS e b
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)..
BA0T. s
BA02. £
BA03. bR bR £ £ £ SRR AR E AR R bbb
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 GDOVE)...........ciueuiviieiecieiiiececteteee ettt s s st besensesesesnsssesenesaes

Qo3




statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccovvirninniinnnninenens | e 6,895,579,6%4 | ....... 3,104,638,041 | ....... 7,567,956,615
2. Considerations for supplementary contracts with life CONtINGENCIES...........cccuriivriciricricie s | eereneens 61,475,169 | ............ 32,698,299 | ............ 69,804,641
3. Netinvestment income ..1,407,439,975 | .......1,355,681,871 | ....... 2,906,621,563
4. Amortization of Interest Maintenance RESEIVE (IMR)...........coiiurieiniieieieieeee et ssssessssens | enseneenns 16,252,290 | ............ 11,636,079 | ............ 21,458,272
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES.........ccreuiureieriiiriieneeinieinesiseeeseens | cveeeneens 14,380,193 | ............ 29,476,728 | ............ 61,453,504
6. Commissions and expense allowances on reinsurance ceded 143,389,753 | .........130,326,877 | ..........313,934,113
7. Reserve adjustments 0N reiNSUraNCe CEABM............oeuiuruiieiiieieeiret et enens | eeseiens (120,823,726)| ......... (199,348,229)| ......... (391,170,946)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
fTOM SEPAIAIE ACCOUNLS...........oivieiiiecieiecieiectr ettt bt bt bbbttt ensesennas | oeenees 1,201,015,312 | .......1,276,559,528 | ....... 2,558,031,508
8.2 Charges and fees for deposit-type CONIACES..........vueereriririeises e ssessessessesseens | ceseeeeeennenes 676,551 | ..............1,930,500 | .............. 3,632,011
8.3 Aggregate write-ins for miscellaneous income. v e, 595,276,907 o.......062,480,441
9. TOtalS (LINES 110 8.3)....ueuieeireieieieieis sttt snsnnns | erees 10,214,662,118 .....13,774,201,722
10, DAL DBNETILS. .....cvucvecviciicici bbbttt bbbt v 211,134,629 v 844,392,204
11. Matured endowments (excluding guaranteed annual pure endOWMENES)...........cvvrrrnrnrrninenerneeeneeesenesesenenensennnenees | covereeneneenen 941,456 | 1o 684,692 | oo 1,931,553
12, ANNUILY DENEFIS. ..ottt bbbttt st ssnse e nenenenns | oeneens1,000,591,836 | .......1,002,980,420 | ....... 2,013,249,928
13. Disability benefits and benefits under accident and health CONtracts.............ccccceviveiiuiiciiicscce e v 103,089,831
14. Coupons, guaranteed annual pure endowments and Similar DENEFILS. ..o [ e | et esseienes | cereienei s
15. Surrender benefits and withdrawals for life CONtrACES..........ccvvvrirerrrrrrrerrnrs s | e 3,091,874,254 ] .......4,300,483,511 | ....... 8,411,756,082
16, GrOUD COMVETSIONS. ......vvvrvsesiseseseeseiseiseies bbbttt nsensennes | cbeiesesesesenenesenns | srbnsenssesssssessessessessenes | reesesseneseseee s
17. Interest and adjustments on contract or deposit-type contract funds. ..69,731,648 | ... .79,097,633 | .. 146,914,088
18. Payments on supplementary contracts with life CONINGENCIES..........cviuriiiiiiiricie e | ceeeeeneeas 42444279 | ............ 40,269,327 | ............ 81,454,552
19. Increase in aggregate reserves for life and accident and health CONracts.............ccceveeeieieicriesieceeeecese s | e 5,020,174,197 | ..........545,333,545 | ....... 3,298,289,729
20. Totals (Lines 10 to 19) 10,101,083,322 | ....... 6,208,987,053 | .....14,501,077,967
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..................... v 387,170,169 | ..........416,483,237 | ..........829,797,500
22. Commissions and expense allowances 0N reinSUrance aSSUME..............cviveveeeieieieerieeiseesessssessssessssessssessssessssessssesens | cevsssesenns 19,126,660 | ............ 15,896,588 | ............ 46,038,451
23. General insurance expenses 532,325,428 | .........491173,770 | ....... 1,023,852,708
24. Insurance taxes, licenses and fees, excluding federal iINCOME tAXES..........ceviveiereirieieieiesie et esenens | cevnssesenns 32,368,140 | ............ 23,854,236 | ............ 73,255,558
25. Increase in loading on deferred and Uncollected PrEMIUMS..........cccuiuriiiriiieiincirereseeis s | seresieienaees 9,382,624 | ............ 16,124,454 | .............. 8,067,615
26. Net transfers to or (from) Separate Accounts net of reinsurance... .(1,621,950,539)1 ......(2,031,900,565) | ......(2,514,077,856)
27. Aggregate Write-inS fOr dBAUCTIONS. .........ceviuriieiicisiei ettt ........218,892,923 | ..........148,997,508 | ..........322,103,721
28. TOtalS (LINES 20 10 27).......vuiveieeeeieicieectciet sttt ssb st bbb s s | enras 9,738,398,727 | ....... 5,289,616,281 | .....14,290,115,664
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)... 476,263,391 | .........781,002,725 | ......... (515,913,942)
30. Dividends t0 POICYNOIAES. .......cuvviiieieieiieie et bbbttt sttt ens | conieneeans 14,532,577 | ........... 13,287,647 | ............ 29,763,372
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)......... v 461,730,814 | ..........767,715,078 | ......... (545,677,314)
32. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........cooevieurieirieenienee s .........308,319,758 . A14415422 | ..........224,111,016
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105S€s) (LiNe 31 MINUS LINE 32).......ccueveuiuieiieieiiieisiseeiseisee st eisesnes v 153,411,056 ....653,299,656 | ......... (769,788,330)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(220,619,710) (excluding taxes of $ (433,581,296) (221,332,294)| ......... (252,696,034)
35. Netincome (LINE 33 PIUS LINE 34)......oiiieieieeieire et (280,170,240)| ..........431,967,362 | ......(1,022,484,364)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDEr 31, PHIOT YEAI.........cueuieeiiieieieieieieiseie sttt ettt enns | oeeens 5,942,013,717 | ....... 6,041,527,465 | ....... 6,041,527,465
37. Netincome (LINE 35)......cueeeereerrerririnrieinsissississssssssssseesseeeseseseeees (280,170,240) | ..........431,967,362 | ......(1,022,484,364)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....618,081,250...........cccccouevnriemeeneernncerneeinnees | coeenne 1,133,702,816 | ......... (173,769,826) | ........... (98,780,809)
39. Change in net unrealized foreign exchange capital gain (I0SS)...........ccceviurrieiricieiciesie et sensens | enverieiens 14,164,269 | ...........(50,339,858) | ........... (45,137,003)
40. Change in net deferred income tax 170,543,695 | .........(170,340,792) | ..........497,844,899
41. Change in NONAAMILEE @SSELS............ccuiueiireiiieicte ettt bbb bbb s s s nes veenrnr.096,496,156 | ............. (9,374,911 | ......... (581,567,237)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccvverierieniiriireeeeeeeeeeeeiens [ e 92,084 |..ccovvirinnes (92,084) (92,084)
43. Change in reserve on account of change in valuation basis, (increase) or decrease. . .
44, Change in aSSEt VAUGLION MESEIVE..........cuiiiuiriieicieicie ittt bbbttt v 116,582,547
45, Change iNtrEASUNY STOCK.........civiviriiiciiciiicsie ettt sttt sse bbb s st ssesessensssenns | cbessesissessssessssesssessess | sosessssesssesssessssessesans | sevsssessssesssesssessesaneas
46. Surplus (contributed to) withdrawn from Separate Accounts during period... ceeeren-(17,000,000) | ... . . .(10,000,000)
47. Other changes in surplus in Separate AcCouNts StAtEMENL...........ccccviveiireiiieieeee ettt | ceessserenns 37,591,704 |............(3,778,935) | ............ 38,559,268
48. Change iN SUIPIUS NOTES........uiuiuiuiaitiitietris ettt bbbttt s et nbe s bbb st st ssebensebens | cbessetassessssesnsensnsessees | nesebsssesssessnsensesessesans [ ebessessssesssensnsnnsesaneas
49. Cumulative effect of changes in aCCOUNtING PHINCIDIES.........vveerrerrerrieirieieierere e sessessssssssssensanss | reeneeneessenesseesssnsssssnes | eeesesnessnsnsssessessessesses | corseneeneensesenseeseeneens
50. Capital changes:

B0.T PAI UM, ettt ettt £ttt
50.2 Transferred from surplus (Stock Dividend)..
50.3 TranSTeITeA t0 SUMIUS...........vuurvreceeeeeeececeeecesseeesess s sss s
51. Surplus adjustment:
BT PAIA UMttt Rt R SRRttt
51.2 Transferred to capital (STOCK DIVIAENG)..........cueuiiiririciricee e
51.3  Transferred from CaPItal..........couriererierieriiniiie ettt sstnstnts | nerseeesenssnessesesssnees | errensesnesnenn s ensensens | e
51.4 Change in surplus as a result of reinsurance... veeenenn(23,856,667) | .. (47,713,335)
52. Dividends t0 StOCKNOIAETS...........coouiueveiieeecc ettt ettt ssenssae bt sssnnsste s ssssnsnsesenssnsnsenes | cvererenseererensnsnserensQ [ creverans (500,000,000)] ......... (500,000,000)
53. Aggregate write-ins for gains and I0SSES IN SUMPIUS.......c.cvrrrrrrieiieieieie e ees creennnr(32,935,704) | .. 53,274,370
54. Net change in capital and surplus (Lines 37 through 53).........c.cueeeierieniiniiniinieeeeeseeeeeseeesesesenesesessessessessennes | soseens 1,610,452,533 | ......... (524,689,467)] ........... (99,513,748)
55. Capital and surplus as of statement date (LINES 36 + 54).......oueiiiiiiiiiinieiieieseseiseeis et enessnensnsees | ceenees 7,552,466,250 | ....... 5,516,837,998 | ....... 5,942,013,717
DETAILS OF WRITE-INS
08.301.  ReinSUrance reCapture fEE INCOME...........cuiiuiuriiririieiriieireie ettt bbb bbb eeeeenen297,232,123 | e, (01 [, 0
08.302. Management and SEIVICE fEE INCOME. ... ieeee et nes 241,112,342 | ... 270,324,739 | ..........539,625,906
08.303. Contract surrender Charges............ccoveurieurieunieenieinseseeeneens ..29,317,626 | ... 32,536,606 | ............ 63,089,853
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page..........c.cocoevevicriciieeieeeeeee s | v 27,614,816 | ............ 24,157,967 | ............ 59,764,682
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 DOVE).......cuuiuuiisieiiiiieisssiseresessseses e seessnieees coer.595,276,907 ...327,019,312 ....662,480,441
2701.  Reinsurance related IMR adjustment 154,969,722 [ o0 | e 0
2702, Interest Credited t0 FBINSUTETS............ccueiicecee ettt ettt bbbt bbbt senns v 105,394,553 | ..........125,346,624 | ..........249,422,614
2703, Ceded rder DENEIS...........cuuiicriiicirc ettt | crenenenens 14,654,708 | ............ 24,587,518 | .covvvnns 41,973,947
2798.  Summary of remaining write-ins for Line 27 from overflow page.. 3,873,940 | .... ...(936,634) ............ 30,707,160
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 DOVE)......veurvrrrerrerrressersressissresessanessesnesssssssssssssssssssssssnssssssssssens e 278,892,923 | .......... 148,997,508 | ..........322,103,721
5301, Prior period adjUSIMENTS..........cciiiriiiriirieiseieie ettt nsesensessnsesnnsesnnnens | evnnsensssensnsennnennens0) | cniennina 66,944,837 | ..........153,154 911
5302.  Prior period audit adjustments. ...(99,880,541)] .. .(99,880,541)
D303, e R AR £ £ Rttt n s | cbsenteebent e tsenbestentnns | ebsentensenteens st st tenns | chrestenei ettt
5398.  Summary of remaining write-ins for Line 53 from overflow Page.........ccoovrrrrrirrieirrrererenerereseneeneneesseseensensenns | ceveeneenseneensensensennes (01 RN (V1 RN 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 DOVE)......cuiuuiuiiriieiiississerssesserssessenssessenssensssssnssssssnssssensssssensss | sosssssssssssssessssssens 0 (32,935704) [ ..o 53,274,370




statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS

1. Premiums Collected NEt Of FEINSUIANCE............cvcvirie ettt s s s s ses s sasssans | evsesineas 2,952,614,103 | .......... 2,941,164,516 | .......... 7,624,978,760

2. NEtiNVESIMENTINCOME. ...ttt bbbttt | enbannens 1,276,194,998 | .......... 1,256,211,536 | .......... 2,680,020,020

3. Miscellaneous income ..2,270,074,821 ..2,231,800,771 3,658,176,306

4. Total (LINES T HIOUGN 3)...ouiieiieiiiiii ittt bbbt snsnnes | crininad 6,498,883,922 | .......... 6,429,176,823 | ........ 13,963,175,086

5. Benefit and 108S related PAYMENES. ..ottt nssnes | esssenens 5,363,810,924 | .......... 6,114,007,701 | ........ 11,791,922,089

6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS...........ccoevucveveevecrerierensenins | covieinns (1,770,356,867)]......... (2,244,041,214)] ......... (3,055,009,209)

7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccccvcvevvieiieiiierceeceeeeeeee e | i 1,371,457,336 | .......... 1,040,536,077 |.......... 2,222,513,175

8.  Dividends paid to POCYNOIAETS.......c..cviviirieieiireiee ettt sse s sssnsns | snsessnsessenns 15,098,943 | ..o 12,933,547 | ..ccvvrrnne. 28,639,168

9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) .188,919,982 ..719,615,749 |............(266,641,709)

10, Total (LINES 5 throUGN 9)........cuuieiiciiciie ittt | rneisnees 5,168,930,318 | .......... 5,003,051,860 | ........ 10,721,423,514

11.  Net cash from operations (Line 4 minUS LINE 10).........cccoiueiiiiiiisieieieiseesce ettt ssnsensenas | sesenanns 1,329,953,604 | .......... 1,426,124,963 | .......... 3,241,751,572

CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS oottt | cbreeins 22,431,761,009 |........ 23,436,806,454 | ........ 45,704,996,697
122 SHOCKS . coeue ettt bbbt | enbientnneeas 13,466,643 | ..oocovvvnne 9,177,642 | ..o 106,795,852
12,3 MOTGAGE I0BNS. ...ttt bbbttt bbbt nnsnnnns | sonenssenns 353,933,503 | ..ccrvveneee 277,890,710 | ..ccvvvrnee 884,183,773
12,4 REAIESALE ..o ettt sttt | eeeseeesnsines 8,906,352 | .....coevenuc 60,887,657 |............. 121,583,548
12,5 OtheriNVESIEA @SSEIS........rvrririiriereiieeiseiier ittt sttt sttt ssssnsssenes | sonesssennes 388,353,200 | ......cconue 272,310,832 | .......... 1,041,376,600
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments...........ccccocvevivevcnisieiesceseiens | e 16,639,460 | ................. 5,438,692 | ..ccvvverrnns 8,790,135
12.7 Miscellaneous proceeds ..3,522,006,737 | .........2,067,315,555 | .... 516,539,239
12.8  Total investment proceeds (LINES 12.110 12.7).....cuciuiueeieieireiieessetese st sses st sessss s ssessssssssesssnses | sesseees 26,735,066,904 | ........ 26,129,827,542 | ........ 48,384,265,844

13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt bbbttt | cbbeeies 26,058,779,308 |........ 25,449,365,702 | ........ 48,599,434,010
132 SHOCKS....vuvveiesiie ittt s bbbttt sttt ssns | enssenssnsines 7,919,637 | .oovverrnnn 47,628,732 | ..o, 90,752,834
13.3 MOMGAGE I0BNS.......ooieiriee sttt bbbttt tnssnnnes | ceesisenia 861,688,126 | .......... 1,153,852,417 | .......... 2,366,470,716
1314 REAIESALE........cvveveciieciic sttt bttt nst st st | anssessnssnsines 196,004 | ...ccoovrrenne. 2,045,295 | ..coovvrierinnn 3,144,493
13.5  OtheriNVESIEA @SSELS........ieueiiircireireiie ittt ettt bnssnsssnssnnnes | soneisesines 183,920,624 | ............. 466,876,650 | ............. 622,142,696
13.6  MisCEllaneous @PPlICALIONS............c.cvivieiciciiecici ettt bbbt seesssas | anieiineas 2,298,182,560 | ............. 821,692,419 |............. 364,300,927
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccvervireiirireiieisssee s sssssssesessessessssssesssssssssssenss | ssessens 29,410,686,259 | ........ 27,941,461,215 | ........ 52,046,245,676

14.  Netincrease or (decrease) in contract [0ans and Premium NOLES. ..o sessssseesessesesesss | cereesesseeens (11,577,945) ... (11,511,271) [ e 72,030,019

15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (2,664,041,410)]......... (1,800,122,402)| ......... (3,734,009,851)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrplus, 18SS trEASUNY STOCK..........cccevevcveeireieesceee ettt s s ssntenes | evesinens 1,500,000,000 | ..coovvovverrerrieenead (01 0
16.3 BOITOWED fUNGAS......oooviiiei ettt bbb bbbt s s b s s s bt st sas | essbensessesassesssssesssssnsanes | essesissastessesssssessessesnes | ensessessessssessessessbenseseees
16.4 Net deposits on deposit-type contracts and other insurance abilities..........c..ccvvvevevevrereeieveeeeseeeeeeeese s | e (2,015,687,070)] ............ (650,180,169)|............. (879,123,077)
16.5 Dividends t0 SLOCKNOIAETS..........cuuiueiiriiieiieiieite sttt sttt sttt ettt | sesbsesbsst b sse e (0] IS 500,000,000 | ............. 500,000,000
16.6  Other cash provided (APPHEA)........c.ueuueririeririieieeieee st |Lersseseses 3,309,089,879 |.......... 2,206,180,449 |.......... 2,580,174,339

17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | ccco.e... 2,793,402,809 |.......... 1,056,000,280 | .......... 1,201,051,262

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccccverervercaes | covernee. 1,459,315,003 | ............ 682,002,841 | ...co.c... 708,792,983

19.  Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YT ... euuieriirieeite ittt sttt | £reeiseen 2,725,798,878 | .......... 2,017,005,895 |.......... 2,017,005,895
19.2 End of period (Line 18 plus Line 19.1)....... 4,185,113,881 2,699,008,736 2,725,798,878

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

20.0001  Transfer of premiums to affiliate related to reinsurance agreemMent..........cc.ccueeeereeveresseseessssesessssesessenes | coeesenns 4,069,279,326

20.0002  Transfer of bonds to affiliates related to reinsurance agreemMeNt..............cceevcveeeieveieesieeseesesee s | eveesnns 3,648,144,839

20.0003  Transfer of mortgages related to affiliated reinsurance reCaptUre............ccccveeeieeeeveeeeeeeeseeeeesesisesessesens | cevessvininns 395,038,277

20.0004  Transfer of expenses related to affiliated reinsurance recapture.... 297,232,123

20.0005  SECUMLY EXCNANGES. .....cvvrvecieriiiestcie s sb s bbbt bbbttt s s s s b esse st sssssentans | esssstansa 153,653,318

20.0006  Reinsurance settlement With DONAS............ccccviuiieicicieicc e | evsessssesnnns 87,162,261

20.0007  Contract loan partial payoff with policy cash value. ..63,999,724

20.0008  Mortgage l0an refiNANCINGS........overerrurerrrieireirneteesersseseee st ssess st ss st ess st essensssssessassssssnssansnsnns | nssssssesnnes 47,431,851

20.0009  Transfer of interest due and accrued related to affiliated reinsurance recapture.........covecveereeereieesesesiessenns | cvrvveieienns 26,096,210

20.0010  Change in value of obligations under structured settlements ..14,343,681 | ... 11,613,290 | ... ...39,278,545

20.0011  Change in value of ownership in annuity contracts on structured setiements............cccooevererrererierseiisiseserienns | e 14,343,681 | .cocvvenee. 11,613,290 | .ocvvverenes 39,278,545

20.0012  Capitalized interest ON DONGS..........cccviuieieicieteie ettt s s sestenans | evessessessesaens 6,000,085 | .................5,361,262 | .....cc....... 10,436,661

20.0013  Transfer of mortgage loans to other invested assets . 4,615,843

20.0014  Joint venture distribution paid in the form of SECUMLIES...........ccceuiviieiiieec e | s 3,456,770 | ..oovoireiennn 3,119,337 | 5,442,995

20.0015  Other invested assets underlying asset sold and reinvested 331,545 | .. 286,808 | o 35,783,960

20.0016  Transfer of stocks to other invested assets . ....2718,176

20.0017  Transfer of mortgage 10ans t0 real ESIALE...........c.cccvecveieieeie et s ssssnsns | eaersesessenaesenes 199,000

20.0018  Other invested assets adjustment to negative bOOK VaIUE............cccuiuriieieiciccisiccseeeesese e | saessenssssnsesenns 185,970

20.0019  Bonds sold in exchange for common stock ....137,582

20.0020  Otherinvested assets sales OffSEt t0 Nll...........ccccveeiriieieiecseee e sssssessens | cervssessesesissenns (78,973)

20.0021  Capital CONTDULON. .......cvueverieeiiririeisriess sttt ssesssnssssnssensnssessesssnssessensanssnssens | nnsssssessssssnssenssnssnssensQ | senreessessnssnssessnnsseesnd (VN [ 1,500,000,000

20.0022  Prior period adjustment - taxes . 0. .249,111,000

20.0023  Transfer of other invested assets 10 MOMGAGE I0ANS..........covrurirrrrninrnrrerneesssieessssseessesssssssssessssssssenss | sessesssssssssesssssessessnnes (01 (V] I 96,250,000

20.0024 Initial reinsurance funds WIthREI.............cccviueieiiiecce et sssssesessnsens | sssessessssssessesssessensens {11 U (0] I 92,890,676




statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
20.0025  Transfer from real estate to other invested assets = EQUItY............ccocrerienienienicneeneeeeeseeseeseens | eveneenesneeneeeneen0 [ el 0 | 63,062,794
20.0026  Prior period adjUSIMENLS..........ccocriiiriiiriirieiseiree st ssssessnsensnsennes | eieneenesnneennesnneens0 [ v 0 | e 41,831,750
20.0027  Derivative in Kind due t0 FEINSUIANCE...........cccvivivieererercecee ettt essessssesssssssssesesenes | cvevesnsnsssseersreresess | cveveveveenesesssiererenn [ e 17,040,828
20.0028  Transfer from real estate to other invested assets - ACCIUALS..........ccovvviereiiiciceiiescceeeseseeeneseseenenes | eneerereresninsererersrennes0 | everenieieisrsnsnseeererennad | cvrieecieiinns 749,231
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EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre;t Year Prior2 Year PriorSYear
To Date To Date Ended December 31
1o INAUSEAI ...t niesienes | srtsesinssiesb ettt ens [ ceenbest ettt | s
2. Ordinary life INSUFANCE.........ceviuireieieeise ettt sttt sssenaes | sesessesssssssssesnns 1,347,726,466 | ...coovvvrree. 1,281,230,540 | ..oovveerrene. 2,576,556,835
3. Ordinary individual @NNUIEIES............cevrevririerieirieieiesese et essessnses | esessessssesnssesnnns 2,404,781,090 | ..oocveverrrnnne 2,680,394,605 | ....cocvvrrrerrnnnn 5,718,775,721
4. Credit life (Group and iINIVIAUAI)..........coeriiiieeieeeseisississssssssessssssees | ereneseeeseeesesesesesesesesenns | et ssssssssssssessessessessessenes | e
5. Group lifE INSUFANCE. ......c.oiueiierieiicis ettt ettt | ebessesnssesnssesseseenes 69,028,705 | ....ceveveeierereiee (1,268,787) [ e, 983,994,484
8. GrOUP @NNUILIES. ......cvuirieiiciieiieictsce ettt bbbt | ebensetensesnssebnnsenees 53,655,285 | ..o 65,451,836 [ ..ccoocveveriricnne 109,784,556
7o ABH = GIOUD....cvorceirirerie st es sttt ss st snt st nenins | eessieses s 3,293,823 [ .ovooereererereriens 349,914 | v (2,283,416)
8. A&H - credit (group and iINAIVIAUA)............ccoiiuriiiriiriciee e eisseissesens | eeseeesseisi et esse st ssesenas | fenteessessetssseaesseaessebessebsnsessssenas | retesieseseeesesess et ess e sbe s beeas
9. ABH = OtNET ... | eerieses e 113,166,683 | ..o 111,083,918 [ ..o, 233,363,847
10.  Aggregate of all other NS Of DUSINESS..........cuiuriiieriiieieeeieee e | fresee st 0 i 0 s 0
110 SUBLOTAL v | s 3,991,652,052 | ..oovvevurvrrnnenns 4,137,242,026 | ....oovvvvreriins 9,620,192,027
12, DepOSIt-type CONMTACES.........cuiieiiiiiriieirtiereie ettt | eessssessssessssnnes 4,390,646,965 | ...................... 7,168,754,672 | .................... 17,076,742 414
13, TOBl et | s 8,382,299,017 [ .oovoovvvraniinnns 11,305,996,698 | ....ovveiriris 26,696,934,441
DETAILS OF WRITE-INS
00T, oeeeeeeree e stk | SeRb bttt | ettt | et
002, oottt | Sesb bbbt | et s | et
003, ookt | SeRb bbb | Heens et | ceeb e
1098. Summary of remaining write-ins for Line 10 from oVerflow Page..........ouurverrerrnrrnrrnrnenenns [ crrereinieieisesieseseeeeeeeenes O [ L0 0
1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE).......cccevevieerireiiieiisiceeiesieeies | e 0 oo 0 e 0
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Statement as of June 30, 2016 of the MetLife Insurance Company USA

1

NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

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

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

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

State of For the Six Months Ended For the Year Ended
Domicile June 30, 2016 December 31, 2015
Net income (loss), DE SAP DE $ (280,170,240) $ (1,022,484,364)
State prescribed practices: NONE DE — —
State permitted practices: NONE DE — —
Net income (loss), NAIC SAP DE $ (280,170,240) $ (1,022,484,364)
June 30, 2016 December 31, 2015
Statutory capital and surplus, DE SAP DE $ 7,552,466,250  $ 5,942,013,717
State prescribed practices: NONE DE — —
State permitted practices: NONE DE — —
Statutory capital and surplus, NAIC SAP DE $ 7,552,466,250  $ 5,942,013,717

B. No significant change.

C. Accounting Policy

(1-5)
(6)

No significant change.

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

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

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

(7-13) No significant change.

2. Accounting Changes and Corrections of Errors

No significant change.

3. Business Combinations and Goodwill

No significant change.
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NOTES TO THE FINANCIAL STATEMENTS

4. Discontinued Operations
No significant change.
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

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

Maximum Minimum

Farm loans 6.61% 2.13%
Residential loans 13.27% 1.38%
Commercial loans 7.50% 2.24%

(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 six months ended June 30, 2016 was: 76.1%

(3) No significant change.

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

Residential Commercial

Farm Insured All Other Insured All Other Mezzanine Total

a. June 30,2016
1. Recorded Investment (All)

(a) Current $1,542,552,426 $ — $ 517,537,223 $  — $ 5,690,777,892 $ 94,821,675 $7,845,689,216
(b) 30-59 days pastdue  $ — $ — $ 7453816 $  — $ — $ — $ 7,453,816
(c) 60-89 days past due ~ § — $ — $ 4,385,649 $  — $ — $ — $ 4,385,649
(d) 90-179 days past due  $ — $ — $ 2,131,304 $  — $ — $ — $ 2,131,304
(e) 180+ days past due $ — $ — $ 1,914,321 $  — $ — $ — $ 1,914,321
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment  § - $ — 8 —  $ — 3 — 8 — S —
(b) Interest accrued $ — $ — 3 - $ — 8 — 3 — S —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment ~ $ - $ — 8 —  $ — 3 — 8 — 8 —
(b) Interest accrued $ - $ — 3 - $ — s — 8 — 8 —
4. Interest Reduced
(a) Recorded investment $ 13,859,069 $ — $ 581,898 $  — $ — $ — $ 14,440,967
(b) Number of loans 2 — 2 — — — 4
(c) Percent reduced 0.1% —% 2.1% —% —% —% 0.2%
b. December 31,2015
1. Recorded Investment (All)
(a) Current $1427341,662 $ —  $ 330,708,678 $ —  $ 5099487740 $ 94,861,119  $6,952,399,199
(b) 30-59 days pastdue ~ $ 16,349,958 $ — $ 41,112 $ — $ — $ — $ 16,391,070
(c) 60-89 days past due  $ — $ — $ 3,013,291 $ — $ — $ — $ 3,013,291
(d) 90-179 days past due  $ — $ — $ 1550462 $ — $ — 3 — S 1550462
(e) 180+ days past due ~ § — $ — $ 112252 $ — 8 — 3 — 3 112,252
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment  § - $ — 8 —  $ — 3 — S — 8 —
(b) Interest accrued $ - $ — 8 —  $ — 3 — S — 8 —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment - $ — 8 —  $ — 3 — S — 8 —
(b) Interest accrued $ - $ — 8 —  $ — 3 — S — 8 —
4. Interest Reduced
(a) Recorded investment  $ 49,941,859 L $ — R $ — $ — $ 49,941,859
(b) Number of loans 7 — — — — — 7
(c) Percent reduced 2.6% —% —% —% —% —% 2.6%

(5) No significant change.
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(6) The Company’s investment in impaired and nonaccrual loans was as follows:

Residential Commercial
Farm Insured All Other Insured All Other  Mezzanine Total
a. June 30,2016
1. Average recorded investment § — § — 3 — $ — — —
2. Interest income recognized $§ — § — 3 — $ — — —
3. Recorded investments on
nonaccrual status $§ — 3 — $ 8431274 $ $ — 3 — $ 8431274
4. Amount of interest income
recognized using a cash-basis
method of accounting $ — S — 3 — 3 $ — 5 — 3 —
b. December 31,2015
1. Average recorded investment § — $ — 8 — $ — — —
2. Interest income recognized $ — 3 — 3 — $ — — —
3. Recorded investments on
nonaccrual status $§ — 3 — $ 4,676,004 $ $ — $ — $ 4,676,004
4. Amount of interest income
recognized using a cash-basis
method of accounting $ — 3 — 3 —  $ $ — 8 — S —

(7-8) No significant change.
B-C. No significant change.

D. Loan-backed Securities

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

(2) a. The Company did not recognize any other-than-temporary impairments (“OTTI”) on the basis of the intent to

sell during the six months ended June 30, 2016.

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment
in the security for a period of time sufficient to recover the amortized cost basis during the six months ended

June 30, 2016.

c. Impairments where the present value of cash flows expected to be collected is less than the amortized cost basis

of the security are shown in Note 5D(3).

(3) The loan-backed securities for which an OTTI has been recognized during the six months ended June 30, 2016,
measured as the difference between amortized cost and estimated present value of projected future cash flows to be

collected, were as follows:

Book/Adjusted

Carrying Value

Amortized Cost Present Value Amortized Estimated Fair Date of Financial

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

CUSIP Period OTTI Cash Flows OTTI OTTI OTTI Reported
05535DCF9 $ 939,331 § 818,157 $ 121,174 $ 818,157 § 753,468 3/31/2016
02151EAC6 $ 20,169,228 $ 19,032,738 1,136,490 $ 19,032,738 § 12,552,281 6/30/2016
Total $ 1,257,664

The recognized OTTI shown above is all noninterest related.

(4) AtlJune 30,2016, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by length

of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 55,518,395
2. 12 Months or Longer $ 69,678,094

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 2,029,693,149
2. 12 Months or Longer $ 1,643,271,683

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

E. Repurchase Agreements and/or Securities Lending Transactions

(1

2

3)

The Company participates in a securities lending program whereby securities, which are included in invested assets,
are loaned to third parties, primarily brokerage firms and commercial banks. The Company accepts collateral of
102% of the fair value of the loaned securities to be separately maintained as collateral for the loans. During the
second quarter of 2016, the Company, in limited instances, accepted collateral less than 102% of the fair value of
the loaned securities at the inception of certain loans, but not less than 100% of the fair value of such loaned securities.
The collateral related to these lower threshold lending activities is shown as a non-conforming program. The Company
is liable for the return of the cash collateral under its control to its counterparties.

For the quarter ending June 30, 2016, the Company non-admitted $800,000 of bonds related to the under-
collateralization of the non-conforming portion of its securities lending program.

Forshort-term reverse repurchase agreements, the Company requires a minimum of 102% of the fair value of securities
purchased under short-term reverse repurchase agreements to be maintained as collateral.

Also, the Company participates in short-term repurchase and reverse repurchase agreement transactions whereby
bonds are loaned to unaffiliated financial institutions, and contemporaneously bonds are borrowed from the
unaffiliated financial institutions. During the second quarter of 2016, the Company, in limited instances, accepted
collateral less than 95% of the estimated fair value of the securities loaned, but not less than 94% of the fair value
of such loan securities, and receives securities with fair value equal to 102% of the cash pledged at the inception of
the transaction. The collateral related to these lower threshold financing activities is shown as a non-conforming
program. The Company monitors the estimated fair value of the securities loaned and borrowed on a daily basis
with additional collateral obtained as necessary throughout the duration of the transaction. Securities loaned under
such transactions may be sold or repledged by the transferee. Securities borrowed under such transactions may be
repledged, and are not reflected in the financial statements. These transactions are treated as financing arrangements
and the Company has elected to offset amounts recognized as receivables and payables resulting from these
transactions.

For the quarter ending June 30, 2016, the Company non-admitted $1,842,703 of bonds related to the under-
collateralization of the non-conforming portion of its short term repurchase program.

The Company had pledged assets for short-term repurchase agreements with a carrying value in the amount of
$292,507,345 as of June 30, 2016. The Company did not have any pledged assets as collateral for securities lending
or dollar repurchase agreements as of June 30, 2016.

Collateral received
The Company participates in a securities lending program as discussed in Note 17.
a. The aggregate amount of collateral received as of June 30, 2016, was as follows:
1. Repurchase Agreements Fair Value
Open” $ —
30 days or less —

31 to 60 days —
61 to 90 days —

Greater than 90 days 300,000,000
Total collateral received $ 300,000,000
Securities received —
Total cash and security collateral $ 300,000,000
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2. Securities Lending Fair Value
Open" $ 2,529,853,952
30 days or less 3,055,011,303
31 to 60 days 3,151,287,172
61 to 90 days 1,397,619,720
Greater than 90 days —
Sub Total $ 10,133,772,147
Securities received 116,556,704
Total collateral received $ 10,250,328,851

M The related loaned security could be returned to the Company on the next business day requiring the Company to immediately

return the cash collateral.
3. The Company did not have any cash collateral received from dollar repurchase agreements.

b. As of June 30, 2016, the Company had off balance sheet securities collateral that was pledged with an estimated
fair value of $105,847,656. As of June 30, 2016, the Company did not have collateral that was sold.

c. As June 30, 2016, the Company's use of the collateral repledged was for securities lending transactions. The
source repledged was from short-term reverse repurchase agreement transactions.

(4) No significant change.
(5) Collateral Reinvestment

a. The aggregate amount of cash collateral reinvested as of June 30, 2016 was as follows:

1. Repurchase Agreements Amortized Cost Fair Value
Open $ — 3 —
30 days or less — —
31 to 60 days — —
61 to 90 days — —
91 to 120 days — —
121 to 180 days — —
181 to 365 days 248,550,000 308,162,938
1 to 2 years — —
2 to 3 years — —
Greater than 3 years — —
Sub-Total 248,550,000 308,162,938
Securities received — —
Total reinvestment portfolio and security collateral $ 248,550,000 $ 308,162,938

Portion of reinvestment portfolio invested in U.S. treasury
securities and obligations of U.S. government corporations
and agencies $ — $ —
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2. Securities Lending Amortized Cost Fair Value
Open $ — 3 —
30 days or less 347,634,038 347,690,541
31 to 60 days 427,707,446 427,746,566
61 to 90 days 458,968,733 459,141,127
91 to 120 days 211,787,614 211,872,599
121 to 180 days 205,844,532 205,965,405
181 to 365 days 265,966,515 267,376,036
1 to 2 years 646,425,679 650,408,664
2 to 3 years 1,801,250,022 1,831,476,332

Greater than 3 years

Sub Total

Securities received

Total collateral reinvested*

*Additional collateral reinvested

6,739,832,000

6,761,274,526

11,105,416,579
116,556,704

11,162,951,796
116,556,704

11,221,973,283

11,279,508,500

Common stocks 575,104 575,104
Preferred stocks 15,000,000 15,000,000
Derivatives 1,437,744 (1,562,154)
Other invested assets 292,514 4
Cash (496,041,034) (496,041,034)

Payables, receivables and all other, net
Total other

(501,245,132)
(979,980,304)

(501,245,132)
(983,273,212)

Grand total reinvestment portfolio and security collateral $ 10,241,992,479 $ 10,296,235,288

Portion of reinvestment portfolio invested in U.S.

government and agency securities and certain agency RMBS  §  6,769,071,501 $  6,886,724,206

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

b. The bonds within the reinvestment programs consist principally of U.S. government and agency securities,
agency RMBS, ABS, U.S. and foreign corporate securities. If the securities on loan or the structured securities
or corporate securities within the reinvestment portfolio become less liquid, the Company has U.S government
and agency securities within the reinvestment portfolio and the liquidity resources of most of its General Account
available to meet any potential cash demand when securities are returned to the Company.

(6-7) No significant change.

F-G. No significant change.
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H. Restricted Assets

(1) Restricted Assets (Including Pledged)

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

Gross Restricted

2016 Percentage
(O] 2) 3) @ ®) (6) (@] @®) ()] 10
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Separate Account General Increase/ Total Current Restricted to Total
Restricted Asset Total General Account Restricted Account 2016 Total (Decrease) Year Admitted to Total Admitted
Category Account Activity @ Assets Activity ® (1 plus 3) 2015 Total (5 minus 6) Restricted Assets Assets
Subject to
contractual
obligation for
which liability is
not shown — 3 — 3 — 3 — 3 — 8 — S — 8 — 0.00% 0.00%
Collateral held under
security lending
agreements 8,044,768,908 — — — 8,044,768,908 7,973,536,548 71,232,360 8,044,768,908 4.33 4.37
Subject to repurchase
agreements 292,507,345 — — — 292,507,345 — 292,507,345 292,507,345 0.16 0.16
Subject to reverse
repurchase
agreements — — — — — — — — 0.00 0.00
Subject to dollar
repurchase
agreements — — — — — — — — 0.00 0.00
Subject to dollar
reverse
repurchase
agreements — — — — — — — — 0.00 0.00
Placed under option
contracts — — — — — — — — 0.00 0.00
Letter stock or
securities
restricted as to
sale — — — — — — — — 0.00 0.00
Federal Home Loan
Bank (“FHLB™)
capital stock 125,820,600 — — — 125,820,600 124,916,700 903,900 125,820,600 0.07 0.07
On deposit with
states 14,360,124 — — — 14,360,124 14,325,664 34,460 14,360,124 0.01 0.01
On deposit with
other regulatory
bodies 34,697,861 — — — 34,697,861 34,690,613 7,248 34,697,861 0.02 0.02
Pledged collateral to
FHLB (including
asset backed
funding
agreements 3,888,643,422 — — — 3,888,643,422 1,995,332,107 1,893,311,315 3,888,043,422 2.09 2.11
Pledged as collateral
not captured in
other categories 568,093,855 — — — 568,093,855 479,839,422 88,254,433 568,093,855 0.31 0.31
Other restricted
assets 7,724,355,717 — — — 7,724,355,717 7,407,633,343 316,722,374 7,724,355,717 4.15 4.20
Total restricted assets — 8 — $ —  $20,693,247,832  $18,030,274,397  $2,662,973,435  $20,693,247,832 11.14% 11.25%

(a) Subset of column 1.

(b) Subset of column 3.

(2) Details on the Company’s

$20,693,247,832  $

follows:

Restricted Asset
Category

Secured demand notes

Derivative OTC
Bilateral - Securities
Pledged

Derivative OTC
Centrally Cleared -
Securities Pledged

Derivatives OTC
Centrally Cleared -
Cash Pledged

Futures Initial Margin
- Securities Pledged

Reinsurance
Agreement -
Securities Pledged

Total

(a) Subset of column 1.

(b) Subset of column 3.

assets pledged as

Gross Restricted

collateral, not captured in other categories, as of June 30, were as

$ 568,093,855

2016 Percentage
(O] 2) 3 “@ ® ©) (Y] ®) © (10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Separate Account General Increase/ Total Current Restricted to Total
Total General Account Restricted Account 2016 Total (Decrease) Year Admitted to Total Admitted
Account Activity(’" Assets Activity(h) (1 plus 3) 2015 Total (5 minus 6) Restricted Assets Assets
$ 22,461,260 $ — 3 — S — 3 22,461,260 $ 21,460,180 $ 1,001,080 $ 22,461,260 0.01% 0.01%
93,577,122 — — — 93,577,122 180,286,706 (86,709,584) 93,577,122 0.05 0.05
86,619,455 — — — 86,619,455 33,156,130 53,463,325 86,619,455 0.05 0.05
— — — — — 8,471,073 (8,471,073) — 0.00 0.00
300,142,556 — — — 300,142,556 134,967,723 165,174,833 300,142,556 0.16 0.16
65,293,462 — — — 65,293,462 101,497,610 (36,204,148) 65,293,462 0.04 0.04
$ — 8 — — $ 568,093,855 § 479,839,422 § 88,254433 § 568,093,855 0.31% 0.31%
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(3) Details of Other Restricted Assets, as of June 30, were as follows:

Gross Restricted

2016 Percentage
(O] 2) 3) @ ®) (6) (Y] @®) ) (10
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Separate Account General Increase/ Total Current Restricted to Total
Restricted Asset Total General Account Restricted Account 2016 Total (Decrease) Year Admitted to Total Admitted
Category Account Activity® Assets Activity® (1 plus 3) 2015 Total (5 minus 6) Restricted Assets Assets
Assets held in trust to
support reinsurance
agreements $1,046,179,148  § $ — 3 —  $ 1,046,179,148 $§ 928,679,695 $117,499,453  $ 1,046,179,148 0.56% 0.57%
Assets held in the
custodial account titled
“Superintendent of
New York Department
of Financial Services in
trust of the security of
the New York Policies
of MetLife Insurance
Company USA” 6,678,176,569 — — 6,678,176,569 6,478,953,648 199,222,921 6,678,176,569 3.59 3.63
Total $7,724,355,717  § $ — — $ 7,724355,717  $ 7,407,633,343  $316,722,374  $ 7,724,355,717 4.15% 4.20%

(a) Subset of column 1.

(b) Subset of column 3.

I.  Working Capital Finance Investments

(1) Aggregate Working Capital Finance Investments (“WCFI”) book/adjusted carrying value by NAIC designation at

June 30, 2016:

. WCFI Designation 1
. WCFI Designation 2
WCFI Designation 3
WCFI Designation 4
WCFI Designation 5
WCFI Designation 6
. Total

I -

Gross Asset

Nonadmitted Asset

Net Admitted Asset

$ 15,029,725

$

$ 15,029,725

$ 15,029,725

$ 15,029,725

(2) Aggregate maturity distribution on the underlying working capital finance programs:

Book/Adjusted
Carrying Value
a. Up to 180 Days $ 15,029,725
b. 181 to 365 days —
c. Total $ 15,029,725

J.  Offsetting and Netting of Assets and Liabilities

The Company has elected to offset amounts recognized as receivables and payables resulting from the short-term reverse
repurchase and repurchase agreements described in Note SE. After the effect of offsetting, the net amount presented in
aggregate write-ins for liabilities at June 30, 2016 was $670,705. Amounts owed to and due from counterparties may
be settled in cash or offset, in accordance with the agreements. Cash inflows and outflows for cash settlements are reported
on the statement of Cash Flow. At June 30, 2016, all $300,000,000 of payables from repurchase agreements, had a
remaining tenor of six months to one year and were loans of U.S. and foreign corporate securities.

Gross Amount

Recognized

Amount Offset

Net Amount Presented
in Financial Statements

(1) Assets
(2) Liabilities

— 3
300,336,376 $
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K. Structured Notes

A structured note is a direct debt issuance by a corporation, municipality, or government entity, ranking pari-passu with
the issuer’s other debt issuances of equal seniority where either: 1) the coupon and/or principal payments are linked, in
whole or in part, to prices or payment streams from an index or indices, or assets deriving their value from other than the
issuer’s credit quality, or 2) the coupon and/or principal payments are leveraged by a formula that is different from either
a fixed coupon, or a non-leveraged floating rate coupon linked to an interest rate index, including but not limited to
London Interbank Offered Rate (“LIBOR”) or the prime rate. Information regarding structured notes as of June 30, 2016
was as follows:

Mortgage-Referenced

CUSIP Book/Adjusted Security

Identification Actual Cost Fair Value Carrying Value (YES/NO)
00912XAF1 $ 1,000,000 $ 1,022,500 $ 1,000,000 NO
03938LAQ7 5,913,406 5,916,188 5,841,248 NO
03938LAU8 10,392,406 10,064,419 10,196,848 NO
044209AF1 19,849,435 19,849,500 19,796,363 NO
064058AA8 5,525,432 5,547,962 5,505,061 NO
233048ACl 1,155,506 1,186,881 1,168,739 NO
30711XAF1 6,001,462 5,974,982 6,010,673 YES
30711XAKO 8,054,308 7,996,981 8,068,980 YES
3137GOAM1 4,085,859 4,098,173 4,086,415 YES
3137GOAY5 161,487 174,375 162,840 YES
35177PALI 2,066,472 3,032,722 2,054,783 NO
539830AW9 8,358,093 11,245,582 8,385,255 NO
71713UAW2 5,547,649 7,839,308 5,589,269 NO
74815HCB6 7,234,495 9,561,482 7,120,755 NO
785592AE6 1,036,100 1,045,200 1,037,182 NO
912810RL4 89,315,094 102,033,452 89,828,261 NO
Total $ 175,697,204 § 196,589,707 § 175,852,672

6. Joint Ventures, Partnerships and Limited Liability Companies

A. No significant change.

B.

The Company recognized write-downs and recorded adjustments totaling $41,569,366 and $114,463,187 on investments
in joint ventures during the six months ended June 30, 2016 and the year ended December 31, 2015, respectively.
Impairments are recognized when an 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. No significant change.

B.

The total amount excluded was $0 for the six months ended June 30, 2016 and $92,394 for the year ended December 31,
2015.

8. Derivative Instruments

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

Credit Risk

The Company enters into various collateral arrangements, which may require both the pledging and accepting of collateral
in connection with its derivatives.
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The table below summarizes the collateral pledged in connection with its over-the-counter (“OTC”) and exchanged-traded
derivatives at:

Cash Securities @ Total
June 30, 2016 December 31, 2015 June 30, 2016 December 31, 2015 June 30, 2016 December 31, 2015
Initial Margin:
OTC-cleared $ — 3 — S 86,619,455 § 33,156,130 § 86,619,455 § 33,156,130
Variation Margin:
OTC-bilateral — — 93,577,122 180,286,706 93,577,122 180,286,706
OTC-cleared — 8,471,073 — — — 8,471,073
Total OTC $ — 8 8,471,073 $ 180,196,577  § 213,442,836 $ 180,196,577  § 221,913,909
Initial Margin
Futures $ 63,925,801  § 62,285351 § 300,142,556 $ 134,967,723  § 364,068,357 $ 197,253,074

(O]
2

Cash collateral pledged for OTC derivatives is reported in aggregate write-ins for invested assets as cash collateral on derivatives.
Securities pledged as collateral are reported in bonds. Subject to certain constraints, the counterparties are permitted by contract to sell or repledge
this collateral.

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

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

Cash Securities ? Total
June 30, 2016 December 31, 2015 June 30, 2016 December 31, 2015 June 30, 2016 December 31, 2015
Variation Margin:
OTC-bilateral $ 3,214,353215  § 1,605,357,482  § 842,674,817 $ 551,957,771  § 4,057,028,032  $ 2,157,315,253
OTC-cleared 320,567,073 8,860,289 — — 320,567,073 8,860,289
Total OTC $ 3,534,920,288  § 1,614,217,771  § 842,674,817 $ 551,957,771  § 4,377,595,105 $ 2,166,175,542

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

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

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

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

9. Income Taxes

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

June 30, 2016

Ordinary Capital Total
Gross DTA $ 4,433,481,301 § 330,013,817  $ 4,763,495,118
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 4,433,481,301 330,013,817 4,763,495,118
DTA nonadmitted (1,122,281,737) (330,013,817) (1,452,295,554)
Subtotal net admitted DTA 3,311,199,564 — 3,311,199,564
DTL (2,317,024,842) — (2,317,024,842)
Net admitted DTA/(Net DTL) $ 994,174,722 $ — 3 994,174,722

December 31, 2015

Ordinary Capital Total
Gross DTA $ 4,300,007,448 $ 309,089,813 $ 4,609,097,261
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 4,300,007,448 309,089,813 4,609,097,261
DTA nonadmitted (1,814,462,662) (309,089,813) (2,123,552,475)
Subtotal net admitted DTA 2,485,544,786 — 2,485,544,786
DTL (1,715,089,430) — (1,715,089,430)
Net admitted DTA/(Net DTL) $ 770,455,356 $ — 3 770,455,356

Change

Ordinary Capital Total
Gross DTA $ 133,473,853  § 20,924,004 $ 154,397,857
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 133,473,853 20,924,004 154,397,857
DTA nonadmitted 692,180,925 (20,924,004) 671,256,921
Subtotal net admitted DTA 825,654,778 — 825,654,778
DTL (601,935,412) — (601,935,412)
Net admitted DTA/(Net DTL) $ 223,719,366 § — 223,719,366
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Admission calculation components — SSAP No. 101, Income Taxes, (“SSAP 1017):

June 30, 2016
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss
carrybacks 10,430,994 $ — 3 10,430,994
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) 983,743,728 — 983,743,728
1. Adjusted gross DTA expected to be realized following the
balance sheet date 1,733,234,997 — 1,733,234,997
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 983,743,728
Adjusted gross DTA (excluding the amount of DTA from above)
offset by gross DTL 2,317,024,842 — 2,317,024,842
DTA admitted as the result of application of SSAP 101 total $ 3,311,199,564  $ — 3 3,311,199,564
December 31, 2015
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss
carrybacks 10,430,994 $ — 3 10,430,994
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) 760,024,362 — 760,024,362
1. Adjusted gross DTA expected to be realized following the balance
sheet date 760,024,362 — 760,024,362
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 780,765,922
Adjusted gross DTA (excluding the amount of DTA from above) offset
by gross DTL 1,715,089,430 — 1,715,089,430
DTA admitted as the result of application of SSAP 101 total $ 2,485,544,786  $ — 3 2,485,544,786
Change
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss
carrybacks — $ — 3 —
Adjusted gross DTA expected to be realized (excluding the amount of
DTA from above) after application of the threshold limitation (the
lesser of 1 and 2 below) 223,719,366 — 223,719,366
1. Adjusted gross DTA expected to be realized following the balance
sheet date 973,210,635 — 973,210,635
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 202,977,806
Adjusted gross DTA (excluding the amount of DTA from above)
offset by gross DTL 601,935,412 — 601,935,412
DTA admitted as the result of application of SSAP 101 total $ 825,654,778  $ — 3 825,654,778
June 30, 2016 December 31, 2015
RBC percentage used to determine recovery period and threshold
limitation amount 1428% 1130%

Amount of total adjusted capital used to determine recovery period and
threshold limitation

7,231,836,989  §

5,723,970,713

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

No significant change.

Current income taxes incurred consisted of the following major components:

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

Federal and foreign income taxes incurred

Q07.10

June 30, 2016 December 31, 2015
$ 307,884,259 $ 223,896,687
435,499 214,329
308,319,758 224,111,016
(216,600,793) (163,882,601)
$ 91,718,965 $ 60,228,415
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The changes in the main components of deferred income tax amounts were as follows:

DTA:
Ordinary:

Discounting of unpaid losses

Unearned premium reserve

Policyholder reserves

Investments

Deferred acquisition costs

Policyholder dividends accrual

Fixed assets

Compensation and benefits accrual

Pension accrual

Receivables - nonadmitted

Net operating loss carry forward

Tax credit carry forwards

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

Unrealized capital gains (losses)

Intangibles

Ceding commissions

Nonadmitted assets
Subtotal

Statutory valuation allowance adjustment

Nonadmitted
Admitted ordinary DTA

Capital:

Investments

Net capital loss carryforward

Real estate

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

Subtotal

Statutory valuation allowance adjustment

Nonadmitted
Admitted capital DTA

Admitted DTA

DTL:
Ordinary
Investments

Fixed assets

Deferred and uncollected premiums

Policyholder reserves

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

Unrealized capital gains (losses)

Separate Account adjustments

Other liabilities
Subtotal

Capital:
Investments

Real estate

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

Subtotal
DTL

Net DTA/ (DTL)

June 30, 2016 December 31, 2015 Change
$ — 3 — —
2,019,065,949 1,827,523,433 191,542,516
819,061,119 837,397,045 (18,335,926)
291,387,798 297,686,696 (6,298,898)
9,277,536 8,681,884 595,652
173,400,804 177,494,395 (4,093,591)
38,841,114 37,787,363 1,053,751
559,486,845 559,493,099 (6,254)
228,438,752 254,883,230 (26,444,478)
196,543,529 204,801,966 (8,258,437)
97,977,855 94,258,337 3,719,518
4,433,481,301 4,300,007,448 133,473,853
(1,122,281,737) (1,814,462,662) 692,180,925
3,311,199,564 2,485,544,786 825,654,778
330,013,817 309,089,813 20,924,004
330,013,817 309,089,813 20,924,004
(330,013,817) (309,089,813) (20,924,004)
$ 3,311,199,564 § 2,485,544,786 $ 825,654,778
$ (993,440,796) $ (996,849,531) $ 3,408,735
(48,403,825) (60,967,495) 12,563,670
(1,241,810,879) (623,735,883) (618,074,996)
(28,240,360) (28,006,987) (233,373)
(5,128,982) (5,529,534) 400,552
(2,317,024,842) (1,715,089,430) (601,935,412)
$ (2,317,024,842) $ (1,715,089,430) $ (601,935,412)
$ 994,174,722 $ 770,455,356  $ 223,719,366
Change in nonadmitted assets (671,256,921)
Tax effect of unrealized gains (losses) 618,081,250
Change innet DTA  § 170,543,695
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D.

E-G.

The provision for Federal and foreign income taxes incurred is different from that which would be obtained by applying
the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and before Federal
income tax. The significant items causing the difference were as follows:

June 30, 2016

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 35% $ 161,605,785
Net realized capital gains (losses) @ 35% (224,951,436)
Tax effect of:

Change in nonadmitted assets (3,719,518)
Other 9,602,328
Uncertain tax positions 2,018,263
Penalties 7,596
Prior years adjustments and accruals 834,766
Tax exempt income (305,738)
Financing Fees (786,908)
Dividend received deduction (483,022)
Interest maintenance reserve 48,551,101
Tax credits (8,320,175)
Separate Account dividend received deduction (62,877,772)
Total statutory income taxes (benefit) $ (78,824,730)
Federal and foreign income taxes incurred including tax on realized capital gains $ 91,718,965
Change in net DTA (170,543,695)
Total statutory income taxes (benefit) $ (78,824,730)

No significant change.

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

A-C.

D.

F-N.

11. Debt

A.

No significant change.

The Company had $64,500,757 receivable and $19,766,448 payable with affiliates as of June 30, 2016. The Company
had $1,635,962,836 receivable and $46,527,361 payable with affiliates as of December 31, 2015. Amounts receivable
and payable are expected to be settled within 90 days.

The Company has entered into collateral agreements with an affiliate in connection with secured demand notes. At
December 31, 2015, the Company had agreed to fund up to $20,000,000 of cash upon request by this affiliate and had
transferred collateral consisting of various U.S. Treasury/U.S. Government Agency securities with a fair value of
$26,626,207 into custody accounts to secure the notes. The affiliate is permitted by contract to sell or repledge this
collateral to satisfy funding obligations. To date, the Company has received no such funding requests.

No significant change.

No significant change.

Federal Home Loan Bank Agreements

(1) The Company is a member of the FHLB of Pittsburgh. Through its membership, the Company has conducted business
activity (borrowings) with the FHLB. The Company is also a member of FHLBs of Boston and Des Moines. At
June 30, 2016, the Company holds stock of the FHLB of Boston, Des Moines and Pittsburgh and maintains advances
with each of these FHLBs. It is part of the Company’s strategy to utilize these funds as a source of contingent liquidity
as well as for spread margin businesses. The Company has determined the actual or estimated maximum borrowing
capacity as $18,407,053,796. The Company calculated this amount in accordance with FHLB of Pittsburgh regulatory
and or FHLB specific borrowing limits.
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(2) FHLB Capital Stock

a.

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

Membership stock - Class A
Membership stock - Class B
Activity stock

Excess stock

Aggregate total

Actual or estimated borrowing capacity as determined by
the insurer

Membership stock - Class A
Membership stock - Class B
Activity stock

Excess stock

Aggregate total

Actual or estimated borrowing capacity as determined by
the insurer

June 30, 2016

General Separate

Total Account Account
$ —  $ —  $ —
41,970,600 41,970,600 —
83,850,000 83,850,000 —
$ 125,820,600 $ 125,820,600 $ —
$ 18,407,053,796 $ 18,407,053,796 $ —

December 31, 2015

General Separate

Total Account Account
$ — $ — $ —
47,066,700 47,066,700 —
77,850,000 77,850,000 —
$ 124,916,700 $ 124,916,700 $ —
$ 17,386,025,260 $ 17,386,025,260 $ —

b. The Company’s membership stock (Class A and B) eligible for redemption at June 30, 2016 was as follows:

6 Months to
Not Eligible for ~ Less Than 6 Less Than 1 1 to Less
Total Redemption Months Year Than 3 Years 3 to5 Years
Membership stock
Class A $ — — 3 — 3 — 3 — 3 —
Class B § 41,970,600 $ 41,970,600 $ — 3 — 3 — $ —
(3) The Company’s collateral pledged to FHLB was as follows:
a. Amount pledged as of:
June 30, 2016
Aggregate Total
Fair Value Carrying Value Borrowing

Total collateral pledged - total General and Separate Accounts

Total collateral pledged - General Account
Total collateral pledged - Separate Account

Total collateral pledged - General and Separate Accounts

$  4,460,835,623
$  4,460,835,623
$ —

$  3,888,043,422
$  3,888,043,422
$

December 31, 2015

$  1,915,000,000
$  1,915,000,000
$ —

$ 2247314447 §

b. Maximum amount pledged during the reporting period ended:

1. Maximum collateral pledged - total General and Separate

Accounts

2. Maximum collateral pledged - General Account

3. Maximum collateral pledged - Separate Account

4. Maximum collateral pledged - total General and Separate

Accounts
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1,995,332,107

$  1,915,000,000

June 30, 2016
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral

$  4,603,916,617
$  4,603,916,617
$ _

$  4,013,371,391
$  4,013,371,391
$ _

December 31, 2015

$ 1,915,000,000
$ 1,915,000,000
$ _

$  3,274,118,298

$  2,976,675,965

$ 1,915,000,000
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(4) The Company’s borrowing from FHLB was as follows:

a. Amount borrowed as of:

June 30, 2016

Funding Agreements

Total General Account  Separate Account Reserves Established
Debt $ — S — 3 — S —
Funding agreements 1,915,000,000 1,915,000,000 — 20,000,000
Other — — — —
Aggregate total $ 1,915,000,000 $ 1,915,000,000 § — 3 20,000,000

December 31, 2015

Funding Agreements

Total General Account  Separate Account Reserves Established
Debt $ — — 3 — 3 —
Funding agreements 1,915,000,000 1,915,000,000 — 20,000,000
Other — — — —
Aggregate total $ 1,915,000,000 $ 1,915,000,000 $ — 3 20,000,000

b. Maximum amount borrowed during the reporting period ended:

June 30, 2016

Total General Account Separate Account
Debt $ — 3 — 3 —
Funding agreements 1,915,000,000 1,915,000,000 —
Other _ o
Aggregate total $ 1,915,000,000 $ 1,915,000,000 $ —

c. FHLB - Prepayment Obligations:

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

Debt —
Funding agreements no
Other —

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

As of June 30, 2016, the Company did not sponsor any retirement plans, deferred compensation plans, postemployment benefit
plans or other postretirement plans.

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

(1) The Company’s capital is comprised of 4,000 shares of common stock authorized, of which 3,000 shares are issued and
outstanding, at $25,000 per share par value.

(2-9) No significant change.

(10) The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(176,221,692) at June
30, 2016.

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

A-E. No significant change.

F.

All Other Contingencies
Uncollectible Premium Receivables

The Company had admitted assets of $258,408,313 and $306,322,109 at June 30, 2016 and December 31, 2015,
respectively, in uncollected premiums and agents’ balances in the course of collection. The Company routinely assesses
the ability to collect these receivables. Based upon Company experience, the amount of premiums and other accounts
receivable that may become uncollectible and result in a potential loss is not material to the Company’s financial condition.

Assumptive Reinsurance Agreement

The Company entered into an assumptive reinsurance agreement with The Travelers Indemnity Company on December
14,2007. As part of this agreement, the Company has guaranteed the benefits provided under the workers compensation
policies covered by the reinsurance agreement. This guarantee is triggered if The Travelers Indemnity Company is unable
to fulfill its obligations in accordance with the terms of the reinsurance agreement. The reserves associated with the
reinsured policies were $749,203,932 as of June 30, 2016. The Company does not hold any collateral related to this
guarantee.

Litigation

Unclaimed Property Inquiries. On November 14, 2012, the West Virginia Treasurer filed an action (West Virginia ex. rel.
John D. Perdue v. MetLife Investors USA Insurance Company, Circuit County Court of Putnam County, Civil Action No.
12-C-363), alleging that MetLife Investors USA Insurance 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 December 28, 2012, the Treasurer filed substantially an identical suit against MetLife Insurance
Company of Connecticut (Civil Action No. 12-C-430). MetLife Insurance Company USA, successor by merger to these
defendants, intends to defend these actions vigorously.

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

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

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

15. Leases

No significant change.
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16. Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of
Credit Risk

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

Assets Liabilities
June 30, 2016 December 31, 2015 June 30, 2016 December 31, 2015
Swaps M $ 1,505,980,185 $ 1,563,604,088 $ 216,866,449 § 332,249,202
Futures — — — —
Options — — —
Total $ 1,505,980,185 $ 1,563,604,088 $ 216,866,449 $ 332,249,202

M Included within Swaps assets in the table above are forwards of $35,000,000 at both June 30, 2016 and December 31, 2015.

(2) No significant change.

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

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

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

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying value
for the Company’s highly effective hedges and derivatives used in replications at the reporting date. All collateral received
from counterparties to mitigate credit-related losses is deemed worthless for the purpose of calculating the Company’s
off-balance sheet credit exposure. The off-balance sheet credit exposure of the Company’s swaps was $140,538,441 and
$109,965,623 at June 30, 2016 and December 31, 2015, respectively. The off-balance sheet credit exposure of the
Company’s forwards was $15,432,477 and $7,938,391 at June 30, 2016 and December 31, 2015, respectively.

(4) At June 30, 2016 and December 31, 2015, the estimated fair value of collateral consisting of various securities received
by the Company on its OTC-bilateral derivatives was $842,674,817 and $551,957,771, respectively, which was held in
separate custodial accounts and is not reflected in the financial statements. The collateral agreements between the Company
and the counterparties apply to derivatives held by both the General Account and Separate Accounts.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
No significant change.
B. Transfer and Servicing of Financial Assets

The Company participates in a securities lending program whereby securities, which are included in invested assets, are
loaned to third parties, primarily brokerage firms and commercial banks. The Company accepts collateral of 102% of the
fair value of the loaned securities to be separately maintained as collateral for the loans. During the second quarter of
2016, the Company, in limited instances, accepted collateral less than 102% of the fair value of the loaned securities at
the inception of certain loans, but not less than 100% of the fair value of such loaned securities. The collateral related to
these lower threshold lending activities is shown as a non-conforming program. The Company is liable for the return of
the cash collateral under its control to its counterparties.

For the quarter ending June 30, 2016, the Company non-admitted $800,000 of bonds related to the under-collateralization
of the non-conforming portion of its securities lending program.

Securities with an estimated fair value of $9,982,657,914 were on loan under the securities lending program at June 30,
2016. The Company was liable for cash collateral under its control of $10,133,772,147 at June 30, 2016.

Additionally, in order to satisfy the above mentioned collateral requirements, the Company holds security collateral over
which it does not have exclusive control. Therefore, the Company’s share of this collateral, totaling $116,556,704 at
June 30,2016, which may not be sold or repledged unless the counterparty is in default, is not reflected in the accompanying
financial statements.
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For short-term reverse repurchase agreements, the Company requires a minimum of 102% of the fair value of securities
purchased under short-term reverse repurchase agreements to be maintained as collateral.

Also, the Company participates in short-term repurchase and reverse repurchase agreement transactions whereby bonds
are loaned to unaffiliated financial institutions, and contemporaneously bonds are borrowed from the unaffiliated financial
institutions. During the second quarter of 2016, the Company, in limited instances, accepted collateral less than 95% of
the estimated fair value of the securities loaned, but not less than 94% of the fair value of such loan securities, and receives
securities with fair value equal to 102% of the cash pledged at the inception of the transaction. The collateral related to
these lower threshold financing activities is shown as a non-conforming program. The Company monitors the estimated
fair value of the securities loaned and borrowed on a daily basis with additional collateral obtained as necessary throughout
the duration of the transaction. Securities loaned under such transactions may be sold or repledged by the transferee.
Securities borrowed under such transactions may be repledged, and are not reflected in the accompanying financial
statements. These transactions are treated as financing arrangements and the Company has elected to offset amounts
recognized as receivables and payables resulting from these transactions.

For the quarter ending June 30,2016, the Company non-admitted $1,842,703 of bonds related to the under-collateralization
of the non-conforming portion of its short term repurchase program.

Securities with an estimated fair value of $320,04 1,457 were on loan under the short-term repurchase agreement transaction
at June 30, 2016. The Company was liable for cash collateral under its control of $300,000,000 at June 30, 2016.

Additionally, the Company holds security collateral over which it does not have exclusive control with a book value and
estimated fair value of $105,847,656 at June 30, 2016, which is not reflected in the accompanying financial statements.

The Company does not have collateral that extends beyond one year from June 30, 2016

The Company has securities underlying short-term reverse repurchase agreements with a fair value of $149,049,000
which mature in less than one year under the securities lending program. Additionally, the Company has short-term
reverse repurchase agreements with a fair value of $308,162,938 which mature in less than one year under the reverse

repurchase agreement transactions.

The Company has securities underlying repurchase agreements with a book value of $292,507,345 and fair value of
$320,041,457 which mature in less than one year under the repurchase agreement transactions.

The Company does not have securities underlying dollar repurchase and dollar reverse repurchase agreements as of June
30, 2016.

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

wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the quarter ended
June 30, 2016.

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.
19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Direct premiums written/produced by third party administration for the six months ended June 30, 2016 were as follows:

Type of Total
Name and Address of Managing General FEIN Exclusive Business Type of Direct Premiums
Agent or Third Party Administrator Number Contract Written Authority Granted Written/Produced

Claims Payment
Claims Adjustment

Fidelity Investment Life Insurance Company Deferred Binding Authority
82 Devonshire Street, VSA Variable Premium Collections
Boston, MA 02109 23-2164784 Yes Annuity Underwriting $ 174,204,211
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20. Fair Value Information

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

Hierarchy Table
The following table provides information about financial assets and liabilities measured and reported at estimated fair
value at:
June 30, 2016
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Bonds
U.S. Special Revenue and Agencies $ — 3 4,539,610 $ — 3 4,539,610
Industrial & Miscellaneous — 445,000 17,403,746 17,848,746
Total bonds — 4,984,610 17,403,746 22,388,356
Perpetual preferred stocks
Industrial & Miscellaneous — — 60,648 60,648
Common stocks
Industrial & Miscellaneous 38,402,913 126,209,160 16,012,026 180,624,099
Derivative assets ?
Interest rate — 3,999,725,530 65,579,961 4,065,305,491
Foreign currency exchange rate — 110,259,215 — 110,259,215
Equity market — 1,222,139,320 212,197,584 1,434,336,904
Total derivative assets — 5,332,124,065 277,777,545 5,609,901,610
Separate Account assets 484,414,640 101,412,482,670 196,801,211 102,093,698,521
Total assets $ 522,817,553 $ 106,875,800,505 $ 508,055,176 $ 107,906,673,234
Liabilities
Derivative liabilities ®
Interest rate $ — 3 1,032,704,693 $ —  $ 1,032,704,693
Foreign currency exchange rate — 12,359,683 — 12,359,683
Credit — 706,931 — 706,931
Equity market — 794,216,827 480,855,574 1,275,072,401
Total liabilities $ — 3 1,839,988,134 $ 480,855,574 $ 2,320,843,708

O]

)

3)

Common stocks as presented in the table above may differ from the amounts presented in the Statutory Statements of Assets, Liabilities, Surplus
and Other Funds because certain of these investments are not measured at estimated fair value (e.g. affiliated common stocks carried at underlying
equity, etc.).

Derivative assets and derivative liabilities presented in the table above represent only those derivatives that are carried at estimated fair value.
Accordingly, the amounts above exclude derivatives carried at amortized cost, which include highly effective derivatives and replication synthetic
asset transactions. Futures are excluded from the amounts above because they are valued at the amount of cash deposits posted to futures exchanges
for initial margin. The amounts are presented gross in the table above to reflect the presentation in the Statutory Statements of Assets, Liabilities,
Surplus and Other Funds; but, the amounts are presented net for purposes of the rollforward in the following table.

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

Transfers between Levels 1 and 2 - During the quarter ended June 30, 2016, transfers between Levels 1 and 2 were not
significant. Transfers between levels are assumed to occur at the beginning of the period.
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(2)  Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

Rollforward Table — Level 3 Assets and Liabilities

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

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

Total

Gains and
Total Gains _Losses
and Losses Jincluded
Balance, Transfer Transfer included in in Capital Balance,
March 31 into out of Net I and I Settl t June 30.
2016 Leved3®  Level3® o™ Surplus  Purchases®  Sales® ssuances  Settlements 2016
Assets
Bonds - Industrial &
miscellaneous $24,929,671  $11,475,054  $(18,360,000) $  (22,597) § (194,199) $§ — $ (424183) $ — 3 —  $17,403,746
Perpetual preferred stocks -
Industrial & miscellaneous 675,714 147,803 — (83,699) (117,837) — (561,333) — — 60,648
Common stocks - Industrial
& miscellaneous 16,442,501 112 (388,741) 99,355 (56,577) 14,731 (99,355) — — 16,012,026
Derivatives - Interest
rate ¥ — — — 1,854,396 65,579,961 — — — (1,854,396) 65,579,961
Derivatives - Equity
market ¥ (259,940,455) — (21,272,962) 8,436,427 4,119,000 — — —  (268,657,990)
Separate Account assets ! 212,359,521 7,357,915 (2,654,375) 453,638 (746,345) 217,500 (17,884,441) — (2,302,202) 196,801,211
Total $ (5,533,048) $18,980,884  $(21,403,116) $(20,826,265) $ 7,321,469 $ 4,351,231  $(18,969,312) § —  $(2,302,202) $(38,380,359)

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

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

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

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

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

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

Transfers between Levels

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

Transfers into or out of Level 3

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

During the quarter ended June 30,2016, transfers out of Level 3, for common stocks 0f $388,741 and for Separate Accounts
of $2,654,375, resulted primarily from increased transparency of: (i) new issuances which, subsequent to issuance and
establishment of trading activity, became priced by pricing services and (ii) existing issuances for which the Company,
over time, was able to corroborate with pricing received from independent pricing services with observable inputs or
increases in market activity.

During the quarter ended June 30, 2016, transfers into Level 3, for bonds of $812,577, $112 for common stocks and
$7,357,915 for Separate Accounts, resulted primarily from increased transparency of: (i) new issuances which, subsequent
to issuance and establishment of trading activity, became priced by pricing services and (ii) existing issuances for which
the Company, over time, was able to corroborate with pricing received from independent pricing services with observable
inputs or increases in market activity.

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

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

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

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

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

the asset or liability.

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

inputs.

Instrument

Level 2 Observable Inputs

Level 3 Unobservable Inputs

Bonds

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

Valuation Techniques: Principally the market and income
approaches.

Key Inputs:
L]

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

Privately-placed securities are valued using the additional key
inputs:

® market yield curve; call provisions

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

delta spread adjustments to reflect specific credit-related
issues

Valuation Techniques: Principally the market approach.
Key Inputs:

® illiquidity premium
independent non-binding broker quotations

delta spread adjustments to reflect specific credit-related
issues

credit spreads

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

Loan-backed securities comprised of RMBS and ABS - included within Industrial & Miscellaneous

® not applicable

Valuation Techniques: Principally the market and income
approaches.

Key Inputs:

credit spreads

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

independent non-binding broker quotations

State and political subdivision

securities - included within U.S. Special Revenue and Agencies

Valuation Techniques: Principally the market approach

Key Inputs:

quoted prices in markets that are not active

benchmark U.S. Treasury yield or other yields

o the spread off the U.S. Treasury yield curve for the identical
security

® issuer ratings and issuer spreads; broker-dealer quotes

comparable securities that are actively traded

not applicable

Common and preferred stock

Valuation Techniques: Principally the market approach
Key Inputs:

® quoted prices in markets that are not active

Valuation Techniques: Principally the market and income
approaches.

Key Inputs:

® credit ratings; issuance structures

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

® independent non-binding broker quotations
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Instrument

| Level 2 Observable Inputs

Level 3 Unobservable Inputs

Separate Account Assets and Separate Accounts Liabilities @

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

Key Inputs:

by the fund managers

o quoted prices or reported Net Asset Value (“NAV”) provided

¢  notapplicable

Other limited partnership interests

e ot applicable

Valuation Techniques: Valued giving consideration to the
underlying holdings of the partnerships and by applying a
premium or discount, if appropriate.

Key Inputs:
*  liquidity

bid/ask spreads

the performance record of the fund manager

e other relevant variables that may impact the exit value
of the particular partnership interest

Real estate joint venture

e not applicable

Key Inputs:

e Valuation Techniques: Valued based on the Company's
share of the NAV as provided in the financial statements
of the investees, where in certain circumstances,
management can adjust by a premium or discount.

Derivatives

Interest Rate

Valuation Techniques: Principally the income approach

Key Inputs:

®  swap yield curves

®  basis curves

® interest rate volatility )

Valuation Techniques: Principally the market and income
approaches.

Key Inputs:

° ®)

swap yield curves

®  basis curves ©

repurchase rates

Foreign Currency Exchange

Rate

Valuation Techniques: Principally the income approach

Key Inputs:

®  swap yield curves

®  basis curves

® currency spot rates

®  cross currency basis curves

not applicable

Credit

Valuation Techniques: Principally the income approach

Key Inputs:

® swap yield curves

® credit curves

® recovery rates

not applicable

Equity Market

Valuation Techniques: Principally the income approach

Key Inputs:

®  swap yield curves

®  spot equity index levels

® dividend yield curves

. “)

equity volatility

Valuation Techniques: Principally the market and income
approaches.

Key Inputs:

° ®)

dividend yield curves

° @, (5)

equity volatility

° (O]

correlation between model inputs

0
@)
©)

models.

@ Option-based only.

5)

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

Extrapolation beyond the observable limits of the curve(s).

Bonds, common stock and derivatives are similar in nature to the instruments described above.

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

B. The Company provides additional fair value information in Notes 5, 10, 11, 16, 17 and 21.
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C. Estimated Fair Value of All Financial Instruments

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

June 30, 2016
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)

Assets
Bonds $ 59,714,369,152  § 53,775,931,275  $ 11,174,478,357  § 44,938,698,502 $§ 3,601,192,293 § —
Preferred stocks 358,394,151 223,852,160 — 38,648,086 319,746,065 —
Common stock - unaffiliated 180,624,099 180,624,099 38,402,913 126,209,160 16,012,026 —
Mortgage loans 8,325,025,868 7.861,574,307 — 50,689,343 8,274,336,525 —
Cash, cash equivalents and short-term investments 4,185,113,881 4,185,113,881 725,744,262 3,248,257,549 211,112,070 —
Contract loans 1,297,246,148 1,189,971,679 — 845,963,306 451,282,842 —
Derivative assets " 5,814,318,659 5,829,903,187 (98,039,293) 5,615,457,358 296,900,594 —
Other invested assets 215,320,464 202,227,999 — 90,233,738 125,086,726 —
Investment income due and accrued 714,744,247 714,744,247 — 714,744,247 — —
Receivables for cash collateral on derivatives — — — — — —
Separate Account assets 105,158,909,623 104,987,978,507 1,080,338,709 103,569,589,421 508,981,493 —

Total assets $185,964,066,292  $179,151,921,341  $ 12,920,924,948  $159,238,490,710  $ 13,804,650,634 $ —
Liabilities -
Investment contracts included in:

Reserves for life and health insurance and annuities $ 18,897,886,552 $ 17,169,089,411 $ — 8 — §$ 18,897,886,552 $ —

Liability for deposit-type contracts 2,574,646,073 2,508,354,453 — — 2,574,646,073 —
Derivative liabilities " 2,325,607,368 2,327,111,998 — 1,844,751,794 480,855,574 —
Payable for collateral under securities loaned and other
transactions 13,670,620,432 13,670,620,432 — 13,670,620,432 — —
Secured borrowings of mortgage loans — — — — — —
Investment contracts included in Separate Account liabilities 1,224,346,512 1,224,346,512 — 1,224,346,512 — —
Separate Account liabilities — — — — — —

Total liabilities $ 38,693,106937 $ 36,899,522,806 $ — $16,739,718,738  $ 21,953388,199 $ —

December 31, 2015

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

Assets
Bonds $ 48923,768,977 $ 46,345,672,832 S 7494524833 $ 37,670,020221 $ 3,759,223,923 § —
Preferred stocks 355,070,159 223,576,093 — 164,644,343 190,425,816 —
Common stock - unaffiliated 182,174,520 182,174,520 40,899,563 124,730,864 16,544,093 —
Mortgage loans 7,238,908,642 6,973,466,272 — 48,201,674 7,190,706,968 —
Cash, cash equivalents and short-term investments 2,725,798,878 2,725,798,878 592,694,262 2,076,196,071 56,908,545 —
Contract loans 1,347,419,763 1,265,549,348 — 917,634,886 429,784,877 —
Derivative assets " 3,686,601,439 3,610,219,573 38,891,063 3,424,467,594 223,242,782 —
Other invested assets 186,436,529 179,468,935 — 86,321,148 100,115,381 —
Investment income due and accrued 668,022,111 668,022,111 — 668,022,111 — —
Receivables for cash collateral on derivatives 8,471,073 8,471,073 — 8,471,073 — —
Separate Account assets 105,056,327,042 104,993,156,816 1,260,476,956 103,364,233,494 431,616,592 —

Total assets $170,378,999,133  $167,175,576,451  $ 9,427,486,677  $148,552,943479 $§ 12,398,568,977 § —
Liabilities - -
Investment contracts included in:

Reserves for life and health insurance and annuities $ 13,612,510,812  $ 12,511,034,352  § — S — §$ 13,612,510812 $ —

Liability for deposit-type contracts 4,399,651,798 4,501,865,660 — — 4,399,651,798 —
Derivative liabilities 1,776,747,443 1,781,682,828 — 1,320,302,744 456,444,699 —
Payable for collateral under securities loaned and other
transactions 10,597,147,570 10,597,147,570 — 10,597,147,570 — —
Secured borrowings of mortgage loans 24,058,575 23,873,007 — — 24,058,575 —
Investment contracts included in Separate Account liabilities 1,274,632,602 1,274,632,602 — 1,274,632,602 — —
Separate Account liabilities 57,886 57,886 — — 57,886 —

Total liabilities $ 31,684,806,686 $ 30,690,293,905 $ — §$13,192,082,916  § 18,492,723,770 § —

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

admitted assets and liabilities.

Assets and Liabilities

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

When developing estimated fair values, the Company considers two broad valuation techniques: (i) the market approach

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

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

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

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

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

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

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

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

Mortgage Loans

For mortgage loans, estimated fair value is primarily determined by estimating expected future cash flows and discounting
them using current interest rates for similar mortgage loans with similar credit risk, or is determined from pricing for
similar mortgage loans. The estimated fair values for impaired mortgage loans are principally obtained by estimating the
fair value of the underlying collateral using market standard appraisal and valuation methods. The estimated fair values
of credit tenant loans, included in mortgage loans, are determined using the methodologies as described above for bonds.
Mortgage loans valued using significant observable inputs are classified in Level 2 and those valued using significant
unobservable inputs are classified in Level 3.

Contract Loans

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

Derivatives
The estimated fair value of exchange-traded derivatives is determined through the use of quoted market prices. Since the
change in estimated fair value of exchange-traded futures is settled on a daily basis, the estimated fair value of exchange-

traded futures equals the pending cash settlement amount, which is the difference between the cumulative variation margin
and cumulative cash settlements. Generally, these derivatives are classified in Level 1.
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The estimated fair value of OTC derivatives is determined through the use of pricing models for OTC-bilateral and OTC-
cleared derivatives. The determination of estimated fair value, when quoted market values are not available, is based on
market standard valuation methodologies and inputs that management believes are consistent with what other market
participants would use when pricing such instruments. The significant inputs to the pricing models for most OTC-bilateral
and OTC-cleared derivatives are inputs that are observable in the market or can be derived principally from, or corroborated
by, observable market data. Significant inputs that are observable generally include interest rates, foreign currency
exchange rates, interest rate curves, credit curves and volatility. Derivative valuations can be affected by changes in
interest rates, foreign currency exchange rates, financial indices, credit spreads, default risk, nonperformance risk,
volatility, liquidity and changes in estimates and assumptions used in pricing models. Generally, these derivatives are
classified in Level 2.

Certain OTC-bilateral and OTC-cleared derivatives may rely on inputs that are significant to the estimated fair value that
are not observable in the market or cannot be derived principally from, or corroborated by, observable market data.
Significant inputs that are unobservable generally include references to emerging market currencies and inputs that are
outside the observable portion of the interest rate curve, credit curve, volatility or other relevant market measure. These
unobservable inputs may involve significant management judgment or estimation. Even though unobservable, these
inputs are based on assumptions deemed appropriate given the circumstances and management believes they are consistent
with what other market participants would use when pricing such instruments. Generally, these derivatives are classified
in Level 3.

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

Other Invested Assets

The estimated fair value of other invested assets is determined using the methodologies as described in the above sections
titled “Bonds, Stocks, Cash, Cash Equivalents and Short-term Investments, Including Affiliated Securities” and “Mortgage
Loans”, based on the nature of the investment. Excluded from the disclosure are those other invested assets that are not
considered to be financial instruments subject to this disclosure including investments carried on the equity method.

Investment Income Due and Accrued

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

Receivables for Cash Collateral on Derivatives

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

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

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

Payable for Collateral Under Securities Loaned and Other Transactions

The estimated fair value of amounts payable for collateral under securities loaned and other transactions approximates
carrying value as these obligations are short-term in nature. These amounts are generally classified in Level 2.

Secured Borrowings of Mortgage Loans

For secured borrowings of mortgage loans, the estimated fair value is determined by estimating future cash flows and
discounting them using current interest rates for similar borrowings with similar credit risk using unobservable inputs
and is generally classified in Level 3.

Separate Accounts

Separate Account assets and liabilities are generally carried at estimated fair value on the Statutory Statements of Assets,
Liabilities, Surplus and Other Funds. Level 1 assets are comprised of common stock, derivative assets, U.S. Treasury
and agency securities, cash and cash equivalents and short-term investments. Common stock securities are valued based
upon unadjusted quoted prices in active markets that are readily and regularly available. Derivative assets are comprised
of exchange- traded interest rate derivatives (options-based). U.S. Treasury and agency securities are valued based upon
unadjusted quoted prices in active markets that are readily and regularly available. The estimated fair value of cash
equivalents and short-term investments approximates carrying value due to the short-term maturities of these instruments.
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Level 2 assets consist of mutual funds without readily determinable fair values given prices are not published publicly,
redeemable and non-redeemable preferred stock, certain bonds that include U.S. corporate and foreign corporate, foreign
government, municipals and loan-backed securities, other invested assets and certain derivative assets and liabilities.
Mutual funds are valued based upon quoted prices or reported net asset values provided by the fund manager. Redeemable
and non-redeemable preferred stock securities are valued using the market approach where market quotes are available
but are not considered actively traded. U.S. corporate and foreign corporate, foreign government and loan-backed
securities are valued using the income approach based primarily on discounting expected future cash flows or other similar
techniques using standard market observable inputs. Derivative assets and derivative liabilities included in Level 2
includes all types of derivatives utilized by the Company with the exception of exchange-traded derivatives included
within Level 1. These derivatives are principally valued using the income approach.

Foreign currency exchange rate
Non-option-based - Valuations are based on present value techniques, which utilize significant inputs that may
include the swap yield curve, currency spot rates and cross currency basis curves.

Level 3 assets are comprised of redeemable and non-redeemable preferred stock, certain bonds that include U.S. corporate
and foreign corporate, municipals and loan-backed securities, mortgage loans and other invested assets. Preferred stocks
are valued using the market or income approach where market quotes are unavailable and not considered actively traded.
U.S. corporate and foreign corporate, municipals and loan-backed securities are valued using the market approach where
market quotes are available but not considered actively traded or inputs are unobservable. Mortgage loans are valued
based on expected future cash flows and discounting them using current interest rates for similar loans with similar credit
risk. Other invested assets are valued under the equity method and are generally based on the Company’s share of the
net asset value as provided in the financial statements of the investees.

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

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

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

D. At June 30, 2016, the Company had no investments where it was not practicable to estimate fair value.

21. Other Items

A-B. No significant change.

C.

D-E.

Other Disclosures

InJuly 2016, MetLife, Inc. (“MetLife”’) completed the sale to Massachusetts Mutual Life Insurance Company of MetLife’s
U.S. Retail advisor force and certain assets and liabilities associated with the MetLife Premier Client Group, including
MetLife’s affiliated broker-dealer, MetLife Securities, Inc., a wholly-owned subsidiary of MetLife. The Company
recorded a $11,200,000 impairment of fixed assets related to the transaction.

On January 12, 2016, MetLife announced its plan to pursue the separation of a substantial portion of its U.S. Retail
Business (the “Separation”). On July 21, 2016, MetLife announced that the separated business will be rebranded as
“Brighthouse Financial” after the Separation. Additionally, on August 4, 2016, MetLife indicated in its 10Q filing with
the SEC that the Company, as well as other affiliates, would be included as part of the Separation. MetLife is currently
evaluating structural alternatives for the proposed Separation, including a public offering of shares in an independent,
publicly traded company, a spin-off, or a sale. The completion of a public offering would depend on, among other things,
the SEC filing and review process, as well as market conditions. A Separation, depending on the specific form, would
be subjectto the satisfaction of various conditions and approvals, including, among other things, approval of any transaction
by the MetLife Board of Directors, satisfaction of any applicable requirements of the SEC, and receipt of insurance and
other regulatory approvals and other anticipated conditions.

Previously, the Company had ceded, via reinsurance, certain single premium deferred annuity contracts to Metropolitan
Life Insurance Company (“MLIC”), an affiliate. Effective April 1, 2016, the Company recaptured certain single premium
deferred annuity contracts previously reinsured to MLIC. This recapture resulted in an increase in invested assets and
cash and cash equivalents of $4,295,796,687 offset by an increase in reserve liabilities of $3,998,565,518. The Company
recognized net income of $34,113,541 including interest maintenance reserve transferred net of taxes as a result of this
recapture.

No significant change.
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F.  Subprime Mortgage Related Risk Exposure

(1) 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 and residential mortgage loans. The Company has exposure
to unrealized losses due to a reduction in fair value. The majority of the Company's subprime mortgage loan exposure
is the result of purchases over the past several years at prices well below the par value or the outstanding unpaid
principal balance of the securities and loans, respectively. The subprime RMBS and residential mortgage loan
portfolios are performing within our expectations and are in a net unrealized loss position. The Company continues
to closely monitor the performance of the subprime RMBS and mortgage portfolios and the credit quality of the
underlying assets.

(2) Direct exposure through investments in subprime mortgage loans at June 30, 2016:

Book/Adjusted
Carrying Value Value of Land OTTI Losses
(excluding interest) Fair Value and Buildings Recognized Default Rate
Mortgages in the process of
foreclosure $ 1,110,763  § 1,086,597 § 1,705,750  § — —%
Mortgages in good standing " 258,068,451 262,393,303 448,091,519 — —
Mortgages with restructured
terms — — — — —
Total $ 259,179,214 '$ 263,479,900 $ 449,797,269 $ — —%

M As of June 30, 2016, the book/adjusted carrying value, fair value and value of land and building for mortgage loans greater than 60 days

delinquent which were included in mortgages in good standing was $3,842,126, $3,663,221 and $7,176,892, respectively.

(3) AtJune 30,2016, 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 $  1,229,942,196 $ 1,250,568,642 § 1,231,860,628 $
CMBS — — —
Collateralized debt obligations — — —
Structured securities — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $  1,229,942,196 $ 1,250,568,642 § 1,231,860,628 $

(4) No significant change.
G-H. No significant change.
22. Events Subsequent
The Company has evaluated events subsequent to June 30, 2016 through August 11, 2016, which is the date these financial
statements were available to be issued, and other than the above item, has determined there are no material subsequent events

requiring adjustment to or disclosure in the financial statements.

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

23. Reinsurance
No significant change.

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

A-D. No significant change.
E. The Company is not subject to the risk sharing provision of the ACA.

25. Change in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2015 were $159,365,926. As of June 30, 2016, $15,902,410 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years and two reinsurance agreements were terminated
as of January 1, 2016 releasing $46,997,858 of reserves. Reserves remaining for prior years are now $93,006,274 as a result
of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has been a $3,459,384 favorable prior-year
development from December 31, 2015 to June 30, 2016. The decrease is generally the result of ongoing analysis of recent

loss development trends. Original estimates are increased or decreased, as additional information becomes known regarding
individual claims.
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26.

27.

28.

29.

30.

31

32.

33.

34.

Intercompany Pooling Arrangements

No significant change.

Structured Settlements

No significant change.

Health Care Receivables

No significant change.

Participating Policies

No significant change.

Premium Deficiency Reserves

No significant change.

Reserves for Life Contracts and Deposit-Type Contracts

No significant change.

Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant change.

Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Separate Accounts

A-B. No significant change.

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

M

@
3

Transfers as reported in the Summary of Operations of the

Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 1,950,181,377
b. Transfers from Separate Accounts (Page 4, Line 10) 3,572,131,916
c. Net transfers to or (from) Separate Accounts (a) - (b) (1,621,950,539)

Reconciling Adjustments —

Transfers as reported in the Summary of Operations of the Life, Accident & Health Annual
Statement (1c) + (2) = (Page 4, Line 26) $ (1,621,950,539)

35. Loss/Claim Adjustment Expenses

No significant change.
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PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
2.2 Ifyes, date of change:
3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
Various mergers, reorganizations and formations - See Schedule Y - Information concerning activities of insurer members of a holding company - Group
Part 1 - Organizational Chart
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 03/15/2011
6.4 By what department or departments?
Connecticut Insurance Department
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[X] No[ ] NA[]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
8.4 If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
MetLife Advisers, LLC Boston, MA YES
MetLife Investment Advisors, LLC Wilmington, DE YES
MetLife Investors Distribution Company New York, NY YES
MetLife Securities, Inc. New York, NY YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol[ ]
11.2 Ifyes, give full and complete information relating thereto:
Citigroup Global Markets Inc $62.218.144; CME Group Inc. $62.437.279; Credit Suisse Securities (USA) LLC $126,003.300; ICE Clear US, Inc.
$24.182,176; Goldman Sachs & Co $63,586.053; JP_Morgan Securities LLC $45,934,517; Morgan Stanley & Co International plc $8.693,512; Royal
Bank of Scotland PLC $5,613,846; Societe Generale SA $27.463,960; UBS AG $51,805,803; Wells Fargo Bank NA $2.400,541; BNP Paribas
$65,293,462; FHLB $3,888,643,422; Secured Demand Notes $22,461.260
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: 600,629,203
13. Amount of real estate and mortgages held in short-term investments: 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 3,338,876 3,340,791
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 745,849,736 626,646,524
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 749,188,612 $ 629,987,315
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 10,680,923,716
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 10,626,680,907
16.3 Total payable for securities lending reported on the liability page: $ 10,135,700,144
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase & Co. 4 New York Plaza - 12th Floor, New York, NY, 10004
US Bank and Trust 800 Nicollet Mall, Minneapolis, MN 55402
State Street Bank and Trust Company 2 Avenue De Lafayette, 5th Floor North, Boston, MA 02111
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
4095 Metropolitan Life Insurance Company 200 Park Avenue, New York, NY 10166
106793 Oaktree Capital Management, L.P. 333 South Grand Avenue, 28th Floor, Los
Angeles, CA 90071
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]

18.2 If no, list exceptions:

As of June 30,2016, twenty issues did not meet the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office.
Three issues did not have valid CUSIPS to file. Sixteen issues have not been filed due to lack of final documents. One issue was dropped due to lack of

additional information.
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3.1
32
33
3.4

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

1T FAMM U MOMGAGES.......eoivieieieiee ettt e b bbb s s bbb bbb bbbt B 1,542,552,427
1,12 RESIABNEAI MOMGAGES. ... .o veueeeerrereeseeieeee ettt es st s s st e £ e £ 8Ee£eeEE£eEEEeeEEeEeEesebsebenssnbsnne B 524,991,039
113 COMMEICIAI MOMGAGES. . ... uevvrieiseeisetisei ettt sttt ss et ses ettt ettt s st s s s £es e 8 s b s bbb s bbb s n s bbbttt st S 5,785,599,567
114 Total MOrtgages iN GOOT STANAING. ..........evrevrrireieieiee bbb B 7,853,143,033

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

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

1,31 FAIM MOMGAGES. ...vuveeeerieneerieetse et et s st sees s b £ s8R 8 8288288822t G s
1,32 RESIAENTAI MOIGAGES. ... .. eeieiecieiecie ittt ettt s et et £ bbb £ £ s o2 s 28 b e b E b £ bbb s et s s s en bbbt G, 7,320,511
1,33 COMMENCIAl MOMIGAGES. ... vucereerierierieeiisetseeseeseese sttt es s s et B
1.34  Total mortgages with interest overdue more than thre@ MONENS...........c.ciii e B 7,320,511

Long-term mortgage loans in process of foreclosure

141 FAIM UMOMGAGES.......cvviereieitssisise sttt s s s bt bbb bbb bbb b2 2R b A s s bbb st bbb bbbt G
142 RESIAENTAI MOIGAGES. ... ..veivieiieiecteieie ettt ettt s bbb bbb £ bR s £ s e 2828 E £ £ b £ bbb bbb en bbb SN 1,110,763
143 COMMEICIAI MOMGAGES. ... evutretiretisetrisei st sttt st st tsebees bbb e bbbt se b e s s b a2 s e b e 282 b £ b £ b £ b £ A b e £ A bR R b e bbb b b e b s s b e s b b s b n bbbt B s
144 Total MOrtgages iN PrOCESS OF FOMELIOSUIE. .........cuiuiuiiriiieiciei ettt e bbbt b bbb bbb s bbbt s RN 1,110,763
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNeS 3.1+ 3.2) .ottt B 7,861,574,307

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

1,81 FAIM MOMGAGES. ... veeieicieicietrete et s etk 8 b E £ £ R R s E s 2R £ E bbb bbb bbbt
1.62 Residential mortgages...
1,63 COMMEICIAI MOMGAGES. ..v.vrevuereeeretisetiset ettt b s bbbt b bbb e 828R bbb £ b £ A b £ A bR bR s E A st b bbbttt

1.64  Total mortgages foreclosed and transferred f0 real ESALE. ...........cov i O 199,000

Operating Percentages:

2.1 ABH I0SS PEICENL......cvueiietitctiie ittt s bbb bbb 288 E £ £ s b £ 8 b e 8 b e bbb bR b SR E e R SR LR bbb bbbt EeEieietiehinietantetnne st et en e 432.9
2.2 A&H COSt CONAINMENT PEICENE........cuiieiiee ittt bbb bbb bbb £ 12 s o282 8 £ R4 £ b4 £ s b £ s b £ R b e R bt b e bt b et e ELEeEieEeEebsE b e bbb en et
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES. .........curuuiuririurireirireireieieie it eb et bbb £ b b8 bbb bbb s s b bbb eere_febitbetsshsns et snbeb e st e en et 147.4
Do you act as a custodian for health SAVINGS ACCOUNTS?...........c.c.cuiiiiieeiieice ettt bbb bbb b s bbb Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date..............ccovieiciiciicc s G
Do you act as an administrator for health SAVINGS ACCOUNTS?.............cciiuiiiriicrecs ettt st s sttt naas Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date...............cccoceiieiiieicicsc s G
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statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

SCHEDULE S - CEDED REINSURANCE

ent Year to Date

Showing All New Reinsurance Treaties - Curr
4

1 2 3 5 6 7 8 9
NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating[  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) [Reinsuer Rating
Life Non-Affiliates
[97071...... | 13-3126819........ [02/01/2016| SCOR GLOBAL LIFE USA REINSURANCE COMPANY......... | DE......c0.. | COl...c...c. AUthOriZed...... | oo [




statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
1 Direct Business Only

Life Contracts 4 5 6 7
3 Accident and Health
Insurance Premiums, Total
Active | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts

1. Alabama.......cccovvevenrernenesernenesessessessesssssesessessneenAL [ Lo [ 18,554,312 | ........ 24,824,082 ..o 264,134 | .......... 58,106 | .......... 43,700,634

2. Alaska.... . SRR ISP 2,203,035 | .......... 1,813,127 |... ceeeennnn4,039,522 |

3. Arizona... » SV IOV 20,166,628 | ........ 57,667,463 ..79 023,302

4. ATKANSAS.....c.ooiieeeieeieeneeesieeenssesnsenenenneen AR | L 5,468,442 | .......... 8,857,058 | ....ocvvvrrerneeenen 106,109 | s | e 14,431,609

5. California.......cccoenevmrnencrnininenninnensnnssesenssnessessennnenOA oL | 136,480,989 | ...... 233,654,660 |.....................6,767,718 | ..........28,234 | ........ 376,931,601

6. Colorado........ccovvrerermrniineinenineireenenenennsnesersssesnenens GO | ol | s 15,750,919 | ........ 27,310,078 |...cccovvvirenn.. . 947,543 | 112,569,794 | .......... 56,578,334

7. CONNECHCUL.....couveeeereieierneinerereineienenssiseesenssiseineneens O T el | i 41,734,975 | ....... 36,425,447 creeeen.86,824,244

8. Delaware.......c.cocovevenenereeneneineesenenenssnesessssessessessneneDE | ol [ 15,302,420 | ........ 10,851,229 ..26,453,593

9.  District of Columb . renene | s 5,274,986 | .......... 3,547,178 |... ...9,111,649

10.  Florida......c.ccocvvenee SRR IO 100,731,131 | ...... 225,933,570 |... 338 789,187

11.  Georgia.. § SV ISP 36,328,209 | ........ 63,245,391 25,616 | ........ 100,410,940

12, HaWali......ocoveeecnncncenencensseenssneenssssesseseneseee L |, 3,933,641 | ......... 6,880,935 v | e 11,388,745

13, 1dAN0. ... D e Lo | 02,110,139 | e 7,426,387 ...9,639,944

14, THNOIS.....vrveceevrcrerireieirerisiineiensnisenseensssnsessensssenensenseseneneel b [l | 100 71,190,082 | e 77,622,924 ...146,054 151 161,041

15, Indiana......ccoovvvencrnincrcnnneesneenesneenesseeenenned N Lo |10 15,522,883 | .. 45,254,422 61,806,948

16, 1OWAL..eeiecenerccenereresneessneeenessseensessnssesnensenene A Ll | 1000000..9,210,366 | ... 31,174,081 ..40,937,050

17, KaNSAS....oiiceenircreseneessnsnenesneenessnssessensenenen KO [l | 10000..8,203,652 | ... 16,432,986 ..25,088,012

18, Kentucky......ocooevvvnercrncncrcninencnesesesensenesesssneneen KY [l | 1. 7,586,751 | e 35,967,935 ..43,830,605

19, LOUISIANA......couevereereererierineirereineneiensnisesenesnenenssnsneees LA [l | 1000 16,298,963 | ... 45,540,137 creenn02,100,454

20, MaiN€.....oovvveerercrnircrennrenesninenenssisenenennesnenensneneen o ME | ol | 4,616,247 | L 11,389,601 |...ocvcvvvrirereeen 724,606 | oo | v 16,730,454

21, Maryland........cocoevenrrerninenernnneneesenenssnsesesssneneeeeMD | b | 100000.39,682,038 1 ... 71,563,489 |.....................3,628,762 | .........188,229 | ........ 114,962,518

22, Massachusetts..........cocvrernererrernrncreenencrennnenenee MA | L | 100000.53,909,404 | ... 68,398,049 |.....ccccovere 4,463,341 | Ll T | 126,760,865 .116,690
23, Michigan.......c.ccovvevrninrsrnnncernsnernisnnenensesssnenseene M il | 100000.33,602,307 | ... 101,699,839 |.....coovvvirere. 818,711 | ... 705,859 | ........ 136,826,716 | .........329,018
24, MINNESOtA......c.cocnuverernirrrernireerneneressenenensnseneene MIN | b 10000 57,135,272 | L 48,805,183 | ....ocvvvrrreree 1,654,931 | s | e 107,595,386 |.

25.  Mississippi. M e | s 8,078,430 | .......... 7,977,074 |... ...222,683

26.  Missouri.. . SRV IO ,824,291 | ........ 55,015,658 | ... ...284,563

27.  Montana .M weeeene | e 1,320,989 | 2,246,447

28, Nebraska........covvvneninreneiniienenenssenessssssensinnnnnee NE [ L [ 10000210,591,422 | L 5,080,736

29, Nevada........coorerenencrernenereenenenesissseesesnesensenenene NV | b | 105,888,046 | e 14,631,808

30.  New Hampshire..........cccoeovvveevicenniensiesseiessssseisseenenel NH L | 00 7,279,844 | . 13,132,554

31, NEW JBISEY....coceecreeeenveesieeeesseesssssessssesesssssesssnenenes N | oL | 100...109,669,346 | ... 194,303,503

32, NeW MEXICO.......cocvmvrnrmrernenierreenenereneensisnensensessssensennee s NM | L | e 4,364,357 | 10,462,213 ,003, .

33, NEeW YOrK....ooovereenenerernnnencrecnenenesnensseessssenensenenee NY | Noviiin | o00..46,068,656 | ... 41,029,486 |...................19,623,857 | .....1,872,549 | ....... 108,594,548

34, North Carolina........c.ccoeeeevrerrinennrnennenesserssnsssssssssnneenneNG | ol | 10000, 37,848,720 | ... 68,496,211 | .ovvvererrnrnn 3,552,253 | e | e 109,897,184 | ....

35, North Dakota.......cccveervrererrerrirneeneeseesnnennseisssnsesssssssnsssenneeND | ol | 1,954,571 | 14,583,500 |..ovvrrvrnrrrrnnnni 23,485 | oo | e 16,561,556 |.

36, ON0..ccererrirnsenersiernesseesssesssssssesssssssssessssennesOH | ol [ 000000.32,739,575 | ... 96,780,597 |......c.co0e......... 1,850,394 | .......... 11,294 | ........ 131,381,860 |.

37, OKIAhOMA......cervrerrerirnririeirneinsieesnessseesssssssessesssssnessenss OK | o lnins | 1000 7,946,810 | ... 22,617,279 31,923,304

38, OrBYON....ccvcvcveeeveeeseereeeseeseesessesesessesssssssesesssssenee e OR | ol | 1000 10,377,863 | ... 17,156,551 28,003,630

39, Pennsylvania..........cccccoureerireesneesnenssssseesnssseisneeeenens PA | Lo | 1000...92,462,292 | ... 166,226,537 |.....................3,112,981 | ...........65,014 | ........ 261,866,824
40.  Rhode Island.........cocovrurenrnernncnennnenensnrneneeeeseneesn R el | e 9,010,778 | ........ 10,449,026 |....ocovvovreerereennn. 556,111 | | e 20,015,915

41.  South Carolina... 61,145,628

42, South Dakota. . S IS 6,050,855 | .......... 7,678,316 |... creenn 13,860,736 |
43.  Tennessee. . revien | e ,831,383 | ........ 37,398,803 |... SR IS 59,757,772 |.
44, . e | 082,015,441 | ... 146,057,820 | ... . 22,257 | ........ 229,611,118
45, UtaN.eneeeesnsesesssnssnseneeld T el | 19,414,542 | L 15,212,059 |..coccvvivrnnen 145,544 | L 1,558,866 26,331,011
46. . e | 2,729,392 | o 14,282,570 |... 17,488,883
47. . SO IO 13,793 | ... 48,689,988 |......ccoovvereenn 1,826,110 | oo | e 130,629,891
48, WaShiNGtON........covuererieencreeeesetseese ettt SRS IS 112,670 | ........ 37,067,849 | ..oovvreieeen0688,189 | s [ 54,868,708
49.  West Virginia.. . SRR I 3,540,750 | ........ 12,983,694 | ... IO IO |
50. Wlsconsm . revien | e ,701,710 | ........ 60,317,975 |... ...866,991 | .........81,297,541 | ..ccoooviriinns
51. . e 1,712,955 |
52.  American Samoa........ccocveurereeneerneereneeneeneneeneensennnnnnndAS | Nuci | 2,139 | .
53. (7,158) | ...
54. 1,305,488 | ...
55.
56.
57. .
58.  Aggregate Other Alien . . .0
59, SUBOLAL. ..o (a)...53 ...22,028,959 | ..... 3,941,775,224 14,390,646,965
90. Reporting entity contributions for employee benefit plans........ LXXX
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES. ... s XXX
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOQ..........c.cuevverererirerieseiseiese s XXX et | e | s | sresieressesenesnns | oo [0
93.  Premium or annuity considerations waived under
disability or other contract provisions.............ccoveueverrerreverennens CXKXX | e 1,857,643 | ..o | e 19,900,601 |..covevveverierees | creienas 21,758,244

94.  Aggregate other amounts not allocable by State... D XXX e | 0. 15,788,227 | ..o (O PSR | I O 15,788,227

XXX... [.A,411,836,438 | ..2,438522.220 |... 13,312,650 | ....22,028,959 | .....3,085.700,267 |4,390,646,965

95.  Totals (Direct Business).....

96.  Plus reinsurance assumed. LXXX 87,337,922 | ........ 18,949,711 47,926,389 [ | e 154,214,022 | ...

97.  Totals (All Business).......... XXX [..1,499,174,360 | ...2,457,471,931 ..161,239,039 | ...22,028,959 | ..... 4,139,914,289 [4,390,646,965

98. Less reinsurance ceded...........c.coouvviinriennnee .. XXX... | ...1,166,107,880 | ..(3,934,978,087) 116,475,282 ......cccovvvvvviienn ...(2,652,394,925) | .....ocooovvriinninnns

99.  Totals (All Business) less reinsurance ceded.............cc..couvueee. XXX [ 333,066,480 | ...6,392,450,018 | (b).............. 44,763,757 | ....22,028,959 | ..... 6,792,309,214 [4,390,646,965
DETAILS OF WRITE-INS

58001. XXX 2,331,331 ) I 2,327,741

58002. XXX

58003. XXX

58998. Summ. of remaining write-ins for line 58 from overflow page... | .. XXX... | ..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).... | ..XXX...

9401. Internal EXChaNGe........cccevvveveieireieieieisssiesessissesessiessenans XXX

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

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

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Explanation of basis of allocation by states, etc., of premiums and annuity considerations.
Premiums for Individual Life Policies are distributed according to the address to which the premium notices are sent (if applicable). Considerations for Individual
Fixed and Variable Benefit Annuities are distributed according to the state in which the annuitant or owner resides or the address designated as the one to which business
communications should be sent (if applicable).

For Group Annuity contracts that are allocable, considerations are generally assigned to the state where the person making the contribution resides (if applicable). For Group
Annuity contracts that are not allocable, considerations are assigned to the principal place of business of the contract sponsor (if applicable). Deposit-type funds for group
contracts are allocated to the principal place of business of the plan sponsor, typically the employer that has established a pension or profit sharing plan for the benefit of its
employees (if applicable). For individual agreements, deposit-type funds are allocated to the residence of the owner of the contract (if applicable).

(a) Insert the number of "L" responses except for Canada and Other Alien.
(b) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:
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Statement as of June 30, 2016 of the MetLife Insurance Company USA

PART 1 - ORGANIZATIONAL CHART

MetLife, Inc.
13-4075851

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

MetLife Chile Inversiones
Limitada *

O,

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

&

O

MetLife Investment
Advisors, LLC

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

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

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

Company of South Carolina

MetLife Reinsurance

20-1452630, (SC) 12232

MetLife Group, Inc.
55-0790010

MetLife Investors
Group, LLC.
95-3947585

Cova Life Management
Company
36-3665871

Newbury Insurance
Company, Limited
22-3805708 (DE)

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

MetLife Standby I, LLC

MetLife Investors
Distribution Company
43-1906210

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

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

MetLife Capital Trust IV
26-6122204

MetLife Exchange Trust |

MetLife Advisers, LLC
04-3240897

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

@

MetLife Services and
Solutions, LLC

Inversiones MetLife Holdco | [ |

Dos Limitada *

MetLife Capital Trust X
26-6288172

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

Gragg Services, LLC (DE)
81-3094008

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

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

MetLife Solutions Pte. Ltd.

MetLife Securities, Inc.
13-3175978

Federal Flood
Certification LLC
75-2417735

MetLife Home Loans LLC
27-0858844

MetLife Insurance
Brokerage, Inc. (NY)

@

SafeGuard Health
Enterprises, Inc.
52-1528581

MetLife Global, Inc.
20-5894439

@

N

MetLife Services East
Private Limited

Enterprise General
Insurance Agency, Inc.
13-3179826

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

MetLife Global Operations
Support Center Private
Limited * 98-0613376

72.35% is owned by MetLife, Inc., 24.88236% by American Life Insurance Company,
2.76654% 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.
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Statement as of June 30, 2016 of the MetLife Insurance Company USA

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

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

500 Grarﬂ':_gtreet GP HPZ A MetLife Investments Asia Missouri Reinsurance, Inc. 85 Broad Street Mezzanine MetLife Properties MetLife Tower Resources 334 Madison Euro
—— ssets LLC — L — (Cayman Islands) T Group, Inc -
20-2985998 Limited (Hong Kong) 13-1822723 LLC Ventures, LLC , INC. Investments, Inc. (DE) ——
| 13-4047186 13-4078322
500 Grant Street ; ; ; White Oak Royalty P ; Para-Met Pl
- lre Nl . | MetLife Investments || MetLife Holdings, Inc. (DE) — || Citypoint Holdings 11 ara-Met Plaza St. James Fleet
AS%’;F;;SSHW}E" Alternative Fuel I, LLC Limited * 13-3237278 Company (OK) Limited (U.K.) Associates (FL) Investments Two Limited ——
p 43-6026902 75-2085469 & (Cayman Islands)
MetLife Latin America . . Metropolitan Tower Realty New England Life i Park Twenty Three
MLIC CB Holdings LLC —— cc ':S:S)CZGMOZ%?SEE;’GLLC ---{ Asesorias e Inversiones MetLife Credit Corp. (DE) | | Company, Inc. (DE) — Insurance Company Housing Fund Manager, — Investmemstéompany
Limitada (Chile) ® 13-3237275 13-3170235 04-2708937, (MA) 91626 LLC — (UK)
MetLife Retirement i ; : ; ; Transmountain Land & i
Services LLC (NJ)  —— Euro CL Investments LLC | |— WFP 1000 Holding MetLife Funding, Inc. (DE) Midtown Heights, LLC — Livestock Company (MT) MTC Fund |, LLC (DE) L... C?rﬁ‘\‘,’eesr}‘mséﬁ?;’Eo'fﬁm
22-3140349 Company GP, LLC 13-3237277 (DE) 01-0855028 22-2375428 26-0405155 7 Company (UK.)
! |
MetLife Associates LLC | | Corporate Real Estate Ten Park SPC Headland-Pacific Hyatt Legal Plans, Inc
(DE) 13-2862391 The Building at 575 Fifth Holdings, LLC (DE Cayman Islands) * Palisades, LLC T 9 e 7l OMI MLIC Investments
g (Cay ) MTC Fund Il, LLC o
™ Avenue Mezzanine LLC 55-0891973 08-0445386 95-4656835 (DE) 34-1650967 ' Limited (Cayman Islands)
MLIC Asset Holdings | MSV Irvine Property, 23rd Street Headland Properties Hyatt Legal Plans of General American Life
LLC (DE) 26-2853672 The Building at 575 Fitth | c? —  Investments, Inc. (DE) Associates *° (CA) Florida, Inc. (FL) MTC Fund Ill, LLC (DE) | Insurance Company ~ ——
e Building af i 13-3619870 95-4146440 34-1631590 14-2013939 43-0285930, (MO) 63665

Retail Holding LLC (DE)

MEX DF Properties, LLC | MetLife Ca}ipital
(DE) 86-1176467 || Credit L.P. °(DE)
The Building at 575 Fifth 06-1193029

Retail Owner LLC (DE)

MetLife Capital

S.de.R.L. deC.v.” 91-1273824

LAR Vivienda XVII, Limited Partnership ®(DE)

GALIC Holdings LLC
(DE) 45-2420223

LLe?®

Long Island Solar Farm, Met Canada Solar ULC
98-1107266

1% voting control of Ten Park SPC is held by 23" Street Investments, Inc.

99% of 500 Grant Street Associates Limited Partnership is held by Metropolitan Life Insurance Company and 1% by 500 Grant
Street GP LLC.

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

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

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

1% general partnership interest is held by 23" Street Investment, Inc. and 99% limited partnership interest is held by
Metropolitan Life Insurance Company.

~

10
11

Housing Fund Manager, LLC is the managing member and the remaining interests are held by a third party member.

75% of the general partnership is held by Metropolitan Life Insurance Company and 25% of the general partnership

is held by Metropolitan Tower Realty Company, Inc.

9.61% membership interest is held by MetLife Renewables Holding, LLC and 90.39% membership interest is held by LISF Solar Trust in which
MetLife Capital Limited Partnership has a 100% beneficial interest.

Metropolitan Life Insurance Company owns 99% of Headland Properties Associates and Headland-Pacific Palisades, LLC owns the other 1%.
99.99% of LAR Vivienda XVII S. de R.L. de C.V. is owned by MEX DF Properties, LLC and 0.01% is owned by Euro CL Investments LLC.
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Statement as of June 30, 2016 of the MetLife Insurance Company USA
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MetLife CC Member,
LLC (DE)
46-0803970*

1900 McKinney
Properties, LP
20-3305615°

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

13-5581829 NY 65978

Company (NY)

ML Swan Mezz, LLC
46-3608641

Tremont Partners, LP
(DE) 20-4417883 *

ML Swan GP, LLC
46-3589015

Riverway Residential,
LP (DE) 20-1035937 °

ML Dolphin Mezz, LLC
46-3616798

10420 McKinley
Partners, LP (DE)
20-4628126 ©

ML Dolphin GP, LLC
46-3593573

Haskell East Village,
LLC

Ardrey Kell
Townhomes, LLC (DE)
20-8355996

MetLife Cabo Hilton
Member, LLC
46-3426206"

Boulevard Residential,
LLC 26-1762232

ML Southmore, LLC
46-4584166 *°

465 N.Park Drive, LLC
26-0285750

1201 TAB Manager,
LLC

MetLife 1201 TAB
Member, LLC?

Oconee Hotel
Company, LLC (DE)
80-0821598

MetLife LHH Member,

Oconee Land
Company, LLC (DE)
80-0823015

Oconee Marina
Company, LLC (DE)

Member 1, LLC™

63.415% of MetLife CC Member, LLC is held by Metropolitan Life Insurance Company, 31.707% by MetLife Insurance Company USA and 4.878% by General
American Life Insurance Company.

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

69.23% of MetLife LHH Member, LLC is owned by Metropolitan Life Insurance Company, 19.78% is owned by MetLife Insurance Company USA and 10.99% is owned
by New England Life Insurance Company.

99.9% LP Interest of Tremont Partners, LP is owned by Metropolitan Life Insurance Company and .1% GP is owned by Ashton Southend GP, LLC.

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

Tower Realty Company, Inc.

99.9% LP interest of 10420 McKinley Partners, LP is owned by Metropolitan Life Insurance Company and .1% GP interest

is owned by Metropolitan Tower Realty Company, Inc.

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

85% of MetLife THR Investors, LLC is owned by Metropolitan Life Insurance Company and 15% by MetLife Insurance Company USA.

3
LLC 37-1694299
Oconee Golf
Ashton Southend GP,
shton I(_)IEJC en Company, LLC
90-0853553
Oconee Land
ML-Al MetLife Development Company,

LLC (DE) 80-0823413

MLIC Asset
Holdings Il LLC
27-0226554

El Conquistador MAH
Il LLC 30-0756430

Mansell Office LLC
(DE) 80-0868980 ’

Mansell Retail LLC
(DE) 80-0869135 ”

Marketplace
Residences, LLC
30-0777814

10
11

12

13

14

15

MetLife RC
SF Member, LLC

MetLife THR Investor,
LLC 46-4229772 8

MetLife CB W/A, LLC

ML Bridgeside
Apartments, LLC
46-4133357

MetLife OFC Member,
LLC

MetLife Camino
Ramon Member, LLC™

MetLife 425 MKT
Member, LLC

99.9% LP interest of 1900 McKinley Properties, LP is owned by Metropolitan Life Insurance Company and 0.1% GP interest is owned by
Metropolitan Tower Realty Company, Inc.

78.6% of MetLife Camino Ramon Member, LLC is owned by Metropolitan Life Insurance Company and 21.4% by MetLife Insurance Company USA.
MetLife 555 12th Member, LLC is owned at 69.4% by Metropolitan Life Insurance Company, 25.2% by MetLife Insurance Company USA and 5.4%
by General American Life Insurance Company.

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

54.129% of MetLife Cabo Hilton Member, LLC is owned by Metropolitan Life Insurance Company, 28.971% by MetLife Insurance Company USA and
16.9% by General American Life Insurance Company.

83.675% of the membership interest is owned by Metropolitan Life Insurance Company, 11.524% by MetLife Insurance Company USA and 4.801%
by Metropolitan Property and Casualty Insurance Company.

75.12% of ML Southmore, LLC is owned by Metropolitan Life Insurance Company and 24.88% by MetLife Insurance Company USA.
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Metropolitan Life Insurance
Company (NY)
13-5581829 NY 65978

A Ne)

MetLife HCM JV1 GP, ii';gg:ggsci‘g’ 10700 Wilshire, LLC MetLife FM Hotel Rive":' '\-/m';‘“; " MetLife Park Tower
LLC 20-8349277° (DE) 20-8254446 Member, LLC ge I, Member, LLC (DE)

MetLife Treat Towers,
Member, LLC

Sandpiper Cove
Associates Il, LLC

Ashton Judiciary
Square, LLC
20-8868348

LHCW Holdings
(U.S)) LLC

LLC (DE) 47-1970965

MetLife 1007
Stewart, LLC (DE)

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

ML Mililani Member, ML Terraces, LLC LHC Holdings MetLife OBS Park Tower JV
LLc? 46-4255167 (U.S.) LLC MET;"BlréS'-é—2(:7éDE) Member, LLC (DE)

ML-Al MetLife Member

Viridian Miracle Mile, LHCW Hotel MetLife SP Holdings, N
47-565554(1:4 4 LLC (DE) 20-3700390 Holdings LLC LLC (DE) MCPP Owners, LLC
I I
I 1

Chestnut Flats Wind,
LLC

LHCW Hotel Holdings
(2002) LLC

LHCW Hotel Operating
Company (2002) LLC

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

Buford Logistics
Center, LLC (DE)

ML North Brand
Member, LLC (DE)

ML Mililani Member, LLC is owned at 70% by Metropolitan Life Insurance Company, 25% by MetLife Insurance Company USA and
5% by General American Life Insurance Company.
MCPP Owners, LLC is owned at 60.42% by Metropolitan Life Insurance Company, 5.435% by MetLife Insurance Company USA,
0.603% by General American Life Insurance Company, 1.616% by Metropolitan Tower Life Insurance Company, 13.278% by MTL
Leasing, LLC, and 18.641% by Daniel/MetLife Midtown Atlanta Master Limited Liability Company.
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.
82% of ML-Al MetLife Member 2, LLC is owned by Metropolitan Life Insurance Company and 18% by MetLife Insurance

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

Metropolitan General MetLife Auto & Home
Insurance Company Insurance Agency, Inc.
22-2342710, (RI) 39950 95-3003951

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

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

Metropolitan Direct Metropolitan Lloyds,
Property and Casualty Inc.
Insurance Company 05-0476998

23-1903575, (RI) 25321

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

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

Economy Preferred Economy Premier
Insurance Company Assurance Company
36-3027848, (IL) 38067 36-3105737, (IL) 40649

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



G210

Statement as of June 30, 2016 of the MetLife Insurance Company USA

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

PART 1 - ORGANIZATIONAL CHART

<

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

Daniel/MetLife
Midtown Atlanta
Master Limited
Liability Company
[

MetLife Renewables

One Financial Place Euro Tl Investments
Holding, LLC

Corporation * .
06-1576470 LLC

TIC European Real
Estate LP, LLC

TLA Holdings LLC (DE)
74-3261395

Euro TL Investments
LLC

1075 Peachtree LLC

MetLife Greenstone MetLife USA MetLife European
Greater Sandhill I, LLC | |- Southeast Ventures, Assignment Company —— Holdings, LLC
Le? 46-3156033 20-4607161

The Prospect Company
(DE) 51-0099394

—  Corrigan TLP LLC

Metropolitan
Connecticut Properties
Ventures, LLC (DE) —
01-0893117

MLGP
Lakeside, LLC

TLA Holdings Il LLC

| || Sino-US United MetLife
(DE) 27-0227067

Insurance Co. LTD.*

TRAL & Co.?

MetLife Canadian

Property Ventures LLC
(NY) 13-4153151

TLA Holdings Il LLC
(DE) 27-1320082

ML 1065 Hotel, LLC
(DE) 47-4161401

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

Company.

3 5% of MetLife Greenstone Southeast Ventures, LLC is owned by Metropolitan Connecticut Properties
Ventures, LLC.

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

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

MetLife Property
Ventures Canada ULC
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<

Metropolitan Tower Life
Insurance Company
13-3114906, DE 97136

9210

EntreCap
Real Estate Il LLC

Plaza Drive
Properties, LLC

MTL Leasing, LLC

1 1
1 1
1 1 1
1 1 1
i i i
PREFCO ! PREFCO ! PREFCO PREFCO ! PREFCO 1320 Venture LLC 1320 GP LLC
Dix-Huit LLC ! X Holdings LLC ! Vingt LLC IX Realty LLC ! XIV Holdings LLC 13-3114906
1 1 1
i 0.1% ! i 1% | i i ; i
: [ ' GP ! ! ' 0.1% 99.9% | ' o0.%
| | : ! ! | oP e 1 oP
99.9% | po---------- ! 99% ! P 99.9% | pm-mm------- 4
LP 11 LP 1 1 P 1o 1320 Owner LP
PREFCO PREFCO - 38-3846857
Ten Limited Twenty Limited PREFCO

Partnership

Partnership

Fourteen Limited
Partnership
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=D

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

SafeGuard Health MetLife Health Plans, Safi(f:ne;rdlrl;!cealth Ini?;itgacl:tgnl;lfgn SafeGuard Health SafeGuard Health
Plans, Inc. Inc. 33-0733552, 95-287’951.5 33-0515751 (EA)y Plans, Inc. Plans, Inc. 75-2046497,
93-0864866, (NV) 95747 (NJ) 14170 (CA) 933-0034 70014 65-0073323, (FL) 52009 (TX) 95051
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American Life
Insurance Company
98-0000065, (DE)
11583, 60690

MetLife Insurance K.K.

(Japan)

Communication One
Kabushiki Kaisha
(Japan)

MetLife Global Holding

Company | GmbH
(Swiss)

International Investment
Holding Company Limited
(Russia)

Borderland Investments
Limited (USA-Del e)

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

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

Kappa Properties
Japan, Inc. (USA-

02-0649743

ALICO Hellas Single
Member Limited Liability
Company (Greece)

MetLife Global Holding
Company I GmbH
(Swiss)

MetLife, Life Insurance
Company (Egypt)*

Del e) 13-4172883

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

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

Delta Properties Japan,
Inc. (USA-Delaware)
51-0389730

ALICO Operations, LLC
(USA-Delaware)

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

MetLife Seguros S.A.
(Uruguay)*

MetLife American International
Group and Arab National Bank
Cooperative Insurance
Company (Saudi Arabia) 35

30-0615846 ALICO Properties, Inc
----- (USA-Delaware)
MetLife Asset 13-3912049°2
Management Corp.
(Japan)

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

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

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

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

ALICO European Holdings
Limited (Ireland)
98-0552186

ZAO Master D
(Russia)

MetLife Investments
Management Limited (UK)

MetLife International
Holdings, LLC 13-3759652

MetLife EU Holding Company
Limited (Ireland)

Joint Stock Company MetLife
Insurance Company (Russia)®

MetLife Emeklilik ve Hayat A.S.

(Turkey) *

MetLife Reinsurance Company

of Bermuda Ltd. (Bermuda)

MM Global Operations Support

Center,
S.A. de C.V.(Mexico)*

MetLife Holdings (Cyprus)
Limited (Cyprus)

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

MetLife Asia Holding
Company Pte. Ltd.
(Singapore)

MetLife Services Cyprus
Ltd (Cyprus)

Metropolitan Life
Training & Consulting
S.R.L. (Romania)*

MetLife Innovation Centre
Pte. Ltd. (Singapore)

Hellenic Alico Life
Insurance Company LTD
(Cyprus) *°

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

MetLife Towarzystwo
Ubezpieczen na Zycie i
Reasekuracji S.A.

Fundacion MetLife
Mexico, A.C. (Mexico)

[SRGIFN

PJSC MetLife
(Ukraine) ®

MetLife Services Sp z.0.0.
(Poland)

MetLife Innovation Centre
Limited
(Ireland)

MetLife Towarzystwo
Funduszy Inwestycyjnych
S.A. (Poland)

MetLife Powszechne
Towarzystwo
Emerytalne (Poland)

99.956% of MetLife Slovakia s.r.o0. is owned by MetLife EU Holding Company Limited and 0.044% is owned by International Technical and Advisory 7
Services Limited. 8
American Life Insurance Company holds a 3.9967583% interest in this entity, MetLife Holding (Cyprus) Limited holds 0.0000228% interest in this entity,

and International Technical and Advisory Services holds .0000913% interest in this entity. 9
89.9999663% of MetLife Colombia Seguros de Vida S.A. is owned by MetLife Global Holding Company Il GmbH, 10.0000295% is owned by MetLife 10
Global Holding Company | GmbH, International Technical and Advisory Services Limited, Borderland Investments Limited, MetLife International Holdings, 11
LLC and Natiloportem Holdings, LLC each owns 0.0000014%.

99.98% of MetLife Emeklilik ve Hayat A.S. is owned by MetLife Global Holding Company || GmbH (Swiss) and the remaining by third parties. 12
90% of MetLife Mutual Fund Company is owned by MetLife Life Insurance S.A. and the remaining interest by a third party.

99.9836% of Metropolitan Life Societate de Administrare a uni Fond de Pensii Administrat Privat S.A. is owned by MetLife EU Holding Company Limited 13

and 0.0164% by MetLife Services Sp z.0.0.

MetLife Solutions
S.AS. (France)

MetLife Slovakia s.r.o. {----
(Slovakia)*

Agenvita S.r.l.
(Italy)

MetLife Services EOOD
(Bulgaria)

MetLife Services,
Sociedad Limitada
(Spain)

MetLife Europe Insurance
Limited"*

MetLife SK a.s.
(Slovakia)

MetLife Insurance
Limited (U.K.)

MetLife Europe
Services Limited
(Ireland)

MetLife Europe
Limited (Ireland) 2

First American-Hungarian
Insurance Agency Limited
(Hungary)

MetLife Pension
Trustees Limited (U.K.)

| | MetLife Life Insurance S.A.

(Greece)

MetLife Mutual Fund
Company (Greece) °

UBB-MetLife
Zhivotozastrahovatelno

Drujestvo A.D. (Bulgaria)’

40% of UBB-MetLife Zhivotozastrahovatelno Drujestvo AD is owned by MetLife EU Holding Company Limited and the remaining by third parties
99.9988% of PISC MetLife is owned by MetLife Global Holding Company Il GmbH, .0006% is owned by International Technical and Advisory Services

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

ZAO Master D owns 51% of Joint Stock Company MetLife Insurance Company and MetLife Global Holding Company Il GmbH owns the other 49%.
27.5% of Hellenic Alico Life Insurance Company Ltd. is owned by MetLife Services Cyprus Ltd (Cyprus) and the remaining by a third party.
MetLife Europe Insurance Limited is held by MetLife EU Holding Company Limited at 93% and the remaining 7% is held by American Life Insurance

Company.

99.999509% of MM Global Operations Support Center S.A. de C.V. (Mexico) is held by MetLife Global Holding Company Il GmbH (Swiss) and 0.000491%
is held by MetLife Global Holding Company | GmbH (Swiss).
99.99% of Metropolitan Life Training & Consulting S.R.L. is owned by MetLife EU Holding Company limited and the remaining 0.01% is owned by MetLife

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

Natiloportem Holdings,
LLC 13-3953333

-1 MAXISGBN S.AS. MetLife Asia Limited +—

Metropolitan Life
Insurance Company of
Hong Kong Limited ?

PNB MetLife India
Insurance Company
Limited®

MetLife
Seguros S.A. ¢

Best Market S.A. °

Excelencia Operativa y
Tecnologica, S.A. de
C.V.ls

Metropolitan Life
Seguros e Previdencia
Privada S.A. °

MetLife International
Limited, LLC (DE)

MetLife Planos
Odontologicos Ltda.?

MetLife Worldwide
Holdings, LLC
06-1597037

AmMetLife Insurance
Berhad (Malaysia) *

MetLife Seguros de
Retiro S.A."°

MLA Comercial, MetLife Ireland Holdings Compania Inversora

SA.deCV.® One Limited MetLife S.A. ’

- '\g.LAA. igrgi'/osg MetLife Servicios S.A. °
26% is owned by MetLife International Holdings, LLC and 74% is owned by third parties. 9
99.99935% is owned by MetLife International Holdings, LLC and 0.00065% is owned by Natiloportem 10
Holdings, LLC.
99.999% is owned by MetLife International Holdings, LLC and .001% is owned by Natiloportem Holdings, LLC. 11
95.5242% is owned by MetLife International Holdings, LLC and 2.6753% is owned by Natiloportem.
Holdings, LLC, and 1.8005% is owned by International Technical and Advisory Services Limited. 12
18.87% of the shares of MetLife Servicios S.A. are held by Compania Inversora MetLife S.A., 79.88% is owned by 13
MetLife Seguros S.A., .99% is held by Natiloportem Holdings, LLC and .26% is held by MetLife 14
Seguros de Retiro S.A.
66.662% is owned by MetLife International Holdings, LLC, 33.337% is owned by MetLife Worldwide 15
Holdings, LLC and 0.001% is owned by Natiloportem Holdings, LLC. 16

95.46% is owned by MetLife International Holdings, LLC and 4.54% is owned by Natiloportem Holdings, LLC.
99% is owned by Excelencia Operative y Technologica, S.A de C.V. and 1% is owned by MetLife Mexico Servicios 17
S.A.de C.V.

MetLife Limited

MetLife Administradora

(Hong Kong) | | AmMetLife Takaful de Fundos
9 rong Berhad (Malaysia) ** Multipatrocinados
Ltda. '

BIDV MetLife Life
Insurance Limited
Liability Company **
(Vietnam)

MetLife Mas. S.A. de
C.V. (Mexico)*

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

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

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

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

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

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

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

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

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

Metropolitan Global
Management, LLC (DE)
13-3047691 *°

MetLife Insurance
Company of Korea
Limited AA-5420018 °

MetLife Mexico MetLife
S.A. (Mexico)

AA-2730030° SA.*

Pensiones Mexico

MetLife Mexico
Servicios S.A.
deC.V.®

MetLife Afore,
S.A.deCV.’

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

MetLife Ireland Treasury
Limited

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

MetA SIEFORE Adicional,
SA.decCV.?

Metl SIEFORE, S.A. de
cVv.?

Met2 SIEFORE, S.A. de
cVv.?

Met3 SIEFORE Basica,
S.A.deCV.®

Met4 SIEFORE, S.A. de
cVv.®

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 Metropolitan Global Management, LLC and .949729% is owned by MetLife International Holdings, LLC.
97.5125% is owned by Metropolitan Global Management, LLC and 2.4875% is owned by MetLife International Holdings, LLC.

98% is owned by Metropolitan Global Management, LLC 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 oo~

MetLife Global Holdings Corp. S.A. de C.V.

Met0 SIEFORE S.fA. de
cV.8

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

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

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

99.7% is owned by MetLife Global Holdings Corporation S.A. de C.V. and 0.3% is owned by MetLife International
Holdings, LLC.
11 91.16468% of MetLife Insurance Limited (Australia) is owned by MetLife Ireland Treasury Limited and 8.83532% by




rANANe)

Statement as of June 30, 2016 of the MetLife Insurance Company USA

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

MetLife Investment
Advisors, LLC

I 1

MetLife Commercial
Mortgage Income MIM Property

Fund GP, LLC Management, LLC

(DE) 46-4140926

MetLife Alternatives MetLife Loan Asset Fund GP, LLC
GP, LLC Management LLC

MetLife Core Property

MetLife Commercial
Mortgage Income

MetLife Core Property
Fund, LP 80-0946518 ’

98-1226925 ° 98-1150291 °

Fund, LP? ; : : :
[ ; ; H H I
. . MetLife Core Property
MetLife Commercial MetLife International PE | i | MetLife International HF MetLife International PE MetLife International PE REIT, LLC
Mortgage REIT, LLC Fund IlI, LP Partners, LP Fund | LP ! Fund II, LP 80-0947139

98-1162663 *

MetLife Commercial
Mortgage
Originator, LLC

MetLife International PE
l Fund IV, LP®

MCMIF (Cayman Islands)
Holdco I, LLC

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

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

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

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

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

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

Company Hong Kong Limited.

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

MetLife Core Property
Holdings, LLC
46-3934926 °

I
MCP Property
Management, LLC
80-0947139

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

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

MetLife Core Property Holdings, LLC holds the following single-property limited liability companies: MCP 7
Riverway, LLC, MCP SoCal Industry- Redondo, LLC, MCP SoCal Industrial-Bernardo, LLC, MCP SoCal
IndustrialCanyon, LLC, MCP SoCal Industrial-Anaheim, LLC, MCP SoCal Industrial-LAX, LLC, MCP SoCal
Industrial-Fullerton, LLC, MCP SoCal Industrial-Ontario, LLC, MCP SoCal Industrial-Loker, LLC, MCP Paragon
Point, LLC,MCP 4600 South Syracuse, LLC, MCP The Palms Doral, LLC, MCP Waterford Atrium, LLC, MCP EnV
Chicago, LLC, MCP 100 Congress, LLC, MCP 1900 McKinney, LLC, MCP 550 West Washington, LLC, MCP Main
Street Village, LLC, MCP Lodge At Lakecrest, LLC, MCP Ashton South End, LLC, MCP 3040 Post Oak, LLC,
MCP Plaza at Legacy, LLC, MCP VOA Holdings, LLC, MCP VOA I1& Ill, LLC, MCP VOA II, LLC, MPC 9020
Murphy Road, LLC, MCP Trimble Campus, LLC, MCP Highland Park Lender, LLC, MCP Property Management ,
LLC, MCP One Westside, LLC, MCP SoCal Industrial Springdale, LLC, MCP SoCal Industrial Concourse, LLC,
MCP SocCal Industrial Kellwood, LLC, MCP Denver Pavilions Member, LLC., MCPF Acquisition, LLC, MCP Buford
Logistics Center 2 Member LLC, MCP DMCBP Phase || Member LLC, MCP 60" 11" Street Member, LLC, MCP
Magnolia Park Member, LLC, MCP Fife Enterprise Member, LLC, MCP Alley 24 East, LLC, MCP Northyards
Holdco, LLC, MCP Northyards Owner, LLC, MCP Northyards Master Lessee, LLC, 60 11th Street, LLC, Magnolia
Park Greenville Venture, LLC, Denver Pavilions Venture, LLC, Magnolia Park Greenville, LLC, Denver Pavilions
OwnerCo, LLC, and MetLife Core Property TRS, LLC,
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MetLife Chile
Inversiones Limitada

MetLife Chile Seguros Legal Chile S.A. 3 MetLife Chile Seguros Inversiones MetLife
de Vida S.A.* 9 e Generales, S.A.° Holdco Tres Limitada ©
MetLife Chile
Administradora de B AFP Provida S.A7
; . Legagroup S.A.
Mutuos Hipotecarios
S.A? ;
i
Provida Internacional
SA®
AFP Genesis
Administradora de
Fondos y Fidecomisos
S.A°
1 99.997%is held by MetLife Chile Inversiones Limitada and .003% by International Technical and Advisory Services Limited. 6 97.13% of Inversiones MetLife Holdco Tres Limitada is owned by MetLife Chile Inversiones Limitada and 2.87% is owned by
2 99.9% is held by MetLife Chile Seguros de Vida S.A. and 0.1% by MetLife Chile Inversiones Limitada. Inversiones MetLife Holdco Dos Limitada.
3 51% of Legal Chile S.A. is owned by MetLife Chile Inversiones Limitada and the remainder by a third party. 7 42.3815% of AFP Provida S.A. is owned by Inversiones MetLife Holdco Dos Limitada, 42.3815% owned by Inversiones
4 99% of Legagroup S.A. is owned by Legal Chile S.A. and the remainder by a third party. MetLife Holdco Tres Limitada and 10.9224% by MetLife Chile Inversiones Limitada and the remainder is owned by the public
5 99.98% of MetLife Chile Seguros Generales, S.A. is owned by MetLife Chile Inversiones Limitada and 0.02% by Inversiones 8 99.99% of Provida Internacional S.A. is owned by AFP Provida S.A. and .01% by MetLife Chile Inversiones Limitade.
MetLife Holdco Dos Limitada. 9 99.9% of AFP Genesis Administradora de Fondos y Fidecomisos S.A. is owned by Provida Internacional S.A. and 0.1% by Inversiones

Previsionales S.A.
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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 10 11 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
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Members
Board of

0241...[ MetLife 13-4075851.. | 2945824...... 1099219...... NYSE, ISE.......... MetLife, INC...vvvverrecreee e DE........ Board of Directors.........cccocveverevenerererieninn. Directors [ Board of DIreCtors.........cc.evveeerereereiiceiesenis [ evviveiiennns
0241...[ MetLife 13-5581829.. | 1583845...... 937834........ . | Metropolitan Life Insurance Company. NY....... ..| MetLife, Inc........ ... | Ownership ....100.000 | MetLife, Inc....
0241...| MetLife 20-2985998.. | ..cveverveereres | e 500 Grant Street GP, LLC Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, Inc

500 Grant Street Associates Limited
0241...[MetLife......cooovrvrrrrnrnenereernnnnnnnns {00000, o [ e [ Partnership CT....... NIA....ccooo... Metropolitan Life Insurance Company............. Ownership.......... | ... 99.000 [MetLife, INCu.vvvvverrerereenrireieereenneseeeessssssesesses | ceveseeseinns

500 Grant Street Associates Limited
0241...| MetLife Partnership CT..... NIA............. 500 Grant Street GP LLC.......ccccooevvevevercrnnee Ownership.......... MetLife, Inc
0241...| MetLife MetLife Retirement Services LLC.................... NJ........ NIA.............. Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc
0241...[MetLife.......cccovvveeevererscveriercenneees [ 00000...... [ 13-2862391.. [ ..o | e [ MetLife Associates, LLC.........cccocververerrrennee. DE........ NIA............ MetLife Retirement Services LLC.................... Ownership.......... MetLife, INC......cvvreereeiceieeece s
0241...[ MetLife MLIC CB Holdings LLC.......ccccovrrrreerrrrireieen. DE........ NIA.....ccoo. Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc
0241...| MetLife HPZ Assets LLC........coovvvvereieeceeece e DE........ NIA.............. Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc
0241...MetLife......cocovrereereereveeieiesnieniens 00000, | o | e [ [ Alternative Fuel I, LLC........ccoevevvieirerrierenne, DE........ NIA.............. Metropolitan Life Insurance Company............. Ownership.......... MetLife, INC......cvvvereieeieeeee e
0241...| MetLife CC Holdco Manager, LLC........c.cccccovviviirernnne DE........ NIA............. Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc
0241...[ MetLife MetLife Private Equity Holdings, LLC.............. DE........ NIA............ MetLife SP Holdings, LLC.........ccccooovivrirernnnnes Ownership.......... MetLife, Inc
0241...[MetLife......coorvvenrrnenenenernennenenns {00000, [ o [ e [ Euro CL Investments LLC........cccovvnrvrininnnne DE........ NIA....coe. Metropolitan Life Insurance Company............. Ownership.......... MetLife, INC...vvrereeeeeeeeererese s

The Building at 575 Fifth Avenue Mezzanine
0241...MetLife.....coevrvereriereresrievessiennens 00000, | oo | e [ e [ LLC DE........ NIA......c...... Metropolitan Life Insurance Company............. Ownership.......... MetLife, INC....cvovvrvereieeieeeee e

The Building at 575 Fifth Avenue Mezzanine
0241...[ MetLife The Building at 575 Fifth Retail Holding LLC.. | DE........ NIA.............. LLC Ownership.......... MetLife, Inc
0241...[ MetLife The Building at 575 Fifth Retail Owner LLC.... | DE........ NIA....ccon. The Building at 575 Fifth Retail Holding LLC.. | Ownership.......... MetLife, Inc
0241...MetLife........ccovvverevveerrevesereriesnenees | 00000......1 20-82544486.. | ... | e [ 10700 Wilshire, LLC.......cocoevververerecereerienns DE........ NIA............. Metropolitan Life Insurance Company............. Ownership.......... MEtLIfe, INC....cvocvevererereee e
0241...| MetLife Sandpiper Cove Associates II, LLC................. DE........ NIA.............. Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc
0241...[ MetLife ML Mililani Member, LLC........cccoorrvrrrrrrrrren. DE........ NIA.....ccooe. Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc
0241...MetLife.......covveervereveseeriereeeneens | 00000, | o | e [ [ ML Mililani Member, LLC..........cccocovvevreererrnrnn DE........ DS..oovvvere. MetLife Insurance Company USA................... Ownership.......... MetLIfe, INC.....vocveeerererereice e
0241...| MetLife ML Mililani Member, LLC..........cccooeverecrerrnnn DE........ NIA.............. General American Life Insurance Company... | Ownership.......... MetLife, Inc
0241...| MetLife ML North Brand Member.........cccoovvevrrvrrrernnes DE........ NIA............. Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc
0241...| MetLife MCPP Owners, LLC.........ccovverrnerreiererenns DE........ NIA.............. Metropolitan Life Insurance Company............. Ownership.......... MetLife, INC....coovvrvereieieiee e
0241...[ MetLife MCPP Owners, LLC........cocvvemienrereireineenrereenns DE........ DS MetLife Insurance Company USA................... Ownership.......... MetLife, Inc
0241...| MetLife MCPP Owners, LLC.......ccocovvevviererrerererernns DE........ NIA.............. General American Life Insurance Company... | Ownership.......... MetLife, Inc
0241...MetLife.......ccoorvereeveerieveseiesesniennes | 00000...... | 47-5228317.. | oo | e [ MCPP Owners, LLC........ccoeverreirerrirererernns DE........ NIA.............. Metropolitan Tower Life Insurance Company. | Ownership.......... MetLife, INC....c.cvevereiereieeeeee e
0241...MetLife.......cccoovereeveerevereerceseenees | 00000...... [ 47-5228317 .. | oo | e [ MCPP Owners, LLC........ccovverveererrererereran. DE........ NIA............. MTL Leasing, LLC.......cccoueververreererrererce e Ownership.......... MEtLIfE, INC.....vovveevercrereieee e
Daniel/MetLife Midtown Limited Liability

0241...MetLife.......cccoovvereeveerceveeeierveseennens | 00000...... | 47-5228317 .. | oo | e [ MCPP Owners, LLC.........ccccevervierverrerererernns DE........ DS..covvvee. Company Ownership.......... MetLife, INC....c.cvveveverereieeeeee e
0241...| MetLife Viridian Miracle Mile, LLC.........cccccovvvrvrrernnnes DE........ NIA............. Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc
0241...| MetLife MetLife Canada Solar ULC...........cccccovvvernneen. CAN..... NIA............. MetLife Capital, Limited Partnership................ Ownership.......... MetLife, Inc




statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

L'€l0

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
MetLife Investments Asia Limited (Hong
0241...MetLife.....cerrerereseeeeeeeeiis 00000.....[.coovrrerrerrererrnn. 4275534...... [ oo | v Kong) HKG..... NIA.............. Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...vvevrevreerrercieieeiseseeessieseseiens | covrienienns
0241...[MetLife.......ooevvereiererseseeieieeians 00000...... | oo 4254427 ... | oo [ e MetLife Investments Limited (UK)................... GBR....|NIA............. Metropolitan Life Insurance Company............. Ownership.......... | ...... 99.000 | MetLife, INC....vcvverercvreieeieereieieseeseiesiesisssenns [ ceenireiennns
0241...|MetLife......covvreeererereeerce e 00000......[.covererererrrnnn. 4254427 ... | oo | e MetLife Investments Limited (UK).................... GBR.....|NIA.............. 23rd Street Investments, InC........ccceevvvvrrennee Oownership.......c. | veveee. 1.000 [MetLife, INC...vvvecveeeeieereireeieiserese s [ e
MetLife Latin America Asesorias e
0241...|MetLife......covrrrrerererreerceeeee e 00000.....[.covererererrnen. A254445..... ] oo | e Inversiones Limitada (Chile) CHL...... NIA............. Metropolitan Life Insurance Company............. Ownership.......... | ...... 99.990 | MetLife, INC.....ovveeveeerciereeeeeeeeeeeeeeeens | e
MetLife Latin America Asesorias e
0241...| MetLife Inversiones Limitada (Chile) 23rd Street Investments, InC...........ccevvevnrnenee Ownership.......... | o...... 0.010 | MetLife, INC....oovevererererceeceeeeecseeieeeiens | e
0241...[ MetLife MEX DF Properties, LLC........ccccouererrnrneenennns Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc

0241...| MetLife
0241...| MetLife
0241...| MetLife
0241...| MetLife
0241...| MetLife
0241...| MetLife
0241...| MetLife
0241...| MetLife

. |LAR Vivienda XVII, S.de.R.L.de C.V... . | MEX DF Properties, LLC... . | Ownership. MetLife, Inc.
LAR Vivienda XVII, S. de.R. L. de C.V Euro CL Investments LLC..........cccccevvevvevernnnen. Ownership.......... | MetLife, Inc
Corporate Real Estate Holdings, LLC............. Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, Inc
. | WFP 1000 Holding Company GP, LLC... . | Metropolitan Life Insurance Company.. ...| Ownership. ....100.000 | MetLife, Inc.
MSV Irvine Property, LLC........ccovevveverrrnnn Metropolitan Life Insurance Company............. Ownership.......... X MetLife, Inc
MSV Irvine Property, LLC.......ccooovrrvrernrinnn. Metropolitan Tower Realty Company, Inc....... Ownership.......... | MetLife, Inc
98-0445386.. [4254696.... ... | Ten Park SPC . | Metropolitan Life Insurance Company ..| Ownership. MetLife, Inc.
98-0445386.. | 4254696...... Ten Park SPC 23rd Street Investments, InC.........c.ccevvvverenee Ownership.......... . MetLife, Inc

0241...| MetLife 13-3619870.. [...coocvevrnee 23rd Street Investments, InC.........cc.ccvevvvirrennee Metropolitan Life Insurance Company............. Ownership.......... MetLife, Inc

0241...| MetLife 06-1193029.. | .. . | MetLife Capital Credit L.P.... . | Metropolitan Life Insurance Company.. ..| Ownership. MetLife, Inc.

0241...[ MetLife 06-1193029.. MetLife Capital Credit L.P........cccocververernennes DE........ 23rd Street Investments, Inc..........ccocoevvnnee. Ownership.......... i MetLife, Inc

0241...[ MetLife 91-1273824.. MetLife Capital, Limited Partnership................ DE........ Metropolitan Life Insurance Company............. Ownership.......... . MetLife, Inc

0241... 91-1273824.. | .. . | MetLife Capital, Limited Partnership.... DE........ ..|23rd Street Investments, Inc..... . | Ownership. MetLife, Inc.

0241...MetLife.......cccorvvrerverrrerreseereeeeienenns | 0000000 | oo Long Island Solar Farm, LLC.........c..cccccvvuneen. DE........ MetLife Renewables Holding, LLC... Ownership.......... I MetLife, Inc

0241...[MetLife.......cooovrrrrrrnrrnenererneneennenns {00000, oo Long Island Solar Farm, LLC...........cccoeurruennn. DE........ MetLife Capital, Limited Partnership................ Ownership.......... . MetLife, INC.ovverererrirrirrereieeeerseeeeeiseeessesesseens [ eeneeneinenns
0241...[ MetLife 43-1822723.. Missouri Reinsurance, INC.........cccocvrvninrennenne CYM..o.. 1A e Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...vvnverrerrereincereieieeiseeneeseeseeenseseieens [ eoneeneieenns
0241...[ MetLife 13-3237278.. MetLife Holdings, INC.......ccvvererrineenrreirinnenes DE........ NIA....ccooe. Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...vvuverrerrereirrereieiecrseerseseeseeesseseieens [ eoneeneeeenns
0241...[ MetLife 13-3237275.. MetLife Credit Corp......counrrerrerenenrireieeees DE........ NIA...ccoon. MetLife Holdings, Inc. (DE) Ownership.......... ....100.000 | MetLife, INC...cuurvrrerrerrereereieieeeneineireiseeineeseieens [ eoneeneieenns
0241...| MetLife 13-3237277.. MetLife Funding, INC......c.ccovueveverririeiciriiennes DE........ NIA......cco..... MetLife Holdings, Inc. (DE) Ownership.......... ....100.000 | MetLife, INC...vvevrcveeerereieireeisesieessieneseiens | covvieiieins
0241...[MetLife......cooeevverevereercveiieicenineiens {00000, [ o [ | e [ 85 Broad Street Mezzanine LLC..................... DE........ NIA............ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC......cveeveererierseieieiseieeiee e [ eeeiseiennns
0241...[ MetLife Buford Logistics Center, LLC.........cc.cccoverernee. DE........ NIA.............. Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC....vucvecveerrrieriseieieiseieiseesiesisevenas [ ereviseiennns
0241...| MetLife MetLife Park Tower Member , LLC ................. DE........ NIA.............. Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...vvvecvcrerercreeeeeeseeeesevesereeiens | v
0241...| MetLife Park Tower REIT, INC......c.ovvvverererecrerereaes DE........ NIA............. MetLife Park Tower Member, LLC .................. Ownership.......... ....100.000 | MetLife, INC....cvvecvrcrerercreeeeeesceeeseeseseeiens | v
0241...| MetLife Park Tower JV Member, LLC .........ccccovevnene DE........ NIA............ Park Tower REIT, INC. ......oovvverrererercrererree, Ownership.......... ....100.000 | MetLife, INC....covvecveverercreeeeeeseeeseeeereeiens | e
0241...[ MetLife 13-3170235.. | oo Metropolitan Tower Realty Company, Inc....... DE........ NIA.....ccoo. Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...vvuverrerrireencereieieerseirseseeeeeseeseinens [ eoneeneieenns
0241...[ MetLife 01-0855028.. [ ...ceoveeeeevereers | eeerrerreireereennne [ e Midtown Heights, LLC.........coeovrrirrirrreieieen. DE........ NIA...coe. Metropolitan Tower Realty Company, Inc....... Ownership.......... ....100.000 | MetLife, INC...cuurvrrerrereereereieieciseeneereeeeeneeseieens [ eoreereieenns
0241...[ MetLife 95-4656835.. [ ....overerrrrenen. Headland-Pacific Palisades, LLC.................... CA... NIA...coon. Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...cuurvurerrereeniereieieeereereineeseeineereieens [ eoreineieenns
0241...| MetLife 95-4146440.. | ..coeverree. Headland Properties Associates...................... CA..... NIA............. Metropolitan Life Insurance Company............. Ownership.......... | ...... 99.000 | MetLife, INC.....c.cvrvereererereieiesieieseieseieeieeies | e
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0241...| MetLife 95-4146440.. Headland Properties Associates...................... Headland-Pacific Palisades, LLC.................... Oownership.....c.... | ceveee 1.000 [MetLife, Inc
0241...[ MetLife 43-6026902.. | .. . | White Oak Royalty Company... . | Metropolitan Life Insurance Company.. ..| Ownership. ....100.000 | MetLife, Inc.
0241...[ MetLife 30-0777814.. Marketplace Residences, LLC.............cc.co...... Metropolitan Life Insurance Company Ownership.......... ....100.000 | MetLife, Inc
0241...[ MetLife 26-2853672.. MLIC Asset Holdings LLC........ccccovvevveierennne Metropolitan Life Insurance Company Ownership.......... ....100.000 | MetLife, Inc

0241...[ MetLife
0241...[ MetLife

. | MetLife Properties Ventures, LLC...

. . | Metropolitan Life Insurance Company.. ..| Ownership. ....100.000 | MetLife, Inc.
Citypoint Holdings Il Limited (UK)..........cc.co....

MetLife Properties Ventures, LLC.................... Ownership.......... ....100.000 | MetLife, Inc

0241...[ MetLife 04-2708937.. New England Life Insurance Company........... MA....... Metropolitan Life Insurance Company Ownership.......... ....100.000 | MetLife, Inc
0241...[ MetLife 22-2375428.. |.. . | Transmountain Land & Livestock Company....[MT........ . | Metropolitan Life Insurance Company.. ..| Ownership. ....100.000 | MetLife, Inc.
0241...| MetLife 34-1650967.. Hyatt Legal Plans, INC.........cccoeveveververrererenne, DE........ Metropolitan Life Insurance Company Ownership.......... ....100.000 | MetLife, Inc
0241...| MetLife 34-1631590.. Hyatt Legal Plans of Florida, Inc...................... FL......... Hyatt Legal Plans, INC.......ccccevvrveverrereererennes Ownership.......... ....100.000 | MetLife, Inc
0241...| MetLife 27-0226554.. | .. . |MLIC Asset Holdings Il LLC..... . | Metropolitan Life Insurance Company.. ...| Ownership. ....100.000 | MetLife, Inc.
0241...[ MetLife 30-0756430.. El Conquistador MAH Il LLC MLIC Asset Holdings II LLC........c.cc.oevverrerrennne Ownership.......... ....100.000 | MetLife, Inc
0241...| MetLife 80-0868980.. Mansell Office LLC.......ocvveererreerereerersieieens MLIC Asset Holdings [l LLC..........cceevevvevnneee. Ownership.......... | ...... 73.028 | MetLife, Inc
0241...| MetLife 80-0868980.. | .. . | Mansell Office LLC... .[MLIC CB Holdings LLC..... ...| Ownership.......... | ...... 26.972 | MetLife, Inc.
0241...[ MetLife 80-0869135.. Mansell Retail LLC..........cccovvrrernrernreinrnnens MLIC Asset Holdings Il LLC........cccccovvvrrrernnnne Ownership.......... | ... 73.028 | MetLife, Inc
0241...[ MetLife 80-0869135.. Mansell Retail LLC.........cccovrrrevnrrereieinnens MLIC CB Holdings LLC.......cccoovrrerrrrrrirrrrnen. Ownership.......... | ... 26.972 [ MetLife, INCu..ovevereeeeeireeeeseeseeseeeseneeseies | evereireinnes
0241...[MetLife.......coooverrnrnneneneneieiineeneenn {00000, [ o MetLife RC SF Member, LLC DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...cuuvvrrerrereeneereieieerseineineeseeineeseieens [ eoneeneieenns
0241...| MetLife 20-3221642.. MetLife Mall Ventures Limited Partnership...... DE........ Metropolitan Life Insurance Company............. Ownership.......... | ...... 99.000 | MetLife, INC....c..cvvvererereieieieseeieseeseeeresis | cevereiens
0241...| MetLife 20-3221642.. MetLife Mall Ventures Limited Partnership...... DE........ Metropolitan Tower Realty Company, Inc....... Oownership.....c.... | coveee 1.000 [MetLife, INC...vvvevieieicisiieieseeseeesieesnes [ v
0241...[ MetLife 20-8868348.. Ashton Judiciary Square, LLC...........cccceuennee DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC......cveeveerrieriseieieeeeteeiee e [ eeeniseiennns
0241...[ MetLife 20-8349277.. [ cvoeverereeees | ererreeveierenns e Sandpiper Cove Associates, LLC.................... DE........ Metropolitan Life Insurance Company............. Ownership.......... | ...... 90.590 | MetLife, INC......ovvercveirerecrcieesesiseesiesiseienes [ creviseiennns
0241...| MetLife 20-8349277.. Sandpiper Cove Associates, LLC.................... DE........ Metropolitan Tower Realty Company, Inc....... ownership.......... | vov.e... 9.410 | MetLife, INC....vvvecvererereereee e | e
0241...| MetLife 20-3305615.. 1900 McKinney Properties, LP..........ccc.cc..... DE........ Metropolitan Life Insurance Company............. Ownership.......... | ...... 99.900 | MetLife, INC....oovveveererereeeeeese s | cvevveneins
0241...[ MetLife 20-3305615.. [ .oveeerrrerrrrerns | eermernerrerensnnes [ rvernernsenereieennnns 1900 McKinney Properties, LP.........c..cccovenn.. DE........ Metropolitan Tower Realty Company, Inc....... Ownership.......c.. | cooveee 0.100 [MetLife, INC...ovvvvereeieirerrsrereieerssessessesseessesesses [ evesreseinnes
0241...[ MetLife 13-4047186.. | ..ovvrvrrreenes MetLife Tower Resources Group, Inc.............. DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...vuuvvrrerrireireereieieeiseeseeseeseeenseseinens [ eoveereieenns
0241...[ MetLife 75-2085469.. [ ....covrevrrrennn. Para-Met Plaza Associates...........c..cocvvuenrennen. Metropolitan Life Insurance Company............. Ownership.......... | ... 75.000 | MetLife, INC...vvvvvevererrirecereeeieiseeneiseiseeseseseeeens [ coneereieenns
0241...[ MetLife 75-2085469.. [ ...oeeeeeerenens | cerrneereireirennns [ e Para-Met Plaza Associates...........c.cocoveeneennen. Metropolitan Tower Realty Company, Inc....... Ownership.......... | ... 25.000 [MetLife, INC...ovvreereeeienrireieeeeseeseiseieeeseeseies | e
0241...| MetLife Housing Fund Manager, LLC Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...vvvvrcvererereieireeisesseeseieseseiens | covnvenienens

0241...[ MetLife MTC Fund I, LLC Housing Fund Manager, LLC............cccccovunn.e. Management..... [ c.cocverrrnne. MetLife, INC.....ccveverrieeceeeseee s [ e
0241...[MetLife......ccooverveveverierreverierieninniens [ 00000.0cs. [ o [ e [ MTC Fund Il LLC...oreeeereeve s Housing Fund Manager, LLC...........ccccoovuunee. Management..... [ .c.cocverernne. MetLife, INC...vvvveeeeieeccerseee e [ e
0241...| MetLife 14-2013939.. MTC Fund lll, LLC Housing Fund Manager, LLC..........c.cccovvuenae Management..... [ .cccoevernnnen MELLIfE, INC...vvvevevrereeeee e | cevereinis
0241...| MetLife 13-4078322.. 334 Madison Euro Investments, Inc.... Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC....covvevvcverercreeeeeeseeeeseeseseeiens | e
0241...[MetLife.......cooorrrrrrrnrrnrnererrnernnennenns {00000, o St. James Fleet Investments Two Limited....... CYM..... Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC..vvvrverrerrereenresrieirnerseesseseesesensesseseess [ eonreneeeenns

Park Twenty Three Investments Company
0241...|MetLife......coourrirrririrnernerinernerienene 00000...... | ceveerrerreereenene 4254472 .. | s [ (UK) GBR.....INIA............. St. James Fleet Investments Two Limited....... Ownership......... ....100.000 [ MetLife, INC.....vvuurveiverrinreirrinrinerinrineeiseeisneins [ v

Convent Station Euro Investments Four
Company (UK) GBR.....|NIA.............. Park Twenty Three Investments Company..... | Ownership.......... ....100.000 | MetLife, Inc

0241...| MetLife
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Convent Station Euro Investments Four
0241.. | MetLife......ccocovvrrrieecnnrereinennnnne | 00000, | covvviiiieennn | 425452000 [ oo | e OMI MLIC Investments Limited..................... NIA............ Company Ownership......... ...100.000 [ MetLife, INC.....vvereerrrerireererrireeieenreseens | eveinins
0241.. |MetLife......ccoovereeeeeeeeeeee e, 43-0285930.. [ .cveveverereeeeeen | 728240 | e General American Life Insurance Company.. [MO...... | IA............... Metropolitan Life Insurance Company........... Ownership......... ...100.000 [MetLife, INC......coceeverereeeeirereeeeeeeeeeeeeeeees | e
0241.. |MetLife.......ccorveeeeeeeeeeeeeee, 45-2420223.. [ oo | e e GALIC Holdings LLC......cccoevevierireeccicerne General American Life Insurance Company.. [ Ownership......... ...100.000 [MetLife, INC......c.ccevevereeeeerereeeeceeeeeeeeeeees | e
0241.. | MetLife......cccoovreiveeeeeeceeee 46-3608641.. [ ..ocoovereerees | e [ e ML Swan Mezz, LLC.........ccccoevrvieirererrnee Metropolitan Life Insurance Company........... Ownership......... ...100.000 [MetLife, INC.......cceveverereiircreeiececeeeeeeeeees | e
0241.. | MetLife......cccovvrvieeecceee, 46-3589015.. [ .cvcvevvrvrererens | creerieeeeens [ e ML Swan GP, LLC......c.cccooveereircceren ML Swan Mezz, LLC.........ccccoevrveriirererinnnes Ownership......... ..100.000 [MetLife, INC.......ccveveiveeirereeiiieceesciceees | e
0241.. | MetLife.......ccoovvrieeeceeee, 46-3616798.. [ .cvcveverevcrerens | e [ e ML Dolphin Mezz, LLC.........ccccoevvvirirrerirnes Metropolitan Life Insurance Company........... Ownership......... ..100.000 [MetLife, INC.......coeverervrerircreeiiceceesveceees | e
0241.. [MetLife......cooeeeerereceeeeecee 46-3593573.. | cvovevereeeeee | e [ e ML Dolphin GP, LLC........c.cceeveveeieerirreae ML Dolphin Mezz, LLC.........ccevevvvirereririnnne Ownership......... ...100.000 | MetLife, INC....cvcveveeereriririeerereeeeee e | e
0241.. [MetLife......cocovevvrerererereeeeeieirenerees [ 00000, [ v oo e | e Haskell East Village, LLC..........ccocvvvvvevevnenee. Metropolitan Life Insurance Company........... Ownership......... ...100.000 | MetLife, INC....cvveveerreeieiircrererceeee e | e
0241.. [MetLife......ceeieereeieeeeeeei 46-3426206.. MetLife Cabo Hilton Member, LLC Metropolitan Life Insurance Company........... Ownership......... ....54.129 [MetLife, INC.....coovovevererccieecceceece
0241.. 46-3426206.. | ... . | MetLife Cabo Hilton Member, LLC .| General American Life Insurance Company.. | Ownership .....16.900 | MetLife, Inc...
0241.. 46-3426206.. MetLife Cabo Hilton Member, LLC MetLife Insurance Company USA................. Ownership......... ....29.000 [MetLife, INC...covveerieerierereere e
0241.. 46-0803970.. MetLife CC Member, LLC.........cccccviverrinnnee. Metropolitan Life Insurance Company........... Ownership......... ....63.415 [ MetLife, INC...covvveicricrcse e
0241.. 46-0803970.. | ... . | MetLife CC Member, LLC.... .| MetLife Insurance Company USA.... . | Ownership .....32.000 |MetLife, Inc...
0241.. 46-0803970.. MetLife CC Member, LLC.........cccccevvviuevenanne General American Life Insurance Company.. [ Ownership......... | ....... 4.878 | MetLife, INC..cvcvvriiecicreeececce e
0241.. 13-5581829.. [ .cvevevvrriercens | cerererveeeiees [ e MetLife SP Holdings, LLC..........cccceevrvrinen. Metropolitan Life Insurance Company........... Ownership......... ..100.000 [MetLife, INC.......cvvererveirircreiiiieceesveceees | e
0241.. 80-0821598.. | ..ooovevevvvrrees [ oo e Oconee Hotel Company, LLC..........c.cccvvevenne Metropolitan Life Insurance Company........... Ownership......... ...100.000 [ MetLife, INC.....vveeeerrriircecerreieeeesreseees | eveeieinnns
0241.. 80-0823015.. [ ..cveveveveeeenes [ e e Oconee Land Company, LLC............cccevue... Metropolitan Life Insurance Company........... Ownership......... ...100.000 | MetLife, INC....cvveveeereeeieicreiererceeeee e | e
0241.. [MetLife......coeieeerereieeeeccei 80-0823413.. [ covoveveceeeees [ e Oconee Land Development Company, LLC.. NIA............ Oconee Land Company, LLC............cccoo...... Ownership......... ...100.000 | MetLife, INC....cocveveeveeeirerireiererceceee e | e
0241.. |MetLife.....cooereeeeeeeeeeeeees 90-0853553.. | ..cevvevererreenens [ e | e Oconee Golf Company, LLC..........c.ccccoou..... NIA............. Oconee Land Company, LLC..........ccccceue...e. Ownership......... ...100.000 [MetLife, INC.....covveverereeerrrereececeeeeeeeeeees | e
0241.. |MetLife......coovereeeeeeececeeee, 37-1694299.. | oo [ | Oconee Marina Company, LLC..................... NIA............. Oconee Land Company, LLC..........c.ccc........ Ownership......... ...100.000 [MetLife, INC.......ceeveverereecrereeeececeeeeeeeeees | e
0241.. | MetLife.......ccooeveveeereeicicceererenene | 00000, | oo | e [ e | e 1201 TAB Manager, LLC...........cccooeerernneen. NIA............ Metropolitan Life Insurance Company........... Ownership......... ...100.000 [MetLife, INC.......ccocvererveeeircreecececeeeeeceees | e
0241.. | MetLife......ccccoeveveeereeiieceeeenenn | 000000 | o | e [ e MetLife 1201 TAB Member, LLC................... NIA............. Metropolitan Life Insurance Company........... Ownership......... .....96.900 [ MetLife, INC......ccvcvereiveicrereeciceceeceeeeeees | e
Metropolitan Property and Casualty
0241.. | MetLife......ccccovvrveeeeenieceeennnnnn | 00000, | oo | e [ e e MetLife 1201 TAB Member, LLC................... NIA............ Insurance Company Ownership......... | ... 3.100 | MetLife, INC...cvvevrericcceececccee e [ e
0241.. [MetLife......cccovevvrerererereeeeeieirinerees [ 00000, [ v oo e | e MetLife LHH Member, LLC...........ccccoevvreenene NIA............. Metropolitan Life Insurance Company........... Ownership......... +..89.230 | MetLife, INC.....vveveeeeeiciccceveeceeeee e | e
0241.. [MetLife......ccooveveveverererereeeeeeeienerees [ 00000, [ v e e | e MetLife LHH Member, LLC............cccceevinnee DS...coooeee. MetLife Insurance Company USA................. Ownership......... ....19.780 | MetLife, INC....cvveveeeeeeieeccerevceeeee e | e
0241.. [MetLife......cccoveveeveerererereeeeceieenerees [ 00000, [ v e | e | e MetLife LHH Member, LLC............ccccceveeenee NIA............. New England Life Insurance Company......... Ownership......... ....10.990 | MetLife, INC....cvvevevererieceiereicceeeeeeceeeevens | e
0241.. IMetLife......coooveveveeeeeeeeceeeeerenene | 000000 | oo | e [ e | e Ashton Southend GP, LLC...........cccoovuenenn.. NIA............ Metropolitan Life Insurance Company........... Ownership......... ...100.000 [ MetLife, INC......oveevevereeeecrereeeeeeeeeeeeeeees | e
0241.. |MetLife......cccovrveeceeeeeeeeee, 20-4417883.. [ evvereveeerees | e [ e Tremont Partners, LP...........ccccocveeeiricrenans NIA............. Metropolitan Life Insurance Company........... Ownership......... ....99.900 [MetLife, INC......ccvevererveciirereeeececeeeeeceeees | e
0241.. [MetLife......coeiirereeeeeeceee 20-4417883.. | cevveveeeeereee | e [ e Tremont Partners, LP..........cccccooevvevevivrnnnn. NIA............. Ashton Southend GP, LLC...........cccccevvueneee. Ownership......... | ....... 0.100 [ MetLife, INC......cveveeieriieiiceeeceeee e | e
0241.. | MetLife......cccoovvrvieeeiceeee, 20-1035937.. Riverway Residential, LP..........c.cccccovviuenenne Metropolitan Life Insurance Company........... Ownership ....99.900 [MetLife, INC......cveveverviircreresiecce e
0241.. 20-1035937.. 1 ... . | Riverway Residential, LP..... . .| Metropolitan Tower Realty Company, Inc...... [ Ownership......... | ....... 0.100 | MetLife, Inc...
0241.. | MetLife......cccevrriceeeeeeees 20-4628126.. 10420 McKinley Partners, LP..............cceve... Metropolitan Life Insurance Company........... Ownership......... ....99.900 [MetLife, INC....cecveveveriiirciees s
0241.. [MetLife.....coeeererereeeeeeeei 20-4628126.. 10420 McKinley Partners, LP.........ccco........ Metropolitan Tower Realty Company, Inc...... | Ownership......... | ....... 0.100 [ MetLife, INC...vvveeeerrcrcccierceceee e
0241.. 20-8355996.. | ... . | Ardrey Kell Townhomes, LLC.. .| Metropolitan Life Insurance Company. Ownership ...100.000 | MetLife, Inc...
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0241...| MetLife 26-1762232.. Boulevard Residential, LLC.............ccocvivnnee DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, Inc
0241...[ MetLife 26-0285750.. | .. . |465 N. Park Drive, LLC............ w... | DE........ . | Metropolitan Life Insurance Company.. ..| Ownership. ....100.000 | MetLife, Inc.
0241...[ MetLife 46-4158087.. MetLife 555 12th Member, LLC............ccc........ DE........ Metropolitan Life Insurance Company............. Ownership.......... . MetLife, Inc
0241...[ MetLife 46-4158087.. MetLife 555 12th Member, LLC...........cccvnee. DE........ MetLife Insurance Company USA.................. Ownership.......... . MetLife, Inc
0241...| MetLife 46-4158087.. | .. . | MetLife 555 12th Member, LLC... ... |DE........ . | General American Life Insurance Company... [ Ownership. MetLife, Inc.
0241...[ MetLife 47-2085444.. ML-Al MetLife Member 2, LLC..........cccovvnnenee. DE........ Metropolitan Life Insurance Company............. Ownership.......... . MetLife, Inc

0241...[ MetLife 47-2085444.. ML-Al MetLife Member 2, LLC........c.ccccvvvnnenee. DE........ MetLife Insurance Company USA................... Ownership.......... . MetLife, Inc
0241...[ MetLife 81-0770888.. | .. . | MetLife Treat Towers Member, LLC ... | DE........ . | Metropolitan Life Insurance Company.. ...| Ownership. ....100.000 | MetLife, Inc.
0241...[ MetLife 46-4133357.. ML Bridgeside Apartments, LLC........c.cccoeeeuee DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, Inc
0241...MetLife......ccccorrerreveerievesrierveseieneens | 000000 | o MetLife Camino Ramon Member, LLC............ DE........ Metropolitan Life Insurance Company............. Ownership.......... | ...... 78.400 | MetLife, Inc
0241...| MetLife . | MetLife Camino Ramon Member, LLC............ [ DE........ . | MetLife Insurance Company USA..... .. | Ownership.......... | ...... 21.600 | MetLife, Inc.
0241...[ MetLife 46-4255167.. ML Terraces, LLC ..o DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, Inc
0241...| MetLife MetLife CB W/A, LLC.........ccvvereeeerererrerrnnn DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, Inc
0241...| MetLife . | ML New River Village Ill, LLC . ... |DE........ . | Metropolitan Life Insurance Company.. ...| Ownership. ....100.000 | MetLife, Inc.
0241...[ MetLife MetLife 1007 Stewart, LLC .......ccccovrvrvrrrenn. DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, Inc
0241...[ MetLife Chestnut Flats Wind, LLC ..o DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC..vvvrverrerrereenrerrieieeiseeseeseeseeeneeseieens [ eonreneieenns
0241...[MetLife.......ooovrnenrnrnencnereerneneenes [ 00000, [ o [ MetLife 425 MKT Member, LLC ..........ccccoco.c.. DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...cuuvvrrerrereeneereieieerseineineeseeineeseieens [ eoneeneieenns
0241...| MetLife 46-4229772.. | covveeeeerereees | e | e MetLife THR Investor, LLC ..........ccccevrereines DE........ Metropolitan Life Insurance Company............. Ownership.......... | ...... 85.000 | MetLife, INC....oovevveeereieieieceeseeeseeeseiens | e
0241...| MetLife 46-4229772.. | oo, MetLife THR Investor, LLC ..........cccoovieieinnee DE........ MetLife Insurance Company USA................... Ownership.......... | ...... 15.000 [MetLife, INC...vvvecvvrreiesieicseieeeeseieeisens [ e
0241...[ MetLife MetLife OFC Member, LLC........cccovuververennne. DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC......cveeveerrieriseieieeeeteeiee e [ eeeniseiennns
0241...[ MetLife MetLife OBS Member, LLC .........ccovveerverennnee DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC....vucvecveerrrieriseiciesseieise e [ ereniseiennns
0241...| MetLife MetLife FM Hotel Member, LLC ..|DE........ Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...covvecvrcverercreeeeeeseeeeseveseseerens | v
0241...| MetLife LHCW Holdings (U.S.) LLC MetLife FM Hotel Member, LLC............ccce.u.... Ownership.......... ....100.000 | MetLife, INC....covvervrevererereeeeeeseeeeseeseseenens | v
0241...| MetLife LHC Holdings (U.S.) LLC......ccevvevrrerrrerrrerirnns LHCW Holdings (U.S.) LLC.......ccoccovvverrrrrrnn. Ownership......... ....100.000 [ MetLife, INC...ovvvvervrrerrieeireieeieeieeieeiseeiseessns [ oeeienienns
0241...| MetLife LHCW Hotel Holding (U.S.) LLC LHC Holdings (U.S.) LLC....c.ovvvrrrrrrrrirrirnns Ownership.......... ....100.000 [ MetLife, INC...ovvvvererrirerirerireeireeieeiesiseeiseeesesisns [ reeienienes
0241...| MetLife LHCW Hotel Holding (2002) LLC.... LHCW Hotel Holding (U.S.) LLC.........cccorrennee. Ownership......... ....100.000 [ MetLife, INC...ovvvvervrrirrirrireeieeieeiieeieeieeiseeisns [ e
0241...| MetLife LHCW Hotel Operating Company (2002) LLC | DE........ NIA.............. LHCW Hotel Holding (U.S.) LLC.......c.ccceueunnee Ownership.......... ....100.000 | MetLife, INC....oveveevrrverercreieeseseeeseeseseiens | e
0241...[ MetLife 46-4584166.. ML Southmore, LLC ........ccoovvververererreerin. DE........ NIA............ Metropolitan Life Insurance Company............. Ownership.......... | ...... 75.120 | MetLife, INC....v.vveverveiereicee e [ coeeireiennns
0241...[ MetLife 46-4584166.. [ ...ooveererrrrrees | crerreeirerenenns e ML Southmore, LLC ........cccovvververrreereierin. DE........ DS MetLife Insurance Company USA.................. Ownership.......... | ...... 24,880 [MetLife, INC....vvvvvecveirerireeesssee e | e
0241...[MetLife.......cccovrerrvererinrineserenreninninns {00000, o MetLife HCMJV 1 GP, LLC.......ccceovvvrrrerernnes DE........ NIA............. Metropolitan Life Insurance Company............. Ownership.......... ....100.000 | MetLife, INC...vvvvvevvreirrieriseieresseieesesesiesisssenns [ erenisesens
0241...MetLife.......cccovvvvrerveerrerveseereeieieneens | 000000 | o ML-Al MetLife Member 1, LLC.......cccecevurevnee DE........ NIA.............. Metropolitan Life Insurance Company............. Ownership......... | ...... 83.675 | MetLife, INC.....oveceeeeeerereeeceeeeeeeeeseiens | e
0241...[MetLife.......cooovrvrrrrnrinrnereirerinninnnns {00000, [ o [ e [ ML-Al MetLife Member 1, LLC.......c.cocrvrnnenee. DE........ DS..covrns MetLife Insurance Company USA.................. Ownership.......... | ... 11.524 [ MetLife, INC.....ovvvrvreerrnrreeecsrreesssineenens | ceennereienns
Metropolitan Property and Casualty Insurance
0241... | MetLife......cvrrrrrerrerrerrerrerircrienene 00000...... | cereerrrerrremrennns | rerrerrerrennens | e [ e ML-AI MetLife Member 1, LLC.......c.cccoevrerennee DE....... NIA. ..o Company Ownership.......... | v 4.801 | MetLife, INC....cvvvvrrerrieereiceieeereceensennens | e

MetLife Global Holding Company Il GmbH
0241 [ MetLife.......erveeerrereereersseeeeeereiineens 00000......| 13-3759652.. [ 3166279...... | ccoveeereereerneene | orrreeeernneererseerenns MetLife International Holdings, LLC................ DE........ NIA.....ccomeens (Swiss II) Ownership......... ....100.000 [MetLife, INC.....veouererrrcereererseeeersseeessseeessens | ceeverseeeens
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0241.. [MetLife......coeiierereieeeeceei 00000..... 13-3953333.. | 3166372..... | ceeeeeeeeees [ e Natiloportem Holdings, LLC............cccccevveee DE....... NIA............. MetLife International Holdings, LLC.............. Ownership......... ...100.000 | MetLife, INC....cvcveveeeveeieeiirerererceeeeeeeeeeevevens | e
Excelencia Operativa y Tecnologica, S.A. de
0241.. |MetLife......ccoovereeeeeeeeeeee e, 00000..... | coeverererercrennae 3166402..... | coveveeeeereeeen | e C.V. (Mexico) MEX.... [NIA............ Natiloportem Holdings, LLC.............ccoc....... Ownership......... ...100.000 [MetLife, INC......coceeverereeeeirereeeeeeeeeeeeeeeees | e
Excelencia Operativa y Tecnologica, S.A. de
0241.. | MetLife......cccoovviveeeeeceeee, 00000..... | ceevererrriirernns 3373705..... | covereeeeeeen | e MLA Comercial, S.A. de C.V. (Mexico).......... MEX.... [NIA............. C.V. Ownership......... ...100.000 [MetLife, INC.......ccevererveveirereiiececeeeseceees | e
Excelencia Operativa y Tecnologica, S.A. de
0241.. | MetLife......cccovvrieeeceeee, 00000..... | ceevererrrirrirernns 3373714 | e | e MLA Servicios S.A. de C.V. (Mexico)............ MEX.... [NIA............. C.V. Ownership......... ..100.000 [MetLife, INC.......cevevervreirereeiiceceesveceees | e
MM Global Operations Support Center, S.A. MetLife Global Holding Company Il GmbH
0241.. | MetLife......cvveererercricrces 00000..... | cereeerrirerrirenene 4240907 ... [ oo [ e deC.V. MEX.... [NIA............. (Swiss 1I) Ownership......... ...100.000 [MetLife, INC.....cvvvrvvveeerireirreirresreeee [ e
MM Global Operations Support Center, S.A. MetLife Global Holding Company | GmbH
0241.. | MetLife......oovreeieeieeeeeeees 00000..... | ccovrerrrrririreens 4240907..... [ oo [ e deC.V. MEX.... [NIA............. (Swiss 1l) ownership........ [ cooeeeriennn. MetLife, INC....covveereeieeree e [ e
MM Global Operations Support Center, S.A.
0241.. [MetLife......coeeererercceeeccee 00000..... | coeererrerenen 4254995..... | oo | e Fundacion MetLife Mexico, A.C........cccccou..... MEX.... [NIA............. deC.V,S.A deC.V. Ownership......... ...100.000 | MetLife, INC....cocveveerreriieicieereeceeee e | e
Metropolitan Life Seguros e Previdencia
0241.. | MetLife......covririreicieieceeceens 00000..... | coveerrireerireenns 3166318..... | oo [ e Privada S.A. (Brazil) BRA.... [ 1A e MetLife International Holdings, LLC.............. Ownership......... .....66.662 [ MetLife, INC.....cooveveeirerisrceneeeeiees [ e
Metropolitan Life Seguros e Previdencia
0241.. | MetLife. ..o 00000..... | coreeerrererrirenens 3166318..... | e e Privada S.A. (Brazil) BRA.... [ 1A e MetLife Worldwide Holdings, LLC................. Ownership......... +.33.337 [MetLife, INC...ovvvreerirenesereeeeee [ e
Metropolitan Life Seguros e Previdencia
0241.. 3166318..... Privada S.A. (Brazil) BRA..... Natiloportem Holdings, LLC............cccceveveneee Ownership......... | v...... 0.001 | MetLife, Inc.
0241.. 4191616..... MetLife Ireland Holdings One Limited............ IRL...... MetLife International Holdings, LLC Ownership ...100.000 | MetLife, Inc
MetLife Global Holdings Corporation S.A. de
0241.. | MetLife. ..o 00000..... | coveerrireirireinns 4189846..... [ oo [ e C.V. (Mexico) MEX.... [NIA............. MetLife Ireland Holdings One Limited............ Ownership......... .....98.900 [MetLife, INC....vvvreerieeeirreneeeeeeiee [ e
MetLife Global Holdings Corporation S.A. de
0241.. | MetLife......covrerireieiniecieecens 00000..... | coeeerrirririreenns 4189846..... [ oo [ e C.V. (Mexico) MEX.... [NIA............. MetLife International Limited, LLC................. Ownership......... | «.cc... 1.100 [ MetLife, INC....ovocvieeerieirieriereeneereeee [ e
MetLife Global Holdings Corporation S.A. de
0241.. | MetLife......cccevrrieeeeeeeeene, 00000..... 13-3047691.. [ oo | e [ e Metropolitan Global Management, LLC......... IRL...... NIA............ C.V. Ownership......... +.99.700 [ MetLife, INC....o.vvvvevereriicceeececee s | e
0241.. [MetLife......ceeeeererereeeeeeeein 00000..... 13-3047691.. | cvoveveeeeeee | e [ e Metropolitan Global Management, LLC......... IRL...... NIA............. MetLife International Holdings, LLC.............. Oownership......... | v...... 0.300 [ MetLife, INC....cvcveveveeeieciccreereeeee e | e
0241.. [MetLife......ccoeeeerreeieeeeeeei 00000..... AA-2730030. | 3165740..... | ceoeeeeererees [ e MetLife MeXico S.A......ccoovvvvvvvereercceeeeen MEX.... [1A...cccocnee. Metropolitan Global Management , LLC........ Ownership......... ...99.050 | MetLife, INC....cvveveeeeerieiceieerceeeeececse e | e
0241.. [MetLife.......coevveeeeeeeeceieereene 00000..... AA-2730030. [ 3165740..... | covevereeeeeeeee | e MetLife MeXico S.A........covvvveeeereeeieene MEX.... [1A....coo....... MetLife International Holdings, LLC.............. Ownership......... | ....... 0.950 [ MetLife, INC.....ovvveveeircecceceeceeceeeeseeeeen | e
0241.. |MetLife.....ooeeeeeeeeeeeeee e 00000..... | coevererrrerrrernne 4255297 .. [ e ] e MetLife Afore, S.A. de C.V. (Mexico)............ MEX.... [A............... MetLife MexXico S.A......cceeeveeeeeeeeceeieine Ownership......... .....99.990 [MetLife, INC......cevvvverereeeecrereeeeeeeee e | e
0241.. |MetLife......cccovrereceeeeeceeee, 00000..... | ceerererrreirirennas 4255297 ... [ o | e MetLife Afore, S.A. de C.V. (Mexico)............ MEX.... [A............... MetLife Pensiones S.A........cccccoveeeevereiinnnen. Ownership......... | ....... 0.010 | MetLife, INC...cocvvevereeecreicecececieeeeceeeveens [ e,
ML Capacitacion Comercial S.A. de C.V.
0241.. | MetLife......covririrrieieeieeeceens 00000..... | coveerrirririreenns 4241067 [ oo [ e (Mexico) MEX.... [NIA............. MetLife Mexico S.A........cooireriinicirieis Ownership......... ...100.000 [MetLife, INC.....covvreveeeerieirerreereeneeiee [ e
MetA SIEFORE Adicional, S.A. de C.V.
0241.. | MetLife......covvmerereirierieeeens 00000..... | cerererrererrerenene 4255303..... [ oo [ e (Mexico) MEX.... [NIA............. MetLife Afore, S.AA.de C.V....ooovivinicnnn. Ownership......... ....99.990 [MetLife, INC.....cvvvrevrierircrerereeiee [ e
MetA SIEFORE Adicional, S.A. de C.V.
0241.. | MetLife.......ovrvererereeieeieesees 00000..... | ccoveerrrrerrrrernn. 4255303..... | oo f e (Mexico) MEX.... [NIA............. MetLife Mexico S.A.......cccovveviericiricirican, Ownership......... | ....... 0.010 | MetLife, INC...cvvvecvrcericeicscseesee e | e
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0241.. | MetLife 4255815, . [ o [ Met1 SIEFORE, S.A. de C.V. (Mexico)........ MEX.... MetLife Afore, S.A. de C.V.....ccooceviiniennne Ownership......... +..99.990 [MetLife, INC..evuveeieeirieirieinieireeineeiseenies [ e
0241.. [ MetLife 4255415..... Met1 SIEFORE, S.A. de C.V. (Mexico)........ MEX.... MetLife MexXico S.A......cocvevereerircrneinns Ownership....c.c.. | coeene. 0.010 [MetLife, INC....ovverereeereerceneeneescneeeeeereenes [ e
0241.. | MetLife ..|4255844..... Met2 SIEFORE, S.A. de C.V. (Mexico)........ MEX.... MetLife Afore, S.A.de C.V...... Ownership......... .....99.990 [MetLife, Inc..
0241.. | MetLife 4255844..... Met2 SIEFORE, S.A. de C.V. (Mexico)........ MEX.... MetLife MeXico S.A.......cviirierierieees Ownership......... | ..c.... 0.010 [ MetLife, INC....vvieeiiirircrceccs
Met3 SIEFORE Basica, S.A. de C.V.
0241.. | MetLife 4255394 [ oo [ e (Mexico) MEX.... [NIA............. MetLife Afore, S.A. de C.V....ccoocevieninnnee Ownership......... +..99.990 [ MetLife, INC...ovuvevriererieirireirieineeiriereenees [ e
Met3 SIEFORE Basica, S.A. de C.V.
0241.. [ MetLife 4255394 | oo | e (Mexico) MEX.... MetLife MexXico S.A......cocveevevenrnrrereinns Oownership....c.c. | coeenes 0.010 [ MetLife, INC....ovvereeereereereeneencerernereeeisseeies [ orereineines
0241.. | MetLife 4255385..... Met4 SIEFORE, S.A. de C.V. (Mexico)........ MEX.... MetLife Afore, S.A.de C.V....ccocoeevveincncnanne Ownership......... ....99.990 | MetLife, Inc.
0241.. [ MetLife 4255385..... Met4 SIEFORE, S.A. de C.V. (Mexico)........ MEX.... MetLife Mexico S.A........ocveveereerererereinns Ownership....c.cc. | coeenee 0.010 |MetLife, Inc
Met0 SIEFORE Adicional, S.A. de C.V.
0241.. [MetLife. ..., 00000..... | v 4255376..... | cooveeererinens | e (Mexico) MEX.... INIA............. MetLife Afore, S.A. de C.V...ocvvvviviienn. Ownership......... +...99.990 [ MetLife, INC...vuvrverceierieniininiereneereenes | e
Met0 SIEFORE Adicional, S.A. de C.V.
0241.. | MetLife......cooviririnincee, 00000..... | coeeeerirrircreenns 4255376..... [ oo [ e (Mexico) MEX.... [ 1A .o MetLife MeXico S.A. ..o Ownership......... | «oe... 0.010 [ MetLife, INC....cvvevirieerieireereereeneesee [ e
0241.. |MetLife.......coveeeeeeeeceeeeeeeeeee 00000..... | ceerererererrreennne 3165795..... | oo | e MetLife Pensiones Mexico S.A..................... MEX.... [DS.............. MetLife Global Management, LLC................ Ownership......... .....97.513 [ MetLife, INC...vvvveeeeecceeeeeceeeeeeeeeeeen | e
0241.. | MetLife......coovivirrrcrene 00000..... | coveeerrererrirenene 3165795..... | e [ e MetLife Pensiones Mexico S.A...........ccocce... MEX.... [ 1A o MetLife International Holdings, LLC.............. Ownership......... | «oee.. 2.488 | MetLife, INC.....cocvvereieeierinncenesnesnen [ e
0241.. |MetLife.......ccooeerererceiceeeeeeeeias 00000..... | ceevererererirernae 3267390..... | coerereeeeen | e MetLife Mexico Servicios S.A.de C.V.......... MEX.... [NIA............. MetLife Global Management, LLC................ Ownership......... .....98.000 [MetLife, INC.....cvcveveveececrereeiceccreeeeeeeeeens | e
0241.. | MetLife.......coooieieiececea, 00000..... | coveerrrrerrrrernn. 3267390..... | oo | e MetLife Mexico Servicios S.A. de C.V.......... MEX.... [NIA............. MetLife International Holdings, LLC.............. Ownership......... | ....... 0.020 [ MetLife, INC.....ccvvveveeeiereiireieeceecereveren [ e
MetLife Insurance Company of Korea
0241.. | MetLife......ooorrrrerrnerrieereienieies 00000..... | AA-5420018. | 3166288..... | ...ecverrerreeres [ v Limited KOR.... | 1A, MetLife MeXIiCO S.A ... Ownership......... e 14,640 [ MetLife, INC..ooevvocerriceecnciecneirecneiecineees [ e
MetLife Insurance Company of Korea
0241.. [MetLife. ..., 00000..... | AA-5420018. [ 3166288..... | ..coovvrerreeerres | coreererrirrierenenens Limited KOR.... | 1A Metropolitan Global Management , LLC........ Ownership......... +....85.360 [ MetLife, INC....oucvuvereereeninininieeneererenes | e,
MetLife Global Holdings Corporation S.A. de
0241.. | MetLife......cccoovvvvnivnenvcnneinneenns | 00000, [ e 4200880..... MetLife Ireland Treasury Limited..... IRL...... C.V. Ownership......... ...100.000 [MetLife, Inc..
0241.. [ MetLife AA-1930041. | 1173714..... MetLife Insurance Limited (Australia)............ AUS..... MetLife Ireland Treasury Limited.................. Ownership......... ..91.165 [ MetLife, INC...vrvreieeiincnirineeeene
MetLife Global Holdings Corporation S.A. de
0241.. | MetLife......ooriririniece, 00000..... | AA-1930041. [ 1173714 | e | e MetLife Insurance Limited (Australia)............ AUS....[ Ao C.V. Ownership......... | «ce... 8.835 | MetLife, INC.....cocvvvirieeriereeneeeeneenee [ e
The Direct Call Center PTY Limited
0241.. | MetLife......oovirinnncree 00000..... | cereeeerrrrereeeenee [ rerrreenennees | e | e (Australia) AUS....[NIA........... MetLife Insurance Limited (Australia)............ Ownership......... ...100.000 [MetLife, INC....vveviererireirireirieireeineeirieirees [ e
0241.. [MetLife. ... 00000..... | v 4239358..... | v | e MetLife Investments PTY Limited (Australia) [ AUS.....[NIA............. MetLife Insurance Limited (Australia)............ Ownership......... ...100.000 [ MetLife, INC...vrvreereercercenienienirnrererererrerne | v,
MetLife Insurance and Investment Trust
0241.. | MetLife......oovirinnneree 00000..... | ceveeerrerrerireeens 4239367 ... [ o [ e (Australig) AUS..... MetLife Investments PTY Limited................. Ownership......... ...100.000 [MetLife, INC...ovuveveererireirireinieinieiseeireeenees [ e
0241.. | MetLife.......oovvrrernirennrcieireiis 00000..... | v 73732 | e | e (Australia) AUS..... MetLife Ireland Treasury Limited.................. Ownership......... ...100.000 [ MetLife, INC.......cvevvvrevererreinereiinereeinereinenes [ e
0241.. MetLife International Limited, LLC (DE)........ DE....... MetLife International Holdings, LLC.............. Ownership......... ..100.000 [MetLife, INC...cocveverrrercrcreeriieceeeveceeeeeens | e,
0241.. AmMetLife Insurance Berhad............ccococene. MYS.. MetLife International Holdings, LLC Ownership......... .....50.000 [MetLife, Inc.
0241.. MAXIS GBN S.AS. ..o FRA..... MetLife International Holdings, LLC Ownership......... .....50.000 | MetLife, Inc.
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0241...MetLife.....cirrierereeeeeeeeeeis 00000...... AA-5480033.. | c.vveverrrierens | e | e AmMetLife Takaful Berhad...........cccoccvvvivevnnae MYS... [ 1A e MetLife International Holdings, LLC................ Ownership........ | ...... 50.000 | MetLife, INC....c.cvvverrerereieieieseeeseeseevesies | ceereieins
0241...[MetLife.....ooovrerrrrrieerrereecsninninns 00000...... | cerrerrrerrereereenns [ ermmrmrereermennns | eerrernnenrernenns [ eveersennnsenensnnes MetLife Asia Limited (Hong Kong).................. HKG..... NIA.....cccoe... MetLife International Holdings, LLC................ Ownership.......... ....100.000 | MetLife, INC..vvvvvererrerrenrireereireerseesseseesessssesseseens [ eenrenseeenns
Metropolitan Life Insurance Company of
0241...[MetLife ... 00000...... | ceoreereereereernnenes 3166309...... [ oo | e Hong Kong Limited HKG..... | 1A MetLife International Holdings, LLC................ Ownership.......... | ... 99.999 | MetLife, INC.....vvverieereceeereireieeineereieeseseseieens [ coreireieenas
Metropolitan Life Insurance Company of
0241...| MetLife 3166309...... | oo | e Hong Kong Limited HKG..... Natiloportem Holdings, LLC..........cccccevevriurnnee Ownership.......... MEtLIfE, INC...vvvverereeeesiecseeeseese e | e
0241...[ MetLife 4195913...... MetLife Planos Odontologicos Ltda. (Brazil)... | BRA..... MetLife International Holdings, LLC................ Ownership.......... MetLife, Inc
0241...[ MetLife 4195913.... . | MetLife Planos Odontologicos Ltda. (Brazil)... | BRA..... ..| Natiloportem Holdings, LLC.. ... | Ownership. MetLife, Inc.
0241...| MetLife .13373639...... MetLife Global, INC.......cccoeevervirereciiecea DE........ MetLife, INC....ouvverereeeeeeee e Ownership.......... ....100.000 | MetLife, Inc
Inversiones MetLife Holdco Dos Limitada
0241...[ MetLife 4189837...... (Chile) CHL...... NIA....ccooee. MetLife International Holdings, LLC................ Ownership.......... | v 0.001 [MetLife, INC...uvvvunrvreeriirneieieineineireeirseireeisns [ v
Inversiones MetLife Holdco Dos Limitada
0241...|MetLife......covvreerererreerce e 00000.....[.covererererernnn. 4189837......| e | v (Chile) CHL...... NIA......cc...... Natiloportem Holdings, LLC.........c.cccovvevrvnnnne Ownership.......... [ veveeveevevennes MELLIfE, INC...vvvevevreeeeseeseese e | e
Inversiones MetLife Holdco Dos Limitada
0241...|MetLife.......oowrvrrmernerrnnrncrneernereeinn [00000..0c. | v 4189837 ... [ v [ (Chile) CHL...... MetLife, INC....cooverrercreireccrcrecreces Ownership.......... | oeee. 99.999 [MetLife, INC.....vvvverericrierierierierieeiseriseiseees v
0241...[ MetLife AA-2130012..1641857...... MetLife Seguros S.A. (Argentinay.................... ARG..... MetLife International Holdings, LLC................ Ownership.......... | ...... 95.524 | MetLife, INC.......oovveverereeicieeceese e [ e
0241...[ MetLife AA-2130012..[1641857....... MetLife Seguros S.A. (Argentina)...........c........ ARG..... Natiloportem Holdings, LLC..........cccoovnrinrencen. Ownership.......c.. | coeveeee 2.675 [MetLife, INC....cvuereeieereireeeseeneseeeeeesineies [ e
International Technical and Advisory Services
0241...|MetLife ..o 00000...... AA-2130012.. | 4251145...... | oo | e MetLife Seguros S.A. (Argentina).................... ARG..... A, Limited (USA-Delaware) Ownership.....c.... | voveee 1.801 [MetLife, INC.vuvvvvevieiecseeieseeseeessieeees [ v
0241...[MetLife.......ooerverreieerseseceiians 00000...... | e 2327738...... | oo [ v Compania Inversora MetLife S.A. (Argentina).|ARG..... [NIA.............. MetLife International Holdings, LLC................ Ownership.......... | ...... 95.460 | MetLife, INC.....ovvevverrereeicieeseeseesesisesenas [ coenireiennns
0241...| MetLife 2327738 e | v Compania Inversora MetLife S.A. (Argentina).| ARG..... NIA............. Natiloportem Holdings, LLC.........c.cccovvevrunneee Ownership.......... MELLIfE, INC...vvvevecvveeeseceee e | e
0241...[ MetLife 4247296...... MetLife Servicios S.A. (Argentina)................... ARG.....[NIA.............. Compania Inversora MetLife S.AA..................... Ownership.......... MetLife, Inc
0241...[ MetLife . |4247296.... . | MetLife Servicios S.A. (Argentina)... ... |ARG..... .| MetLife Seguros S.A...... .. | Ownership. MetLife, Inc.
0241...[ MetLife 4247296...... MetLife Servicios S.A. (Argentina)................... ARG..... Natiloportem Holdings, LLC.........ccccceverennnee. Ownership.......... MetLife, Inc
0241...| MetLife 424729...... MetLife Servicios S.A. (Argentinay................... | ARG..... MetLife Seguros de Retiro SA.........cccccevnee. Ownership.......... MetLife, Inc
0241...| MetLife 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.......cccovvvreereereereeeerceeeieneens | 00000, | o | e Company VNM..... MetLife Limited (Hong Kong)........cccevvvevrvennes Ownership.......... | ...... 60.000 | MetLife, Inc....
0241...| MetLife 2704610 Best Market S.A. (Argentina)...........ccccevveeee. ARG..... MetLife International Holdings, LLC................ Ownership.......... | ...... 95.000 | MetLife, Inc
0241...[ MetLife 27046710...... | coveverrerrerniene [ v Best Market S.A. (Argentina)...........cocoveurrrrrenne ARG..... Natiloportem Holdings, LLC.......ccccccovrrrrevennen. Ownership.......c.. | coevee 5.000 [MetLife, INC...uvvvvverereieiierireireieessessesseseessseseases [ cevesrereinnns
PNB MetLife India Insurance Company
0241...| MetLife AA-5344102..| 3166411 ......| oo | e Limited IND....... MetLife International Holdings, LLC................ Ownership.......... | ...... 26.000 | MetLife, INC.....ovvcveeereiereieeceeeeeeseeveeeiens | v
0241...| MetLife AA-2130046..| 1388303...... MetLife Seguros de Retiro S.A. (Argentina).... |ARG..... MetLife International Holdings, LLC................ Ownership.......... | ...... 96.890 | MetLife, Inc
0241...| MetLife.... AA-2130046..| 1388303.... . | MetLife Seguros de Retiro S.A. (Argentina).... [ARG..... ..| Natiloportem Holdings, LLC .. | Ownership.......... | ........ 3.110 | MetLife, Inc.
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International Technical and Advisory
0241.. [MetLife.....cooeiirreerceeeceei 00000..... AA-2130046. | 4321758..... | ccoeeerererees [ e MetLife Seguros de Retiro S.A. (Argentina).. | ARG.... [IA............... Services Limited (USA-Delaware) Oownership.....c... | veveeeevevrnnan. MetLife, INC..vovvvvviercveercrcceeccseeeveeeeeens i
MetLife Administradora de Fundos
0241.. | MetLife. ..o 00000..... | coveerrrrririrenns 3373648..... | oo e Multipatrocinados Ltda. (Brazil) BRA....[NIA........... MetLife International Holdings, LLC.............. Ownership......... ...100.000 [MetLife, INC.....cvovrevriieeeereeveereeseesee [ e
MetLife Administradora de Fundos
0241.. | MetLife......covrerireieieieieieeceens 00000..... | coeeerrirririreenns 3373648..... | o e Multipatrocinados Ltda. (Brazil) BRA....[NIA............. Natiloportem Holdings, LLC.............ccccevenee. Ownership......... [ ccoevereen. MetLife, INC....covvierrieriereeneeeeneeiee [ e
Metropolitan Property and Casualty
0241.. [MetLife......cooeeeeierereeeeeceeen 26298..... 13-2725441..13219728..... | cecvveeeee [ e Insurance Company RI........ A MetLife, INC...vvvveeeeecceccceeeee Ownership......... ...100.000 | MetLife, INC....cvcveveeereririiireierereeeeee e | e
Metropolitan Property and Casualty
0241.. [MetLife......coeeerrecieeeeeee 39950..... 22-2342710.. [ cooveveveeeeeees [ e Metropolitan General Insurance Company.... [RI........ A, Insurance Company Ownership......... ...100.000 | MetLife, INC....cocveveeeveriiercreiereiceceeeceeseeveven | e
Metropolitan Property and Casualty
0241.. | MetLife......coovereeeeeeeceeee e 40169..... 05-0393243.. | ..ooovvereeeeeens [ e | e Metropolitan Casualty Insurance Company... |Rl........ A, Insurance Company Ownership......... ...100.000 [ MetLife, INC......ocveverereeeecrcreeeececeeeeeeeeees | e
Metropolitan Direct Property and Casualty Metropolitan Property and Casualty
0241.. | MetLife......covreeierieineeieeeeens 25321..... 23-1903575.. | cooveereeererens | e [ e Insurance Company RI........ A e Insurance Company Ownership......... ...100.000 [MetLife, INC....cevvreeieirierrcrreereeneeiee [ e
Metropolitan Property and Casualty
0241.. | MetLife......cccoovviieeeeeeeee 22926..... 36-1022580.. | ..oovveverervreens [ oo | e Economy Fire & Casualty Company.............. IL......... A, Insurance Company Ownership......... ..100.000 [MetLife, INC.......ccvererveecrcreeieieceeeveceees | e
0241.. | MetLife.....ccccevrriceeeceeees 38067..... 36-3027848.. | ..o [ e | e Economy Preferred Insurance Company....... IL......... A, Economy Fire & Casualty Company.............. Ownership......... ..100.000 [MetLife, INC......ccccevereviririreeiieieeeesveseees | e
0241.. [MetLife......cooeeerrereeeeecee 40649..... 36-3105737... [ oo [ [ e Economy Premier Assurance Company........ IL......... A, Economy Fire & Casualty Company.............. Ownership......... ...100.000 | MetLife, INC....cvcveveeererirircieierereeeeeeeecee e | e
Metropolitan Property and Casualty
0241.. [MetLife......coveeeirereieeeececa 00000..... 95-3003951... [ cvvevevereeeeenes [ e MetLife Auto & Home Insurance Agency, Inc.|RI........ A Insurance Company Ownership......... ...100.000 | MetLife, INC....c.cveveeveeiiiiirererercceeececseevevens | e
Metropolitan Group Property and Casualty Metropolitan Property and Casualty
0241.. | MetLife. ..o 34339..... 13-2915260.. | .oovveevrreerrens | e [ e Insurance Company RI........ A Insurance Company Ownership......... ...100.000 [MetLife, INC....ovvvreeriierieeerreereereeiee [ e
Metropolitan Property and Casualty
0241.. | MetLife.......cccovrviveeeeeeceeee, 00000..... 05-0476998.. | ...ooveverervreeens [ oo e Metropolitan Lloyds, InC...........ccccocveverrrennee. TX....... NIA............. Insurance Company Ownership......... ...100.000 [MetLife, INC.......ccoevereiveeirereeiececeeeeeeeees | e
Metropolitan Lloyds Insurance Company of
0241.. | MetLife......cccevrrieeeeeeeeene, 13938..... 75-2483187.. | oo [ e e Texas TX....... A Metropolitan Lloyds, INC........cccoovvveveriirinnen. Attorney-in-fact.. | ..........c...... MetLife, INC....c.vvevereriiicrceescececeesieeees | e
0241.. [MetLife......ceeeeererereeeeeeeein 87726..... 06-0566090.. [ 1546103..... [ 733076....... | ceereveevererrrrirernes MetLife Insurance Company USA................. DE....... RE........... MetLife, INC...veveveveeeecceec e Ownership......... ...100.000 | MetLife, INC....cveveveeereriiiiiecrererceeeee e | e
0241.. [MetLife......ccoeeeerreeieeeeeeei 00000..... A7-4161401.. | v | e [ e ML 1065 Hotel, LLC........ccccoovvvvrverererererercnnee DE....... DS...coeeee MetLife Insurance Company USA................. Ownership......... ...100.000 | MetLife, INC....cvcveveeeveriicrerererceeeeeeeeeeeveven | e
0241.. [MetLife......coeiiirereieeecceee 00000..... | .overereeeieeeeres | e [ e [ e MetLife Renewables Holding, LLC................ DE....... DS...coven MetLife Insurance Company USA................. Ownership......... ...100.000 | MetLife, INC....c.cveveveeieeiirircrererceeeeeecseeevens | e
0241.. [MetLife......coeeeeveiceeeeeeeee 00000..... | .oeeeeierereees | e [ e [ Greater Sandhill [, LLC........cocooveveveveeeeee DE....... DS...cceeee. MetLife Renewables Holding, LLC................ Ownership......... ...100.000 | MetLife, INC....cvcvevverereiieeiceeeeeceeee e | e
Metropolitan Connecticut Properties
0241.. |MetLife......cccoorereeeeeeeeeeeee, 00000..... 01-0893117.. | oo f e | e Ventures, LLC DE....... MetLife Insurance Company USA................. Ownership......... ...100.000 [MetLife, INC......ccoevevereeierereieiiecce e
0241.. | MetLife. .100000..... 06-1576470.. | .. . | One Financial Place Corporation................... DE....... .| MetLife Insurance Company USA.... Ownership ..100.000 |MetLife, Inc...
0241.. |MetLife......ccoevrrriceeecceee, 00000..... | ceerererrrririrenenns Sino-US United MetLife Insurance Co. Ltd.... [CHN.... MetLife Insurance Company USA................. Ownership......... 2 27.800 [ MetLife, INC....vvvveveiiceciees e
0241.. [MetLife......coeeerereeeeeeeeee 00000..... | .oererereerreneres | e [ e [ e Sino-US United MetLife Insurance Co. Ltd.... | CHN.... Metropolitan Life Insurance Company........... Ownership......... 1022.200 [ MetLife, INC...veveveveeceeicecceeeecceeee e | e
MetLife Greenstone Southeast Ventures,
0241.. [MetLife......cooeeirerereieieeeeeee 00000..... | oveverereeeeeeeres | e L e Lo LLC DE....... DS..covene MetLife Insurance Company USA................. Ownership......... .....95.000 | MetLife, INC....vveveeererieeccererceeeececeeeeen | e
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Metropolitan Connecticut Properties
0241...MetLife ..o 00000...... [ ooverererererenes | ervreriereieniens | e | e MetLife Greenstone Southeast Ventures, LLC|DE........ DS..ooveere. Ventures, LLC Ownership.....c.c. | coveee 5.000 | MetLife, INC...vvveevreererreieieeeesieessieseseiens | e
0241...| MetLife MLGP Lakeside, LLC....... .. | MetLife Greenstone Southeast Ventures, LLC| Ownership.......... ....100.000 | MetLife, Inc....
0241...| MetLife Euro Tl Investments LLC MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC....cvoveveceeereieseeeecereeee s
0241...[MetLife......coovrrrmrnrnererrinnenns 00000...... 46-3156033.. | .cvvvereerrrenns MetLife USA Assignment Company................ CT....... DS..covrns MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC...vvuverrerrerrinrerrireiserseesseseesesensessesnens [ eenreneeeenns
Daniel/MetLife Midtown Limited Liability
0241...[MetLife ..o 00000...... 26-0224429.. [ ..o | e e Company DE........ DS MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC....uuvvrrerrereereereieieeeseineereeseeeneeseieens [ eoneeneieenns
Daniel/MetLife Midtown Limited Liability
0241...[MetLife ... 00000...... 26-0301826.. [ ..coevreernerrerree | eerrerreereieernnes [ ereererneineneieinens 1075 Peachtree, LLC........coconeumineeneireinniniines DE........ DS Company Ownership.......... ....100.000 | MetLife, INC...couvvrrerrerieneireieieeineineireieeineineieens [ eoneineieenns
0241...MetLife.....covrierererieieeens 00000...... 27-0227067.. | coovvevervreriens | erveveienieiseienes | vevereverssese s TLA Holdings I LLC.......ccoevvverereeiereresines DE........ DS MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC...vvevrcvreerrereieieesesieessieseseiens | covrienienns
0241...[MetLife........ccovevermrrerererenins 00000...... 27-1320082.. [ ..vveveerererrees | ererrrerverenenns e TLA Holdings HTLLC......c.evvrvirerereeirererine DE........ DS MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC...vvuvveevecrrrieriseieierseieeisesesiesisesenas [ ereriseiennns
0241...MetLife.......ccvevererieererecienns 00000...... [ cooeerereriereeeies | eveerieierenienes | oo | e TIC European Real Estate LP, LLC................. DE........ DS..covvrere. MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC....cvvvevcrererccreeeerceeeeeesevesesserens | e
0241...MetLife......c.ocveverererrerereeereenns 00000...... 20-4B071671.. | cooveererrerereees | erervereeerieienes | e MetLife European Holdings, LLC..................... DE........ DS..covvve. MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC....covecvrevererereeeeeeseeeeseeseseenens | v
0241...[MetLife.....cccorrrrrrnrrereininnens 00000...... T4-3261395.. [ .oveevererrrnnns | cerrmeineireinnnnns [ eoveisensinsieessennens TLA HoldingS LLC......vvovveereeereeireereireienenene DE........ (DX T MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC...vvuverrerrerrinrerrireirnerseisseseesesesseseeseess [ eonsenneeenns
0241...[MetLife.......oovrrrrnrnererinens 00000...... 51-0099394.. [ ...oevererrnens | e [ v The Prospect Company...........cccoeeereereerneens DE........ DS TLA HoldingS LLC......ceerrieereereeeeneeree e Ownership.......... ....100.000 | MetLife, INC...vvuverrerrereereerrieieeeneeneereeresenseseieens [ eoneereieenns
0241...[MetLife......ccoorrrerrrnrnrnennrnennenninns {00000, [ o [ e [ TRAL & €O eessseseeseesnnenns CT....... MetLife Insurance Company USA................... Partnership......... [ coeveerreneenee. MetLife, INC..vvnererieierereieiec e eeiseeseieens [ eoveineieenns
0241...[MetLife.......coooverrnrnnenenenernerneeneenns {00000, [ o Euro TL Investments LLC.........ccccocovinineirnenne DE........ MetLife Insurance Company USA Ownership.......... ....100.000 | MetLife, INC...cuurvrrerrereerieneieieeiseinsireeeeeneiseieens [ eoseeneieenns
0241...| MetLife . Corrigan TLP LLC .. | MetLife Insurance Company USA Ownership.......... ....100.000 | MetLife, Inc....
0241...[ MetLife 13-4153151.. MetLife Canadian Property Ventures LLC....... NY........ MetLife Insurance Company USA Ownership.......... ....100.000 | MetLife, INC.....cvvevvereercreicrieese s
0241...[ MetLife MetLife Property Ventures Canada ULC......... CAN..... MetLife Insurance Company USA................... Ownership.......... ....100.000 | MetLife, INC...cvvcvvvvereercieiesieee s
0241...| MetLife Metropolitan Tower Life Insurance Company. |DE........ A, MetLife, INC...ovvvevecrereeereeece e Ownership.......... ....100.000 | MetLife, INC....cvvevecereireiesereeecreeere s
0241...| MetLife EntreCap Real Estate I, LLC..........cccccovvvne.. DE........ NIA.....cc...... Metropolitan Tower Life Insurance Company. | Ownership.......... ....100.000 | MetLife, INC....cvvvevereeeereieseeee e
0241...[ MetLife PREFCO Dix-Huit LLC..... .. |EntreCap Real Estate I, LLC.... . | Ownership.......... ....100.000 | MetLife, Inc....
0241...[ MetLife PREFCO X Holdings LLC EntreCap Real Estate II, LLC.........ccccovrrurrenee Ownership.......... ....100.000 | MetLife, INC..uvvrrervverereereeisrireereeeeseeseieeeeeees
0241...[ MetLife PREFCO Ten Limited Partnership.................. EntreCap Real Estate II, LLC.........ccccovrrureenee Ownership.......... | ... 99.900 | MetLife, INC...euvereerririeeeereieieeseeseese e
0241...[ MetLife PREFCO Ten Limited Partnership.................. PREFCO X Holdings LLC.......ccccocveurririennenn. Ownership.......c.. | coeeeee 0.100 [MetLife, INCu.euvrvereeeeieeereireie e
0241...| MetLife PREFCO VINgt LLC.......cooevirereeeceiecas EntreCap Real Estate I, LLC..........ccccccouuuee.. Ownership.......... ....100.000 | MetLife, INC....coovvvecrrerireicseeeeeeeese e
0241...[ MetLife PREFCO Twenty Limited Partnership .. | EntreCap Real Estate Il, LLC.... . | Ownership.......... | ...... 99.000 | MetLife, Inc....
0241...[ MetLife PREFCO Twenty Limited Partnership PREFCO Vingt LLC......cooevvereierereve e Ownership.......... | voeveee 1.000 | MetLife, INC....vucvvvvereeieieieece s
0241...[MetLife......ccoovvrvverererinrreserierisnineees [ 00000.0s. o [ e e [ Plaza Drive Properties, LLC........cccocverrvrnrnne Metropolitan Tower Life Insurance Company. [ Ownership.......... ....100.000 | MetLife, INC...vvvvverveerrrierisriererssieesesesiesisesenns [ eenisesenns
0241...MetLife.......ocovvereereereveseerceenereens 00000, | oo | oo [ eveeeesiieeeiens [ MTL Leasing, LLC.......cccovvververveerierererererens Metropolitan Tower Life Insurance Company. | Ownership.......... ....100.000 | MetLife, INC....covecvreverercreeeeeeseeeesereseseenens | v
0241...MetLife.......ocovrereerreererereeerieseereens 00000, | o | e [ e [ PREFCO IX Realty LLC........cccovvveverereerrrrees MTL Leasing, LLC.......cccouvvvrverrrerierrcerce s Ownership.......... ....100.000 | MetLife, INC....cvvecvrerererereeeeeeseeeeseresereeiens | v
0241...[MetLife......ccoovrrvrrrrnrnenrreirnrnnnnnns {00000, o [ e [ PREFCO XIV Holdings LLC.......cccccovvrrvrrrenne MTL Leasing, LLC.......ccovvvrrerminrnrireincnnenninne Ownership.......... ....100.000 | MetLife, INC...vvvverrerrereinrereireereerseesseseesesensesseseess [ eonsenseeenns
0241...[MetLife......coorenerenrnenenerneinnnenes {00000, [ o [ e [ PREFCO Fourteen Limited Partnership.......... CT........ NIA....ccoene. MTL Leasing, LLC.......ccooveunrerineeniireieeneeneinne Ownership.......... | ... 99.900 | MetLife, INC....uvvrvereeireieeieireieeineereieesesiseieens [ coreereiieenns
0241...[MetLife......coorenerenneneneneirnenenenes {00000, [ o [ | e [ PREFCO Fourteen Limited Partnership.......... CT........ NIA...coo. PREFCO XIV Holdings LLC.......ccccocovevrvininnee Ownership.......c.. | coeeeee 0.100 [MetLife, INC....vvurerecieieneireireieeseeneereeeeeneeseines [ e
0241...|MetLife......cocovrereereereveseieieseiennens 00000, | o | e Lo [, 1320 Venture LLC.......ccoevereecieeeeccsinn DE........ NIA............. MTL Leasing, LLC.......cccouevevirrreiereeere s Ownership.......... ....100.000 | MetLife, INC....coevvevrrverercrcieciseseeeseeseveiens | e
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0241...[ MetLife 13-3114906.. [ ..vvrrerreerires | e | e 1320 GP LLC.... oo DE....... NIA....cccoeee. MTL Leasing, LLC......cccovvvniunrinrinrineiineieenene Ownership......... ....100.000 [ MetLife, INC...ouvvvurerrerrireireineineirneineirseesseisens [ e

0241...[ MetLife 38-3846857 .. 1320 OWNET LP...oeeseee e DE........ NIA.....cccoe... 1320 Venture LLC.......ovevvrerreeeceeeees Ownership.......... | ... 99.900 [MetLife, INC..vovvverrerereinrireireeerssesseseesssessesennns | cevereeseinns

0241...[ MetLife 38-3846857.. 1320 OWNET LP.....iiieeiiene DE....... NIA....ccooee. 1320 GP LLC....oveeeeiererreee i Ownership.......... | v 0.100 [MetLife, INCu.evvrvenrerrereirneirneineirseineerneesseessneses [ v

0241...MetLife.......cccovvereeveerieverierveeeeneens | 0000000 | o 3077272 oo | e MetLife Chile Inversiones Limitada.................. CHL...... NIA............. MetLife, INC....couvvverreieeeeeeee e Ownership.......... | ...... 72.350 | MetLife, INC.......cvvverercrieiecseeeeee e | e

0241...MetLife.......cccorvvvrevveererieseerieieieneens | 000000 | oo 3077272...... MetLife Chile Inversiones Limitada.................. CHL...... NIA............. Inversiones MetLife Holdco Dos Limitada....... ownership.....c..c. | voveee. 2.767 | MetLife, INC....ovveceeererccreeeeeeeeeeeseeseeerens | e

0241...[MetLife.......cccoevvveveverveeineseenieeeineeen {00000, [ o 3077272...... MetLife Chile Inversiones Limitada.................. CHL...... NIA............ Natiloportem Holdings, LLC.........cccecverennnce. Ownership.......c.. [ cevvereerernne. MetLife, INC....veveverrieeeeeeeeeee e [ e

0241...[MetLife.......cooovrrrrrnenenerernerneennenn {00000, o 3077272 | s | e MetLife Chile Inversiones Limitada.................. CHL...... NIA.....ccoo. American Life Insurance Company................. Ownership.......... | ... 24,882 [ MetLife, INC...ovvvereeecreeieeseeseese e | evereereins

0241...[MetLife.......oorerrereierersereeesienians 00000...... AA-2280000..3179774......] cooververrerenes | e MetLife Chile Seguros de Vida SA................. CHL...... A MetLife Chile Inversiones Limitada.................. Ownership.......... | ... 99.997 [MetLife, INC...vvvveeceerererreieerssiese s | cevereiieins

International Technical and Advisory Services

0241... | MetLife.......oovreereerereereeenne 00000......| AA-2280000..[ 3179774 ... [ covvveererrerrns [ MetLife Chile Seguros de Vida SA................. CHL...... A Limited (USA-Delaware) Ownership.......... | vo...... 0.003 | MetLife, INC.......orvermrreerereerirereieeeirereeseeesnens | v
Inversiones MetLife Holdco Tres Limitada

0241...|MetLife......ccoerrirrernirrerirerinerirerinenene 00000...... | coveerreerrerrenrins | rerrerrerirernens | e [ s (Chile) CHL...... NIA. ..o MetLife Chile Inversiones Limitada.................. Ownership.......... | oee.. 99.900 | MetLife, INC......cveuererereerirerrecrerreirerrerirecirenins | crirerinenins
Inversiones MetLife Holdco Tres Limitada

0241... . |(Chile) CHL...... NIA.... .. | Inversiones MetLife Holdco Dos Limitada....... | Ownership. MetLife, Inc.

0241... AFP Provida S.A. (Chile) ......c.cccceuvvrverrerernnnn. CHL...... NIA MetLife Chile Inversiones Limitada.................. Ownership.......... . MetLife, Inc

0241... AFP Provida S.A. (Chile) ......cccecovermrrirrirnnnne CHL...... NIA.............. Inversiones MetLife Holdco Tres Limitada...... Ownership.......... . MetLife, INC...vvvveverieeeeerseee s [ e

0241... AFP Provida S.A. (Chile) ......cccoeneunirirrirnenne CHL...... NIA....ccooe. Inversiones MetLife Holdco Dos Limitada....... Ownership.......... . MetLife, INC...vvrvereeiceeeereeeeceeeeeeeeseieens [ e
MetLife Chile Administradora de Mutuos

0241...|MetLife ..o 00000.....[ cooverererrererren. 4255282...... ) oo | e Hipotecarios S.A. CHL...... NIA.....cc...... MetLife Chile Seguros de Vida SAA................. Ownership.......... . MEtLIfE, INC...vvvvrrereeeesiecseeeseese e | e
MetLife Chile Administradora de Mutuos

0241...[ MetLife 4255282...... oo [ e Hipotecarios S.A. NIA.............. MetLife Chile Inversiones Limitada.................. Ownership.......... . MetLife, INC...vvuveverrieeeeesseee s [ ereeiveieinns

0241...[ MetLife 4255086...... Legal Chile S.A. (Chile).... NIA...ccoo. MetLife Chile Inversiones Limitada.................. Ownership.......... . MetLife, Inc

0241...| MetLife .14255095.... . | Legagroup S.A. (Chile). NIA.... .. | Legal Chile S.A. (Chile)................. ...| Ownership. MetLife, Inc.

0241...[MetLife.......ccooevrevevererneveeeiienieninns {00000, [ o [ Provida Internacional S.A. (Chile) NIA AFP Provida SAA................ Ownership.......... . MetLife, Inc

0241...[MetLife......coorvnrrrrnenrneneirninnennnns {00000, [ o [ e [ Provida Internacional S.A. (Chile) NIA....ccooen. MetLife Chile Inversiones Limitada.................. Ownership.......... | MetLife, INC..vvvrrereereceerireieeecseieeeeeiseeseieens [ eoveeneinenns
AFP Genesis Administradora de Fondos y

0241...|MetLife......coverrirnerrirrerrernerinerinenene 00000...... | coveerrrerrerrenrens | rerrerrerirennens | eevnreneineinees [ s Fidecomisos S.A. (Ecuador) ECU..... NIA. ... Provida Internacional S.A. ........ccccovvrvirerinne. Ownership.......... | coee.. 99.900 | MetLife, INC......cveurerereeirerrerrerreirerresirenrenins | crirerinenines
AFP Genesis Administradora de Fondos y

0241... | MetLife. ... 00000...... | ceereerrreerreeiins | eerrrreneereenees | eerneerneinneinnees [ e Fidecomisos S.A. (Ecuador) ECU..... INIA............. AFP Provida S.A.......c.oooenininiieineerseneeis Ownership.......... | veoeu. 0.100 [MetLife, INC..vuvrvvererrerrireireineineiseireeesseiseeieees [ e

0241...|MetLife.......oovvreeeereeerceeeere e 00000...... [ ooreererereereeenes | eveerieeeerienes | ereerveererisens | e MetLife Chile Seguros Generales S.A. (Chile) |CHL...... A, MetLife Chile Inversiones Limitada.................. Ownership.......... | ...... 99.980 | MetLife, INC.......cvvverecrcreeeeeeeeeeeveeeee s | eeereieins

0241...[ MetLife MetLife Chile Seguros Generales S.A. (Chile) [ CHL...... A s Inversiones MetLife Holdco Dos Limitada....... Ownership.......c.. | cooveee 0.020 [MetLife, Inc

0241...[ MetLife 52-1528581.. . | SafeGuard Health Enterprises, Inc.. . .. [MetLife, INC...uvvverceicccceae ... | Ownership. ....100.000 | MetLife, Inc.

0241...[ MetLife 93-0864866.. SafeGuard Health Plans, Inc. (NV).................. SafeGuard Health Enterprises, Inc.................. Ownership.......... ....100.000 | MetLife, Inc

0241...| MetLife 33-0733552.. MetLife Health Plans, INC........ccccocevvevveveieienae SafeGuard Health Enterprises, Inc Ownership.......... ....100.000 | MetLife, Inc

0241...| MetLife 95-2879515.. SafeGuard Health Plans, Inc. (CA) SafeGuard Health Enterprises, Inc Ownership.......... ....100.000 | MetLife, Inc
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0241.. | MetLife 33-0515751.. SafeHealth Life Insurance Company............ |CA....... SafeGuard Health Enterprises, Inc............... Ownership......... ...100.000 [MetLife, INC....vvvveererireirireinieirieinieisieiries [ e
0241.. [ MetLife 65-0073323.. SafeGuard Health Plans, Inc. (FL)................ FL....... SafeGuard Health Enterprises, Inc............... Ownership......... ...100.000 [ MetLife, INC...euvvrvereereencencencencrnrereeeireireeneins | v
0241.. | MetLife 75-2046497.. 1 ... SafeGuard Health Plans, Inc. (TX).. | TX SafeGuard Health Enterprises, Inc Ownership......... ...100.000 [MetLife, Inc..
0241.. | MetLife 98-1099650.. MetLife Global Benefits, Ltd.............c.c.co...... CYM.. MetLife, INC......ouvveveeececeeeeeceeeeeee Ownership......... ...100.000 | MetLife, INC.....oveveveveeercrcicceecceee e
0241.. [ MetLife 36-3665871.. [ 3165900..... | cvecevveerrcree | e Cova Life Management Company................. DE....... MetLife, INC.....c.ovvreeeeeeeereees Ownership......... ...100.000 [ MetLife, INC...vrverveeereenrencencenernrreeeeeereereireens | v
0241.. | MetLife......cccoovvvvninvcnvcinnenneenes | 00000, [ oo 3817825..... | e [ e MetLife Services and Solutions, LLC............ DE....... MetLife, INC..eveeiiicc s Ownership......... ...100.000 [MetLife, INC..ouvrievieeerireerireirireinereineeineerenes [ e
0241.. | MetLife.......cooeereeeeeeeeeeerieeneeeenn | 00000, | o 3818523..... | oo | e MetLife Solutions Pte. Ltd..........c.cccvrvevennee. SGP.. MetLife Services and Solutions, LLC............ Ownership......... ...100.000 [MetLife, INC...cvcvvevevrereereeeeceerereeeeeeeeeens | e

MetLife Global Operations Support Center
0241.. [MetLife.......cccoveeeiiercrccceerernn 00000..... 98-0613376.. [ 3818550..... [ ecveveverereeees | e Private Limited IND...... NIA............. MetLife Solutions Pte. Ltd...........ccccceeernnnne Ownership......... ...100.000 | MetLife, INC....cvovevevereriiieececiceeeeeeeee s | e

MetLife Global Operations Support Center
0241.. | MetLife......coovirirnircrene 00000..... 1 98-0613376.. [ 3818550..... | c.ceveeererrerne | e Private Limited IND...... Natiloportem Holdings, LLC...........cccccovunnee. Ownership......... [ ceereereeene. MetLife, INC....cvuveeicireirererereeseeinees [ e
0241.. | MetLife......ccoveeerercecceeeeceeeins 00000..... | ceevererereiirernae 3818541 ... | oo | e MetLife Services East Private Limited.......... IND...... MetLife Solutions Pte. Ltd............cccoevveunnee. Ownership......... ...100.000 [MetLife, INC.....cvcvevvveeerrerereiicecrcreeeeeeeereens | e
0241.. | MetLife......covieiecececeea, 00000..... | 22-3805708.. | 3302488..... Newbury Insurance Company, Limited......... | DE....... MetLife, INC...uveveeercvercecececee e Ownership......... ...100.000 [MetLife, INC....vuvvvrverrirerrircieiesicseeseeeies [ e
0241.. | MetLife 13-3690700.. | 3302479..... First MetLife Investors Insurance Company.. | NY....... MetLife, INC..eviicicree e ...100.000 [MetLife, INC...ouvuvervieiriieireieireieireereie e
0241.. | MetLife 13-3175978.. ( 3219700..... MetLife Securities, INC........ccccceveveveerererrnnes DE....... MetLife, Inc. . ...100.000 | MetLife, Inc..
0241.. | MetLife 13-3179826.. | 3219782..... Enterprise General Insurance Agency, Inc....|DE....... MetLife, INC..eveeiiiccr e ...100.000 [MetLife, INC...ouvrvervrieirieniriinireieireiereiereisieens

MetLife Reinsurance Company of South
0241.. | MetLife......vvvrreererierreieeireienineies 12232..... [20-1452630.. [ 3320080..... [ ..overrerrerrrrene | cerrerrreereirreereienens Carolina SC....... 1N MetLIfE, INC.ovvvrveririrrieineecescesei e ...100.000 [ MetLife, INC....vvvvvverrrerreernrereerneireeenseeeennees | cereeenrennns
0241.. [MetLife. ..o 13626..... [ 20-5819518.. | 3921870..... | cevevererrerens [ v, MetLife Reinsurance Company of Charleston( SC....... A MetLife, INC.....coovveeeceeceees Ownership......... ...100.000 [ MetLife, INC...cvuvreereereencencenirnrrnrerereireireinenns | v
0241.. | MetLife......coovivirncrcree 14911..... 36-4741040.. [ oo | e | e MetLife Reinsurance Company of Delaware. | DE....... A s MetLife, INC..eveeiicicrcc e Ownership......... ...100.000 [ MetLife, INC...vrverververrerrencencrnrrnrnininereireereens | ceveereeneene
0241.. | MetLife......ccorrenererneireinieieeineis 00000..... | 26-6122204.. | 4254959..... | ceoooveerrrerrnens [ orerrerneireinciis MetLife Capital Trust IV........ccccocrvevrcinreennn. DE....... NIA......c..ce. MetLife, INC...vvrveeeeireieieeeeeeieis Ownership......... ...100.000 [ MetLife, INC....ceuvveererrcererineieiineireeineireiineees [ e
0241.. |MetLife.......covereeeereeeeeeeeeeeeine 00000..... 26-6288172.. [3921843..... [ coeovevereveeees | e MetLife Capital Trust X........cccoovrvverrirnrrennnn. DE....... NIA............. MetLife, INCu.vvvveeeeeeeecee e Ownership......... ...100.000 [MetLife, INC...cvvveverrerrereieeeeeeeereeeeeeeeeeens | e
0241.. | MetLife......ooeeverernieinircisiiciis 00000..... | 27-0858844.. | 4278786..... | ...ocvvrvcrvres [ v MetLife Home Loans LLC..........ccccouvvienernncen DE....... NIA.....ccoo MetLife, INC...vvveeceiiienecceeies Ownership......... ...100.000 [ MetLife, INC....covveevrerenireiineieinereeneneisenes [ e
0241.. |MetLife......ccooeereeciiceceeeeeeias 00000..... 75-2417735.. 12602211 ... [ cooeeeeeeeecece | e Federal Flood Certification LLC.................... TX....... NIA............. MetLife, INC...cvvvrieceeeeccee e Ownership......... ...100.000 [ MetLife, INC.....cvcvevereeeeerereiicecrereeeeeeeereens | e
0241.. | MetLife......ccoorieieiececeee, 00000..... | 55-0790010.. [ 3165807 ..... | c.everrrerecreres | v MetLife Group, INC......c.ccevveverererirerirere. NY....... NIA............. MetLife, INC...oveveeercercecececee e Ownership......... ...100.000 [MetLife, INC....vveveecrrirerrirciricsieseeseesies [ e,
0241.. | MetLife......oceeerreerneireinireieeireins 00000..... | seeoeereereereren 4242086..... | cooverreerreris [ e MetLife Standby I, LLC........ccorevveererncererrees DE....... NIA.....cccces MetLife, INC...oveveeeereiieineeeeeeseieis Ownership......... ...100.000 [ MetLife, INC....ceuvveerereceerineieeinerrerineeerinenes [ ceeeineins
0241.. [MetLife. ... 00000..... | coveeerrererrirennne 4242321 ... | s | e MetLife Exchange Trust |.........ccccovvvivinnnne DE....... NIA.....ccc.... MetLife Standby I, LLC.......coovvrvrrererirennes Ownership......... ...100.000 [ MetLife, INC...vrvrvereeenreneencenernrrereeeereereereens | v
0241.. | MetLife.....ccoovirirnrcree 00000..... | cereeerrereirerenens 3576355..... | v e MetLife Investment Advisors, LLC................ DE....... NIA.....ccco.... MetLife, INC..eveeiiciicrcr s Ownership......... ...100.000 [MetLife, INC....vvevereerireerireirieineeineeineeries [ e
0241.. [MetLife. ..., 00000..... | ceoerrereererrerrens [ v [ e | v MetLife Core Property Fund GP, LLC .......... DE....... NIA. ..o MetLife Investment Advisors, LLC................ Ownership......... ...100.000 [ MetLife, INC...ouvreerceeercenieniininrerererrerenenns | v,
0241.. [MetLife. ... 00000..... | 80-09468518.. [ ....c.veevreeerrees | e | v MetLife Core Property Fund, LP .................. DE....... NIA.....c.o.... Metropolitan Life Insurance Company........... Ownership......... +.20.060 [ MetLife, INC...vrververeeeencenceneenernreieeeereereeneens | v

Metropolitan Life Insurance Company (on
0241.. [MetLife. ..o, 00000..... | 80-0946518.. [ .....covvreereeree [ wrrererrerreerernes | coverreenerneeienrenens MetLife Core Property Fund, LP .................. DE....... NIA.....c.c..... behalf of Sep Acct 746) Oownership.....c.c.. | coeenee 3.240 [ MetLife, INC.....vvvrerereereercercencincenceceieireies [ e
Metropolitan Life Insurance Company of

0241.. [MetLife. ..o 00000..... | 80-0946518.. [ .....coevreereeree [ wrvrrerrererrernes | v MetLife Core Property Fund, LP .................. DE....... DS..covvv Korea Limited Ownership......c.. | coevnee 2.910 [MetLife, INC....ovvvreeererrcercencineincveeeneenes [ e
0241.. | MetLife......coeierieiececea, 00000..... | 80-0946518.. [ .....ovvevvrrerrns | crvererrererreenes | v MetLife Core Property Fund, LP .................. DE....... NIA............ General American Life Insurance Company.. | Ownership......... | ....... 0.070 | MetLife, INC.....cocvvvevereiiereceeseeceeseeveien | oo,
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0241.. |MetLife......ccoovrveerrereeicies 00000..... 80-0946518.. [ ...coeverviveeres | crerveeieiereens e MetLife Core Property Fund, LP .................... DE....... NIA............ MetLife Insurance Company USA.................. Ownership......... | coeeee. 0.140 [MetLife, INC.....covveveiiercieceieeeeeseeei | e
0241.. [MetLife.......ccovvrererrieierciinn 00000..... 80-0947139.. | .oevevereiieies | ervervesieiienes | e MetLife Core Property REIT, LLC ................. DE....... NIA............. MetLife Core Property Fund, LP .................... Ownership......... ....100.000 | MetLife, INC..v.vevrivereeieieieie e | eveisiiinns
0241.. [MetLife. ... 00000..... 46-3934926.. | ..o [ e [ s MetLife Core Property Holdings, LLC ............ DE....... NIA...cooene MetLife Core Property REIT, LLC ................. Ownership......... ....100.000 | MetLife, INC...evvvoveneeereeiieeereire e | ceereeeneens
0241.. [MetLife.......ccrrvmeriniereinis 00000..... | eerrrrrerreerrens | errerrerrsniens | erreerserieieies | e MCP Property Management LLC (DE)........... DE....... NIA.....cco... MetLife Core Property Holdings, LLC............. Ownership......... ....100.000 | MetLife, INC..ovvevrrvrieieieieieieisseieseiseieieiees | eveeniinnens
MetLife Commercial Mortgage Income Fund
0241.. [MetLife.......ccoeveverereererereinnn 00000..... 13-4075851.. | cveeereveiieies [ erreeriieeenes | coveeisiesieesisieennns GP, LLC DE....... NIA............ MetLife Investment Advisors, LLC................. Ownership......... ....100.000 | MetLife, INC....veveevereercreeece e | v
MetLife Commercial Mortgage Income Fund
0241.. [MetLife. ..o 00000..... 47-2630137.. | oo [ v [ e LP DE....... NIA...cooene Metropolitan Life Insurance Company............ Ownership......... [...... 28.870 | MetLife, INC...euverveeereeieeeeeneireirseeeeeseireisenes [ cernennnenns
MetLife Commercial Mortgage Income Fund
0241.. [MetLife.......ccoevvererieeierein 00000..... A7-2630137.. | oo [ [ e LP DE....... DS MetLife Insurance Company USA................. Ownership......... | .o 9.620 | MetLife, INC...ocvvvevveeeeeiceieieeeeeseeeeieieiens | e
MetLife Commercial Mortgage Income Fund MetLife Insurance Company of Korea,
0241.. | MetLife......oovenrrnernerncrinerienens 00000..... |47-2830137.. | .overrerrrrneis [ errrrereriinniinns [ eoeeeneseeineeseenneens LP DE....... NIA............. Limited Ownership........ | .. 5.710 [MetLife, INCu..vuvvrceeerieiiciiciieieiieiierienienes | s
MetLife Commercial Mortgage Income Fund
0241.. | MetLife......oovvrrrnernerrnerinerienens 00000..... |47-2830137.. | .everrrrrrinres [ errrrreninsiinns [ eeerneenerneineenneens LP DE....... NIA......cco.... MetLife LImited .........cooeveevrernirneineinerienene Ownership......... | .. 3.640 [MetLife, INCu..vuvvrverrrcriericeieeiciseeieriesienes | v
MetLife Commercial Mortgage Income Fund Metropolitan Life Insurance Company of
0241.. | MetLife.......ovvrirnerererirericrienens 00000..... A7-2630137.. | cevoeererereins [ rrererieeseinens [ evereeesieeinesenenens LP DE....... NIA .o Hong Kong Limited Ownership......... | ... 0.770 [ MetLife, INCu..vvvvrrercricricrircrirerircrirerieriesienes | v
MetLife Commercial Mortgage Income Fund,
0241.. [MetLife. ... 00000..... 47-2688528.. | ....ocvvevverees [ v [ e MetLife Commercial Mortgage REIT, LLC..... DE....... NIA...ccoene LP Ownership......... ....100.000 | MetLife, INC....uvvvveereerieeceseire e | ceereeeneens
0241.. [MetLife.......ccovviererrienercienns 00000..... AT-2T037T8.. | coovoeeereees | e | e MetLife Commercial MortgageOQriginator, LLC|DE....... NIA............. MetLife Commercial Mortgage REIT, LLC..... Ownership......... ....100.000 | MetLife, INC..o.vevrevreeiereieie e | v
0241.. [MetLife.......corvvneriniereirins 00000..... 47-5495603.. [ ..coovvrreries [ errreiirenieiiens e MCMIF Holdco I, LLC.....oovevvirireireieieiens DE....... NIA.....ccoo... MetLife Commercial MortgageOriginator, LLC| Ownership......... ....100.000 | MetLife, INC..vvvevrrvrreieieieieeisieieeseiseieieiees | eveesiinnens
0241.. [MetLife.......ccocvververiereieieinnn 00000..... | cevereererrerrieies [ ererisrereiiens | ererreresenieies | e MetLife International PE Fund I, LP............... CYM.... [NIA............ MetLife Insurance K.K. (Japan)...........ccccc...... Ownership......... |...... 92.593 | MetLife, INC.....oovevrreeiereeerceeee e | e
Metropolitan Life Insurance Company of
0241.. [MetLife. ... MetLife International PE Fund I, LP............... CYM... Hong Kong Limited Ownership......... [.coee.ad 0.576 | MetLife, INC....oveeeercceiereeeceeiies | e
0241.. [MetLife.....oeorererrrerrereirirecireins MetLife International PE Fund I, LP............... CYM. MetLife Limited (Hong Kong)..........cccceveevennen. Ownership......... | .coeenns 2.716 |MetLife, Inc
0241.. |MetLife.... MetLife International PE Fund I, LP.... .. |CYM... . | MetLife Mexico SAA.......... .. | Ownership......... | ... 4.115 | MetLife, Inc...
0241.. |MetLife......cocovvvrrrrsrsene, MetLife Alternatives GP, LLC............cccoevue.. DE....... MetLife Investment Advisors, LLC.................. Ownership......... ....100.000 |MetLife, Inc
0241.. [MetLife......ccveverercerrerirerernnns 00000..... 98-1150291.. | cveeververerieries | ereervrseeiieens | e MetLife International HF Partners, LP............ CYM... MetLife Insurance K.K. (Japan)...........ccccuue... Ownership........ |...... 88.220 |MetLife, INC.....covevveveereiereeerce s | e
0241.. [MetLife......ooverereeerereeireeireens 98-1150291... | e [ eorerreeeeinninees | ceereireieesseeneeeeees MetLife International HF Partners, LP............ CYM.... MetLife Insurance Company of Korea Limited| Ownership......... |........ 9.470 | MetLife, INCu.erveeeceeeeee e | e
0241.. |MetLife......ccoevreerriireeices 98-1150291.. [ .evovereviveees | cvrveeieireeens | e MetLife International HF Partners, LP............ CYM.... MetLife Limited (Hong Kong) ........ccccevvvevnnee. Ownership......... | ceeeee. 2.290 [MetLife, INC.....ovevvveiierceceee e | e
0241.. [MetLife.......ccoeviereriieiercienns 98-1150291.. | covevevererieies | ervervesieiienes | e MetLife International HF Partners, LP............ CYM.... MetLife Alternatives GP, LLC..........ccccevunee Ownership......... | .o 0.020 | MetLife, INC...uvvvvvveerireicieieeeeresieseeseseens | e
0241.. [MetLife.......ccoevererereeerereennns 98-1162663.. MetLife International PE Fund II, LP.............. CYM.... MetLife Insurance K.K. (Japan).... Ownership......... |...... 94.540 | MetLife, Inc
0241.. |MetLife.... 98-1162663.. |.. MetLife International PE Fund II, LP... ... |CYM.... . | MetLife Limited (Hong Kong) ... .| Ownership......... | ceoeee. 2.770 | MetLife, Inc...
0241.. |MetLife.......ccooereeereeceereeenns 98-1162663.. MetLife International PE Fund II, LP.............. CYM.... MetLife MexXico SAA........ovveeeeeeeeeeereenenne Ownership........ | ... 2.100 |MetLife, Inc
Metropolitan Life Insurance Company of
0241.. |MetLife......cccovvvrrrrrrrene, 00000..... 98-1162663.. | ..eveeereriieies | erriiiiiies | ceeeeeeeeeeeens MetLife International PE Fund II, LP.............. CYM.... [NIA............. Hong Kong Limited Ownership......... | ... 0.590 [MetLife, INC...vveeeeeceeeceeeeeeeeeeeeeeeeeeeeereeens e




statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 1

€L'€lo

1 2 3 12 13 14
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary Management, | Ownership
Group Company (U.S.or Locatio Directly Controlled by (Name of Attorney-in-Fact,| Provide
Code Group Name Code International) Name of Parent, Subsidiaries or Affiliates n Entity/Person) Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s)
0241.. | MetLife......ooviririnneree 00000..... ] 98-1226825.. [ .....oveevrerrerees | cererrieieireiens | v MetLife International PE Fund IIl, LP............ CYM.... MetLife Insurance K.K. (Japan)............c....... Ownership......... ....88.930 [ MetLife, INC...ouvuvvvieirieriereereeree e
MetLife Insurance Company of Korea
0241.. [MetLife. ..o 00000..... | 98-1226825.. [ .....ccrvereerreree [ rrereererreereenne | woveenernernnneeerenens MetLife International PE Fund IIl, LP............ CYM.... Limited Oownership....c.co. | coeenee 7.910 [ MetLife, INC...vvvvvvreeereereesenccrcsie e
Metropolitan Life Insurance Company of
0241.. |MetLife.......coveeereereeeereeeeeeeeeins 00000..... | 98-1226825.. | .....coovvvvreeer [ crereeerevecees [ e MetLife International PE Fund IIl, LP............ CYM.... Hong Kong Limited Ownership......... | ....... 0.550 | MetLife, INC..cvvvvvreeereereeee e
0241.. [MetLife. ..o 00000..... | 98-1226825.. [ .....corvereereeree [ rvererreereerennes | corerrernernenienenens MetLife International PE Fund IIl, LP............ CYM.... MetLife Limited (Hong Kong)..........ccevvvvennee Ownership....c.cc. | coeenee 2.610 [MetLife, INC....ovvvvrereercrccccseeens
0241.. [MetLife. ..o, 00000..... | ceeeveeeerreereerens [ v [ e | v MetLife International PE Fund IV, LP............ CYM.... MetLife Insurance K.K. (Japan)..........c..o...... Ownership......... ....94.700 [ MetLife, INC..vvrereeeeceieriiceinceieeeene
MetLife Insurance Company of Korea
0241.. [MetLife.......c.cooveeeiierercceeeveinn 00000..... | .oevereeeerereres | e [ e [ e MetLife International PE Fund IV, LP............ CYM.... Limited Ownership......... | coe... 3.790 [ MetLife, INC...vvevevvevecveierceeecece e
0241.. | MetLife......ocoevrererneirerircieiireiis 00000..... | ceereeererreeenemeee | eerremerenemneens | rerrreeeninennenes [ MetLife International PE Fund IV, LP............ CYM.... MetLife Limited (Hong Kong)............cccvvenee. Ownership......... | v 1.510 [ MetLife, INC....covvvreerercreicneicneseii
0241.. | MetLife......ccoviririnrcrene 00000..... | cereeerrerrererernees [ e | e | e MetLife Loan Asset Management, LLC......... | DE....... MetLife Investment Advisors, LLC................ Ownership......... ...100.000 [MetLife, INC...ovrvvvrieeirienireinireieireiereie e
0241.. [MetLife. ..o 00000..... | 46-4140926.. [ ......rvrrerrerne [ orermerrrreereenns | coreenernernnneineennens MIM Property Management, LLC.................. DE....... MetLife Investment Advisors, LLC................ Ownership......... ...100.000 [ MetLife, INC...vvrverrerrererreneenernernrrnirneneeeeeneens
0241.. | MetLife.......coovvereeriersicines 13092..... [ 26-1511401.. | 4300892..... | cevevererererees [ e MetLife Reinsurance Company of Vermont.. | VT....... MetLife, INC...oveveerecreicececsee e Ownership......... ...100.000 [MetLife, INC....vvvveveeerireiieiesee e
0241.. [MetLife. ..o 62634..... | 51-0104167.. [4255107...... | ooverreererrerres | v Delaware American Life Insurance Company|DE....... MetLife, INC.....co.vveeescecceee Ownership......... ...100.000 [ MetLife, INC...vrvvreercereeceriecrrernrrerinieireeeneens
0241.. |MetLife.......ccoeeererereeiceeeeceeias 00000..... | 27-1206753.. | ..oovvrerererenens [ e e MetLife Consumer Services, Inc................... DE....... MetLife, INC...cvvvrccceeeccee e Ownership......... ...100.000 [MetLife, INC...cucvvveeirerereiciceciereeceeece e
0241.. | MetLife.......cooeuereeceiceeeeeeeeias 00000..... | 81-3094008.. | ...cocvererererees [ e e Gragg Services, LLC ... DE....... MetLife, INC...cuvvvriceeeeeccee e Ownership......... ...100.000 [MetLife, INC.....cvcvvveirerereicicecieeececece e
0241.. [MetLife.......ccoeeeeiierereeceeevenn 00000..... | .oevereeeerereres | e [ e [ e MetLife Insurance Brokerage, Inc................. NY....... MetLife, INC....ceovvvveeeececeeeece e Ownership......... ...100.000 | MetLife, INC....oovevevereerrcrcecceeeeeee e
0241.. | MetLife......oovinininirerene 60690..... | 98-0000065.. [ 4247326..... | c.cvvvvererreens | e American Life Insurance Company .............. DE....... MetLife, INC..eveeiiciciree e Ownership......... ...100.000 [MetLife, INC...ouvrvervrieiiieiriiereiereiereie e
0241.. [MetLife. ..o 00000..... | AA-1580068. | ........crvereeree [ wrerrerrererrenres | wereerernernnnnienenens MetLife Insurance K.K. (Japan).................... JPN..... American Life Insurance Company............... Ownership......... ...100.000 [MetLife, INC...vvvvreveeeercencecencrnrierieieeerenenne
Communication One Kabushiki Kaisha
0241.. | MetLife......coereieiececeea, 00000..... | covrerrrerrrennes [ 4255330, | v | v (Japan) JPN..... MetLife Insurance K.K. (Japan)................... Ownership......... ...100.000 [MetLife, INC...v.vvvveveverireiseie e
MetLife Global Holding Company | GmbH
0241.. [MetLife. ..o 00000..... | coevreereererrenees [ 4250018 [ oo | v MetLife, Life Insurance Company................. EGY... (Swiss I) Ownership......... +.84.125 [ MetLife, INC..vvrereececencicnceeeeene
MetLife Global Holding Company Il GmbH
0241.. | MetLife......oooviririniecres 00000..... | AA-1860015. [ ....ooveeerererees | e | v MetLife Emeklilik ve Hayat A.S. (Turkey)...... TUR..... (Swiss I1) Ownership......... +.99.980 [MetLife, INC...o.vvvvieiriiercieieeree e
MetLife EU Holding Company Limited
0241.. | MetLife MetLife Life Insurance S.A. (Greece)........... GRC.. (Ireland) Ownership......... ...100.000 |MetLife, Inc
0241.. | MetLife MetLife Mutual Fund Company (Greece)...... | GRC... MetLife Life Insurance Company SA........... Ownership......... .....90.000 |MetLife, Inc
International Investment Holding Company
0241.. | MetLife......covierieieecea, 00000..... | covrerererrrennes [ 430403200 | oo | e Limited (Russia) RUS.. American Life Insurance Company .............. Ownership......... ...100.000 [MetLife, INC....vvveveverireirirecere e
UBB-MetLife Zhivotozastrahovatelno MetLife EU Holding Company Limited
0241.. | MetLife........oomrmrenireinnrciniic 00000..... | ceereeerrrrerenmmene | errrrrerineienens | cerreeenieeienes [ Drujestvo AD (Bulgaria) BGR... (Ireland) Ownership......... ....40.000 [ MetLife, INC.....ocvveererrriiirieiseeineieis
MetLife American International Group and
Arab National Bank Cooperative Insurance
0241.. [ MetLife. ..o 00000..... | coreeerreeerreeerneee | e | e | e Company SAU..... American Life Insurance Company .............. Ownership......... +..30.000 | MetLife, INC...vrvereereercercencencencrncrnirnieieeeeeens
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MetLife Global Holding Company Il GmbH
0241.. | MetLife......cerrrereeieeieeieeee e 00000..... | ccoveerrrrerrrrennns 4250072..... [ oooeeereerieens [ e PJSC MetLife (Ukraing).........ccoccevvvererrnnenns UKR.....[ 1A (Swiss 1) Ownership......... +..99.999 [MetLife, INC.....cvevrvvereeeieeceieeseereeiee [ e,
International Technical and Advisory
0241.. |MetLife......cooreeeeeeeeeeeeeeee 00000..... | ceevererererrrennae 4250072..... [ e | e PJSC MetLife (Ukraing)...........ccecevevevecuruenacne UKR....[IA............... Services Limited (USA-Delaware) Ownership......... | ....... 0.001 | MetLife, INC...cecvvvreeeececceeceecceee e [ e,
Borderland Investments Limited (USA-
0241.. | MetLife.......ccoovrviiceeeceeee, 00000..... | ceerererrrerrerernns 4250072..... [ oo | e PJSC MetLife (Ukraing)..........cccceeveereuerennnne UKR.....[IA......cc....... Delaware) Ownership......... | ....... 0.001 | MetLife, INC...cocvvevereicrceecececeeeceeeeiens [ e
MetLife Global Holding Company Il GmbH
0241.. | MetLife......covvmierireirieireirieseeens 00000..... | eeeeerreererereenees [ rerereeneienees | e e MetLife Innovation Centre Limited................. IRL...... A e (Swiss 1I) Ownership......... ...99.999 [MetLife, INC.....covvrevvrererrcrrerrerneeee [ e
International Technical and Advisory
0241.. [MetLife......coeeerrecieeeeeee 00000..... 51-0205283.. [ ...ocveveveeeenes [ e Services Limited (USA-Delaware) DE....... NIA............. American Life Insurance Company .............. Ownership......... ...100.000 | MetLife, INC....cocveveeeveriiercreiereiceceeeceeseeveven | e
Borderland Investments Limited (USA-
0241.. | MetLife......coovereeeeeeeceeee e 00000..... 02-0649743.. | ..ooveeveeeeeeens [ e | e Delaware) DE....... NIA............. American Life Insurance Company .............. Ownership......... ...100.000 [ MetLife, INC......ocveverereeeecrcreeeececeeeeeeeeees | e
ALICO Hellas Single Member Limited Borderland Investments Limited (USA-
0241.. | MetLife......covreeierieineeieeeeens 00000..... Liability Company (Greece) GRC.... Delaware) Ownership......... ...100.000 [MetLife, INC.....cvvvrvriieriiricncereeee
0241.. | MetLife. .100000..... . | ALICO Operations, LLC. (USA-Delaware)..... DE....... .. | American Life Insurance Company .............. Ownership ..100.000 |MetLife, Inc...
0241.. | MetLife......cccovvrieeeceeee, 00000..... MetLife Asset Management Corp. (Japan).... | JPN..... ALICO Operations, LLC. (Usa-Delaware)...... Ownership......... ...100.000 [MetLife, INC.....ceveverricrireririsicce e
0241.. |MetLife......cccevrieeeceeeeee, 00000..... | ceerererrrrrrireranns 424931 [ o | MetLife Mas, S.A. de C.V (Mexico)............... MEX.... MetLife International Holdings, LLC.............. Ownership......... ..100.000 [MetLife, INC......cocvevereviircreeivicecee s | e
International Technical and Advisory
0241.. [MetLife......coeeeeereeieeeeeeee 00000..... | ccerererrerernen 4249311 | e | e MetLife Mas, S.A. de C.V (Mexico)............... MEX.... [1A...ccconeee Services Limited (USA-Delaware) Oownership......... | veveevevevrnnae. MetLife, INC..vovvevvierercccrcceeeeeeceeeeeeeeens [ e
0241.. [MetLife......coeeeeierereieeeeeeee 00000..... | ccerererrerren. 4251293..... | oo | e MetLife Seguros S.A. (Uruguay)................... URY..... A American Life Insurance Company .............. Ownership......... 74,919 [ MetLife, INCu..vevevveeececcceeceeeee e | e
0241.. |MetLife......cooveeeeeeeeeeeeeeee, 00000..... | ceevererererciennae 4251293, [ o ] e MetLife Seguros S.A. (Uruguay)................... URY....[lIA......c....... MetLife, INC....oeveeveereieecceeeecce e Ownership......... +..25.080 [ MetLife, INC......covveverereeeececieeeececeeeeeeeees | e
0241.. | MetLife......ccoereeeeeeeeceeee 00000..... 52-2094092.. | ..ovveverererenens [ e | e Alpha Properties, Inc. (USA-Delaware)......... DE....... NIA............ American Life Insurance Company .............. Ownership......... ...100.000 [MetLife, INC.......cccveverveeeircreeiececeeeeeeecees | e
0241.. |MetLife......ccoeeeeceeeeeeeeee, 00000..... 52-2094091.. | ovevererereeeeees [ e | e Beta Properties, Inc. (USA-Delaware)........... DE....... NIA............ American Life Insurance Company .............. Ownership......... ...100.000 [MetLife, INC......c.ccevererveeeircrerecececeeeeeeeees | e
0241.. | MetLife......cccoovvrvieeeeieeeeee 00000..... 51-0389730.. | cveveverervreeees [ oo e Delta Properties Japan, Inc. (USA-Delaware)| DE....... NIA............. American Life Insurance Company .............. Ownership......... ..100.000 [MetLife, INC......cccverervevircrereiieieceesveceees | e
Epsilon Properties Japan, Inc. (USA-
0241.. |MetLife.....coeviieeeeeecee 00000..... 51-0389749.. | .ooevevveeees [ e e Delaware) DE....... NIA............ American Life Insurance Company .............. Ownership......... ..100.000 [MetLife, INC......ccvvevereviercrereiviieceesveseens | e
Kappa Properties Japan, Inc. (USA-
0241.. [MetLife......coeeeeereeiceeeeeei 00000..... 13-4172883.. | oo | e [ e Delaware) DE....... NIA............. American Life Insurance Company .............. Ownership......... ...100.000 | MetLife, INC....c.cveveeeeverireiirerererceeeeeeeeseeveven | e
0241.. [MetLife......coeeerrereieeeeeeei 00000..... 02-0649738.. [ ...ocvevereieeenes [ [ e Iris Properties, Inc. (USA-Delaware)............. DE....... NIA............. American Life Insurance Company .............. Ownership......... ...100.000 | MetLife, INC....cocveveeereriricierererceeeee e | e
MetLife Colombia Seguros de Vida S.A.
0241.. |MetLife......coorereeeeeeeceeeeee, 00000..... | cevererereeceees | eeeeeeeeeeeees [ e | e (Columbia) COL..... A, MetLife Global Holding Il GmbH (Swiss)....... Ownership......... .....90.000 [MetLife, INC......c.vveverereeeeceereeeececeeeeeeeeees | e
MetLife Colombia Seguros de Vida S.A.
0241.. |MetLife......cccoovrviveeeeeeeeeee 00000..... | cerererrreeereees | erveereeseieees [ e e (Columbia) COL..... A, MetLife Global Holding | GmbH (Swiss)........ Ownership......... .....10.000 [ MetLife, INC......ccucvererveecrereeiececeeeeeeeees | e
MetLife Colombia Seguros de Vida S.A. International Technical and Advisory
0241.. | MetLife......covinerierierierieeens 00000..... | eeeeerrerrereeeerees [ e | e e (Columbia) COL.... 1A oo Services Limited (USA-Delaware) Ownership......... [« MetLife, INC....covviverierieneecereeeeee [ e
MetLife Colombia Seguros de Vida S.A. Borderland Investments Limited (USA-
0241.. | MetLife......coviererercrcicens 00000..... | coreeerreeerreeerneee [ e | e Lo (Columbia) COL.... 1A oo Delaware) Oownership......... | v MetLife, INC.....cevvieveicricriereereeeenee [
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MetLife Colombia Seguros de Vida S.A.
0241.. |MetLife.......cccovevevereveveeeerreeiieeeens | 00000, {1oveiicieiiieees | evieeiiieieins e | e (Columbia) COL..... A, Natiloportem Holdings, LLC..........ccccccoevvevnnnee. Ownership.......... | coovveverreerenns MetLife, INC...vcvevicecicvcece s | e
0241.. | MetLife.... 13-3912049.. | .ooeeeeeies e | e ALICO Properties, Inc. (USA-Delaware)......... DE....... NIA............ American Life Insurance Company ............... Ownership.......... | ...... 51.000 [MetLife, INC....cvvevvererieriicrceceeeceeeeeeeiens e
0241.. |MetLife.... 13-3919049.. | .o v | e Global Properties, Inc. (USA-Delaware)......... DE....... NIA............ ALICO Properties, INC......ovveerveveeeereeneeireenns Ownership.......... ....100.000 | MetLife, INC..vvvrverreeecrieieesereeeissieeeeneenenees | cereereineens
MetLife Global Holding Company | GmbH
0241.. [MetLife......oovreerenereierereineeenes 00000..... | eeeerereereereenes v | e | e (Swiss) CHE..... NIA........... American Life Insurance Company................ Ownership.......... ...100.000 | MetLife, INC....c.vvurereereeeeeeeeseeneereeeereeieeereeee | crereeeneens
MetLife Global Holding Company | GmbH
0241.. [MetLife......cooererireieieriiriinns 00000..... | ceverrrrererrienes [ eererierieeiens | ereveresenienes | e (Swiss) CHE..... NIA............ MetLife Global Holding | GmbH (Swiss)......... Ownership.......... ....100.000 | MetLife, INC...ucvevvvecieieireicireieieiessieseieieniens | eveiieiniens
MetLife EU Holding Company Limited
0241.. |MetLife.......ccooveveverevenieeeeeieienienenns | 00000100, [ aoveiicieiiiieiees | e e | eoveerereereesisesenens (Ireland) IRL....... NIA............ MetLife Global Holding Il GmbH (Swiss)........ Ownership.......... ....100.000 [MetLife, INC....vuvecveriieisiceeiceeeceeeiceeieins [ e
0241.. | MetLife.... 98-0552186.. [4249302..... | .ccoevevereeeens [ ererereeeeee s ALICO European Holding Limited (Ireland).... [IRL....... NIA............ MetLife Global Holding Il GmbH (Swiss)........ Ownership.......... ....100.000 [MetLife, INC....cvuvecveiiceieiceeiceeeceeeireeieins [ e
International Technical Advisory Services
0241.. |MetLife AA-1780108. |.. MetLife Europe Limited... . | Limited Ownership.. MetLife, Inc...
0241.. |MetLife.... AA-1780108. MetLife Europe Limited...........covererinncinnnns American Life Insurance Company ............... Ownership.......... MetLife, Inc
0241.. | MetLife.... AA-1T80108. [ ..o [ [ e MetLife Europe Limited...........cocrrerrrrreenreneenns MetLife Holding (Cyprus) Limited................... Ownership.......... | ooeeeeereeneenns MetLife, INC.....eveeeeceeeeiecsereeeeeseireiees | ceeseeeneina
0241.. |MetLife.... AA-1780108. [ ..o [ eeeieieieiees [ MetLife Europe Limited...........ccoevveveierecrnnnns MetLife EU Holding Company ..........c..cc........ Ownership.......... [ ...... 96.003 |MetLife, INC.....cooevvvereiereiecee e | e
MetLife EU Holding Company Limited
0241.. |MetLife.... MetLife Services EOOD (Bulgaria) ................ BGR.....|NIA............ (Ireland) Ownership.......... ....100.000 | MetLife, INC..vvveverririeireieisierieieissieseissienens | ereisiinnens
0241.. | MetLife.... MetLife Pension Trustees Limited (UK).......... GBR.....[NIA............ MetLife Europe Limited............cccoevviveriiinnne Ownership.......... ....100.000 [MetLife, INC...vvevecveviieiicieeicee e [ e
First American-Hungarian Insurance Agency MetLife EU Holding Company Limited
0241.. |MetLife Limited (Hungary) HUN..... [ IA ... (Ireland) Ownership.......... ....100.000 | MetLife, INC.vvvvrverrereiireieieieeieeeissieeeissinnnens | eveeneinnens
MetLife EU Holding Company Limited
0241.. |MetLife MetLife Solutions S.A.S. (France)....... .. |FRA..... . |(Ireland) Ownership.. ....100.000 | MetLife, Inc...
0241.. | MetLife.... MetLife Asia Holding Company Pte. Ltd. ....... SGP..... MetLife Global Holding Il GmbH (Swiss)........ Ownership.......... ....100.000 | MetLife, Inc
0241.. |MetLife MetLife Innovation Centre Pte. Ltd ................ SGP..... MetLife Asia Holding Company Pte. Ltd. ....... Ownership.......... ....100.000 | MetLife, INC....cvuvverevcreieieieieeseesceeiesens | v
MetLife Reinsurance Company of Bermuda
0241.. [MetLife......corerererrieieiriiriiennes 00000..... | eerrrrerreirrens [ errerverreenens | erererenenienns | e Ltd. BMU.....|IA............... MetLife Global Holding Il GmbH (Swiss)........ Ownership.......... ....100.000 | MetLife, INC..vvveverrieieireieiseierieieissieseissieniens | ereireinnens
MetLife Investment Management Limited
0241.. [MetLife......covverrernirercienines 00000..... | .eeerererrerrrinee [ errereririirinns | e | (UK) GBR.....|NIA............ MetLife Global Holding Il GmbH (Swiss)........ Ownership.......... ...100.000 | MetLife, INC....o.vvuvvrrerieierereirineireierieineieies | e
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241.. [MetLife ..o 00000..... | eeeereerereerenns 4255246..... | oooeeeeriens [ (Romania) ROU.....|IA.............. MetLife EU Holding Company Limited............ Ownership.......... | ...... 99.984 | MetLife, INC...covvrvveereieriecircsecseereies | eeeereeens
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
0241.. [MetLife......ccocrrrnereerernenerrereninnneens | 00000 [ o 4255248..... | ..o | e (Romania) ROU.....[IA.....cc.ceee. MetLife Services Sp. z0.0 ....... Ownership.......... [ ocee.ud 0.016 | MetLife, INC....ovvueerereeeeireeiecrereeeeieiee | s
Metropolitan Life Training & Consulting MetLife EU Holding Company Limited
0241.. [MetLife......covreererneeireircinnenes 00000..... | eeererererreinees [ e | e e S.R.L. (Romania) ROU.....|NIA............ (Ireland) Ownership.......... | ... 99.990 | MetLife, INC....vvuvvrevreerririireieririneieeeeseineienns [ e
Metropolitan Life Training & Consulting
0241.. | MetLife.......cccovveviveeiicreeinns 00000..... |cooeeererreeeiiies [ ereeriineeiies | veeererieeeieees | e S.R.L. (Romania) ROU.....[NIA............ MetLife Global Holding Il GmbH (Swiss)........ Ownership.......... | coee.. 0.010 [MetLife, INC....vvcvvececreiieeieceecee e | e
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 1

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (U.S.or Locatio | to Reporting Directly Controlled by (Name of Attorney-in-Fact,| Provide
Code Group Name Code | ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity Entity/Person) Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0241.. | MetLife......ooviririnneree 00000..... | ceveeerrerrerrrenens 4249469..... [ oo [ e ZAO Master D (RUSSIa)........cceurererrirrrrirnnnns RUS.... [NIA............. ALICO European Holding Limited (Ireland)... | Ownership......... ...100.000 [MetLife, INC...ovuvevreererireirireirieinieineeireeirees [ e
Joint Stock Company MetLife Insurance
0241.. [MetLife. ..o 00000..... | cevrrrerrereereenens 4249991..... | v | e Company (Russia) RUS.... [1A..ccne. MetLife Global Holding Il GmbH (Swiss)...... Ownership......... +...49.000 [ MetLife, INC..uvrvrvererrenrencencrnrrnrnreenireireireens | v
Joint Stock Company MetLife Insurance
0241.. [MetLife. ..o 00000..... | corveerrirerrieennne 4249991 ... [ o [ Company (Russia) RUS.... [1A..cccnee ZAO Master D (RUSSIA)........eerrerrereereereirennes Ownership......... .....51.000 [ MetLife, INC...vrvrveeereecencencrnernrreieeereereereens | v
MetLife EU Holding Company Limited
0241.. | MetLife........oomrrenircinircieiici 00000..... | cevoeverrrrerieiens 4255198..... | oo [ e MetLife Slovakia S.r.0..........cccrevvivrriniiniiinns SVK.....INIA............ (Ireland) Ownership......... ...99.956 [ MetLife, INC.......c.ovvvinirrrinnineeisereines [ e
International Technical and Advisory
0241.. | MetLife......coovirrirecses 00000..... | coeeeerirririrennns 4255198..... [ oo [ e MetLife Slovakia $.1.0.......c.ccceviririeinininnnas SVK....INIA............. Services Limited (USA-Delaware) Ownership......... | «c.... 0.044 | MetLife, INC....covveririerreeneieireeneeneeseei [ e
MetLife EU Holding Company Limited
0241.. | MetLife.......oeeverrvernireinireieeieiis 00000..... | ceereererreererens 4255189..... | oo [ e MetLife SK, @.5.....conuvvrnerinericinercineieens SVK.....[NIA............. (Ireland) Ownership......... ...100.000 [ MetLife, INC....covvevererenirreriniierinerreeneierinenes [ e
0241.. | MetLife......coovivirinrcrcne 00000..... | cereeerrereereeemnees [ e | e e MetLife Services Cyprus Ltd.........cc.cceverennee. CYP...[|A.ccne MetLife Holdings (Cyprus) Limited................ Ownership......... ...100.000 [MetLife, INC....cvvevirerrirerrireirireinireinieireenees [ e
Hellenic Alico Life Insurance Company Ltd. American Life Insurance Company (Cyprus)
0241.. | MetLife........ocvverernerernnrcenireies 00000..... | e [ v [ e | v (Cyprus CYP...[IA . Limited Ownership......... 20 27.500 [ MetLife, INC....cvvveeerrenireinrieneeesereinens [ e
MetLife Towarzystwo Ubezpieczen na Zycie MetLife EU Holding Company Limited
0241.. [MetLife. ... 00000..... | ccvveeereerereenes 4247335..... | oo | e i Reasekuracji S.A. POL.... [ 1A (Ireland) Ownership......... ...100.000 [ MetLife, INC...cvuvvrvereecercencenienererererrerereineens | v,
MetLife EU Holding Company Limited
0241.. | MetLife......ccooviririnreres 00000..... | ceoveeerireirireenns 4258331 .. [ o [ e Agenvita S.r.l. (Italy).....ccooevieniininrinnns ITA...... A e (Ireland) Ownership......... ...100.000 [MetLife, INC....vvevreererireirireirieirieineeiseeinies [ e
MetLife EU Holding Company Limited
0241.. | MetLife......ooviririncncrens 00000..... | cereeerrereereeeenees [ e | e | e MetLife Services, Sociedad Limitada (Spain) | ESP..... [NIA............. (Ireland) Ownership......... ...100.000 [MetLife, INC....vuveviererireirireinieineieiseeereeinenes [ e
MetLife EU Holding Company Limited
0241.. | MetLife.......coeieieiececee, 00000..... | coveerrrrerrrrern. 2981224..... | oo | e, MetLife Insurance Limited (U.K\).................. GBR.... [IA............... (Ireland) Ownership......... +..99.999 [ MetLife, INC....cvvvvveereirerriciriceicseeseeeies [ e
MetLife EU Holding Company Limited
0241.. [MetLife. ..o 00000..... | ceeevreeeereereerees [ rerreereireeneenee [ e | v MetLife Holdings (Cyprus) Limited................ CYP....INIA............. (Ireland) Ownership......... ...100.000 [ MetLife, INC...euvvrveeeeencenerncenernrnreeeereereneens | v
MetLife EU Holding Company Limited
0241.. MetLife Europe Insurance Limited (Ireland).. [ IRL...... (Ireland) Ownership......... .....93.000 [ MetLife, INC...vvvreercereeienieieninieieieeenne
0241.. MetLife Europe Insurance Limited (Ireland).. | IRL...... . | American Life Insurance Company .............. Ownership......... | «oe... 7.000 |MetLife, Inc..
MetLife EU Holding Company Limited
0241.. | MetLife......oovinirrcrcrene 00000..... | coveeerrererrirenens 4189864..... [ .o [ e MetLife Europe Services Limited (Ireland).... | IRL...... NIA......ccc... (Ireland) Ownership......... ...100.000 [MetLife, INC....vuvevieerrirerrireirieinireineeireeinies [ e
0241.. | MetLife......coeierieieecee, 00000..... | 95-3947585.. [ 3166064..... | ..ccvevvrereeres | v MetLife Investors Group, LLC............c.c........ DE....... NIA........... MetLife, INC...oveveercercecececee e Ownership......... ...100.000 [MetLife, INC....cvuvevrrecreirerrirciricisieseeseeeies [ e,
0241.. | MetLife......coeieieieiceceea, 00000..... | 43-1906210.. [ 3373563..... | 1130412..... MetLife Investors Distribution Company....... [MO...... NIA............. MetLife Investors Group, LLC Ownership......... ...100.000 [MetLife, INC...vvuvveveeerireiiiesere e
0241.. [ MetLife 04-3240897.. [4288440..... | 1071039..... MetLife Advisers, LLC MetLife Investors Group, LLC.. . | Ownership......... ...100.000 | MetLife, Inc..
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of

business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code

will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an

explanation following the interrogatory questions.

Response

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

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

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

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

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

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

Explanations:

1.

N o ok

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

Bar Code:

A ORI ML AR
= 8 77 2 6 2 01 6 4 900000 2 =
A OO AR AR
* 8 77 2 6 2 016 3650000 2 =*
A OO AURER LA
* 8 77 2 6 2 016 4450000 2 =
AN R O ARR LA AR i
= 8 77 2 6 2 01 6 446 0000 2 =

Q14

* 8 77 2 6 2 016 4470000 2 =
* 8 77 2 6 2 016 4480000 2 =«
* 8 77 2 6 2 016 4490000 2 =«
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Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, FULUrES TECEIVADIE. .......veveieececeee ettt senensnaens | cvevesenanaesenas 1,061,400 | .ovovoveeeeeeeieeeeeeeeeees | e 1,061,400 |............... 39,144,062
2597. Summary of remaining write-ins for LiNg 25.........ccoiiiiiiiiiicscessessseeseseeees [ 1,061,400 | ..o [V 1,061,400 |............... 39,144,062
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Obligations under structured settement agreE@MENES............cccviviveieiieiieees e sessesesssssessesssssssesessnsenss | evisseeseesssenierenn 3 1y 34D, 324 | o, 38,232,674
2505. Derivative instruments expense payable... . . ..23,696,340
2506. Deferred gain on assumption reinsurance 17,049,346
2507. Secured borrowings of mortgage loans........ ..23,873,007
2597. Summary of remaining WIte-iNS fOr LINE 25..........oiiuiiei ottt sttt b st st snsessssssbensesnsssensensenans | sessessessssnssnsesans 57,339,411 102,851,367
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  RIAET DENEMLS.......ovvreiieiirieieissisie sttt s Rttt 14,933,831 | oovvveeen. 16,163,450 | ....cveee.. 31,176,211
08.305. Amortization of deferred gains 8,411,383 | .... ...1,975,900 ....16,166,647
08.306. MisCellanous...........ocuvvereerrreererenrirninns 4,269,602 | c.oovvererernns 18,617 ..12,421,824
08.397.  Summary of remaining Write-inS for LINE 8.3.........c.iiiiiie sttt sss s ss s ss s sass s enssssneas 27,614,816 | ............. 24 157,967 | ............. 59,764,682
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704.  VODA aMOTtiZAtion BXPENSE........cvevirereeieretereessseses et ssse st s bbbt s ss s st s st en s s e s s b e st ens s bt enee 16,667,353
2705.  Reserves transferred under reinsurance agreement.. ..(10,572,425)
2706.  Other deductions...........cccoceveverrereverrerrereeeseevesees ...24,612,232
2797.  Summary of remaining WIite=iNS fOr LINE 27..... .o iseiessesssss s ssesssss s ses s sns sttt sttt sns s 30,707,160

Q15
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SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YT ..........cviuriiiriieirierie ettt sssetenns | seebesneieneisseienaeeas 37,223,097 | oo, 204,868,121
2. Cost of acquired:
2.1 Actual cost at ime Of ACUISIEION. ..........cuiueiiiiiiric ettt ssens | sbsebstssesss bbb beee 199,000 | cvveevrireerereireirieieiee e
2.2 Additional investment made after ACQUISIION. ...t ens | erebeneb et nees 196,004 | .oovovvveeeeicee 3,144,493
3. Current year change iN ENCUMDIANCES. ..ottt bbb ns e s bbb st snsennntes | £ebesseinssetstsebsssebnesesnebennssenesenns | foebeseenssebss bt eb st sbenas
4. Total gain (I0SS) ON QISPOSAIS.......eieeriuiriirisiiriseiiiei ittt bbb sse st es bbbt bbbt b et nebenns | 2hebebensesenssiensesensenneea 407,926 | oo 16,193,320
5. Deduct amounts reCeivVed ON dISPOSAIS.........c.curuururiuiurireiriieiriie ettt naeinns | stasbessebnss et bnssesees 8,906,352 [ ...covvvrrreirieinnne 184,646,342
6. Total foreign exchange change in book/adjusted CarmyiNgG VAIUE...........c.vuririiiiirriieisssesssss s eesssssens | sesessessessessassassessessessesessessesesns | soreenesnssnnenssssssssssssssssssssssssssens
7. Deduct current year's other-than-temporary impairment rECOGNIZEM..........couiurriurieirieinieseieeeeseeissesssenssenes | et | oetrs e
8. Deduct CUITENt YEAr'S AEPIrECIATION. .........c.euieeiriiici ettt bbbt b b b | thebsssenssssnsssnsebsnseesnea 285,332 | i 2,336,495
9. Book/adjusted carrying value at end of current period (LInes 1+2+3+4-5+8-7-8)..........cccveverireririricreiciieieseeseeeseesens | seeveveesesse e 28,834,343 [ oo 37,223,097
10.  Deduct total NONadMItIEd @MOUNES..........c.iiiiiieiiieici ettt snsene | fthsnsshsnsetsssenstserntsesnesennesensesenss | coebesieesssnesssessnseesssen st eessenscsenas
11.  Statement value at end of current period (Line 9 minUS LN 10)........coviuieriieiiieiceiesieeeieeeteeeteseiesersserssesssensnienes | soeresessssesssscssnsesas 28,834,343 | oo 37,223,097
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar............c.cveuiveurieieeieisiresieiens | cveveieiriesiennn 6,973,466,274 | ..cococvevererenen 5,405,095,419
2. Cost of acquired:
2.1 Actual cost at time Of @CUISIION.............cvevieiieiccs e ssb e sssenaens | ebsssesissesissesanes 1,296,998,570 | ...ovovvvvererrrne 2,371,544,734
2.2 Additional investment made after @CQUISIION. .........cc.civiuriiiricrieeee st ssessees | evensessnses st nens 7,159,684 | ..ococvvviene 121,909,427
3. Capitalized deferred iNtErest AN OTNET..........cirrerece ettt sessessenss | eeseesessessessansessessessessessessnsnnannes | neeseensensensensesseeeeeeesesensesnsees
4. ACCTUAN OF QISCOUNL........vveiececeeieiectete sttt ettt a st s st et s s s se bbb s s st et s ssssesnssssssssnsnsesssnsnsnsassssssnsnsas | sesesessssesesssssnsnsesasas 3,122,204 [ oo 2,464,189
5. Unrealized valuation iNCrEASE (AECTEASE).........c.eurrerrerrereereireeeeseeeeseeseeseesessessessssssssessssssssssessessessassassessassassessessessessessessesss | sessessessessassassassessassessessessnsnnsnnes | nesesssnsensensssenssneenssssssnssnssnes
6. Total gain (10SS) ON AISPOSAIS.........cerrvreereeriereeriieieieieireeseesee ettt es s snssnssnessesssnnsns | neenssnsensensenssnssnsenes (1,587,377) | v (3,319,656)
7. Deduct amounts reCeived 0N dISPOSAIS...........ceuviueiiiriiieiiieieieieie ettt s s nsessnns | esssbessesassessssesnes 406,180,197 | ..ooovvrereeeee 914,917,218
8. Deduct amortization of premium and mortgage interest points and commitment fEES............cvvrrureerrreerenenenrnernnennnes | v 1,838,398 | ..o 260,488
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...........oovvvverienenenenens | corenenenenennenen, (9,566,451) | ..cvovvreeeeeireireieines (9,050,133)
10. Deduct current year's other-than-temporary impairment reCOGNIZEM.............eueuruiiricieireineiseiereiseeseeseeseessesssessessessenses | eersssses s ssesssssessssnsensensenensenss | srerisssessessessessessessessesssssesssnens
11, Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)....... | ceooooeviirinnnen. 7,861,574,309 | ........ou.......... 6,973,466,274
12, Total ValUtion @lIOWANCE...........c.oiueiiieiieieiieiiie ittt bttt s b ensebe s st ssesessnsessesensesns | fetessssesssssssessssssensessnsessnsessnsesas | £onbesnsssinsssnsassesensesans et st enntenas
13, Subtotal (LINE 11 PIUS LINE 12)......cviieeiiieiieieiieieieieie ettt sttt st nnns | sebsssssssssssssensees 7,861,574,309 | oo 6,973,466,274
14, Deduct total NONAAMItEEA AMOUNES..........c.eiueiiieiiieicieiciee ettt st se st ssesessesensess | fstesssssssnssssessnsessssessnsessnsessnsesss | fontesnsasnsasesassessssesansesansasnsanas
15. Statement value at end of current period (Line 13 MiNUS LiNE 14)......coiiiiiiiiiiiesiesissseseeseeseieneesnesssesessensnsenes | ersssesssssssssensees 7,861,574,309 | ... 6,973,466,274
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of Prior YEaI...........cciueiiviiciricseie ettt sbe s s | seeresesesesissesas 2,988,249,603 | ..coovovveenn 3,520,108,899
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION............c.cvevieiieice sttt bt sssensens | sebessesassessssesensesaes 39,084,909 | ..cooovvverriicn 104,381,746
2.2 Additional investment made after CQUISIION.............cceviiveiireiieieiee et ..150,061,279 ....617,435,666
3. Capitalized deferred iNtErest @NA OTNET..........cirrrreee ettt ssensense | eeseesessensessassessessessessessesseannannes | neeseersensensenseneeeeneseeseseesnesees
4. ACCTUAN OF QISCOUNL.......co.vveeeceeeeee ettt ettt ettt ae et s st ettt s e s sb ettt snses et et s s sesesesssssssnsesasansssesasasssnsnans | sresesessssssssetesasssnsnsesanas 14,875 | oo 629,207
5. Unrealized valuation INCrEASE (ABCTEASE).........cueuiueviieiieeiiteieteietss et ss sttt be s sssensesenses | sebessessssessssessssesas 25,506,499 | ..oovvevevriceran 81,829,679
6. Total gain (I0SS) ON QISPOSAIS.........evvieirireiseieisereie ettt bbb bbb bbb s s s s b st b st s s b st snsesans | ebnsesssesnsesnsesanes 30,929,022 | ..covvcieeeieeieae 2,200,991
7. Deduct amounts received ON dISPOSAIS...........cceurriireierririreeissseers e ase et sssesssessssssssssssessssssssesnsessnsenes | sessssesesssssssesesnens 391,876,572 | .ocveveeeen 1,177,589,525
8. Deduct amortization of premium and depreCiation.............ccccieieieceieiecs et snsessnsesns | sresessesnsses st s sntennees 1,993,287 | oo 4,043,272
9. Total foreign exchange change in book/adjusted Carrying VaIUE...........c.covvveiririreirieeeeeee e seeseeseeseesessesssssssessenns | essessessessessessenseeneens 4,614,060 [ ..o (42,240,601)
10. Deduct current year's other-than-temporary impairment reCOgNIZEA.............ceueuririreereireeeeeeseeseeseeseeseeseessessssssessennes | sressesssssssssssssnssenns 41,569,366 | ..o 114,463,187
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)........ccovcvvuirremirnerereiersieseeeinens | e 2,803,021,022 | ...coovvvierne 2,988,249,603
12. Deduct total NONadMItted @MOUNLS...........c.cvvieereieiiectcte ettt b ettt ss s bbb ss st s sssnsesesssenes | eveeresessnneesesesssaee 264,600,731 | ..o 259,263,773
13. Statement value at end of current period (Line 11 mMiNUS LiNE 12)......c.oiiiiiiiiiieiesieissse e | ersnseessssssssenses 2,538,420,291 | ... 2,728,985,830
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 46,754,762,327 43,808,864,125
2. Cost of bonds and stocks acquired... 29,965,253,800 | .. ...49,163,408,613
3. ACCTUAL OF GISCOUNL. ......voeeecee ettt s ss s s ssessessesnennnnns | aesessessessessessnsnnens 144,227,532 | oo, 284,161,506
4. Unrealized valuation iNCreaSE (JECTEASE)...........cvevevrrveireiiiieiiie ettt et eass b sses s s sssse s sessesns | ssesessessssessssessnsesnsas 4,420,450 | cooveveiieeien (39,342,697)
5. Total gain (I0SS) ON QISPOSAIS.......cc.reurerrerrererrrirrireiseiseiseeseeseeseesesseeseeseeseeees et ss s ssessesseesesseee e ssssssssssssssesessssassassasss | sessessessessessessensesneens 8,464,686 | ........ccvvverienne (22,434,286)
6. Deduct consideration for bonds and stocks diSPOSEA Of..........c.cceiiueiiiriiiriceee e | srsesessessniesineas 22,599,296,728 | ..ccvvvrnnn 46,269,134,662
7. Deduct amortization Of PrEMIUML...........ccceririieiiee ettt ensessnsessnnes | srebessessssessssesnsenaa 44697,934 | .o 82,015,103
8. Total foreign exchange change in book/adjusted Carrying ValUE............ocvuirerrirereeeeeeeieereeseeseeseeseessssessssssssssenses | seeessesseesesseeeeeens (30,996,060 [ +..vvoveovrerererrenns (69,459,001)
9. Deduct current year's other-than-temporary impairment reCOgNIZEA..........ccvviireerrieeneeeesne e sesesssesns | eressrsessssssssssessesens 15,747,046 | oo 19,286,167
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)..........ccccocvrrrriiriienienieneesiesiesnnes | evreisseisseinnens 54,186,391,027 | ....cooovvvreen 46,754,762,327
11, Deduct total NONAAMItEd BMOUNLS...........ccvevieeeeeeeeecete ettt ettt sas s s s s ensesesessssnssssaesessnsnsnsnses | ereserreeeessnssenereeeesa 598349 [ .....covevvvn 3,338,879
12. Statement value at end of current period (Line 10 mMINUS LiNE 11)......iiiiiiiiiiiieeseseecisssesseesneissensnsensnsensnses | snsessssessssensneas 54,180,407,533 | .................... 46,751,423,448
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISsO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o NAIC 1 (@) i esess s sssssessssessens | cesssesesesessons 40,056,526,305 | ......cvvvrinne 29,524,787,281 | .ocvvvrvvrirae 24,623,162,176 | ...oovverrrerneene 218,529,794 | ...oooovvvvrs 40,056,526,305 | ......cvvvernns 45,176,681,204 | ...ooovverrrricriereiseneieneinens | cevveerereninnns 36,955,846,229
2. NAIC 2 (@) essesssssssssssssssessessessesssesesenns | seeneessessensensens 9,071,580,843 | ...covvvevriciees 1,506,073,344 | ....ocovvivnee 395,150,770 | ..o (109,445,737) | <.ovovvrrrenes 9,071,580,843 | ...ccvvvvvnene 10,073,057,680 | ...vuvvviveeircricericireieirieines | e 9,301,951,792
3 NAIC 3(8).reueerreeereeriereseesiessseessesss st ssess s ssesssessssssssenss st | sessesssesesnneees 2,011,288,285 | ..cooovrerrerirnens 335,289,400 | ...vvvvrerrrinan 196,663,772 | ..ovcververerrrennne (172,773,246) | ..o 2,011,288,285 | ...oovcvercrinne 1,977,140,687 | covvvvvvereeeerereeeiserenneniene [ cevereeesseeennans 1,967,361,321
4. NAIC 4 ()i sesesisses s sssssssessssssssssssssssssssssnees | svesesssnsesesssssnnns 556,651,918 | ...cvvvrcrereerir 190,528,313 | .cooovvvvrcrrirrrinnee 57,327,288 | .cooovvvrerrririricrinnee 69,440,202 | ...oovvvrrririnnens 556,651,918 | ..oovvernrrircrennne 759,293,145 | oooovvicriecrieriscrieninens | ceerisensnneniennns 607,455,770
5. NAIC 5 (8).ovrvereeeenreereeriniesesieesseessssesseesesesassessesessssessssesssssssssenssens | coeesssessssesssnenssnns 94,154,933 | ...oovvvverrreriinnn. 25,558,037 | ..ooovvrerrriieriinnne 10,274,115 | oo (2,339,170) | cvoonrvrrererririns 94,154,933 | ..ooovvvriririrnnens 107,099,685 | ....voouverrreircrirereierriieniines [ e 77,258,206
8. NAIC B ()..evveureererirrerrerieesieresieesseseseeesssesessessssssessessssesesssessssnssssens |esssisssessssesssseesses 29,639,983 | - i [ 424,183 [, ATA17872 | e, 29,639,983 | ..o 46,633,672 | ....cooovieiiien [, 10,149,213
7. T0tal BONGS....oouirericressiesseieseesssene s s ssnsssssssnsssssssnssssnssssessss | cossssssessssesans 51,819,842,267 | .....ccocrvvrernee 31,582,236,375 [ ...ooocvericiennee 25,283,002,304 | ..ovivieriiiininiennns 20,829,715 | oovvvvvrires 51,819,842,267 | ..cocoovvveenne. 58,139,906,053 | ...oovverirrrninneisisssnneasieans [\ I 48,920,022,531
PREFERRED STOCK
8. NAIC Tt | et 50,688,013 | ...voourvermcriemrrireriieniirneniiens [ | cerenns | s, 50,688,013 | ..ooovuvvvrerirriennne 50,688,013 | ...cvvvverererricrirerrirerisennine [ e 48,465,788
9. NAIC 2u.cerierer s | sreniee e 159,316,032 | ...covvuervernrrirereirenriereinennies [ cerienrinessiesssnsessenssnssenies. | oovereesssnesessnesenssesns | e 159,316,032 | ..oooovrrrncrirnnns 159,316,032 | ...cvvourerrerirerricriseneineniies [ verernerieneniens 159,294,725
10, NAIC 3e et snenns | sesessessens e eeees 3,098,880 [ ....vevveeirrrcirireiriieinicinieinies [ e | e | e 3,098,880 | ..coovvverireiriicinnees 3,098,880 [ ...vuvereeerieeieieneieieeieienes [ e 3,098,880
110 NAIC 4t | et s 39,994 | oo [ | e 20,653 | cvverrerereeeeiieniennes 39,994 | oo B0,847 [ covooevercrererricriseseienisenees | ceeeeieseiesss s 119,459
12, NAIC B | reenis st 147,803 | .ooveorreircriierrineniinensineniies [ e | e (147,802) | ..ovverecrereeriecrirenens 147,803 | oo 1 [ | s 147,803
13, NAIC B | rtnisse s 12,127,871 [ | e 645,036 [ ..o, (T94,247) | oo, 12,127,871 [, 10,688,588 | .....oocooorvisirieriisiriincisini | e, 12,449,439
14, Total Preferred StOCK.........ovuiririieriereeneseeneiserseeeeeeeeeeneseeseeseessessenees | ersssessssssesseees 225,418,593 | ..o 0 s 645,036 | .o [CLARCISIC) ] 225418593 | ..ot 223,852,161 | ..o [V IR 223,576,094
15, Total Bonds and Preferred StocK........ouruerreimressrenssreissienssnensssnenssnsnnees | cornssnessseoans 52,045,260,860 | ......ccrvvrernee 31,582,236,375 | ...oovcvescrennee 25,283,647,340 | ..o 19,908,319 | .ooovvviincnenns 52,045,260,860 | .....ooccovveenee 58,363,758,214 | ...vivvisviininrrisieinssiessieans () I 49,143,598,625

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....3,637,410,942; NAIC 29.....146,173,714; NAIC 3§....12,114,009; NAIC4S§.......... 0; NAIC5S......... 0; NAIC6S....5,315.




statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ‘ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cceovrerrrrerreerrerereees | e 2,572,499,273 | ................ DY SN [P 2,570,692,060 | .....o.ooveorrrrrenne. 4,283,312 | oo 1,248,279
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PHOT YEAT.........c.vureririreireeieireireiseessessessesssssessssesessessessessssssssessessees | ssessessessesseseeneens 1,622,008,798 | .....oovvverririrrinne 1,010,122,255
2. Cost of short-term inVeStMENtS ACQUINEM...........cc.cuiiiviieiieeiceese sttt snsens | saesensessssesessesnsns 5,530,005,004 | ...coovererrriirinnns 20,416,728,582
3. ACCTUAN OF GISCOUNL. ..ottt | rersestensnss e 6,168,190 [ ..ooovovveeeceenne 3,685,781
4. Unrealized valuation INCrease (ABCIEASE)...........ccuruiuiuireiiieiieie sttt st eb bbb bbb et | et
5. Total gain (I0SS) ON GISPOSAIS........vrevrrerereereireieeeeeereiseeseeseesee et ess st ees et sss st essessessessassessessessesnns | neenssnssnseessenesessesenseees 99,183 | oo 569,233
6. Deduct consideration received 0N diISPOSAIS..........cuvvireeruriririiieieieiieeeieissese st sssessssssssessssssssssssssssssssssees | seessssssssesesessssssees 4,584,667,001 | .oovveveiien, 19,809,060,359
7. Deduct amortization Of PrEMIUM...........c.erieiiiieiiiieieteieie ettt seb bbb st ssssessesessessnsens | sressssessssessnsessesassnsasnsns 658,024 | ..o 36,694
8. Total foreign exchange change in book/adjusted Carrying ValUe............c.cueureriieiiniiniineineneeneeseinseseesssssssssessenenees | seeveenesneeneensessenssnsensenees (456,787) [ ..o
9. Deduct current year's other-than-temporary impairment reCOgNIZEd...........covueurenienieencseee s ettt nsnres | eetesstes ettt ettt set s e
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........cccccoveirierinienienieniennieies | cvveeieniensenias 2,572,499.273 | ..o 1,622,008,798
11, Deduct total NONAAMItEEd BMOUNES.........ccieieieiiieiieieees ettt nesnssnntens | chrtrsessessee st sse e sse st ses st nnene | fonsenssnssnssnssne sttt snsensns
12. Statement value at end of current period (Line 10 MIiNUS LINE 11)......iviiiiiiiiiiieiieiceiseisisssisseissiesssiessneessneenins | evossenssssssessssesannas 2,572,499273 | ..o 1,622,008,798

QsI03
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10.
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3.1

3.2

3.3
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42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 9, PrIOT YEAI)..........vwuwrerereerrereireiseeseeseeseeseeseeseessessssessessessessessessessessssssssesssssssssssssesssssssssasssens 1,766,251,392

Cost paid/(consideration reCEIVEA) 0N AAUIIONS.............cceuiueiiiriieicisee ettt bbb bbb sttt b bbb en s 335,044,442

Unrealized Valuation iNCrEASE/(AECIEASE)............uevuiueiriiriseisiseisise ittt se sttt bbb s b s bbbt bbbttt 1,609,368,197

Total gain (I0SS) ON tErMINALION TECOGNIZEM. .........vveeeerrereeeereeseeseeeseeree et ses s ee ettt s st (376,140,275)

Considerations received/(paid) ON tEIMINGHIONS. ...........c.. i8££ (19,560,166)

AAMOTHZALON. ...ttt ettt et s b8 s R b e s 452 s e s A SRR E e b AR e AR e R R bbb bbbttt (1,489,655)

Adjustment to the book/adjusted carrying Value Of NEAGE HEM...........c.iiiiiir bt 47,083,046

Total foreign exchange change in boOk/adjuSted CaMTYING VAIU...........c.iuiiiuiiiiiicisi e 39,188,074

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7 + 8.ttt 3,438,865,387

Deduct nonadmitted assets

Statement value at end of current period (Line 9 MINUS LINE 10).........c.uuiiimimiiiiisiiscieieeese bbb 3,438,865,387

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior Year (LINE B, PrIOr YEAI)........c.cuuruiureiuriiieitirieieeeisesetse ettt bbb 62,285,351

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column).............ccvenienninnennennenieseenees 1,640,450

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

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

3.12 Section 1, Column 15, Prior YEar.........cocveuvevreereerceneereereireineneeens 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccccc...... 78,845,296
3.14 Section 1, Column 18, Prior YEar..........cccovevviverrereveeeiieierseeseiennns (33,643,624) 112,488,920 112,488,920

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEar.........cccveeurireurireerieereeeeeieieeene 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccc..... 78,845,296
3.24  Section 1, Column 19, Prior YEar........cccovevererrerereeeieiseeseeinene (33,643,624) 112,488,920 112,488,920

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)....eceuceiririreisriseiseiseise e ees e s8££ 8424284282828 st nen 0

Cumulative variation margin on terminated contracts during the year............cccoovvrvrnnrnrnnninns (244,453,452)

Less:
4.21 Amount used to adjust basis of hedged item............ccccccovvirinnnee. (244,453,452)
4.22  AmOUNt reCOGNIZEA.........oovrrrererreireeeiseeneeseeseeseeseeess e (244,453,452)

SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......cuieiiiiimiriiseieieiete s 8 28 0sssssssesesebeeeben 0

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

5.1 Total gain (loss) recognized for termiNAtioNS IN PrIOT YEAI.........vureierirriiirieeeee et nen

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations in prior year

Book/adjusted carrying value at end of current period (LiNeS 1+ 2 4 3.3 - 4.3 - 5.1 = 5.2) ... 63,925,801

Deduct nonadmitted assets

Statement value at end of current period (LINE B MINUS LINE 7)........iuiiiiiiiriiieieieieiee ettt bbbt 63,925,801

QsSi04
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE DB - PART C - SECTION 1

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

Components of the Replication (Synthetic Asset) Transactions

Replication (Synthetic) Asset Transactions
3 4 5

1 2 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description [ Carrying Value Value
Replicated Assets Open
ITRAXX.EUROPE.25 Credit Default
46573*CC2... | ITRAXX.EUROPE.25...........cocoerrnne. 2 | e 90,500,000 {......... 1,376,191 | .coevnne. 794,457 |103/30/2016(06/20/2021|Swap | 1,376,191 | ............ 794,457 1912803 CX 9 |TREASURY STRIP (PRIN)................. Teererieniies | e | e
ITRAXX.EUROPE.25 Credit Default
46573*CC2... | ITRAXX.EUROPE.25............ccovoerrnne. 2everinnrnens | s [ s 45,325,802 |....... 58,018,955 | ...ovovrerreens | e Swap e [ 912803 EA 7 [TREASURY STRIP (PRIN)................. PO DO 45,325,802 |....... 58,018,955
ITRAXX.EUROPE.25 Credit Default
46573*CC2... | ITRAXX.EUROPE.25..........c.oovverrnnne. 2eineinene | s [ 10,094,082 |....... 14,233,017 | oo [ e Swap e [ 912810 RG 5 [TREASURY BOND.......ccccomeiemrirnriennns PSR D 10,094,082 | ....... 14,233,017
ITRAXX.EUROPE.25 Credit Default
46573*CC2... | ITRAXX.EUROPE.25..........ccoovverinnn. 2uvernernene | s [ 18,909,169 |....... 27,360,915 | ..overvrirens | e Swap [ [ 912810 RK 6 [TREASURY BOND........ccconvrmrirnrrrees PSRRI P 18,909,169 |....... 27,360,915
ITRAXX.EUROPE.25 Credit Default
46573*CC2... | ITRAXX.EUROPE.25..........c.ovvvnrrnnn. 2evernernens | s [ 26,403,620 |....... 45,955,078 | ..oocvecrirenes [ crrrerienirenins Swap 912834 AE 8 [TREASURY STRIP (INT).....covvrrvrnn. PSRN I 26,403,620 |....... 45,955,078
12518*FV7....[CDXNAIG.26........ccovvrrrninnirncrninnn | 2 [ -....60,000,000 | ......... 2,504,650 |......... 3,222,841 CDX.NA.IG.26 Credit Default Swap.... 002819 AC 4 [ABBOTT LABORATORIES................. 1FE i | s 1,952,972 | ........ 2,575,731
12518*FV7....[CDX.NA.IG.26... CDX.NA.IG.26 Credit Default Swap....|... 31283H 2Q 7 [FGOLD 30YR GIANT
12518*FV7....[CDX.NA.IG.26 CDX.NA.IG.26 Credit Default Swap.... 31283H 2S 3 [FGOLD 30YR GIANT
12518*FV7....[CDXNAIG.26.......oooovrerreieinen | 2. CDX.NA.IG.26 Credit Default Swap.... [ ...oocovevrerrirrinns [ e 31283H VE 2 [FGOLD 30YR GIANT
12518*FV7....[CDX.NAIG.26.......ocoovviiirnirninen | 2, CDX.NA.IG.26 Credit Default SwWap.... [ ....coveererreerienes [ eovernerirerncinenne 3128MJ CS 7 [FGOLD 30YR GIANT......cccovvevirmrree [ T [ 002,286,587 | ......... 2,549,812
12518*FV7....[CDXNAIG.26.......ooooviireireiie 2errineeinens | e [ 2,252,582 | ......... 2,588,384 | ...ovveeeens [ CDX.NA.IG.26 Credit Default Swap.... [ ...ocooeereenrenrinns [ e 31402C PL 0 [FNMA30YR....ooiiiieneneineineiees L PSR IR 2,252,582 |......... 2,588,384
12518*FV7....[ CDXNAIG.26........ooooveereerrnrrnrreriens | 2 [ | e, 1,324,318 | ......... 1A77,032 [ oo | e CDX.NA.IG.26 Credit Default Swap.... [ ..coocorvvrrvrrvnenns [ coveineireineinnienns 31416B  YG 7 [FNMA 30YR......coooovmrrmrrerrerrerirenins L PSS I 1,324,318 | ......... 1,477,032
12518*FV7....[ CDXNAIG.26.......ccoovvnrirnirninnennn | 2 [ | e 4,603,356 |......... 7,343,464 [ ..o | e CDX.NA.IG.26 Credit Default Swap.... [ ....coveereereeneenns [ e 912803 DJ 9 [TREASURY STRIP (PRIN)......c.cocconce. L PR IR 4,603,356 |......... 7,343,464
12518*FV7....[ CDXNAIG.26.......coooverrreerninen | 2 [ | e 5,402,078 | ......... 8,607,298 CDX.NA.IG.26 Credit Default Swap.... 912803 DM 2 [TREASURY STRIP (PRIN).....cocovvernne [ T [ e 5,402,078 |......... 8,607,298
12518*FV7....[CDX.NA.IG.26... 22,237,233 | ....... 27,952,575 CDX.NA.IG.26 Credit Default Swap....|... .1912803 DP 5 |TREASURY STRIP (PRIN).... 22,237,233 | ....... 27,952,575
12518*FV/7....[CDX.NA.IG.26 21,833,244 |....... 29,020,159 CDX.NA.IG.26 Credit Default Swap.... 912803 EA 7 [TREASURY STRIP (PRIN)........cccou... 21,833,244 |...... 29,020,159
12518*FV7....[ CDXNAIG.26.......ooooveeieivninen | 2 [ | s 198,252 |........n.. 254,670 | oo [ CDX.NA.IG.26 Credit Default Swap.... [ ...c.covvvrerrevrionns [ e 912810 EW 4 [TREASURY BOND........cccovvrmrrerrrrnns PO IR 198,252 | ............ 254,670
12518*FV7....[ CDXNAIG.26.......ccovvrnireireireinen | 2 [ | e 199,642 |........... 274237 | oo [ CDX.NA.IG.26 Credit Default SWap.... [ ....ccveeereererneenes [ conernerinerncineiens 912810 PX 0 [TREASURY BOND......cccccoomrrerrerrirnens PSRN I 199,642 | ............ 274,237
12518*FV7....[ CDXNAIG.26.......oooverreeeeiernen | 2 [ s | e 4,823,869 |......... 6,736,152 | .oooovrevineins [ CDX.NA.IG.26 Credit Default SWap.... | .c...coocveverrernervenns [ v, 912810 QB 7 [TREASURY BOND........cccovvrmrrrnrrenes L PO IO 4,823,869 |......... 6,736,152
12518*FV7....[ CDX.NAIG.26........oooovverererrerieriens | 2 [ v | v 1,599,762 | ......... 2,322,444 | oo | CDX.NA.IG.26 Credit Default Swap.... [ ...cc.coevverververnns [ e 912810 QL 5 [TREASURY BOND........ccoovvrrrrrrrrinnns L PO IS 1,599,762 | ......... 2,322,444
12518*FV7....[ CDXNAIG.26.......oooevinireinrinnn | 2 [ | s 499,497 |..coovvennes 570,957 | oo [ CDX.NA.IG.26 Credit Default Swap.... [ ...ocooevereenrenrinns [ e 912810 QT 8 [TREASURY BOND........cccomvrmrirrrirnns PSRN IS 499,497 |............ 570,957
12518*FV7....[ CDXNAIG.26.......coooverrerecrnenen | 2 [ | e 5,835,681 |......... 8,228,519 | .ooovvevreens [ CDX.NA.IG.26 Credit Default Swap.... [ ...cocovvvrrrrenrenns [ e 912810 RG 5 [TREASURY BOND........cccomvrmrrenrrines L PO I 5,835,681 |........ 8,228,519
990314103....| CDX.NAIG.26........ooconvvrvrrnvrerrnirnins | 2Z e | 656,000,000 | ... 10,153,797 |....... 11,813,314 103/22/2016 [ 06/20/2021| CDX.NA.IG.26 Credit Default Swap.... | ......... 6,348,999 |......... 6,277,115 |131358D DS 0 |FNMA......ccovvvrinnnee .3,804,798 | .........5,536,199
990314103.... | CDX.NAIG.26.......ocveererneincineineions | 22 [ e e 4,562,655 |......... 5,203,256 [ ....ovverrrereres | cerrerirerirenins CDX.NA.IG.26 Credit Default Swap.... [ ..ocoveereeneenrinns [ e 31397 GG 3 [FHLMC_33-30-PD 4,562,655 5,203,256
990314103....| CDX.NAIG.26........oovevevverrerrerverierins | 2Z e | e [ e 17,288,644 |....... 22,845,343 | ..o | e CDX.NA.IG.26 Credit Default Swap.... [ ...c.ccoevvervrrvnrnes [ coeersriseiseisniinns 76116E GH 7 [RESOLUTION FUNDING CORP........ | PSRN DO 17,288,644 |....... 22,845,343
990314103....| CDX.NAIG.26.......covvevvrnernernernrrniens | 2Z e | e [ e 11,515,821 |....... 15,224,961 | ..ooovvveverncnes [ e CDX.NA.IG.26 Credit Default Swap.... [ ...ocovevreeneennenns [ e 76116E  GQ 7 [RESOLUTION FUNDING CORP........ ST P 11,515,821 | ....... 15,224,961
990314103.... | CDX.NAIG.26........oovververnrreevnrrniens | 2Z e | e [ e 20,258,444 | ....... 28,118,524 | ..o | e, CDX.NA.IG.26 Credit Default Swap.... [ ...o.coevveerrenrenns [ e 76116F AB 3 [RESOLUTION FUNDING CORP........ PSR D 20,258,444 | ...... 28,118,524
990314103....| CDX.NAIG.26........ovvervvrecrnvrncrerrnions | 2Z s | e [ s 14,912,265 |....... 22,039,809 | ...ovvrverrrnns | e CDX.NA.IG.26 Credit Default SwWap.... [ ....coveeereereereenee [ e 88059F BA 8 [TVA. ..o PSRN I 14,912,265 | ....... 22,039,809
990314103....| CDXNAIG.26.......ocoereincncineineinne | 22 e | e 4,400,416 |......... 6,053,098 | ...oovvorernrins [ CDX.NA.IG.26 Credit Default Swap.... [ ...ocoveereerrenrinns [ e 912803 BK 8 [TREASURY STRIP (PRIN)................. L PO IR 4,400,416 |......... 6,053,098
990314103....| CDXNALIG.26........oooeereerrerrinniinniins | 2Z v [ e | v 5,158,660 | ......... 8,263,509 CDX.NA.IG.26 Credit Default Swap.... 912803 CK 7 [TREASURY STRIP (PRIN).....cocovveenne [T [ e 5,158,660 | ......... 8,263,509
990314103....| CDX.NAIG.26........ovvevvrnernernirerrniens | 2Z e | e [ s 47,609,000 |....... 84,431,030 CDX.NA.IG.26 Credit Default Swap.... ... .1912803 CX 9 |TREASURY STRIP (PRIN).... ...47,609,000 |....... 84,431,030
990314103.... | CDX.NAIG.26.......ovvoereneincinrineions | 2Z e e | e 1,487,496 |......... 2,670,625 CDX.NA.IG.26 Credit Default Swap.... 912803 CZ 4 [TREASURY STRIP (PRIN).....ccovvene [ T e 1,487,496 | ......... 2,670,625
990314103....] CDX.NAIG.26........vvorvvrevrerrnererrniene | 2Z s | e [ s 18,133,388 |....... 32,890,210 | ..o | e CDX.NA.IG.26 Credit Default Swap.... | ...coveeererreeneenee | e 912803 DA 8 [TREASURY STRIP (PRIN)......c.coceunee. PSRN P 18,133,388 | ....... 32,890,210




1'G0ISO

statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE DB - PART C - SECTION 1

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

Components of the Replication (Synthetic Asset) Transactions

Replication (Synthetic) Asset Transactions
3 4 5

1 2 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description [ Carrying Value Value
990314103....| CDXNALIG.26........ovvererrrnnrrerrinnrirens | 2Z s | cevererevensinnniins | oeriens 12,336,193 |....... 20,070,511 CDX.NA.IG.26 Credit Default Swap.... 912803 DG 5 | TREASURY STRIP (PRIN).....ccovvrures [T | e 12,336,193 |....... 20,070,511
990314103....| CDXNALIG.26........oovvrevrrerrecriinnriiens | 2Z i | e | v 8,220,842 |....... 15,000,000 CDX.NA.IG.26 Credit Default Swap.... 912803 DH 3 | TREASURY STRIP (PRIN).....ccoeveerres [T | s 8,220,842 |...... 15,000,000
990314103.... | CDXNAIG.26........covvvreverrnrrereernnernns | 2Z e | ceverneirnseinneiinns | o 129,115,981 |..... 207,802,513 | ovveoveerrerers [ e CDX.NA.IG.26 Credit Default SWap.... | .oevcovvereveernreernnee [ eermrrenreirnneennnenns 912803 DJ 9 |TREASURY STRIP (PRIN)......cccccenn.... ST P 129,115,981 |..... 207,802,513
990314103....| CDXNALIG.26........ovvvverrrerrrenrrnnriiens | 2Z v | v | oeeiens 47,361,234 |...... 76,890,858 | ....covvrevreens [ e CDX.NA.IG.26 Credit Default SWap.... | .oo..coeverereernerrenns [ e, 912803 DK 6 | TREASURY STRIP (PRIN)................. [ FSTIRR DO 47,361,234 |....... 76,890,858
990314103.... | CDXNAIG.26.......ocvververrerreiseisnions | 22 [ e [ 159,340,742 |.....268,752,772 | ...oovvrvrrvrres | o CDX.NA.IG.26 Credit Default Swap.... [ ..co.covvvervrevrenns [ corrineireineisnienns 912803 DM 2 [TREASURY STRIP (PRIN)................. | IO D 159,340,742 |..... 268,752,772
990314103....| CDX.NA.IG.26 27,879,068 |....... 47,862,492 [ ..oovvovevrrrr | e CDX.NA.IG.26 Credit Default SWap.... | .ooc.covrvreeeernerrnnee [ e 912803 DP 5 | TREASURY STRIP (PRIN)......cccceun.... [ ST DR 27,879,088 |....... 47,862,492
990314103....| CDX.NA.IG.26 11,048,576 | ....... 14,389,375 [ ..o | e CDX.NA.IG.26 Credit Default SWap.... | .c...coovvververnerrenns [ e 912803 DU 4 |TREASURY STRIP (PRIN)................. T [ e 11,048,576 |....... 14,389,375
990314103....| CDX.NA.IG.26 11,232,482 |....... 15,203,728 CDX.NA.IG.26 Credit Default Swap.... 912803 DZ 3 [TREASURY STRIP (PRIN)................. 11,232,482 |....... 15,203,728
990314103....| CDX.NA.IG.26... 65,445,213 |....... 86,884,061 CDX.NA.IG.26 Credit Default Swap....|... . 1912803 EA 7 |TREASURY STRIP (PRIN).... . 65,445,213 |....... 86,884,061
990314103....| CDXNAIG.26.......ovverervenenriineione | 2Z e [ e | e 3,856,666 | ......... 5,755,000 CDX.NA.IG.26 Credit Default Swap.... 912810 FT 0 [TREASURY BOND.......ccooomrrmmrmmrnnnes [ T [ e 3,856,666 | ......... 5,755,000
990314103....| CDX.NA.IG.26 15,059,373 |....... 22,691,210 [ vovvveerererens [ CDX.NA.IG.26 Credit Default SWap.... | .oovcovrvrereernrrrnnes [ eevereeneiiinneinnrinns 912810 PT 9 |TREASURY BOND.......ccoocrmrrermrrernrens [ ISR PR 15,059,373 |....... 22,691,210
990314103....| CDXNAIG.26........ovvvrevrrerrenrinnriinns | 2Zrrsrisens | e | evviinns 1,212,448 |......... 1,689,553 | ...ovvverevrnns [ i CDX.NA.IG.26 Credit Default SWap.... | .co..coevvrereernerrenns [ e, 912810 QC 5 | TREASURY BOND.......ccooormrvirmrrrrnnens | FSTIRR PO 1,212,448 | ......... 1,689,553
990314103....| CDX.NA.IG.26 28,825,826 |....... 33,889,375 | oo | e CDX.NA.IG.26 Credit Default Swap.... [ ...cc.coevververveerns [ coeerseireiseisniinns 912810 QS 0 [TREASURY BOND........ccoovvrrrrrrrrirnns | PO DU 28,825,826 |....... 33,889,375
990314103....| CDXNALIG.26........ovvvererrrnrrerriinnreinns | 2Z i | ceveernneiisneinnninns | arvern 6,221,408 |......... 7,312,125 [ oo | oo CDX.NA.IG.26 Credit Default SWap.... | .vevcovrerereernerrnnes [ errerreneiirnneinnrinns 912810 QT 8 | TREASURY BOND.......ccoocrmrrermrerrnnens ST B 6,221,408 |......... 7,312,125
990314103.... | CDXNAIG.26........ocoeererrenrnrrnnene | 2Z e [ e e 8,417,196 | ......... 9,906,133 | oo [ CDX.NA.IG.26 Credit Default Swap.... [ ...c.coevevrenrevninns [ e 912810 QY 7 [TREASURY BOND........ccconvrmrrrnrrrnns L PSS I 8,417,196 | ......... 9,906,133
990314103....| CDX.NA.IG.26 37,587,308 |....... 44,715,183 CDX.NA.IG.26 Credit Default Swap.... 912810 QZ 4 | TREASURY BOND.......coocrmmremmvermmrens [ T | e 37,587,308 |....... 44,715,183
990314103....| CDX.NA.IG.26... 38,057,986 |....... 54,205,255 CDX.NA.IG.26 Credit Default Swap....|... . 1912833 RZ 5 | TREASURY STRIP (INT)......coovrvrrrenn. B 38,057,986 |....... 54,205,255
990314103....| CDX.NA.IG.26 15,894,146 |....... 28,715,211 CDX.NA.IG.26 Credit Default Swap.... 912834 AE 8 [TREASURY STRIP (INT).....ooovvvvrmres [ 1o [ 15,894,146 |....... 28,715,211
990313902....| CDX.NA.IG.26........coovvrevrrnrrrenrisnrernns | 2Z e | ..310,000,000 | ....... 7,077,957 |......... 8,150,241 CDX.NA.IG.26 Credit Default Swap.... 880591 EH 1 | TENNESSEE VALLEY AUTHORITY..[1.coocoevererres | cevrnnns 4,000,507 |......... 5,183,922
990313902....| CDX.NA.IG.26 57,006,584 |....... 95,995,338 | ...ooorieriens | e CDX.NA.IG.26 Credit Default Swap.... [ ...oocoeeveenrerrenns [ e 912803 CX 9 [TREASURY STRIP (PRIN)................. PSR D 57,006,584 |....... 95,995,338
990313902.... | CDXNAIG.26........ovvvererrenreennrinneeinns | 2Z i | ceveerneersneennsenns | veeenns 8,490,057 |....... 15,000,000 [ ...vvovveenreer | correrreernnenns CDX.NA.IG.26 Credit Default SWap.... | .oevcovvermreerneeernnee [ eermreenreirnreenneenns 912803 DH 3 | TREASURY STRIP (PRIN)......ccccccon.... ST PR 8,490,057 |....... 15,000,000
990313902....| CDX.NA.IG.26 10,546,639 |....... 17,191,563 [ .ovvvevrecis | e CDX.NA.IG.26 Credit Default SWap.... | .oo..coevevereernerrenns [ v, 912803 DJ 9 |TREASURY STRIP (PRIN)........c.c...... [ ST PO 10,546,639 |....... 17,191,563
990313902.... | CDX.NALIG.26.......ocvververrerreirnisnions | 2Z e [ e [ 109,391,436 |..... 177,358,708 [ ..o | o CDX.NA.IG.26 Credit Default Swap.... [ ..co.coevvervnevnenns [ covrrireireiseisnienns 912803 DK 6 [TREASURY STRIP (PRIN)................. | IO D 109,391,436 |..... 177,358,708
990313902.... | CDXNAIG.26........covvererrrnrrerrrnnrernns | 2Z e | v | e 67,178,567 |..... 115,634,202 CDX.NA.IG.26 Credit Default Swap.... 912803 DM 2 | TREASURY STRIP (PRIN).......ccccon.... [ ST B 67,178,567 |..... 115,634,202
990313902....| CDXNALIG.26........oovvevrrerrecrisnriiens | 2Z i | e | e 3,677,861 |......... 4,758,464 CDX.NA.IG.26 Credit Default Swap....|... .1912803 DP 5 |TREASURY STRIP (PRIN)....
990313902....| CDX.NAIG.26........ooveovvvnernrrerrercrniens | 2Z e | e [ e 56,480,712 |....... 74,232,812 CDX.NA.IG.26 Credit Default Swap.... 912803 EA 7 [TREASURY STRIP (PRIN).................
990313902....| CDX.NAIG.26........covvoorerrirrirnrennn, YA [ S 8,315,472 |....... 15,073,750 [ .vvvrevrrernes | cerrinreernnenns CDX.NA.IG.26 Credit Default SWap.... | .vo..coevvrereernrrrenes [ oo 912834 AT 5 | TREASURY STRIP (INT)....cooormvvvrnns | ST DA 8,315,472 |....... 15,073,750
990313902....| CDX.NAIG.26........ooooeeciceirann. 27| e [ 8,464,699 |....... 14,576,968 | ....cocvovvrrrnes [ e CDX.NA.IG.26 Credit Default Swap.... [ ..coocovvvrvrrirrinns [ e 912834 AU 2 [TREASURY STRIP (INT).....ccoorrrunnen. L PO I 8,464,699 |....... 14,576,968
990313902....| CDX.NAIG.26........covvvoreerrirrerecennn. ANy [T N 4,792,179 | ......... 8,000,564 | ....oovvverererns [ e CDX.NA.IG.26 Credit Default SWap.... | .vovcoveereeeernrernnee [ eermreeineeirnneinnnenns 912834 DU 9 | TREASURY STRIP (INT)....ocvrvveernns | ST DA 4,792,179 | ......... 8,000,564
990313902....| CDX.NAIG.26........coovooerrrrerrierinnn. P7ANTRNTY ISR IS 5,137,041 |........ 8,812,875 | .o [ e CDX.NA.IG.26 Credit Default SWap.... | .o...coevvververnerrenns [ e, 912834 EP 9 | TREASURY STRIP (INT)....coccvuvvvrnvs | FOTSRR DO 5,137,041 |......... 8,812,875
990313902....| CDX.NAIG.26........coorvrirriririrenn. 2Z.ooviins | s [ i 9,557,539 |....... 17,065,781 | oo [ e CDX.NA.IG.26 Credit Default Swap.... [ ..co.coevvervrevnenns [ corrineireiseisnienns 912834 EV 6 [TREASURY STRIP (INT).....ccooerrennen. L PO I 9,557,539 |....... 17,065,781
CDT12-100_ITRAXX_S24_5Y Credit
46573*BY5... |CDT12-100_ITRAXX_S24_5Y........... 2 | e 56,500,000 |......... 2,113,251 | ......... 2,677,032 |101/25/2016(12/20/2020 | Default Swap | 1,488,230 |......... 1,679,973 (912803 DJ 9 [TREASURY STRIP (PRIN)................. PSRN IR 625,021 | ..coonee. 997,059
CDT12-100_ITRAXX_S24_5Y Credit
46573*BY5... |CDT12-100_ITRAXX_S24_5Y............ 2eereinnreinnnns | e | v 3,707,159 |......... 5,821,132 [ coevvrerrrenns | oo Default Swap [ | 912803 EA 7 |TREASURY STRIP (PRIN).......ccooo..... | PSRRI DO 3,707,159 |......... 5,821,132
CDT12-100_ITRAXX_S24_5Y Credit
46573*BY5... |CDT12-100_ITRAXX_S24_5Y............ 2SSO [T DO 16,606,046 |....... 16,708,765 | ...vvoevrerrcres | correrrerrnnenns Default Swap [ e 912803 EC 3 |TREASURY STRIP (PRIN)......ccccceun... [ ST DR 16,606,046 |....... 16,708,765
CDT12-100_ITRAXX_S24_5Y Credit
46573*BY5... | CDT12-100_ITRAXX_S24_5Y............ 2eercverienrienns | e [ e 100,425 |............ 151,069 ..o | e Default Swap e | 912810 FT 0 |TREASURY BOND........ccoovvrrrrrrrrinns PSS IS 100,425 | ............ 151,069
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3 4 5
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NAIC 9 10 11 12 13 14 15 16
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Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description [ Carrying Value Value
CDT12-100_ITRAXX_S24_5Y Credit
46573*BY5... [CDT12-100_ITRAXX_S24_5Y............ 2ereeeereeennn [ e [ e 10,000,425 |....... 13,464,382 | ..o | e Default Swap e | e 912810 RD 2 |TREASURY BOND........ccoevvrrerrrrnne. | DRSS I 10,000,425 |....... 13,464,382
CDT12-100_ITRAXX_S24_5Y Credit
46573*BY5... |CDT12-100_ITRAXX_S24_5Y............ 2eeeeereenrieens | e [ e 21,790,687 |....... 28,296,875 | ...cooovveeereens | e Default Swap [ e 912834 JB 5 [TREASURY STRIP (INT).....cccoorrrrnee. | DO DO 21,790,687 |....... 28,296,875
CDT12-100_ITRAXX_S24_5Y Credit
46573*BY5... |CDT12-100_ITRAXX_S24_5Y............ 2eieerieerieens | e [ s 21,604,822 |....... 28,109,375 | ..ovoereieens | e Default Swap e | e 912834 JH 2 [TREASURY STRIP (INT).....cccoorrrnee. | PSSR DO 21,604,822 |....... 28,109,375
CDT12-100_ITRAXX_S24_5Y Credit
46573*BW9.. |CDT12-100_ITRAXX_S24_5Y............ pJ B 35,000,000 |....... 10,368,131 |....... 10,582,337 |01/22/2016|12/20/2020 | Default Swap | 934,930 |......... 1,040,691 (912803 EA 7 |TREASURY STRIP (PRIN)................. | DRSS IS 9,433,201 |......... 9,541,646
CDT12-100_ITRAXX_S24_5Y Credit
46573*BW9.. [CDT12-100_ITRAXX_S24_5Y............ SN (ST PR 26,737,240 | ....... 35,655,033 [ ..ooovverrrenns [ Default Swap 912810 RJ 9 |TREASURY BOND........coovvverrerrrrrne. Toeeeeenrens | v 26,737,240 |....... 35,655,033
12518*FD7... [CDX.NAIG.25..........ovveverererei, 2SRRI O 40,000,000 |....... 10,688,752 |....... 15,094,021 CDX.NA.IG.25 Credit Default Swap.... 912803 EH 2 [TREASURY STRIP (PRIN)................. | PSRN DU 10,862,402 |....... 14,774,140
12518*FD7... [CDX.NAIG.25.......cooovereereeecereeie, 2eeveerieerieens | e [ e 4,746,083 | ......... 5,878,125 CDX.NA.IG.25 Credit Default Swap.... 912810 RH 3 [TREASURY BOND........ccoosrvrrrrrrrinns L DO ISR 4,746,083 |......... 5,878,125
12518*FD7... |CDX.NA.IG.25... 32,323,783 |....... 40,195,313 CDX.NA.IG.25 Credit Default Swap....|... .1912810 RJ 9 | TREASURY BOND.... ..32,323,783 | ....... 40,195,313
CDT30-100_MET_2015_B Credit
12521@AA1. |CDT30-100_MET_2015_B.......cccoo.c.... 3 IO P 90,000,000 |....... 37,772,761 |....... 50,796,654 [11/16/2015]|09/20/2019 [ Default Swap U IS 424,389 (912803 EA 7 |TREASURY STRIP (PRIN)................. | DRSS I 37,772,761 |....... 50,372,265
CDT30-100_MET_2015_B Credit
12521@AA1. [CDT30-100_MET_2015_B.................. | OO USRI BV 58,534,940 |....... 82,687,500 | ...oooeeveerrreens | e Default Swap [ e 912810 RJ 9 [TREASURY BOND........ccoovrrrrrrrrrrnns | DO DR 58,534,940 |....... 82,687,500
ITRAXX.EUROPE.24 Credit Default
46573*BS8... | ITRAXX.EUROPE.24................ccco...... 2eeeieriieens | e 84,500,000 |....... 22,535,257 |....... 31,055,643 [09/23/2015|12/20/2020(Swap | 885,604 |............ 674,751 1912810 RG 5 [TREASURY BOND........cccoeerrrrrrrrrnns | PSSR DO 21,649,653 |....... 30,380,892
ITRAXX.EUROPE.24 Credit Default
46573*BS8... | ITRAXX.EUROPE.24.................cco...... 2eieerienrieens | e [ s 69,565,236 |....... 87,065,467 | ...cvververrreens | e Swap e [, 912810 RH 3 [TREASURY BOND........cccovevrrrrrrrrnns {POUT DO 69,565,236 |....... 87,065,461
ITRAXX.EUROPE.24 Credit Default
46573*BS8... [ITRAXX.EUROPE.24............ccceevuee... SN (S PR 13,716,085 |....... 22,167,246 [ ..ooveererene [ e Swap e [ 912833 Y4 6 |TREASURY STRIP (INT).....coorvvenee. Toeeeeenrens | e 13,716,085 |....... 22,167,246
T3627#AAQ...|ENEL SP A ... PSR I 2,500,000 |......... 3,114,867 | ......... 4,110,163 108/19/2015 [ 09/20/2020 | ENEL S P A Credit Default Swap........| .ccccoeevenec. 12,520 | .o 20,325 (912803 EF 6 [ TREASURY STRIP (PRIN).....o.covvevrree | T [ 3,102,347 |......... 4,089,838
83084VA*7... |SKY PLC.....oooeeeeeereercereereereeeennens | 2eeeevceerienns | e 5,000,000 |......... 7,191,940 | ........ 7,286,230 |08/18/2015|09/20/2020 | SKY PLC Credit Default Swap 912803 EF 6 [TREASURY STRIP (PRIN).....ccoovrenne [T [ e 7,140,538 |......... 7,259,408
TELEFONICA, S.A. Credit Default
87938WBH9.. | TELEFONICA, SA.......coververrecrrea. 2eeeeerieerienns | e 5,000,000 |......... 7,296,105 | ......... 9,528,429 |07/30/2015|09/20/2020{Swap | 42,809 |...ccov..c. (33,623)1912803 EF 6 |TREASURY STRIP (PRIN)................. L DO IO 7,253,296 |......... 9,562,052
12518*DQO... |CDX.NAIG.21 ... SR B 70,000,000 |....... 37,539,284 | ....... 48,302,444 107/28/2015|09/20/2019| CDX.NA.IG.21 Credit Default Swap....| = .covecorvrrernicrns | ceirrrins 356,351 1912803 DZ 3 |TREASURY STRIP (PRIN)................. | DRSS I 37,539,284 |....... 47,946,093
12518*DQO... [CDX.NAIG.21......ooeeveeee 2eieereenrieens | e [ s 38,944,443 | ....... 52,434,056 | ...occoverrenns | e CDX.NA.IG.21 Credit Default Swap.... [ ...c.cccoooverververnes [ coveerrerseissisninnns 912810 RD 2 [TREASURY BOND........cccoeerrrrrrrrinns | PO DO 38,944,443 | ....... 52,434,056
GKN HOLDINGS PLC Credit Default
G3424@AB9 | GKN HOLDINGS PLC.......cocvevrereeene 2 5,000,000 |......... 7,213,995 |......... 9,374,747 |107/28/2015(09/20/2020|Swap | (6,769)]........... (144,418)[ 912803 EF 6 [ TREASURY STRIP (PRIN)................. | PRSI 7,220,764 |......... 9,519,165
UNIBAIL-RODAMCO Credit Default
904587A*3.... [UNIBAIL-RODAMCO.........ccocevrerrnenee. 2 B 5,000,000 |......... 6,907,966 |......... 9,112,125 |07/17/2015(09/20/2020| Swap | 78,739 | .. 109,125 (912803 EF 6 |TREASURY STRIP (PRIN)................. Toeeeeeerens | e 6,829,227 |......... 9,003,000
BANCO BILBAO VIZCAYA BANCO BILBAO VIZCAYA
05946KA*2... | ARGENTINARIA PO PO 5,000,000 |......... 6,812,849 |......... 9,587,157 |07/14/2015{09/20/2020 | ARGENTINARIA Credit Default Swap | ............... (2,205)] .......... (103,633)|912803 EF 6 |TREASURY STRIP (PRIN)................. L PO IO 6,815,054 |......... 9,690,790
BRITISH TELECOM PLC Credit
111021B@9..| BRITISH TELECOM PLC.................... 2eieerieerienns | e 5,000,000 |......... 7,334,861 |....... 10,610,107 |07/14/2015(09/20/2020 | Default Swap | 78,380 | .covvrnnees 54,793 (912803 EF 6 | TREASURY STRIP (PRIN)................. L PO I 7,256,481 |....... 10,555,314
CREDIT AGRICOLE SA Credit
225313A@4..| CREDIT AGRICOLE SA.......ccoooevvnee. L DU PO 5,000,000 |......... 6,638,915 |......... 9,623,589 |107/14/2015(09/20/2020 | Default Swap | 51,241 | .. 41,125 (912803 EF 6 | TREASURY STRIP (PRIN)................. L PO IS 6,587,674 |......... 9,582,464
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GKN HOLDINGS PLC Credit Default

G3424@AA1 | GKN HOLDINGS PLC........cocoeerernee. Y2 B 5,000,000 |......... 6,893,063 |......... 9,875,844 107/14/2015(09/20/2020|Swap | 4416 |.......... (144,418)[ 912803 EF 6 [TREASURY STRIP (PRIN)................. Toeeeeeerens | e 6,888,647 |....... 10,020,262
DANSKE BANK A/S Credit Default

236363B@5..| DANSKE BANK A/S.........ccovveirirennes 2eeereeiens | e 5,000,000 |......... 6,928,834 |....... 10,084,105 |07/13/2015(09/20/2020| Swap | 40,187 | ..o 63,843 (912803 EF 6 |TREASURY STRIP (PRIN)................. T | e 6,888,647 |....... 10,020,262

12518*DP2... |CDX.NAIG.23........ooeeeeeeeereaa S 50,000,000 |....... 15,475,269 |....... 20,338,074 |06/02/2015(12/20/2019] CDX.NA.IG.23 Credit Default Swap....| ............ 229,019 | ..o 189,168 (912803 EA 7 |TREASURY STRIP (PRIN)................. | DSRSSUR I 15,246,250 |....... 20,148,906

12518*DP2... |CDX.NAIG.23......cooeceereeerias 2eerierierineiens [ [ e 39,550,484 |....... 57,191,406 [ .coovveverenn [ CDX.NA.IG.23 Credit Default Swap.... | ...ccoererverrvereriens [ cerveveisinsseiieis 912810 RK 6 |TREASURY BOND........cccoovvvrrerrnrrnnn. | PSS IS 39,550,484 |....... 57,191,406
CARNIVAL CORPORATION Credit

143658A@1..| CARNIVAL CORPORATION............... 2 3,000,000 |......... 3,117,752 | ......... 4,203,638 |108/04/2014[09/20/2019| Default Swap | 26,659 | .............. 61,721 (912810 RE 0 [TREASURY BOND.......ccccevvererrrrennnee | DR ISR 3,091,093 |......... 4,141,917
REPUBLIC OF INDONESIA Credit

455780E*3....|REPUBLIC OF INDONESIA................ 2SN B 5,000,000 |......... 5,006,785 |......... 6,847,422 |107/30/201409/20/2019 | Default Swap | (62,454)] ............. (29,649)|912810 RG 5 [ TREASURY BOND.........cccoseverrrenne Toeeeeeeerens | s 5,069,239 |......... 6,877,071
STATE OF CONNECTICUT Credit

20772@AB8. [ STATE OF CONNECTICUT................ L IO P 14,000,000 |......... 1,516,642 |......... 1,878,878 [07/30/2014|09/20/2019| Default Swap | 81,560 |............. (97,489)|912803 CH 4 [ TREASURY STRIP (PRIN)................. Toeveeeeeeens | s 1,435,082 |......... 1,976,367
STATE OF CONNECTICUT Credit

20772@AB8. [ STATE OF CONNECTICUT................ Tovererierineies [ e | v 1,201,837 |......... 1,610,405 [ ..o | e DefaultSwap | [ 912810 RE 0 |TREASURY BOND........ccosvvirerrrrrnnn. | DSOS IS 1,201,837 |......... 1,610,405
STATE OF CONNECTICUT Credit

20772@AB8. [ STATE OF CONNECTICUT................ | PRSI DRI DOV 11,768,597 |....... 17,228,906 |...ovvveererns | e Default Swap [ [ 912810 RP 5 |TREASURY BOND........ccovvrvrrerrnrrnnn. | PSS IS 11,768,597 |....... 17,228,906
STATE OF CONNECTICUT Credit

20772@ACS6. | STATE OF CONNECTICUT................ L IO P 6,000,000 |......... 6,106,597 |......... 8,195,180 |07/30/2014[09/20/2019 | Default Swap | 34,954 | ... (41,781)|912810 RG 5 [ TREASURY BOND.........cooovvvverrrenne Toeereeeerens | e 6,071,643 |......... 8,236,961
REPUBLIC OF INDONESIA Credit

455780E@1..|REPUBLIC OF INDONESIA................ pJS B 20,000,000 |....... 21,326,228 | ....... 29,160,313 [07/25/2014109/20/2019 [ Default Swap | (255,894)]........... (118,597)[ 912810 RG 5 [ TREASURY BOND.........ccooevvverrrrnne T | e 21,582,122 |....... 29,278,910

PIONEER NATURAL RESOURCES PIONEER NATURAL RESOURCES

723787A@6..| COMPANY 2eeeineeeriens | e 10,000,000 |....... 11,322,176 | ....... 15,783,330 |07/07/2014|09/20/2019| COMPANY Credit Default Swap | ............ 132,448 | ... 5414 (912810 RG 5 [TREASURY BOND.......cccceoovrrrrrerrnnnnes T | e 11,189,728 |....... 15,777,916
Rogers Communication Inc. Credit

775109B#7... |Rogers Communication Inc................. 2eeeereeiens | e 5,000,000 |......... 5,572,254 |......... 7,473,881 |06/27/2014(09/20/2019 | Default S wap | 63,272 | .covvnne, 92,108 (912810 RE 0 |[TREASURY BOND.......cc.ceoovrrrrrerinnnes | DS ISR 5,508,982 |......... 7,381,773
MCDX.NA.22.10Y Credit Default

58039#AG4.. [MCDX.NA.22.10Y....coeevereerrerrerenrenen. L IO P 6,000,000 |......... 6,647,741 | ......... 9,302,559 |106/10/2014(06/20/2024|Swap | (59,816)].......... (110,136)[ 912810 RG 5 [ TREASURY BOND.......c..cocoevvverrrrrrnnee | PRSI 6,707,557 |......... 9,412,695
MCDX.NA.22.10Y Credit Default

580394#AD1...MCDX.NA.22.10Y....coervrrerrrerrererenen. L IO P 3,000,000 |......... 3,025,929 |......... 4,253,760 |106/10/2014(06/20/2024|Swap | [PAKE(0]0) ) I (55,068)|912810 RG 5 [ TREASURY BOND.........cooovvvverrrenne Toeereeeerens | s 3,055,829 |......... 4,308,828
Mohawk Industries, Inc. Credit Default FORT CARSON FAMILY HSGLLC

608190C#9... | Mohawk Industries, Inc............ccc......... 2T B 10,000,000 |......... 1,673,951 |......... 2,029,300 |05/28/2013(06/20/2018|Swap | 3,766 |............ 125,981 (347075 AC 7 |C 1FE i | 1,570,185 |......... 1,903,319
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, Inc............ccc.uc..... 2eeriineeeiens | e | s 3,115,686 |......... 4,456,271 | oo | e Swap s e 912803 BM 4 | TREASURY STRIP (PRIN)................. Toeereeeenens | s 3,115,686 |......... 4,456,271
Mohawk Industries, Inc. Credit Default

608190C#9... [ Mohawk Industries, InC.........cc.covvvenee. /USROS R 3,919,493 | ........ 6,925,000 | ..oververernrns e SWap L [ 912803 CX 9 |TREASURY STRIP (PRIN)......cccrvvvee | PSRN IS 3,919,493 |........ 6,925,000
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, Inc.........cc.cooueve... S (USSR N 67,690 |............ 127,034 [ oo | e Swap e [ 912803 DG 5 | TREASURY STRIP (PRIN)................. | PR IR 67,690 | ... 127,034
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, Inc........................ 2eeeeieeenennn | e | e 1,850,964 |......... 3,036,965 | .oovvcrrrenen [ e Swap e [ 912803 DJ 9 |TREASURY STRIP (PRIN)................. Toeeeceeeerens | e 1,850,964 |......... 3,036,965
Mohawk Industries, Inc. Credit Default

608190C#9... | Mohawk Industries, Inc............ccc......... 2eeeeeievineieenn | oo | e, 398,019 |............ 626,003 | ...cooervereres | e Swap e [ 912803 DM 2 | TREASURY STRIP (PRIN)................. | PSSR IO 398,019 |............ 626,003




¥°'S0ISO

statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value
Mohawk Industries, Inc. Credit
608190C#9... | Mohawk Industries, Inc.............c........ 2eeeeeeeeeens [ | s 111,043 | ........... 145,251 | oo | e, Default Swap e | 912803 DU 4 [TREASURY STRIP (PRIN)............... | ST IS 111,043 |........... 145,251
Mohawk Industries, Inc. Credit
608190C#9... | Mohawk Industries, InC.............cc.ev.... 2neerieienens [ | e 222,890 | ........... 264,963 | .oooveriirens | e Default Swap | [ 912810 QZ 4 [TREASURY BOND........cccoeovvrrrrnrnnnn. | FRSTS IS 222,890 |........... 264,963
INTERNATIONAL PAPER INTERNATIONAL PAPER FORT CARSON FAMILY HSGLL C
460146M#7.. | COMPANY 2 ....10,000,000 | ........ 2,218,823 | ........ 2,803,489 |05/28/2013|06/20/2018 | COMPANY Credit Default Swap ~ |............. 28,395 | ......c.... 148,334 347075 AC 7 |C 1 = =S 2,190,428 | ........ 2,655,155
INTERNATIONAL PAPER INTERNATIONAL PAPER
460146M#7.. | COMPANY /SN DU B 4,338,742 | ........ 5,978,178 | .o [ e COMPANY Credit Default SWap | .cooeeerererrnne [ e 880591 EH 1 |TENNESSEE VALLEY AUTHORITY. | 1..ooiivireis | coreenes 4,338,742 | ........ 5,978,178
INTERNATIONAL PAPER INTERNATIONAL PAPER
460146M#7.. | COMPANY /5SSOSO DUUUSTONRTTRRIOTEN ORI 3,086,380 |........ 4,258,594 | ..o e COMPANY Credit Default Swap [ ..oocooevevieieens [ 912803 BJ 1 [TREASURY STRIP (PRIN)............... | DSOS IR 3,086,380 | ........ 4,258,594
INTERNATIONAL PAPER INTERNATIONAL PAPER
460146M#7.. | COMPANY 2eeereienens e | e 457,157 | .o TA3TT6 | oo | e COMPANY Credit Default Swap [ ..ooocevevieienns [ 912803 DG 5 |[TREASURY STRIP (PRIN)............... | FOSTRUS IO 457,157 | .o 743,776
INTERNATIONAL PAPER INTERNATIONAL PAPER
460146M#7.. | COMPANY 2eerenennns [ | s 1,029,985 |........ 1,702,972 | oo | e COMPANY Credit Default SWap | ..ovovvevriereieins | eereieeveinnereineens 912803 DM 2 [TREASURY STRIP (PRIN)............... | PUTOT I 1,029,985 |........ 1,702,972
INTERNATIONAL PAPER INTERNATIONAL PAPER
460146M#7.. | COMPANY 2SSOSR ISR TN 111,043 | ........... 145,251 | oo | e, COMPANY Credit Default SWap | .coovvoerervereiiens e 912803 DU 4 |TREASURY STRIP (PRIN)............... L DS IO 111,043 |........... 145,251
416515D#8... | Hartford /S 4,000,000 |........ 2,693,410 | ........ 3,922,073 Hartford Credit Default Swap............. 912803 BM 4 | TREASURY STRIP (PRIN)............... PSS B 2,700,171 | ........ 3,861,973
416515D#8... | Hartford... vevernen 158,450 | ...........258,135 Hartford Credit Default Swap. 912803 DJ 9 [TREASURY STRIP (PRIN).. . 158,450 | .. 258,135
416515D#48... [Hartford............ooevecveeeieeeieicsies | 2ucciciseicies | e | cevereens 356,958 |........... 590,182 Hartford Credit Default Swap............. 912803 DM 2 [TREASURY STRIP (PRIN)............... 356,958 |........... 590,182
416515D#8... | Hartford 2eeeieenees e | s 2,038,648 | ........ 2,666,678 | ...coooverrriens e Hartford Credit Default SWap............. | veevevevrierieieeies | eveieiiesieieinnns 912803 DU 4 [TREASURY STRIP (PRIN)............... | PUSTOSTTI IU 2,038,648 | ........ 2,666,678
416515D@QO. | Hartford 2 ....25,000,000 | ...... 17,169,335 | ...... 22,300,797 |04/15/2013 |06/20/2018 | Hartford Credit Default Swap.........c.. | coveveeenes (56,252) | .....oo.. 375,623 1912803 EA 7 |TREASURY STRIP (PRIN)............... | FRSTRN IO 17,225,587 | ...... 21,925,174
416515D@0. [Hartford...........ccooevevvveierinieieinnns 2neerieienens [ | e 10,526,471 | ...... 14,780,079 | ..ooovevvrees e Hartford Credit Default SWap............. | veevevenieiieieins | e 912810 QQ 4 [TREASURY BOND.........cccoovvrrrrrnnenn. | FRSTORS IO 10,526,471 | ...... 14,780,079
98372PB#4.. | XLIT LTD 2 ....27,000,000 | ........ 9,585,963 | ...... 10,618,074 |03/12/2013 |03/20/2018 | XLIT LTD Credit Default Swap.......... | ccoeeveee. 125,624 |.......... 333,088 |880591 ER 9 |TVA 2.875% 15-SEP-2024 | PRSTOT I 9,460,339 | ...... 10,284,986
98372PB#4.. | XLIT LTD /SRR USRRSROTIRTS EUTOTRN 925,914 | ........ 1,277,578 | oo | e XLIT LTD Credit Default SWap.......... [ cooeecininreinne [eonerenieeininns 912803 BJ 1 |[TREASURY STRIP (PRIN)............... | FESTS IS 925,914 | ........ 1,277,578
98372PB#4.. [ XLITLTD ..o 2eeeereeeeees e | e 8,627,107 | ...... 11,819,774 | oo e, XLIT LTD Credit Default SWap.......... | covevernrreirniinne [ eenrereireissensieens 912803 BM 4 | TREASURY STRIP (PRIN)............... | DRSS I 8,627,107 | ...... 11,819,774
98372PB#4.. | XLIT LTD 2eeeeeeeeeies e | e 468,511 | ...co.c... 786,398 | ..o | e XLIT LTD Credit Default Swap.......... | covvreernrrrernrnne [ e 912803 DG 5 | TREASURY STRIP (PRIN)............... | PSS IS 468,511 | ..ooveeee 786,398
98372PB#4.. | XLIT LTD 2SSO DRV IOUO 2,222,379 | ........ 3,651,725 | oo | e XLIT LTD Credit Default SWap.......... [ cooeeeveeeeiieees [eoereeieeieeeeeieenans 912803 DJ 9 |TREASURY STRIP (PRIN)............... | PSS B 2,222,379 | ........ 3,651,725
98372PB#4.. | XLITLTD...cooveereeeieieieeereeaas /Z5SUSOUSNO DUUTTUNOTTRIOTEN ORI 1,818,467 |........ 2,908,984 | ..o e XLIT LTD Credit Default SWap.......... [ cooeeeveeieieens [eoererieieieeiinis 912803 DM 2 [TREASURY STRIP (PRIN)............... | DTS IR 1,818,467 |........ 2,908,984
98372PB#4.. | XLIT LTD 2eeieireinens | e | e 2,115,486 | ........ 2,767,187 | oo | e XLIT LTD Credit Default SWap.......... [ cooveeveeieieens [eoeiveiieieieeiinis 912803 DU 4 [TREASURY STRIP (PRIN)............... | DTSRI IR 2,115,486 | ........ 2,767,187
98372PB#4.. | XLIT LTD 2eereieenees e | e 3,004,013 | ........ 3,229,219 | ovoveerererens | e XLIT LTD Credit Default SWap.......... [ cooveeviniieieines [eorveiieieieieiinins 912828 D5 6 [TREASURY NOTE.......ccoovvirrirerrnnnns | FUSTOSUTI I 3,004,013 |........ 3,229,219
GEORGIA-PACIFIC
CORPORATION Credit Default
373298D%6... | GEORGIA-PACIFIC CORPORATION| 2................ ....10,000,000 |........ 1,923,830 |........ 3,262,202 |03/28/2012|06/20/2017 |Swap | (VX R4 86,362 {912803 DG 5 |TREASURY STRIP (PRIN)............... | PRTOT I 1,952,007 |........ 3,175,840
GEORGIA-PACIFIC
CORPORATION Credit Default
373298D%6... | GEORGIA-PACIFIC CORPORATION| 2......covvvveee | ceveeireeeeneeneenne | cereenn 2,184,931 | ........ 3,697,805 | .oereeeeiies [ e Swap s [ 912803 DK 6 | TREASURY STRIP (PRIN)............... | PSS B 2,184,931 | ........ 3,697,805
GEORGIA-PACIFIC
CORPORATION Credit Default
373298D*6... | GEORGIA-PACIFIC CORPORATION|2......coovvevees [ e | e 3,454,313 | ........ 4,698,000 |...cooverrriens e Swap e | e 912833 LV 0 [TREASURY STRIP (INT)......cccovvvniee | DTSRI I 3,454,313 | ........ 4,698,000
GEORGIA-PACIFIC
CORPORATION Credit Default
373298D%6... | GEORGIA-PACIFIC CORPORATION| 2......ccovevvs | crrrrrinrreiriinnnns | cveens 1,922,913 |........ 3454475 | oo | e Swap i | 912833 Z6 0 |TREASURY STRIP (INT)....ccovrvveae | PRSTO I 1,922,913 |........ 3,454,475
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GEORGIA-PACIFIC
GEORGIA-PACIFIC CORPORATION Credit Default
373298D*6... | CORPORATION 2neeerienniens | e [ 2,843448 |........ ATATA48 | oo | e Swap e e 912834 DU 9 [ TREASURY STRIP (INT)................. L ISR IS 2,843,448 |........ 4,747,148
GEORGIA-PACIFIC
GEORGIA-PACIFIC CORPORATION Credit Default
373298C#3.. | CORPORATION 2 ....10,000,000 |........ 1,507,418 | ........ 2,281,234 103/15/2012103/20/2017 [Swap | . (15,562) ...oovvvnes 65,212 [31358D DS 0 |FNMA.......oooiereeeeeeeiene L IS R 1,522,980 | ........ 2,216,022
GEORGIA-PACIFIC
GEORGIA-PACIFIC CORPORATION Credit Default
373298C#3.. | CORPORATION /2SS DRSS 1,154,822 | ........ 1,652,135 | .ovvveerens [ e, Swap [ | 76116E HN 3 [RESOLUTION FUNDING CORP...... | IS R 1,154,822 | ........ 1,652,135
GEORGIA-PACIFIC
GEORGIA-PACIFIC CORPORATION Credit Default
373298C#3.. | CORPORATION 2urerieieiees | e | e 7,448462 | ...... 13,213,814 [ oo | e Swap e 912803 CX 9 [ TREASURY STRIP (PRIN)............... L ISR IR 7,448462 |...... 13,213,814
GEORGIA-PACIFIC
GEORGIA-PACIFIC CORPORATION Credit Default
373298C#3.. | CORPORATION /ZSUSSUNURININY ISTORIUUIRURIRITEN NPT 866,422 |........ 1,430,457 | .ooveveeee [ e, Swap e | 912803 DJ 9 [TREASURY STRIP (PRIN)............... L ISR IR 866,422 | ........ 1,430,457
GEORGIA-PACIFIC
GEORGIA-PACIFIC CORPORATION Credit Default
373298C#3.. [ CORPORATION NSRS IUURTOTTRIR RPN 764,811 |........... 916,317 | oo | e Swap e 912810 QS 0 [ TREASURY BOND.........ccccvvvrivennee L ISR IR 764,811 |........... 916,317
GEORGIA-PACIFIC
GEORGIA-PACIFIC CORPORATION Credit Default
373298C#3.. | CORPORATION 2 | [ 773,602 |........... 896,325 | oo | e Swap [ | 912810 QT 8 [ TREASURY BOND.......ccccocvverreernee. L IS IS 773,602 |........... 896,325
Plains All American Pipeline Credit FORT CARSON FAMILY HSGLLC
72650RA@1 | Plains All American Pipeline............. 2, ....15,000,000 {........ 2,983,732 | ........ 3,644,116 (03/13/2012|03/20/2017 | Default Swap | (42,420) ........... (24,072) 347075 AC 7 |C FE. s | o 3,026,152 | ........ 3,668,188
Plains All American Pipeline Credit
72650RA@1 | Plains All American Pipeline............. /ZSUSSUSUNIRNINY ISTTTTRRIRITEN ISR 522,693 |........... 568,256 | ....oovvvrrerns | e Default Swap e [ 880591 ER 9 [TVA2.875% 15-SEP-2024............... L IS IR 522,693 |........... 568,256
Plains All American Pipeline Credit
72650RA@1 | Plains All American Pipeline............. /2SN DRSS 1,592,373 | ........ 2,908,500 [ ..vvvrvverrens | cerrereireireinns Default Swap e [ 912803 CX 9 [ TREASURY STRIP (PRIN)............... | IS R 1,592,373 | ........ 2,908,500
Plains All American Pipeline Credit
72650RA@1 |Plains All American Pipeline............. /SO DRSS 2,754,063 |........ YK TN S S Default Swap e e 912803 DJ 9 [TREASURY STRIP (PRIN)............... L IS R 2,754,063 | ........ 4,437,375
Plains All American Pipeline Credit
72650RA@1 | Plains All American Pipeline............. 2 | [ 204,022 |........... 356,411 | oo | e Default Swap e e 912803 DP 5 [ TREASURY STRIP (PRIN)............... L ISR ISR 204,022 |........... 356,411
Plains All American Pipeline Credit
72650RA@1 | Plains All American Pipeline............. ST (ORI ISP 6,374,179 | ........ 8,301,563 | ...ovvrverrns | e Default Swap e | e 912803 DU 4 | TREASURY STRIP (PRIN)............... L PO IR 6,374,179 | ........ 8,301,563
Plains All American Pipeline Credit
72650RA@1 | Plains All American Pipeline............. 2 [ [ 1,046,991 | ........ 1,503,494 | ..ooovveeee [ e, Default Swap e [ 912810 FT 0 [ TREASURY BOND..........ccccevrrrrrrne. | ISR R 1,046,991 | ........ 1,503,494
Plains All American Pipeline Credit
72650RA@1 |Plains All American Pipeline............. 2 | [ 134,716 | ..oooovee 187,728 | v [ e, Default Swap e [ 912810 QC 5 [ TREASURY BOND........cccccvvrrrrnne. L IS IS 134,716 | ........... 187,728
Plains All American Pipeline Credit
72650RA@1 | Plains All American Pipeline............. /50U [SURTTTPTEN ORI 1,209,171 | ........ 1,415,250 | oo | e Default Swap | | 912810 QT 8 | TREASURY BOND.........ccocevvvrerrnnne. Toveeeveieeies | e 1,209,171 | ........ 1,415,250
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Plains All American Pipeline Credit

72650RA@1. | Plains All American Pipeline................ 2eeeeieeenennn | e | e 1,699,714 |......... 3,059,770 | oo e Default Swap e | e 912833 Z5 2 |TREASURY STRIP (INT).....ccovevenee. Toeeeceeeeens | e 1,699,714 |......... 3,059,770
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, InC........c.cccvvvecnee. 2eereviereniens | e 10,000,000 |......... 2,893,303 |......... 5,278,149 (03/07/2012|103/20/2017{Swap | [C£<15) ] — 63,835 (912803 CX 9 |TREASURY STRIP (PRIN)................. Toeeeeeierens | e 2,898,089 |........ 5,214,314
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, InC..........ccovvvrnnee. 2eeriinrneinns | e | s 1,747,885 |......... 2,885,478 | ..ovvvvvvereres | e Swap L [ 912803 DJ 9 |TREASURY STRIP (PRIN)................. | DRSO IS 1,747,885 | ......... 2,885,478
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, INC.......ccvveeveeneee. ST [SSU DR 2,024,483 |......... 3,286,937 | oo [ v Swap i [ 912803 DK 6 |TREASURY STRIP (PRIN)................. | DRSS ISR, 2,024,483 |........ 3,286,937
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, InC.......cc.ceveevevee.e. SN [SSUU R 5,535,552 |......... YA RIY A IS D Swap e [, 912803 DM 2 |TREASURY STRIP (PRIN)................. Toeereeeerens | e 5,535,552 |......... 9,323,457
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, InC.......cc.cccvvvncneee. 2ueeereerieeeenn [ oo [ e 125,060 |............ 127,617 [ | e Swap [ [ 912828 B3 3 |TREASURY NOTE........cccoeevrrrrrerrnee. | DSOS IO 125,060 |............ 127,617
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, InC..........ccccevvevnee. 2eeeerierineieens [ [ e 197,689 |............ 213,813 | | e Swap s e 912828 KQ 2 |TREASURY NOTE........ccoeeverirrerrnen. Toeveeveeenies | v 197,689 |........... 213,813
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, INC.......ccccvvvrvvrenee. /SRR (USSR IR 99,865 |............ 0N Y72 R IS Swap L [ 912828 RH 5 |TREASURY NOTE........cccoouvrrrrrrrrinn. | DS I 99,865 | ..covvvner 101,672
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, INC.......ccovvevveene.e. SN (SRR R 875,746 |......... 1,378,966 | ...oovvevverens | e Swap i [ 912833 4Y 3 |TREASURY STRIP (INT)...cocvvervreeneee. | PO IO 875,746 |......... 1,378,966
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, InC..........cccveveee.e. 2eeeeeeeeeennn | e | e 3,309,105 | ......... 4,663,703 | ..ooveeeeereeees | e Swap e [ 912833 RY 8 |TREASURY STRIP (INT).....ccoovevunee. Toeeeeeeerens | s 3,309,105 |......... 4,663,703
Republic Services, Inc. Credit Default

760759B#6... | Republic Services, InC........c.cccvvvnvneee. 2eoeievineeens [ oo [ e, 374,786 |............ 603,687 |..oovververeres | e Swap [ e 912834 EV 6 |TREASURY STRIP (INT).....ccoosevnenee. | PSSR IO 374,786 |............ 603,687
Republic Services, Inc. Credit Default

760759B@8..| Republic Services, INC.......ccccvvvvvennee. SR B 10,000,000 | .....co..... 361,609 |............ 625,123 102/28/2012(03/20/2017|Swap | (R3] — 63,835 (912803 CH 4 |TREASURY STRIP (PRIN)................. | PSS IR 367,751 | .o 561,288
Republic Services, Inc. Credit Default

760759B@8..| Republic Services, INC.......cccvvvrrerrenee. /SO (SSSTORIR RS 584,815 |..cvevue 936,375 | .vvvvrerrerrnrns | e Swap L [ 912803 CK 7 |TREASURY STRIP (PRIN).......ccccvvvne | PSS IR 584,815 |..cccvueen 936,375
Republic Services, Inc. Credit Default

760759B@8..| Republic Services, InC..........coveeveve.e. SN (USSR DR 1,232,193 |......... 2,250,625 | ..oovoveereerens | e Swap e [ 912803 CX 9 |TREASURY STRIP (PRIN)................. | DRSS IS 1,232,193 |......... 2,250,625
Republic Services, Inc. Credit Default

760759B@8..| Republic Services, InC..........ccoeunce.e. 2eeeveeeeenns | e | e 1,526,116 |......... 2,519,453 | .ooovoeeeeeeiees | e Swap [ [ 912803 DJ 9 |TREASURY STRIP (PRIN)................. Toeeeeeeerens | e 1,526,116 |......... 2,519,453
Republic Services, Inc. Credit Default

760759B@8..| Republic Services, InC........c.ccovvvnenee. 2eeineieinns | e | o 2,391,700 |......... 3,810,770 | oo [ Swap L e 912803 DM 2 | TREASURY STRIP (PRIN)........c...... Toeerreienins | e 2,391,700 |......... 3,810,770
Republic Services, Inc. Credit Default

760759B@8..| Republic Services, INC........cccvvvvveenee. 2eerrrinrneiens | e | o 4,497,311 |......... 5,369,221 | .cvevrverervenes e Swap L [ 912810 QZ 4 |TREASURY BOND......c.ccoovvvvrrerrrrrnnn. | PSSR ISR 4,497,311 |........ 5,369,221
Republic Services, Inc. Credit Default

760759B@8..| Republic Services, InC.......cccvvevveveen.e. ST [SSU DR 2,392,172 |......... 3,320,312 | coveeeeerrreenes [ v Swap e [ 912833 PD 6 |TREASURY STRIP (INT)....covvvveeneee. Toereereerens | e 2,392,172 |......... 3,320,312
Oneok Partners, L.P. Credit Default

68268NC*2... | Oneok Partners, L.P........cc.cccccvveruncne. 2 | oo 10,000,000 |......... 2,088,141 | ......... 2,367,738 102/21/2012(03/20/2017|Swap | (10X} ] I— 20,235 [64908Q AA 9 [NEW VALLEY GENERATIONV......... Toeeeeeeeens | e 2,118,374 | ......... 2,347,503
Oneok Partners, L.P. Credit Default

68268NC*2... | Oneok Partners, L.P........c..ccccceverunnnee 2eeeveiereeeens | v | v 1,208,757 |......... 1,966,601 [ ..cocoveerveriens | e Swap e e 912803 DG 5 | TREASURY STRIP (PRIN)................. | DU ISR 1,208,757 |......... 1,966,601
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

Oneok Partners, L.P. Credit Default

68268NC*2.. [ Oneok Partners, L.P.......c..cccocvevrnnes 2urerieieiees | e | e 2,533,608 |........ 3,982,400 | ..oovvvvrereee | e Swap e 912803 DM 2 [ TREASURY STRIP (PRIN)............... L ISR IR 2,533,608 |........ 3,982,400
Oneok Partners, L.P. Credit Default

68268NC*2.. [ Oneok Partners, L.P.......c..cccovveirennes 2eeieinie [ e [ 532,807 |........... 772,609 [ oo | e Swap [ e 912810 FT 0 [ TREASURY BOND..........ccccovrrrrrne. L IS IR 532,807 |........... 772,609
Oneok Partners, L.P. Credit Default

68268NC*2.. [ Oneok Partners, L.P.......ccccccovrvirennee 2 [ e [ 751,996 |........ 1,188,750 | .o [ e Swap e 912810 PT 9 [TREASURY BOND........ccccovvvrrrrrne. L IS IS 751,99 | ........ 1,188,750
Oneok Partners, L.P. Credit Default

68268NC*2.. [ Oneok Partners, L.P..........cccccvevnenee 2o | e 3,817,574 |........ 3,957,761 [ .o | e, Swap e e 912828 TY 6 [ TREASURY NOTE........ccovvererenes L ISR IO 3,817,574 |........ 3,957,761
The Kroger Company Credit Default OHANA MILITARY CMNTYS LLC

501044J@1.. | The Kroger Company.............ccceeunne. 2, ...10,000,000 |........ 2,959,162 |........ 6,123,076 |08/26/2011109/20/2016(Swap | s (2,124)| ... 20,152 (677071 AJ 1 |HAWA AFE s | e 2,961,286 | ........ 6,102,924
The Kroger Company Credit Default

501044J@1.. | The Kroger Company.......c..cc.ceeunen. 2eivieiene [ e [ 638,501 | ........... 832,188 | ..o | e Swap [ | 912803 BM 4 [ TREASURY STRIP (PRIN)............... L IS IS 638,501 |........... 832,188
The Kroger Company Credit Default

501044J@1.. | The Kroger Company..........ccceeveennen. 2 | e [ 743,622 |....... 1,209,844 | ..o [ e, Swap [ 912803 DG 5 [ TREASURY STRIP (PRIN)............... L IS IR 743,622 |........ 1,209,844
The Kroger Company Credit Default

501044J@1.. | The Kroger Company..........ccoveeennen. /ZSUSRR DASISI 1,005,473 | ........ 1,659,875 | .oovevvrvreerees [ e Swap [ | 912803 DJ 9 [TREASURY STRIP (PRIN)............... L ISR R 1,005,473 | ........ 1,659,875
The Kroger Company Credit Default

501044J@1.. | The Kroger Company.........c..cc.cc...... /2SSOSR NSRRI IR 3,036,815 | ........ 4,930,406 | ..ocvvrereens | e Swap e e 912803 DK 6 [ TREASURY STRIP (PRIN)............... T | e 3,036,815 | ........ 4,930,406
The Kroger Company Credit Default

501044J@1.. | The Kroger Company.........c..ccevve. 2errrierieiees | e | e 3,024,283 | ........ 4,822,970 [ .oovvvrvrrrens | e Swap e 912803 DM 2 [ TREASURY STRIP (PRIN)............... L ISR IR 3,024,283 | ........ 4,822,970
The Kroger Company Credit Default

501044J@1.. | The Kroger Company..........ccceveeven. /2SS DRSS RS 673,535 | ........ 1,142,344 | oo | e, Swap [ | 912803 DP 5 [ TREASURY STRIP (PRIN)............... L IS IS 673,535 | ........ 1,142,344
The Kroger Company Credit Default

501044J@1.. | The Kroger Company..........ccceeennen. 2 | e [ 497,727 | .o 596,324 | ...oovvvvene | e Swap [ 912810 QS 0 [ TREASURY BOND........ccccocvvvrrenernee L IS IS 497,727 | ..o 596,324
The Kroger Company Credit Default

501044J@1.. | The Kroger Company..........c..cc.cc...... P/ ZSUSUNUNUNINN ISTSUUURRIRITEN NSRRI 551,517 | ... TT7,284 | oo | e Swap e e 912833 RY 8 [ TREASURY STRIP (INT)................. L ISR IR 551,517 | ........... 777,284
The Kroger Company Credit Default

501044J@1.. | The Kroger Company..........c..cc.cc...... Y/ ZSUNUNURNINY ISTUIUURIRIRITEN BRSO 1,291,526 | ........ 1,720,138 | oo [ e, Swap 912833 XT 2 [TREASURY STRIP (INT)................. L ISR IR 1,291,526 | ........ 1,720,138

816851A#6... | Sempra Energy.........cccoceeveveveveien | 21 | ....10,000,000 | ... 4,808,848 |........ 6,370,359 Sempra Energy Credit Default Swap 76116E GH 7 [RESOLUTION FUNDING CORP...... L ISR IR 4,805,196 | ........ 6,349,622

816851A#6... | Sempra Energy... B [ 2,560,094 |........ 3,661,625 | ... Sempra Energy Credit Default Swap | .... . (912803 BM 4 | TREASURY STRIP (PRIN).... e T [ e 2,560,094 | ........ 3,661,625

816851A#6... | Sempra ENergy........coovverevvvnneinn | 2uvvnvniinninns [ eovverinininieinees [ e 3,908,753 | ........ 6,313,453 Sempra Energy Credit Default Swap 912803 DJ 9 [TREASURY STRIP (PRIN)....covrveee| Torrrereirere [ crvrene 3,908,753 | ........ 6,313,453

816851A#6... | Sempra Energy........ccccovvevververvennenns ZSUSUR DSSUSIIR 1,251,290 | ........ 2,252,531 | covvvevrnene | v Sempra Energy Credit Default SWap [ ......ccccoovvvrnins | errrernrrnnneinns 912833 75 2 [TREASURY STRIP (INT)......ccoovne. L IS R 1,251,290 | ........ 2,252,531

423012B#9... [Heineken N.V.......ocovvevincnininnne 2 ....10,000,000 |........ 1,720,237 | ........ 2,293,444 108/10/2011]09/20/2016 [ Heineken N.V. Credit Default Swap.. | = .ocvvovvveereens [overeirennns 20,310 [76116E GH 7 |RESOLUTION FUNDING CORP...... L ISR R 1,720,237 | ........ 2,273,134

423012B#9... [ Heineken N.V.........ccovveveeierereiennns 2o | e e 2,676,462 |........ 3,828,063 | ....ccvvvevree | e, Heineken N.V. Credit Default SWap.. | .....c.cccoevvervevees | eereerrerieiieireieians 912803 BM 4 [ TREASURY STRIP (PRIN)............... Toveeeveieeies | e 2,676,462 |........ 3,828,063

423012B#9... |[Heineken N.V........coooeueveecrceccrene 2 (SRR (R 4,000,430 |........ 6,461,656 | ...cveverereren | e Heineken N.V. Credit Default Swap.. | ......ccccovveviveines | eoveeirieicenins 912803 DJ 9 | TREASURY STRIP (PRIN)............... L DU S 4,000,430 |........ 6,461,656

423012B#9... [ Heineken N.V.........cccoovevveieieieinns 2eiveieieins | e | e 1,201,936 | ........ 2,101,912 [ oo | e Heineken N.V. Credit Default SWap.. | ....ccccooevervevees [ eevrireieiircieians 912803 DP 5 [ TREASURY STRIP (PRIN)............... T | e 1,201,936 | ........ 2,101,912

423012B#9... [Heineken N.V.........ccoevvevvevenevcneien | 2o | eveieieceieiens | e 1,524,059 | ........ 2,391,320 [ .ooevverrirens | e Heineken N.V. Credit Default Swap.. 912833 5B 2 [TREASURY STRIP (INT)....ccooevvereee [ T [ e 1,524,059 | ........ 2,391,320

423012B#9... [Heineken N.V.......c.ccoevecvevenenenn | 2 | evvieeieieiens | e 1,251,290 | ........ 2,252,531 Heineken N.V. Credit Default Swap.. 912833 75 2 [TREASURY STRIP (INT)....cooovrvvrees | Tovrereveres | e 1,251,290 | ........ 2,252,531
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 11 12 13 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description [ Carrying Value Value

816851A@8..| Sempra ENergy........cc..oovevevevnvveernenns [ 2ueinvirniirnnns [ erene 10,000,000 |......... 3,980,671 |......... 4,427,934 108/09/2011(09/20/2016 | Sempra Energy Credit Default Swap.. | ................ 3,641 |, 20,737 [64908Q AA 9 [NEW VALLEY GENERATIONV......... L PO I 3,977,030 | ......... 4,407,197

816851A@8..| SEMPra ENergy........ccocoovvveeerneernerneerns [ 2ueieneinninens | eevneiinsineinninens [ ceririi 400,341 |.......... 435,239 Sempra Energy Credit Default Swap.. 880591 ER 9 [TVA2.875% 15-SEP-2024.........cooeee [1eorviivnies [ o 400,341 | ..........e. 435,239

816851A@8..| Sempra Energy. ..5,247,393 | ......... 9,321,050 Sempra Energy Credit Default Swap.. | ... .1912803 CX 9 [TREASURY STRIP (PRIN).... 5,247,393 |.........9,321,050

816851A@8..| Sempra Energy. 1,615,939 |......... 2,667,656 Sempra Energy Credit Default Swap.. 912803 DJ 9 |TREASURY STRIP (PRIN)......ccooerveree | Toererveeeens | e 1,615,939 |......... 2,667,656

816851A@8..| Sempra Energy........ccoeeevverevrerrernnnns 2eeerierineiiens [ [ e 819,597 |......... 1,407,367 [ .o | e Sempra Energy Credit Default Swap.. | ....ccocovevveveeiveriens [ eerveieisisiseieis 912803 DM 2 | TREASURY STRIP (PRIN)........c.cc..... | PSSR IR 819,597 |......... 1,407,367
The Travelers Companies, Inc. Credit

89417EB*9... [ The Travelers Companies, Inc............ L (R P 10,000,000 |......... 8,866,681 |....... 11,601,570 |108/09/2011{09/20/2016 | Default Swap |t (10,418)] ..evvrenee 19,558 (880591 CS 9 [TVA ..o | PSRN ISR 8,877,099 |....... 11,582,012
The Travelers Companies, Inc. Credit

89417EB*9... | The Travelers Companies, Inc............ T [ | e, 1,285,342 | ......... 2,078,203 | ..oovvvevvreeres [ v Default Swap e | e 912833 4X 5 [TREASURY STRIP (INT).....ccoorrvrnen. L PO IS 1,285,342 | ......... 2,078,203

00440EC*6... | Ace Limited..........cocovvvrrrrrrrrrirrrirrrinnes | DOV PO 10,000,000 |....... 10,169,014 |....... 13,260,419 |08/09/201109/20/2016 | Ace Limited Credit Default Swap.........| ..covvrreenee (VAT )] P— 21,608 [880591 CS 9 | TVA ..o eeeissiesssisenes | PO D 10,171,765 | ....... 13,238,811
The Chubb Corporation Credit Default

171232B*1....| The Chubb Corporation............c.c........ L DO DOV 5,000,000 |......... 2,552,361 |......... 3,318,398 |08/09/2011)09/20/2016 | Swap ST IO 11,007 |880591 EH 1 [ TENNESSEE VALLEY AUTHORITY..[1..ccocoieieecs [ e 2,552,361 |......... 3,307,391
The Chubb Corporation Credit Default

171232B*1....| The Chubb Corporation............c.c........ T [ e | e 326,563 |............ 565,080 | ..oooverererns e Swap [ [ 912803 CX 9 |TREASURY STRIP (PRIN)................. Toeveeveeenies | e, 326,563 |............ 565,080
The Chubb Corporation Credit Default

171232B*1....| The Chubb Corporation............cccveve... L USSR DRSSO BRSO 1,016,449 |......... 1,745,391 [ oo | e Swap L [ 912803 DM 2 | TREASURY STRIP (PRIN).......ccvevee.. | PSS IS 1,016,449 |......... 1,745,391
The Chubb Corporation Credit Default

171232B*1.... | The Chubb Corporation..............c........ T [ | e, 2,073,022 | ......... 3,120,469 | ..ocoovvevver | o Swap e [ 912810 PT 9 [TREASURY BOND........ccoovvrrrrrrrrrns L PO I 2,073,022 |......... 3,120,469

370334G*9... | General Mills, InC.........c.ccooeevrrerennnee. 2eeeeeeerenns | e 20,000,000 | ............ 413,358 |............ 499,142 |08/08/2011]09/20/2016 | General Mills, Inc. Credit Default Sway .............. 13,338 | oo 42,653 [3128M6 QA 9 |FGOLD 30YR GIANT.......covrrvvrienene | DRSSO IO 400,020 |............ 456,489

370334G*9... | General Mills, InC........cc.couvevererrnnne. 2eeieeeeenns | e | v 3,037,406 |......... 4,344,309 | ..ooverereres | e General Mills, Inc. Credit Default SWap .........cccoceevvereens [ cevveeveinisiseieinas 912803 BM 4 | TREASURY STRIP (PRIN)................. Toeeeeeienens | e 3,037,406 |......... 4,344,309

370334G*9... | General Mills, INC........ccoovvvrerrerrerinenen. 2eererinrneiens | e | s 5,157,902 | ......... 7,494,686 |...coovevvreree [ v General Mills, Inc. Credit Default SWap .........cccoeeevveriens [ cerrerernissseiieinns 912803 BV 4 |TREASURY STRIP (PRIN).......cc.ccv.... | PSRN ISR 5,157,902 |......... 7,494,686

370334G*9... | General Mills, INC..........cocvvrvvrrvcrrnnn. 2eeveercenrienns | e [ e 400,200 |............ 692,500 | .ooovvevreeies [ General Mills, Inc. Credit Default SWap ..........cccoovevveveves [ covvrrveieeiseiiniinns 912803 CX 9 [TREASURY STRIP (PRIN)................. | PO IO 400,200 | ............ 692,500

370334G*9... | General Mills, INC..........ocverrerrrerrennen. 2eveinniinnns | s [ e 338,816 |.....c...... 581,797 | oo [ General Mills, Inc. Credit Default SWap ..........coovovevveeenes [ conrrneireineisnionns 912803 DM 2 [TREASURY STRIP (PRIN)................. PSRN IR 338,816 |...cooouc... 581,797

370334G*9... | General Mills, InC.........c.ccouvevererrnnnee. 2eeeieeeeenns | e | s 3,288,981 |......... 4,051,177 | o | e General Mills, Inc. Credit Default SWap .........cccocueevvereees [ ceveerveieineiseieeinns 912810 QS 0 |TREASURY BOND........ccoeuerrererrnnn. Toeeeeeeerens | s 3,288,981 |......... 4,051,177

370334G*9... | General Mills, InC.........c.ccovevererrnnne. 2eiineeeeens | e | s 5,822,553 |......... 978,791 | oo | e General Mills, Inc. Credit Default Swap ..........ccoceevvereees [ eevvreveinisiseieins 912833 Z5 2 |TREASURY STRIP (INT).....ccoovevennee. Toeereeeenens | s 5,822,553 |......... 9,178,791

370334G*9... | General Mills, InC........cccvvvrererererninens 2eererinrneiens | e | o 4,092,788 |......... 7,050,625 | .cooovvcrerenen [ General Mills, Inc. Credit Default SWap .........cccveveeveriens [ cerrrerernissseiieinns 912834 AT 5 |TREASURY STRIP (INT).....cccovvrvrnee. | PSRN ISR 4,092,788 |......... 7,050,625

00440EB#3... [Ace Limited.........cocrvrrrerrernrnrrrirnnnns | IR P 5,000,000 |......... 2,717,795 |......... 3,860,265 |08/08/2011{09/20/2016 | Ace Limited Credit Default Swap........| .covvrerenne [T X)) — 10,804 [31358D DR 2 [FNMA.......coirreeeerre e | PSRN IS 2,719,378 | ......... 3,849,461

FORT BENNING FAMILY CMNTYS

00440EB#3... | Ace Limited..........cocovvvrrrnrrrrierrirreienes T [ | e, 7,015,000 | ......... 7814794 [ .o | e Ace Limited Credit Default SWap......... | .cocoeeeveviinniinns [ oo 346845 AA 8 |LLC AFE i | e 7,015,000 |......... 7,614,794

00440EB#3... | Ace Limited..........ccocovvvvrrvrrrrrrrerrirrrianes T [ | e, 1,355,266 | ......... 2,327,187 | oo [ v Ace Limited Credit Default SWap......... | cocoeeeverineiinns [ o, 912803 DM 2 [TREASURY STRIP (PRIN)................. L PO I 1,355,266 |......... 2,327,187
Gilead Sciences Inc Credit Default

375558A#0... | Gilead Sciences INC.........ccccocueveivnnaee L IO P 10,000,000 |......... 5,250,465 |......... 7,246,789 [07/29/2011109/20/2016{Swap | 3,619 [ .o 7,180 (912803 BJ 1 |TREASURY STRIP (PRIN)................. Toeeeeeeerens | s 5,246,846 |......... 7,239,609
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value
Gilead Sciences Inc Credit Default
375558A#0... | Gilead Sciences InC.............ccccevvenee L FSUTURRIIN ORISR ISR 2,415,206 |........ 4,179,238 | .oovvvivees | e Swap e 912803 CX 9 [ TREASURY STRIP (PRIN)............... L ISR IR 2,415,206 | ........ 4,179,238
Gilead Sciences Inc Credit Default
375558A#0... | Gilead Sciences INC..........ccccvvvevvrnes ST USRI I 4,076,942 | ........ 6,136,922 | ...oovvvrvens | e Swap [ e 912810 PT 9 [TREASURY BOND..........ccccovrrrrrrne. L IS R 4,076,942 | ........ 6,136,922
PSEG Power LLC Credit Default
69362BB*2... [ PSEG Power LLC........ccccovvvrvirrirnnnes | IS ....10,000,000 |........ 4,359,569 |........ 7,858,749 (07/12/2011]09/20/2016|Swap | e (20| P— 17,491 1912833 Z6 0 [TREASURY STRIP (INT)...ccovrvvrnvee L IS R 4,364,789 | ........ 7,841,258
PSEG Power LLC Credit Default
69362BB*2... [PSEG Power LLC........ccccccovvvrvernnnes T | eveeeeeeeieiiees | e 8,449,593 | ...... 15,316,875 [ .cvovvevereees | e Swap e e 912834 AT 5 [TREASURY STRIP (INT)................. L ISR IO 8,449,593 | ...... 15,316,875
Dow Chemical Company Credit
260543T*4... [ Dow Chemical Company................... 2 ....10,000,000 {........ 4,176,936 |........ 4,647,905 |06/22/2011109/20/2016 | Default Swap | e 1,054 | ..o, 20,348 [64908Q AA 9 |NEW VALLEY GENERATION V....... L ISR IR 4,175,882 | ........ 4,627,557
Dow Chemical Company Credit
260543T*4... | Dow Chemical Company................... 2eieieiene [ e [ 3,150,444 | ........ 5,479,061 [ ..o | e, Default Swap e [ 912803 CX 9 [ TREASURY STRIP (PRIN)............... L ISR IR 3,150,444 | ........ 5,479,061
Dow Chemical Company Credit
260543T*4... [ Dow Chemical Company..........c........ 2 Lo [ 3,553,753 | ........ 5,349,376 [ ..o [ o, DefaultSwap | [ 912810 PT 9 [TREASURY BOND.........ccoovvvrinenee. | IS I 3,553,753 | ........ 5,349,376
9999999, TOtAl. .. verereeerereiei et .2,269,334,120 | .3,332,569,347 |..... XXX...oo| oo D T .S ST 14,970,660 | ...... 16,517,787 | ........ D S .S S I XXX| .2,254,363,460 | .3,316,051,560
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SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replication Number Total Replication Number Total Replication Number Total Replication Number Total Replication
of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOMY.........ccvveveeieieisrieeise e siesissiesessssessens | eevsesssssessessessenns 72 S 2,459,038,692 | ...ocovveverrririnens (X 0 2,416,014,464 | ....coovvveree. [0 ORI [0 O 0 | oo (010 72 RS 2,459,038,692
Add: Opened or acquired transactions.............ccceeeeeeeeiens | coveereiveresenserssienns A I 1,458,960,196 | ...cvvvveiiieiiieiiiiiieis [ evierieiesesessssssessssssessessssessesies | sresssssssessessssessessssanss | ossessesesssssssesssssssessessssessessssesses | seessesisssstesesassesesanss | seesessessesessstesessstessesessessesessnsns | sresesesissesesissessenas A I 1,458,960,196
Add: Increases in replication (synthetic asset)
transactions statement value.............cccoeoveviveeeicvenins | covrenen 9,9, O ISR 5,371,519 |......... 9,9, GO ISR 23,280,761 |.......... XXX ooieierieien | ereveresseessseesss e ssssesenses | essesenns XXX oriteiriiees | eerevrrnsieesssessssse s sssssesenses | sensesenns D%, 0 GO IO 28,652,280
Less: Closed or disposed of transactions..............cccceeeevviees | vovevereveerereivierenns 16 | oo, 1,503,176,411 | covevieicree, 10 | e 160,263,629 [ ....oocveviieicreiiieiiiies | et | sreeessssie s | erssereses st essesennrenns | ebesesesesisesessneaes 26 | e 1,663,440,040
Less: Positions disposed of for
failing EffECHVENESS CHILEIIA. ........cvveviveiieiciicieiieiceieis [ e enieiens | et sssesesins | sbessessessssssessesssssssesss | esessssessesessssessesssssssessessssassesns | asiessssessesssssssessessssanse | essessessessssessesssssssessessssessesssasses | sssessesssssstessessssessesinss | seesssssssessessssessessssessessssssessessesss | sressessessssessesssssssesns 0 | oo 0
Less: Decreases in replication (synthetic
asset) transactions statement value............ccoccecereeecn | cvvinnnas 0,0 O [P 4179532 |.......... 0.0 S [P 9,697,476 |.......... XXXoooveveveven | eveeeereeeereeisieeeeeienevesisenesienens | eveerenan XXXovoeviveeins | eveeieeeerereeeeeeeeerenesreneienens | evenrenan 0,0, O [P 13,877,008
ENdiNG INVENTOMY......cooovecericierseeciessssesseseessesssssssssessssnsnes | sensssssssssnssssessneas (X 2416,014,464 | .....ovvvev. X 2,269,334,120 | oo [0 [ I [0 [0 LX) 2,269,334,120
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, Section 1, COIUMN 14.........c.iiiii s 3,438,865,387

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccoooevienienicinneinnn. 63,925,801

TOAl (LINE 1 PIUS LINE 2)....vivieieieie ettt 2228422088082 8 2R R e s st ren 3,502,791,188
Part D, SECHON 1, COIUMN B........ouviiieeceeeeeccte ettt ettt ettt s bbbt ettt s s st et es s s s b sssnsnaee 5,829,903,183

Part D, SECHON 1, COIUMN B........oucvieeiiieicte ettt bbbt bbb bbbt (2,327,111,995)

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

Fair Value Check

Part A, SECHON 1, COIUMN 1B.......cooiieieiieiei ettt ettt bbbttt b et s es sttt s s bbb s st et bananaeaas 3,586,750,580

Part B, SECHON 1, COIUMN 13.......oiiiiieie ettt bbbt bbbt bbb nees (98,039,290)

TOtAI (LINE 7 PIUS LINE 8).....cvveieiiieiie ettt s 5252428284282 E bbb bbb oS Ao n st e b s bbbttt es 3,488,711,290
Part D, SECHON 1, COIUMN 8..........ouiieeee s 5,916,142,605

Part D, SECHON 1, COIUMN ...ttt ettt ettt bbb a e ettt et et e s s s ae e st es et st st ebebebereananas (2,427,431,315)

Total (Line 9 MINUS LiNE 10 MINUS LINE 11)....vuvrireierireeseiseiseiseise ettt a8 882888ttt s 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27..... oottt ettt s s et et sss e sea st s ssn s s etetessnsnaesasssananans 2,450,702,191
Part B, Section 1, ColUMN 20...........cccuiiiiiiiii s 381,999,139
Part D, SECHON 1, COIUMN T1........iieieeiiececeete ettt ettt a bbbttt sttt es st et b e s st et nsnee bt etes 2,832,701,330
Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uevuiireirrireieieieieie ettt 8 sttt 0

Qsl07



statement as of June 30, 2016 of he  IMl€tLif@ INnsurance Company USA

SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCeMBEr 31 Of PriOr YEAI..........ccvvivriiirieiieiieie et sees | sesessssesnssessese s seseseens 952,340,901 | .oovoveeeerereeeeeeeeee 593,746,168

2. Cost 0f cash equIValENtS ACUINET..........ceieeeiiieiiieieieie ettt sttt sssessesns | stsessssessstessssessssesneas 27,814,001,483 | ..ovveveieeeceeenn 31,305,222,036

3. ACCTUAL O QISCOUNL.........ecviviiececiete ettt bbbt s st ss s bt et s st et st s nsebetessnsens | sebesesssssesesessssssnsesesassnsnsetasas 496,832 | ..o 632,212

4. Unrealized valuation iNCrEASE (AECTEASE).........uuwrrereureereereireireetteieesseseeseesessessassessessessessessessessessessessessessses | neessesessesssssssssnessssssssetssssetsstestassessasss | evsessessessessessessessessessessensennennes 5,315

5. Total gain (I0SS) ON QISPOSAIS..........vuureuieiiieirriiiriieiereie bbbt enis | ebes bbb 64,245 | oo (1,749,283)

6. Deduct consideration received 0N diSPOSAIS...........c.cciriiuriiiriiiiniiiieiieieei et ssesesesens | seresssiesssie et neeas 26,987,278,843 | ...oevevevieceeein 30,945,515,548

7. Deduct amOrtization Of PrEMIUM...........ciiiriieeiiiri ettt ettt s bbbt esb bttt ebebntens | 4esetssesssbessssessetessebessessnsessntebsntebetense | eesssessssessesessebessebent et et et et e b et bt aneas

8. Total foreign exchange change in book/ adjusted Carrying ValUE.............cceuririiirnirneneneeeiresieiseeins | e 9,208,182 [ ..ouvueieeiriiereeerere s

9. Deduct current year's other-than-temporary impairment reCOGNIZEM.............curiruriiuriiirieerieinieiseeisieesieeees | ererietsreiessiesssissssessessesesssssssssesssessses | foeeessessssssssssssnsssssesssnesssnessnessssssssssans
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).......c.ccecviruinineninninnes | e 1,788,832,800 | ...cvvvevrireieieieirieieins 952,340,901
11. Deduct total NONAAMItEd @MOUNTS...........cviiirriririieiccei bbb ssensenses | oererser s er s ee e e see s ses st snes | fonistsnesnesne s sttt
12. Statement value at end of current period (Line 10 mMiNUS LINE 11).........cveuiiiiiereiicceeeieeeeersneseeienens | erererisisesesessssssesesenans 1,788,832,800 | ...ccovveriiicceie 952,340,901
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
PO00933 APAIMENE......c..euceeeereeciereieeee ettt es et sse e eaa Chicago IL..... 06/30/2016.... | Permanent Improvement
PO0T0TT7 APAIIMENE.......cveivisriicireri bbb Atlanta .1 06/30/2016.... | Permanent Improvement
p000948 Industrial..........coivirrieireirisriereerenas Vernon.. . | 06/30/2016.... | Permanent Improvement.
0199999, TOAIS. ....1u vttt eesseets s ers et ees s es s es 28 eeE 8848888884848 484 EEE4£EE 4088 4EEE11E  4EE81EEE4EEE LA 8 4EEE LR LR R HEEE AR 8oL E 4L EHEEE LA 4EEE 1L LR LR LA E 1R R LR 4R R EeLEReEEEeLE ARt 0 0
Acquired by Internal Transfer
p001266 Single Family Residential.... Palmdale | CA... | 05/25/2016.... | Transferred from Schedule B. 199,000 199,000
0299999. Totals 199,000 0 199,000 | v 0
0399999. Totals 199,000 0 199,000 189,966
SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
p000927 Office Hartford CT.. | 06/19/2015| BHN Capital LLC 0 | oo | e | e | e | o | 945
p000949 Industrial..........ccooevererrnrrrnnnns San Dimas........coovveveveninnnns CA.. | 09/21/2015| Westcore Properties AC, LLC........cocoocoeeee | corrriennnnininininns [ | v | eesesessssnesssesnens | oneessssnessesseenees 0 S I [P (535)
0199999, TOMAIS. ... vvvresissiseiseie etttk eEteeE bbb 0 0 0 (V] [ (] I 0 0 0 0 (V] [P (01 0. 0 410
Property Transferred
p001059 Warehouse. . | Newark | CA 104/01l2016 Internal asset transfer to MLIC................ | ........ 8,708,754 | ..o | e 8,532,900 | ........... 34474 | oo | e | e (BAATAY | e | 8,498,426 | .....8,906,352 407,926 | ......... 140,701
0299999. Totals .8,708,754 0 8,532,900 ...8,498,426 | .....8,906,352 ....407,926 | ........ 140,701
0399999. Totals .8,708,754 .8,532,900 ,498,426 .8,906,352 ..407,926 140,701




statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE B - PART 2

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

Loan Number

Location

4

Loan Type

6

Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

Mortgages in Good Standing - Farm Mortgages

2030

0000190584.........coomrerrererieriieerieesesiseeserisenans Polk e | Do | e | 0422020180 | i B.070 | ovvoeerreireereeeeere e 16,720,174 | = oottt | Shies s 171,078,236
0000190586.........couvrrrereireieaeeseersesisssesessissins Baldwin s | Bl [ | 0422020160 | s 6.070 |..... 8,685,367 | = eoereeei et | s 68,403,639
0000194451... .| Dooly .10,021,354 19,518,530
0000194557... wfVentura s | OBl | e . .14,434,700 28,994,441
0000195913... LBrant e | WA [ | 042202016, | . 3.500 | 5,562,976 10,936,633
0000197382... ..| Cochise 200 | 5 s 51,988,170
0000197592 KEM s | CBuieiseisssiesinesseses | ovseeennnnninns | 0422120180 | o 3.620 |..... 9,293,819 | = i | e 38,681,692
0000197659... LJColusa e | OPuciisineeenseesenns | e | 10231201500 | v 800 | 5 s | e 390,000 | v, 11,799,990
0000197673... ..| Cassia 6,754,026 9,560,246
0000198110... ..|Yuma 1,993,761 3,640,470
0000198145... .|Cochise 10,479,750 | = ooooeerieeieeeeeiseie et | eersenienes 16,132,480
0000198186... .| Lee 3,400,000 8,998,100
0000198217... Yolo 2,429,875 7,071,450
0000198285. ... | Millard 18,960,662 | = ooooveeririee et | eereeneienes 40,907,722
0000198299 .o St.Croix 1,922,015 4,095,750
0000198333 ..| Allen 989,390 1,888,830
0000198362 W [FTBSNO s | OBt | e 388,000 1,159,530
0000198368.........courremseresrrsersenesssrssisana .... | Martin 1,314,828 1,910,730
0199999. Total - Mortgages in Good Standing - Farm Mortgage: XXX 111,350,696 | ...ooooveveicrererceeecceeieceeeceeereneeeee 3, 790,000 | o 496,766,639
Mortgages in Good Standing - Residential Mortgages - All Other

0000015835......courevmrrmrereesereaseesessensssesersssians DAMASCUS e 69,137

0000016550... .|BOZEMAN 323,904

0000016604... MOUNTAIN VIEW 478,267

0000016617... .... |ALLEN 469,235

0000017183... ....| GASTONIA 86,446

0000017284... ..|SANANTONIO s 127,546

0000017576... .... | SARASOTA 93,146

0000017661... ..| JUPITER 260,777

0000017674 MIAME st sssessesnsssssssessseens | FLuntienisssesessninns | e 180,619

0000017719... e [LAKELAND et ensessssssnnsensesssssnnsssssensenes | vt | e 78,923

0000017727... .... | SUFFOLK 194,787

0000017795... o [BRADENTON BEACH e sessensissssesssssssssssssssssssessssssssssssnssnns | Flovinsineiinsinsinsssns | sossensssensenns 330,046

0000017830... JJWHITEHALL s 223,351

0000017847 PHILADELPHIA 48,607

0000017848... .... | PHILADELPHIA 50,317

0000017849... ... | PHILADELPHIA 47,804 67,709
0000017850... ... | PHILADELPHIA 54,294 88,619
0000017969... e [BOCARATON  eenssesensesssssssnsessessssssssssssssessesssessssssssnsens | Flevinninessessnssessnsens | soesensssnessnns 105,537 90,000
0000017994... LINAPLES 83,921 171,121
0000018034... TAMARAC 75,311 114,416
0000018042... «.|CHARLOTTE e 75,258 103,940
0000018074... o [HAWORTH e | oo | e | 042202016000 | i 3.375 | 1,307,969 1,829,000
0000018133... o [DAVENPORT  renseensnssssssesssssssssssssssssssssssssssssssssssssssssnnss | Flevinsinnesssssnssesnsens | soesessesessnns 239,771 276,390
0000018144... .[NAPLES 164,280

0000018166... .| MISSOURI CITY 166,037
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
0000019251... .... | MIDDLETOWN 04/22/2016.... | ... 40,337 93,561
0000019353... ..| SELDEN 04/22/2016.... | .... 134,402
0000019405, SANTA MARIA 04/22/2016.... 225,432
0000019447... ....|FREMONT 04/22/2016.... | .... 544,264
0000019451... .... | CHANDLER 04/22/2016.... | .... 164,084
0000019506... ... | KEY WEST 04/22/2016.... | .covovrrrirvirnrirririnnnnn3.500 | e 1,346,255
0000019526... .| BELMONT 04/22/2016.... | .... 575,385
0000019807. LAS VEGAS 04/22/2016.... 539,548
0000019842... ....NORWOOD 04/22/2016.... | .... 402,360
0000019870... ....|LACRESCENTA 04/22/2016.... | .... 738,290
0000019876... .... | OCEANSIDE 04/22/2016.... | ... 341,555
0000031490... .... |MISSION VIEJO 06/24/2016.... | .... 538,667
0000032592 .|RANCHO CUCAMONGA 04/22/2016.... | .... 545,795 680,652
0000034131... UNIVERSITY PARK . | 04/22/2016.... 678,428 1,013,000
0000034132... ....| TUXEDO PARK 04/22/2016.... | .... 568,127 836,155
0000034135... ....|ENGLEWOOD 04/22/2016.... | ccooovrvrerreriririrnnennn 3,625 [ e 1,316,797 2,290,000
0000034524... .... | SANTA CLARA 06/24/2016.... | .... 390,360 633,869
0000037282... ..| ORLANDO 06/24/2016.... | ... 104,972 118,000
0000037380... SARASOTA . | 06/24/2016.... 91,157
0000037441... .... | OAKLAND 06/24/2016.... | .... 249,354
0000037444... ....|REDONDO BEACH 06/24/2016.... | .... 375,965
0000037447... .... | GILROY 06/24/2016.... | .... 408,110
0000037457... ..|BRENTWOOD 06/24/2016.... | ... 484,922
0000037459... OXNARD . | 06/24/2016.... 288,878
0000037494... .... |FOOTHILL RANCH 06/24/2016.... | .... 388,037
0000037497... .... |HUNTINGTON PARK 06/24/2016.... | .... 481,355
0000037537... .... |MELROSE PARK 06/24/2016.... | .... 119,796
0000037725... .... | WEST PALM BEACH 06/24/2016.... | ... 89,806
0000037949... ..| GLENDORA 06/24/2016.... | .... 265,642
0000038116, SMITHTOWN 06/24/2016.... 160,969
0000038124... .... |NEW BRITAIN 06/24/2016.... | .... 64,073
0000038507... .... |CHULA VISTA 06/24/2016.... | .... 437,344
0000038763... .... | WATERVLIET 06/24/2016.... | ... 259,070
0000039575... ..| GRAND PRAIRIE 04/22/2016.... | .... 78,700
0000039627. GREENWICH 04/22/2016.... 394,668
0000039663... .... |LONG BEACH 04/22/2016.... | .... 304,786
0000039667... ....MIRAMAR 04/22/2016.... | .... 184,656
0000039758 .... |PLANTATION 04/22/2016.... | .... 55,693
0000039838 ....| SAN DIEGO 04/22/2016.... | .... 407,286
0000039842... ..| STOCKTON 04/22/2016.... | ... 167,138
0000039876... ORLANDO . | 04/22/2016.... 154,010
0000040161... ....| SCOTTSDALE 04/22/2016.... | .... 235,507
0000040206... .... | WATSONVILLE 04/22/2016.... | .... 549,109
0000040465... ..| SAN DIEGO 04/22/2016.... | .... 418,874
0000040476.........ccoerrrrereireiineeseerieeisseseseissins HOLLYWOOD 04/22/2016.... 160,112
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE B - PART 2

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

Loan Number

Location

4 5 6

State

Loan Type |Date Acquired Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

0000040544...
0000040553...

0000040697,

0000040707...
0000040722...
0000040753...
0000040761...

0000040831

0000040835...
0000040892...

0000048482
0000053929

0000054065...
0000054098...
0000054196...
0000054208...
0000054214...
0000054219...
0000054266...
0000054279...
0000054301...
0000054308...
0000054367...
0000054399...
0000054439...
0000054461...
0000054472...
0000054519...
0000054538...

0000054559,

0000054619...
0000054646...
0000054671...
0000054716...

0000054732

0000054754...
0000054781...
0000054791...
0000054807...
0000054836...
0000054840...
0000054893...
0000054950...
0000054998...

0000055006.

.... | OLALLA
.| PORT ANGELES

NAMPA

....|MESA

.... | CAPE CORAL
....| WEST CHICAGO
.| KIHEI

RENTON

.... | PASADENA
....| WEST PALM BEACH
<. |MIAMI
....|LOS ANGELES

..| CHANDLER
EGG HARBOR TOWNSHIP
....|CHARLOTTE
....| ANTIOCH
... |HOLLY HILL

.| BAREFOOT BAY

BAREFOOT BAY

....|BURIEN

... |HYPOLUXO
....|ENGLEWOOD
.| MIAMI

PALM BAY

....|LOS ANGELES
... [MIAMI
....|LOCKPORT
.... | PARKLAND

.| FORT COLLINS

BROWNSBURG

....| GEORGETOWN
....|SCRANTON
.... | RANDALLASTOWN
..|HADLEY

SMITH TOWNSHIP
.... |KINSTON
.... | GARLAND
... | WILSON
....|LADOGA

..| WEST NEWTON

GUTHRIE

.... | SAN BERNARDINO

....|MILFORD

..| BRIDGEPORT
ATHENS

04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016....

04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016....
04/22/2016.... | ....

04/22/2016.... | ....
06/24/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016....

04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
. | 04/22/2016....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
. | 04/22/2016....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016....

04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....

06/24/2016.... | ....

04/22/2016....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....

04/22/2016.... | ....

04/22/2016....

04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....

04/22/2016....

289,527

101,732
247,648

164,420

123,023

100,012

297,542
121,938

203,248

135,918

181,899

138,198
110,575

216,230

1,285,544

271,021

38,881

66,672

63,462

850,187

211,892

127,967

129,111

10,047
138,853

81,282

103,909

1,210,052

111,449
65,983

18,156

40,660

50,265

40,505
20,936

14,453

69,822

58,978

65,990

26,978

35,500

121,688

240,322

131,321

51,277

460,002
109,990

................................................................... 239,432

176,392
133,610

2,143,561

345,576
53,976

87,108

86,386

1,646,415
188,276
109,389
120,303
54,866

117,904
89,565

84,705

62,719

94,195

82,712

69,378

55,392

68,824




statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

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

€030

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
0000055043... .... | SATELLITE 1 SRRRRIOR ISR 04/22/2016.... | ... 132,692
0000055097... ... NAUGATUCK . CT 04/22/2016.... | .... 142,437
0000055118......comrevmrrreireireiiseeseesieeisssessissias BRONX e NY oo | e 04/22/2016.... 264,462
0000055127... e [FLUSHING e NY o | e 04/22/2016.... | .... 611,576
0000055197... ..|TRAPPE MD 04/22/2016.... | .... 330,423
0000055222 wJJOLIET L 04/22/2016.... | ... 191,015
0000055259 .... |KALAMAZOO 04/22/2016.... | .... 86,424 169,079
0000055265........ccconvvrrireireiiesesessiesisssisessissins POLLOK i 04/22/2016.... 99,839 175,292
0000055294... ....|PORTLAND 04/22/2016.... | .... 122,523 207,137
0000055304... W [MEHERRIN e 04/22/2016.... | .... 54,714 79,549
0000055346... .... | DONALDSONVILLE 04/22/2016.... | ... 19,269 118,242
0000055349... S [WINNIE 04/22/2016.... | .... 24,773 139,932
0000055351 .| BABYLON 04/22/2016.... | ... 223,861
0000055363 MANAHAWKIN 04/22/2016.... 143,561
0000055377 .... | WRIGHTWOOD 04/22/2016.... | .... 77,652
0000055382 .... | ORANGEVALE 04/22/2016.... | .... 231,893
0000055384 ... |RICHMOND 04/22/2016.... | .... 84,231
0000055388 ..| SALEM 04/22/2016.... | .... 96,293
0000055413... JAMAICA 04/22/2016.... 364,348
0000055418... ....| EDMOND 04/22/2016.... | .... 117,849
0000055455... .. |WASHINGTON 04/22/2016.... | .... 354,031 689,656
0000055475... .... | DES MOINES 04/22/2016.... | .... 65,988 89,345
0000055486... ..| JACKSONVILLE 04/22/2016.... | .... 20,110 53,925
0000055492... PITTSBURG 04/22/2016.... 36,628 69,780
0000055550. .... | CINCINNATI 04/22/2016.... | .... 31,615 47,930
0000055568 .... | PHILA 04/22/2016.... | .... 50,733 88,959
0000055577. o |[EASTELMHURST i 04/22/2016.... | .... 192,214 589,743
0000055584 .... |LANSDOWNE 04/22/2016.... | ... 75,981 88,103
0000055602 ..| DORCHESTER 04/22/2016.... | .... 262,648 511,710
0000055612 COLORADO SPRINGS s 04/22/2016.... 221,525 350,633
0000055614... ....|FARMERS BRANCH 04/22/2016.... | .... 76,840 113,890
0000055681... .... | WESTLAKE VILLAGE 04/22/2016.... | .... 329,864
0000055684... .|OXNARD 04/22/2016.... | ... 213,429
0000055698... .|LAHABRA 04/22/2016.... | .... 168,820
0000055705, ICKESBURG 04/22/2016.... 88,384
0000055740... ..[SONORA s 04/22/2016.... | .... 320,380
0000055756... . |[BRENTWOOD e 04/22/2016.... | .... 384,761
0000055800... .... |RIVERBANK 04/22/2016.... | .... 113,307
0000055848... «.|SANLEANDRO s 04/22/2016.... | .... 333,061
0000055859 .| LAKE ELSINORE 04/22/2016.... | ... 328,520
0000055890... LEHI 04/22/2016.... 319,468
0000055894... .... | VALLEY STREAM 04/22/2016.... | .... 340,669
0000055910. .... |LONG BEACH 04/22/2016.... | ccvoovrvrerrerriririneeenn 2,375 [ 1,511,641 3,677,443
0000055933 ... |LAKEWOOD 04/22/2016.... | .... 503,824 857,585
0000056022 ....| LOS ANGELES 06/24/2016.... | .... 713,594
0000056033, ..| JACKSON HEIGHTS 04/22/2016.... | .... 450,106
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
0000056038... ....|BOWIE 04/22/2016.... | ... 208,905
0000056074... .| GLENDALE 04/22/2016.... | .... 430,717
0000056175......courermrrreireirsieseseseesiesissssesssssias TUSCON 04/22/2016.... 163,020
0000056197. ..|FREEHOLD L 04/22/2016.... | .... 285,454
0000056229 ....|BOYNTON BEACH 04/22/2016.... | .... 154,675
0000056244 ... |NASHUA 04/22/2016.... | ... 135,112
0000056260. |PORTST.LUCIE 04/22/2016.... | .... 78,721
0000056334.......coceomerimrireireieneeseesiesissisessissins LA PUENTE 04/22/2016.... 315,631
0000056336 ....|ORLANDO 04/22/2016.... | .... 75,638
0000056365. .... | LAUDERHILL 04/22/2016.... | .... 132,199
0000056399 .... | EAST ELMHURST 04/22/2016.... | ... 437,937 611,002
0000056447 ... | LAKELAND 04/22/2016.... | .... 101,729 91,603
0000056472... L|ROMOLAND e 04/22/2016.... | ... 73,992
0000057755... WESTMONT 06/24/2016.... 110,284
0000059912... o [FOLSOM e 04/28/2016.... | .... 474,185
0000065551 .... | THOUSAND OAKS 04/28/2016.... | .... 689,548
0000065553 ..[NEWBURY PARK s 04/28/2016.... | .... 638,245
0000065562... .. | LAGUNA NIGUEL 04/28/2016.... | ... 679,087
0000065597... WALNUT CREEK . | 04/28/2016.... 665,910
0000065640... [RIVERSIDE s 04/28/2016.... | .... 472,583
0000065710... .... | CARLSBAD 04/28/2016.... | .... 628,294
0000065714... «.[MONTEREY 04/28/2016.... | .... 506,714
0000065733... ..|LAHABRA HEIGHTS 04/28/2016.... | ... 694,576
0000106770... SOUTH SAN FRANCISCO . | 04/28/2016.... 696,360
0000111898... .... |UPPER SADDLE RVR 06/24/2016.... | .... 743,066
0000112012 ... NEW CASTLE 06/24/2016.... | .... 84,892
0000112629 «.|OLDBRIDGE 06/24/2016.... | .... 134,814
0000122097... ... |POTOMAC 06/24/2016.... | ... 470,445
0000124924... ..| MISSION VIEJO 04/28/2016.... | ... 491,100
0000124986, ORLANDO e 04/28/2016.... 501,376
0000128774... .... |LAS VEGAS 06/24/2016.... | .... 465,399
0000128881... ....|EXETER 06/24/2016.... | .... 30,409
0000128912... .... | KAPOLEI 06/24/2016.... | ... 312,013
0000128914... ..| SOUTHINGTON 06/24/2016.... | .... 123,694
0000128915......coorernrrrrireirerieeiseeeieeiseessesissins SPRINGFIELD e 06/24/2016.... 37,023
0000128929 ..|EGREENWICH s RI 06/24/2016.... | .... 164,420
0000128939 o [ALBUQUERQUE et NM 06/24/2016.... | .... 86,104
0000128995... .... |SUNNYVALE CA 06/24/2016.... | .... 189,560
0000129017... .... |HIALEAH 06/24/2016.... | .... 92,519
0000129023... CJTRUCKEE et CA e | cevieeieeieens 06/24/2016.... | .... 399,550
0000129048... RIVERDALE . |MD 06/24/2016.... 63,921
0000360203... ... | KATY L ORI VIR 04/22/2016.... | .... 61,362
0000362620. ... |LAKE M 04/22/2016.... | .... 56,574
0000363368 ..| SANFORD 5] ORI BN 04/22/2016.... | .... 58,152
0000396160..........courrvrrireireiineeseenieeisreseseiseins WALDORF et MD 04/22/2016.... 127,949
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0000403677... .... |MIDDLE ISLAND 04/22/2016.... | ... 187,230

0000403846... .|ENCINO 06/24/2016.... | .... 476,197

0000405104 SMITHFIELD 04/22/2016.... 62,352

0000407999 o [BROOKLYN s | NY oot | e 06/24/2016.... | .... 204,411

0000408883 ....|ODENTON 06/24/2016.... | .... 148,961

0000484379... .... | INDIAN TRAIL 06/24/2016.... | ... 153,653 260,000
0000487964... JHOUSTON st essssssssssssssssssensensnnes | I enessnessesssssssssssnssonns | coneesessnsenns 04/22/2016.... | .... 43,281 79,691
0000489049, HOUSTON e | D e | s 06/24/2016.... 79,029 109,000
0000489812... .... | VERO BEACH 04/22/2016.... | .... 85,967 94,624
0000490010... ....|ORLANDO 04/22/2016.... | .... 94,766 129,205
0000490961... ....| VALRICO 04/22/2016.... | ... 147,271 244,245
0000494631... ....|DADE CITY 06/24/2016.... | .... 52,505 40,000
0000496683... CIMIAME s | Flrreesssnns | . 04/22/2016.... | ... 71,798

0000497005... CHICAGO 06/24/2016.... 122,682

0000497022... . [FORTLAUDERDALE e nsssiesssssssssssesssnssssenens. | Flotiniieinsiesesssennns | veresseesnniees 06/24/2016.... | .... 365,695

0000497137... .... | CAPE CORAL 06/24/2016.... | .... 122,156

0000498537... ... |ANAHEIM 06/24/2016.... | .... 364,869

0000585461... ..| RANCHO CUCAMONGA 06/24/2016.... | ... 422,846

0000586152... WOODSBURGH 04/22/2016.... 619,759

0000586897... ....| CORNISH FLAT 06/24/2016.... | .... 108,160

0000589251... ... NEWARK 04/22/2016.... | .... 132,828

0000589574... e [WESTPALMBEACH —  rrnseesesenissssssesssssssssssssssssssssssssssssssnssonns. | Flovinsineissssiissssnesnsens | sonseseesssenns 04/22/2016.... | .... 81,668

0000590955... CTHIALEAH s |l | . 04/22/2016.... | .... 136,675

0000591299... JERSEY CITY 04/22/2016.... 303,820

0000617019... o [MORENO VALLEY  rcninesssssessssneesssssssssssssssssssssssssesssenns | CBuriissiinesissisessssseenns | oesesseesesinns 04/22/2016.... | .... 169,897

0000617911... .... | POMPANO BEACH FLuttirinrrrenerineis [ v 04/22/2016.... | .... 99,748

0000624610... ....|PROVIDENCE RI 04/22/2016.... | .... 113,523

0000624778... wn |[OAKLAND s 04/22/2016.... | ... 219,385

0000639904... ..| GALT . 04/22/2016.... | .... 177,271

0000640088 TAMPA s 06/24/2016.... 88,186 119,000
0000642316... o [MECCA 06/24/2016.... | .... 138,644 165,000
0000643777... .... | MARIANNA 06/24/2016.... | .... 84,786 162,059
0000644140... wn | BALTIMORE e MD 04/22/2016.... | ... 105,579 94,809
0000646166... L|SOUTHHOLLAND e [ 04/22/2016.... | .... 193,484 175,486
0000651853 NORTH LAUDERDALE . FLuttirineieneeneins | v 04/22/2016.... 69,616 114,752
0000651912... .... | GREENACRES 04/22/2016.... | .... 67,668 114,648
0000651981... <. |MIAMI 06/24/2016.... | .... 130,279

0000651991... woe. |MIAMI 04/22/2016.... | .... 82,084

0000652406... .... |HOMESTEAD 04/22/2016.... | .... 166,317

0000654220... ..|AGOURA HILLS 04/22/2016.... | ... 564,805

0000661428... SARASOTA 04/22/2016.... 96,634

0000662303... ....|CHESTER 06/24/2016.... | .... 858,608

0000925285, .... | LAKE STEVENS 06/24/2016.... | .... 417,841

0000926094 A JAMAICA 04/22/2016.... | .... 182,979

0000926748..........oorvrrrireirerinseseeiieeiseesassissins POMPANO BEACH FLutttiiriienneieeneis | e 04/22/2016.... 50,691
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0000927439...
0000931478...

0000931998,
0000932387
0000933033

0000933684...
0000935797...

0000936629

0000937263...
0000938443...
0000938474...
0000938777...
0000938894...
0000938906...

0000938995,

0000939074...
0000941054...
0000941258...
0000942609...
0000942753...
0000957950...
0000958150...
0000958695...
0000959052...
0000959304...

0000982899,
0000989850,

0000994604...
0000995807...

0001020086.

0001020210...
0001041315...

0001041765,
0001052850

0001054259,

0001054363...
0001054419...
0001054514...
0001054800...

0001055157,
0001055260

0001055415,
0001055584
0001055605,

0001055714...
0001055874...

.... |BROOKLYN
.|HESPERIA

....|NORTH HILLS

.... | QUEENSBURY

....|FORT LAUDERDALE
.| ROUND LAKE PARK

.... |ALBUQUERQUE
.... | BALTIMORE
... |MESQUITE
....|BENTON

.| BAKERSFIELD

....|VENICE

....| CAPE CORAL
.... |HESPERIA

.| MARIPOSA

....| WATERFORD
....| SPOKANE
....|FORT LUPTON
.|HUDSON

....|FRESNO
....|FORT MYERS
....|FOREST PARK
....| SUNRISE
.| LANHAM

....|ONTARIO

....|VENTURA

.... |BROOKLYN
..|HOUSTON
SACRAMENTO

.... | CLAREMORE

... |IRVING

....|HUNTINGTON STATION

... | BALDWIN PARK
..| DAVIE
CHARLESTON

.... | TEMECULA

....| SPOKANE

.... | GLENDALE

....| SACRAMENTO
..| SNOHOMISH

HARTFORD

04/22/2016.... | ....
04/22/2016.... | ....
06/24/2016....

06/24/2016.... | ....
04/22/2016.... | ....
06/24/2016.... | ....
06/24/2016.... | ....

LAKE WORTH

06/24/2016....
06/24/2016.... | ....

06/24/2016.... | ...

MIAMI

METAMORA

06/24/2016.... | ....
06/24/2016.... | ....
06/24/2016.... | ....
. | 04/22/2016....
06/24/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
06/24/2016.... | ....
04/22/2016....

04/22/2016.... | ....

06/24/2016.... | ....
06/24/2016.... | ....
06/24/2016.... | ....

LONG BEACH

06/24/2016....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....

HUGER

06/24/2016....
06/24/2016.... | ....
06/24/2016.... | ....
06/24/2016.... | ....
06/24/2016.... | ....
06/24/2016....
06/24/2016.... | ....

06/24/2016.... | ...
04/22/2016.... | ....
06/24/2016.... | ....
04/22/2016.... | ....
. | 04/22/2016....
06/24/2016.... | ....
06/24/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....

375,201

214,954
82,301

188,522

109,988

119,740

41,082
44,409

52,602

48,618

52,548

106,996
77,304

178,902

49,937

110,903

177,068

140,848

144,740

41,492

104,374

109,368

151,011

356,660
115,789

51,661

160,404

129,770

184,914
185,525

57,904

465,266

172,150

88,415

146,600

81,524

40,492

224,786

87,600
994,811

371,789

855,708

38,669

234,145

127,690

470,745

130,000
515,000
164,841
179,000

80,000

87,500

98,000

180,000

154,761
518,553
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0001056340... .... | ROSEMEAD 04/22/2016.... | ... 203,267
0001057290... .| LAKE CITY 04/22/2016.... | .... 122,514
0001057305, HARTWOOD bbb 06/24/2016.... 235,778
0001057783... e [GARLAND e 06/24/2016.... | .... 26,840
0001058062... ...|CAVECREEK 06/24/2016.... | .... 356,230
0001060161... . |[BOROUGH OF AUDUBON et NJ 06/24/2016.... | ... 183,467
0001060317... ..| CINNAMINSON 06/24/2016.... | .... 161,863
0001064575. PHILADELPHIA 06/24/2016.... B1,065 | covoiereireieieiiesiee et | eeseeninsiessienes 85,000
0001064641... .... | EL SOBRANTE 06/24/2016.... | .... 432,403 453,000
0001064764... «.|DELAND 06/24/2016.... | .... 136,060 166,000
0001064877... ...|POUGHKEEPSIE s 04/22/2016.... | ... 140,657 159,443
0001064963... ....NANTUCKET 06/24/2016.... | .... 888,775 1,125,000
0001065172... .|NANTUCKET 06/24/2016.... | ..coovvvrirvrrnrirririnnnn5.000 | oo 1,097,104 2,025,000
0001065567... DANVILLE 04/22/2016.... 422,573
0001066374... .... | CHICAGO 04/22/2016.... | .... 87,050
0001066878... ..|CONCORD e 06/24/2016.... | .... 260,827
0001066910... .... | SALINAS 06/24/2016.... | .... 120,053
0001066969, ..| OAKLAND 04/22/2016.... | .... 225,173
0001067058... CHINO . | 04/22/2016.... 263,527
0001067735... <. | MIAMI 06/24/2016.... | .... 74,530
0001067946... e [NAPLES s | e | e 04/22/2016.... | .... 76,148
0001078432... ... | LAKE CHARLES 06/24/2016.... | .... 84,592
0001078888... ..| ABSECON 04/22/2016.... | .... 51,033 79,424
0001079672... PINETOPS 06/24/2016.... 80,814 79,900
0001079803... ..|CORRYTON 04/22/2016.... | .... 102,799 99,875
0001080110... ....|ROCKWOOD 06/24/2016.... | .... 32,810 81,500
0001080282... e [DANVILLE  essnennssssessnssssnsesssesssssssssnssssssesssssenss | O [ v 04/22/2016.... | .... 67,934 113,000
0001081139... ....| TACOMA 04/22/2016.... | ... 166,849 122,769
0001081313... .| FRESNO 06/24/2016.... | .... 61,778
0001081606 BARTLESVILLE 04/22/2016.... 48,330
0001081813... «.|CUMBERLAND s 06/24/2016.... | .... 41,708
0001081978... o [CARSON s | WAL e | e 06/24/2016.... | .... 167,927
0001082247 .... | ROCKBRIDGE BATHS 06/24/2016.... | ... 35,914
0001082285 ..| RALEIGH 04/22/2016.... | .... 72,577
0001083109, SURRY 06/24/2016.... 41,146
0001083369. ....| TUCSON 04/22/2016.... | .... 50,044
0001083659 ....| YONKERS 06/24/2016.... | .... 253,158
0001083670... e [COLTON s | OPuriinsiiessesesseesssssenss | coevesneisesinns 06/24/2016.... | .... 113,789
0001083764... . |SILVERCITY s 06/24/2016.... | .... 125,009
0001083819... LFLAGSTAFE s | A | . 06/24/2016.... | .... 89,073
0001085141... AZTEC 06/24/2016.... 59,255
0001085232... o [GOLDEN VALLEY  serenensnssesssssesssnssssssssessssssssssssssssssssessnesss | Aviieiinssississsissensees | oossesessneseinns 06/24/2016.... | .... 66,879
0001087866... o [BROOKLYN s | NY et | e 06/24/2016.... | .... 432,288
0001087894... ..|CYRUS 06/24/2016.... | .... 53,571
0001088355.......coevmrrreireireiiiesiseesiesisseesessissins WESTSENECA  innnsnensssnessssssssssssssssssssssnsssssesssseesens | NY st | oo 04/22/2016.... 56,164
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0001088558.

0001088699.
0001088779,

0001089128...
0001089406...
0001089430...
0001089477...

0001089519,

0001090022...
0001090130...
0001090795...
0001091151...
0001091371...
0001091573...
0001091716...
0001092417...
0001094494...
0001095204...
0001095397...
0001095520...
0001095579...
0001095614...
0001095622...
0001095705...
0001095734...
0001095735...
0001095831...

0001095835

0001095927.
0001095946,

0001096152...
0001096158...
0001096194...
0001096291...

0001096300

0001096526...
0001096710...

0001096732
0001096808,

0001096831..
0001097075...
0001097084...
0001097312...
0001099159...

0001099526,

....|BORO OF BEACH HAVEN
..| STREAMWOOD

Location 4 5 6
2 3
City State Loan Type |Date Acquired Rate of Interest
... |MESA 06/24/2016.... | ...
..| CHICAGO 04/22/2016.... | ....
COTTONWOOD i 04/22/2016....
..|FORTPIERCE e 04/22/2016.... | ....
.... |LUBBOCK 06/24/2016.... | ....
.... | RICHMOND 06/24/2016.... | ...
.| KENTWOOD 06/24/2016.... | ....
PLAINVILLE 04/22/2016....
..|RICHMOND 06/24/2016.... | ....
.... | TOWNVILLE 06/24/2016.... | ....
.... | ELK GROVE VILLAGE 06/24/2016.... | ...
....|BRANDON 06/24/2016.... | ....
.. | MIAMI 06/24/2016.... | ...
GREENSBORO 06/24/2016....
.... | BERMUDA DUNES 06/24/2016.... | ....
.... | TEWKSBURY 06/24/2016.... | ....
....NEWTON 06/24/2016.... | ....
..| ALAMEDA 04/22/2016.... | ....
SOUTH LAKE TAHOE . | 04/22/2016....
.... |FREMONT 04/22/2016.... | ....
.... | FAIRFIELD 06/24/2016.... | ....
....| SAN JOSE 04/22/2016.... | ....
..| MOORESTOWN 04/22/2016.... | ....
SALINAS 06/24/2016....
.... | MILLBRAE 04/22/2016.... | ....
....|DUBLIN 06/24/2016.... | ....
....| SAN DIEGO 04/22/2016.... | ....
....| SAN DIEGO 04/22/2016.... | ...
..| SAN JOSE 04/22/2016.... | ....
PARK CITY 06/24/2016....
....|BRENTWOOD 06/24/2016.... | ....
... |WEST HILLS 04/22/2016.... | ....
.... | SAN BRUNO 06/24/2016.... | ...
..| LAKE ORION 06/24/2016.... | ....
SAN FRANCISCO 06/24/2016....
....| SAN JOSE 04/22/2016.... | ....
....|BRENTWOOD 06/24/2016.... | ....
.... | CARPINTERIA 04/22/2016.... | ....
.... | SANTA CLARITA 06/24/2016.... | ....
.. | WALNUT CREEK 06/24/2016.... | ...
MONROE . | 04/22/2016....
..| SAN JOSE 06/24/2016.... | ....

04/22/2016.... | ....

04/22/2016.... | ....

DEARBORN HTS

06/24/2016....

140,683

341,573
108,909

79,776

44,148

91,775

37,640
217,904

55,341

147,659

89,628

58,171

82,058

64,182

134,655

292,441

1,103,424
419,114

422,816

377,081

610,585

430,426

432,720

686,949
521,599

848,060

593,204

751,281

374,077
866,920

301,196

551,335

408,356

209,517
297,607

373,229

600,715

915,408

371,175
514,278

553,699

644,859

744,483

105,790

90,065

................................................................... 129,727

79,650

96,500

159,000

70,000
198,264
99,500

210,000
118,000
130,000
170,000
101,000
295,000
425,000

2,550,000
762,621

1,365,645
1,185,000
797,330
1,266,347
823,452
1,300,000

1,896,090
495,000
965,000
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0001099600... W HOWELL e 06/24/2016.... | ... 145,231 235,000
0001099685... ..| SAINT PAUL 04/22/2016.... | .... 93,628 122,000
0001099828 HIGHLAND PARK s 04/22/2016.... 136,516 | covvueerireiiieiiieeiiee ettt | eebies b 234,717
0001099900... .... |CHICAGO 06/24/2016.... | .... 113,083 198,000
0001100515... ..[MINNEAPOLIS e 06/24/2016.... | .... 43,146 122,000
0001100540. .. |MINNEAPOLIS s 04/22/2016.... | ... 29,670 144,000
0001100558 SJAURORA s | e | . 04/22/2016.... | .... 128,863 133,417
0001100748 CHICAGO 04/22/2016.... 70,899 71,778
0001101057... .... NILES 04/22/2016.... | .... 153,534 182,482
0001101397... .... |CHICAGO 04/22/2016.... | .... 129,271 171,829
0001101685... ....| CICERO 06/24/2016.... | ... 103,156
0001108799... .... | DELANO 04/22/2016.... | .... 82,310
0001108836. .| BELLFLOWER 04/22/2016.... | ... 124,266
0001108875... DENVER . | 06/24/2016.... 205,341
0001108895... A [PINEVALLEY e 04/22/2016.... | .... 167,795
0001110853... ..|SANDIMAS 06/24/2016.... | .... 320,641
0001111157... ....|OPA LOCKA 04/22/2016.... | .... 179,626
0001111292 .| PICO RIVERA 06/24/2016.... | ... 281,933
0001112689 DULUTH 06/24/2016.... 84,497
0001113160 .... | HARLINGEN 06/24/2016.... | .... 61,029
0001113309... ... | KINGMAN 04/22/2016.... | .... 66,587
0001113450... o [DELRIO s 06/24/2016.... | .... 90,078
0001114007... LJLENOIR i 06/24/2016.... | .... 41,370
0001114034... WYOMING 06/24/2016.... 42,406
0001114235... ...|SOUTHELMONTE ... 06/24/2016.... | .... 185,428
0001115205... «[CORRY 06/24/2016.... | .... 45,978
0001116544... .... | LOS ANGELES 04/22/2016.... | .... 180,668
0001116547... W GUTHRIE e 06/24/2016.... | ... 116,928
0001116549... .| DAVIE 06/24/2016.... | .... 133,388
0001116578, RANCHO SANTAMARGARI . 04/22/2016.... 251,551
0001116602... ....|DAVIE 06/24/2016.... | .... 176,498
0001116613... ....| WESTON 04/22/2016.... | .... 304,927
0001116621... ....| MORRIS TWP 06/24/2016.... | ... 35,586
0001116628... ..| LA HABRA HEIGHTS 06/24/2016.... | .... 725,012 1,253,671
0001116635. CRESCENT ClI 06/24/2016.... TI5,124 | oottt | i 150,000
0001116644... .... | PISCATAWAY 06/24/2016.... | .... 152,355
0001116648... .... | WASHINGTON 06/24/2016.... | .... 477,366
0001116660... .... | PALM BEACH GARDEN 04/22/2016.... | .... 595,333
0001116663... ... |SUNCITY 06/24/2016.... | .... 113,027
0001118017... .| DEARBORN 04/22/2016.... | ... 64,470
0001118056... EDMONDS . | 04/22/2016.... 166,458
0001118188... .... | GRAND TERRACE 04/22/2016.... | .... 412,604
0001118206... ... |LITTLETON 06/24/2016.... | .... 137,995
0001118300... .... | LAKE WORTH 04/22/2016.... | .... 214,511
0001173889... ....| WEST GROVE 04/22/2016.... | ... 52,107
0001174237... ..| YAKIMA 04/22/2016.... | .... 52,634
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0L°2030

0001174359...
0001174371...

0001174792

0001174827...
0001174980...
0001175075...
0001175128...

0001175205,

0001180488...
0001180537...
0001183184...
0001184879...
0001186379...
0001200945...
0001200955...
0001201093...
0001201101...
0001201115...
0001201170...
0001201189...
0001201218...
0001201225...
0001201286...
0001201330...
0001201363...
0001201458...
0001201473...
0001201503...
0001201593...

0001201874,
0001202022

0001202253

0001202708...
0001202755...

0001202769,

0001202845...
0001202931...
0001202962...
0001203103...
0001203130...
0001207506...
0001207548...
0001207565...
0001207558...

0001207559,

....| ATWOOD
.|MEDARYVILLE

ANACONDA

....|CANDLER

. [JAY

....| CHATTANOOGA
..| WEST GROVE

MOSELEY

.... | CHICAGO
....|ESCONDIDO
.... | BANNING

.... | SOUTH HAVEN
..| CAPE CHARLES

NEW LEBANON

....|BAY CITY

.... | WASHINGTON

.... | TAMPA

..| BALTIMORE
TAMPA

....|PRESTON

... NEWARK

.... | SIOUX CITY
..| WATERBURY

REDDICK

....|PORTSMOUTH

.... | CEDAR SPRINGS
.... | JACKSONVILLE

....|RADFORD

.. | WILLIAMSTOWN

BEAUFORT

....|COLUMBUS
....| SPARTA
....| CANTON
..| CAMDEN

EDEN

.... |HALLANDALE BEACH
....| GREENCASTLE
....| DEFUNIAK SPRINGS
....|LAKE BUTLER
..| FRONT ROYAL
GREENACRES
... |JUPITER
....| CORAL GABLES
..| MIRAMAR
TAMPA

06/24/2016.... | ....

04/22/2016.... | ....

06/24/2016....

06/24/2016.... | ....

................................................. 04/22/2016.... | ....

06/24/2016.... | ....

04/22/2016.... | ....

04/22/2016....

04/22/2016.... | ....

..................................... 04/22/2016.... | ....
..................................... 06/24/2016.... | ...

06/24/2016.... | ....

04/22/2016.... | ....

06/24/2016....
06/24/2016.... | ....

04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016....
04/22/2016.... | ....

06/24/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....

06/24/2016....
04/22/2016.... | ....

04/22/2016.... | ....

................................................. 06/24/2016.... | ....

04/22/2016.... | ....

04/22/2016.... | ....

................................................. 06/24/2016....
................................... 04/22/2016.... | ....

06/24/2016.... | ....

.................. 04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016....

................................................. 06/24/2016.... | ....

06/24/2016.... | ...

04/22/2016.... | ....
04/22/2016.... | ....
06/24/2016.... | ....

................................................. 06/24/2016....

. | 06/24/2016....
06/24/2016.... | ....
06/24/2016.... | ....
04/22/2016.... | ....

36,050

40,002
52,592

109,165

66,917

84,078

121,434
75,659

109,302

67,153

81,805

112,986

500,209

49,425

58,720

31,589

72,160

84,870

162,088

195,137

162,780

34,059

50,039

66,868

92,628

98,939

44,229

80,798

26,184

40,292

78,960

43,747

37,203

63,586

28,959

104,285

99,107

98,799

26,606

44,606

103,931

211,675

131,665

174,467

140,281

75,000

52,697

78,000

173,814
154,069
104,667
94,454

423,277
70,000

94,000

58,698

75,814
72,884

139,663
148,715
325,000
50,741

49,676

62,000

164,574
126,690
71,000

270,293
59,850

99,000

69,687

57,500

109,486
108,705
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Loan Number City Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
0001207591... o |[ZEPHYRHILLS s 06/24/2016.... | ... 104,325
0001207622... .| MIAMI 06/24/2016.... | .... 148,749
0001207636........ceoneevrrireireiieeiseeeieeissssssissins ALAMEDA 06/24/2016.... 805,587 | ..vvveiruirieiniieite bbb | eees e 925,000
0001207637... <. |MIAMI 06/24/2016.... | .... 1,326,323 2,000,000
0001207654... ...|LAGRANGEPARK ... 06/24/2016.... | .... 316,083
0001207666... .... | CHESAPEAKE 06/24/2016.... | ... 292,378
0001207690... ..| WASHINGTON 06/24/2016.... | .... 281,842
0001207719, LAKEWORTH s 06/24/2016.... 520,293
0001207723... o [PHOENIX 06/24/2016.... | .... 114,568
0001207752... ....|NORTH PORT 06/24/2016.... | .... 105,612
0001207782... .... | AVENTURA 06/24/2016.... | ... 190,116
0001207853... . |ODESSA 06/24/2016.... | .... 783,220
0001218045... ..| SHINGLE SPRINGS 04/22/2016.... | ... 403,521
0001218230... OAKLAND 04/22/2016.... 175,332
0001218326... . |BOWIE 04/22/2016.... | .... 233,488
0001218459... ..|LAKEWORTH s 04/22/2016.... | .... 691,132
0001219079... .... |CHICAGO 04/22/2016.... | .... 118,708
0001219791... LISANFRANCISCO essesssssensssssssssssnsesssessssssesssssssessens. | CBuiieiisiiseisesesisessens [ e 06/24/2016.... | .... 473,262 925,000
0001221204... PHILADELPHIA 04/22/2016.... 40,736 94,411
0001222050... ...|CLOUDCROFT 06/24/2016.... | .... 61,994 152,000
0001222138... W [BLODGETT  eerensssesensessenissnsesssnsessenssssssnessessessens | QR | coesesnsienesinns 06/24/2016.... | .... 116,090 165,000
0001222143... .... |LEBANON 06/24/2016.... | .... 56,742 88,000
0001222184... .|HAVELOCK 06/24/2016.... | ... 31,829 98,000
0001222377... LEWISTON 06/24/2016.... 25,787 154,000
0001222577... e [HAIKU e 06/24/2016.... | .... 143,738 575,000
0001222596... ....|OLATHE 06/24/2016.... | .... 67,913 75,000
0001222645... .... | OLIVEHURST 04/22/2016.... | .... 45,618 141,805
0001225194... .... | PAAUILO 04/22/2016.... | ... 96,890 144,278
0011661717... ..| TOPOCK 04/29/2016.... | .... 85,251 - 94,100
0012289732 LINDSAY 04/29/2016.... T17,365 | covvneeeiiereeeieeeiee ettt snens | eebie et 104,640
0012759213... .... | CLARENCE 04/29/2016.... | .... 46,729 144,391
0012768909... ... |RICHMOND 04/29/2016.... | .... 296,067
0013068671... .... | KISSIMMEE 04/29/2016.... | ... 134,568
0013077193... ..| SAN DIEGO 04/29/2016.... | .... 407,017
0014549984 LOS ALTOS 04/29/2016.... 238476 | oo 2,150,000
0014550032 . |SANFRANCISCO e 04/29/2016.... | .... 587,661 2,495,250
0014550099 ....|LOS ALTOS 04/29/2016.... | .... 947,612 2,285,000
0014550123... o [CALABASAS e | OBt | e 04/29/2016.... | .... 1,280,313 3,200,000
0015135114... .... | DRAPER 04/29/2016.... | .... 717,069 549,000
0016397077... LJWESTWOOD e 04/29/2016.... | .... 165,545 488,790
0016397218... PERTH AMBOY 04/29/2016.... 115,104
00168340486... e [STOCKTON  reereennsnesesssessssisssssnsesssessssssssssessesssessenssns | CPluriiineisnessssissesssssseees | rossesseesessnns 04/29/2016.... | .... 106,738
0017617416... .... |LUDINGTON 04/29/2016.... | .... 64,594
0017617598... L|SACRAMENTO  ssensnsnessssssssenenssessssssssnsessesssesssssnsssns. | OPreiseiiesssessesessensns | ceneesnesineenns 04/29/2016.... | .... 153,470
0017781683......cooeverreieireiieeiseeeiesss i PALMBAY s sssessssssesssessensss | Fluntinninsnsssssnienns | s 04/29/2016.... 113,022
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0017782459... o |YUCAIPA 04/29/2016.... | ... 358,957 493,311
0018002410... ....|BOYNTON BEACH 04/29/2016.... | .... 119,351 145,864
0023792799.......cveerieirseiiseiiseeseesiesiss i LAFAYETTE = e 04/29/2016.... A1,330 [ oo | eeei et 691,900
0023792856 .... | MARTINEZ 04/29/2016.... | .... 60,021 575,372
0023794209 .... | KLAMATH FALLS 04/29/2016.... | .... 50,142 75,125
0023794258... ....| SAN DIEGO 04/29/2016.... | ... 483,117
0023794381... o [WATERFORD TWP. st 04/29/2016.... | .... 133,403 177,943
0023794555.......coceverieiseiiasiissiseesiesiss i LOS ALTOS 04/29/2016.... 136,521 | covvreiieie s 2,789,551
0023794597... .... | CAMBRIDGE 04/29/2016.... | .... 258,592
0023794639... ....|EUGENE 04/29/2016.... | .... 161,977
0023794712... .... | LAHAINA 04/29/2016.... | ... 244,721
0023794779... .... | AVONDALE 04/29/2016.... | .... 180,696
0023794944... ..| CHANDLER 04/29/2016.... | ... 166,269 216,193
0023816960... DARIEN 04/29/2016.... 1,838,910 3,108,734
0023819659... ....| SAN DIEGO 04/29/2016.... | .... 385,403
0023821721... A [ANNAPOLIS e 04/29/2016.... | .... 252,145
0023822083... .... |CHICAGO 04/29/2016.... | .... 361,362
0023822356... .|MONTGOMERY VILLAGE 04/29/2016.... | ... 258,761
0023822497... MIDDLETOWN . | 04/29/2016.... 195,029
0023823149... .... | SACRAMENTO 04/29/2016.... | .... 201,430
0023823156... ..[NORWALK 04/29/2016.... | .... 234,901
0023824311... ... MAMARONECK 04/29/2016.... | .... 283,569
0023825110... ..|RIALTO 04/29/2016.... | ... 235,694
0023829955... PORT READING 04/29/2016.... 176,262
0100005939 ....|HOMESTEAD 04/22/2016.... | .... 157,239
0100006819... .... |LOS ANGELES 04/22/2016.... | .... 161,310
0100007677... .... |HARRISONBURG 04/22/2016.... | .... 211,685
0100008896... .... | THOUSAND OAKS 04/22/2016.... | ... 377,988
0100012736... LJJAMAICA 04/22/2016.... | .... 235,761
0100014289 SEATTLE e 04/22/2016.... 159,611
0100014471... .... |BROOKLYN 04/22/2016.... | .... 421,131
0100014601... ....|BRENTWOOD 04/22/2016.... | .... 396,457
0100014631... ..|BROOKS s 04/22/2016.... | ... 139,422
0100014749... .| BELLEAIR BLUFFS 04/22/2016.... | .... 101,598
0100015251 PASO ROBLES 04/22/2016.... 211,741
0100030756... ... WEYMOUTH 04/22/2016.... | .... 183,760
0100030877... .... | PEMBROKE PINES 04/22/2016.... | .... 95,314
0100031634... .... |SUNNYVALE 04/22/2016.... | .... 443,297 1,341,436
0100033148... ....|BOCA RATON 04/22/2016.... | .... 45,289 215,778
0100033557... JNEWYORK 04/22/2016.... | .... 2,409,836 4,965,269
0100034737... LIVINGSTON 04/22/2016.... 408,555
0100035267... o [GATESVILLE s 04/22/2016.... | .... 126,280
0100038210... ....| SAN JOSE 04/22/2016.... | .... 797,575 1,193,945
0100039010... .... | ANNANDALE 04/22/2016.... | .... 461,702 815,241
0100041354... o [DALY CITY i 04/22/2016.... | .... 449,007
0100041482... .| BALDWIN PARK 04/22/2016.... | .... 131,510
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0100042013... .... | FORT LAUDERDALE 04/22/2016.... | ... 92,711 212,915
0100044592... .| LOS ANGELES 04/22/2016.... | .... 906,299 2,162,241
0100044745, LAKEWORTH s 04/22/2016.... 103,804 | oot | ettt 184,285
0100044926... ... |LAKE CITY 04/22/2016.... | .... 60,142
0100045026... ... |BELLMORE 04/22/2016.... | .... 255,845
0100045142... ....|ENCINITAS 04/22/2016.... | ... 488,436 1,438,878
0100045152... JBETHESDA s 04/22/2016.... | .... 337,494 1,273,065
0100045361 MANORVILLE e 04/22/2016.... 215,411
0100045404... .... | LOS ANGELES 04/22/2016.... | .... 210,872
0100045798... ... |HAMILTON 04/22/2016.... | .... 53,034
0100045858... .... | RUSSELL 04/22/2016.... | ... 31,329
0100046026... ... |RICHMOND 04/22/2016.... | .... 146,031
0100046358... .|CHINOHILLS 04/22/2016.... | ... 175,540
0100046799... SUNRISE 04/22/2016.... 78,973
0100047352... .... | ELIZABETH 04/22/2016.... | .... 138,006
0100047853... woe. |MIAMI 04/22/2016.... | .... 190,388
0100047967... <. |MIAMI 04/22/2016.... | .... 125,678
0100047968... ..| TACOMA 04/22/2016.... | .... 143,284
0100048233... BELLE MEAD 04/22/2016.... 262,766
0100048371... ..|PORTSAINTLUCIE e FLuttirineineeeeineins | e 04/22/2016.... | .... 74,141
0100048393... o [MOOSUP CT 04/22/2016.... | .... 48,901
0100048518... o [SANTACRUZ st (67 YOUUTTTOIRS I 04/22/2016.... | .... 444,099
0100048520... BELLE PLAINE et MN 04/22/2016.... | .... 174,027
0100048577... ROCHELLE PARK NJ 04/22/2016.... 350,558
0100048653... o [BATONROUGE st LA 04/22/2016.... | .... 72,852
0100048698... .... |PHOENIX AZ 04/22/2016.... | .... 73,600 136,219
0100048820... ....|FREMONT OH 04/22/2016.... | .... 43,466 83,437
0100048885... ... |NEW BRITAIN CT 04/22/2016.... | ... 100,888
0100048892... L|SEATTLE e 04/22/2016.... | .... 160,535
0100048954 MECCA s 04/22/2016.... 99,494
0100049132... .... |LEOMINSTER 04/22/2016.... | .... 135,996
0100049314... .... | FAIRFIELD 04/22/2016.... | .... 625,359
0100049447... .... | MEMPHIS 04/22/2016.... | ... 66,311
0100049453... .| VALLEY STREAM . [\ ) 2SS TTRRIRN IR 04/22/2016.... | .... 101,805
0100049461 JACKSON e NJ 04/22/2016.... 193,595
0100049504... ..|CHESAPEAKE s VA 04/22/2016.... | .... 95,478
0100049563... w [DENVER e (610 TSSO IR 04/22/2016.... | .... 120,789
0100049565... ....| COLONIAL HEIGHTS VA 04/22/2016.... | .... 74,452
0100049611... .... | KENDALLVILLE 04/22/2016.... | .... 82,205
0100049723... SJWILLARD e 04/22/2016.... | .... 120,933
0100049975... CENTRAL POINT 04/22/2016.... 178,520
0100050115... .... |AMISSVILLE 04/22/2016.... | .... 353,135
0100050229 .... | ELIZABETH 04/22/2016.... | .... 177,289
0100050369. L|TOLEDO s 04/22/2016.... | .... 74,681 98,205
0100050408...........coevvrrereireieneereeeseeissseseseissins COVENTRY i 04/22/2016.... 116,232 | covvoeieieieeeeee sttt | setiee e 156,290
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0100050423... | BROOKLYN s NY e [ v 04/22/2016.... | ... 157,865
0100050451... .| BETHLEHEM .| PA 04/22/2016.... | .... 136,010
010005048 1.......covvmrrreireiieiieeiseesieeissesessissins HANSON e MA o | e 04/22/2016.... 259,782
0100050489 .... | STERLING VA 04/22/2016.... | .... 269,116
0100050505. .... | SAN MATEO (07 VOUUTTTROIRS IR 04/22/2016.... | .... 241,359
0100050539 .... |BRONX 04/22/2016.... | ... 190,157
0100050565. JUNIONCITY 04/22/2016.... | .... 367,172
0100050577....ccvomrevrrrreireissiiesiseesieeissesesssssins MIDDLETOWN e NJ 04/22/2016.... 269,078
0100050605. ..|ELCERRITO e CA 04/22/2016.... | .... 398,809
0100050650. we [SANPABLO s CA 04/22/2016.... | .... 342,115
0100050732... e JLAUREL s ] SOOI IO 04/22/2016.... | .... 35,942
0100050737... ..[LANGHORNE PA 04/22/2016.... | .... 207,259
0100050842... .|SOUTHFIELD i Ml 04/22/2016.... | ... 66,426
0100050883... PLAINVIEW . | 04/22/2016.... 262,988
0100050918... .... | TURLOCK 04/22/2016.... | .... 147,706
0100050957... .... | LAKE WORTH 04/22/2016.... | .... 31,735
0100050964... .... |PATTERSON 04/22/2016.... | .... 243,331
0100050985 ..| SUGAR LAND 04/22/2016.... | .... 126,441
0100051009... CLOvIS . | 04/22/2016.... 93,641
0100051073... ....|AURORA 04/22/2016.... | .... 204,421
0100051127... .... |LONG BEACH 04/22/2016.... | .... 257,476
0100051348... .... |PHOENIX 04/22/2016.... | .... 67,538
0100051472... .|DELRAYBEACH s 04/22/2016.... | .... 89,266
0100051589... FAIRFIELD . | 04/22/2016.... 399,039
0100051829... .... | POWAY 04/22/2016.... | .... 285,072
0100051871... .... | SUN VALLEY 04/22/2016.... | .... 261,318
0100051879... .... | LOS ANGELES 04/22/2016.... | .... 326,455
0100051911... .... | PENSACOLA 04/22/2016.... | ... 57,958 129,482
0100051931... J|[INDIANAPOLIS s 04/22/2016.... | .... 41,914 99,731
0100052277 HAYWARD s 04/22/2016.... BA,B14 | oot | Shee bbb 578,746
0100052367... ....|PORTLAND 04/22/2016.... | .... 108,898
0100052452... o [BROOKLYN s 04/22/2016.... | .... 606,056
0100052531... .... | ZANESVILLE 04/22/2016.... | ... 58,971 89,163
0100052767... L|WILMINGTON e 04/22/2016.... | .... 99,937 134,150
0100053126. FORTBRAGG e 04/22/2016.... TAT, 971 | oot | eebbe et 442,692
0100053463... .... | DOUGLAS 04/22/2016.... | .... 41,569 81,913
0100053697... ...|BROOKLINE ... 04/22/2016.... | .... 608,521 1,444,960
0100057445... ..|GLOVERSVILLE s 04/22/2016.... | .... 65,727 106,496
0100057459... .... | WALDEN 04/22/2016.... | .... 103,412
0100062091... .| FAIRFIELD 04/22/2016.... | ... 304,247
0100062613... NORTH LAS VEGAS . | 04/22/2016.... 108,302
0100065966. «.[NORTHPALMBEACH =~ s 04/22/2016.... | .... 145,623
0100073666... . |GERMANTOWN e 04/22/2016.... | .... 455,107
0100073955... .|WASHINGTON 04/22/2016.... | .... 387,801
0100076112 ..o DAVIE 04/22/2016.... 551,548
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0100076763...
0100078184...

0100078687,

0100079430...
0100080774...

0100081702
0100082529

0100084330........ccuomerirririiciiniiieeienissiisiiesiens

0100086548
0100086998,

0100087803
0100092020,

0100093850.
0101766550,

0102297046,

0102299207...
0102308456...
0102313851...
0400016094...
0568476178...
0568476181...
0568476349...
0568476354...
0568476356...
0568476369...
0568480071...
0568484510...
0568484527...
0568484530...

0568484549,

0568484553...
0568484565...
0568484582...
0568484590...

0568484608,

0568484621...
0568484622...
0568484625...
0568484642...
0568484665...
0568484671...
0568484678...
0568484725...
0568484729...

0568484735,

....|BOISE
.| LAURINBURG

Location 4 5 6
2 3
City State Loan Type |Date Acquired Rate of Interest
.... | PHOENIX 04/22/2016.... | ...
.| BENICIA 04/22/2016.... | ....
LOS ANGELES 04/22/2016....
... |AGOURAHILLS 04/22/2016.... | ....
e [ TARZANA e 04/22/2016.... | ....
... |RENO 04/22/2016.... | ...
.|MEDFORD 04/22/2016.... | ....
BOTHELL i 04/22/2016....
.... | MORENO VALLEY 04/22/2016.... | ....
...|LACRESCENTA ... 04/22/2016.... | ....
.. |JACKSONVILLE s 1 SRRRRIOR ISR 04/22/2016.... | ...
we [SOUTHAMPTON e PA 04/22/2016.... | ....
..| SAUSALITO CA 04/22/2016.... | ...
JAMAICA NY... . | 04/22/2016....
.... | SAN LEANDRO CA 04/22/2016.... | ....
o [MALIBU CA 04/22/2016.... | ....
e [ANTIOCH e CA 04/22/2016.... | ....
CISANUOSE s CA e | e 04/22/2016.... | ....
WHITHALL MI 04/22/2016....
.... |MIDLOTHIAN L 04/22/2016.... | ....
....|PORT SAINT LUCIE 04/22/2016.... | ....
... | DUNLAP 04/22/2016.... | ....
.|HOPEWELL JUNCTION 04/22/2016.... | ....
PROVIDENCE 04/22/2016....
.... | MOUNT EPHRAIM 04/22/2016.... | ....
....|NEWPORT BEACH 04/22/2016.... | ....
.... |AURORA 04/22/2016.... | ....
.... | TOWN OF HEMPSTEAD 04/22/2016.... | ...
.|OKEECHOBEE e 04/22/2016.... | ....
MINERAL WELLS 04/22/2016....
.... | WINTER PARK 04/22/2016.... | ....
.... | SPRINGFIELD 04/22/2016.... | ....
.... | PHOENIX 04/22/2016.... | ...
.|NAPLES 04/22/2016.... | ....
BRONX 04/22/2016....
.... |PENSACOLA 04/22/2016.... | ....
o [CLERMONT s 04/22/2016.... | ....
... | KISSIMMEE 04/22/2016.... | ....
....|ENTERPRISE 04/22/2016.... | ....
JHYPOLUXO 04/22/2016.... | ....
HAMILTON . | 04/22/2016....
.| MIRAMAR 04/22/2016.... | ....

04/22/2016.... | ....

04/22/2016.... | ....

MYRTLE BEACH

04/22/2016....

59,372

276,635
497,197

484,327

393,598

129,481

254,669
568,714

222,295

424 475

28,012

205,296
1,994,601

250,650

315,643

812,740

164,679

262,921

74,310

109,810

206,601

72,226

139,451

194,231
137,909

812,385

352,620

294,244

75,405
57,217

407,592

82,606

594,466

183,804
236,232

79,214

113,272

179,456

86,648

163,699

231,761

64,323

111,168

64,948

73,145

................................................................... 865,007
1,339,184

5,000,000
403,422
560,483
2,175,368
349,989
553,720
78,253
121,016
195,316
97,064
162,686
149,034
156,074
4,374,123
626,232
366,226
64,242

................................................................... 361,141
101,044
192,158

113,003
2,830,000
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Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

Loan Number

Location

4 5 6

Loan Type |Date Acquired Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

0568484764...
0568484781...

0568484788,

0568484791...
0568484804...
0568484810...
0568484815...

0568484817,

0568484832...
0568484837...
0568484839...
0568484845...
0568484877...
0568484890...
0568484934...
0568484946...
0568484947...
0568484948...
0568484953...
0568484962...
0568484971...
0568484980...
0568484981...
0568484985...
0568484991...

0568485026,

0568485034

0568485035...
0568485057...

0568485079,
0568485083

0568485084

0568485095...
0568485104...

0568485129,

0568485146...
0568485148...
0568485149...
0568485155...
0568485164...
0568485171...
0568485172...
0568485183...
0568485199...
0568485203...
0568485219...

.... | DESERT HOT SPRINGS
.| BOISE

TULARE

....|PALMETTO
....| DUARTE

... | LOS ANGELES
.| PAULSBORO

ANNAPOLIS

... |APACHE JUNCTION
.... |HUNTINGTOWN
....| OPALOCKA

... | CALLAWAY

..| ST PETERSBURG

MIAMI

.... | CENTRAL LAKE
....| CUMBERLAND
....|RHODESDALE
..| LANCASTER

W COLUMBIA
... | LOUISA
....| YEMASSEE
....|MC LEANSVILLE
..| WOODRUFF

TUCSON

....|NORFOLK

.... | LEHIGH ACRES
.... | BAKERSFIELD
....| CORCORAN
.|HAINES CITY

PANAMA CITY

<... | WHITINGHAM
....| DUMMERSTON
.... | SWARTZ CREEK
.| VALATIE

CRESTWOOD

... | MARKHAM

....|DUBLIN

.... | DUBLIN

... |RICHMOND
.| LAKE WORTH

KISSIMMEE

....|OCOEE

....| GRANTS PASS
....|VENETIA

.... | ALACHUA

.| GARDEN GROVE

04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016....

04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....
. | 04/22/2016....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016....

04/22/2016.... | ....

04/22/2016.... | ....

04/22/2016.... | ....

04/22/2016.... | ....

04/22/2016.... | ....
. | 04/22/2016....
04/22/2016.... | ....
04/22/2016.... | ....
04/22/2016.... | ....

04/22/2016.... | ....
04/22/2016.... | ....

94,233

90,529
127,301

141,104

220,897

59,265

62,380

135,450

56,217

93,621

84,078

105,175

74,791

119,652

251,861

66,412

76,304

77,656

59,243
120,470

70,639

132,957

53,133

58,253

163,403

63,659

139,516

71,181

72,849
93,416

73,309

75,693

92,946

122,804
173,851

109,202

59,812

61,474

79,847

77,231

78,443

139,465

147,667

235,283

121,062

289,562

82,000

119,967
362,775
73,098

73,759

137,791

72,170
69,860

173,692
228,895
97,966

75,811

64,622

119,089
109,637

243,220
71,070

80,664
213,854
106,121
156,673
74,735

79,448
87,347

97,975

133,738

181,146
132,162
97,793

107,981
134,846
136,510
118,745
145,456
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
0568485230 .... | DELRAY BEACH 04/22/2016.... | ... 310,614 462,528
0700217340. ..| LAMIRADA 04/28/2016.... | ... 649,498 1,043,333
0700308001.......corvvmrrrireireieneeseessesissesseissinas SAN JOSE 04/28/2016.... BAT,589 | ..ottt | eebs e 947,772
0706155629 .... | DALLAS 06/10/2016.... | .... 60,374 107,785
0706158714 ..[SANANTONIO e 06/10/2016.... | .... 75,908 133,724
0706160835... ... |AUSTIN 06/10/2016.... | ... 111,250 327,748
0706164092... .| PALMDALE 06/10/2016.... | .... 80,373 194,743
0706164508...........cnevvrrireireiieeiseenieeiseeseseissins LOS ANGELES 06/10/2016.... 151,809 | ovvueiririieciee ettt | ettt 365,843
0706166360 .... |CHICAGO 06/10/2016.... | .... 76,329
0706168143 . [ALBANY . 06/10/2016.... | .... 158,472
0706169596... wn | BALTIMORE bbb MD 06/10/2016.... | .... 111,861
0706169877... ... |WALLINGFORD . CT 06/10/2016.... | .... 143,577
0706171725... ..| STAMFORD 06/10/2016.... | ... 238,552
0706172103... JAMAICA . | 06/10/2016.... 192,277
0706172988, .... | POMONA 06/10/2016.... | .... 153,818
0706174018... ..|SCOTTSDALE s 06/10/2016.... | .... 363,355
0706221876... .... | SPRINGTOWN 06/10/2016.... | .... 115,621
0706224359... .| DALLAS 06/10/2016.... | ... 61,027
0706225398... NASHVILLE 06/10/2016.... 169,155
0706225570... ....|DOYLESTOWN PA 06/10/2016.... | .... 185,572
0706229176... o [PACOIMA 06/10/2016.... | .... 214,605
0706230190... ....|HOUSTON 06/10/2016.... | .... 91,118
0706231669, .|HOUSTON 06/10/2016.... | .... 67,435
0706232006 HARRISBURG PA 06/10/2016.... 97,591
0706233715, ....|FATE L), ORI VRN 06/10/2016.... | .... 210,817
0706233764... e [MERIDEN s CT 06/10/2016.... | .... 103,849
0706233947... L JAUSTING s L ORI VRN 06/10/2016.... | .... 145,998
0706234754 e [PICORIVERA bbb (67 YOS UTTTIROIRN IO 06/10/2016.... | ... 201,944
0706236205. L|WESTBLOOMFIELD et M 06/10/2016.... | .... 221,860
0706236650...........oucrvreereirereieriseeiieeiseesessiseias CHICAGO [ 06/10/2016.... 113,882 144,058
0706236916... .... | COEUR D ALENE D 06/10/2016.... | .... 46,878 156,242
0706237575... .... |PHOENIX AZ.oooiiinsissiininnns | e 06/10/2016.... | .... 102,472 129,371
0706238003... .... | CHARLOTTE NC 06/10/2016.... | ... 125,913 179,064
0706238649... ..| COLUMBIA N 06/10/2016.... | .... 97,036 148,272
0706239274 SANUOSE e (67 VOUUUTTRRIRN IR 06/10/2016.... BA1,998 | oot | SEiee bbb 763,940
0706239738... we [BALTIMORE et MD 06/10/2016.... | .... 148,846 166,460
0706240140... <. |MIAMI IO DR 06/10/2016.... | .... 58,763 168,971
0706240264... we fOPALOCKA s FL.... 06/10/2016.... | .... 63,438 113,823
0706240447... o [BUFFALO i 06/10/2016.... | .... 65,980
0706240488... .|EVERETT 06/10/2016.... | ... 153,999
0706240546... ROCKBRIDGE BATHS VA 06/10/2016.... 163,907
0706240900... .... | SUITLAND 06/10/2016.... | .... 56,454
0706240934... .... |CHICAGO 06/10/2016.... | .... 65,273
0706242690... JARICHMOND e ensess s sssnsenssnens | I eneesnsssnessessssesssnssonss | coneesnssnsenns 06/10/2016.... | .... 130,766
070624283 1. EVERETT  esnesnssssesssssssssssssssssssssssssssssssessssssssnsns | B | e 06/10/2016.... 243,862
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Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
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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
0706243698... i [COCONUT CREEK s FLutittiiriieeineieeneins | oreiresiieniinns 06/10/2016.... | ... 69,391 119,390
0706244183... ..| ANTIOCH 06/10/2016.... | .... 79,083 123,721
0706244290 BUCKLEY 06/10/2016.... 142,784 217,499
0706244944... .... NASHVILLE 06/10/2016.... | .... 53,915 77,285
0706245032... ... |BERGENFIELD 06/10/2016.... | .... 278,280 396,338
0706245305... ... | MATTESON 06/10/2016.... | ... 134,357 218,603
0706245628... .| LAKE WORTH 06/10/2016.... | .... 140,962 189,491
0706246048 MODESTO 06/10/2016.... 122,180 | covveeieieeiieeeeeiiee ettt | eetie e 286,513
0706246063... .... | SOUTH GATE 06/10/2016.... | .... 195,775
0706247111... .... NORTH MIAMI 06/10/2016.... | .... 639,969
0706247764... .... | GROSSE POINTE WOODS 06/10/2016.... | .... 92,364
0706248622... .... | MAYNARDVILLE 06/10/2016.... | .... 95,966
0706248960... ..|CARY 06/10/2016.... | ... 91,694 128,111
0706249752... AVON PARK . | 06/10/2016.... 76,070 81,328
0706250065... ....| TOWNSEND 06/10/2016.... | .... 144,008 207,005
0706250479... ..|DERRY 06/10/2016.... | .... 291,604
0706250875... .... | SAINT AUGUSTINE 06/10/2016.... | .... 182,853
0706250925... LJCECIL e 06/10/2016.... | .... 76,435
0706250966... BALTIMORE 06/10/2016.... 176,185
0706252749... ....|ROOSEVELT 06/10/2016.... | .... 268,561
0706253945... ....|HOUSTON 06/10/2016.... | .... 95,809
0706254497... .... |HIGHLAND VILLAGE 06/10/2016.... | .... 162,409
0706254661... LJWACO 06/10/2016.... | .... 67,487
0706255734... PHILADELPHIA 06/10/2016.... 187,951
0706255981... ....|UPPER DARBY 06/10/2016.... | .... 104,243
0706256625, ....|RIVERSIDE 06/10/2016.... | .... 85,652
0706256732 .... | SILVER SPRING 06/10/2016.... | .... 332,192
0706256740 .... | BAKERSFIELD 06/10/2016.... | ... 143,905
0706256955. ..| SUMMIT 06/10/2016.... | .... 93,746
0706257151 AZUSA 06/10/2016.... 166,721
0706257631... .... | DALLAS 06/10/2016.... | .... 109,312
0706257730... ....|HOUSTON . 06/10/2016.... | .... 86,851
0706258407... o [FARMERSVILLE bbb (67 VNN O 06/10/2016.... | ... 62,107
0706259165... .|COLLIERVILLE e N 06/10/2016.... | .... 315,308
0706259371 LOS ANGELES (67 VT RROITN O 06/10/2016.... 198,753
0706259389... w [STROUDSBURG sttt nes PA 06/10/2016.... | .... 178,077
0706259504... «|ARLINGTON L ORI TN 06/10/2016.... | .... 80,795
0706259553... . [WAUKEGAN e 06/10/2016.... | .... 72,132
0706260411... e [DENVER e [ESTRRRI IR 06/10/2016.... | .... 80,731
0706260619... ..| ORANGE PARK FLuttiirienineieeneis | e 06/10/2016.... | .... 46,893
0706260643... SALT LAKE CITY uT 06/10/2016.... 61,665
0706260825... «|[BRENTWOOD e NY e | e 06/10/2016.... | .... 168,633
0706261120... . [NORTHSAINTPAUL s MN 06/10/2016.... | .... 69,533
0706300712... JPALM COAST e 5] ORI BN 06/10/2016.... | .... 161,964
0706301397.....oomrereireieireiieseseesiesss s DENVER e {610 TSRS IR 06/10/2016.... 292,990
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0706302296 .... | BAKERSFIELD CAo e | e 06/10/2016.... | ... 68,458 131,557
0706303500. .|BELLWOOD s [ 06/10/2016.... | .... 63,723 98,712
0706322401.......oovevereireireieesiee i DALLAS 06/10/2016.... 62,292 143,076
0706323177 ....|LAREDO 06/10/2016.... | .... 63,208 83,309
0706395936. .... MERRILLVILLE 06/10/2016.... | .... 61,209 89,770
0706396082... .... | DALLAS 06/10/2016.... | ... 79,528 84,683
0706396207... .| QUEENS VILLAGE ... 06/10/2016.... | .... 282,170 379,410
0706397031 MANVEL s 06/10/2016.... 178,384 270,783
0706397148... .... | BALDWINSVILLE 06/10/2016.... | .... 69,576 124,237
0706397213... .... | ORLAND PARK 06/10/2016.... | .... 57,974 101,471
0706397585... ....| PHILADELPHIA 06/10/2016.... | .... 68,302 72,789
0706397734... ....|COLUMBIA CITY 06/10/2016.... | .... 54,335 75,211
0706398112... .. | FAYETTEVILLE 06/10/2016.... | ... 68,252 74,548
0706411840... ANOKA 06/10/2016.... 78,867

0706416633... .... | CHICAGO 06/10/2016.... | .... 91,466

0706454618... e [SOUTH GATE s 06/10/2016.... | .... 124,371

0706464476... . |[BRENTWOOD e 06/10/2016.... | .... 313,004

0706466950... ..|BROOKLYN 06/10/2016.... | ... 320,221

0801347724... ORO VALLEY . | 04/28/2016.... 450,848

0801414094... ....| SAN CLEMENTE 04/28/2016.... | .... 686,407

0801966694... .... | DRAPER 04/28/2016.... | .... 564,339

0802032490... ..|[MODESTO e 04/28/2016.... | .... 471,570

0802036095. ..| CARLSBAD 04/28/2016.... | ... 720,482

0568482097... LAWRENCEVILLE 06/24/2016.... 37,604

0568482130... ....|HOUSTON...........cc.... 06/24/2016.... | .... 55,821

0568482415... ....| SAN PABLO.. 06/24/2016.... | .... 141,667

0568482505... .... | GILBERT 06/24/2016.... | .... 88,376

0568483173 .| BROOKLYN 06/24/2016.... 226,186

SUMMATY LINE Ad] = RESIAENEAL.........cvevceieririreis | ettt e et s st s s s s et e st enses et et ssnssessnsns | netesassesnseneensssssesssnnsesnns | essesesssssnsens | enrerseunssnssennes | vssessessesnssnsssnsessssnsessesnenes | sessessesnnes (157,645)

SUMMArY Ling Adj = RESIABNAL........evv et ittt bbbttt enbane | dbnnbnsenssensnssnsensnnssenens | foennnssnsnnnsons | ersensnenenssneenes | dhsnesens s A05,107 | vttt | T eiehess s
0399999. Total - Mortgages in Good Standing - Residential MOMGages = All DT ... vttt ses st ene | assassesssssssanssnsessssansensessssssssnsesnnsnsensenss | oneen XXX XXX 192,095,036 | ..vvierriiiieieiei e [ 325,977,299
Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed

0000560250. ....|HOUSTON 04/22/2016.... | ... 6,147,484 | - 12,539,379
0000702053 ..|HOUSTON 04/22/2016.... | .... 14,001,544 | - 26,941,827
0000702197....ccvoerereireirereeeesee e ANNARBOR 04/22/2016.... 8,619,878 | = oo | e 72,688,619
0000702192... <. |MIAMI 04/22/2016.... | .... 5,561,210 | - 64,589,027
0000702193... .... |PLEASANTON 04/22/2016.... | .... 14,496,523 | - 121,111,166
0000702194... ....| CORTE MADERA 04/22/2016.... | .... 16,252,632 | - 119,011,222
0000702215... ....|BRANDON 04/22/2016.... | .... 14,822,085 | - 99,908,287
0000702260... ..| LOS ANGELES 04/22/2016.... | .... 15,176,494 | - 270,006,571
0000702276... ATLANTA 04/22/2016.... 13,893,944 | - 78,576,510
0000702280... ..|CONCORD e 04/22/2016.... | .... 7,664,278 | - 19,329,913
0000702286 .... |CHICAGO [ 04/22/2016.... | .... 9,783,390 | - 86,032,351
0000702311 . |[KINGOFPRUSSIA s PA 04/22/2016.... | .... 10,183,882 | - 83,194,676
0000702315... we [SANDIEGD s (67 VORISR 04/22/2016.... | ... 18,323,056 | - ..374,593,092
0000702357... ..| WASHINGTON DC 04/22/2016.... | .... 35,622,717 | - ..130,524,555
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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

0000702359, «.|ORANGE 04/22/2016.... | .. ...15,524,705 | - 55,330,238
0000702365. . .... | DALLAS 04/22/2016.... | .. ...10,994,916 | - 86,505,192
0000702368..........conrrrrereireiiineeseeeieeisssesessissins ANNAPOLIS i 04/22/2016.... | ccvoovreerrrerrseraneenn 8770 [ 5,423,319 | = oo | i 38,910,506
0000702380. ....|PORTLAND 04/22/2016.... | .. 20,248,235 | - o | e 84,176,689
0000702433 . |SANFRANCISCO i 05/31/2012.... | .. Lo OO OO O OO O OO OTOUPOTSRROTRt 468,052 | .... 4,639,456
0000702535, . ... | BELLEVUE 04/22/2016.... | .ooovrrrirvirerirrrnrnnn 4150 | i 9,967,263 | - 115,568,303
0000702612 FRISCO 04/22/2016.... . 9,358,036 | - 44,042,777
0000702633 .... |CHICAGO . 04/22/2016.... | .covovrvrrirrrirririnnnnn3.900 | oo 5,451,224 | - 48,959,011
0000702656, JAWASHINGTON D.C. st DC 04/01/2016.... | ccvovrvererireriirinenennnn 3140 [ e 6,739,002 | - 10,649,330
0000702686. BEACHWOOD . . . | 04/22/2016.... 6,062,248 | - 60,472,175
0000702724 . |ORLANDO s 04/01/2016.... [ ovvvrvvrrrrrrirrnrrenn3.650 | civriiiinne 35,061,760 | - 401,391,516
0000702770. .| VARIOUS 04/22/2016.... | covovrvrerreriieineneenn 3582 [ e 10,186,037 | - 40,453,074
0000702797. SAN FRANCISCO 04/26/2016.... . 9,000,000 | - . 16,206,176
0000702800. .... | DALLAS 05/30/2016.... | ccveovrvrrerireririeirnereennn3.750 [ e 6,000,000 | - 9,783,140
0000702804 o [BOSTON e 06/23/2016.... | .. ...11,000,000 | - 19,945,602
0000702805. DALLAS . | 04/05/2016.... 14,000,000 | - 29,523,407
0000702806. .... | DENVER 05/06/2016.... | .. 66,999,999 | - 140,079,446
0000702807 ....|NEW YORK 06/10/2016.... | ccoovrvrrrireriarinnennn3.970 [ e 1,997,991 | - 3,423,469
0000702809 ....|NEW YORK CITY 05/25/2016.... | ceveoerrrerererirrerrnenenen 3800 [ o 16,999,999 | = oot | eerenienes 40,056,546
0000702810........coceouerereereireieaeeiseeeseeiseessesissias NEWYORK s 05/03/2016.... | ccveoererrererireiraenenen 3800 [ oot 73,000,000 | = ooooeiriineiee et | eeieeb bbb 132,848,044
0000702811 .... | OAKLAND 06/01/2016.... | .. - 22,157,997
0000702814 ..[NEWYORK 05/16/2016.... | .. - 127,789,779
0000702816.........ceomrrrireireiineeseenieeissesessissins BETHESDA s 06/09/2016.... | ccvorverererrrrrrrrarraned 100 | i, 22,000,000 | = oo | i 33,267,806
0000702817. ....| VARIOUS 05/24/2016.... | .. 19,000,000 | - 30,894,309
0000702823 . ....|EL SEGUNDO 06/29/2016.... | .. 22,000,000 | - 71,105,367
0000702827 ......cvvvrrerrirriierinriienienisssesseiesiens ORLANDO e 06/23/2016.... | ccooovrvererieriirinrrenn 3,450 [ o 9,260,000 | = oo | e 14,246,154
Summary Ling AdjuStMENt = COMMEICIAL .........ceve | oottt ettt st ee st etees et ee et et es et seseeseeses et ensensebetsnsensesetansensessessnsensensesnsans | oetsssessersssnsensessessnsansenes | ersessssensanens | enierssssnsessenines | onsensesnssnsesssnsnssnsansessessnsans | sessessssanes (628,966)

0499999. Total - Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed.. e e | srneas XXX.vvonn XXX 678,694,886 68,052 [ ..t 3,241,472,704
0899999. Total - MOrtgages iN GOOU SEANGING. ... vu.resresrrstisssers st ees s ess s8££ ffee b e bbbttt | crbin XXX XXX 982,140,618 | ..o 4,218,052 | vt 4,064,216,642
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Residential Mortgages - All Other

0001174612, ..o LEVITTOWN e PA 04/22/2016.... | ccvvovvvrriririrsiriniiis 2.016 95,207 194,899
1999999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Residential Mortgages - All Other. ettt enennens | eneens XXX....... XXX 95,207 194,899
2499999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure. s ettt ettt nesesenenenens | nerenas XXX....... XXX 95,207 194,899
3399999, TOAI MOMGAGES. ........vvrerereeeeeeiseisaeeeeeeiees e es ettt en s Ciatasassbns s s s nest et essnensnninns | criiees XXX....... XXX 982,235,825 ,064,411,541
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SCHEDULE B - PART 3

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

0000195290........... YOl0. ..o CA.oirvceis [ 01/31/2012.... | 06/20/2016.... | ....oocvvrvurnneee 1,724,732 | - 3,268 3,268 | - e [ s 1,656,000 0
0000195950, . St CrOX.vvovveivrieirerinsiesissenisnesssssssssensssenssnssssssssssenssses | Wi | vevieens 11/20/2012.... | 04/29/2016.... | .... ...1,045,306 | - 1,284 1,284 1,014,019 0
0000196108, . Yolo .1 03/19/2013.... | 05/13/2016.... ,732,000 | - - 0 11,632,000 0
0000196649........... Martin 09/26/2013.... | 06/22/2016.... | .... L109,701 | - | (43,498) | - (43498)| - ... 1,111,375 0
0000196673... ... |Allen... 10/09/2013.... | 05/04/2016.... | .... 703,689 | - 1,562 1,552 0
0000196689... . | Clark.. 10/23/2013.... | 06/14/2016.... | .... 549,185 | - o [ e 414 414 0
0000196888... Lee..oiinis 04/11/2014.... | 05/04/2016.... 2,371,852 | - 2,886 2,886 0
0000510097... DUBLIN .102/12/2015.... | 04/08/2016.... 4,731,928 | - - 0 15,280
0000702266... NEW YORK (MANHATTAN).. NY 06/10/2011.... | 05/20/2016.... | .... BATTTA34 | - e | v (612,048) (612,048) | - 0
0000702341... BOSTON......oorimiinriniciriss s MA. oo [ 05/06/2011.... | 05/31/2016.... | .... 23,873,007 | - - 0 0
0000702364... SANTA MONICA CA.oovvcvis [ v 08/01/2011.... | 06/01/2016.... | ...oooorrvunnnes 8,000,000 | - - 0 0
0000702373... . | FALLS CHURCH VA 08/05/2011.... | 05/11/2016.... | ..cvvverrercrrnnes 9,579,875 | - - 0 9,530,942 | ........... 9,530,942 0
0000702377... ... | TAMPA, FL . .| 08/30/2011.... | 06/08/2016.... 14,181,184 | - - 0 14,097,153 | .........14,097,153 0
0000702460... ... |RESTON.... VA e [ s 06/07/2012.... | 04/01/2016.... | .... 4,996,952 | - 3,048 3,048 15,000,000 | ........... 5,000,000 0
0000702463... ... |LOS ANGELES [O7 VSRR I 07/02/2012.... | 05/19/2016.... | .... 14,975,059 | = oo [ s 24,940 24,940 15,000,000 | ......... 15,000,000 0
0000702466... . |LOS ANGELES CA.oivvceeis [ i 07/02/2012.... | 05/19/2016.... | ...ocoovvrvcrnnnee 1,952,419 | - - 0 0
0000031492 . SANDY ..oooirires s UTeiee [ 06/19/2015.... | 05/17/2016.... | ..ooovvvevrriirane 140,989 | - 10,040 0
0000065710........ccccvwvrrernnes CARLSBAD........ccovvviririinniinns (07 VSRR R 04/28/2016.... | 05/17/2016.... | - ...... - ..(5,405) | - 0
0000101428..........cocvoerinnee. HUNTINGTON BEACH CA.oovvonnes [ v 06/19/2015.... | 05/28/2016.... | ...covvvucrrrrirrens 318,512 | - 79,097 0
0000112700... ... [LOS ANGELES.........cccovrvirrinnee [O7 NSRRI I 12/11/2015.... [ 06/23/2016.... | ovvvorirrcirnnns 686,349 | - (484)| - ... 0
0000112731... | BACKUS.......ooiirsricnrisniccicsniississiisssnisssessinniens | MNi | e, 12/11/2015.... | 04/23/2016.... 99,488 | - 109 0
0000980183 . ZIONSVILLE......cciiviirieriinriesissisnissiessississssssssssenns | PR | o 05/29/2015.... | 05/16/2016.... | .... 239,837 | - 2,309 0
0001042510........... KENNER.......ooiiiiiniiniinniinincinniiniissssssssnissssssensns | B | e 08/31/2015.... | 04/08/2016.... | .... 360,326 | - (32,451)] - 0
0001054707........... PINOLE.......oonriiriinriinrinerississsisnsiessssenssesssssssssssssssnsinns | CAurisvinniis [ vvii 05/29/2015.... | 03/18/2016.... 52,391 | - 447 0
0001055349... ... [ROYAL PALM BEACH.........cocoiminiicriicccicissicis FL B 10/30/2015.... [ 03/16/2016.... | cvvvoerrrrcirnnens 106,491 | - 9,210 0
0001055625... | DEERFIELD......tieiiieiiciie st I | e 05/29/2015.... | 05/24/2016.... 84,618 | - 4,151 0
0001055835. . LAS VEGAS 05/29/2015.... | 05/23/2016.... | ...ovvvrrvrrirnnes 110,440 | - 1,080 0
0001057437.......ccovvvrirrirnns RICHMOND 08/31/2015.... | 05/09/2016.... 85,222 | - 437)| - ... 0
0001067877... ... |SUNRISE 08/31/2015.... | 03/01/2016.... | .... 128,100 | - . .(1,084) | - ... 0
0001116640... ... |SUNNYVALE .1 08/31/2015.... | 03/11/2016.... .284,864 | - . 10,969 0
0001218372... ... | TORRANCE 10/01/2015.... | 03/30/2016.... | .... 317,647 | - . 22,637 0
0001219782... o [WESTON.....oooviiriririns 10/01/2015.... | 03/29/2016.... | .... 128,598 | - . 345 0
0004000139... ... |COLUMBUS. 10/16/2015.... | 03/31/2016.... | .... 107,637 | - . 582 | - .. 0
0004001032.......cvvvererrirnns MESA. 10/16/2015.... | 05/17/2016.... | .... 106,156 | - . (409)| - ... 0
0004001182 . GILBERT . .[10/16/2015.... | 04/07/2016.... 272,942 | - . (178)] - 0
0004001240..........ccovvvennnens MIRAMAR BEACH............... FL . 10/16/2015.... | 03/19/2016.... | .... 212,796 | - . 596 0
0004001499... SUN CITY s [ VA B 10/16/2015.... | 03/05/2016.... | ..ccovvvvrrrirns 137,389 | - 1,556 0
0004001778... CORAL SPRINGS................ FL B [ 10/16/2015.... | 03/21/2016.... 57,614 | - (539)| - ... 0
0004002070... PHOENIX.......ooiiiririresessesssssssssineses [ YA I 10/16/2015.... | 03/09/2016.... | .... 124,529 | - 1123 0
0004002184... ... |[HOMESTEAD.... FL . .[10/16/2015.... | 05/13/2016.... 147,764 | - 3,680 0
0100093850... | SAUSALITO. ..o CA.ooovvonnes | v 04/22/2016.... | 05/31/2016.... | - ....... - 6,530 0
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0223506355... ... | CROWLEY LAKE 02/24/2016.... | 05/07/2016.... | - ... (130)] - ... 0
0223506489... ... INEW YORK 02/24/2016.... | 03/19/2016.... | - ....... .(5,848) | - ... 0
0223507689... ... | SAN FRANCISCO............... 02/24/2016.... | 03/10/2016.... | - ....... (124)| - ... 0
0223508392... . | LAGUNA BEACH.. .| 02/24/2016.... | 03/01/2016.... 122 0
0224758620. SANTA CRUZ 09/16/2015.... | 03/31/2016.... | ..ocovvvcrrrirnns 386,699 1,101 0
0225536693... ... | SWARTHMORE 09/16/2015.... | 04/01/2016.... 74,529 .(6,757) | - ... 0
0225537891... ... | BRAINTREE. 02/24/2016.... | 05/25/2016.... | - ....... 9,442 0
0227234346... ... |BROOKLYN 09/16/2015.... | 04/04/2016.... 61,600 (730)] - ... 0
0227235295... . | EDWARDSVILLE .109/16/2015.... | 03/02/2016.... 107,600 .(1,726) | - 0
0227289792... 09/16/2015.... | 05/27/2016.... | .... 307,602 2,418 0
0227290240... ... [LOS ANGELES.........cccooovrirrirnns 09/16/2015.... | 03/10/2016.... | .... 600,415 8,358 0
0227290833... .. | LAKE FOREST 09/16/2015.... | 03/31/2016.... | .... 335,137 .(2,502) | - 0
0227315130... ... |DRAPER.... 07/30/2015.... | 04/18/2016.... | .... 136,705 560 0
0227315284... . | NAPLES. . . .1 07/30/2015.... | 05/04/2016.... ..149,529 .(1,869) | - 0
0227315348... NEWARK......ooviiiiiniiccns e 07/30/2015.... | 04/21/2016.... | .... 106,673 541 0
0227315981... ... |HOBE SOUND... FL I I 07/30/2015.... | 04/11/2016.... | ..ocvvverrirrrnnes 125,434 2,192 0
0227316146... ... | DENISON 1D N 07/30/2015.... | 05/18/2016.... 95,996 (209) | - 0
0227316184... . |PORT SAINT LUCIE.. FL I I 07/30/2015.... | 03/11/2016.... 40,747 (1,470) | - 0
0227316194... B IR 07/30/2015.... | 03/07/2016.... 90,120 (1,577)| - 0
0227316457...........cocecomvvenns | ELIZABETH CITY coooovnniccienvcinersrissiessiseisennen. | NG | s 07/30/2015.... | 03/28/2016.... | ...covvocrrrrrrrens 106,111 (843) | - 0
0227316490... ... IMCKINNEY......... 1D B [ 07/30/2015.... | 04/29/2016.... 73,181 622 0
0227316550... . | MOUNTAIN HOUSE CA oo | e 07/30/2015.... | 03/11/2016.... | ..ocovvvcrrcrrins 189,692 (185)| - ... 0
0227316637... HEBER CITY.....cooiiirviinrinnrisnrisneissnsssneissnnsssnssisnnes | Ui | e 07/30/2015.... | 04/21/2016.... | ..ooovvrvriiirane 135,264 .(2,436) | - ... 0
0227316660... . PROVO . e [ UT i e 07/30/2015.... | 05/16/2016.... 63,790 1,872 64,254 0
0227316864...........cocvererernee. SPRINGFIELD......coiviiiieiiiiiinniesiesiesissisesissniens PA oo i 07/30/2015.... | 03/22/2016.... | ...covvecrrrrrirens 190,251 6,920 | - e [ e 192,047 0
0227317045... CHICAGO........ccoivviririnrieiis /OSSR S 07/30/2015.... | 05/03/2016.... | .... 118,053 164 0
0417312920... TAUNTON. ...t MA. i 07/31/2015.... | 05/12/2016.... | .... 226,533 14,513 0
0417313000... SANDIMAS........ccooririininricc e [O7 VR I 07/31/2015.... | 03/03/2016.... | .... 281,074 6,671 0
0417330290... DOWNERS GROVE.. I | e 07/31/2015.... | 05/16/2016.... | .... 226,390 5,348 0
0417331082... ... |FT LAUDERDALE .| FL I I 07/31/2015.... | 04/06/2016.... | .... 727,092 (25,372)| - ... 0
0417335154... ... |FULLERTON .1 08/19/2015.... | 05/27/2016.... ..165,525 9,909 0
0417336238... .. |CALIMESA.......coviriiiiirinns 08/19/2015.... | 03/30/2016.... | .... 122,307 7,752 0
0417412993... <o |[BOLINGBROOK........oooririiriniissicirecscisssssiesnies [OOSR S 10/26/2015.... | 04/06/2016.... 91,082 14,370 0
0417413401... ... | THOUSAND OAKS cevveeee | CAuiicis [ 10/26/2015.... [ 05/19/2016.... | ccoovvvvrrirnees 1,327,932 39,672 0
0417413579... ... | CRAWFORDSVILLE INGin | s 10/26/2015.... | 03/16/2016.... 63,594 1,831 0
0417546888... . | CAMARILLO CA .[12/11/2015.... | 05/27/2016.... 130,086 10,617 0
0417600109... TRACY o CA.ovvvenies [ 02/22/2016.... | 05/17/2016.... 22,671 0
0500694643... . |AURORA........ovvvirrianinnns CO.vvrvee [ s 10/16/2015.... | 04/23/2016.... | .... 154,565 2,033 0
0500894716... 1o [COVINGTON......iiiiiiriiiisnississsses s WA e | e 10/16/2015.... | 03/16/2016.... | .... 196,940 (940)| - ... 0
0568484665.............c.ceevevne. HYPOLUXO.......ccoovviimviiimiiinneiisnsiisnsissnsinsnsinsnsssnesisnens | Pl | v 04/22/2016.... | 05/09/2016.... | - ...... 9,836 0
Summary Line Adjustment - R| 56 - - .. 0
0199999. Total - Mortgages Closed by Repayment 187,813,269 (377,804) .(9,996)] ....... 191,785,549 | ....... 191,800,829 | ..o 15,280 0 15,280
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Mortgages With Partial Repayments
Summary Ling AdJUSIMENt = Al ..o | s | srnies | e | e | s | s | s | e | s 0 231,957 | oo (45,172) | ..o (260,366) | ............. (215,194) | - (215,194)
Scheduled REPAYMENTS = AG | .....cvuvviireriiriiieiseiierissiesesisssssssssssssessessssessssssssssans | cesessnsssesnssens | svnesies | srnssnerssssseenns | voveressnssinsessies | seeessersssssssessssssesessnsns | ssssesssnssesssssesesss | oessssssssemsssesessnns | snssesessssesssonsns | sossnesesssssesossnsons | oo 0 | = e | e 34,555,232 | ......... 34,555,232 | ..o - 0
Scheduled REPAYMENLS = RES| ......cvvieiieiieiaiieiscisseieess s seeesessneesnssssnsensessnnenses | crsnesssesssesens | covenne {0 R I 4,910,903 4,910,903 | .o [ 0
0299999. Total - Mortgages With Partial Repayments......... 0 0 231,957 39,420,962 9,205,768 (215,194) 0 (215,194)
Mortgages Transferred
0000702783, FREEBORN MN.ooviies e 01/29/2016.... | 06/30/2016.... 0 ....625,389 ....625,389 0
0000702808 TAUNTON. ...t MA o i 04/13/2016.... | 06/30/2016.... 0 v 3,990,513 | ...........3,990,513 0
0000588386..........0cc0erennvee PALMDALE................ CA..ocovvvnes | v 05/29/2015.... | 05/25/2016.... | ..cocvvcricrirnns 112,252 94,766 | - oo | i 207,017 | oo 199,000 | - (8,017) | oo (8,017)
0499999. Total - Mortgages Transferred ...112,252 94,766 0] s 4,822,919 | .......... 4,814,902 | ..oovvvren 0 (8,017) | e (8,017)
0599999. Total Mortgage: 187,925,521 0 (283,038) 221,962 | ......236,029,430 | .......235,821,499 (199,914) (8,017) (207,931)
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Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
0000702783 Hillcrest Community Cooperative.............. CLARKSGROVE.. o HICTESE 01/29/2016.... | oo | e | veeinienns 625,330
0000702808 Oak Hill Taunton Residents Assoc.. . ... | TAUNTON.... . | Oak Hill 04/13/2016.... 3,990,513
0999999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Mortgage Loans - Unaffiliated............cocoeiiiiiiiis oottt 0 4,615,843 | o0 | 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Accel Growth FUN T L.P........eeeciiieeiieesiseneeieeeeenns Palo Alto........covvrvrcrires CA.... | Accel.............. 05/19/2014.... I (SO I 250,000 |...ccoovrnnee 1,200,000
Accomplice Fund I, L.P........ccocevnrrunncs Cambridge MAL.. [AHES VENTUTES. .......cveieeieieicieeiee ettt 03/10/2015.... T | e | e 500,397 |...cccovunne 3,246,285
Advent International GPE VI-A Limited Partnership. London. GBR. [Advent 06/13/2008.... 3 862,867
Advent International GPE VII-B, L.P..........ccooeeiiieceeeeceecce e WilmMington.........cocveverreerrieceienns DE.... | Advent. 08/20/2012.... 3 351,600
AEA Mezzanine Fund I LP.........cc.coovvivrernrinrinniincrienes New York NY.... |AEA..ccoiiiiiris 03/15/2013.... 2 | s | e 224,608 | i, 3,812,285
Affinity Asia Pacific Fund IV (NO.2) L.P Singapore . | SGP. | Affinity Asia Pacific. 03/20/2013.... 3 ..11,204,120
AH Parallel Fund IV, L.P Menlo Park.... . |And 1V HOTOWHZ. ... 05/08/2014.... 1 ....1,210,000
American Industrial Partners Capital Fund V, L.P.............. New York reen AP e 12/19/2011.... 3 [ e | e 103,014 | 1,099,618
Arlington Capital Partners I, LP..........cceioirirreee e Chevy Chase........cccoeerrvirieineinnns MD... |Arlington..... 02/02/2010..... 3 ....1,664,840
Arsenal Capital Partners Fund IV LP. New York NY oo [AISENAL ..o 04/25/2016.... | .covvvenene KT [P 1,238,515 ....7,761,485
Audax Mezzanine Fund Ill, L.P...... New York NY oo JAUABX oo 12/10/2009.... 2 2,962,295
Battery Ventures IX, L.P........ Waltham.... . | Battery. 12/16/2009.... 1 309,253
Battery Ventures X, L.P......... Waltham.... ... | Battery. 02/07/2013.... 1 ...193,846 1,469,540
Bayview MSR Opportunity Domestic, L.P. Coral Gables FL.....| Bayview Asset Management 05/05/2014.... A (O USRRTNY ISVO 2,758,084 | ....coveveeeieeeneieieeienns | e 10,000,000
BDCM Opportunity Fund IV, L.P. GrEENWICH. ... CT.... | Black Diamond Capital Management............ccevureirrimireirneiersissnsesssssseessssesnsenss | soreessensnnes 02/0412015.... | ovooeverrirvires | e | e 618,201 3,661,507
Blackstone Capital Partners VI L.P........cccocoevirrrrinreereineens New York NY.... | BlackStONe.......c.covucviieiiicieieceeece e 07/29/2008.... 3 2,016,367 | ..cooverererieereeeceeeeeees | e 10,046,088
Blue Sea Capital Fund | LP Palm Beach.........ccocovviivnienins FL..... Blue Sea Capital..........cccvvrervrieriirneiinninninns 10/18/2013.... 3 e | e 1,898,127 | ..o 8,850,058
Brentwood Associates Private Equity IV, L.P.......ccoeoernerreene Los Angeles . | Brentwood. 08/17/2006.... 3 ...191,489 . 217,517
Brentwood Associates Private Equity V, L.P........cccooviiciiniiciiiincscciecccs Los Angeles.........ccccvernriiniicniiins . | Brentwood. 06/12/2013.... 3 912,790 | s [ e 6,786,422
Bridgepoint Europe V 'B1' L.P London. . | Bridgepoint.........ccoevveerieriiririeienns 09/03/2014.... K T [T RRORIRTN ISV 521,011 4,401,805
Brockway Moran & Partners Fund II, L.P. . | Boca Raton... Brockway Moran 09/13/2001.... 3 ..370
Capital International Private Equity Fund V, L.P Los Angeles . | Capital INEEMALONEL .......ovvrireriicierie s 06/19/2007.... 3 42,678
Capital International Private Equity Fund VI, L.P Los Angeles . | Capital INteMALIONEL.........cceueerereicee et 03/24/2011.... 3 15,984 6,324,050
Carlyle Partners V, L.P. Washington .| Carlyle 05/30/2007.... 3 ...185,349 ....9,551,580
Carlyle Partners VI, L.P . | Washington... L CAMYIE. e 02/19/2013.... 3 27,794 397,979
Charles River Partnership XIV, LP Menlo Park.... .| Charles River.... 02/20/2009.... 1 ...100,000 260,000
Clearlake Capital Partners lll............cc.cocuriiveiinrinenieninnieiinniens .. | Wilmington .| Clearlake Capital.. 11/08/2012.... ...240,995 253,626
Columbia Capital Equity Partners V (QP), L.P.... . . | Alexandria. . | Columbia Capital 01/23/2009.... 1 (49,504) | ... 24,738
Court Square Capital Partners I, L.P.........cccouvevinirnrniririnninns New York . | Court Square 12/27/2011.... 3 34,115 | oo | e 9,162,603
Crescent Mezzanine Partners VI, L.P Los Angeles . | Crescent Capital Group.... 12/27/2011.... 2 ....1,288,148 3,933,160
CVC European Equity Partners V (C) L.P Channel Islands............cccoccoveirnaee. GBR. 04/18/2008.... 3 ...573,590 2,856,497
EIG Energy Fund XIV, L.P... Los Angeles CA... 10/05/2007.... 25,500
EIG Energy Fund XV, L.P.... . Los Angeles CA... T1/30/2010.... [ covrercerieins [ e | e 1,151,126
EnCap Energy Capital Fund VIII, L.P......c.ccovviiiiiriieiinniciensniieiis Houston TX... 12115/2010.... [ coeverieiinis [ e | e 144,680
EnCap Energy Capital Fund X, L.P.......cccovrivvinircans Houston TX.... 02/05/2015.... 2,067,264 .
EnCap Energy Capital IX................ Houston TX.... 01/04/2013.... | ceeeeeeeeeeies | e | v 1,677,372 ....3,466,490
Equistone Partners Europe Fund V L.P. London. GBR. | Equistone.... 01/22/2015.... 3| s | e 613,557 | .o 5,683,474
Falcon Mezzanine Partners II, LP.... Needham .|MA... |Falcon. 04/12/2005.... 2 22,852 280,733
Falcon Strategic Partners IIl, LP ... | Falcon 10/20/2008.... 2 25,081 120,228
FFL Capital Partners IV, L.P San Francisco..........ccvveeireeereenees CA.... | Friedman Fleischer & LOWE.........c.oceveurunceneenieireeseeeeiseeeeseeeeeens 12/03/2013.... 3 96,481 | .o | e 12,550,162
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FountainVest China Growth Capital Fund 11, L.P.........cccoviirrrrsecrcreseeiee Shanghai.........ccocvenirinnrnnns CHN. [ FOUNtaiNVest...........cceureeireeireiseieie e 12/27/2012.... K T [T ST 232,270 | oo | v 6,400,719 | .cocoerne 1.100
Francisco Partners IV, L.P..........ccccoooevvvieecceeciceeee San Francisco . | Francisco Partners Management. 12/08/2014.... B | e | e 475,000 ....6,600,000
Friedman Fleischer & Lowe Capital Partners IIl, L.P. San Francisco. . | Friedman Fleischer & Lowe.. 12/06/2007.... 3 70,879 1,860,385
Global Infrastructure Partners II-A, LP....................... New York NY.... | Global Infrastructure 091512010 | e | e | ereereierenieienes 1,900,350 ....5,513,589
Great Hill Equity Partners V, L.P.. BOStON.....vvvci e MA... | Great Hill Partners 06/18/2014.... L [OOSR IO 893,750 5,284,500
Green Equity Investors VI, L.P..... Los Angeles CA.... [LEONard GreeN.......c.cevuereereeeieereeeireeseseeeeseesenseneeeens 10/18/2011.... 3 2,233,390 . 5,324,102
GSO Capital Opportunities Fund Il L.P New York NY.... | BIaCKSIONE.......cocvreieieiccieeicececee e 05/09/2011.... 2 | e | e 1,455,209 | .ooovvcieveeeceeieeeeeeeeen | e 13,308,834
Harvest Partners VI, L.P.......cccocvevinincineneries New York NY.... [Harvest.......ccccovvvnnee. 10/05/2011.... 3| s | e 847,123 ....1,017,507
HgCapital 7 A L.P GUEMNSEY ..o GBR. | HGCAPIAL........ooveerererireireeieirerieeese e 03/28/2013.... 3 74,523 583,221
Hony Capital Fund V, L.P......... Beijing CHN. [Hony Capital.........cccourrvmrrerirererinrienreninns 10/19/2011.... 3 79,734 | oo | e 1,345,038
Hony Capital Fund VIII (Cayman), L.P Beijing. CHN. | Hony Capital 09/24/2015.... 3 72,291 . 3,220,881
ICG North American Private Debt FUnd LP.............ccocerimiineinneneinniis New York NY.... | Intermediate Capital Group plc. 08/22/2014.... 2 | s | e 1,241,320 [ .o [ e 11,283,604
IK VII No. | Limited Partnership Jersey, Channel Islands................. GBR. | Industri Kapital 11/18/2011.... 3 [ e | e 605,378 | ..o | s 113,125
Industrial Growth Partners IV, L.P.... San Francisco | INAUSEAL GIOWEN.........coviictcicecee ettt 05/17/2011.... B | e | e 221,054 3,044,083
Landmark Equity Partners XIV, L.P.. Simsbury L[ Landmark.......cveverreennn 12/19/2008.... 3 70,935 687,183
Linzor Capital Partners I, L.P........ccoovrereenenrereeceeieeens Santiago L LINZOT .ot 07/23/2010.... 3 58,255 | ..oorirrieene 2,255,943
Linzor Capital Partners IIl, L.P. Santiago . | Linzor 02/26/2015.... 3 25,318 ....4,198,178
Linzor Capital Partners, L.P..... Santiago .| Linzor 11/21/2006.... 3 36,365 ....6,640,362
Maranon Mezzanine Fund II, L.P Chicago Maranon..........ccocoeeeveeeveeeceeeeee e 04/30/2013.... 2 | e | e 579,688 |....cccceon.e 1,843,990
Nautic Partners VII, L.P......c.cccovvvniininiicns Providence Nautic.............. 10/15/2014.... 3 52,830 . 1,330,913
Navis Asia Fund VII, L.P...... Kuala Lumpur........ccccvvreeeencennenns . | Navis Capital Pamners............coeurrurieierree e saes 09/17/2014.... 3 e | e A795, 741 | oo | v 7,186,424
New Enterprise Associates 14, L.P Menlo Park........cccceeeenieieinnnns . | New Enterprise Associate! 04/11/2012.... T o | e 280,000 [ ..ooveerieieieieeeieeen | e 480,000
Oak Hill Capital Partners 111, L.P..........ccoviuriiereiireieresesseessesssssessesseeeseeens FOrt WOmth......ccovvveereerieeeniieine L OBK HIlL..voi e 11/02/2007.... 3 19,829 . 745,775
Odyssey Investment Partners Fund IV, LP New York .| Odyssey Investment Partners...............cccccocvniinniicniins 12/23/2008.... 3 9,330 | covvveerreieirenienienieees | e 1,565,849
Odyssey Investment Partners Fund V, LP. New York .| Odyssey Investment Partners 06/24/2014.... 3 61,417 ....8,194,960
PAI Europe V-1. . Channel Islands. . | PAI 08/01/2007.... 3 (1,516)

Patria-Brazilian Private Equity Fund IV, L.P........cccccoiviiiinicinncccecene Sao Paulo. PRTIA. ..ottt 07/26/2011.... 3 [ s | s 279,614

Permira V, LP...c.ovvvrinen. London. . | Permira 04/24/2013.... 3 | s | e 391,216 1,113,172
Polish Enterprise Fund VII L.P. Warsaw. .| Polish Enterprise... 05/17/2012.... 3 96,516 ..422,951
Primavera Capital Fund I L.P Hong Kong . | Primavera Capital GrOUP.........c.cvvrrurereieirereiciseie et seesessnseene 10/14/12014.... K T ST RRTN PR (344,549) | .... ..19,268,783
Prudential Capital Partners II, L.P...........ccccccovrurenee Chicago Prudential 12/09/2004.... 2 28,581 1,287,309
Public Pension Capital, LLC New York . | Public Pension Capital Management... 07/10/2014.... 3 24,215 ....5,944,671
Quantum Energy Partners V, LP .| Houston [ Quantum... 09/30/2008.... | ..oeoeeeverereens | eereerreeireieeieeeeseeseeseeees | creeneeeeneeeneennens 300,667 ...649,148
Quantum Energy Partners VI, L.P Houston . | Quantum... 08/07/2014..... | oo | e | vevenveneneneenen 884,499 [ i [ e 11,506,964
Riverstone Global Energy and Power Fund V, L.P . . | New York.. . | Riverstone. 01/12/2012.... 2,996,097
Riverstone/Carlyle Global Energy and Power Fund IV, L.P........cccoooivieiniiinieneinns New York.. . .... | Riverstone. 05/02/2008.... 213,218
Sequoia Capital China Venture FUNd V, L.P.......ccccviiviiiniiesensinns Menlo Park CA.... | Sequoia Capital.... 09/16/2014.... T | e | e 968,067 | oo | e 3,163,331
Sequoia Capital U.S. Growth Fund VI, L.P Palo Alto. . CA.... | Sequoia Capital.... 04/03/2014.... 1 75,000 800,000
Sequoia Capital US Venture 2010 FUNd, LP..........ccccvvviniiieriniiinssineieeniens Menlo Park.........ccccoviiveiniiinienian CA.... | Sequoia Capital........cccccervrereerirnrirriians 03/25/2010.... T i | 133128 | .o 3,927,312
Sigma Prime Partners IX, L.P... Boston . | Sigma Prime. 05/30/2011.... L RN IR 330,817 ....3,196,828
Silver Lake Partners [, LP..........covoeecceeeeee e Menlo Park. . | Silver Lake.... 02/28/2007.... 3 10,311 ....3,551,783
Silver Lake Partners IV, L.P Menlo Park. o | SIHVEr LAKE......oovoiiieieeci 09/07/2012.... 3 3,738,675
Southern Cross Latin America Private Equity Fund IV, L.P........... .. | Toronto CAN. | Southern Cross. 05/14/2010.... 3 ...4,465,478
The Baring Asia Private Equity Fund VI, L.P.1...... .| HOng Kong.......ccvvvvererniniiniiiins CHN. | Baring 07/25/2014.... 3 ...2,7189,173
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
The Resolute FUNd 11, L.P......ccooiereee s New York NY.... | The Jordan Company 05/31/2007.... 3 30,714 | .o 1,671,981 0.400
The Resolute Fund Il L.P.........ccccovviniinirine. New York NY....| The Jordan Company 01/17/2014.... B | e | eveenrieneriennieeB63,254 | o | e 7,847,818
The Veritas Capital Fund IV, L.P. New York NY.... | Veritas...... 05/24/2010.... 3 210,042
The Veritas Capital Fund V, L.P.........cc.ccoevvrunenee New York NY.... | Veritas...... 06/23/2014.... 3 . 3,202,725
Tower Square Capital Partners Il L.P. Springfield . MA... | Babson Capital Management 09/29/2008.... 2 [ [ 5159 L | e 478,329
Tower Three Partners Fund Il LP GreenWich.........coovevveeernrnriinins CT.... | Tower Three Partners LLC 05/27/2014.... 3,414,787
TowerBrook Investors Ill, L.P London. GBR. | TOWEIDIOOK.........cvvrvcveiicieececeeeceee e 03/27/2008.... 3 49,291 | .o 9,374,221
TowerBrook Investors IV (Onshore), L.P.........ccccovvrereeirencninnnns ...| George Town, Grand Cayman........ | CYM. | Towerbrook. 02/05/2013.... 3 393,706 9,926,880
TPG Asia V, L.P. . | Fort Worth .| TPG - Asia 12/17/2007.... 3 RO 267,823 . 5,855,305
TPGASIA VI, L.Puciiei st Fort Worth | TPG = ASIA....ieiiiiie s 02/01/2013.... 3| s | e 128,022 | ooooeerinnrierierieeiinnies | e 8,158,225
THAENEV, LLPeee ettt GreenWICh........cccovvevericreieiceieine CT.... | Stone Point Capital 02/26/2010.... 3 22,881 1,737,783
Welsh, Carson, Anderson & Stowe XI, L.P New York NY.... | Welsh Carson 05/29/2008.... 3 52,839 . 393,760
WIN7,LP..... New York NY ... | BIACKSIONE. .....oovvvrieiiiiceeienieeeane 03/30/2007.... 3 29,868 | oo | e 1,325,641
Yorktown Energy Partners V, L.P.. New York NY.... | Yorktown............ 1218/2001..... | .oveveveeeeeeeees | oo | e (1,639) | .... 6,744
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffilIQtEd. .........ovrieririiiiiiiiiiiins coniiisissiisiesssesssessssessssss st esssssnsenes [ 1,238,515 | v 47,728,058 | ..o 0 | i 391,887,647
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
EUr T/ INVSHMENES LLC....ococoovs s [Hartord.......ocoescescessrssrs [cT.... [ Citicorp Life Investments LLC 12/01/2004.... 10,822 . 635,506 | .......100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 10,822 | oo | 635,506 |........ XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
p000652 - Blackstone Real Esate Partners, VI L.P New York NY.... | BLACKSTONE REAL ESTATE ASSOCIATES VI LP 06/27/2007.... 54,149 981,580 | ..covvenee 1.870
p000790 - Blackstone Real Estate Partners VI LP (GLIC ROFR)........ccccooeeus NEW YOrK.oooocvesrissrierisserssnisninaas NY.... | BLACKSTONE REAL ESTATE ASSOCIATES VI LP 06/30/2010.... 64,281 1,165,253 0.220
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffillated. ... ..ciiiiiiiiiiiiiiiiins i snssssessssssseses (] 118,430 | 1o (U P 2,146,833 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p000860 - Entity 94329 MetLife Property Ventures Canada ULC.................... Calgary.......covereernireeiercsene CAN. | MetLife Insurance Company U.S.A..........ccovvveumrnirvinierenns 07/24/2007.... 15,143 | .o
p000861 - Entity 94330 Met Conn Prop Ventures....... WIIMINGLON. ..o DE.... | MetLife Insurance Company U.S.A.........cccoovvvemenrrrninrienns 04/16/2007.... 27,689
p000911 - MetLife LHH Member, LLC Los Angeles CA....|METLIFE....... 11/08/2012.... 3,076
p000971 - Metlife Cabo Hilton Member, LLC. San Jose del Cabo.........ccvverernnn. MEX. [METLIFE....... 09/09/2013....
p000978 - MetLife 555 12th Member LLC Washington...........cc.eeereereeeninnns DC....|METLIFE....... 01/07/2014....
p000981 - ML SOUTHMORE, LLC Houston TX.... METLIF . 10/08/2013....
p000983 - METLIFE CAMINO RAMON MEMBER, LLC San FranGisco..........c.uwvervnereenes CA....|METLIFE....... 12/20/2013.... . A77,584
p001149 - MetLife Core Property Fund, LP - MLUS...........coooisiinnincnne MOTTISEOWN. ... NJ.... [ MetLife Core Property FUNd GP LLC..........cooiieiiiiririeissieceisiseiensseississieneessssnnens | eneenseeeenes 11/01/2013.... 26,049
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0 ....1,461,788 .0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
p000952 - Mortgage Fund IVc, LP................ Coral Gables FL..... Bayview Asset Management 12/12/2012.... 6,400,000 | ..ooerveeerieieieeeceeeeeees | e 42,400,000 | ......... 16.000
p001156 - MetLife Commercial Mortgage Income Fund, LP... Morristown.... . | MetLife Investment Advisors, LLC... 10/02/2015.... ..16,870,383 21,667,332 9.730
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated............c.ccccooooreeiiniinnnnas 0 23,270,383 | oo |l 64,067,332 |....... XXX
Surplus Debentures - Unaffiliated
878091 BD 8| TEACHERS INSURANCE AND ANNUITY  4.900....... [ New York [NY.... [ Transfer from Schedule D to BA.. [1 iz e I
2399999. Total - SUrPIUS DEDENTUTES = UNGFIIAEE. ... .evv sttt re febsess stk se0s 4E1 o0t eEE 888t [ IO 278,176 | oo {0 R RR 0 | oo 0 ... XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
| Raymond James Tax Credit Fund 39, LLC... [ St. Petersburg...cccomessccss [FL..... [Raymond James........cooerscesmsscms R e P e 4,679,947 | ... 33.500
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNGffilBEEG. .......oviiiiiiiiiins it sntes | etsssaes ess ettt (] 126,686 | ..ovovoiiiececnnd [ P 4,679,947 |....... XXX
Working Capital Finance Investment - Unaffiliated
BME1RB CJ 6]KIMBERLY-CLARK CORPORATION _0.000% 09 [Irving [7X.... [CITIGROUP GLOBAL MARKETS INC/ [05/16/2016.... [ .ooreres | s e I I
4199999. Total - Working Capital Finance INVEeStMENt = UNGFfIIALEA. ... citiiits seitiets et st s st es s es e ee e st ees e et seiens | faeteteesee et eeseeseeeEeeEees e e st et ee e anteesen et ensensernten 214,955,129 | [0 (O 0 ... XXX
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Any Other Class of Asset - Unaffiliated
[ General Deal.. [ New York [NY.... [ current Period Adjustment | [ 06/3012016.... |
4299999. Total - Any Other Class of Asset - Unaffiliated..........ccocoovvriiienisiinsicnnee, 0 |84 | 0 | 0 XXX
Any Other Class of Asset - Affiliated
[ 9000878 - Entity 94422 TLA Holdings Il LLC [ DE.... [ MetLife Insurance Company U.S.A.. | [11116/2009.... | P d I e 100.000
4399999. Total - Any Other Class of Asset - Affiliated 0 22,697 | oo | 0 ... XXX
4499999, SUDLOtAL = UNGFIIAEEM. ...ttt 08001 484181 eE k88 f 0818 E 8468808 E 00k EfeEE oL Rt .. 16,471,820 | oo 75,859,484 | oo [V I 462,781,759 |....... XXX
4599999. Subtotal - AilIAtd... ..o 0 ....1,495,307 635,506 |...... XXX
4699999, TOAIS.........cvvriereeircieerieeeeet et ....16,471,820 77,354,791 463,417,265 | ....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
0000510113 Lone Star [V US and Bermuda - Project
Churchill Luxembourg City LUX [ Revolving LOC.........ovvvreeirerierinenienns 01/27/2016 | 06/30/2016 | ....... 4,322,338 | ..ovoreieiniis | s | s (V1 OO PO 4,322,338 | ..... 4,289,400 | ......... [Pk 12 RN I (32,938) [ ..ovvrrererieinne
0000702713 Prime Finance Warehouse LOC.............. NEW YORK NY.. |Revolving LOC......c..couuiriiinniiiniinirines 12/21/2011 | 06/30/2016 | ....... 4,101,680 | ..o | e | s 0 [ 4,101,680 | ..... 4,101,880 | oo | e | i {1 IR
0999999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Mortgage Loans-Unaffiliated............ccooooiriiiisioieieices s esssssseisescisnscesniens | avieens 8,424,018 | ..o { ] (] 0 0 0 0. 8,424,018 | ... 8,391,080 | ......... (32,938) | oo 0| (32,938) | oo 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Advent International GPE VI-A Limited Partnership...... London.......cccvreeenceneennnns GBR| Normal Distributions and/or adjustments.. | 06/13/2008 | 06/30/2016 | ....... 2,482,424 | ... | e [ e (0] [OOSR S 2,482,424 | ... 2,482,424 | ... [ e [ e (1
Advent Latin American Private Equity Fund IV-E
Limited Partnership BOStON. ... MA. | Normal Distributions and/or adjustments.. | 01/01/2007 |06/30/2016 | ....... 1,782,500 | .oooovorevervens [ e [ e (V[ ORI (ST 1,782,500 | ..... 1,782,500 | .ooovvevvirerirens [ e [ v (1 [
AEA Mezzanine Fund 1 LP...........ccccveveiieiierciecene, New York......cccceveeuivennnee NY.. | Normal Distributions and/or adjustments.. | 08/28/2008 |06/30/2016 | ............ 35,918 | oo | e | e 0 35918 | ......... 35,918 | v | e | e (1
George Town, Grand
Affinity Asia Pacific Fund Il (N0.2) L.P.......covvrreene Cayman CYM| Normal Distributions and/or adjustments.. | 01/02/2007 | 06/30/2016 | ......... 122,427 | ..coooverrrrencs | ovrereereinenens [ v (0 [OOSR IS 122427 | ....... 122,427
Affinity Asia Pacific Fund IV (NO.2) L.P. . | Singapore... .. | SGP | Normal Distributions and/or adjustments.. | 03/20/2013 |06/30/2016 | ..........426,435 | .......ccccccovuives | cormrimniiniiivenns | crveee (U PPN IOV 426,435 | ........ 426,435
Avristeia Partners, LP.........cccovrvrvrinns .| New York.... .. |NY..| Residual ACtVItY..........corvrvrerrrrrirriririenns 08/01/2008 [03/24/2016 | ..oovvuvervrrvrerrnnes | ceerververssinrirens | eoveresissersninninns | veens 0 [ v [ e [
Audax Mezzanine Fund Il, L.P.........c.ccceveivieniicnne New York......ccccoevecuivennes NY.. | Normal Distributions and/or adjustments.. | 06/17/2005 |06/30/2016 | ........544,566 | .......ccccccomvmrine | cormrmrmrrerrernnns | coeeee 0 | coeeeveeeieeiees | e .544,566 | ... 544,566
BDCM Opportunity Fund IV, L.P...... Greenwich... .. | CT.. | Normal Distributions and/or adjustments.. | 02/04/2015 |06/30/2016 | ...........16,205 | ....ccccoecrrrrmrrn | verrerrvrrrerrereners | woveer 0 | eoveverermnnenne | e 16,205 | i 16,205
Blackstone Capital Partners IV L.P.. New York.... .. |NY.. | Normal Distributions and/or adjustments.. | 12/21/2001 | 06/30/2016 | ......... 175,183 | ceververreveecs | ovrereereinenis [ v 0 [ eerererererene | e 175,183 | e 175,183
Blackstone Capital Partners VIL.P..........ccccccooviunnnnns New York........cccccevvvennnnnee NY.. | Normal Distributions and/or adjustments.. | 07/29/2008 |06/30/2016 | .............1,328 | ..ccoovvrivrivnies | covverinriericenns | s 0 | oo [ e 1,328 | s 1,328
Blackstone Strategic Alliance Fund Il L.P.... New York.... .. |NY.. | Normal Distributions and/or adjustments.. | 11/23/2010 | 06/30/2016 | ..........803,163 | .....ccoovrvreeees | orrevervrerncnns [ v 0 [ eererererene | 00 803,163 | e 803,163
Brentwood Associates Private Equity V, L.P Los Angeles . | CA.. | Normal Distributions and/or adjustments.. [06/12/2013 [06/30/2016 | ........ 104,651 | ..cocoroieirvecnns | covrreeierereens | e 0 [ erreerieinne | e 104,651 | i 104,651
George Town, Grand
Brevan Howard, LP... Cayman CYM| Normal Distributions and/or adjustments.. | 07/01/2008 | 06/30/2016 | .....12,057,995 | ......cccocovvrimeires | cormreervervnrverens | veeree (V1 OO (O 12,057,995 |....12,057,995 .
Brookside Capital Partners Fund II, L.P.........cccccovienee BOStoN.....cccceeircierreine MA. | Liquidated.........covvervrieernireierierenineins 03/22/2011 {05/11/2016 | .......... 851,271 | oo | e | e 0 | e | e 851,271 | ........ 851,271
Campbell Timber Fund 11, L.P........oooverrrencnnn Portland.........ccccvvvirrnene OR. | Normal Distributions and/or adjustments.. | 03/15/2007 | 06/30/2016 | ....... 6,300,208 | ....ovverereereins | e [ e (0] (SO S 6,300,208 | ..... 6,300,208
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Capital International Private Equity Fund V, L.P........... Los Angeles...........cc....... CA.. | Normal Distributions and/or adjustments.. | 06/19/2007 | 06/30/2016 | ............ 14413 | s [ e [ e 0 [ [ e 14,413 | A48 | e | s | 0 |
Carlyle Partners V, L.P.......coooevevvrneescnine Washington.........c.ccvueeene DC.. | Normal Distributions and/or adjustments.. | 05/30/2007 |06/30/2016 3,954,793 0 3,954,793
Catalyst Fund Limited Partnership IIl... Toronto. CAN | Normal Distributions and/or adjustments.. | 06/15/2010 | 06/30/2016 ..(9,554) 0 .(9,554) | ...
CCP IXLP No. 2 | London.......ccvvcciciine GBR| Residual ACtVitY.........ccovvnrveririeierinienns 10/21/2008 |09/30/2015 | .... 0 [ e [ e | .
Columbia Capital Equity Partners V (QP), L.P............. Alexandria.........cccoceevene. VA.. | Normal Distributions and/or adjustments.. | 01/23/2009 |06/30/2016 ....(49,504) | ... 0 ...(49,504) | ......... (49,504) | ..
Crescent Mezzanine Partners VI, L.P......... Los Angeles. CA.. | Normal Distributions and/or adjustments.. | 12/27/2011 | 06/30/2016 869,632 | oo [ [ 0 ..669,632 | ........ 669,632
George Town, Grand
CVC Capital Partners Asia Pacific lll L.P..................... Cayman CYM| Normal Distributions and/or adjustments.. | 01/17/2008 | 06/30/2016 | ....... 1,431,949 | [ [ 0 | eooeeeeeeeeeees | e 1,431,949 | ... 1,431,949 | e e | e (1 T
George Town, Grand

CVC Capital Partners Asia Pacific IV L.P. Cayman CYM| Normal Distributions and/or adjustments.. | 05/13/2014 | 06/30/2016 0
CVC Capital Partners VI (A) L.P.. . | London.... .. | GBR| Normal Distributions and/or adjustments.. | 06/28/2013 | 06/30/2016 0
CVC European Equity Partners V (C) L.P Channel Islands.. . | GBR| Normal Distributions and/or adjustments.. | 04/18/2008 |06/30/2016 0
EIG Energy Fund XIV, L.P... Los Angeles.... . | Normal Distributions and/or adjustments.. | 10/05/2007 |06/30/2016 0
EIG Energy Fund XV, L.P. Los Angeles.... .| Normal Distributions and/or adjustments.. |11/30/2010 | 06/30/2016 0 ...244,219
EnCap Energy Capital Fund VIII, L.P.. Houston . | Normal Distributions and/or adjustments.. | 12/15/2010 |06/30/2016 0 39,693
Falcon Strategic Partners Ill, LP.. . | Boston Normal Distributions and/or adjustments.. | 10/20/2008 | 06/30/2016 0 | oo [ s (21,322) | ......... (21,322)
Green Equity Investors V, L.P.. Los Angeles . | Normal Distributions and/or adjustments.. | 01/30/2007 |06/30/2016 0 90,055 90,055
Green Equity Investors VI, L.P. .| Los Angeles.... . | Normal Distributions and/or adjustments.. | 10/18/2011 | 06/30/2016 0 [ [ e 226,267 226,267
Greenwich Street Capital Partners II, L.P . | Florham Park.. . | Normal Distributions and/or adjustments.. | 06/25/1998 |06/30/2016 0 [ coveveverernenes | e 316,818 | i 316,818
GSO Capital Opportunities Fund Il L.P . | New York.... . | Normal Distributions and/or adjustments.. | 05/09/2011 | 06/30/2016 0 .365,734
GSO Special Situations Fund, LP New York.... . | Normal Distributions and/or adjustments.. | 09/01/2006 |06/30/2016 0 [ [ 28,761 | i 28,761
Industrial Growth Partners IV, LP.......c.ccccovrnrnnnenne San Francisco. . | Normal Distributions and/or adjustments.. | 05/17/2011 | 06/30/2016 (0 [ (SR (P 1,535,518 | ..... 1,535,518
Kohlberg Investors VI, L.P Mount Kisco. . | Normal Distributions and/or adjustments.. | 06/08/2007 |06/30/2016 0 [ eorreeerreinns | 694,651 | 694,551
Landmark Equity Partners XIV, L.P........cccccocovirvrnrenns SIMSbUIY.....cvrerricirens . | Normal Distributions and/or adjustments.. |12/19/2008 |06/30/2016 0 | covevererernnnes | e 156,511 | s 156,511
Meritech Capital Partners IV, L.P Palo Alto . | Normal Distributions and/or adjustments.. | 09/29/2010 | 06/30/2016 0 [ covevererernenes | e 183,772 | 183,772
Mid Europa Fund IV LP.........ccccovvmiiriiiiriniicini London........cccoevvririninnn Normal Distributions and/or adjustments.. | 04/07/2014 | 06/30/2016 0 | oo [ 200 282,785 | 282,785 .
Navis Asia Fund VIl L.P.....veeerrecceene Kuala Lumpur........cccc.ce... Normal Distributions and/or adjustments.. | 09/17/2014 | 06/30/2016 0 [ oerererererene | e 105,741 | 105,741 | v [ v [ e (1
Oak Hill Capital Partners Ill, L.P...... Fort Worth... . | Normal Distributions and/or adjustments.. | 11/02/2007 | 06/30/2016 0
Oaktree Opportunities Fund VIII, L.P. Los Angeles . .. | Normal Distributions and/or adjustments.. | 12/10/2009 |06/30/2016 0
PALEUrOPE V-1 ..o Channel Islands............... GBR| Normal Distributions and/or adjustments.. | 08/01/2007 | 06/30/2016 0
PAI Europe V-1 FCPR Normal Distributions and/or adjustments.. | 08/01/2007 | 06/30/2016 0
Partners Group Asia-Pacific 2007, L.P. Channel Islands.. Normal Distributions and/or adjustments.. | 05/31/2007 | 06/30/2016 0 reenennn 101,491
Partners Group Secondary 2006, L.P..........c.ccocovernnee GUEIMSEY....oervererererins Normal Distributions and/or adjustments.. | 03/10/2006 | 06/30/2016 (01 VOO (VOO 1,204,382
Partners Group Secondary 2008, L.P.. St. Peter Port, Guernsey.. | GBR| Normal Distributions and/or adjustments.. | 05/09/2008 | 06/30/2016 0
PIMCO BRAVO Fund, L.P............... Newport Beach................. CA.. | Normal Distributions and/or adjustments.. | 05/24/2011 | 06/30/2016 0
Platinum Equity Capital Partners II, L.P.. Los Angeles . | Normal Distributions and/or adjustments.. | 08/15/2007 |06/30/2016 0
Private Selections, LLC New York.... . | Normal Distributions and/or adjustments.. | 02/25/1999 | 06/30/2016 0
Providence Equity Partners IV L.P.........cccocverirninnns Providence.. ... | Normal Distributions and/or adjustments.. | 09/22/2000 |06/30/2016 0
Prudential Capital Partners II, L.P..........ccccovvurerriennnne Chicago IL.... | Normal Distributions and/or adjustments.. | 12/09/2004 |06/30/2016 0
Public Pension Capital, LLC . |New York......ccoovueiererenee NY.. | Normal Distributions and/or adjustments.. [ 07/10/2014 |06/30/2016 0
Reservoir Capital Partners, L.P . | New York... NY.. [ Liquidated..........ccocverneninerininiccs 10/01/1999 | 04/13/2016 | .......1,607,060 | ... 183,788 | ...evvvervrvrrvvrs | crrvrrverersniinnns [ oo | vevens 183,788 | ..evvvveeicrcin
Riverstone/Carlyle Global Energy and Power Fund IV,
L.P. New York......coccevevirennee NY.. | Normal Distributions and/or adjustments.. | 05/02/2008 |06/30/2016 | ............ 20,220 | .oooveeeeeeeeienn | e | e 0 20,220 | .......... 20,220 | .oveveeeereeeeiens | e | e (1 O
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Taconic Opportunity Fund L.P...........ccooenrinriiniinneens New YOrk.......ooceeveeneinnee NY.. | Normal Distributions and/or adjustments.. | 05/26/2010 | 06/30/2016 | .....31,426,827 | .....cccccouermurns | cormevermeernsrnnens | eeees (V1 IUPORRORIRO PP 31,426,827 |...31,426,827 | ..ovvvovviincrneis | evvrenrireerieniiens | v (V1 IR
TCWI/Crescent Mezzanine Partners V, L.P.. .. | CA.. | Normal Distributions and/or adjustments.. | 12/14/2007 | 06/30/2016 0 2,281,347 | ..... 2,281,347
Terra Firma Capital Partners I, L.P.... . | London.... .. | GBR| Normal Distributions and/or adjustments.. | 11/16/2006 | 06/30/2016 0 1,294,144 | ... 1,294,144
The Baring Asia Private Equity Fund VI, L.P.1 Hong Kong.. .. | CHN | Normal Distributions and/or adjustments.. |07/25/2014 | 06/30/2016 0
The Tudor BVI Global Fund L.P............... . | Greenwich... ..| CT.. | Normal Distributions and/or adjustments.. | 08/31/2006 |06/30/2016 0
The Tudor BVI Global Fund, L.P. - Legacy.. . | Greenwich.. .. | CT.. | Normal Distributions and/or adjustments.. | 01/31/2009 |06/30/2016 0
Tower Square Capital Partners Ill, L.P........... Springfield ... |MA. | Normal Distributions and/or adjustments.. [09/29/2008 |06/30/2016 0 ceeenen 245799
Tower Three Partners Fund Il LP. .| Greenwich .. | CT.. | Normal Distributions and/or adjustments.. | 05/27/2014 |06/30/2016 (0} (OO (SR 4,493,089
TowerBrook Investors Il L.P... . [London.... . | GBR| Normal Distributions and/or adjustments.. | 03/27/2008 | 06/30/2016 0 3,320,235
George Town, Grand
TowerBrook Investors IV (Onshore), L.P. Cayman CYM| Normal Distributions and/or adjustments.. | 02/05/2013 | 06/30/2016 | ......... 118,788 | ....ccocvvevrercs | corrreeirriernis [ v 0 [ oreemeieinns | e 118,788 | 118,788
Trident V, LP.cecceccnes . | Greenwich.........cooveriuninne CT.. | Normal Distributions and/or adjustments.. | 02/26/2010 | 06/30/2016 | .........224,908 | ........ccccovomumees | orrevrrererneinns [ v 0 [ | e 224,908 | e 224,908
Trivest Fund IIl, L.P. Miami FL... | Normal Distributions and/or adjustments.. | 05/31/2000 |06/30/2016 | ........724,243 | .....cccccoovrminn | corrnrmrerrernnns | coees 0 | coreeeveeeieeiees | e 724243 | L 724,243
Wayzata Opportunities Fund Il, L.P.........ccccccervrinne. Wayzata........ccooovvveinnnnne MN. | Normal Distributions and/or adjustments.. |10/31/2007 |06/30/2016 | ........ 161,917 | .ccoovirviivnes | v | s 0 [ [ e 161,917 | s 161,917
Wayzata Opportunities Fund IIl, L.P . | Wayzata MN. | Normal Distributions and/or adjustments.. [09/11/2012 | 06/30/2016 | ........ 104,962 | .......cccovvrnrinee | corrrermrrerrerenns | coeee 0 [ errerrereiene | e 104,962 | e 104,962 .
Yorktown Energy Partners V, L.P......ccccooviininiinnn, New York. ..o NY.. | Normal Distributions and/or adjustments.. | 12/18/2001 | 06/30/2016 | .......... 73,933 [ .oivivivininnns | eovrinnniiniiinens e 0 | e 73,933 | 73,933 | v o | e (U
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. .........ccoccoieiinininininnininiiiesieiessssssissssneenes | 22.91,023,092 | ... 183,788 | .o [ I (L] 0] . 183,788 | ..o 0]... 91,206,880 |....90,237,064 | .....ccovvnvnn 0. (969,816) | ....... (969,816) | ....... (851,271)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Euro Tl Investments LLC................ Hartford CT.. | Normal Distributions and/or adjustments.. | 12/01/2004 | 06/30/2016 | ......... 443,657 | ..cccooovurmrrvrires | corrmervervnisnrens | ceenee (01 OO (PSR 443,657 | ........ 443,657 | oovevrerieriens | e | e (1 [
Euro TL Investments LLC Hartford CT.. | Normal Distributions and/or adjustments.. | 12/01/2004 | 06/30/2016 | ........ccccccecee.87 | tovvivnvinrnnces | ovrsininscians e 0 .. 87 | oo L) N SRR [FTR (| I
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated...........cccccvnicniiiniiniiniiinnnncsnsnins | e 43,744 | 0 i | i, 0 0 0 [ P 443744 | ... 443,744 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
p000433 - Crow Family Holdings Realty Partners LP... | New York... NY.. | Liquidated .. | 02/27/1998 |06/28/2016 en(12,292) | .. .(12,292)] .. (3,970) | ..
p000479 - Blackstone Real Estate Partners Il L.P...... New York... NY.. | Liquidated . | 09/30/1999 | 06/30/2016 ..(2,158,304) | .. ..(2,158,304) | .. ..(2,038,931) | .. L0 e
p000490 - Tishman Speyer/CAl Associates IV, LLC.... | New York... NY.. [Liquidated.........ccvvveerernrererreriseiceienes 05/03/2000 | 06/30/2016 ...(1,580,239) | .. ....(1,580,239) ....(1,744,433) .(1,142,782) | ....... (716,963) | ..... 1,744,433
p000561 - Carlton Arms Of Bradenton LLP. . | Bradenton FL... | Normal distributions and/or adjustments... | 10/31/2003 | 06/30/2016 0 ...342,385 | ........342,385
p000617 - 1211 Avenue of the Americas. New York.... .. |NY..| lvanhoe Cambridge...........cccevvererernrerninne 08/24/2006 |06/16/2016 | .....27,025,523 | ........(23,005) | c.ooovermrerrrinnns | rererveerneeinnines [ e | cerneeens (23,005) [ ..o | e 27,002,518 |....24,977,863 ..(2,024,655) | ...
p000652 - Blackstone Real Esate Partners, VIL.P...... New York......coccevevuivennee NY.. | Normal distributions and/or adjustments... | 06/27/2007 |06/30/2016 | ........539,871 | ..cocvvereiveeeinns | corrrrrereirerenns | e 0 | oo | eeeieis 539,871 | ....... 539,871 | oo [ e
p000790 - Blackstone Real Estate Partners VI LP
(GLIC ROFR) New YOrk.......oocevveeneennee NY.. | Normal distributions and/or adjustments... | 06/30/2010 |06/30/2016 | .......... 640,892 | ...oovrvnrrieins [ e | e (V1 UPOROROIN IOV 640,892 | ........ 640,892 [ ...cooeriieriirins | e | e (V1 IR
p000904 - Carlyle Europe RE Prinrs IIl - 14000........... Washington........ccocovnnees DC.. | Normal distributions and/or adjustments... [ 10/09/2007 | 06/30/2016 | .......... 871,251 | oo [ [ (U RN IR 871,251 | ... 901,273 | oo [ e 30,022 | .......... 30,022 | ..o
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............cooiiiiiiiis e 30,526,205 | ....(3,773,840) | ..oovvevieeeen0 | e (L] 0]...(3,773,840) | ....... (425,819)] ..... 26,326,546 | ....23,614,950 ....(3,137,415)] ....(2,711,596) | ..... 3,806,572
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p000653 - Daniel/Metlife Midtown Atlanta Master LLC. [ Atlanta............ccccccovrernnnee GA.. | Normal distributions and/or adjustments... | 06/28/2007 | 06/30/2016 | .......... 434,792 | oo | s | s (1[0 [OOSR 434792 | ... 1,867,373 | oo | o 1,432,581 | ... 1,432,581 | .o
p000860 - Entity 94329 MetLife Property Ventures
Canada ULC Calgary . | CAN| Residual ACtVity...........ooeverrverrrrereririrnns 07/24/2007 {12/31/2015 | .....cveee.. 15,143 | oot (15,143) [ oo e e [ e (15,143) [ v | cerreierissiresnnines [ e M
p000861 - Entity 94330 Met Conn Prop Ventures........ | Wilmington.. . | Normal distributions and/or adjustments... | 04/16/2007 | 06/30/2016 | .......9,000,000 0 9,000,000 | ..... 9,000,000 . .0
p000910 - Metlife CC Member , LLC . | Washington. METLIFE. ..o 09/05/2012 | 04/01/2016 | .....56,425,312 | ..........99,650 | ..ocvovrvvivriririns [ | verevrneierinnineens | e 99,650 | ..oovveciieriinii | e 56,524,962 |....78,204,555 ...21,679,593 |....21,679,593
p000911 - MetLife LHH Member, LLC.........cccccccovvvnnne Los Angeles . | Normal distributions and/or adjustments... | 11/08/2012 | 06/30/2016 | .......... 820,879 | .o [ e [ e (11 [OOSR ISR 820,879 | ....... 820,879
p000917 - MetLife 1201 TAB Member, LLC... Seattle . | METLIFE. ..|10/10/2012 | 04/01/2016 | .....40,425,970 | ..... ..41,664,994 |....53,545,076
p000977 - MetLife THR Investor, LLC..........ccocvivrrerne New YorK.......cccooverveiinas . | Normal distributions and/or adjustments... | 12/16/2013 | 06/30/2016 | .......... 276,417 | ... 0 | oo | e 276,417 | ... 276,417
p001063 - ML-Al MetLife Member 2,LLC..........cccooun. Bloomington.... I METLIFE o 11/04/2014 | 04/01/2016 | .....12,589,149 | .....1,009,028 | .....cocormrurrerrnns | cormerrrmrirnerrinnins | veveerirneessssinens | o 1,009,028 |...coovverrrireri | e 13,598,177 |....17,504,449
p001149 - MetLife Core Property Fund, LP - MLUS..... Morristown . | Normal distributions and/or adjustments... | 11/01/2013 | 06/30/2016 | ............ 25477 | oo | e | s 0 25477
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
p001179 - MCPP Owners, LLC......ccoocoviinniinniiscinninas MOTTStOWN. ... NJ.. | Normal distributions and/or adjustments... | 10/22/2015 | 06/30/2016 | .......... 302,717 | oo | e | e (0 IR [P 302,717 | ........ 302,717 [ oo | e | o (V] I
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............cooiiiiiiiiiii s ....120,315,856 | ... 2,332,559 | oo (U I (L] 0]... 2,332,559 | .o 0 |...122,648,415 |..161,546,943 | ......ccovnrnnn 0 |...38,898,528 38,898,528 | ..o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
p001156 - MetLife Commercial Mortgage Income
Fund, LP Morristown........ccocveveriennens NJ.. | Normal distributions and/or adjustments... | 10/02/2015 | 06/30/2016 | ..........323,524 | .....cccocovvvinin | cornninnnnncnninns | e 0 [ | 00 323,524 | L. 323,524 | .o [ [ (] I
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated 0 0 323,524 0 0 0 0
Working Capital Finance Investment - Unaffiliated
BME1PW GE 9 |KIMBERLY-CLARK CORPORATION  0.000% 07.... | Irving... . | Redemption  100.0000... .. | 03/15/2016 |05/31/2016 | ....... 5,102,666 | ....ocvvvcrrrerirnees | wrrrerenn 15,516 [ o | e | e 15,516 [ | 5,118,182 | ..... 5,118,182
BME1PW GE 9 |KIMBERLY-CLARK CORPORATION  0.000% 07.... | Irving... . | Redemption 100.0000... . | 03/15/2016 | 06/14/2016 | ....... 4,763,377 | oo | e 14,484 | i | e | el 14,484 | i | 4,777,861 | ..... 4,777,861
BME1PW GE 9 |KIMBERLY-CLARK CORPORATION  0.000% 07.... | Irving . | Redemption  100.0000 03/15/2016 | 06/21/2016 | ....... 5,019,653 | .cvoovvrerrriiens | e 15,264 | ..o [ v | cerennen 15,264 | s [ e 5,034,917 | ..... 5,034,917
BME1PW GE 9 |KIMBERLY-CLARK CORPORATION  0.000% 07.... | Irving... . | Redemption  100.0000... .. | 03/15/2016 |06/28/2016 | ....... 4,555,458 A3852 | e e [ e 13,852 | | s 4,569,310 | ..... 4,569,310
BME1RB CJ 6|KIMBERLY-CLARK CORPORATION  0.000% 09.... [Irving... . | Redemption 100.0000... . 105/16/2016 | 06/27/2016 | .......... 460,887 v e 1028 s [ | e 1528 | [ 462,410 | ....... 462,410 .
4199999. Total - Working Capital Finance Investment - Unaffiliated...........cocooiioiioiiiisecc e v ....19,902,041 | .................. 0].....60639 | ....ce.oc.......0 | o0 | 80,639 | e 0]... 19,962,680 |....19,962,680 0 0 0 0
4499999. Subtotal - Unaffiliated ....150,198,880 | ....(3,590,052) .(3,529,413) | ....... (425,819) | ....146,243,648 |..142,529,298 | ........ 392,881 | ....(4,107,231)| ....(3,714,350) | .....2,955,301
4599999. Subtotal - Affiliated ...120,759,600 | ..... 2,332,559 0] 2,332,559 | oo 0 |....123,092,159 |..161,990,687 | .....cccoornunnad 0 |...38,898,528 |....38,898,528 | ......cc.coonnunnnd 0
4899999, TORAIS ... s e ....270,958,480 | ....(1,257,493) | .......... 60,639 | ..o 0 | s 0]...(1,196,854) ] ....... (425,819) | ....269,335,807 |..304,519,985 | ........ 392,881 |....34,791,297 |....35,184,178 | ..... 2,955,301
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
38373T 3U 7| GOVERNMENT NATIONAL MORTGAGE A 8.500%........ucurueermremneremcermersseseessssisesssssssenssesssnee | eevnennes 04/01/2016.... |METLIFE 0BG 10272......0.u00reerueeuersseriessseeesessssssssesssess st ss st ssssesssesssesssssss | essssesssessssssssssssssssesssesssnsssnnss | oesssessssssesssssssnnssens 3911737 | e 3,450,734 | oo (37 T RN
38378P E7 9| GOVERNMENT NATIONAL MORTGAGE A 3.000%.......cccueeumrrmrerrisneiseisneisesssesesesssssesssssnnes | soeesenenes 06/01/2016.... | Interest Capitalization.................. 88,695 88,695
38378T ZA 1| GOVERNMENT NATIONAL MORTGAGE A 3.500%.... 04/01/2016.... |METLIFE 0BG 10272.........c0uutvimiieiireiisieieisssieesiessssssessssese st sssse st sesssssesss | resssesssssensssesssenssesassssensssens | soessssessssensssnesssenes 14,023,725 | ..o 13,375,000
38379E 2J 0| GOVERNMENT NATIONAL MORTGAGE A 3.000%.... .| 06/01/2016.... | Interest Capitalization 38,536 38,536
38379 NL 1|GOVERNMENT NATIONAL MORTGAGE A 2.500%.... 06/01/2016.... | Interest Capitalization... 28,005 28,005
38379M AB 0| GOVERNMENT NATIONAL MORTGAGE A 3.500%......ccuuerumrermeermrereessemseniresssensssesessessssenens | veveseenns 06/01/2016.... | Interest Capitalization.................. 91,692 91,692
38379W HL 9| GOVERNMENT NATIONAL MORTGAGE A 3.500%.......ccueeuuermrereermerisnineissesssessseessssesssssnees | soeerenenes 06/01/2016.... | VARIOUS. .....courvvreiraienieieriseeiss e ssssesssssenes 8,328 | .o 8,328
38379W HL 9| GOVERNMENT NATIONAL MORTGAGE A 3.500%........ccuveeurrerrienieirerernieneisreriresssesssenesssssnnns | seererenes 05/18/2016.... | VAHOUS.......ourverrieaierriiriierissiseiiessiesiesssesesssssssseenesenes 2,915,198 | ....... 2,855,413
38379W YD 8| GOVERMENT NATIONAL MORTGAGE AS 3.000% 05/06/2016.... | BNP PARIBAS...........ccon.... 11,381,142 ....11,507,000
38379Y AX 6| GOVERNMENT NATIONAL MORTGAGE A 3.500%.... .| 04/26/2016.... | Various ..10,566,095 |. 10,135,343
38379Y AX 6| GOVERNMENT NATIONAL MORTGAGE A 3.500%.... 06/01/2016.... | Various 29,561 29,561
38379Y KT 4| GOVERNMENT NATIONAL MORTGAGE A 3.000%.......ccueeumrruresresneeiseisseisessesesesssssesssssnees | soeereneees 06/06/2016.... | SANWA MCCARTHY SECURITIES........ccoomrivmrimeiieeieirseiiiniins 2,524,659 | ... 2,555,000
91203* 9S  5|FHA PROJECT LOAN  7.620% 04/07/25..........cooivimirierrinerierirrissiisssinesiesssessssssssssessssesssesess | seerenenes 06/01/2016.... | Interest Capitalization.................. 24,746 24746 | oo T
912803 AY 9|UNITED STATES TREASURY  0.000% 11/15/27....coueumerrrirnerierieineesseisessessesssseessssssssssesens | soerenenes 04/01/2016.... | METLIFE OHA 10276..........coouervieemreiseeserssesssessessseesssssssessssssess s sses s ssssss st sess s sssssssess | aessssssssessssssssssssssssssssssesssnssss. | sosssssssnsssnenes 32,350,390 | ...covvrerireirnieiinas 35,000,000 | ..oorvumrernerirnireerseeieersenieneeens ST
912803 AZ 6|UNITED STATES TREASURY  0.000% 08/15/22.........ccrvverrnierirniineieriiisissiersssseeessssisssessnens | ovsissens 04/01/2016.... | METLIFE OHA 10276.........ccoovverrrieireirsiieeireiieeeseenns 42,667,188 ....47,000,000 1.
912810 QY 7|UNITED STATES TREASURY 2.75% 11/15/2042.... 04/01/2016.... |METLIFE 0BG 10272........00ureumeieiieeriseriseseseesssieessesse sttt enssesens 72,187,500 ....70,000,000 ...735,096 |1...
912810 RQ 3|UNITED STATES TREASURY  2.500% 02/15/4B..........cevurrererrerieeerneisseisessesssesissessssessessesens | soeerenenes 05/03/2018.... | VAIOUS. .....evererreveeerseisseiesesesseessesesseesesssesss st es skt enb e | Hiebbsesb s es s bbbt bnnns | eeebenianessnsbsenssees 103,111,116 | coooeeieins 107,000,000 568,201 [ 1.veecereiieeireireiin
912810 RS 9|UNITED STATES TREASURY  2.500% 05/15/4.........cccrvverrnrerernrinsiinineisisnsiesssssseesssssssssessnens | oesensenes 06/21/2018.... | VAIIOUS........coorvrivreiireicisisieeie s 53,740,952 | .oovoviieiiieiiinn 55,000,000
912828 L3 2| UNITED STATES TREASURY  1.375% 08/31/20........ccutvurrrmerierirrereesssissssessseseseessssssessenins | soeereenes 04/01/2016.... | METLIFE OHA 10276..........ccovvererrrrirerrereeerserieeeneenns 20,165,625 | ....vvvererreririneinnas 20,000,000
912828 P4 6|UNITED STATES TREASURY 1.625% 02/15/26... 05/04/2016.... | Various ....628,936,344 ..640,000,000
912828 P9 5|UNITED STATES TREASURY 1.000% 03/15/19... .| 04/12/2016.... | Various 45,198,067 |. 45,000,000
912828 Q3 7|UNITED STATES TREASURY 1.250% 03/31/21... 04/14/2016.... | Various 25,028,956 ....25,000,000
912828 Q4 5|UNITED STATES TREASURY 0.875% 03/31/18 04/19/2016.... | VAFIOUS.......oovveereeerreerieseesesessesssissssesssssssssessssssssesssenes 260,729,602 | ... 260,000,000
912828 Q5 2|UNITED STATES TREASURY 0.875% 04/15/19 0412212018.... | VAIIOUS. .....vooereeesseieaieseesseessesssse s sssessse skt baes | £reebsesssesb s s et ens | srsenssneisessnsssen s 99,625,000 | ....cvouvrrrireirnninne 100,000,000
912828 Q7 8|UNITED STATES TREASURY 1.375% 04/30/21 05/18/2016.... | VAMIOUS.......oocveriieaieniiiriiesissisiesisiiesisisnsssssiesienes 200,031,650 |...ccocenee 200,000,000 141,984 |1
912828 R2 8|UNITED STATES TREASURY 1.625% 04/30/23... 06/02/2016.... | Various 330,322,986 330,000,000 173,098 |1...
912828 R3 6|UNITED STATES TREASURY 1.625% 05/15/26... .| 06/09/2016.... | Various 294,062,673 300,000,000
912828 R4 4|UNITED STATES TREASURY 0.875% 05/15/19... 05/18/2016.... | VAIIOUS.........coivvirecieieeeeeiesesee ettt ae st s s st s s s s st s s s s snesssssssesetasansssassssesnsnsnes | sbesersesesissssssesnsesssinsssssesnssssnse | coesemissesesssssesreneas 498,317,006 500,000,000
912828 R5 1|UNITED STATES TREASURY  0.875% 05/31/18........ccvvvurirerierircerneeiseiseriesiesssseessssssessenens | soverenenes 05/27/2016.... | RBS SECURITIES INC......cooomvrrrirermriesrierienireessesssssieneenes 59,993,089 | ....ccvvrrrierirerernens 60,000,000 | ...cvvomrvrrrirrereereeieerienieneeens ST
912828 R7 7|UNITED STATES TREASURY  1.375% 05/31/21.......coueieriinerierieeineiiseissisesiesisseesssissssssens | eoeerieees 06/22/2018.... | VAIOUS. .....coovrrririencieiesiseiiss e ssssisesssesssssssessssessssnenes 252,590,344 | ........... 250,000,000 187,842 |1
912828 R8 5|UNITED STATES TREASURY  0.875% 06/15/19........ccnmiuiinirieririernreisiinsiieniesessessssssssienins | severeenes 06/28/2016.... | BANK OF MONTREAL.......couuivimiimimiiiiiiesiesissesesssssie e ses s ssessesssaes | fesssessssssssssenssssesssesssessssssennss | nevessessssssnssssnssinens 150,668,269 | ......covvvvrrirerirnns 150,000,000 | ..ooorverrirerirrirriinniis 50,205 [ 1.
912828 S2  7|UNITED STATES TREASURY  1.125% 06/30/21........cooerrurrvmnerrerieisneesseissssesssessssessssessessesens | soeerenenes 06/30/2016.... | JEFFERIES & COMPANY INC 125,644,781 | s 125,000,000 | ..ocooncernrireinnes 3,821 | 1FE
912828 TG 5|UNITED STATES TREASURY T 0 1/2 07/31/17.ccoveeierieisiiseierississiesseisssssiessssssessessssssssessens | soesensen 06/29/2016.... | NOMURA SECURITIES INTERNATIONA 49,986,428 |......... 50,000,000 103,709 |1
912828 TM 2| UNITED STATES TREASURY  0.625% 08/31/17.......comrvurrrerierireerneeisesssriesiesesseessssssessesens | sovereenes 0B/17/12018.... | VAHIOUS. ....cvvoevrreeeessreseesseesseesseise sttt | fentsent st b bbbt nsbanens | eeesensssessesseenniens 150,012,019 | ..o 150,000,000 285,326 [ 1o
912828 TS 9|UNITED STATES TREASURY  0.625% 09/30/17......ccvvuivmerinieririnrineiesineisisnsieresiseeessssisesesiens | sesinsens 06/20/2016.... | WELLS FARGO & CO.....ouiiriiririiaiiieiiesiseesseisse bbb bbb | estiesssessssbsssss s b ssensinnns | eeesssssssssssisssssaes 249,893,078 | ............ 250,000,000 350,068 [1...cvueeerericierenians
912828 WT 3| UNITED STATES TREASURY  0.875% 07/15/17......ocoueveeirnerierieeerneeissiseriesiesesssessssssessenens | voverenenes 05/04/2016.... | BANK OF AMERICA N.A.......ooiiiirimrimiemiiesisiesssesessessssesesse s ssas st ssessesssns | festsessssessssssnssssesssesssessssssssnens | noeessesssessssssnssinens 100,312,700 | cooovverreeriererens 100,000,000 266,827 [ 1.
912833 Y4 6|UNITED STATES TREASURY 0.000% 05/15/37... 04/01/2016.... |METLIFE 0BG 10272........c0cuueeumeeeisseiiesiseeesseesse et ssssssss st sssssssssssssssesssnsss | oeee 31,925,781 ....55,000,000
912833 76 0|UNITED STATES TREASURY S0 02/15/38 0... 04/01/2016.... | METLIFE OHA 10276.... 113,078,124 ..200,000,000

0599999. Total Bonds - U.S Government

....... 4,036,211,787
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Bonds - All Other Government
040114 HD 5|ARGENTINA REPUBLIC OF GOVT ARGENTINA REP...........cocoirimirieriresseiserieissesssenseseseenns Frves 06/30/2016.... | DEUTSCHE BANK -LDN........coutimurimimmmerimeiseessesssssesssesssesesessssssssessesssessssesssssssssesssessssssssnss | sessssesssessssessssssssssesssesssnsssnnss | oesssesssnsssesssssssnsssens 9,100,000 | .voorvrnrirerireniennd 9,100,000 4FE
105756 BR 0 [BRAZIL FEDERATIVE REPUBLIC OF 5.625% 0 oo 05/11/2016.... | HSBC SECURITIES........ooriiiiiiiieieiisiiieeieeiss s ssssssssesssssssssssssssssssssssssssesssnns | sosssnssssesssnssssssesssnsssassssnsonnss | oesesessssnsesensnnnssney 170,250 | tiiieiissinssinsiesiies 3,500,000 BFE s
105756 BX 7 |BRAZIL FEDERATIVE REPUBLIC OF 6.000% 0 o 05/11/2016.... | BARCLAYS BANK PLC = LNBR......cooiiirirriiiiriniierieneiesssisssiessssssessessssssesssesssesssenssnnes | ceeviensssesssssnsssessenenssnsnnns | oernensnessssessssseenneecdh 120,500 | civiiviririonnninsiiesiens 4,500,000 3FE...
226775 AB 0|CROATIA REPUBLIC OF 6.750% 11/05/19. 04/01/2016.... | METLIFE 0BG 10272 ..2,000,000 3F
25714P  AK 4 |DOMINICAN REPUBLIC 7.500% 05/06/21.... Fres 04/01/2016.... | METLIFE 0BG 10272 2,000,000 4FE...
455780 BT 2| INDONESIA REPUBLIC OF  4.125% 01/15/25..........cvorieririnirierieriseseneesssssessssesiessesesssssssens Frvi 05/20/2016.... | HSBC SECURITIES..........oovvririrrimieierierieeiesesseesessssssessesessenns 306,000 300,000
500769 CU 6|KFW GTD-by-Fed Republic Of GErMaNy 4.5.........cocciiiriimiieieiiseseeiesiee e sseessssesisees [ 04/01/2016.... |METLIFE 0BG 10272......0..ccuuteruiimeiseisesesesisesssss s essess sttt st ansne | esbbssssessssessssssssssesss s ssasssnnes | oesbssesssesssssssssssnseans 5,342,294 | oo 4,957,000
617726 AF 1|MOROCCO KINGDOM OF 4.25% 12/11/2022 4 Roeee. 04/01/2016.... |METLIFE 0BG 10272.........0cuuivumeieiiieiierisieseeissise et essssisessesssessesssesssssssesssssssesssesssnees | coes 2,040,000 | ....... 2,000,000
651333 DR 4|NEWFOUNDLAND PROVINCE OF 8.650% 10/22/ A 04/13/2016.... | NATIONAL BANK OF CANADA FINANC........ 967,221 730,000
68323A DP 6|ONTARIO PROVINCE OF 2.500% 04/27/26.. 04/20/2016.... | Various 14,944,650 | ..... ....15,000,000
698299 AD 6|PANAMA REPUBLIC OF 8.875% 09/30/27.... 04/01/2016.... |METLIFE 0BG 10272......0.uccoeerueieerieriessseeesessssssssesssessssessesssssse s sssss st ss s ssssssssesssenssasess | oessssesssessssesssssssessesssesssnsssnnss | oesssesssnessesssssssnsssens 3,681,250 | oo 2,500,000 1,233 | 2FE
T4727P  AK  7|QATAR STATE OF 5.25% 1/20/2020 5.250%............... Roeee. 04/01/2016.... |METLIFE 0BG 10272......0.c0cuuriueiaiiieiinesiseeissessss st ssssssss st ssesssesssansns | ene 22,241,600 |........ 20,000,000 210,000 [1FE. .o
748149 AJ 0|QUEBEC PROVINCE OF 2.500% 04/20/26............ccccoevrrenee Bt 04/12/2016.... | CIBC WORLD MARKETS.......ccoutiuuimiiireriitisieissiie sttt sss st enssssssess | ressssssssssnssssesssessssssssssensssens | soesssesessssenmssnessnenes 14,955,150 | ...coovveeriinnrierinns 15,000,000 | ...oooverrereiiriiniiinns 1FE
836205 AT 1|SOUTH AFRICA REPUBLIC OF 4.875% 04/14/............... S 04/07/2016.... | CITIGROUP GLOBAL MARKETS INC/......ouvvimrermrimirmeriiesisneesesisssesesssesssessesssssessssssssssssssesssnses | sessssesssesssssssssssssssesssesssnsssnnes | ossssesssnsssesssssssnsssans 3,945,240 | oo 4,000,000 | ..oocvvrnrererinrienines 2FE
X3204# AC 2|GIBRALTAR CAPITAL ASSETS 3.813% 04/05/. (O 05/25/2016.... | RBC DOMINION SECURITIES INC. ....4,608,480 4,608,480 1FE
X3204# AD 0|GIBRALTAR CAPITAL ASSETS 3.669% 04/05/. (o2 05/25/2016.... | RBC DOMINION SECURITIES INC.......coouremiriiinirierinieeississssessessssessessssssessessssessssssnsses | seessesssssssssssnssssessesssesnssonnns | oeseerenensnsessessennnsne 3,888,408 | tovirevirivirnrinsiierionns 3,888,405 1FE
X3204# AE 8| GIBRALTAR CAPITAL ASSETS 3.310% 04/05/.......cccovuenee 0........ 05/25/2016.... | RBC DOMINION SECURITIES INC......oiuuuiiiuiiistisieisssssssenssssessessssssssssss s essssnsssssssensenssssnsssnsss | senssesssessssessassssssnsessssessssssssnnes | ossssssssssssssssssssssesnd 4,752,495 | oo 4,752,495 | oo, 1FE
1099999, Total BONAS = All ONET GOVEIMMENL. ...........covuiveeieiviieiieieiiiteseeteteseesseseessesessesesesssesesesessssessessssessesssssessssessesssssssessessessssassessessnssssessesse  s4essessessssassessssssssssessessssassessessessssessessesssessessessesessessesessssesses et et essebses et essee et et esse b s et esses e b et enseb s s et essess et esessesssssessssessessnsentessessnssnss | oesessensessessnsissensense 102,937,535 |......... 98,836,380 550,628 XXX
Bonds - U.S. States, Territories and Pc ions
57582R JN 7| COMMONWEALTH OF MASSACHUSETTS  3.277% 0.....couvvrrrrrieirerieisiinsieissiesesiseesseeninsins | aesneinenes 06/29/2016.... | BANK OF AMERICA N.A.......oomiiiiitireiiiteinse sttt nssnsens | sresssssssesssssssssssessessssssesssssens | oesssssnessessssssesssssnes 10,000,000 | ..oovvvuvererrrririirenns 10,000,000 1FE
88283L HU 3| TEXAS TRANSPORTATION COMMISSIO 5.178% 04/19/2016.... | CANTOR FITZGERALD & CO.. 522,121 425,000 1FE
1799999. Total Bonds - U.S. States, TEIMIHONES NG POSSESSIONS..............cc.cviuevereieiieieiieieteieiteteteesetetetecaetetessetetessaetesessesesesassesesessesesessssesasssesess  absssessssssesesassssesasssesesassssesassesesesssesesassssesessssesasassseesessssesesssesesssesetessssssesessesetessesetessssetetessssesessesetesasassesasnsetesasansesassnsesesssnsesassnsesesns | stetesssesesissesesssesasas 10,522,121 | oo 10,425,000 XXX
Bonds - U.S. Special Revenue and Special A
001306 AB 5|AHS HOSPITAL CORP  5.024% O7/01/45........covveuerreriririreeiseisssiesiesessesssssssessessessssessssisnens | seesenenes 04/01/2016.... |METLIFE 0BG 10272......00.00ueevueeueisserssessseeesesssssisesssess st ss st ss s ss st esssesssassss | oessssesssessssssssssssssssssssesssnsssnnss | ossssesssnsssesssnssssssans 9,633,881 | ....... 9,165,000 116,391 | 1FE ..o,
01F030 65 2|FEDERAL NATIONAL MORTGAGE ASSO  3.000%.........cueverrermrimmeereisniinneesessnseesessssssessesssns | eveoneinns O471912018.... | VAIIOUS. ..o ieeieseseseeisss sttt nns | Hebbsesss bbbt bnnns | eessnsisne s ssenssees 512,402,344 | ...cooovviririeinins 500,000,000 | ..ooovorrereiriiniirniines 458,333
01F030 66 0[FEDERAL NATIONAL MORTGAGE ASSO  3.000%.........ceveuervemererener 05/09/2016.... | Various 750,000,000 | .oovornverceriinniieris 750,000
01F030 67 8|FEDERAL NATIONAL MORTGAGE ASSO  3.000%.........ccvvurveneeennes .| 06/06/2016.... | Various ..500,000,000 541,667
01F030 68 6 |FEDERAL NATIONAL MORTGAGE ASSO  3.000%.........cevvurererrrenns 06/03/2016.... [ WELLS FARGO & CO.....ouvvriiiriirriiisisesieisessie sttt ssnen 256,230,469 250,000,000 208,333
01F032 65 8|FEDERAL NATIONAL MORTGAGE ASSO  3.500%........0cuereruererrermresersserssnessensssessesssssssessnessns | sevsernes 04/06/2016.... | VAHOUS. ......oovrrreraererersisesensseesesssessessessssssssssssssensnenes 261,699,219 |............ 250,000,000 267,361 [ 1.
01F032 66 6|FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........ccvvuriririmiiiiieiinsiicsiesiisisssisesesiss | sivsniis 05/09/2016.... [ VAHOUS......couvrremerierericisinieierssiessesieiesisssessssieseesissenes 523,730,469 | ...coovrvrerirreirriinns 500,000,000 583,333 [ 1.
01F032 67 4 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........ccvvrmrvrrrermresrrenerirersiensssessesssnssnesesssns | sevserenes 06/07/2016.... | VAHOUS. ......orrveririraieriirriienisseseiiesseesiesssesessssessseensenes 524,062,500 | ......coovrerirriirninns 500,000,000 631,944 1.
01F032 68 2|FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........cvvurerrrenes 06/27/2016.... | BANK OF AMERICA N.A........cccoovvvnrrrnns 263,281,250 250,000,000 243,056 |1
01F040 65 1|FEDERAL NATIONAL MORTGAGE ASSO  4.000%..........evvrvrerrrennr 04/05/2016.... | CREDIT SUISSE SECURITIES USA L 266,875,000 250,000,000 305,556 |1
01F040 66 9 |FEDERAL NATIONAL MORTGAGE ASSO  4.000%.........euevermererrermrerersserereessenssssesesssssssessessns | sevsesnes 05/04/2016.... | BARCLAYS CAPITAL INC 266,826,172 | ............ 250,000,000 333,333 [ 1.
01F040 67 7 |FEDERAL NATIONAL MORTGAGE ASSO  4.000%........ccoeveurereririreeesierrirerinseessesssesesserensssnsenns | coseeerenes 06/02/2016.... | BARCLAYS CAPITAL INC 266,640,625 | ........... 250,000,000 361,111 [,
02766P AH 7| AMERICAN MUSEUM OF NATURAL HIS  4.374%........vveuevrrirnerieriineeieniseessssssesessensssesnees | veerenenes 04/01/2016.... |METLIFE 0BG 10272......0..00ueerueieeiesriessseeesesissssssessess st ssssess st ss s sssesssenssesssssss | eesssesssesssssesssssssssssesssesssnsssnnss | ooesssesssesssessssssssssens 3,224,654 | ..o 3,000,000 | .oovernernrirrienienereeene 28,067 [1FE...ccoiivirirriiinne
13067W LA 8| CALIFORNIA ST DEPT WTR RES CALIFORNIA ST......ooiiiiiirieineriesineeseesssessensesssesssseseses | seveneines 06/30/2016.... | Tax Free Exchange 451,052 450,000 1FE
13067W LD 2|CALIFORNIA ST DEPT WTR RES CALIFORNIA ST. .| 06/30/2016.... | Tax Free Exchange w3 T18,675 | 3,710,000 1FE
196632 GV 9| COLORADO SPRINGS COLO UTILS 5.545% 11/....ouvereerireerierierieerseissssesiesesesssessssssnenes | sevnenons 04/15/2016.... | CANTOR FITZGERALD & CO.. 331,205 265,000 6,327 | 1FE
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264427 AC 1 |DUKE UNIVERSITY 4.077% 10/01/48........coovimririiiiiinineierssississiesssssiesssssssssessssssssssssessnns | sosesenenes 06/23/2016.... | RAYMOND JAMES FINANCIAL INC......ovvriviiiiiririeininsieisissiesssisssssessssssssessssssssssssssssssssss | snsssessesssssossssssssssessssssssensns | oesssssssssemsssnensnes 4427760 | oo 4,000,000
29157T AA 4 [EMORY UNIVERSITY 5.625% 09/01/19.......ccomirmmrimrererieerseriensseessseesssssssssesssessssessssssssssesins | sessesnnes 04/01/2016.... |METLIFE 0BG 10272......0.u00reerueeuersseriessseeesessssssssesssess st ss st ssssesssesssesssssss | essssesssessssssssssssssssesssesssnsssnnss | oesssessssssesssssssnnssens 3,422,118 | oo 3,000,000
29270C R6 4 |ENERGY NORTHWEST 3.200% 07/01/28........ccoouimierriierieeirsiinniiesiiesiesissssssissssssesssesisssssnss | vevesesiens 04/20/2016.... | BANK OF AMERICA N.A.......civiiiimiiiiirniisties et siaes | esbbssssesssssssessssssssessssenssesssnnss | essssesssesssssssssssnssnns 1,010,050 | .oooveveeeriiciierirns 1,000,000
31283H 7D 1|FEDERAL HOME LOAN MORTGAGE COR 4.000%.... 04/01/2016.... | METLIFE OHA 10276..........coomirierirririiieiiessiiesiesessesssiesssse s sss st ssssss s sssesssns | oeesisesssessssssssnsssnsssesssesssnsssnnes | oosreesssnsssesssnsesnssen 6,994,385 | ....oovivirercinnd 6,486,108
3128MJ X7 0|FEDERAL HOME LOAN MORTGAGE COR 3.000%.... [ OA12072018.... | VAHIOUS......ouveerereerscesseinseisseessessess st bbbt enes | etbaeb s sttt ensneenns | seeisesssnensenes 66,423,564 |. 64,854,430
3128MJ X8 8|FEDERAL HOME LOAN MORTGAGE COR 3.500%.... 05/13/2016.... | Various 57,289,501 ....54,593,926
3128MJ YC 8|FEDERAL HOME LOAN MORTGAGE COR  3.500%.......ccuureeurerrermeermrirniaerssesssesseessssesssssanens | weererenes 05/2612018.... | VAHIOUS. .....eoovvrreeeeearesissessessssesseesesssesss st esss sttt ne | fientseses s b st esesneianens | eeetensssessnsseenneens 104,509,525 |......... 99,912,058
3128MJ YG 9|FEDERAL HOME LOAN MORTGAGE COR  3.000%.......ccueeumreurerncesmeesseineessesssesesssssseessssnees | weerenenes 06/15/2016.... | RBC DOMINION SECURITIES INC.......cooourimiriniinriineeiseiseriseisenienes 51,541,016 | .coovvrerricrierirens 50,000,000
31292L GY 5|FEDERAL HOME LOAN MORTGAGE COR  3.500%........ccuvueurerrirmrirrerriaiissesissssenssesesssiennns | veererenes 04/01/2016.... | METLIFE OHA 10276..........coouevirririimiiaeniiiisesissesesiesssiessseses s esssssisssssesssesssssssns | resssesssssssnsssesssesssssssnssensssens | soesssesessssensssnessnenes 16,426,174 | ..o 15,614,959
3130A8 AY 9|FEDERAL HOME LOAN BANKS  1.875% 0B/07/2........cccuvereerieimserieriesesensssissessessssssssensssessees | woerenenes 05/24/2016.... | Various 251,000,000 ..251,000,000
31326K 2C 0|FEDERAL HOME LOAN MORTGAGE COR 2.645%.... .| 04/18/2016.... | MORGAN STANLEY & CO... ....3,109,336 ..3,000,000
3132HP R2 2|FEDERAL HOME LOAN MORTGAGE COR 3.000%.... 03/10/2016.... | BANK OF AMERICA N.A...... (574,250) ..(662,731)] ...
313206 5D 2 |FEDERAL HOME LOAN MORTGAGE COR  3.000%........ccuueermrermersnreesersnreseeiseisssssssssesssssesns | seveseenns 04/15/2016.... | GOLDMAN SACHS & COMPANY........ooumuiimiiiuiiseiinesiseesssisssssssssesssse s sessssssssssins | esssssssesssssssssssssssessssesssasssnses | eesssesssesssssssnsssnsesn 4,013,213 | oo 3,902,243
3132L7 YL 7|FEDERAL HOME LOAN MORTGAGE COR  3.500%.......ccurueurerrirmirirrerriairinesissnsenssenesssennns | veererenes 06/09/2016.... | CITIGROUP GLOBAL MARKETS INC/........cvurieiriiimiieirieiiiisiesiesississesissssessesissesssssessssensenes 51,733,281 | oo 49,000,000
3132QP E7 5|FEDERAL HOME LOAN MORTGAGE COR  3.000%......cuverurermrennrsmrsneeseressenssssessersssssensssseses | sevnsinnes 05/2412016.... | STEPN STEPHENS INC.......couuviuiirieieimeiseisesiesssesssssissessssssssssse st essssssss s s sssessssssssssssssss. | essssesssesssssssssssssssssssesssnsssnnss | oesssesssnsssesssnsssssssen 4,266,145 | .o 4,168,447
3132QV ME 8|FEDERAL HOME LOAN MORTGAGE COR 3.500%.... 03/23/2016.... [ NOMURA SECURITIES INTERNATIONA (63,541) (60,896) | ...
3132QW M6 3 |FEDERAL HOME LOAN MORTGAGE COR 3.500%.... 04/01/2016.... | WELLS FARGO & CO.....vvimririermieiieieeriesieseeeseisssse sttt sssessssens e | s 15,541,075 | .o 14,809,840 1.
3132QW MS 5| FEDERAL HOME LOAN MORTGAGE COR  3.500%.......cccuueveurerrermeesneeseenersnesssnsssesssseessesanens | eoerenenes 04/01/2016.... | JP MORGAN SECURITIES LTD LDN......couruuurimmrimiemersneeeseesesssssssesssessseessssssssssssssesssesssessssssss | sessssesssessssessssssssssssssesssnessanses | ossssesssmsssssssssssnsean 8,142,035 | ..oooovveriercineins 7,752,012 | ST
3132WD EA 8 |FEDERAL HOME LOAN MORTGAGE COR  3.000%........verrerrerereerersrerenrerssssessesssssssnssessnsssnens | sernvenenes 06/23/2016.... [ BNP PARIBAS........coiiiiiiireriiisisesieisssss e ss st sssssanssnen | susssessesssnssassesssssssssessasssnssensns | tresssssssosssessassnessnes 5,718,445 | oo 5,548,521 PN
31335A H7 6|FEDERAL HOME LOAN MORTGAGE COR  3.500%.......ccureuureuresneessenesnsmersesssesesenssssessnssnens | weerenenes 04/01/2016.... | METLIFE OHA 10276..........ccoueerrrireemmeisseessesssesesseesesssssssesssesssseessssssse s sssesssssssssssssssssssessssssans | resssesssssssnsssssssesssssssssssssssnns | soesssssesssssnssssssnenes 10,294,820 | ..ocvonvrrerirereeinnd 9,768,995 ST
31335A S2 5|FEDERAL HOME LOAN MORTGAGE COR 3.000%.... 04/26/2016.... | BNP PARIBAS........coiieiiiireriiisiesieisssseie bbbt | shessesssssssses s sssensasbenssents | oessssnssessensssensnes 9,908,952 9,711,684
31347A J4 7|FEDERAL HOME LOAN MORTGAGE COR 2.581%.... .| 05/04/2016.... | RAYMOND JAMES FINANCIAL INC.... 24,661,839
3136A4 LJ 6|FANNIE MAE FNMA_12-19 3.500% 01/01/42........coriveeerrrineirierieeiseessseissssesisesisesssssisssssnes. | weeerenenes 06/01/2016.... | Interest Capitalization.................. 20,243
3136A7 CL 4 |FANNIE MAE FNMA_12-68 3.500% 07/01/42.........occvinviiriniiisinrinerississessssisssessssisssssssssnnsnees. | rovsessnns 06/01/2016.... | Interest Capitalization.................. 65,742
3136AB YU 1[FANNIE MAE FNMA_13-1 3.000% 02/01/43........cocvreririirerrnrissriesiesissessssssssssessesssssssssssnsss | eevensenes 06/01/2016.... | Interest Capitalization.................. 75,369
3136AC QW 4| FANNIE MAE FNMA_13-21 3.000% 03/01/43........cvvvmriiriiierireeireiinneissisesissesssessssissssssssesens | veveresenns 06/01/2016.... [ VAHOUS......cvuvrreirierericiseieiessssiesiesssiessssssssssessesssenes 57,725 57,725
3136AC QW 4| FANNIE MAE FNMA_13-21 3.000% 03/01/43.........oevurrrrerierirerireeisniseriesiesesseessssssssssessesenne | vevesneeins O4/111201B.... | VAHIOUS. ......ooevreereeesieseiessesesssses sttt | eebben s e s n st | eebisessseestensssesnssea 3,051,372 | oo 3,180,681
3136AD S3 4 |FANNIE MAE FNMA_13-41 3.500% 05/01/43 .| 06/01/2016.... | Interest Capitalization... 192,961 192,961
3136AL D6 5|FANNIE MAE FNMA_14 3.000% 12/01/44..........cocoriiminririrniiininsiserisissesssissiessssssssssssssssnes. | vevsessnns 06/01/2016.... | Interest Capitalization... 22,975 22,975
3136AL QT 1|FANNIE MAE REMICS FNR_14-68 3.500% 11/....c.vvvuermerirerereensninserieriesesneessssssessessessssenses | weerenenes 04/01/2016.... |METLIFE 0BG 10272........ucuuueeuevmseresersseeeseesssesse s sssssssess s ssess st ssssesssesssssssssssnsns | ressseessssssnsssnesssessssssssssssnsssens | soeessisssesssnsssnessnenes 11,633,224 | ..o 10,689,692
3136AM 3R 8| STRU_BA-6701 3.000% 08/08/37........ccoomrumririeanieseiseeisseisssesseesesseesssessssssssissssesssesssssssnees | woessnenes 06/01/2016.... [ VAHOUS......couvrrinerernriciieieieisseiesiesieiesissessssi s 62,367 62,367
3136AM 3R 8| STRU_BA-6701 3.000% 08/08/37.........coorerurrirriiairierieriresseissiiesiessssesssssssssessesessssessssens | seererenes O4/1112018.... | VAHIOUS. ..ottt | eebbsest et bbbt ensnnss | eebisesssesstenssnesnniene 7,652,320 | oo 8,294,848
3136AM B8 1| FANNIE MAE FNMA_15-12 3.000% 03/01/35......c.cvuuevereerereneimeeiresisseesssissessessesessessssissesnses. | seeerenenes 04/01/2016.... | METLIFE 0BG 10272 2,999,585 | ....... 3,084,617
3136AM T8 2| FANNIE MAE FNMA_15-15 3.500% 04/01/45.........covrmiiirernriiriirisiisissierssiseiessssissssesssssnssnes. | sevsnsnnes 04/01/2016.... [METLIFE 0BG 10272........c0uevevieeiieiciiiesieise i sssesss e ssssssse st sss s ssssesse s s ssssssssessssssssssssns | sesessesssssssassessessssssessssssensesess | sressessessssessessesseseses 10,372,912 | .o 10,000,000
3136AM  TK 5| FANNIE MAE FNR_15-7 3.000% 03/01/45.........ccovvrmerirrerieemneinerieriesesssesssssssessesiesessesssssssens | severenenes 06/01/2016.... | VAHOUS. .....couvrrirerarereriieeseniseisesssessessessssesssssssssenssenes 97,349 97,349
3136AM  TK 5| FANNIE MAE FNR_15-7 3.000% 03/071/45.........ccovvumrrimiirieirsiiseiiesiesisseessssesessessessssessssissees | seeerenenes O4/1112018.... | VAIIOUS. .....vooereivreiaieeiesseseessee sk sees | eebbee bbbttt | eebssesisesssssssn s 3,097,279 | oo 3,249,072
3136AQ G9 5|FANNIE MAE FNMA_15-94 3.500% 01/01/4B.........ccorvvirererieririnirreriesieeessesisssssessesesssseninns | sevnenines 05/18/2016.... | STEPN STEPHENS INC.......coouviurimieiirimeiseiiesiseesiesssesesssesessssssssessesssssssssssss s sssesssssesssssnesss. | oeesssesssessssessssssssessesssesssnsssnnss | ooesssessssssessssesnsssend 4,913,332 | oo 4,763,000
3136AQ KE 9 |FANNIE MAE FNMA_15-83 3.500% 11/01/45........coooivmerieirierinieneriesiseissesssssissessesssessssninne | sevssinnes 06/01/2016.... | Interest Capitalization.................. 167,463 167,463
3136AR 6T 0|FANNIE MAE FNMA_16-33 3.000% 06/01/46.... 06/30/2016.... | Various 12,448 12,448
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3136AR 6T 0| FANNIE MAE FNMA_16-33 3.000% 0B/01/46..........coevrvrrrriirirerniineiernsissiessssisesssssesssssssensnnens | serneenenns 05/13/2018.... | VAIIOUS. .......cvueviiiieiieiieeiie i sieseesse et sss st s ssssssssssessesssssssssessesss | svsesisssnssssessesssssssessessnssnsesessnss | siessnssesessssessessnsenses 10,388,827 [ tovvrvesreserersessernnns 10,500,078

3136AR  E2 0 |FANNIE MAE FNMA_16-18  3.000% O4/01/4B..........cccovrvmerieririrererrsnieriessesesseessssssesssssssenne | veverneenns 06/01/2016.... | Interest Capitalization.................. 37,747

3136AR  PS 1| FANNIE MAE FNMA_16-11 3.500% 03/01/46...........cccovvvmiriiriiriniiiniiseisesiessseississiiesisniis | veveiniias 05/18/2016.... | CITIGROUP GLOBAL MARKETS INC/........cvuiiiiiririiiiireiisisesiessssissessssiessessssssensssssssssssessssns | resnsssssssssnssossssssensssseesnsns | sonsesnesseesssesonsneen gy D009,909 | wovveirnrirersnriseenniens 3,465,407

3136AS JZ 0 [FANNIE MAE FNMA_16-31 2.500% 06/01/45...........covvirereriiriiinirnerierissinseissiisesienissssssninns | sevesiines 06/02/2016.... | JP MORGAN SECURITIES LTD LDN......courururiemiienirierirriseisieseriesiesessesssssssssessessssssssssnnses | coessnesssssssssssssssessenesssssensnnns | verersnensnsessnssennnoney 198, 190 | tovirevireresmniensiserien 2,179,674

3136AS XB 7 |RAIFFEISENBANK TAEGERIG-NIEDER 3.000%.. . [05/25/2016.... | WELLS FARGO & CO.....cvvurimririrrireesssiisisesiessesssssssssssssssssssssesssssessssssssssssessssssssssensss. | aeesnssssnssnsssessssssessonsssnssess | svevnesnssssessonssnnensneedy 881,991 | it 4,814,000

3137A3 4X 4|FREDDIE MAC FHLMC_3763 4.000% 11/01/40 06/01/2016.... | Interest Capitalization 130,431

3137AJ PJ 7|FREDDIE MAC FHLMC_3972 4.000% 12/01/41... .| 06/01/2016.... | Interest Capitalization.... 67,593

3137AL XC 8|FREDDIE MAC FHLMC_3996 3.500% 02/01/42..........comivirrereirinienerieriesesseisssississesiesessessnes | ereerineees 06/01/2016.... | Interest Capitalization.................. 110,415 | oo ST

3137AR M2 9| FREDDIE MAC FHLMC_4057 3.500% 06/01/42.........c.ouvurvmnrinirierireriirissieseiieseesessnsssiseies | veveseeens 06/01/2016.... | Interest CapitaliZation. ..o esssssssesssnsies | cenriensenssssssnsssssnesennnsnnes | onnvensnnenensesenns T TTB | e ATATTE | oo T

3137AS VR 2 |FREDDIE MAC REMICS FHLMC_4094 3.000% O........ccouueverrermemmmeenerseriesesensenssseessesssessssssns | sevnennnes 04/01/2016.... |METLIFE 0BG 10272.........ccuueermeieerieriseeesseesssisseisessesssessssssssssssssssssssssssssssssssssssssesssessssssssnsss | soessessssssssssssssssessesssssssenssonens | oersnesenensnsessessenensnody 084,994 | it 5,016,000 | ..ovvevrrnnee A18 [ s

3137AU CL 1|FREDDIE MAC FHLMC_4105 3.000% 09/01/42.........cccovvirirminiirernrineierineisesssierssssseessssesssenes | sovneenenns 04/01/2016.... [METLIFE 0BG 10272........c0emevieeiieieieiesieie st ssssssssse s ssssssssse st sssssssessessssssssssesses | sesessessessssassessesssssssessesssssnsessess | sessessssssssssensessnsenesssss 088, 170 | wovens 1,000,000 | ...... 83 [T

3137B9 FW 0|FEDERAL HOME LOAN MORTGAGE COR  3.000%.......cceueeeurerresneessneressersersseessenssssessessnens | weerenenes 06/01/2016.... | Interest Capitalization.................. 101,836 | cooooeeereerrierieeieeeseeisereniens ST

3137BB 5Q 9 |FEDERAL HOME LOAN MORTGAGE COR  3.500%........vcrueermeireeraeriaersesisensassesesssssssensnseses | sevseianns 04/01/2016.... |METLIFE 0BG 10272........cccuueirreiaeiieiineeiieesssise st sssssssses s ssssssssssessssssssssssnses | sesssessssesssnssssssesssesssssssensonnes | oessvesessessnsessessonessns 3y 894, 782 | tivteiinerirnesissisersas 3,251,710 | covvrererinnes 316 [T

3137BD KG 0|FREDDIE MAC FHR_4384 3.500% 08/18/43...........ccccmmrimrrerieriierneinsiesiesieesssssissssesienens | vevesnsenns 04/01/2016.... |METLIFE OHA 10276..........cocovrviirirrireiieiiniiieriesisssesssisssiesiessssesssssssssessesssesssssssssssnesssessens | conssessenssnsssnssensssesensnnsnnes. | coesesssensenesnnesennses 20,809,900 [ coviivivevireernnienniines 25,000,000

3137BF BH 3|FREDDIE MAC FHLMC_4413G 3.000% 11/01/4 .| 06/01/2016.... | Various 27,945

3137BF BH 3|FREDDIE MAC FHLMC_4413G 3.000% 11/01/4 04/11/2016.... | Various

3137BF XR 7 |FEDERAL HOME LOAN MORTGAGE COR 3.000%.... .| 06/01/2016.... | Interest Capitalization..................

3137BF YN 5|FEDERAL HOME LOAN MORTGAGE COR  3.000%........ccvuurermrermrrmeesnnesersnsesensseesessssssesens | severneenns 06/01/2016.... | Interest Capitalization..................

3137BG EZ 8|FEDERAL HOME LOAN MORTGAGE COR  3.000%........ccvurmrerermrireernraseserenisersnnsessenssesenssnnns | onseenenes 04/08/2016.... [ WELLS FARGO & CO.....oovvuivririireriniissirerinisisssisisssssiessssssessessssssssssssssssssssssesssssessessssssessnssnsss | oresssssssssssssssnssssessssseenssnnne | sonsesressesssneessensneens3y000,963 | wovvvvirneierssisnenniens

3137BG GR 4 |FEDERAL HOME LOAN MORTGAGE COR  3.500%........verurermremnermneernersesesnenssssessersssssenssssesnes | eevneinnes 06/01/2016.... | Interest Capitalization.................. 95,790

3137BG LE 7 |FREDDIE MAC FHLMC_4435 3.500% 02/01/45.........covvieirerniineierinersessiersssseeessssisssessssssnsns | onrinsees 06/01/2016.... | Interest Capitalization.................. 17,264

3137BG LJ 6|FREDDIE MAC FHR_4438 3.000% 02/01/45..........ccoovivmerierereeiseinerieriesesssesssssssssessesssssesns | cevensiones 06/01/2016.... | VAHOUS. .....corverrienrerrirreierissessesesseessessssessssssssensnenes 54,387

3137BG LJ 6|FREDDIE MAC FHR_4438 3.000% 02/01/45..........ccoomiurerierireirseiseriesiesesssessssisssssessesssssesens | sesessines O4/1112018.... | VAIIOUS.....cvooereevneireisereseiseesee s enssensnens | ennsesssessssessnsssnssnssessssessannes | nsvseessnsesoessseesennens: 2,90 1,840 | crvi 3,106,723

3137BH C4 7|FEDERAL HOME LOAN MORTGAGE COR 3.500%.... .| 06/01/2016.... | Interest Capitalization.................. 50,694

3137BJ GX 5|FREDDIE MAC FHLMC_4471 3.000% 05/01/45 06/01/2016.... | Various 60,750

3137BJ GX 5|FREDDIE MAC FHLMC_4471 3.000% 05/01/45... OB/TI201B.... [ VAIIOUS. .....cocvevverecieieectetetese ettt sttt es st s s asse s s st s sassesnssesesnsssessnsesesesnsnns | sveneesesssinsesesensssssnsnesesenesensnse | everseenensessensereseneens 1 1,017,079 [ i 12,134,753 11,124 {1...

3137BK  ZR 4 |FHLMC_4501 MY 3.000% 08/01/45..........covvurerirriririeerineriersesissesessssssesssesssssesesssssssesssenssnes | sevssnones 04/01/2016.... |METLIFE 0BG 10272.........ccrurerurimirierierireesenisisesiessesssessssssssssesssessssenssesssssssesssssssesssessssnsss | sesssnessesssnesssssnsssessensnneennes. | ooessessssenseseseeennes 10,274 179 | it 10,274,000 | ....vvvvnven. 856 [ 1.

3137BM 2H 8|FREDDIE MAC FHLMC_4526 3.000% 11/01/45.........cocuuirirereerieinerierieseseessssssessensesesensnns | weerenenes 04/08/2016.... | WELLS FARGO & CO.....ovimrirrereieieriesisssssssssisssssesssssssesssssssssssssssesssesssssssssssssssssnsssens. | sosssnessesssesssnssssssseessessnsssennss. | soesssesssnensnsessessonness 10,399,920 [ evviivievinneerneninennns 10,196,000

3137BM  2Z 8| FREDDIE MAC FHLMC_4526 3.500% 11/01/45.........oovviuveririiiisineierssiseienisissssesssesssssiessns | sevssesnes 06/01/2016.... | Interest Capitalization.................. 80,662

3137BM CT 1|FREDDIE MAC FHLMC_4541 3.500% 12/01/45.........cccoveviirereerrernerierieseseesssssessessesessessnns | severenenes 06/01/2016.... | Interest Capitalization.................. 28,700

3137BM  T7 1|FREDDIE MAC FHLMC_4548 3.500% O1/01/46.........ccoririrrireirnieneiiesieeeseesssissssessesesessnns | eeeerineees 06/01/2016.... [ VAHOUS......couvrrinerernriciieieieisseiesiesieiesissessssi s 104,332

3137BM  T7 1|FREDDIE MAC FHLMC_4548 3.500% O1/01/46.........cccovevirrerieiirinirierieriseesssiesesienieneseesnns | seerenenes 04/06/2016.... | VAHIOUS. .....ooovvreirieniieriisiieeissisise st sas st sssssssssssssssenssesssens | consiessenssnessnssnsssessensnnsnnes | coeseessnensenesnnseensses 18,888,808 [ coviuivirevirierirninniins 17,859,397

3137BM TN 6| FREDDIE MAC FHLMC_4548 3.500% O1/01/46.........cooovrvurrireerneeneriesieeeseesssisensesssesessessnns | weerenenes 06/01/2016.... | VAHOUS. .....oouvrrriasieieieeiiensesissessessssessesssss s sssssssssnenes 30,650

3137BM TN 6|FREDDIE MAC FHLMC_4548 3.500% 01/01/46... .103/29/2016.... | Various 15,258

3137BP 6P 9|FREDDIE MAC FHLMC_4573 3.000% 04/01/4 04/14/2016.... | Various 11,077,603

3137BP 6P 9|FREDDIE MAC FHLMC_4573 3.000% 04/01/46... .| 06/01/2016.... | Various 55,457

3137BP DZ 9 |FREDDIE MAC 3.000% 05/01/4B..........ccvremiremrimmerierirrinenissiesssiesssesessessssssssessessesessenssssssens. | sevssnenes 05/23/2016.... | JP MORGAN SECURITIES LTD LDN......courirremurierrierienereesesesssiessessssssssssssssssessesssessssnssnnses | sesssesssessssessnssssssessenssnssnnes. | ooessessssensesesseesennees 14, 122,788 | coviivieriieissrinsins 14,909,112

3137BQ 6W 2| STRU_WF-8447 3.500% 05/18/43........coremrreriererineineisssissssessesissesssssssssssssessssesssssssssssssns | sesossianes 06/07/2016.... | WELLS FARGO & CO.....virrirririieiieiiesieeisessss s ssesssesssessssisssssssssessssssssssssssssssesssnsssnss. | sosssesssessssesssnsssnsssssssesssessnnses | soesssssssnenssnsessssonnees 11,369,638 [ covoevverirneirnnninsinns 10,628,298

3137BQ MG 9 |FREDDIE MAC FHLMC_4594  3.000% 05/01/4B.........ccvvvirererinriirirnniseisesseiersssseiessssssssessssssnses | ovsennenes 06/17/2016.... | KGS - ALPHA CAPITAL MARKETS.......covtiiiiieiiineierisisisnsiessssssiessssssssesssssssssesssssssssssesnnses | oressssssssssssssssssssessssseesssnnns | soneessenseessneessensnen:0,901,030 [ v 6,975,141

3137BQ PF  8|STRUVS-1796 3.000% 03/18/45.........cvvvmerirririeierenirieriesesssesseissssesiesssssesssssssssenssesssesssns | sevenssanes 06/01/2016.... | VINCENT CHESLEY & CO....cccooouvruririirierinceiniseissessesssessesssssssssssssesssensssssssssssssssssesssese | seesssessssessssssssssessessssssenssonnns | oersensssensnsessessennrsne 020, 762 | vovorevirrernrisseniersees 3,178,739
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3137GA MD 6 |FREDDIE MAC FHLMC3736 4.000% 10/01/40.........ccosvuirimrmerernnieresissiressssissessssssssssssesessns | onsennenes 06/01/2016.... | Interest Capitalization.................. 477,797 ATTT97 | e PN
3138EP YR 9 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........curermerrrerereesermsereresssensssnesenssssssesesesnes | cevsernes 04/01/2016.... | METLIFE OHA 10276..........cvvumevirrirremeissessessseseseessssssessesssessssesssssssessse st essssssssssssssssesssessssssas | essseesssssssssesssessssssssssssnsssens | sreesssssssssensssnessnenes 11,490,363 | ...vovverrierierins 10,919,662 | ooovveecvrerierierircereeie 1,062 [ 1o
3138EQ EV 0|FEDERAL NATIONAL MORTGAGE ASSO  4.000%.........ccveurermeermrerieseissesssnessssssssssssesesssssns | seronsinnns 05/10/2016.... | CREDIT SUISSE SECURITIES USA Lu....iviuuiimiiiiieieiisiissiie s ssssssss s ssssssssssssses | soessssesssssssnsssessssessssssssssnsssnss | seesssssesssssnssssssnnnes 48,015,909 | ...ooovririririieiis 44979774 | oo 54,975 [T
3138W5 GE 2|FEDERAL NATIONAL MORTGAGE ASSO  3.000%.........cooorververnenne 04/01/2016.... | METLIFE OHA 10276.... 20,642,613
3138WB  B6 1|FEDERAL NATIONAL MORTGAGE ASSO  3.000%........cccomrvemrernenns .1 05/18/2016.... | BANK OF AMERICA N.A.. ...9,061,483
3138WC H7 1|FEDERAL NATIONAL MORTGAGE ASSO  4.000%.........ccvvrerevrrrnns 05/10/2016.... | CREDIT SUISSE SECURITIES USA L. 56,947,778
3138WF 3G 9 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........cureuurrrrrerrerrmmneresersseessesesensssessesseeesns | cevnernnes 05/05/2016.... | DAIWA CAPITAL MARKETS AMERICA 33,699,274 | ...ovvoverireiriniri 32,070,684
3138WF RF 5|FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........curvurermererrerrinersesisessesessessssessessnsesns | eeeonsenns 04/11/2016.... | JP MORGAN SECURITIES LTD LDN......couiiuuiuuiemiirnciineeseisssisssssesssessssessssssssssesssesssesssssssssss | eesssesssessssssssssssssesssssssanssnees | nesesssssssssssssnsssnnes 162,703,164 | ...ocvvorrirrrcrirns 156,000,037
3138WF W9 3| FEDERAL NATIONAL MORTGAGE ASSO  4.000%.........cucvvurverrerrerrieerirersinenssenessessssssessesssns | sevnsions 05/10/2016.... | CREDIT SUISSE SECURITIES USA L......cccoovrrririerirnnne 57,072,999 | ..o 53,464,167
3138WG 3W 2 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........cevvuervrmerennnes 05/24/2016.... | RBC DOMINION SECURITIES INC......ocvvmrimeireriiiseeseesseeiseesssisssssesssesssssssssssssssssesssesssesssssssas | sesssssssessssssssssssssssssesssesssnesss. | sosssssssnsssnenes 59,018,267 ....56,334,996
3138WG 5R 1 |FEDERAL NATIONAL MORTGAGE ASSO  3.000%.........cccmvvreerrenenns .1 05/11/2016.... | JP MORGAN SECURITIES LTD LD 25,511,232 |. 24,828,450
3138WG AG 9 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........ceveuerrrmerernes 04/01/2016.... | METLIFE OHA 10276..........covueeirrirremerssessesssesesseessesssssssesssessssessssssssessse st esssseessssssssssesssessssssans | ressseesssssnsssesssessssssssssssnsssens | soeessisesesssnsssnesssenes 41,736,127 ....39,534,055
3138WG M2 7 |FEDERAL NATIONAL MORTGAGE ASSO  4.000%..........ccuurermerrmresnrereeseesseisssssesssesssesssessssees | woeereneees 03/23/2016.... | JP MORGAN SECURITIES LTD LDN.......ovvorrrvrriririniinnns (49,509) (46,344)
3138WG MC 5| FEDERAL NATIONAL MORTGAGE ASSO  3.500%........c.vuuureemreerienreriesniariserisessesssesessnssnes | veererenes 03/23/2016.... | DAIWA CAPITAL MARKETS AMERICA (52,912) (50,663)
3138WG X9 0|FEDERAL NATIONAL MORTGAGE ASSO  3.000%......ccueruueermreeersnrereesensseeserssssssenssesesesssees | weereneees 05/12/2016.... | JP MORGAN SECURITIES LTD LDN.......ovvorererrererinirnnes 28,413,723 | ..oovveereeeisei 27,661,671
3138WG YN 8|FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........cccrmrvurerrenenne 03/28/2016.... | VAMOUS. ......oovvrririeeiiisiieiissise s ssssssesssenes (92,422) (88,369)| ...
3138WH EX 6 |FEDERAL NATIONAL MORTGAGE ASSO  3.000%........ccvvveuererrernnee 05/20/2016.... | GOLDMAN SACHS & CO.....cuvvrrermeimriaiiierieseseessesiss s ss sttt ssessssnens 23,243,048 | ....cooveririiriririnn 22,686,520
3138WH F8 0|FEDERAL NATIONAL MORTGAGE ASSO  3.000%. .. ....vvuueermeeuersnerseesseeserssssssesssesesseessssassses | severneesns 06/09/2016.... | CREDIT SUISSE SECURITIES USA Lu....ouuiuuieiiieiierineiseeiseisessesssseiseesssise s sssesssssssssssssss | eesssssssesssssssssssssssesssnsssnssnnes | neeesesssssssssssssssnnes 150,904,689 | ....ooovrenerrerirens 147,000,001
3138WQ AW 2 |FEDERAL NATIONAL MORTGAGE ASSO  3.000%........cvurmrvrermrerermrisiseressseessssesssssssesesssssess | oevennenes 06/01/2018.... | VAIIOUS........coorvrriiriireieisieieeie s 87,465 87,465 | oo PN
3138WQ AW 2| FEDERAL NATIONAL MORTGAGE ASSO  3.000%........cuevuurermeresrrsnrereesensseeserssssssesssesesesssees | weereneees 04101/2018.... | VAHIOUS. ....cvvoevrevseississeeesesessesssesese stk ens | eebtes s st ss et ssn st essnnts | eebsesssnsssensssses s 8,179,054 | oo 7,955,984 | ..o (31K I I RN
3138WQ AZ 5|FEDERAL NATIONAL MORTGAGE ASSO  3.000%........cccmrvrevrrenene 04/01/2016.... [ METLIFE OHA 10276.........c.evuiereiieiieisisisisissie s ss st ssssssssesssess | sissssessssssssessesssssssssessasssnsensne | oressssnssssssessssnessnes 8,657,325 8,418,652 1
3138YN LQ 8|FEDERAL NATIONAL MORTGAGE ASSO  4.000%.........cvveruevemernnee .| 04/01/2016.... | METLIFE OHA 10276.... 27,426,000 |. ....25,425,604 ..2,825 [1...
3138YW JV 0|FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........cccorermeennenne 04/11/2016.... | CITIGROUP GLOBAL MARKETS INC/......ouvuuurirniimeireiseeiseeisessssissessessssssssessessssesssssssssssaeees 260,664,063 250,000,001 291,667 |1
31392E T8 3| FANNIE MAE FNMA_02-66 6.500% 08/01/42..........ccvivnviiriirinirnrierisisssiessssissiessssssssssssnnsnes. | vovsessnns 04/01/2016.... [ METLIFE OHA 10276...........evmiieiriieisisisisisssiessssssesessssssssssssesssssssssesssssssessssssssssssesssssssssesssnes | siesssessosssssessessssssssessasssnsonsns | oesssssssssosssemsssessnes 4,876,379 | oo 4,233,415
31392G FN 0 [FANNIE MAE FNMA_02-T18 6.500% 08/01/42..........cccveemerinerierirerireessessssinessenesseessssissssenes. | sevensinnes 04/01/2016.... | METLIFE OHA 10276..........ccuueemmrimeimmeeisessesssesssseesessssessesssesssseessssssse st ssssssssssesssessssssans | esssessssssssssesssesssssssssssnsssnns | soeessssssesssnsssnessnenes 10,598,374 | ..coovieeiereriennd 9,043,377
313920 JU 4 [FNMA_03-19 5.500% 03/01/33.......crvomririiriinniiseeiieeisseissssssssesssses s sssssssssssssesssesssssssssssnses | svsssisns 04/01/2016.... | METLIFE OHA 10276..........couuriiriireireiiisiseisseeisseisssiss i sssessss st ssss bbb ssesssas | esssesssssssnsssessssesssasssssssnsssnss | steesssssesssssnssssssnenes 12,856,884 | .....ovverriirrieiis 11,514,480
31392W 7B 0| FSPC_T-51 6.500% 09/01/43........coovvvmrvieririririeieriieriessesesesssessse s esessessssssessesssesssssnsenns | seerenenes 04/01/2016.... |METLIFE 0BG 10272.........ccuueeemeieirirerirereieesssisssssessessiesssesssssssesssssssesssessssssssssssssssesssesssesssnnss | seessesssnessssssnsssnessessssessenssonnns | oesserenensnsessesseensscdh 108,322 | tovuevereverenssnerssersenns 4,112,676
31392X ZP 6|FHLMC_2528 5.500% 11/01/32 .| 04/01/2016.... | METLIFE OHA 10276.... 3,699,583
31394C  JS 2| FANNIE MAE FNMA_05-19 5.500% 03/01/35......ccemrmrrrirneierniiseirerssisesesssisssssssessssssssenssnens | sesnseenns 04/01/2016.... | METLIFE OHA 10276.... 22,311,553 [ .o 18,500,000
31394D A6 7 |FANNIE MAE FNMA_05-48 5.500% 0B/01/34..........coomvrmerierireenieesnrserieseesesesssssssessesssesenns | vevesneenns 04/01/2016.... | METLIFE OHA 10276..........coomrerrerereimeiseisseessesssessseessssssessesssessssssssessssssesssesssssssssssssssssesssesssne | sessssesssessssssssssssessesssesssnsssnnss | oerssesssnsssesssssssnssens 5,100,281 | wovourvrerierircriennsd 4,924,802
31395B EZ 2|FANNIE MAE FNMA_06-14 5.500% 03/01/3B........cccrureermrrinerserineriseessssisseisesssessssessssisssssnes. | soeeeeneees 04/01/2016.... | METLIFE OHA 10276..........coourirneiiriireiseiesesesee s isseess s ssses st ss bbb esssens | eestsssssessssessssssssssessssesssasssnnes | essssesssesssssssssssnsesn 4,421,906 | oo 3,917,007
31395B KD 4 [ FANNIE MAE FNMA_06-3 5.500% 03/01/36.........covvureverrerriimiinerienirenireesssssssiensenisssesssinnss. | sevessiines 04/01/2016.... | METLIFE OHA 10276..........coomruirerirrimiiiiieesiienisesessesssssesssse s ess st sssesssns | eesisesssesssssssssssssssesssensssssnnes | oonissessssssesssnsessnssens 5,722,040 | .ooovrvverercins 5,125,071
31395L FM 8|FREDDIE MAC FHLMC_2912 5.500% 05/01/34.........coooumvirrerermseinerieriesiseessssssessesssessssessnes | seeerinenes 04/01/2016.... | METLIFE OHA 10276.... 13,851,995 | s 3,362,513
31395U K3 4|FREDDIE MAC FHLMC_2978 5.500% 05/01/35.........corsiiiririiererniisseresisisessisesssssesesssesssenes | sosnseenns 04/01/2016.... | METLIFE OHA 10276.... 8,925,265 | Lo 7,902,929
31395X VG 7|FREDDIE MAC FHLMC_3019 5.500% 10/01/34.........coooueverieririneinerieriesesseesssissensesiessssensnes | seerenenes 04/01/2016.... | METLIFE OHA 10276..........coourererirreseimeisseessesssessseessesssessesssesssssessssssssssesssesssesessssssssssesssesssne | sessssesssessssssssssssssssesssesssnsssnnss | oerssesssnsssessssssssssens 3,126,366 | ..ooovvvrrirrireeieinns 3,079,176
31396C J7 6|FREDDIE MAC FHLMC_3047 5.500% 10/071/25.........coomiiririniererierireeisnseississsssesessisssssssessnnes | sevesseenns 04/01/2016.... | METLIFE OHA 10276..........coouerirmeimmeireiseieseeeseesssesisseess s sssee s ss bbb ssesssens | essssesssessssessssssssssessssesssasssnnes | essssesssesssssssssssnsenn 8,433,899 | .oooviirrcs 7,713,712
31396E  Z5 8|FHLMC_3062 5.500% 11/01/35......ccvumverremmrereirierierissiseesesssesssessesssssssessssssssessensssssssssssenes | sessssenes 06/01/2016.... | Interest Capitalization.................. 243,530 243,530
31398V LQ 7|FREDDIE MAC FHLMC_3656 5.000% 01/01/38......ccccoiuuerimrereimneinerierisesesseesssissessesssessssessanes | weeseneees 05/01/2016.... | Interest Capitalization.................. 97,085 97,085
3140E2 GV 7|FEDERAL NATIONAL MORTGAGE ASSO  4.000%.........cccmrvreerrenenns 05/10/2016.... | CREDIT SUISSE SECURITIES USA L. 55,629,221 ....52,111,682
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3140E6 KF 8| FEDERAL NATIONAL MORTGAGE ASSO  3.500%......cccvuurerirrmiraresssrierissessessssessssssssssssssssnns | revsessnes 04/11/2016.... | JP> MORGAN SECURITIES LTD LDN......cccovvvrrrerirrirerrrinns 94,048,692 | .....covviririiinnd 90,174,027
3140E9 JL 1|FEDERAL NATIONAL MORTGAGE ASSO  4.000%..........ccorverrermeemrireresensseessesssessenssesssenssees | voerenenes 05/10/2016.... | CREDIT SUISSE SECURITIES USA Lu....cvuuiimirierireiseessesiesiesssesssssessssssessssssessssesssssssssssesss | resssseessssssssssesssesssssssssssnsssens | seesssssssssensssnessnenes 49,203,288 | ......oocorrreririerirns 46,092,073
3140E9 MR 4 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........ccrueereerarienrinerisesssssisessssissssesssessssees | woeerenenes 04/11/2016.... | JP MORGAN SECURITIES LTD LDN......couiiuiirmiimiireiiseeeseesesisssssssesssessssssssssssessesssessssssssssss | sessssssssesssssssssssssssssssesssesssonses | osssesssesssssssssssnssnns 3,990,393 | oo 3,825,994
3140EU GT 0 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........ccvvevurvemirenne 03/24/2016.... | JP MORGAN SECURITIES LTD LDN.. (111,595) ...(106,662) | ...
3140EU J6 7 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%........cccrverurrmmrrnnee .1 05/20/2016.... | JP MORGAN SECURITIES LTD LDN.. 23,543,440 |. 22,465,785
3140EW SQ 9|FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........ccvmvrevrerenienes 04/01/2016.... | NOMURA SECURITIES INTERNATIONA (476,392)| ... (455,742)| ...
3140EX ED 1|FEDERAL NATIONAL MORTGAGE ASSO  2.545%.......ccerumevrmerireerierieriesesessesesssssssssneseseses | sevssinnes 05/2412016.... | WELLS FARGO & CO.....ouvirrirermeieiiieriesieeeseessss sttt sssessssenssens | eestsesssesssssssssssnsssesssesssnsssnnss | oerssesssessssesssnsessnssens 7,504,692 | ..ooovvvererceiininns 7,294,685
3140F7 FS 3 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........cucverrermrmmrereisnersnnsesessnseesesssssssssesssns | eeeeseinns 06/15/2016.... | WELLS FARGO & CO.....ovvumiirireiieie sttt 52,859,351 | .coovererrirerierireens 50,107,361
31418A JX 7 |FEDERAL NATIONAL MORTGAGE ASSO  3.500%.........cevvrmrvrrrermrerrienerirersienisnessesssssseseessns | sevseienes 04/01/2016.... | CREDIT SUISSE SECURITIES USA L......cveuvrrrrinirircrirnes (386,368) ...(369,951)
31418B 6G 6|FEDERAL NATIONAL MORTGAGE ASSO  3.000%.........urermrerseemmerensrsreresensssesesssssssenssesesensssees | weerenenes 06/09/2016.... | CREDIT SUISSE SECURITIES USA Lu...ouueuuriuiimieierissiseesssssessesissesssesssssssessesssessssssssssssss | eesssesssssssssssssssesssesssnssssssnsss | noeesesssssssssssnsssnens 105,735,938 | ...ocvvrrverierireens 103,000,000
478115 AA 6| JOHNS HOPKINS UNIVERSITY 5.250% 07/01/.... .| 04/01/2016.... | METLIFE 0BG 10272 826,127 742,000
544435 B9 0|LOS ANGELES CALIF DEPT ARPTS A 5.575%.....cccuuevirrireenerinsrierssesessesssssssssesssesssseessssssees | seerenenes 04/01/2016.... | METLIFE 0BG 10272 8,097,460 | ....... 7,000,000
544712 2F 8|LOS ANGELES CNTY CALIF MET TRA  4.530%.......cccurreueererieriscesneesseisssssessssssssesssessessesens | eoeereeses 04/01/2016.... |METLIFE 0BG 10272......0.cccueiruiemeireitesesesissssssississess sttt ensne | enbbesssessssess s bssssseensesssasssnnes | eebssesssesssssssssssnssans 5,545,850 | ..ooovieriierieiininas 5,000,000
60636A MQ 3| MISSOURI ST HEALTH&EDL FACS AU 3.651%....c.vuuiverireririeiirisriiesisssiesssesisssessssessssenens. | veverenenes 06/29/2016.... | CITIGROUP GLOBAL MARKETS INC/.......ovuimivimiiriiieiieiiieeiesissisesiessiessessssessssssesssessesssenes | cessssesssessssssssssssnsssesssesssnsssnnes | osseessssssesssssesnnssend 4,566,335 | ..ooooveriii 4,130,000
649322 AA  2|NEW YORK PRESBYTERIAN HOS 4.024% 08/0...........cooouerimrereernreserienisesesseessnssessessenenns | wovereenes 06/30/2016.... | RAYMOND JAMES FINANCIAL INC.......oouvirriririniineriesiseessessssssessssssesssessssssssssesssesssssssnnes | essssesssessssessssssssssssssesssnsssnsss | sossssesssnsssessssssssssens 5,724,342 | oo 5,200,000
64971W G2 0|NEW YORK CITY TRANSITIONAL FIN  2.960%.........ccovvvrmierriierirsiseisseisssisesssesissessssissssnsess | seenreenes 04/13/2016.... | CITIGROUP GLOBAL MARKETS INC/.......oivuiimiireiineiieesseiss s issesisessssss s s st ssssssnes | oesssesssssssnsssessssesssassssssnsssnss | stoesssssesssssnssssssnnses 15,000,000 ....15,000,000
677632 G8 8|OHIO STATE UNIVERSITY 3.798% 12/01/4B..........ccooererrrrrerierineerieissiseriesieeessesssssssensenins | sovereenes 06/30/2016.... | RAYMOND JAMES FINANCIAL INC.......couverirmiriaiiieriresesseeseeissssiesiesssesssesssssssessesssesssssssnnes | oeesssesssesssssssssssssssesssesssnsssnnss | ooesssesssesssesssnsesssssens 2,731,650 | oo 2,500,000
67766W QG 0|OHIO ST WTR DEV AUTH 4.879% 12/1/2034.........coomvirieiieireieneineesesiseissesssssssssssssssessssssses. | soeerenenes 04/20/2016.... | CANTOR FITZGERALD & CO......cccoverrervrrrrcrirerirnennns 505,529 425,000
76116E HK 9|RESOLUTION FUNDING CORP  0.000% 04/15/2........cocomvviviririirnirisierssisseresssssssisssssssssssssesnns | revsessnes 04/01/2016.... [METLIFE 0BG 10272........c0euerieeiieieciiiesieisissiesse s sesss s ssssesse st s ssssesse s sssssessessssssssssessns | sesessesssssssassessesssssssessssnsessesess | sressessesssassessessssesen 44.170,622 | ..o 61,000,000 | ..vueeierireierieieiercee e PN
76116E HN 3 |RESOLUTION FUNDING CORP  0.000% 10/15/2......c.coummeverrereesseennersenisesesssessssssessessenssssesees | weerenenes 04/01/2016.... |METLIFE 0BG 10272......0..00uueerueiairiseriesesseessessss s ssessssessesssssissssssssssssessssssssssssssssssssssesssnnss | oeee 24,439,499 | ...oooviriiiriniiin 35,562,000 [ ...cvvuucvrrerirrireireeieerenieneeens ST
854403 AC 6|STANFORD UNIVERSITY 4.750% 05/01/19. 04/01/2016.... [ METLIFE 0BG 10272.......c00vuuivuieiiirerisieisesisisssesie st sssssssesssnens | sressssssssessssssssssssessessssssesssssns | oesssssnessesssssesssssnes 13,269,348 ....12,000,000 239,083 |1FE
89837R AD 4 |DARTMOUTH COLLEGE 3.474% 06/01/46... .| 04/14/2016.... | GOLDMAN SACHS & COMPANY.... 25,018,300 |. 25,000,000 3,378 | 1FE
914440 LH 3| UNIVERSITY OF MASSACHUSETTS BL  5.150%.......ccuucerureuersneriseeereesssiseessesssessssesssssssessses | soerenenes 04/01/2016.... | METLIFE 0BG 10272......0.0cueerueemeieeiteseseeisessssiseessessses st ess sttt esssassns | esstsesssessssessssssssssessssesssnsssnnes | essssesssnsssnsssssssnssnns 1,783,716 | oo 1,535,000
914713 P2 2| UNIVERSITY OF NORTH CAROLINA-C  3.327%......ccvvererrrirvireirerinsississisissssessessssssssesssssssss | soesensens 04/14/2016.... | BANK OF AMERICA N.A.......cooiiiiiriiiieiniissiessssissisessesssss e sssssss s sssssss e ssesssssssssessssssnns | ssesssessossssssessessssssssessasssnsensns | oesssssssosssemsssessnes 9,119,118 | 8,900,000
921813 AA 9| VANDERBILT UNIVERSITY  5.250% 04/01/19....ccceiuuiiriioniremssmissmsseniesessessssssssnsssnssesssenssnsssees | esenenenes 04/01/2016.... | METLIFE 0BG 10272......0.cvt1tesstessssisserssess s ems s s sss sttt | nnnt st sssns st ensssssnnes | nssssessssssssensssssssnsens 1,338,000 | ..o 1,200,000
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSITIENE. ... tvuruuiuserstesirsiesstssesssssersssssessessseesess s see et se8eesse8£88 08188 s e88 1880 &1 eE8eE 8481 oEE 4184881808488 £E8 L1018 0840180848 £E 1081 4E 810 E 4 E 848 E 840810 E 1AL E £ E L1 E 8oL bbbttt | chsentssssensenesensnes 7,038,154,537 | .....ccceevrrncn.n 6,794,030,992
Bonds - Industrial and Miscellaneous
00038A AB 9|ABB TREASURY CENTER USA INC 4.000% 06/... 04/11/2016.... | MRV2 677 10056.. 19,006,580 |..... ....17,755,000 230,815 |1FE
00084D AL 4|ABN AMRO BANK NV 4.800% 04/18/26..........coccovrvrrirnrinienns 04/11/2016.... [ MORGAN STANLEY & CO.....cvvrivriririreiiiiiisesisisisnssssssssssesssssssesessssssssssssesssssssssesssssssssesssessnns | snsssessosssssossesssssssnessssssnsonsns | iesssessssosssemsssessnes 9,708,176 | ..o 9,725,000 | .voveverieieieeieeens 2FE
00130H BX 2|AES CORP  6.000% 05/15/26..........ccouremmrirermerireriseesssissssesssesssseessssssssssessesssssessssssssssessessss | nevesneenns 05/11/2016.... | MORGAN STANLEY & CO.....ccvvrmverrimererrrierienirseeserissssensenes 340,000 340,000 | ..oovvoevrerireererieiinns 3FE
001746 AC 0|AMERICAN MONEY MANAGEMENT CORP 2.280% Roeee. 04/20/2016.... | JEFFERIES & COMPANY INC......couuiimiiriireiimreiseiseseseseseesse st et ssesssessssssssssnesss | essssssssessssessssssssssssssesssssssnses | essssesssesssssssnsssnsenns 5,500,000 | .ooorieriierirceiinns 5,500,000 | .coouveerirriierierireenns 1FE
001746 AG 1|AMERICAN MONEY MANAGEMENT CORP 3.230% Roeee. 04/20/2016.... | JEFFERIES & COMPANY INC 2,000,000 | ....... 2,000,000
00256@ AC  3[AARONS INC  4.750% O4/T4I21.....o.cvoreereirerieeiiseriesiseesssisssse s ssesins | sevssiins 04/01/2016.... |METLIFE 0BG 10272........c0cuueeumeeaeisserinesiseesseesse et ssssssss st ssissssssssssssssssesssnnsss | oene 1,142,900 | s 7,000,000
00287Y AY  5|ABBVIE INC 3.200% 05/14/26...........covuerriiireirerinriiirnsisissssisisssssessssssssessssisssesssssssssessssssssss | nossessnes 05/09/2016.... | JP MORGAN SECURITIES LTD LDN......cciiiirririireriiiseresssssissiessssssesesssssssssssesssssssssesssssssses | ssnsssessessssssssesssssssnessssssnsensns | oesssssssssemsssessnes 1,245,225 | oo 1,250,000
00507V A* 0|ACTIVISION BLIZZARD INC T0MB/2u s | s 0B/17/12018.... | VAHIOUS. ......ooerreeseessieseessessseess s ssse sttt | eebbsen s ens e s s st esnsnnns | eebisessseest st ssss s 1,579,644 | ..o 1,569,832
008474 B# 4|AGNICO-EAGLE MINES LTD. 4.540% 06/30/2........cccomvruerererercrisrirseiisiens A 06/30/2016.... | BANK OF AMERICA N.A.......ooiuiiiimiimiineiiseiaee it issess bbb sssies | eebssssssessssessssbsssssessssesssssssnnes | eesssesssesssssssnsssnsenn 6,800,000 | .ooorveerirerireninenad 6,800,000 | ..oovvrmerrieiieiieeieeeieenies 27
008474 C* 7|AGNICO-EAGLE MINES LTD. 4.840% 06/30/2.........covvvumerrrrerererirerreinines A 06/30/2016.... | BANK OF AMERICA N.A......coouiiimirimiimirieiiiesiesssesesssss s ssess st sssesssas. | essseessssssnsssesssesssssesssssensssens | soeessssessssensssnessnenes 14,700,000 | ...ooovernrirrierirns 14,700,000 | ..vooovereerrieereriereeeereeieniens 2Z.oieieieen
02149H AV 2| COUNTRYWIDE ALTERNATIVE LOAN T  5.750%......cvuueermreueerersneesseessessssssssesesseesssssssesenss | nevesneenns 04/01/2016.... | METLIFE 0BG 10272 5,298,571 | oo 6,227,294 995 [1FM..oooveerrerierrenes
02151E AA 0| COUNTRYWIDE ALTERNATIVE LOAN T 6.000% .| 04/01/2016.... | METLIFE 0BG 10272 5,385,942 | L 6,183,623 1,031 [ 1FM.ocviccee
02154C AE 3| ALTICE FINANCING SA 7.500% 05/15/26 04/18/2016.... | GOLDMAN SACHS & COMPANY..........cccovrrrrrirnes 2,866,000 | ....... 2,866,000 4FE
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02155F AC 9 [ALTICE USFIN [ CORP  5.500% 05/15/26.........covvmrrrirerriinrirnnisinesseesisssssesessssssssssessssssssenss | sosesenenns 04/19/2016.... | JP MORGAN SECURITIES LTD LDN......cocovvvvrerirririrrnines 2,633,000 | ....... 2,633,000 | ..o 3FE
02364W AX 3| AMERICA MOVIL SAB DE CV' 5.000% 10/16/1........oueverreriermeirieiseriessinessessssessessesssssssensesens Frves 04/01/2016.... | METLIFE OHA 10276..........cvvumevirrirremeissessessseseseessssssessesssessssesssssssessse st essssssssssssssssesssessssssas | essseesssssssssesssessssssssssssnsssens | sreesssssssssensssnessnenes 16,017,923 | ...cvooerirerieris 14,600,000 336,611 |1FE
02507* AA 2| AMERICAN CENTURY COS INC  4.870% 03/09/..........ccoomrvririrrireirriineisessiesisesessesssisesssenens | seerenees 04/01/2016.... |METLIFE 0BG 10272......0..0uuuriruiinireiisesis sttt st ssansne | esbbssssesssasssssssssssessssenssenssnnes | essssesssesssssssssssnssans 5,731,315 | oo 5,500,000 | .ooorrirrireiieneiinii 17,113 [ 21
03066D AC 0|AMERICREDIT AUTOMOBILE RECEIVA 1.147% 04/05/2016.... | RBC DOMINION SECURITIES INC. 34,000,000
03066D AF 3 |AMERICREDIT AUTOMOBILE RECEIVA 2.870%. .| 04/05/2016.... | RBC DOMINION SECURITIES INC. 4,849,880
030981 AH 7|AMERIGAS PARTNERS L.P. 5.625% 05/20/24..........ccocorirvrmiirirnrinsirerinsiesisssiessssssisesssissisessnnns | oesinsins 06/27/2016.... | Various cereneenen,251,460 4,259,000 353
030981 AJ 3| AMERIGAS PARTNERS L.P. 5.875% 08/20/26.............cocorrrmerierirrirneeisiiserieniesesssesessssssenens | severeenes 06/20/2016.... | BANK OF AMERICA N.A.......coiviiiimiiriemerisiieesiessseseseesssssssessesss s sssssssssse st esssssssssssessses | eesssesssessssessssssnsssesssesssssssnnss | ooesssesssssssessssesssssens 3,272,000 | oo 3,272,000 | .cvoocvrrrirerireeieiiinns
031162 AZ 3|AMGEN INC 5.7% 2/1/2019  5.700% 02/01/1.......coevureerriieireiieeiseiriseiseissessesesesssesssseessssssssss | eeeerineees 04/01/2016.... |METLIFE 0BG 10272......0..0cuueeruiimeiseisesesesissessss s eessessses sttt st nsne | eebbssssessssess s bssssseess s sseessnnes | eesssesssesssssssssssnseaas 3,342,300 | oo 3,000,000 | .ooveririirienieeieenne 28,975
031162 CE 8| AMGEN INC  4.6863% 06/15/57........ccuvivuriirerirriniiieiiiesiesisesissessssesssesssesssessssssssssesssesssssssenns | seesenenes 06/14/2016.... | TAXADIE EXCRANGE........vvvuieeuiieiiiiieiiiii ettt ssbeeens | frentsees bbb ens | sresssenesesiennne s enes 11,577,000 | ..o 11,577,000 | ..ovooverercieiiniianns
03235# AA 5| AMWINS GROUP INC 02/20/20......c.cveveeeeeeieeiseise ettt | arinnries 04/27/2016.... | CREDIT SUISSE SECURITIES USA L......cvvovrrrerierircenne 995,000 | ....... 1,000,000 | ..ocvomreerrrcrirenireenns
03523T BE 7 |ANHEUSER-BUSCH INBEV WORLDWIDE ANHEUSER-..... .| 04/01/2016.... | METLIFE 0BG 10272 38,409,888 |. 33,000,000 547,021
037389 AW 3| AON CORP 5% 9/30/2020 5.000% 09/30/20..........ceveuermmerererereerinenersessssssesssessssesssssssessesssns | wevereenes 04/01/2016.... | METLIFE 0BG 10272 8,875,388 | ....... 8,000,000 | ..vovuernririrnnes 2,222 | 2FE
03765V AC 4|PROTECTION ONE INC 0B/1927 oot | erinniins 05/25/2016.... | CREDIT SUISSE SECURITIES USA L......ovvvvrvrrririrenne 2,830,302 | ....... 2,820,750 | cvoovereiieeireiinii 3FE
038522 AM 0| ARAMARK SERVICES INC  4.750% 0B/01/26.........cooeverrerieirinirierierisesneiesssiesienessessssesnens | weverirenes 06/28/2016.... | WELLS FARGO & CO.....uvirririrmiiiiieiierieseseissssi ettt enssens | eesisesssessssssssnssensssesssenssnsssnnss | ostisesssssssesssssessnssend 4,497,308 | oo 4,503,000 | ..o 1,035 [4FE
03937R  B* 2| ARCH CHEM INC. 4.000% 12/31/17...c.ccomierierieiirneiiesiesisseisesssssssesssesssssesessssssssssesssssssssssnses. | nevesseenns 04/01/2016.... |METLIFE 0BG 10272........uc0uueuueeuserisereseeeseesssisessesssesss st sssess s sss st st sssse st essss s ssssnsns | ressssesssssssnsssesssesssasssssssssssnns | woesssssssesssnsssnessnenes 15,256,332 | ...cvorvercrirerierins 15,000,000 153,333 | 2.
03938) AA 7 [ARCH CAPITAL GROUP (US) INC  5.144% 11/.....cooiimiieniinirircriiiniicnsissiiseniesesssesssissiiesins | sovnsiis 04/01/2016.... | METLIFE 0BG 10272 ....3,660,696 3,500,000 75,517 [1FE e
03969A AJ 9|ARDAGH PACKAGING FINANCE PLC 7.250% O05.... Roeee. 04/29/2016.... | CITIGROUP GLOBAL MARKETS INC/. cereerere 1,000,000 | e 1,000,000 5FE.
04248N  AA 1| ARMY HAWAII FAMILY HOUSING TRU  5.524%........ccuurvimrereirsriserieriesisseessssisessessesssseenns | nevesneenns 04/01/2016.... |METLIFE 0BG 10272.........c0uuteuueeueiesereseeeseesssese s sssssss st s st ssnses | resssessassssnsssssssessssesssssssssnns | srsesssssessssansssnssnnnes 10,310,562 | ....... 8,958,064 147,078 | 1FE. ..o
04273W  AB 7| ARROW ELECTRONICS INC 5.125% 3/1/2021.......ccvvurirrririrernsiisiresisisssiesssssssssensssissssessensns | sevssesnes 04/01/2016.... [ METLIFE OHA 10276...........ceoiriiireriiieiseiissisesisssessssssssssss s ssssssessssssssssesssssssssessssssssesssssnnss | ressossssssessssssssssessessssssessonsns | oessossessessasssessssnns 10,781,870 | .o 10,000,000
04318@ AA  5[ARTISAN PARTNERS LPUSA  4.980% 08/16/17........ocvumerereererieineriesssneesesisseesesssssssessssssnes | ceveneinnes 04/01/2016.... |METLIFE 0BG 10272......0..00oeerueemeisserisestseeesesssssissessssss st ss st ss st enssasssansss | oessssesssessssesssssssssssesssesssnsssnnss | ossssesssnsssessssssssssans 5,063,340 | .ooovvrerierienieinns 5,000,000
04318@ AB 3| ARTISAN PARTNERS LPUSA 5.32% 8/16/2019.........evumrerieiieineiiniieseseeississsssssisesssessssisanss | evvnsinns 04/01/2016.... |METLIFE 0BG 10272......0..00uureriinireiiesis s ssses sttt ssansne | eebsssssesssasssssssssssessssenssasssnnss | essssssssesssssssssssnssans 5,352,058 | ..oooviiriiericiiinas 5,000,000
049164 BH 8|ATLAS AIR WORLDWIDE HLDGS INC 2.250% 0 .| 05/12/2016.... | OAKTREE CAPITAL. TL077 | oo 7,000
049560 AJ 4|ATMOS ENERGY CORPORATION  8.500% 03/15/........coumrrerrermeeimresienersesisnessesissessssessessssenns | eoeereenes 04/01/2016.... |METLIFE 0BG 10272........cccuueeumeiaeiieiisesiseeseesss et esssssissssssssss st sssssssssssssssessssnsss | oene 2,366,547 | ....... 2,000,000 | weoovernerrrrirenne 8,028 | 1FE
053332 AR 3|AUTOZONE INC  3.250% 04/15/25.........ccvviriiierineirerinsisisisisssssssiesssssssesessssssssssesssssssssesssssns | oesensenes 04/11/2016.... [ MRV2 B77 10056..........0ocvrrvmririrrieeeisisisesiessssesessssssssessessessssssessssssssessssssssssssesssssssssessssssssessssssans | sesssessossssssossesssssssessasssnsensns | oessessssssosssemsssessnes 1,659,793 | oo 1,650,000 | oeovoevrivrieieicnieeas 26,366 | 2FE.......ccooveriiinne
05348E AX 7|AVALONBAY COMMUNITIES INC  2.950% 05/11......ccourvemrrmerimerireerneeissrsessesssseesssnssssssessenens | weerenenes 05/04/2016.... | UBS SECURITIES LLC........evuuieurererieiseiserssesssesssessssessesssssssesssesssssssssssssssssssesssesssssssssssssssns | essssesssessssessssssssssssssesssnsssnnss | ossssessssssesssssssnsssens 3,168,922 | ..o 3,170,000 | .cvoovrnerrrererineinnes 2FE
05367D BR 7| AFG_04-13 1.347% 07/11/26.......coiioeieiieiiesieiie e ssssssissssssins | vevesesenns 04/01/2016.... | Interest Capitalization.................. (134,331) L(134,331) | o 5*
05367D BS 5| AFG_03-13 1.547% O7/11/26........oevereireeieirerierieeiseeissse s sensssssssssnses | nevessenns 04/01/2016.... | Interest Capitalization... (25,467) (25,467) | ... 5*
05367D BT 3|AFG_03-13 2.447% 07/11/26. .| 04/01/2016.... | Interest Capitalization (8,481) ..(8,481)] ... 5%
05367D BY 2| AFG_03-13 1.547% 06/11/25.......oovriireiriiieresissiessssisiesss s sssesssssssssssssessssssenss | aosesenenes 04/01/2016.... | Interest Capitalization... (295,175) ..(295,175) 5%
05367D BZ 9| AFG_03-15 2.647% 0B/11/25.......cooevereererieiieriesieeiseessssse et sessssssssssnses | nevesneenns 04/01/2016.... | Interest Capitalization.................. (34,417) (B4,417) | oo 5*
05490R AA 4|BANC OF AMERICA MERRILL LYNCH 3.813% 0.....cocouivuurimerieiieireeineisesiseiseessesisseesesssneees | vevesneenns 04/01/2016.... |METLIFE 0BG 10272......0.ucuuuiuuiereiineriseeseesssissesesssesss st nnes | reessessansbsnsssessbses s sess s bssssens | sresssssissessnssssssnenes 16,197,593 | ..o 15,000,000 | ooovreervrriinns 1,589 [1FM..cciiriins
05523U AJ  9|BAE SYSTEMS HOLDINGS INC  6.375% 0B/01/........ccorrvrrierirerireirieisniiserieneseesseissisnesienens | vevesneenns 04/01/2016.... | METLIFE 0BG 10272.........0cuureuuiieeiiiirereieeessississisess st essssiss st ssssessesssenssssss | essisesssesssssssnsssnsssesssesssnsssnnes | oonseesssnsssesssnsssnssen 6,633,917 | ....... 5,900,000
05530H A@ 9|BBAAVIATION PLC 5.810% 05/18/21.......cucvuurererreiierisseiseresessesssesisseisssssssssssessses s (S 04/01/2016.... |METLIFE 0BG 10272......0.0cuueerueiueiseisseseseisessssisseesesssesssesss st s sss st ssassns | essssesssessssessssssssssssssesssnsssnnes | oossssesssnsssesssnsessssand 4,348,560 | .o 4,000,000
05531U AA  8|BCAP LLC TRUST BCAP_09-RR5  8.500% 11/0......cvvuevrerrrireererinersirersnseesessnsssssesssssssssssenns | sesesenenes 04/01/2016.... | METLIFE 0BG 10272 2,237,200 | ....... 2,115,696
05532E AE  5|BCAP LLC TRUST BCAP_09-RR10 6.500% 07/........ccourreurrmerircrereereeissersseriesesseessessssssessenens | weverenenes 04/01/2016.... |METLIFE 0BG 10272......0.uccoueerueieeimeriessseeesessssssssesssesssesssesssssss s sssss st ssssessesssensssess | essssesssesssssssssssssssesssesssnsssnnss | oesssessssssesssssssnssens 1,952,335 | .overeeeierieneens 1,844,786
05532E  AX  3|BCAP LLC TRUST BCAP_09-RR10 6.500% 07/........ccoriurririicriiiiiniisiissiiiesiesiseneississiissins. | woeiienes 04/01/2016.... [ METLIFE 0BG 10272.......0o ittt sttt sisssento | sitssessnssssssessessnsssssesssssessesins | sesssssssssssesssssessnes 4,222,760 | oo 3,908,552
05532E CB  9|BCAP LLC TRUST BCAP_09-RR10  3.070% 03/.......ccourreurrrerirerireereeissrieriessesessessssssessenens. | soverenenes 06/01/2016.... | INtEreSt CAPIANIZALION. .........cvverercerceieierie ettt e | festsese s b n st sesnebnens | eresess bbbt | cebien et
05542B AV 1|BCAP LLC TRUST BCAP_12-RR12 3.065% 04/........ccrvrerrrrericrireerierississeisesiseesssssssisssssenens | weeereneees 05/09/2016.... | AMHERST PIERPONT SECURITIES LL....cccoovvvrrirnene
05565A AR 4 |BNP PARIBAS SA 4.375% 05/12/26 05/05/2016.... | BNP PARIBAS..
05565E AH 8 |BMW US CAPITAL LLC  2.800% 04/11/26..........cvmerereirierircririeinserisesisessenssssesssesesssssssessenesnee | seerenenes 06/09/2016.... | VAHOUS......corvrrreearerrirreiensssessesessiessenssssesssssssssensnenes
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

05565Q BZ 0 |BP CAPITAL MARKETS PLC GTD-by-BP PLC 3.....ciiiiiiiiiieinrieisniesienssseesssissss s R 04/11/2016.... [ MRV2 B77 10056..........0ucvrrvmeiririiieeisineseisessssesessssssssessssssssssssesssssssessssssssssssesssssssssessssssssessessans | ssesssessessssssessessssssssessassensensns | ressessssssossemsssessnes 1,030,757 | oo 1,000,000 | oeoveevrivrrieiercreeee 14,062 [1FE.....cocoovvierirnane

05565Q DB 1|BP CAPITAL MARKETS PLC 3.119% 05/04/26............. (S 04/28/2016.... | JP MORGAN SECURITIES LTD LDN.......ocvorererreririnirnnes 185,000 185,000 | voouerurerrierrerinnes 1FE

05947U RW 0| BACM_04-2 4.896% 11/01/38......couiimiiriiiriiesiieiies i sssessssssssssisssssssins | vevesesenns 05/27/2016.... | Interest Capitalization.................. 351 [ e 351 [ e AFM.ens

05968K AA  2|BANC OF AMERICA BAFC_14-R2  4.000% 12/0........cevvrivririmiiererieriiieienissisesisssisessesisssesens | veererenes 04/01/2016.... |METLIFE 0BG 10272......00.000rireiieeiseiiesisesissssssisssssesssessssssssssss s ssses sttt esssssssesssansss | sessssssssesssassssssssssssnsssesssesssnnss | sosssssssesssssssnsssssssons 5,078,128 | ..o 4,959,489 551 | 1FM..ooeerea

05968K AE 4|BANC OF AMERICA BAFC_14-R2 0.663% 05/2 .| 04/01/2016.... | METLIFE 0BG 10272 ..14,381,370 |. 15,413,385 1,933 [1FM.cciciens

05990R AD 3| BANC OF AMERICA FUNDING CORPOR  0.658%..........cvuvmvrrereririrersiersnieersnssessessssissseniee | eesneenenes 04/01/2016.... [METLIFE OHA 10276.........coeveieiieeireieiesiesieie st sstssse st sse st st sse st ssessessssanss | sessssessessessssessesssssssessessessnsensess | siesessessessesesssansessess 7,988,183 8,950,345 955 | 1FM..cooviiiiiciine

06366R  JJ 5|BANK OF MONTREAL 2.550% 11/06/22...........ceveurrreerierirrereeineiseriesiesesseessssssersensessssessnes | leveneenns 04/11/2016.... |MRV2 877 10056...........vvvrmrerrrrerirenireesersesrieneenes 2,038,130 | ....... 2,000,000 | .oovernernrirriereeneeenns 22,100 [1FE..oiiriririiinne

06406F AC 7 [Bank of New York Co INC 2.800% 05/04/2............oocuueemmeiirierieeiineesseiseisssssesessessssesesssssnsses. | evenseinns 04/25/2016.... | BANK OF AMERICA N.A.......coiiiiiimiimeiieiisesisesiss st ssss bbbt | feessessassbss s s b st sess s bssnsnns | sreessssisessnsssessnenes 12,181,601 | .vvorecireiciis 12,225,000 | .ooocvvrrieireiineinnes 1FE

067383 AE  9|CRBARD INC 3.000% 05/15/26........ccevvurerirrirriieiieerierireresseissseesiesssesessssssssssessessesessessenns | seesenenes 05/04/2016.... | BANK OF AMERICA N.A.......coiuiiiiiririimiiiiieiiesisesissesesssss s ssseses st ssssssssesines | eesisesssessssssssnsssnsssesssesesnsssnnss | ooetssessssssessssssssnssens 3,999,280 | ..vevriiriericeiiand 4,000,000 | ..oovorrerriinniieris 2FE

06887# AA 9|BARRY WEHMILLER COS INC  4.570% 01/26/2........covvumerieriniereeissiserissineesessssessessssssnsssns | nevesneenns 04/01/2016.... | METLIFE OHA 10276..........coouervieeimirimeeserssessessesssssessesssssssessess s ssss s ss st ssss s sssesssens | aessssssssesssssssssssssssssssssssesssnssss. | sossssssssnsssnenes 52,325,735 |......... 50,000,000 418,917 | 2o

07274E AG 8|BAYER US FINANCE LLC 3.375% 10/08/24 .| 04/11/2016.... | MRDCEL1 695 10046 10,038,605 9,450,000 3,544 | 1FE

073879 U9 7|BEAR STEARNS ASSET BACKED SECU  0.953%.......cuuueverrermrimeererinerieseseesssissessessenssenses | severeenes 04/01/2016.... | METLIFE OHA 10276..........coourererireeseiseisseessesssesssseessesssssssesssesssssessesssssssesssesssssessssssssssesssesssne | sessssesssessssssssssssssssesssesssnsssnnss | oerssesssmsssessssssssssens 7,620,711 | oo 8,378,667 1,520 [1FM.cocioicrrcrirens

07387U CX 7|BEAR STEARNS ASSET BACKED SECU  6.000%..........ccomevrmeermereneeseesensneisessssessessessssessnnes | neverneenns 04/01/2016.... |METLIFE 0BG 10272......0.cccueiruiemeireitesesesissssssississess sttt ensne | enbbesssessssess s bssssseensesssasssnnes | eebssesssesssssssssssnssans 5,401,614 | oooovveeriercnnd 6,111,046 | ..oooovveirrinnes 1,019 [2FM..ccieiin,

07389U AS 8|BEAR STEARNS ASSET BACKED SECU  0.593%.........vuumivimrieeiernrrieeresiniseisessiessenessessenes | vevesneeens 05/10/2016.... | GOLDMAN SACHS & COMPANY......orvuuiiuirimrimririeissiesesisesiseressssssssssssesse s ssssssssssssesssessss. | resesesssssensssesssesssssesssssensssens | soesssesessssenmssessnenes 10,999,294 | ...oovvvrrinirirerinns 12,341,424 | oo, 3,572 | 5AM

07401A AA  5|BEAR STEARNS MORTGAGE FUNDING  0.653% 0........cvvuuerrmerireererinersseissessesssssessssssssnnses | woerenenes 05/19/2016.... | BANK OF AMERICA N.A.......ooiiimiiimiimerieieiessesssssesssssssse st ssss st ssesssssssas | esssesssssssnssssssssesssssssssssnsssnns | soesssssssssssnsssnessnenes 17,358,278 | ..o 23,067,479 | oo 11,871 [ 1FMeccens

07401L AQ 6|BEAR STEARNS MORTGAGE FUNDING  0.673% 0.......cvevviereriiireiriersiieeesieesssseseissssssens | vvnineen 04/01/2016.... |METLIFE 0BG 10272......0..00uuririieireiiieiisseseeesss ittt ....3,572,678 4,546,015 660 | 1FM.....ovvecreirans

07401M AG 6 |BEAR STEARNS MORTGAGE FUNDING  0.653% 0........ccooueverrermrinerierineeieniseesseiseriessinenines | vevereeens 04/14/2016.... | CREDIT SUISSE SECURITIES USA L......ccvovrrrerirrirennne ...11,436,431 5,027 | 1TFM...cooivirirerin

075887 AU 3 |Becton Dickinson And Co  5.000% 05/15/1......ccvumrumeermereuerserineseseissssessrsesssessssessssssssssssesssns | soeerseses 04/01/2016.... |METLIFE 0BG 10272.........c0uuteuueeueiesereseeeseesssese s sssssss st s st ssnses | resssessassssnsssssssessssesssssssssnns | srsesssssessssansssnssnnnes 10,859,311 | .evoreererenericris 10,000,000 | ..oovvrrerrereirrrieries 190,278

08579J AL 6 |BERRY PLASTICS CORP 09/17122.c0ovveriesersse e sstnnns | e 05/20/2016.... | CREDIT SUISSE SECURITIES USA L. ..ooiiriiiiiiiriiiiisinsieisssssiesisissessssssssssssesssssssssessssssses | snsssessssssssessesssssssessssssnsonss | oo 1,003,750 | cooveevciieice 1,000,000 | ..oovveerririinieiereins

090572 AP 3|BIO-RAD LABS INC  4.875% 12/15/20........cctruriemerierireeseessssnsssesisesesseesssssssssessessssessssessens | seerenenes 04/01/2016.... | METLIFE OHA 10276..........ccoueerrrireemmeisseessesssesesseesesssssssesssesssseessssssse s sssesssssssssssssssssssessssssans | resssesssssssnsssssssesssssssssssssssnns | soesssssesssssnssssssnenes 12,852,000 | ...vorverriirierirns 11,900,000 | .ooovvrverrererrerieries 172,426

09247X AE 1|BLACKROCK INC BLACKROCK INC 5% 12/10/201 R 04/01/2016.... |METLIFE 0BG 10272.........cucuiiiuiereiiseiisesiseesssiss sttt st ssssnnes | eessesssssssnsssessssesssassssssnsssnns | stesssssesssssnsssssinenes 10,041,470 | ....... 9,000,000 140,000

09627V AA 3| BLUEMOUNTAIN CLO LTD BLUEM_14- 2.174%.. 06/28/2016.... | CITIGROUP GLOBAL MARKETS INC/. ..5,825,000 .10,905

099724 AH 9|BORGWARNER INC  4.375% 03/15/45.......cccteeieirreennerieeireeiseesssisssssesssesssessssssssssssssesssssssanss | soeeseneses 04/01/2016.... |METLIFE 0BG 10272......0..ccuueereimerieriseeireesssississessesssessssssssssssssssssssssssssssssssssssssssssessssssssnses | sesssessssesssssssssssesssesssssssnsnnens | eessesesessonsesesennsn:8021,034 | it 8,400,000

099724 AJ 5|BORGWARNER INC  3.375% 03/15/25......ciuiriiieririiiisiniierssiseesisissssessssssssssesessssssssessssssnses | oesessenes 04/11/2016.... [ MRV2 B77 10056..........0ocvrrvmririeiieeeisisiseiiessssesessssssssesssssessssssessesssssesssssssssssssesssssssssessssssssesssessans | sesssessossssssessesssssssessasssnsensns | iessesssssosssemsssessnes 4,950,980 | .o 5,000,000

10112R AR 5|BOSTON PROP  5.625% 11/15/20........c0uremmrreeirierireriseesssissssessesesseesssssssssssessessssesssssssssssses | woeesenenes 04/01/2016.... | METLIFE OHA 10276..........ccuueemmrimeimmeeisessesssesssseesessssessesssesssseessssssse st ssssssssssesssessssssans | esssessssssssssesssesssssssssssnsssnns | soeessssssesssnsssnessnenes 11,375,196 | ..ocvoreerrirerieris 10,000,000 | ..oovvrrerrereerrinerins 214,063 [ 2FE......ocoivveririieins

10138M  AK 1 [BOTTLING GROUP LLC  5.125% 01/15/19.......ctiimiireiineireirniissisesiesiseessssissesssssssesessssssnens | sevnsinns 04/01/2016.... |METLIFE 0BG 10272......0..0uuureriinireiiesise sttt ansne | eebssssssesssssssssbsesssessssesssesssnnes | essssesssessssssssssssseans 4,422,811 | o 4,000,000 | oo 43,847 [1FE .o

105340 AL 7 [BRANDYWINE OPERATING PARTNERSH 4.950% 04/01/2016.... | METLIFE OHA 10276..........coorvierireireimeriensiiessesesssessesssessesssessesssssssssssessessssessssssssssesssesssene | sosssesssessssssssssnsssessesssnnssennss | ovevnessnessenssesnnssens 1,292,152 | covves 7,000,000 160,738

111013 AG 3|SKY PLC GTD-by-Subsidiaries 6.100% 02..... 04/01/2016.... |METLIFE 0BG 10272.......c.c0umeveeieereesiesiiesisssisssesssssssses s ssssssses s ssssssssssssssssssssssssssss | sosssssssessssssssssssssssssssassssssensss | oosssessssssesssssssensssn:9,369,559 | tovievivesiussisssiessios 5,000,000

125896 BE 9 |CMS ENERGY CORP  6.250% 02/01/20.........c0erumrrirniriirerssisserensssssssssiesssssssesesssssssssssennnses | sesesenenns 04/01/2016.... | METLIFE 0BG 10272 2,297,199 | ....... 2,000,000

125930 BA 6| CREDIT SUISSE MORTGAGE CAPITAL  0.809%..........rveuermmerirrereesneisnerseriesesseessesssssssssseness | weverenenes 04/01/2016.... | METLIFE OHA 10276..........covuevirrireemerisessesssessseessesssessesssessssessssssse st ssssssssssssesssessssssas | essseessssssssssesssesssssessssssnsssens | sreessssssssssnsssnessnenes 15,764,953 | ..o 17,130,000

12593F BD 5| COMM MORTGAGE TRUST COMM_15-LC 3.708%.........crvuurricrieririiiniississiiesiesiississinnns. | woeiienes 04/01/2016.... [ METLIFE 0BG 10272.......0ocuueveiiiireiieieeisierisseseese sttt ense s sssenios | sitssessnssssssessessnsssssessnssessesins | sesssssssssssessesssessnes 3,945,009 | .ooovveriierieeiinns 3,700,000

12593G  AF 9| COMM MORTGAGE TRUST COMM_15-PC 3.902%........crvuurrererirererierrriannrierirereseesssissisenes | vevesneenns 04/01/2016.... |METLIFE 0BG 10272.........0cuteuuiieeiieiirerieieseissisesiess ettt ssssess e sssenssnass | eesisesssessssssssnsssnsssesssenssnsssnnss | ossisessssssenssnssssnssens 5,045,203 | ..oovvveriercninns 4,700,000

12593G AH 5| COMM MORTGAGE TRUST COMM_15-PC 4.290%.......cvruumrvrerirerereersreseiserssesesseesssssssesenes | veverneenns 04/01/2016.... |METLIFE 0BG 10272......0.0cuueerueiaeisneiseseseisessssisessesssesss sttt sessssssns | eesssesssessssessssssssssssssesssnsssnnes | oessssesssesssesssnsssnssnns 9,650,342 | oo 8,904,000

12593) BF 2| COMM MORTGAGE TRUST COMM_15-CR = 3.896%........c0ovvrerrireriniienrerisirnniesssssessisesssssenss | vevensines 05/16/2016.... | DEUTSCHE BANK SECURITIES INC........ovuiiiriiiiirirniieieisssiesesissesesssssssesssesssssssssessssssssesssses | ressosssssesssssssssssessessssssessonsns | coesssssessessssssessossnns 17,237,500 ....16,000,000

12593P AW 2| COMM MORTGAGE TRUST COMM_15-CR = 3.759%......ccvurrermermrerereseesieniensssessnssensesssnensns | seveseenns 05/18/2016.... | DEUTSCHE BANK SECURITIES INC........ovvorerrcrirnrrrerirerireenns 2,519,043 | ....... 2,345,000

12593V AA 7| CREDIT SUISSE MORTGAGE TRUST € 3.881%.......cuueerrrieirerieeireisseiseisessesssssessssssessnes | nevesaseens 04/01/2016.... [ METLIFE 0BG 10272.......c0otuueviiiiereiieiieeisierisseseee sttt sssento | sistssessnssssssessessnsssssesssssessesins | sesssssssnsssessnsssessnes 2,160,748 | ..ccovcvicin 2,000,000

12593V AG 4| CREDIT SUISSE MORTGAGE TRUST € 4.276%..........ceoreerrrierirerereesseissrsesienssessensssssenes | sevesseens 04/01/2016.... |METLIFE 0BG 10272.........00ueerueeeeieserieseseeesesissssssessess st s ssssess st ss s ssseessenssesssssss | eesssesssessssesssssssnessesssesssnsssnnss | oosrssessssssesssnsssnsssens 1,079,214 | oo 1,000,000

126117 AP 5[CNA FINANCIAL CORP 7.35% 11/15/2019  7...oovouiireirerisriseeiesieesnessssisessessesssessssissessnses | sevssenns 04/01/2016.... | METLIFE 0BG 10272......0.ccueerueemeisseisseseseisessssisesssessseessesss sttt esssssns | essssesssessssessnsssssssssssesssssssnnss | essssesssnsssnsssssssnssans 3,459,945 | oo 3,000,000

126117 AR 1|CNA FINANCIAL CORP 5.75% 8/15/2021 5.7 04/11/2016.... | MRV2 677 10056.. 2,872,166 | ....... 2,554,000
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126235 AJ 9| COMM MORTGAGE TRUST COMM_12-CC 3.223%.....ccevrrrrerriernnieiresissessnsssssssssssssesssssenss | vevseernns 04/01/2016.... [METLIFE 0BG 10272........c0cuevieeiieieeiiieisie st esse s sss s ssasse s sssenens 32,236,735 | ..ovvveierciriniens 31,355,782 | .o 2,807 | 1FM...ovveeiiiis
126238 AL 4| COMM MORTGAGE TRUST COMM_12-CI 3.774%......cvuurvruerirerireereeisesssersessseesensssssssssenins. | vevesseenns 04/01/2016.... |METLIFE 0BG 10272........00uueeumeimeiuerisereseeeseesssssesssssesss st ssss st ssensssens 20,600,702 | ...ovvvrererreririieninns 19,865,686 | ...oovvvvcrrrrinns 2,083 | 1FM...ooceircirciierinns
126238 AQ 3| COMM MORTGAGE TRUST COMM_12-CI 4.479%.......ccomvvrmrrierireirnsiinsisssiiesiesissssssssisssssnsens | vevesesenns 04/01/2016.... |METLIFE 0BG 10272......00.0uuureriineiseiiesise s bsessse sttt sttt sessansns | esbsssssesssssssssssssssessssesssesssnnes | esssssssesssnsssssssnsean 6,840,583 | ..oovriricnnd 6,711,375 | oo 836 [1FM..oiiciis
12624K AN 6| COMM MORTGAGE TRUST CMT_12-CRE 3.791%... 04/01/2016.... |METLIFE 0BG 10272.......0.00cuevumiireiiesisesissesssissssssssessssssssssss s essses st sssss s ssessssesssssssssssnsss | oesssssssssssnsssssssesssassssssssnsssonss | siossssssssssssnssssnsssenes 19,096,244 1,908 [1FM..ccrvrieriecirnens
12624K AQ 9|COMM MORTGAGE TRUST CMT_12-CRE 4.393%... .| 04/01/2016.... | METLIFE 0BG 10272 3,889,838 A43 [ 1FM.ciens
12624K AU 0| COMM MORTGAGE TRUST CMT_12-CRE  5.017% ....ccvurrrierrieiinieieriseiesserissisesessesssssenens | veveenenes 04/01/2016.... | METLIFE 0BG 10272 ....2,652,520 2,484,143 346 | 1FM....coovecceen
12624K AW 6| COMM MORTGAGE TRUST COMM_12-CR  5.017%....cceverrerrerrirerieesieeienisssessnssensenssensns | vevesseeens 04/01/2016.... |METLIFE 0BG 10272......0..0cueerueeeeieserireseseeeseeisssssesssess st st sess st ss s sssesssenssensssess | eessoesssessssssssessnassesssesssnsssnnnss | oerssesssssssenssssessnssens 1,286,166 | ...ooovveerrieriereienns 1,337,571 | oo 186 | TFM..cooccie
12626P AJ 2| CRH AMERICA INC. CRH AMERICA INC 8.125%........cvuuererrirreineircriiesisnesiseissesssssssssesessssanse | sevesaseens 04/01/2016.... |METLIFE 0BG 10272......0.ccuuuriuieaiiieiisesiseeissesise st ssss st ssensesssansns | ene 2,835,207 | ....... 2,530,000 | .ooveririieieeeenas 43,968 [2FE......ccocoviririinne
12631D BD 4| COMM_14-CR17  4.174% 05/01/4T ......o.cvorvireieirinirirerieriseeinsisssie e ssesssesssssisnnes | seesenenes 04/15/2016.... | NOMURA SECURITIES INTERNATIONAL........evtriiiiiiiieiieriiesisesseisssssessesssessessssssssssiesions | ceesssesssesssssssssssssssesssesesnsssnnes | oossssesssnsssenssssesnssens 1,614,141 | s 1,500,000 | .cooovvevrricrires 3,304 | 1FM...ooiviiririreiins
12635R AW 8| CSAIL COMMERCIAL MORTGAGE TRUS 3.534%... 04/01/2016.... |METLIFE 0BG 10272.......c.coueveeeieeereesiesiiesiississssssiessiessssssssssssssssssssessssssssssssssssssssssssssssssssssss | sossssssssssssssssssssssssssasssssosnss | conssessisssesssssssensseni2y 103,202 | covvevoresiressissssesssons 2,000,000 3,337 [ 1FM..coeerrene
12635R AX 6|CSAIL COMMERCIAL MORTGAGE TRUS 3.808%... .1 04/01/20186.... [METLIFE 0BG 10272.........cooueeiieieierereeieeieeieerecesiesesesesesesasessesesesese s sesessesssesssssssssssssssssssasssssnsssns | svesensesssssesssessnsessssssssssssnenense | sveveresesisnensesesnnensersnny 214709 | civiiiciiiiciiiireeneen3,000,000 | o317 [ TFMuc
12636L BC 3 |CSAIL COMMERCIAL MORTGAGE TRUS 4.000%... 04/01/2016.... | CREDIT SUISSE SECURITIES USA Lu....coucvuureuiimerirerireiseesssssessesssessssesssssssssessssssssssssssssssss. | eesssessssessssssssssesssesssnsssnsssnsss | neeessesssssssesssesssnsssessssssssssssnsssns | cosmissssssssssnsssesssassssssssssssssssnens
12636M AE 8| CSAIL COMMERCIAL MORTGAGE TRUS  3.101%.....vuuierncermeireieeeeseiseeissseissisesssssssesssessane | sevoneianns 05/17/2016.... | CREDIT SUISSE SECURITIES USA Lu....coiuuiimiiieiieiseiseeiseiiesiesssseesssisssssssses s essssissssssses | oeesssesssssssnsssssssesssassssssssssnss | sroesssssesssssnsssnsssnnnes 10,299,940 | ...ooovvereiineieris 10,000,000
126378 AG  3[CSMC_07-1 5.989% 02/01/37.......comrriiriririeirinrinerieriesissseisesssesiessesessssssssssessessesssssssssnnns. | sevssioes 04/01/2016.... |METLIFE 0BG 10272.........ccuuteumiiueiierieseieeesesississssessseess st ssss st enesnsss | eesisesssessssssssnsssnsssesssesesssssennss | ooesssessssssessssssssnssens 1,132,689 | oo 2,135,764
12642M AJ 9| CREDIT SUISSE MORTGAGE CAPITAL  6.500%.........crueerueenermersnerereesenssnsesersesssnsesensssessens | sevnesnes 04/01/2016.... |METLIFE 0BG 10272......0..c0oeerueeeeisserssessseesesssssissessssss st sssse st sssssssesssasssassss | oessssesssesssssssssssssssssssesssnsssnnss | ossssesssnssssessssssssssens 5,037,742 | oo 7,870,314
12643N NM 5| CREDIT SUISSE MORTGAGE TRUST C 4.000%........c0cuevemririiniiesiierisiisiissisiiesiesessssnns | voerienes 05/1812016.... | VAHOUS. .......ccvvoeeeeeeereesiiessieseeess e sssessses e sss s s s sssssssesss s sssssessssesssesssanns | eessssssiesssssssssssssssssssesssasssnnss | oesveresssesssisssssssessssan 4415645 | ..o 4,350,389
12643N NM 5| CREDIT SUISSE MORTGAGE TRUST € 4.000%........vurvermrermeemrieerireriresesensssssessenssesssensses | veevenenes 06/01/2016.... | Various 10,317 10,317
12644W AL 0 |CREDIT SUISSE COMMERCIAL MORTG  3.785%......ccuuueverrerneerneeanerserieseseesssissssesssesesssesans | sevessinnes 04/01/2016.... |METLIFE 0BG 10272.........c0uuteuueeueiesereseeeseesssese s sssssss st s st ssnses | resssessassssnsssssssessssesssssssssnns | srsesssssessssansssnssnnnes 19,029,824 | .....ovvevrirricris 19,261,786
12644W AM 8| CREDIT SUISSE COMMERCIAL MORTG  3.785%.......cvurvrererrersirnierissseeserssisesessssssssssinenns | onsinsenes 04/01/2016.... [METLIFE 0BG 10272........c0ucievieeireieieieiieieisssesie st sse s sssssesssss s sss st ssassessesssssssesss | sessssessesssssssessesssssssessesessssesess | siesesssssessssesssassessens 6,236,968 | ....cocveieriried 6,604,041 | ....ccoocenee 694 | 1FM...coovevvririene
12648) GE 5| CREDIT SUISSE CAPITAL CSMC_14- 2.750%......c.cvuurrmmerirerereersninersersessseessssssssssssssssssenns | nevesseesns 04/01/2016.... | METLIFE OHA 10276..........coourermerireeseiserssessssesssesisseesessssssssesssesssssessssssssse s ssssssssssssssesssesssns | sessssesssessssesssssssssssssssesssnsssnnss | oossssesssnssssesssssssssssend 4,895,917 | oo 4,897,486 | ..cooovvennes 374 [1FM.ccocis
12648M CJ 1 |CREDIT SUISSE CAPITAL CSMC_14- 0.553%......0cvmmruririnriiereriiisesesinesssssiserssssessessssssssesses | onsensenes 04/01/2016.... | METLIFE 0BG 10272 ....4,730,002 4,855,438 575 [1FM.ooeeeererieeienes
12648M CU 6|CREDIT SUISSE CAPITAL CSMC_14- 0.733%..... .| 04/01/2016.... | METLIFE 0BG 10272 2,005,795 | oo 4,176,511 662 | 1TFM....oooevereerenn
12648V AJ 3| CREDIT SUISSE MORTGAGE TRUST C 3.402%.......cceermreerrerineeereesseissisessesssseessssssessess | sevesseenns 04/01/2016.... | METLIFE 0BG 10272 2,980,209 | ....... 2,995,113 278 [1FMeooeeeerees
12648W DS 8| CREDIT SUISSE CAPITAL CSMC_14- 0.553%......ccurvrrirnireereririssiesieisssssessssssesessssssssensens. | onsennenes 04/01/2016.... [METLIFE 0BG 10272........c0cmevieeiieieeisiiessie s sssss e ss s sssssssenens 2,330,073 | ....... 2394718 | .o 213 | 1FM..ecce
12650E  AJ 6| CREDIT SUISSE MORTGAGE TRUST € 0.380%.......ccuueerureuersnersrereseesensssisensesssseesensssesenes | neveseenns 04/01/2016.... | METLIFE OHA 10276..........ccuueemmrimeimmeeisessesssesssseesessssessesssesssseessssssse st ssssssssssesssessssssans | esssessssssssssesssesssssssssssnsssnns | soeessssssesssnsssnessnenes 15,670,029 | ...oooverrirerieris 17,247,046 | .....ccooncen. 182 | 1FE
12656* AD 4| CSLB HOLDINGS INC 4.26% 11/8/2026 4.26............coovririiiriiniineiveriesissecnsissiesienisiiens | veveseneins 04/01/2016.... [ METLIFE 0BG 10272.......c00 ittt 20,594,027 |......... 20,000,000 340,800 [ 1.
126650 CQ 1|{CVSHEALTH CORP  4.750% 12/01/22........cccvvemieerirnerierierirneeississriesisesessessssssssssssessesesssesns | sevesssones 06/09/2016.... | Tax Free EXChange..........ccvvveuervveriererneereeieinnns 2,000,000 | ....... 2,000,000 2FE
126650 CU 2|CVSHEALTH CORP 2.875% 06/01/26.. .| 05/16/2016.... | BARCLAYS CAPITAL INC D 157,836 | o 7,220,000 2FE
126673 SN 3| COUNTRYWIDE ASSET-BACKED CERTI 5.103%......ccvvrrireririririrnsierssseeesssisssssssssnssesens | eerevenenes 04/01/2016.... [ METLIFE 0BG 10272.......c00tueviiitiresieisessie s ssssisssse st ssasssessssssssansns 9,139,291 | i 9,162,557 1,299 | 1FM..cviiiiicieee
12667G 4W 0| COUNTRYWIDE ALTERNATIVE LOAN T 1.133%...couvvrurermrierienienereeseessessesieseseessessssssenes | neveseenns 04/01/2016.... |METLIFE 0BG 10272......0..ccoeerueieeisseriessseeesessssesssesssses st sssse st ss s sssssnssesssesssssss | eesssesssessssesssssssessesssesssnsssnnss | oesssesssnsssesssssssnsssens 5,380,298 | ..oovrverierienininns 7,068,442 | oo 1,530 [ 1FM.eociiens
126694 WE 4 |COUNTRYWIDE HOME LOANS CWHL_06 2.720%.........ccuuererereriiererieiseiesiersssieserisseenienins | cevneerenas 03/10/2016.... | CITIGROUP GLOBAL MARKETS INC/......ouiuurirmiimiiriieiiseeisessssiseesssssessses s sssssssssneees (90,264) +(103,938) | oo (T 1FM.a
12672# AA  6|CVS PASSTHROUGH TRUST 4.704% 09/10/34.........ccoovirierirrinreinninerireriesessssisssisenieneeeeses | severienes 04/01/2016.... | METLIFE 0BG 10272.........0cuureuuiieeieeiiieseeeeseeissisesiesseess st ssssess e sssenssnsss | eesisesssessssssssssssnsssesssenssnsssnnss | oeiisessssssenssnssssnssens 9,922,995 | ..o 9,929,181
13057Y AE 0| CALIFORNIA REPUBLIC AUTO RECEI 2.520%.......c.cvuurereerrererserineeiseesssissessesssesessessssennens | sevesseeens 06/08/2016.... | CREDIT SUISSE SECURITIES USA L 18,499,040 | ..o 6,500,000
131347 CK O |CALPINE CORP  5.250% 06/01/26.........cvvrrivrrrieirerisisisnsiersnssseessssissesesssesssssssesssssssssessssssss | soreseenes 05/24/2016.... | DEUTSCHE BANK SECURITIES INC 1,150,000 | oo 1,150,000
13134M BG 7|CALPINE CORP O1/15123..eoeer s | nerereeias 05/18/2016.... | MORGAN STANLEY & CO......ccoumrvrmrimrererenerieeieesssessensnenes 2,992,500 | ....... 2,992,500
136375 BT 8| CANADIAN NATIONAL RAILWAY COMP 5.55% 3/1.......oevoveerrriniinerieriseessseinssisesssesissesssnnnee. | e 04/01/2016.... |METLIFE 0BG 10272......0..ccuteruiimeireiieseseeisssssss s isess sttt sensne | esbsssssessssess s bsssssesss s ssasssnnes | eebssesssesssssssssssanseaas 3,325,944 | oo 3,000,000
14040H BG 9| CAPITAL ONE FINANCIAL CORPORAT ' 3.200%.......cccurreurrerererererresmeesmsmasersseresesesenssssssssssesens | veevenenes 04/12/2016.... | STIFEL NICOLAUS........couuvirririermirieiiseiiesseeeseeisssssse s ss sttt sssssssenssens | eestsesssesssssssssssssessesssesssssssnnss | ooesssessssssenssnsssnssens 1,862,121 | e 1,880,000
14161H AG 3| CARDTRONICS 1.000% 12/01/20.......ccrruurirmemirerireireriseesessessseessssssesssessesessessssssssssesssesssas | seessnenes 05/10/2016.... | OAKTREE CAPITAL 50,846 50,000
14313* AB 9| CARMAX AUTO SUPERSTORES INC 4.170% 04/... .| 06/22/2016.... | BANK OF AMERICA N.A.. 500,000 500,000
14313* AC 7| CARMAX AUTO SUPERSTORES INC  4.270% 04/.........cccomtvemirreriereniernerissinerireseresesseesssinens | vevesneeens 06/22/2016.... | BANK OF AMERICA N.A.......coiviirimirimiimiriasiiiesiesssesessesssssssesse st ssess s sssssssssessses | eestsesssesssssssssssssessesssesssnsssnnss | ooesssesssesssesssnsssnnssens 1,800,000 | .oovevnverriierieniins 1,800,000
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14314M  AH 6| CARMAX AUTO OWNER TRUST CARMX_  0.912%......vurermrriererieisnineienseisnsiersssessessssessnsenss | onsensenes 04/12/2016.... | RBC DOMINION SECURITIES INC.....ccovviiriiiiriiieiiiisiesissssissssssesssseessssssssessssssssssssessssssssses | ssesssessessssssssessssssssessasssnsonsns | oessesssssssessssessnes 3,000,000 | .o 3,000,000 | ..o 1FE
144141 CZ 9|DUKE ENERGY PROGRESS INC  5.300% 01/15/......ccourveuirrerirerirneerneinssiseriesssssesssnssssssessessns. | eevsennnes 04/01/2016.... |METLIFE 0BG 10272.........c0uueeuivmaeresersseeeseesssessesssesssesssess s ssesssse st sessesssesssssssssssnens | ressseesssssnsssnesssessssssssssssnsssens | sooeessssesssssnsssnessnenes 16,561,550 | ...vvvucermeenerierirns 15,000,000 | .ooovvrrerrereerrienis 170,042 | 1FE....ccovcvrerrnrrrnns
14454E AD 3| CARRINGTON MORTGAGE LOAN TRUST  0.743%......ccmvermrrirrireirneississsisesisessssssssisssssnsens | veveseseons 04/01/2016.... |METLIFE 0BG 10272......0..0uuuriruiiniseiiesis s ssse sttt st ssansns | eebtessssesssasssassssssssessssenssanssnnss | esbssesssesssssssssssnsenns 1,610,964 | ..o 2,538,000
147528 F@ 7 |CASEYS GENERAL STORES INC 3.650% 05/02.. 05/02/2016.... | DIRECT .....vuurerriierirrirriosiiesiiesisesesesesseinsies 800,000 800,000
14987B AE 3| CC HOLDINGS GS V LLC/CROWN CAS CC HOLDIN.......ccoomrermeerrinerinriineninenes .| 04/01/2016.... | METLIFE 0BG 10272 2,372,535 2,300,000
15004# AA 8| CED CALIFORNIA HOLDINGS 2LLC 3.940% 1......cooovviiiiiiiinnicenisniiesiesisiisssissiiesiesinns | veverienes 04/01/2016.... [ METLIFE 0BG 10272.......c00 vttt st ssssssessesssssenson | sissssesssssssssessessnsssssessassensensns | ressssssssssessssnessnss 4,752,325 | oo 4,886,307
15089Q A* 5|CELANESE US HOLDINGS LLC F0/31 e | s 06/24/2016.... | DEUTSCHE BANK SECURITIES INC.......ovvimririemmriairieriesissesseisssssessesesessssssssssssessesssesssees | eesssesssessssssssssssssssesssesssnsssnnss | ooessesssesssesssssessnssens 5,003,125 | .o 5,000,000
15189W AC 4| CENTERPOINT ENERGY RESOURCES C 6.125%......ccvvvuevrreeirrireriseissesiesisesisssssssisssssesenns | eevensinnns 04/01/2016.... |METLIFE 0BG 10272......0..0cuueeruiimeiseisesesesissessss s eessessses sttt st nsne | eebbssssessssess s bssssseess s sseessnnes | eesssesssesssssssssssnseaas 3,070,670 | oo 2,900,000
15189W AG 5| CENTERPOINT ENERGY RESOURCES C CENTERPOL.........c.ovviiieirriirinirieriereienissisesinnnes | cevnniines 04/01/2016.... |METLIFE 0BG 10272.........00uuteuuiieeiieiiseriieiesesississsiess st sessssess st sss st senssnsss | eesssesssessssssssssssnsssesssenssesssnnss | onissesssnsssenssnsessnssens 9478274 | oo 8,882,000
152314 JP 6[CXHE_05-B 5.409% 03/01/34........cooerimririerierireineeisssisesiessseessssssssssessesssssessssssssssssssssssssses | sessssnnes 04/01/2016.... | METLIFE 0BG 10272 ...3,491,602 | ....... 3,305,099
157694 AM 7| CHAMBERLAIN GROUP INC Chamberlain Group .1 04/01/2016.... | METLIFE 0BG 10272 4,412,384 | oo 4,000,000
162765 AC 5[CHEC LOAN TRUST CHEC_04-1 1.453% 07/25........ccovmeverierreineieriesisesienissisesssssssesseninss | eevseinnes 05/24/2016.... | CITIGROUP GLOBAL MARKETS INC/. 2,947,932 | ....... 3,074,766
16341E  AB 9| CHELSEA PETROLEUM PRODUCTS | L....ouiiuuiireiieireiieiiieseseisssiseissssssssseesssssssesssssssssesnins | neveseseens 06/13/2016.... | MORGAN STANLEY & CO....ccevvuurirmrimrireriniirneeieeississessssins 998,750 | ....... 1,000,000
16412X AA 3| CHENIERE CORPUS CHRISTI HOLDIN  7.000%........cvurvermreimrieirirerirreseesssiesisesesesesensssnesens | sevesseens 05/12/2016.... | MORGAN STANLEY & CO......coorviririrrireienriinerieriesesseieniens 775,000 775,000
166764 AH 3 [CHEVRON CORP  3.191% 06/24/23..........ccoomeemerieiinerieeississsssssssssssessssessesssssssssssssesssssssnns | sevssines 04/11/2018.... |MRV2 B77 1005B.........couueeureaeeseesserssseessessssessessesssssssessssssesssesssesss s st ssssssssssssessss | essssesssessssesssssssssssesssesssnsssnnss | oossssesssnssssesssnsssssssens 2,077,898 | oo 2,000,000
16725* AA 8| CHICAGO BRIDGE & IRON CO (DELA  4.150%........ccrvvrrerrerreiriiseiserisesesssesssissssesssesssesssnss | seveseseens 04/01/2016.... | METLIFE OHA 10276..........ccoviiirerineieeinicissiesssiseins ...9,684,002 | ....... 9,500,000 104,038
16725* AB 6| CHICAGO BRIDGE&IRON COMPANY NV ChiCago B..........cccmirmiriereriereiirierissssensesessnisnnes | vevesneeens 04/01/2016.... |METLIFE 0BG 10272......0..0coeerueieiiesrieseieeesessssssssessessseessessssess s ssssess st sssesssenssesssssss | oeesssesssesssssssssssssessesssesssnsssnnss | ooesssessssssesssnsssnsssen 8,818,500 | ....... 8,500,000 111,140
167885 AA 0 [CHICAGO PARKING METERS LLC CHICAGO PARKI........cocuiririreireiseinsiiesisseneesseissssinnes | eeveseins 04/01/2016.... |METLIFE 0BG 10272........cccuueeumeieiinerinesiseeisseesss st ssssssss st sssssssssssssssessssnsss | ene 21,635,420 |........ 20,000,000 280,549
17121@ AA 4|FCAUSLLC 05124117 ..ot snnns | sesesnes 05/23/2018.... | VAIIOUS. ......oveivriiieiieisciesie st ssses s ssssse st bbb s s bt ss bbb st bt ses s s ssssenseses | sesessessessessssessesssssssessesesnsensess | siesssessesssssesssansessens 4,548,679 | oo 4,543,000 | ..oovieirrererinieieins
17178H AG 7|CIENA CORP 04125121 ...t | erinniis 05/03/2016.... | BANK OF AMERICA N.A.......ooiuiiiimieimiimerisiiaessesssesisesssssssssse st sss st ssisssnssssss | essssesssesssssssssssssssesssesssnsssnnss | ossssesssnssssesssnssssnssans 3,980,000 | .vverrrnrirrerenrenns 4,000,000 | ..oocvorrererinrienines
17275R  AE 2| CISCO SYSTEMS INC 4.95% 2/15/2019 4.95......ccorivvririieriiriierineisensisersssiesissisesessssssssenes | revssennns 04/01/2016.... |METLIFE 0BG 10272.......0.ccuuiiuiiriiseiisesiseesssiss sttt st ssssnses | eessesssssssnsssessssesssasssessinsssnns | stesssssisssssnssssssnenes 47,532,819 ....43,000,000 277,888 [1FE.....cocovvviireriiins
17309D AF 0| CITIGROUP COMMERCIAL MORTGAGE 5.973% 0 .| 04/01/2016.... | METLIFE 0BG 10272 21,457,495 |. 21,455,000 3,560 | 1FM.....vvvvrricirinns
17311Y AA 1| CREDIT BASED ASSET SERVICING A 3.959%......courvrmrirrirrrinsiinersesisseesessssisssssessssssssssnse | sevesseenns 04/01/2016.... |METLIFE 0BG 10272......0.c0cueerueeueiaeiteseseeisessssisessesssesssessss sttt sesssansns | esstsssssessssessnsssssssssssesssnessnnes | essssesssnsssnsssssssanseand 4,163,482 | oo 7,121,989 788 [1FM.coiiciiis
17313B AA 9| CITIGROUP MORTGAGE LOAN TRUST  0.628% 0........vvverrvreimrieirerisisernsieissnsssesssseessensne | vevsesrnes 04/01/201B.... | VAIIOUS.......ocveivriiieeiseissiesiesesie st sssessesss s sse st ss s b s s bt s s s b s sse bt ses s s ssssanseses | sessssessessssassessessssssessssesnsensess | siesssessesssssesssansessns 4,277,556 | oo 4,863,579 | ..ooovvvinne 657 | 1FM...cooeevrccvcne
17313B AA 9| CITIGROUP MORTGAGE LOAN TRUST  0.628% 0........ccouvummrirerireerenieenenssrssessensssesssnsnens | sevesseesns 05/1912018.... | VAHIOUS.....cvvevreerseiseiseieseessesssessse s ses st sees | eebiess st bbbt enssenns | seessessinensenes 36,064,374 | ...oooverierrieinnn 40,736,321
17315N  AD 5| CITIMORTGAGE ALTERNATIVE LOAN  6.100% 0.....couovvevereeirererieiniisieisiseieseeieesssssiessisssessesses | sesesnes 04/01/2016.... [METLIFE 0BG 10272........c0ueieviieireieieieiseieissiesie et ss st asse st sss s ssassessessssssesss | sessssessessesassessesssssssessesessssensess | siesssssssessssesnsassessess 3,351,975 | oo 3,131,307
17324K AP 3| CITIGROUP COMMERCIAL MORTGAGE  3.818% 1.......cvuueiuirierirrieesseiseriesiessssessenssnsesenes | reveseeens 04/01/2016.... [METLIFE 0BG 10272.........cveevereeereeresieseeseesiesssesisssessssssssesssssssesssssssssesssssssssssssssssssssssssssssssssons | sonseesssssissssssosssssssnsenssnsinssssons | ovvesnsiesisnsesssssensnnss by 288402 | wovvvoeisererssesiiesinns 4,000,000
17324K AR 9| CITIGROUP COMMERCIAL MORTGAGE 4.072% 1 .| 04/01/2016.... | METLIFE 0BG 10272 ..3,500,000
177376 AD 2| CITRIX SYSTINC  0.500% 04/15/19......cccruiveririrernireireinsissiesssissssssessssssssessssssessssesssssssssessns | sesesenenes 04/21/2016.... | OAKTREE CAPITAL......ccvvvrirereierineiereiissieninines 75,946 65,000
18974B AH 2| CITIMORTGAGE ALTERNATIVE LOAN  6.000% 1....couverrermeermrimerserierssesseniseesersssssenssensnee | seveseenns 04/01/2016.... |METLIFE 0BG 10272......0..ccoeerueieeisseriessseeesessssesssesssses st sssse st ss s sssssnssesssesssssss | eesssesssessssesssssssessesssesssnsssnnss | oesssesssnsssesssssssnsssens 5,084,099 | ..o 5,957,323
191241 AD 0|COCA-COLA FEMSA SAB DE CV 4.625% 02/15.. oo 04/01/2016.... |METLIFE 0BG 10272......0.c0cueerueiaeiseitesisesisessse s sssess st ssenene | esbbssssessssess s bsssssesssesssesssnnes | esbssesssesssssssssssnssans 2,701,493 | oo 2,500,000
192714 AA 1|{COLBUN SA COLBUN SA 6% 1/21/2020 6.000..........ccorremerermrrririrenereiseiinsieessesessesesseneniens o 04/01/2016.... | METLIFE 0BG 10272.........0cuuteiuiieeiieiiresiseeeseississsiesseess st ssssessenssenssnass | eesisesssessssssssnsssnsssesssesssnsssennss | oniesessssssnesssnssssnssend 4,161,000 | coooovrorerciieii 3,800,000
20030N BN 0| COMCAST CORPORATION  3.375% 08/15/25..........ccoorremeemerieriseeisenississessesissesssessssisssssssens. | nevesneenas 04/01/2016.... |METLIFE 0BG 10272........uccuuevuueeuseisseresesiseesssesessesssesss st es st st sss st sssnaes | resssessassssnsssssssessssessssssssssnns | srsesssseesesssnssssssnnses 15,932,283 ....15,000,000
20337C AB 1| COMMSCOPE INC 05/21/22.c.o vt | eriernns 06/24/2016.... | JP MORGAN SECURITIES LTD LDN......cciriiiririireriiereresssrsissssesssssseessssssssessesssssssssessssssssses | snsssessssssssossessssssssessssssssenns | oesssssssssemsssessnes 1,003,125 | oo 1,000,000
205887 BR 2| CONAGRA FOODS INC CONAGRA FOODS INC 3.2%.......ccurermerereermerenerireseseesssesenssessnesssesees | weverenenes 04/12/2016.... | US BANCORP INVESTMENTS INC.....cccovvrvmrrmerirerireereriserinerienes 2,599,740 | ....... 2,574,000
212015 AL 5| CONTINENTAL RESOURCES INC. 4.500% 04/1.........vvueremrererieeernecsississsisssiessssssseessssinnes. | eeeerieees 05/06/2016.... | BARCLAYS CAPITAL INC 435,000 500,000
219350 AW 5| CORNING INC 4.750% 03/15/42..........ccmvrerirrrieriieerneeiesisesiesiesesssessssssesseseesssssessssssssssessns. | severenenes 04/01/2016.... |METLIFE 0BG 10272.........00ueerueieeiesrieseseeesesissssssessess st ssssess st ss s sssesssenssessssess | oeesssesssesssesssssssnessnesssesssssssnnss | ooerssessssssesssnssssnssens 9,209,861 | ..vourvrrierercrienad 9,500,000
22112E AC 2|COSAN LUXEMBOURG SA 7.000% 01/20/27.........occosvrerrunnee oo 06/09/2016.... | BANK OF AMERICA N.A........cccoovvvmrrrnnn 981,630 | ....... 1,000,000
225433 AQ 4|CREDIT SUISSE GROUP FUNDING GU 4.550%......... 04/13/2016.... | CREDIT SUISSE SECURITIES USA L. ..cooiiriieiiiiririiisisnieississiesisissesesssssssssssesssssssssessssssses | sosssessnssssssssssssssssessssssssens | e 4,958,810 | oo 4,960,000
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225433 AS 0|CREDIT SUISSE GROUP FUNDING GU  3.800%........cvurrrrearerermnianersiersssssessesssesessssssesssnenes R 06/07/2016.... | CREDIT SUISSE SECURITIES USA L...cc.vvvvivvrririirnrineines 2,991,420 | ....... 3,000,000

22546D AA 4| CREDIT SUISSE AG 6.500% 08/08/23............... Frves 04/15/2016.... | CREDIT SUISSE SECURITIES USA Lu...coucuuuiemiimerierireiseessesssessesiesesseessessessessesssssesssssssssss. | sessssesssessssesssssssssssesssesssssssnnss | soessesssnsssesssssssnssens 5,294,800 | .ovoorvrrirerirenieenn 4,960,000

225470 T7 8|TBW MORTGAGE BACKED PASS THROU  6.000%.........cevuumremrernceineeriineisserssesesenssssesasssnees | woeereenes 04/01/2016.... |METLIFE 0BG 10272.........ccumrirriieiieiieeiisesseiss s sssssisssssssses st ssssssssssesssessssssssassss | sosssssssssssesssssnsssenssesssenssonnes | sosvsesssessennsscssenseessd, 842,362 | i 5,830,599

227047 A# 4|CRODA INTERNATIONAL PLC 2.540% 06/27/2 D........ 06/27/2016.... | DIRECT ..ouvouiirieimrirrisiieriessiesisesissesssssese s sssssssesssesssesssesasssssssssessesssssssssssssssessessins | coesssesssnsssnssnsssessesssnsssnssnnss | oereeressesssssessnssennssne 3083, 109 | evvvreverresnmsieenssersens 3,033,765

227047 A* 8|CRODA INTERNATIONAL PLC 1.080% 06/27/2 06/27/2016.... | DIRECT. ..1,785,600

227047 A@ 6|CRODA INTERNATIONAL PLC 1.430% 06/27/2 D..cce. 06/27/2016.... | DIRECT..... 1,339,200

22822V AC 5|CROWN CASTLE INTL CORP  3.700% 06/15/26..........covverrerrreereerieriresesneesssisserieneesesessnns | veverenenes 04/26/2016.... | MORGAN STANLEY & CO.....ccovumvrrririerrineriesienirssesseesssssessesssssesssssssssessesssessssssssssnsssnessns | coessesssseessnsssssessesssssensonnns | ovessesenensonsesseseesees 1,919,129 | it 1,925,000

23312L AS 7|DEUTSCHE BANK COMMERCIAL MORTG  3.445%........ccviumrieriennerieriesisesississessesiesisseesnns | eoeerienes 04/01/2016.... | DEUTSCHE BANK SECURITIES INC........ovvuuiiuiiiiiaeiieiiesiseisssissessesssesisssssssisssssessesssesssnss | eesssesssssssassssssssessssesssasssanssanees | nessssssssssssesssssssessssssnsssssssnsssns | cesmssssessssssessssssassssessssssssssnes

23317* AC 4 |DULLES DISCOVERY 4 3.550% 09/05/33.........coommrireririerieiniiierieressessssisssssessessesssssssssisnens. | seererenes 06/30/2016.... | BOSTONIA GLOBAL SECURITIES LLC......cooovvvererirrirriinrins 900,000 900,000

23317* AD 2|DULLES DISCOVERY 4 5.680% 09/05/33.........cccrrmmreriemrinerserinesesneessssssssssssesssssssssssssnens | soeessnenes 06/30/2016.... | BOSTONIA GLOBAL SECURITIES LLC.......vuuvimierrieriiersessseiseesssssssssesssesssseesssssssssesssesssees | sessssessssssssesssssssssssesssesssnessnses | sossssesssnsssessssssssssons 1,500,000 | .oovernrenrirerienirenns 1,500,000

23341C AB 9|DNB BANKASA 1.756% 06/02/21 06/06/2016.... | Various 21,043,780 |. 21,000,000

235822 AA 1|DANA FINANCING LUXEMBOURG SARL 6.500%... Frvs 05/24/2016.... | CITIGROUP GLOBAL MARKETS INC/.......ovviuiermrimirmeriseriseesesisssesessesssesssessssssssssssssssssesssases | sessssesssessssesssssssssssesssesssssssnnss | oesssesssmsssesssssssssssens 5,000,000 | .oourrrrirerireenenns 5,000,000

24618# AF 7 |DELAWARE NORTH COMPANIES INC Del NOL ot | s 04/01/2016.... |METLIFE 0BG 10272......0.c0cuueerueimeireiiesesesissesss s ss sttt ssensne | esstssssessssess s ssssssesssesssasssnnes | essssesssesssssssssssnsean 6,518,339 | oo 6,000,000

24668P AB  3|DELHAIZE GROUP SA 6.500% 06/15/17........cvveurvenerinrricrirnes Freis 04/01/2016.... |METLIFE 0BG 10272.........00uievuiieeiierireniieeesesississesiess st ss s ssssessesssenssnsss | eesisesssesssssssnsssnsssesssesessssnnss | oossssesssnsssesssssssnssen 6,968,328 | ....... 6,600,000

247361 *A 8|DELTA AIRLINES 10/18/18.co e[ eebnnnis 06/14/2016.... | BARCLAYS CAPITAL INC......ooviimmiimiimeiseriseresees i sses st s ess st s ssssenssens | eesssesssesssssssssssssssssssesssnsssnnss | essssesssnsssessssssssssens 1,001,250 | .ooovereerrierieneens 1,000,000

247916 AF  6|DENBURY RES INC. 9.000% 05/15/21.......cooiurrerriiniirnerieiseissssinssssssssssessssssssssssssssesssssssens | soesseeees 05/18/2016... [ ISSUING COMPANY .....coouiiiriiieiiriieiiseiesiesississsesesssssessesssenes 492,300 547,000

25151X AA  9|DEUTSCHE ALT-A SECURITIES INC  0.643% 0.......cveourvemrimirierierereeiinisserisesiesessessenessessenes | veerenenes 04/01/2016.... |METLIFE 0BG 10272......0.u00oeevueeeiieserieseseeesesisssssessess st essssssss st ssse st esssesssssss | eesssesssessssesssssssessesssesssnssssnnss | ooerssessssssesssnsssnsssens 5,157,935 | oo 6,401,304

25151X AB  7|DEUTSCHE ALT-A SECURITIES INC  0.583% 0........cocoeermrimirierierireesssiseissesiesessessssesssesenes | seeerenenes 04/01/2016.... |METLIFE 0BG 10272.........c0uuteuueeueiesereseeeseesssese s sssssss st s st ssnses | resssessassssnsssssssessssesssssssssnns | srsesssssessssansssnssnnnes 11,058,900 | ...vvorerrerrrerirs 13,715,088

252458  AB 3| DIAGEO INVESTMENT CORPORATION  2.875% 0....ocvuvrreuirieriieisieieisesssiessesissessnssssssssnsens | vevsessnns 04/11/2016.... [MRDCELT 695 10046...........coeveiirerieeirercieiesecie s sse s sse s nsnes 2,502,240 | ....... 2,400,000

25271C AK 8| DIAMOND OFFSHORE DRILLING INC.  5.875%......cccvuvuerrerereereriseinersesisssessssssssssessesssssesee | nevesneenns 05/20/2018.... | VAHOUS. .....couvrrrerarrsieresesenssssesesssssssessessssessssssssenssenes 371,928 371,000

25271C AK 8| DIAMOND OFFSHORE DRILLING INC.  5.875%......cccccuumiiieririnniissinsiiesississseissisesiesiesisns | veveosieas 04/01/2016.... [ VAIOUS. .....cvvvrieaircerreseisseieterssss et sss st esrenss | shessessessnss st ns b ensrente | oresssinssessensessensnes 5325125 | ....... 5,650,000 139,229 | 3FE...ccovirrrrerirns

25470X AW 5|DISH DBS CORP 5.875% 11/15/24... .| 06/30/2016.... | CITIGROUP GLOBAL MARKETS INC/ 421,875 450,000 3,745 | 3FE

260543 CH 4|DOW CHEMICAL COMPANY THE DOW CHEMICAL CO.......ccoouivmmrimerrniinerierireeseeiseesessssees | woeereenes 04/11/2016.... [ MRDCELT 895 10046...........cooeverieieiiisieissieie s isssessss s sssssss st st st s sssssessessssssessesssnns | ssesssessessssssessnssssssssessesssssesses | siessesssssesssessessessonss 3,602,211 | oo 3,500,000

263534 BW 8|EIDU PONT DE NEMOURS&CO 5.750% 03/15/......ccurverirrrrerinrmeirersssisesessessssssiessssssssessssnns | oesensens 04/01/2018.... [METLIFE 0BG 10272........c0ueievieeireieieieiieie s s sssssss s sse s ss s sss s sss s st assessesssssssessns | sessssessesssssssessesssssssessssessssesess | siesessessessssesssassessess 5,563,697 | .o 5,000,000

268270 AA 3|E.CLS.A. 5.625% 01/15/2021 5.625% 01/.... Frois 04/08/2016.... | BARCLAYS BANK PLC = LNBR.......couiiumrimriieemieisseisesiessseesseessss s sssssss st sssissssssssesssessssses | oessssesssessssssssssssssssssssesssnsssnnss | ossssesssnssssesssnsssssssens 2,762,500 | .ooovrerierieeieinns 2,500,000 ,

26875P AD 3 |EOG RESOURCES INC 5.625% 6/1/2019 5.62.........cccvviiiieriiiiieinnissiisiieseiesississiiesiisiens | voveiienes 04/01/2016.... [ METLIFE 0BG 10272.......c0cvuuivuieiiieiiiieeresisisesssie st sbs s ssssssssesssnens | sressssssssesssssssssssessesssssesssnsens | oesssssnessessasssesssssnns 11,990,957 | ..vvovverriineiierins 11,000,000 207,969 |2FE

26875P AK 7|EOG RESOURCES INC 2.625% 3/15/2023  2.......covevurvenirierirerireerseeseriesiesesseesssssssssesssesenns | seerenenes 04/11/2016.... [MRDCEL1 695 10046...........coocveereerereereeeieseiesiessseesssssessssssessssssssessessssssssssssssssssssssssnsssssessnnes | sonsessssssinsssssosssssssnsenssnsinssnnons | ovvenrsiesissssnssssensennss, 213,008 | covvsvescieresiessesins 5,450,000

26884A AX 1|ERP OPERATING LIMITED PARTNERS 5.750%.. .| 04/01/2016.... | METLIFE 0BG 10272

26928 AD 6|EY GLOBAL FINANCE INC  3.530% 04/28/27.........ccovvvrveeierieisirnsirerssissisessssisssssssssssssssssessssenes | soessnsen 04/28/2016.... [ DIRECT ....ouivieriieiririeieriseiesssseisessssssssseenes 38,200,000

26928* AE 4|EY GLOBAL FINANCE INC  3.580% 04/28/28..........ccovvorerereerieinerieriresiseessssssessessessssessssssnsees | seerenenes 04/2812018.... | DIRECT ...ouvvurvruieeseesseeseesseessesssessseesssessssssssessessseses s ssssesss st ess st eestas | £rensseessesssssssses s enssseessssssensens | srseessssssessensssessnenes 10,600,000 | ...covuermreeerirerirns 10,600,000 | ..vovovereernrieerierirnes 1FE

26928* AF 1|EY GLOBAL FINANCE INC  3.730% 04/28/31........coourrierireirniiserieriesisseesseissssessessssesssssnnees | seerinenes 04/2812018.... | DIRECT ..ouvuuieuerirneesmeiseeseessesssesssss s s sess st sssss s bbbt | fieebseesens bbbt sess bbb ens | Sreebineissessnsbsentenes 10,600,000 | ...ooovernririicrins 10,600,000 | ..vooveveeeriieireiiees 1FE

279158 AC 3|ECOPETROL SA 5.875% 09/18/23.........coccvvrvmrrrerirerirneenns Roeee. 06/08/2016.... | BANK OF AMERICA N.A........ccoovivmiriiriririnniinnins 2,819,733 | ....... 2,775,000

28336L BQ 1|EL PASO CORPORATION EL PASO NATURAL GAS.......ccoomvumermrenerierinessesssssissessssssssssenssnes | soeereeses 04/01/2016.... |METLIFE 0BG 10272........c0cuueeumeeaeisserinesiseesseesse et ssssssss st ssissssssssssssssssesssnnsss | oene 069,623 | oo 3,900,000

284697 AA 7|ELDORADO INTL FINANCE GMBH 8.625% 06/1.........covruririerniieiinieiersssiesssssessssssssssssnenes Fres 06/09/2016.... | CREDIT SUISSE SECURITIES USA L. ..ooiiriiiiniiiriiisissieississiesisissesessssssssssesssssssssesssssssses | snsssesssssssssssssssssssessssssssonss | e 7,623,616 | .o 7,700,000

285295 A@ O|ELECTROCOMPONENTS PLC 5.140% 06/30/17......covvmmererrerremseinenienireseseesssessenseseseesseesns Frvri 04/01/2016.... |METLIFE 0BG 10272......0..ccoeerueieermeriesseeesessssssssesssessseessesssssse s sssss st ss s ssssessesssesssssss | oessssesssessssessssssssssesssesssnsssnnss | oesssessssssesssssssnssens 9,579,890 | ....... 9,330,000 122,555 | 2o

28617X A@ 2| Elektra Noreste 4.730% 12/13/27......ovuuiiuieriiieiieeieeis e Frovis 04/01/2016.... |METLIFE 0BG 10272......0.uccuuiuueereiiseriseseseesssis s st ess s bbbt nnes | freesseesansbsss s st sess s bsensens | sresssssissessnsssessnenes 10,175,394 | ..oooveeireieris 10,000,000 143,214 | 2.

291011 AY 0|EMERSON ELECTRIC CO EMERSON ELECTRIC CO......cccvturmrimirierenereresenissiserisessensseseses | sovereenes 04/01/2016.... |METLIFE 0BG 10272.........00ueerueieeieserieseseeesesissssssessess st esss st sssessenssesssssss | eesssesssesssesssssssssssnesssesssnsssnnss | ooesssessssssesssnsssnsssens 5,501,665 | ....... 5,000,000 113,073 | 1FE ...

291641 BA 5|EMPIRE DISTRICT ELECTRIC CO  5.875% 04/........ovvorrereernreeerierieeiseesssisessessesesnessassinees | seerienes 04/01/2016.... |METLIFE 0BG 10272......0.ccuueerueiueisseiseseseisessssisesssesssesss bbbttt sesssassss | eesssesssessssessssssssssssssesssaessnnss | essssesssnsssesssssssnssans 2,160,398 | .oovvrrerircrreieiinaa 2,000,000

29364N AP 3|ENTERGY MISSISSIPPI INC 6.640% 07/01/1 .| 04/01/2016.... | METLIFE 0BG 10272 2,618,154 2,300,000

29429C AD 7|CITIGROUP COMMERCIAL MORTGAGE  3.329% 0.......ccouvvmrremerirrerceseiserierieseneesenssessenes | reveseeens 03/29/2016.... | CITIGROUP GLOBAL MARKETS INC/.......ovvrmiviriimirierinieieessesisssisessesssessenssssessssssssssssesssenes | cessssesssessssssssssssssssesssesssnsssnsss | oossssessssssesssssssnsssen 6,179,604 | ..oovvverierrcrinnnd 6,000,000




LL'¥030

statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
29717P AQ 0|ESSEX PORTFOLIOLP  3.375% 04/15/26.........ccvvverriiirerinrineissisississiersssssiensssssesesssssssessens | nevsessnes 04/04/2016.... [ WELLS FARGO & CO.....ouvvrriiiiiriiiisirssie st sssssssssssssssessesssssssssonss. | ssasssessossssssossessssssssessassensonsns | oessesssssosssessssnessnes 4571756 | oo 4,600,000 | .cooiviveiiiieriiieine 2FE
30204# AA 5|EXGEN RENEWABLES | LLC 01721121 e | seenienes 06/06/2016.... | BARCLAYS CAPITAL INC 722,993 720,291 | .oovoverreeeieenns 3FE
302154 AW 9| EXPORT-IMPORT BANK OF KOREA 5.125% 06l.................. oo 04/01/2016.... |METLIFE 0BG 10272......0..ccuueiveiiireiieeisee st sssse st ssesssssssansns | ens 2,252,824 | ....... 2,000,000 | .ooverniriiiieieeenns 26,479 [1FE. .o
30219G AN 8|EXPRESS SCRIPTS HOLDING CO 3.400% 03/0.. 06/29/2016.... | CREDIT SUISSE SECURITIES USA Lu...covuuuiimiieirierirrinieiseiessiiesiesesssesseissssssessesssesssessessiss | cossssesssessssssssnsssssssesssesssnsssnnss | ooesiesssmsssesssssesnssens 5,497,745 | w.ooovvveererncins 5,500,000 2FE
30219G AP 3|EXPRESS SCRIPTS HOLDING CO 4.800% 07/1.. .| 06/29/2016.... | CITIGROUP GLOBAL MARKETS INC/. 499,125 500,000 2FE
30246Q BV 4 |FBR SECURITIZATION TRUST FBRSI 1.128%.......c0vvviireriiiieinricinsenierssseiessssiessesssesensnens | ovsinsenes 04/01/2016.... [METLIFE 0BG 10272........c0ueueeieeireieieieiseieissiesie st ss s ssssasse st s s s s ssassessessssssesss | sessssessessessssessesssssssessesessnseness | siesssssssessesesssansessess 3,250,176 | oo 5,403,000 1,330 | 1FMuecices
30255Q AA 9 |FLNG LIQUEFACTION 2LLC 12031121 | e 06/2412016.... |NO BIOKET........oorvruerrriniiniieieieeieniseesse st ssesessenssenes 169,811 | oo 169,811 | oo 2FE
30261V AA  0|FREMF MORTGAGE TRUST FREMF_10- FREMF 201........cccommiiiiimiineiineineiseisesiesessessssissees | ereerineees 04/11/2016.... | MRDCELT 895 10046...........ooucvvrreraiireiaeiseisesiseeeseesssese st sssesss st ss st ssssessses | essssssssesssssssssssssssessssesssasssnnes | essssesssesssssssssssnsenns 1,100,910 | oo 1,000,000 | .cooovverrerriinns 1,655 [1FM...cvoiinricinns
30284@ AJ 1[FNBMLLC 3.600% 07/25/21......coivirreriieeiiniriesiresissseissiessiesiesessesssssssssesssesssssssssssssessessns. | sevessioes 06/29/2016.... | DIRECT ...ouvuuriuriirirnirisiriesiiesiesisesessesssssesssessesssssssssssssssesssessssssssssssssssesssessssessssssssssessns | conssnessenssnsssnssnsssessensnnsnnes. | ooesesesenesennseennes 18, 181,818 ittt 18,181,818 | ..o 1Zeeierene
30711X AF 1| CONNECTICUT AVENUE SECURITIES 3.053% O......cccovvvruerrrrrrnnns 06/02/2016.... | VAHOUS. .....oouerrerreioeisseissessessssisesssessssssess s ssssssssssesssesssssssssssssssesssesssssssssssssssessesssssssanne. | soessessssesssssssssssnesssessnssenssonnns | oessessssensssessessennssn:0,00 1462 | covievirieirerissiierinnd 6,507,000
30711X AK 0| CONNECTICUT AVENUE SECURITIES 3.453% 0 .105/13/2016.... | Various ..8,499,000
3137G0 AM  1|STRUCTURED AGENCY CREDIT RISK 4.953% 0 06/24/2016.... | Various 4,000,000
32007U BE 8|FIRST DATA CORP 0324127 oo | rerieees 04/15/2016.... | CREDIT SUISSE SECURITIES USA Lu...cuiiuiiiiiiiieiieeieisseississssesisseessesse s ssesssessssssssess | essssssssesssssssssssssssssssesssnsssonses | oosssesssssssssssssssnsenns 1,995,000 | .oovooeeeiirerieriens 2,000,000
32007U BN 8 |FIRST DATA CORP 0B/23122......cevetvieivieriesisisss e | e 06/08/2016.... | CREDIT SUISSE SECURITIES USA L......ccvovrrrerirerirnnne 997,500 | ....... 1,000,000
32056Q AB 4 |FIRST HORIZON MORTGAGE PASS-TH 6.250%.......ceveruerurrmerierersesenssssessessesssesessensssinens | eevesesnnes 04/01/2016.... |METLIFE 0BG 10272......0.00oueerueemeisserssesiseesesssseissessssss st sssse st s ss st esssasssassss | essssesssessssessssssssssssssesssnsssnnss | ossssesssnssssesssnssssssans 3,739,098 | oo 5,156,377
337358 BD 6| WACHOVIA CORPORATION 6.550% 10/15/35..........ccovrueriiniiiciieriiiniississiiesiesisssissinnns. | veesienes 04/01/2016.... [ METLIFE 0BG 10272.......c00 ittt sttt ...4,846,005 | ....... 4,000,000 121,539 | 1FE ..o
337738 AM  0|FISERV INC FISERV INC 3.5% 10/1/2022 3.......cccovvumerierireerreinsrieriesesnessenessesssesssssssensesesnne | severenenes 04/11/2016.... |MRV2 B77 10056..........couvemrerrrirerireriseeseriesesiesssesssssessssssssssesssesssssssessssssessesssesssssssssssessessss | soessesssssesssssnsssessesssnsssenssonnns | oerserenensnsesessnnnsne 2088094 | tovieviriresnerinsrierion 2,500,000 | ..o 2,674 | 2FE
337738 AP 3|FISERV INC 3.850% 06/01/25.........cceeumrerrererirrimeesesissessesssssesseessssisssssssssesssssssssssssssssssesssns | soeersneses 04/01/2016.... |METLIFE 0BG 10272......0.0cueerueiaeiaseisseseseisessss s sssesssesssessss sttt sesssassss | essssesssesssssssssssssssessssesssnsssnnes | essssesssnsssnsssssssnssnns 7,391,642 | oo 7,000,000 | .oovernirerinreieiieeeeenns 90,582 | 2FE.....coooviiririiinns
33938E AQ 0|FLEXTRONICS INTERNATIONAL LTD 4.625% 0 R 04/01/2016.... [ METLIFE OHA 10276...........ovuiereiiiieirisisisisssiessssssesesssssssssssessssss s s s ssesssssssssssssesssssssssesssnes | ssesssessosssssossessssssssessasssnsenses | oesssssssosssessssessnes 8,121,599 | .o T777,000 | oo 46,959 | 2FE.....cocovieiiiin
341099 CK 3|DUKE ENERGY FLORIDALLC 5.650% 06/15/1........ccurremermerirerereeseniseesessssssnessensssessessnnss. | woeerenenes 04/01/2016.... | METLIFE OHA 10276..........coourerrerireeseiseissesssesssesssseesesssssssesssessssssssssssssse st s ssess s sssesssesssns | essssesssessssesssssssssssesssesssnsssnnss | oossssesssnsssessssssssssens 7,637,399 | ....... 7,000,000 117,551 | 1FE ...,
343412 AE 2|FLUOR CORPORATION 1.750% 03/21/23........ccovvevvirirrrrres .104/11/2016.... | BNP PARIBAS LONDON BRANCH...........ccciiiueiieiieiiiniieieisissiese s ssssesse s sssessessens | stessessessssssssssessessssessessesssssssense | sesvsssssessesesssssssessenne 1,444,330 1,397,419 1,541 |1FE
34532E AC 9|FORD CREDIT AUTO OWNER TRUSTF 0.752%....... .| 04/19/2016.... | BARCLAYS CAPITAL INC ..10,000,000 |. 10,000,000
345397 VR 1|FORD MOTOR CREDIT COMPANY LLC FORD MOTOR 04/01/2016.... | METLIFE 0BG 10272......0.c0cueerueeueieeisseseseisessss s ssessses sttt st sesssensns | esstsesssessssessssssssssessssesssnsssnnes | essssesssnsssnsssssssnssans 3,948,794 | oo 3,500,000
345397 VU 4|FORD MOTOR CREDIT COMPANY LLC  5.875% 0......cvvuvereverirererieisirneiersssssiessessssesensssssnnsns | sresensenes 04/01/2018.... [METLIFE 0BG 10272........c0ueievieeireieieieiieie s s sssssss s sse s ss s sss s sss s st assessesssssssessns | sessssessesssssssessesssssssessssessssesess | siesessessessssesssassessess 5,720,456 | ...coovveviririieii 5,000,000
35180P AC 6| GE CAPITAL FRANCHISE FINANCE C  7.100%........ccourreuermnerirerereeseesssersessesssseessssssssssessesens. | woerenenes 04/01/2016.... |METLIFE 0BG 10272.........c0uuteuueieserssereseeeseessssissessesssssssess s ss st st sssse st esssssssssssnsns | resssesssssssnsssssssesssssssssssnsssnns | woesssssssssssnsssnessnenes 19,436,885 | ...coooverrierierirns 15,000,000
35671D J# 3| FREEPORT-MCMORAN COPPER & GOLD........cocoosiiiiieieeireiiiseie e ssssssssesssenses | ceveeesenns 06/02/2016.... | JP MORGAN SECURITIES LTD LDN.......ouriuiireirriiiriieieieieciessisisse et sssssse s sssssssessssses | sessssessessessssessesssssssessesessssensess | siesssssssessssesssassessess 5,918,977 | oo 6,064,847
35906A AW 8| FRONTIER COMMUNICATIONS CORP 10.500% 09........ccorvrmreemerirerereeirenirreseeisnersnsesenssenesees | weererenes 06/03/2016.... | TaX Free EXChANGE..........vuurruriiiieririseieesissriesiessseesssssssssessessssessssssssssessessssessesssssnenss. | soessessseessssenssssessesssesensonnns | oessensnensnsesssssessrens 1,000,000 | oo 1,000,000
35906A AZ 1|FRONTIER COMMUNICATIONS CORP 11.000% 09. .| 06/03/2016.... | Tax Free Exchange.. ..2,000,000
36160B AA 3| GDF SUEZ/ENGIE 2.875% 10/10/2022 2.8........ccvvuviireriiiirirnrieissieiessssisssessssissssessssssessenenes 04/11/2016.... [MRV2 877 10056..........covvrerrrireirrieirennsssissssssssssssessssssesessssssssssesssssssssessssssssessssssssssessnnsess | sresesssssssssssssssssssessnsssssensnnsnns | soneesrensesssnsessennen 3y 093,228 | wovrverrsriersnssseerenes 3,000,000
36162 AB 2[GEO GROUP INC THE 6.000% 04/15/26.........ccouuerrmerierireirerisirsersesseeesssessssssessssssesesssssnns | sevsennes 04/11/2016.... | WELLS FARGO & CO.....ouvirririrmeiiiseiiesieeessessss sttt sssessssenssans | eesssesssessssssssssssessesssesssnsssnnss | oesssesssnsssessssssssnssens 2,100,000 | .oooervrrirerirenieenns 2,100,000
361841 AH 2| GLP CAPITALLP / GLP FINANCING  5.375%.....ccorveurermeeimeireeiseisessesssssesssssssssssssesssesesssssnse | soeeseenes 04/11/2016.... | JP MORGAN SECURITIES LTD LDN......couiiurimmieuiimeesseeeseissesssessesssesssesssssssssssssssesssessssssssssss | sessssssssesssssssssssssssssssesssssssanses | oessssesssesssssssssssnsenns 1,137,000 | oo 1,137,000
36192B AG 2| GS MORTGAGE SECURITIES CORPORA GSMS 2012.........cvurieireerriierinsiereseninessesisesinenens | sevneines 04/11/2016.... |MRV2 877 10056..........ccvvererererrienirerireissiinsrierienes 2,279,739 | ....... 2,000,000
36192K AX 5|GSMS_12-GCJ7 GSMS 2012-GCJ7 B 4.740% 0......eomvvrrerrirrrineireriesisseessesssisessssssssssssssnee | weeerenenes 04/01/2016.... | METLIFE OHA 10276..........coovrererreirerrereeerieeseneneenns 18,508,022 | ..o 6,000,000
362334 BQ 6| GSAA HOME EQUITY TRUST GSAA_06 0.533%....ccururrmrireerririrnierieisnsessesssesessssssssssesssiens | oesensens 04/01/2016.... [METLIFE 0BG 10272........c0ueievieeirereiiieiieieissiesie st s ssss s sssss s sss s ssessessssssssssesss | sessssessesssssssessesssssssessesnssnsesess | siesessessessssesssassessess 2,483,228 | ..o 4,654,554
362445 AC 2| GSAAHOME EQUITY TRUST GSAA 06 6.040%..........vemvemrrmerirereeeierseriseessensesesssssssesses | veerenenes 04/01/2016.... |METLIFE 0BG 10272......0.uccoueerueieeimeriessseeesessssssssesssesssesssesssssss s sssss st ssssessesssensssess | essssesssesssssssssssssssesssesssnsssnnss | oesssessssssesssssssnssens 1,536,255 | .oovereerririerieriienns 2,659,120
36250P AD 7|GS MORTGAGE SECURITIES TRUST G 3.764%........cvvurirrerirrirecrineiseisesiesieeesssississsssnsens. | ereereneees 04/01/2016.... [ METLIFE 0BG 10272.......c0u vttt sisssento | sitssessnssssssessessssssssesssssessesins | sesssssssnsssessssessnes 8,517,452 | oo 8,000,000
36250P AH 8 |GS MORTGAGE SECURITIES TRUST G 4.018%.......ccrrermremrreerirerireerieinnseniesssessssenssnsesens | eevnenees 04/01/2016.... |METLIFE 0BG 10272.........00ueerueieeieserieseseeesesissssessess st esss s sss st ss s ssse st senssesssssss | eesssesssessssessssssssessesssesssnsssnnss | ooesssesssesssessssssssssend 4,730,228 | oo 4,468,000
36250V AD 4|GS MORTGAGE SECURITIES TRUST G 3.508%........cveuerrmrinrereesseiseisersesssesssssseesssssssens | seeeeeneees 05/16/2018.... | VAIOUS. ....cvvoevreirseiseieseeeseessessse s esse st bbb bbb baee | £ieebsees st bbbt nensens | sreeb s essnss s senenes 16,554,328 ....15,600,000
36251Q AA  0|GS MORTGAGE SECURITIES CORPORA 3.500% 04/01/2016.... | METLIFE OHA 10276.... 22,904,360
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36252A AH 9| GS MORTGAGE SECURITIES TRUST G 4.238%......c0vvviireriririrenieisissiersssseesssssssssessssnnss | vevsessnes 04/01/2016.... [METLIFE 0BG 10272........c0ueievieeireieiiieiieie st sse s ss st sss s sss st ssassessesssssssesss | sessssesssssnssssessesssssssessesessssesess | siesessessessssessssssessens 3,965,161 | .o 3,700,000 | ..coovvrnee 436 [1FM...covccce
37447# AJ 8| GIANT EAGLE INC  5.010% 06/30/20.........ccomrvumirmrerirerereerieiseisesisesssessssssseesssssssssensesssssnsnns. | neveseenns 04/01/2016.... | METLIFE OHA 10276..........ccooovvvrrerireererrerneeriensrenereenns 21,049,329 |........... 20,000,000 258,850 |2FE
37943V BD 4|GLOBAL PAYMENTS INC. 03/24123......cevoiere s | v 04/25/2016.... | BANK OF AMERICA N.A.......oiiiiiiiiiiriisiiesiie st sises | eebsssssessssessssssesssessssenssesssnnss | essssssssesssssssssssnssans 1,990,000 | ..oovvoeeiirciienirns 2,000,000
379463 A* 3|GLOBAL WATER RESOURCES INC 4.380% 06/1 06/24/2016.... | US BANCORP..........cvtviriiririeriieississiesiessiessesisssissessssssessesssssssesssssssesssensssssssssnssnesses | coesersssssnssenssessenssssnsnnns | oerneresensssesesseenrsnedy 100,000 | oo 3,100,000
379463 A@ 1|GLOBAL WATER RESOURCES INC 4.580% 06/1 .| 06/24/2016.... | US BANCORP ..8,500,000
38081E AA 9| GOLDEN BEAR GLDN_16-1A" 3.750% 09/20/47.........cvorveeererrreeieieireisisieississessessessssssesesssssnns | seesesnes 06/15/2016.... | NATIXIS SECURITIES AMERICAS LL.....covveveriereireireiranns ....9,000,000 9,000,000
382550 BF 7|GOODYEAR TIRE & RUBBER CO 5.000% 05/31.......cvvumevirreriemrieerierieesensseeserssesseessenenes | severeenes 05/10/2016.... | CITIGROUP GLOBAL MARKETS INC/........vvouieimrimiimnerineieieesesissesessesssessesssssessssssssssessessseses | eessssesssesssssssssssssssesssesssssssnnss | ooerssesssssssesssssessnssens 1,500,000 | .oooverneeerrierieneienns 1,500,000
38379Y GV 4|JEFFRIES STRU_JEF-6132 3.000% 0B/01/4B.........cooorermiieiierireeirseissssiseisesiesissesssssissssenes. | eoeereneees 06/03/2016.... | SANWA MCCARTHY SECURITIES.........cccomvrumrimeiieineirseiineis 2,979,157 | ....... 3,006,877
38379Y HH 4 GOVERMENT NATIONAL MORTGAGE AS  3.000%.........crvuurmrmrrirrerreienmriseriresesenssesesssssssenies. | eevssiones 06/15/2016.... | KEYBANC CAPITAL MARKETS INC......cotviuiiiiirriiriiiisiisiieseesessesssias s esssessssssssssessss | eesssesssessssssssnsssssssesssensssssnnes | oetssesssnsssesssnsessnssens 3,318,685 | ..o 3,331,177
389375 C@ 3|GRAY TELEVISION INC. 06/10/21 ...t | e 06/07/2016.... | WELLS FARGO & CO 1,001,250 | oo 1,000,000
39538V AA 8| GREENPOINT MORTGAGE LOAN TRUST 1.028% .| 04/01/2016.... | METLIFE 0BG 10272 6,049,496
39539F AK 0 [REENPOINT MORTGAGE PASS-THROUG  0.833%........cueermeerrmmermrireesseesseisessssesssesssenesenens 04/28/2016.... | CITIGROUP GLOBAL MARKETS INC/. 33,037,043
404280 AZ 2|HSBC HOLDINGS PLC 2.322% 05/25/21........cccovvunnee Roeee. 05/18/2016.... | HSBC SECURITIES........couiiiiirmiimeiieiiieeiseeises i sises st b s sssssns | esssessssssssssesstses s sees s bssssnns | sresssssesssssnssssssnenes 10,000,000 | ...oovuvernrieiicrirnes 10,000,000 | ..vovoveveeernriririeiienes 1FE
40462# AA 1 |{HA FEDERAL FUNDING | TRUST 3.430% 08/0........ccvvuumirirerirririereienirieriereseesssssssssesssenenns | sevneienes 05/20/2016.... | WHITE WELD & CO......courimiiimiiriiiiiesisiesiiesssiessesessesssses s sssssssss et ssssssssenss | fressstsssssensssesssenssssessssensssens | soessssessssensssnesssenes 15,500,000 | ...oovverniieirierirns 15,500,000
406216 AX 9| HALLIBURTON COMPANY 6.15% 9/15/2019  B.....ccoevrmreucrrerireesseerssisessensesessessessssssessessns | vevesseeens 04/01/2016.... |METLIFE 0BG 10272......0..0coeerueeueieserseseseesesssseissesssssssesssess s sssse st s ss st esssasssassss | oessssesssessssesssssssssssssssesssnsssnnss | ossssesssnsssesssnsssssssend A481,679 | oo 4,000,000
410345 AJ 1|HANESBRANDS INC 4.625% 05/15/24........ccovoiriririiniiirniissiesinersisssiesssisseessssssssssssesssssssens | vevsnsnnes 05/03/2016.... | JP MORGAN SECURITIES LTD LDN.. 760,000 760,000
410345 AL 6| HANESBRANDS INC  4.875% 05/15/26...........ccooreririnirierirererseesseissrisesiesssseessssssssessesssesssse | nevesseesns 05/03/2016.... | JP MORGAN SECURITIES LTD LDN.. 760,000 760,000
41161P LC 5|HARBORVIEW MORTGAGE LOAN TRUST  0.768%.........cvuurermeermeerereneisereseesseisesssssssesssesees | seeeeenenes 04/01/2016.... |METLIFE 0BG 10272........cccuueeumeieiinerinesiseeisseesss st ssssssss st sssssssssssssssessssnsss | ene 20,834,655 | ....cvvverirrireiininna 30,581,934
41161P MF 7 |HARBORVIEW MORTGAGE LOAN TRUST  0.708%......0ucvueererireererersesissiesssssessessssesensesnnsns | revsessnes 04/01/2016.... [METLIFE 0BG 10272........c0ueievieeireieieieiieie s st sss st ss s ss s sss s sss st ssassessesssssssesss | sessssessesssssssessesssssssessesessnsesess | siesessessessssesssassessens 5,470,987 | oo 8,701,699
41161P MG 5|HARBORVIEW MORTGAGE LOAN TRUST  0.688%.........c0uuverreeimeerereneriessseesssisesssssssesssesees | weerenenes 04/01/2016.... |METLIFE 0BG 10272......0..00oeerueemeisserisestseeesesssssissessssss st ss st ss st enssasssansss | oessssesssessssesssssssssssesssesssnsssnnss | ossssesssnsssessssssssssans 5,954,922 | .ooovvierereins 7,151,098
41162D AF 6 |[HARBORVIEW MORTGAGE LOAN TRUST  0.838%.......cevvuerurirerrririreirerieiseinsiesssssessssissssenns | onsineenes 04/27/2016.... | GOLDMAN SACHS & COMPANY.......ccocvvvrirrirnns ....1,107,896 1,365,666
422317 AC 1|HEARST TELEVISION INC 7.000% 01/15/18 .| 04/01/2016.... | METLIFE 0BG 10272 ....5,050,000 ..5,000,000
423012 B@ 1|HEINEKEN NV 4.600% 08/15/18 04/01/2016.... | METLIFE 0BG 10272 57,821,851 ....55,000,000
42704K  AA  4|HERC SPINOFF ESCROW ISSUER LLC  7.500%..........cuirerermireererisiseresseisnssssesssssessesssesenss | revsessnes 05/25/2016.... | BANK OF AMERICA N.A.......ooiiiiirimiiireiniisiesisissssessssssss s esssssssess st ssssssssesssssssssessssssnns | ssesssessosssssossessssssssessasssnsonsns | oesssesssosssemsssessnes 1,041,000 | oo 1,041,000
42704K AB 2| HERC SPINOFF ESCROW ISSUER LLC  7.750%......cctvuurreuerirerireesenissisessesssnessessssesssssssenes | weerenenes 05/25/2016.... | BANK OF AMERICA N.A.......ooiviiiimieimiinerisiiaessesssesissses st sss s ssssssnssssss | eesssesssessssessssssssssssssesssnsssnnss | essssesssnssssesssnsssssssons 2,867,000 | .ooooerrrirenireeienns 2,867,000
438516 AZ 9|HONEYWELL INTERNATIONAL INC  5.000% 02/........covvrerrerrrerreieienieiereissiesseeessssssessssssessens | evnerenns 04/01/2016.... [METLIFE 0BG 10272........c0ueievieeireieieieiseie st st ssss sttt sss st st assessessssssesses | sessssessessesassessesssssssessssessnsensess | siesssssssessesesssassessess TT24795 | oo 7,000,000 | coovvveeieieieieneieieeas 45,694 | 1FE....cooieieriiinnne
44051%# AA 0[HORN INTERMEDIATE HOLDINGS INC  9.000%........ccrueerueeerrererirerereeseesserserssenssenessensssesnens. | eeveenees 04/01/2016.... |METLIFE 0BG 10272.........00ueeuueieiieserieseeeeseesssesssessess st esss st ssss st enssenssssss | eestsesssessssssssssssessesssesssnsssnnss | ooerssesssmessesssnsssnnesens 7445361 | oo 7,444,444 3,722 | 5*
44701P  AY 0|HUNTSMAN INTERNATIONAL LLC 03/2... .| 04/13/2016.... | BANK OF AMERICA N.A.. 995,000 1,000,000 3FE.
44701Q BD 3 |HUNTSMAN INTERNATIONAL LLC 5.125% 11/1....cvmiiiireirieinsieisesieiseieeesssissssssssssnsnes | sevsesnnes 04/12/2016.... | TaX FIEE EXChANGE......cvourvuririiiiieiiiieieiiseiesisisissss bbbt snsnnsns | siesssessessssssasssessssssssessssssssenses | cressesssssosssessssnessnes 3,954,690 | .o 4,000,000 4FE
45138L AW 3| IDAHO POWER COMPANY  4.500% 03/01/20.........cceverrermerenrrmerseneseeseesssssssrsensesesesssssssenes | seveseenns 04/01/2016.... | METLIFE OHA 10276..........covuevirrireemerisessesssessseessesssessesssessssessssssse st ssssssssssssesssessssssas | essseessssssssssesssesssssessssssnsssens | sreessssssssssnsssnessnenes 11,770,532 | oo 11,000,000 | cooovvnreeernerierieeereeens 42,625 [1FE.....cooiviririiine
45661@ AE 3|INEOS US FINANCE LLC 05/04/18......coeoreeiierie st | erienes 0B/08/2016.... | VAIOUS. ......oovveevreirniesieseeseesses s ss sttt nns | eebbesb e bbbt s st asssnnes | eebsiesssessssnsssessnseaa 6,971,250 | oo 7,000,000 | cooeveniirriieeieeineenns 3FE
458118 AB 2| INTEGRATED DEVICE TECH INC. 0.875% 11/.....cciiirirrinirierieecnseissisesieseesesseississesienins | vevessenns 05/03/2016.... | OAKTREE CAPITAL.......ccovrvrivirrirrirerinerienirenineenns 19,370 20,000 | ...... 88 | 2.
458660 AD 9 |INTERDIGITALINC 1.500% 03/01/20.........ccremmreurrrmerireeeseissesssesessesssseesessssssssssessssssssnsnse | sevesseeens 04/19/2016.... | OAKTREE CAPITAL. 36,347 35,000
459200 HP 9| INTERNATIONAL BUSINESS MACHINE  3.375%......ccvvuiireriiinernrieinnieisenssissssssssssssesssssssens | sevseesnes 04/11/2016.... [ MRV2 B77 10056..........0ocerremririerieeeisisiseiseissesessssssssessessessssssessesssssesssssssssssssesssssssssessssssssesssssans | ssesssessosssnssessesssssssessassensonsns | oessessssssosssessssessnes 4,272,355 | oo 4,000,000
459506 AC 5|INTERNATIONAL FLAVORS&FRAGRANC  3.200%.......ccucrerrermeermeesersserereneseessenissessesssenssnessnes | seveseenns 04/1112016.... |MRV2 B77 T005B.........cooueeureaerserssersseessessssessessesssessssessssssesssess s ssesssssse st ssessssssssssssssss | eesssesssesssessssssssessesssesssnsssnnss | oesssesssnsssesssssssnnssens 3,008,688 | .....vvrnrirrircrienas 3,000,000
460335 A* 3 |INTL SPEEDWAY CORP  4.630% 01/18/21......cvivurirreerrirerineiseisesinesesssssssesssessssssssesssssssess. | vevesaseons 04/01/2016.... | METLIFE OHA 10276..........cvuumriimiimeineieseiesessesisseessessssssse s s ss st sb bbb sssssans | essssessanssnsssessssessssessessissssnns | sresssnsessssanssssssnenes 18,366,867 | ...vvvrerrireiicrines 17,500,000 168,802 | 2.
46128M AC 5 |INVERSIONES CMPC SA GTD-by-Empresas CMPC Roeee. 04/01/2016.... |METLIFE 0BG 10272.........00ueerueieeiisrieseseeesesissssssessess st ssssess st sssssssenssessssess | oeesssesssessssssssssssssssesssesssssssnnss | ooersesssnessesssssssnnssen 6,536,560 | ....... 6,000,000 150,063
46289R  AA 3 [IRON MOUNTAIN US HOLDINGS INC  5.375% 0....ccoouvrrrerrereernienerierissisessssisseissssssssensns | eeviseianes 05/24/2016.... | GOLDMAN SACHS & COMPANY..........ccoovrvrmrrrnnes 1,370,000 | oo 1,370,000 [ ..ooouvermcrrrirnireninnes
463556 A* 1|IROQUOIS GAS TRANSMISSION SYST 4.840%.. .1 04/01/2016.... [METLIFE 0BG 10272.........ciiiiiieeeieieeeeieeieeie e essete s sesss s s sesssesssesssssssssssssssssssssasssssns | svesessssssisssssassnsssssssssssssssnsssense | sonverenseissenseseseneesnnnnn 0,409,021 | oo 5,000,000 104,194
46361* AP 1|IRVINE CO 6.010% 10/15/21.....comivuierrcrirrirceiesinesiesieseseesssssssssessesssesssesssessessesssssesssssnens | seesssenes 04/01/2016.... |METLIFE 0BG 10272.........0uuucevmeeeiiierieseseeseeissssessesssessssessssisesssessssestessssssssssssssssssssenssessssess | sessssesssessssssssssssnsssessesssnnssensss | soersessseessensnesnnneen:y 103, 194 | i 5,000,000 139,399
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465685 AK 1|ITC HOLDINGS 3.250% 0B/30/26.........covvurrrrirerrririrerieisissiesisssssesessssssssessessssssssessssssssesssnes | sevsessnes 06/29/2016.... | JP MORGAN SECURITIES LTD LDN.......ooiviiieiiriiiriieieietesieisisisiessssssssesse st sssssesssssssessssses | sessssessesssssssessessssssssssssiessssesess | siesesssssessssessssssessess 2,496,625 | ...ooovvieie 2,500,000 | .o 2FE
46590) AW  7|JPMBB COMMERCIAL MORTGAGE SECU  3.598%.........cvurrermrimeireriaerireniseesesesenssssssensenees | veerenenes 04/01/2016.... |METLIFE 0BG 10272......0..0coeerueieersseriesseeesessssssssesssess st sssss st ssssesssesssesssssss | essssesssessssssssssssssssesssesssnsssnnss | oesssesssmsssessssssssssens 1,054,105 | .oovernceeirerieriieens 1,000,000 | ....vvvrnvne 100 | 1FM.coieciene
46626L JQ 4|JP MORGAN MORTGAGE ACQUISITION  0.723%.......corermrireirniireniesesseiseissssssesessssssssennnns | veveseseons 04/13/2016.... | CREDIT SUISSE SECURITIES USA Lu...cuiiuiiiiriiieiiiseisseissisesiesiseeisssiss s sssessssssssssins | essssssssssssessssssssssessssesssasssonsss | sosssssssesssssssssssnssnns 1,042,500 | .o 1,200,000 | ...ocooonene 562 [1FM.coiiiciiniis
46629B AC 3|JP MORGAN MORTGAGE ACQUISITION 5.777%. 04/01/2016.... [METLIFE 0BG 10272.......c.cvuevereeeeierensiesieseesiesisesisssssssssssessssssessssssssesssssssssssssssssssssssessssssssssssons | sossssssssissssssessssssssessssisssssons | ovveessiesinssessssssensennssodh 096,260 | wovvvvesvierssiesienians 6,130,927 984 | 1FM....ooovcreeerian
46630M AF 9| JP MORGAN MORTGAGE ACQUISITION 4.905%. .| 04/01/2016.... | METLIFE 0BG 10272 ....6,137,105 1,240 [1FM
466380 AH 9 |JP MORGAN CHASE COMMERCIAL MOR  3.424%........ccvvureereriniirinrinersinsiserssisssensssisssssies | oesinsenes 04/01/2016.... [METLIFE OHA 10276..........coovorrerrereieireeeseieieeisseieinens 33,226,303 ....32,013,201 3,045 [1FM...cooiiiiine
46638U AK 2| COMMERCIAL MORTGAGE PASS-THROU  3.977%.....cccovvruerrreriererieinerserisssssenssenesssssssssesses. | cevensiones 04/01/2016.... | METLIFE OHA 10276..........covumevurrerrimmeiiaensesssesessesessesessesssessssees s ssssesssesssessssessssssssssesssessssssss | ressseessssssnsssnesssesssasessssssnsssens | sreessssssessensssnessnenes 18,568,424 | ......ooceovvrrrrrerins 17,785,146 | ..o 1,965 [1FM..cciviiens
46638U AM 8 |JP MORGAN CHASE COMMERCIAL MOR  4.765%.........ccveerrieneircrineeereeisseississesssssssessssinse | eeveneinnns 04/01/2016.... |METLIFE OHA 10276..........cvuuuriiriireiseieieiseisseisseessessssssse st s ess s sssssans | esssessassssssssessssesssasssssissssnns | sroesssssessssanssssssnnses 14,137,321 | oo 13,783,653 | ..o 1,825 [1FM..cociiiiins
46639N AU 5|JPMBB COMMERCIAL MORTGAGE SECU JPMBB 201.........coveeriiirirrireinniierieserenissesnseinnns | revenioes 04/01/2016.... |METLIFE 0BG 10272.........0cureruiieirieiireseecessississesiesseess st ssss st sensssass | eesssesssessssssssnsssnsssesssessssssnnss | osissesssssssessssessnssen 2476727 | oo 2,300,000 | ..coovvrerne 266 [ TFM..cooveicreris
46641T AA 2 [JP MORGAN REREMIC JPMRR_14-1 4.750% 03.........eocrrrrrrrerirerereerensnsissessensnssssessssensens | eevseinnes 04/01/2016.... | METLIFE OHA 10276..........coourerrermreeseiseesssssessesssseesesssssssesssesssssesssssssssessesssssssssssssssssssesssne | sessssesssessssesssssssssssssssesssnsssnnss | sossssesssnsssesssssssssssen 4,894,687 | oo 4,762,645 628 [1FM..ooveererierienes
466417 BG 8|JP MORGAN REREMIC JPMRR_14-1 3.000% 06, .| 04/01/2016.... | METLIFE OHA 10276 ..15,289,213 |. 15,563,309 1,297 |1FM
46643T BE 1{JPMBB COMMERCIAL MORTGAGE SECU  3.800%.........cevumrerrerrcrereersemmerssenssesssenssessssssneens | eevnennes 04/11/12016.... |MRV2 B77 T005B.........cooueeureaerieessersseesseesssessessesssessssesssssssesssesss s ssesssssse s sesssessssssssssssssses | eesssesssesssssssssssssssesssesssnsssnnss | oesssesssmsssessssssssssens 2,883,800 | .voerrrrirerireeiennn 2,750,000 3,193 [ 1FM...coocvcieinne
46644U BA 5|JPMBB COMMERCIAL MORTGAGE SECU  3.822%.......cvvuumverieiceineeseineisesisesssssssseesssessens | eeeeneinns 04/01/2016.... |METLIFE 0BG 10272.........ccuuiuueireiisereseseseesssiss s st ess s bbb nnes | £reesseessnsbns s s bt sess s bsensnns | sresssssisessnssssssaenes 13,111,387 | s 12,226,000 | ..ooevonreeieiienieeeens 22,571 [1FM.cooicincis
478160 AU 8| JOHNSON&JOHNSON 5.15% 7/15/2018  5.150%.......ccuurvemreeirircrireririeiseinsiieriesessessssissisenes | vevesseens 04/01/2016.... |METLIFE 0BG 10272.........0cuteuuiieeiieiiesieeessississesiessseessessssiss sttt senssssss | eesssesssessssssssssssnsssesssenesessssnnss | oossssesssssssesssssessnssenn 3,281,100 | oo 3,000,000
48121@ AA  9[JRD HOLDINGS LLC  4.040% 04/30/22..........ccoirererreieeriieesssiseisesssssssessssssssssssssssssesssssssns | sesensinnes 04/01/2016.... |METLIFE 0BG 10272......0..00ouerueeueissersseseseesesssseissessssss st sssse st ssssssssssssesssasssassss | oessssesssessssesssssssssssssssesssssssnnss | sossssesssnsssesssssssssson 6,642,294 | ....... 6,500,000
48250N AB  1[YUM! BRANDS INC. 5.250% 06/01/26...........covvurrireerriinneiineiieeiseesseinesssssssssssssssssssssessssssss | sevnnsinnns 06/02/2016.... | GOLDMAN SACHS & COMPANY ..ottt sasssississsies | essisssesssssssessssssiessesssesssennss | oosiioessiesssesssssssnsiens 1,298,000 | ..o 1,298,000
49456A AA 1| KINDER MORGAN FINANCE CO LLC 6.000% 01. 04/01/2016.... |METLIFE 0BG 10272........00ureumeieiieeriseriseseseesssieessesse sttt enssesens 2,092,098 | ....... 2,000,000
49461B C@ 1|KINETIC CONCEPTS INC 05/04/18.....covveiereiieeiseiseeissie s ssssssessnes | seveseeenas 05/12/2016.... | BANK OF AMERICA N.A.......ociuiiiiiiimiimeiissisessesses s sssssss st sbies | essssesssessssessasssssssseesssesssssssnnes | esissesssesssnssssssssssans 2,005,000 | cooorerrrereinreineiinne 2,000,000
50076@ AC 6|KRATON POLYMERS LLC 01/06/22.....cvvvieririerieriesise s ssiessessssssnsenns | eeseseenes 06/08/2016.... | BANK OF AMERICA N.A.......ooiiiiiririireisiisisesssissssessessssssssse s sssssss s sssssssssesssssssssessssssnns | ssesssessossssssossessnsssssessassensonsns | oesssssssosssessossessnes 1,225,000 | oo 1,250,000
50076Q AZ 9|KRAFT FOODS GROUP INC KRAFT FOODS GROUP.........coovtrereririrerissinneeseesssnissensssssnsenns | eevessinnes 04/11/2016.... | MRDCELT 895 10046...........oouvvrreriereesieiseisesieseseesssisesse st ssss st essssssssnes 2,543,471 | ....... 2,400,000
501044 CH 2|KROGER CO THE 6.150% 01/15/20.......cccmivirmiirirreiiiiririnsisinsiesessssiessesssssessesssssssssesensanens | soesissens 04/01/2016.... |METLIFE 0BG 10272......0..00utiriinireiiesis sttt st ansne | eebtssssesssssssssbsssssessssenssesssnnss | esbssssssessssssssssssssans 3,459,828 | ..o 3,000,000 39,463
52108H YK 4|LBUBS_04-C1 4.568% 01/11/31 .| 04/01/2016.... | METLIFE 0BG 10272 591,247 590,645 1,574 [1FM
52518R CC  8|LSSC_05-1 0.789% 0Q/26/45..........coomeereerereeeiserireeisseisssisessesssesisessssesss s sssessssessssssssns | nevesseenas 04/01/2016.... |METLIFE 0BG 10272.......c.cooeeeeeeeeereeesiiesiesesesssssseessasss e sss s s sssessssssssesssassas | eesssessssessssssssssssssssssssesssassssssss | oesvesesssesssisssssssssssse ABB4TAT | oo 5,024,022 649 | 1FM....oovvrriria
525226 AN 6 |LEHMAN XS TRUST LXS_06-12N  0.628% 08/2..........ccrvrrrerrmiireirnrrersnisseessssisssssisessssssssesssssns | oenensens 04/01/2016.... [ METLIFE 0BG 10272.......c00utuevirieirerieissessisesisssessesss s sssssssse s ssessessssssssssssesssssessesssssesses | ssesssessossssssossessssssssessasssnsonsns | ressesssssssssemsssessnes 6,246,633 | ..o 8,167,866 | ..coccovvvvrreircrcenne 1,104 | 1FM.cviicee
52523K BH  6|LEHMAN XS TRUST LXS_06-17 0.623% 08/25..........evvrerirerereersresernersesssseesssnsssssessenssssesnes | seeerenenes 04/01/2016.... |METLIFE 0BG 10272......0..00oeevueeueisserseseseesessassissessssss st ss st sssesssesssesssassss | oessssesssesssssssssssssssssssesssnsssnnss | sossssesssnsssessssssssssan 6,187,768 | ..o 8,470,731 | v 851 [1FM.comiecriiis
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N 1.349% 08/2.......oceverrrerierrieireieeieseiseissiessesesssessessesessssenss | sesesnes 04/01/2016.... [METLIFE 0BG 10272........c0ueievieeireieieieiseie st sttt s s s ssassessessssssesss | sessssessessessssessesssssssessesessnsensess | siesssssssessesesssansessess 6,453,109 | .o 9,623,444 | ..o 2,855 [1FM.....coveviiiirinne
53117C AL 6 |LIBERTY PPTY LP  6.625% 10/01/17.....coveuirerirmerierirresseiessisesiesiesessessssssessessessssssssssssenes | nevesneenns 04/01/2016.... |METLIFE 0BG 10272.........ccuureemeieirirerirereineesssisssssessessiesssesssssssesssssssesssessssssssssssssssesssesssssssnnss | soessesssseesssssnsssessessnessenssonnns | oereeresensnsessessenrsse 8y 200,970 | covievirirernrinsnierionns 3,000,000 552 | 2FE
53219L AP 4 |LIFEPOINT HOSPITALS INC 5.375% 05/01/2 .| 05/12/2016.... | GOLDMAN SACHS & COMPANY....
53278L B* 7|LINAMAR CORPORATION 4.840% 09/15/21.......cccccevunee 04/01/2016.... | METLIFE OHA 10276
53621@ AF 3 |LION INDUSTRIAL TRUST 3.990% 05/16/26...........everrererrrirmnerererereeeseessessessesesssessessssssenes | ceveneines 05/16/2016.... | BANK OF AMERICA N.A........coomivmiriiniieernriniis 900,000 900,000
54226G AB 5|LONE STAR FUNDS 08/05/17 ..ottt | nereseenas 06/14/2016.... | NO BIOKET........oovruivueirieniiieiseeiss st 675,280 675,280
542514 HT 4|LONG BEACH MORTGAGE LOAN TRUST  1.353%......cuurirrerieririnirierienessesssissssserseseseesns | vevereenes 04/01/2016.... | METLIFE OHA 10276..........cooeirierirrimiiieiiessiiesisesissesssiesssse s sss st ssssss s sssesssns | eesisesssesssssssssssssssesssesesssssnnes | oonseesssesssesssssesnnssen 6,335,309 | .ovovrrrerereeiine 7,000,000
54251P AA  5|LONG BEACH MORTGAGE LOAN TRUST  0.593%.......cccvumrereerreneeneesnesiseissssssesessssssnsesas | weerenenes 05/18/2016.... | Various 24,676,732 ....32,697,947
54251P AA  5|LONG BEACH MORTGAGE LOAN TRUST  0.593%......c0vuriererrrvrererisisesnsiersssseessssssssessssens | rovsessnes 04/01/2016.... | VAIIOUS........ccoeveviereciieeeceeiesesetsee et es st e sttt ss st sssastessssssessssesesasansssessssetesansnssssnnsnsesnanes | stesssssesissssssesnsssssissesasensssenine | setesessesssemsesesiseesesans 3,098,873 | oo 4,147,635
54738# AE 2|LOVES TRAVEL STOPS&COUNTRY STO 4.500%.......coumererrerrrireenreeerisesssesssssesesssssssessessns | sevesneenns 04/01/2016.... | METLIFE OHA 10276..........ccovvvrrerircerermerreerinerieneseenns 28,294,935 |........... 27,000,000
548661 DM 6|LOWES COMPANIES INC  2.500% 04/15/26..........coereriirrrinerierireeineisssiseisesiesessessssssssssses | seeeseeees 04/11/2016.... |WELLS FARGO & CO.....ouviriiriiiiieiieeisesiseeiss sttt ses | feessnessansbns bbbt sess st ssssnns | sresssssessessnsssesinenes 11,800,941 | .o 11,855,000
548661 DN 4|LOWES COMPANIES INC  3.700% 04/15/46..........c.coevereemmirinirierirereeesssissriesiesessesssssssssenes | seereenes 04/11/2016.... | WELLS FARGO & CO.....ouvirririermrieiiieiiesieessesssssse ettt sssesssenssens | eestoesssessssesssssssssssesssesssnssssnnss | ooessnessssssesssnsesnnesend 4,972,200 | e 5,000,000
55274Q AN 5[MASTR ASSET SECURITIZATION TRU  6.000%......cccvvmrermeermeereesnereseeeseseseesssesessssssssssssennes | eevneeanes 04/01/2016.... |METLIFE 0BG 10272......0.ccuueerueiueisseiseseseisessssisesssesssesss bbbttt sesssassss | eesssesssessssessssssssssssssesssaessnnss | essssesssnsssesssssssnssans 2,147,391 | oo 2,322,860
55296@ AB 1|MGE POWER ELM ROAD LLC 4.740% 02/25/41.. .| 04/01/2016.... | METLIFE 0BG 10272 22,863,006 |. 20,764,110
55314N  AD 6| MKS INSTRUMENTS INC. 04119123t | s 05/19/2016.... | BARCLAYS CAPITAL INC......ccoriimrrimiimirierisereseesssiase st ssesssesssens | eessoesssesssssssssssnessesssesssnsssnnss | oesssesssesssessssesssssens 3,477,500 | oo 3,500,000
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55335@ AA 6|MEPT EDGEMOOR LP  3.430% 06/29/23.........cccomrimeiririreierinsireisississsssssssssessessssesessesssssssnsenss | oesenseres 06/29/2016.... | JP> MORGAN SECURITIES LTD LDN......cccovvvrrerirriririnines 500,000 500,000 [ .ooovuieieriiriirieereeie 1Zooiiienieee,
55335@ AB 4 |MEPT EDGEMOOR LP  3.660% 06/29/26...........cooevrmerirerireenirinernerienissesessssssssssessesssssssssss | cevnsines 06/29/2016.... | JP MORGAN SECURITIES LTD LDN.......ocvoreverreririrnirnnes 900,000 900,000 | ..ocvveurrrrereereereeiserierieneeeens 1Zeeereenne
55335@ AC 2|MEPT EDGEMOOR LP  3.760% 06/29/28..........ccovvverriieeireireiiniiesiissississsssssssesssssssssssssssnses | svinsinns 06/29/2016.... | JP MORGAN SECURITIES LTD LDN......couiiuirmiimiireiiseeeseisssisssssssesssessssssssssssssssssessssssssssss | sessssssssessssessnsssssssessssesssasssonses | sesssesssesssssssssssnssnns 1,100,000 | .oovovieieiierins 1,100,000 [ ..o 1Zoiiereseinns
56523P AE 4| GREEN MOUNTAIN COFFEE ROASTERS.........cooviiiiiiinirienieristesssisssiesiesssessssessseesiens 05/19/2016..... | JP MORGAN SECURITIES LTD LDN......couriuuiiuirimrirerirresiriesiiessessssessessssssessenssesssssssssssseses | ressseesssssnsssnesssesssssessnssensssens | soesssesessssensssnessnnes 11,047,500 | ...cvovveeiinirierirns 11,000,000 3FE
571903 AK 9|MARRIOTT INTERNATIONAL INC 3.25% 9/15/20 .| 04/11/2016.... | MRDCEL1 695 10046 2,536,815 | ....... 2,500,000
57643L EZ 5|MAST_04-OPT2 1.953% 09/25/34........cooemiriiiiirirniiniiesniisissie s sssssssessssssssenss | soesissens 06/25/2016.... | INtEreSt CaPItaliZAtION. ..........cvvrereriiirireriisi bbb | fesiesb sttt rns | esbeb et | et
58933Y AF 2| MERCK&CO INC 2.800% 05/18/23.........coorvvirerirreririerineiieeieeisnsesesssssiessesssssessesssssssessensnss | seesenenes 04/11/2016.... |MRV2 877 10056...........vvvrmrerrrrerirenireesersesrieneenes 2,092,660 | ....... 2,000,000
58933Y AT 2|MERCK&CO INC 3.700% 02/10/45.........cooovvorerirrireireiineisseeiseiseesessssisesssessssissssssssssssssssnns | soesseneees 06/30/2018.... | VAIOUS. ......ooeveerreissieseieseseseessee s bbb bbb snns | eebbes b e bbbt b st eessnnes | eebssesisessssnssse s 4762,135 | oo 4,500,000
589497 AA  4|MEREY SWEENY LP  8.850% 12/18/19......cccmruirirrinirierieririeineiessiisesiessseesesessssssessssssessns | seesenenes 04/14/2016.... | Interest Capitalization.................... T ] s 1
59284B AB 4 |MEXICHEM SABDE CV 4.875% 09/19/22................ oo 04/01/2016.... |METLIFE 0BG 10272.........ccuueermeiaerierireeineesssissisessesssesssssssssssssssssssssssssssssssssssssssesssessssssssnses | seessesssessssssssssssessessssssensonnns | vessnsesensssessessennnsns2y079,000 | tovievirseirnensseinerinnas 2,000,000
61690A AE 4| MORGAN STANLEY BAML TRUST MSBA  3.668%.... .| 04/01/2016.... | METLIFE 0BG 10272 ..4,500,000
61690A AG 9|MORGAN STANLEY BAML TRUST MSBA  4.460%..........ccevveuermerirerereereessensseriessesessensssessens | seerenenes 04/01/2016.... [METLIFE 0BG 10272..........oveevereeeeeerssiereesessiesssesssssssssssssessssesesssssssssesssssssssssssssssssssssssssssssssons | sonsssssssssssssosssssssnsessssnsinsnsnns | ovvennsimsissssnsssssensennees 13999621 | oo 1,500,000
61690K AH 5|MORGAN STANLEY BAML TRUST MSBA MSBAM 201........covuurirrireieinerieetesesseesseisssssnsees | eoeereneees 04/11/2016.... | MRDCELT 895 10046...........oourvvrrerirriiaeiseisesiseeeseessssise s sssee st ss st ssssessses | essssesssesssssssssssssssessssesssasssnnes | essssesssesssssssssssnsenns 1,034,614 | oo 1,000,000
61690V AZ 1|MORGAN STANLEY BAML TRUST MSBA 3.531%.... Roeee. 04/11/2016.... | MRDCELT 895 10046............ccvorrermieiriieiiiseiieriiessesississe st sess s ssssess s sasssssssssnes | eesisesssessssssssnsssssssesssenssnsssnnss | oesisesssnsssesssssessnssens 7,396,414 | oo 7,000,000
61691A BL 6|MORGAN STANLEY CAPITAL I TRUST  3.809%......cccurreuerrrerireereesmseisersenssesessesssssssessssssessnns | seeerenenes 04/01/2016.... |METLIFE 0BG 10272......0..0coueerueieeisserssessseesessssissesssess st ss st s ss st enssesssassns | essssesssessssessssssssssssssesssnsssnnss | ossssesssnssssesssssesnssens 1,603,436 | ..ooveverrierienienns 1,500,000
617458 AG 9| MORGAN STANLEY CAPITAL I MSCI_MSC 2011-. ..ot ssesssessssssssees | seeeseenes 04/01/2016.... | METLIFE 0BG 10272 ....7,892,890 7,067,000
61763K BD 5|MORGAN STANLEY BAML TRUST MSBA  4.565%.........ccvvvmrrmerirerireerieiserierieseesessensssesnens. | veverenenes 04/01/2016.... | METLIFE 0BG 10272 3,734,458 | s 3,500,000
61765 AU 4| MORGAN STANLEY BAML TRUST MSBA  3.732%........vurrrereererierineisnsnsssisessesessssssessssinees. | soeersenes 04/01/2016.... |METLIFE 0BG 10272........cccuueeumeieiinerinesiseeisseesss st ssssssss st sssssssssssssssessssnsss | ene 531,634 500,000 | ...... 52 | 1FM.oices
61765N  AA 4| MSRR 201-R5 1A 0.870% 10/26/46..........cooeveriiririireiineieisissississessssiesessssesesssssssssssessssssnsas | sosesenenes 04/01/2016.... [METLIFE 0BG 10272........c0euevieeiierciiiesieieisiessesssssesss e sssesse st ss s ssessessssssssssessessssssessesss | sesessesssssssassessesssssssessssssessesess | sressessesssessessessesnses 13,470,154 | ..o 14,089,602 | ............... 121 |1FE
61911 AC  5|BAYVIEW OPPORTUNITY MASTER FUN  3.000%.........ccomeermremermmerireeseesssisesserssessssensssesees | veveseenns 04/01/2016.... | METLIFE OHA 10276..........ccoueerrrireemmeisseessesssesesseesesssssssesssesssseessssssse s sssesssssssssssssssssssessssssans | resssesssssssnsssssssesssssssssssssssnns | soesssssesssssnssssssnenes 10,905,901 | ..ovvvverrierierirns 11,016,062 | ..o 3,672 [ 1FM..eoeicicine
62854A AD 6|MYLAN NV 3.950% 06/15/26 oo 05/31/2016.... | DEUTSCHE BANK CAPITAL CORP......coovvvriririrseirniineiieeiiees 2,976,930 | ....... 3,000,000 | .cvouveerirniieeirrireens 2FE
62906@ AB 9|NEF AFFORDABLE HOUSING INVESTM 6.500%... .1 04/01/2016.... |METLIFE 0BG 10272........ovueeeerereeieeiereseeesiesissses st sessessssesassssssessssssssssssssssssssssssssssssssssssssssssnss | svsenssessessssssissnsssssnsssssossnsinss | svvsesesssssensnnsinsersen 0,454,980 | 1oin. 5,796,875 159,092 |1...
62906@ AC 7 |NEF AFFORDABLE HOUSING INVESTM  7.125%.....ccuuevimeeririeinerensisesiseesssissensssisnssssssnes | sevneennes 04/01/2016.... |METLIFE 0BG 10272.......c.coueveeeeeeresrieeieseeseiess s sssesssss s sassssses s ssssssssssassssssssssssssnsssassas | sesssessssssssssssssssssassssessesssssss | sosvessssiesssssssnnsnnssnn0,008,347 | covoic 5,754,375 173,111 |1...
62907# AD 2| NEF AFFORDABLE HOUSING INVESTM  8.000%......ccevvrevumrmrerermrereernssnisersssesssnssssesssessnsenss | versesrnes 04/01/2018.... [METLIFE 0BG 10272........c0ueievieeireieieieiesie s st sse s ss st sss s sss s ssassessssssssssesss | sessssessesssssssessesssssssessssessnsesess | siesesssssessssesssassessens 6,662,618 | ....... 5,795,625 195,763 | 1.
629377 BZ 4|NRG ENERGY INC  7.250% 05/15/26..........ccvumrrrerirerirneirerisessesssesssseesssssssssessessssssssssssssseses | seeereenes 05/09/2016.... | DEUTSCHE BANK SECURITIES INC........ovvouereerineererirerireenns 855,000 855,000 [ ...ovvvmvrrrireirerieeinns
62947Q AV 0[NXP BV 4.625% 06/01/23.........covomrimriinriieireniiseieniienes oo 05/18/2016.... | BARCLAYS CAPITAL INC.. 2,335,000 | ....... 2,335,000 | coourreriniieeirieens
62972@ AB  8|NSF INTERNATIONAL 3.650% 05/11/28.........ccvruurrimirierireririesieinerieriessssesssssssssessessssessns | sevnsiones 05/12/2018.... | DIRECT ..ouvuuiereieiscesseiseeseesseessesssessssesssssssssse st esss s sss sttt | eestsesssenssseessssssen st enssssnsnnss | eesssessseessenssesesssssens 3,500,000 | .voerverrirererenienns 3,500,000 | oo
638602 BP 6| NATIONWIDE BUILDING SOCIETY - 3.900% 0 04/01/2016.... | METLIFE 0BG 10272 28,570,150 |. 27,020,000 207,829
63861Q AZ 1 |NATIONWIDE HEALTH PROPERTIES L 6.900%.......cevrrerernrrernireiernsseeressssssesesssensnsssesenns | oevensers 04/01/2016.... [METLIFE 0BG 10272........c0ueuevieeiieiecieiesisisisiesiessissesss e ssssssse st s ssssesse s ssssssssssessssssssssesss | snsessessessssassessesssssssessesssessesess | sressesesssssssessessesnses 12,805,485 | ...cvoeviinced 9,750,000 | ..cvveririeirercinne 1,869
64352V ES 6|NEW CENTURY HOME EQUITY LOAN T 1.428%........ocvuurrvmerierireereeissnneriesisesesseesssssssssenins | veerenenes 04/01/2016.... |METLIFE 0BG 10272......00.c0oeerueiuerseriessseeesesssesssesssess st ss st sssssssesssesssssss | oeesssesssesssssssssssssssesssesssnsssnnss | oesssessssssessssssssnesend 4,000,758 | covooverrereereinenin 4,285,767 | ..ooovveeirerienns 1,341
64352V KW  0|NEW CENTURY HOME EQUITY LOAN T 1.398%.......coucvuureuerierineineesssinseisesisesesessssisssssenens | soeeseneees 06/03/2016.... | CREDIT SUISSE SECURITIES USA Lu....ouiiuiimiiriiieiineeiseisseissisessesisseessssse s ssesssssssasssssiss | sesssssssesssssssssssssssessssesssssssanses | oosssesssssssssssssssnsenns 9,027 477 | covvoereiereeiens 12,876,276 | ..oovoeereririinnes 5,388
64352V MW 8| NEW CENTURY HOME EQUITY LOAN T 1.003%........curvuurieerirerirrermrinieeriesisenesessessssssssenins | seererenes 04/01/2016.... |METLIFE 0BG 10272.........0cuteuuiieeiieiirerieieseissisesiess ettt ssssess e sssenssnass | eesisesssessssssssnsssnsssesssenssnsssnnss | ossisessssssenssnssssnssens 5,008,128 | ..ooovrvrerierircniininnd 6,500,000 | ..oovvrerriiirirns 1,242
64352V NJ  6|NEW CENTURY HOME EQUITY LOAN T' 0.853%......ccucvuureuerrnerireeneesssisessesssesesenssssssssssssens | soeeeneees 04/01/2016.... | METLIFE OHA 10276..........coouererreemmeimeimeisseesseessesisseessesssssssse st sssssssssssss st sss s ssssssisssssesssans | essssesssesssssssssssssssssssesssnessnnss | sessssesssnsssssssssssnssnns 5,670,992 | .ooovrerrierieerneennd 6,000,000 | ..ooooereriiiriins 1,111
64716%# AA 5| NEW MEXICO GAS CO  4.870% 02/08/21......ccvvrrvriririerniineierinsisiessessssssiesssssssssessssssssessens | sevsessones 04/01/2016.... [METLIFE 0BG 10272........c0ucuevieeiieiciiiessie st ss s ss s sssssssssenans 36,459,135 248,370 (2.,
65540Y AA 3| NOMURA RESECURITIZATION TRUST  0.599% 0......cvuuverrerrerircerreineriesseseseesssssesssesssenens | weerenenes 04/25/2016.... | INtErESt CAPIANIZAION. .........cvvererrirceseiirieriesi ittt esnt e | eebsest s s es b sttt ees et | sesbseess et et st sses | chsees ettt | ettt 1FE
655844 BC 1|NORFOLK SOUTHERN CORPORATION 5.900% 0B..........ccvvumrveuiieriiniiiniiriisiinsisiissiseciins [ woeiienns 04/01/2016.... [ METLIFE 0BG 10272.......c0o ittt sttt sisssento | sistssessnssssssessessnsssssesssssessenins | sesssssssnsssesssssessnss 6,710,415 | ....... 6,000,000 105,217 | 2FE....covvivirrerirns
665228 C# 7|NORTHERN ILLINOIS GAS COMPANY  2.910% 0......coouvvrmrveirirerirerereesnsineriessensssesssenssssssenes | seerenenes 06/23/2016.... | BANK OF AMERICA N.A.......coiviiiimirimiemeisiiesiesssessssssssssssessesssesss s sssssssssessnes | eestsesssesssssssssssssessesssesssnsssnnss | ooesssessssssesssnssssnssend 4,200,000 | cooovverrirceiieeinn 4,200,000
667748 AP 2| NORTHWEST PIPELINE LLC NORTHWEST PIPELIN........cccosiiririmeirieirerissinessensssisseesssineees. | eeeerienes 04/01/2016.... | METLIFE 0BG 10272 1,992,238 | 2,000,000
66988V AA 6| NOVASTAR HOME EQUITY LOAN NHEL 0.593% 04/01/2016.... | METLIFE 0BG 10272 3,100,290 | oo 4,116,296
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
67021C AE 7|NSTARELECTRIC CO 5.625% 11/15/2017  B...ovvvveireierrieierinsisensiessssssenssssessesssssssssessns | sosnsenenes 04/01/2016.... [METLIFE 0BG 10272........c0ueievieeireieiiieiieie st sse s ss st sss s sss st ssassessesssssssesss | sessssesssssnssssessesssssssessesessssesess | siesessessessssessssssessens 3,191,673 | oo 3,000,000
67073Y AA  4|NV ENERGY INC NV ENERGY INC 6.25% 11/15/.....cccvurrerrerrinerierieseseessssssesiesiesesseessssisnens | seerenenes 04/01/2016.... |METLIFE 0BG 10272......0..ccoueerueeeeiiserieseseeesessssssssesssessseessess s sss st ss s sssssssesssesssssss | oeesssesssessssssssssssssssesssesssnsssnnss | oesssesssnsssesssssssnnssens 5,837,500 | ....... 5,000,000
67091T AC  9[OCP SA 4.500% 10/22/25........ccovvvemmrermrirerrsrirssiinnrinns Roeen. 04/01/2016.... |METLIFE 0BG 10272......0..0uuuriruiiniseiiesis s ssse sttt st ssansns | eebtessssesssasssassssssssessssenssanssnnss | esbssesssesssssssssssnsenns 1,436,250 | ..o 1,500,000
674812 AK 8|DEVON OEI OPERATING LLC  8.250% 07/01/1......vuuririeiinireiieiiesieeienisssissesiessisssenisssesnes | seerenenes 04/01/2016.... |METLIFE 0BG 10272......0..00uririiesiieiiesisesissssssissssssssses st ssses st st sssesssssssesssansss | sessssnsssesssassssssssssssnsssesssesssnnss | sosssssssesssssssssssssssonn 2,440,511 | oo 2,430,000
67590W AA 2| OCTAGON INVESTMENT PARTNERS XX 2.048% 04/01/2016.... | CITIGROUP GLOBAL MARKETS INC/......coucvuuetuiimneisseiessesessesisssesesssessssesssesssesssssssssssssssesssses | eesssesssssssssssessesssesssnsssnsssnsss | netessesssssssessesssnsssessnssssessnnsssns | aesmsssessesssnsssessassssssssssssssssnens
68218E AB 0| ON SEMICONDUCTOR CORP 03131123 | e 05/12/2016.... | DEUTSCHE BANK SECURITIES INC.......c.oovvuiiiiiiiiiiiiirerieisesssiessssseiessssissssessesssssssesssssssssesss. | ssssssessssssssessesssssssessssssnsessns | resssssssssessssnessnes 5,947,500 | .o 6,000,000
68389X AC 9| ORACLE CORPORATION 5.75% 4/15/2018  5.7.......ccovrveerenrerceiieerneriesssssiessesesssesssssssssenens | vevevenenes 04/01/2016.... |METLIFE 0BG 10272........uccuuveuiieaererereseeeseessessesssesssesssessssesessesssess s sessesssesssasesssssnsns | ressseessssssnssssesssesssssessssssnsssens | steessssssessensssnessnenes 14,668,595 | .....ooverriirierirns 13,413,000
68389X AG 0| ORACLE CORPORATION Oracle 5.0 07/08/2019..........cccmruumivereireriniineriesisseissssississessesssssesns | eoeereneees 04/01/2016.... |METLIFE 0BG 10272......0..ccuueeruiimeiseiiieseseeisessssiseesessses st sttt ansne | eebbssssessssessassbsssssesss s ssasssnnes | eebssesssesssssssssssansians 1,679,505 | .oovooeeeriieiierireens 1,500,000
68389X AP 0| ORACLE CORPORATION ORACLE CORP 2.5% 10/1.......cvvueririririinineiinerinseiensssisssissssnsnes. | weverirenes 04/11/2016.... | MRDCELT 695 10046............cevvrererieriiirrieiiesieseieesesisise st sssssssenes 2,554,999 | ....... 2,500,000
68389X BJ 3| ORACLE CORPORATION 4.000% O7/15/4B........cccvveurerreririrerneirssisersersesisseesssissssessesssssssns | woeerenenes 06/29/2016.... | BANK OF AMERICA N.A........ccooviviriirireirerinnins 19,498,290 | ..o 9,500,000
693476 BJ 1|PNC FUNDING CORP 5.125% 02/08/20... .| 04/01/2016.... | METLIFE 0BG 10272 3,318,879 ..3,000,000
693522 AG  9|PQCORP 6.750% 11/15/22.....cccvviiriririreeieiireeiieeiesisssessssssssesssesesseessssssssssessesssssssssssssssenes. | severenenes 04/26/2016.... | CITIGROUP GLOBAL MARKETS INC/. 350,000 350,000
69353F AM 6|PQCORP F0/27122...ccvo | s 06/03/2016.... | CITIGROUP GLOBAL MARKETS INC/......ouvvuuiiruiimiineiineeiseeseeisss e sssssses st sssssessssssssssssssssssses | oessssssssesssssssssssssssssssesssssssnses | oessssesssesssssssssssnssnns 3,976,250 | oo 4,000,000
69353R EF 1| PNC BANK NATIONAL ASSOCIATION  3.300% 1.....coovvererirrerimirrirriieriinneiessssessesessensssessns | veverneeins 04/11/2016.... |MRV2 B77 1005B.........coouverrvrnieirerirrisisisiseessesssesessessesssessess s s ssse s st sssesstas. | esestsssssensssesssensssssssssensssens | soessssessssensssnessnenes 18,702,241 | ..o 18,000,000 267,300 |1FE
69354P AA 9| PNK ENTERTAINMENT INC  5.625% 05/01/24..........cooiiererinirnerierieeeneesssssessesiesessessssisens. | seeerenenes 04/12/2016.... | JP MORGAN SECURITIES LTD LDN......oovvvrererreririnirnnes 875,000 875,000 | ..ocvvmvrrerireirerieeinnes 4FE
69362B AW 2| PSEG POWER LLC  5.125% 04/15/20........ccovvmireiiriereiineieiesissiesissisisesisessssssesesssssssssessssnens | revssennns 04/01/2016.... [ METLIFE OHA 10276...........ccoiiiiiieiiieieiieiiseiesissssesssse s ss st ss s sssesssssnsss | sressssssssesssssnssssssessessssssesssssns | oessnsssessesssssesssssnns 10,101,383 | ....... 9,292,000 220,911 |2FE
69370C AA  8|PTCINC 6.000% 05/15/24.........ccoivemireeriiricrieiieissisesieseesesseessssssssiessesesssssssssssssesssessnns | nevesneenns 05/04/2016.... | JP MORGAN SECURITIES LTD LDN......couruuureumrimimineriseneseessssssessesssessesessesssssssesssesssesssssssnses | sessssesssesssseessssssssssesssessssssnnss | oossssesssessesssssessnssens 1,000,000 | .ooverneeeriierieniins 1,000,000 [ ..oooucermremrrrerierirnes 3FE
69393@ AA 6|DIEBOLD INC 04J05/23.......cooreeeie ittt | e 05/11/2016.... | JP MORGAN SECURITIES LTD LDN.......ovvvrervrrererineinns 2,955,150 | ....... 2,985,000 | .cooureerirerienieireenns 3FE
694308 GL 5|PACIFIC GAS&ELECTRIC CO PACIFIC GAS & EL.....cooviririiiiiriieirsiirieiseseiesississnssssisssssenes. | sesinsens 04/01/2016.... [METLIFE 0BG 10272........c0ucievieeireieieieiieieisssesie st sse s sssssesssss s sss st ssassessesssssssesss | sessssessesssssssessesssssssessesessssesess | siesesssssessssesssassessens 6,398,205 | ....... 6,000,000 114,375 | 2FE ..o
70213B  AA 9| PARTNERRE FINANCE B LLC PARTNERRE FINANC.........covuierrimerieeinessenieesssnsessssssenss | eoeereenes 04/01/2016.... | METLIFE OHA 10276..........ccoueerrrireemmeisseessesssesesseesesssssssesssesssseessssssse s sssesssssssssssssssssssessssssans | resssesssssssnsssssssesssssssssssssssnns | soesssssesssssnssssssnenes 16,533,255 | ...cvovverrierierins 15,000,000 | .eoovvrrerrereerniierins 277,292 | 2FE....iivivirinii
70342@ AG 3 |PATTERSON COMPANIES INC  3.480% 03/24/2.........coviviieririieiiniiieissinsieissiessessssissssssesnns | ovsineees 04/01/2016.... | METLIFE 0BG 10272 ....1,654,023 8,000,000
705010 AB 2|PEARSON DOLLAR FINANCE TWO PLC GTD-by-Pe. 04/01/2016.... | METLIFE 0BG 10272 ..4,100,000
70959W AG 8| PENSKE AUTO GROUP INC  5.500% 05/15/26..........ccmeemmrremerierinerireissesissesessesisseesessssssnsssns | seerenenes 05/11/2016.... | BANK OF AMERICA N.A........ooiiiiiiieiierineinesiesiseissssssssssssssesssssssssssssssssssessssssssssssssssssssessns | nesssnessseesssssssssssssesssssensonees | oessesenessossessessennss e 420,000 | tovteiinneirnerineisnerions 3,420,000
714264 AA 6| PERNOD-RICARD SA 5.75% 4/7/2021 5.750%............ R 04/01/2016.... [METLIFE 0BG 10272........c0euieeieeireicieieseieiesssseissssse s sssssssssssessssssesssssssssssssesssssssessssssssssessessnsans | svsesissssssssessesssssssessesssssnessessnss | svesessseesssssesssssnsenses 11,981,480 [ 1ovvriesveieviieiernins 10,000,000 | ..ovverrcrieiinicerereina 279,514 |2FE......ocovvvvirinane
714264 AD 0|PERNOD-RICARD SA 4.45% 1/15/2022 4.450 (S 04/11/2016.... | MRDCELT 895 10046...........oouvvrreriereesieiseisessseseseesss s ssesss st sssess st essssssssnes 2,393,548 | ....... 2,200,000 | .oovernernrieninenieneeenns 23,659 [2FE......oooiniiririiinne
71647N  AF 6 |PETROBRAS GLOBAL FINANCE BV 4.375% 05/... R 05/03/2016.... | VAMIOUS........cvervrrrrreiereieisiesieie e 2,829,275 | ....... 3,580,000 | .ovovreeieeieeeeieens 71,590 |4FE......coooieriinnne
71647N  AM 1| PETROBRAS GLOBAL FINANCE BV 6.250% 03/... Roeee. 04/28/2016.... | BARCLAYS BANK PLC - LNBR 612,350 700,000 5,590 |4FE
71647N AP 4| PETROBRAS GLOBAL FINANCE BV 8.375% 05!... 05/17/2016.... | J> MORGAN SECURITIES LTD LDN.. 554,002 | s 4,600,000
71647N AQ 2|PETROBRAS GLOBAL FINANCE BV 8.750% 05!... Fres 05/17/2016.... | BANK OF AMERICA N.A.......cooiiiiiiiiiieisiissiesssissisessesssss e sssssssesssssssss e sssssssssesssssssssessssssnns | siesssessossssssossessssssssnessasssnsensns | oesssssssosssemsssessnes 4,180,895 | ..o 4,250,000
717081 DB 6|PFIZER INC 6.200% 03/15/19.......comivmmrimerireirierierireeseissesssessesssssessesssssssssessesssssssssssssssessns | soverenenes 04/01/2016.... |METLIFE 0BG 10272......0..ccoueeumeeuirseriresesesssesssss s ssesssesssesssssssssssssssssssenssssssssssssssnsssenssesssanses | ooee 21,585,146 | ....coovvriereririririns 19,000,000
718172 BM 0| PHILIP MORRIS INTERNATIONAL IN  3.250%........curerueerueerersncrineeeseesssesssssesssesesssssssessssnses. | soeereeees 04/11/2018.... |MRV2 B77 T005B.........couueeurineereisneesseesesssseseessessses s sssssssssss st ss s ss st ess s sssnes | essisssssesssssssssssssssessssesssasssnnes | essssesssesssssssssssnsean 6,019,922 | ooovieirens 5,605,000
723787 AJ 6|PIONEER NAT RES CO  7.500% 01/15/20........cuceverrerrierinerierirererssesssiesssiesienesssesssiessisenes. | severenenes 04/01/2016.... | METLIFE 0BG 10272.........0cuueeuuiieeiiseiireseeeeseississesie sttt nssenessass | eesisesssessssssssnsssnsssesssesssnsssnnss | oeissessssssensssssssnssens 1,694,453 | ..o 1,500,000
73640Q AB 1|PORTFOLIO RECOVERY ASSOC INC. 3.000% 0.......oevemremrernersmeeneeserisessenssesesseessssssssssens | eevoneennes 04/12/2016.... | OAKTREE CAPITAL.......coovrvrrrrnrireirereneeseesesinseenns 20,213 25,000
73755L AF 4|POTASH CORPORATION OF SASKATCH 6.500% A.... 04/01/2016.... [METLIFE 0BG 10272........c0ucuevieeiieiciiiessie st ss s ss s sssssssssenans 2,247,484 | ... 2,000,000
740189 AM 7 |PRECISION CASTPARTS CORP  3.250% 06/15/........verurerrrermreaermerierisesesseessessssssessesesssesnes | weverenenes 04/11/12016.... |MRV2 B77 T005B.........coouerureuerseessersseessessssessessesssessssesssessessesssesssssessessse st ssesssssssssssssss | eesssesssesssseesssssssessesssesssnsssnnss | oesssesssnsssesssssssnssens 1,053,231 | oo 1,000,000
74251V AF 9| PRINCIPAL FINANCIAL GROUP INC  4.625% 0........cooureemriniieriirereeissiseisesisesssensseisssssnses. | eeeereneees 04/01/2016.... |METLIFE 0BG 10272......00.ccuteruiimeireiiesesesissessss s isess sttt st sensne | esbbesssessssess s bsssssesssesssasssnnes | eebssesssesssssssssssnsean 4,109,011 | oo 4,100,000
74256L AU 3| PRINCIPAL LIFE GLOBAL FUNDING  3.000% O........coouvummrerereriernceirieenerssenssesssenssesesssssessennnes. | severerenes 04/11/2016.... | CREDIT SUISSE SECURITIES USA Lu...cociuurimrieirierirrineessesesssiesiesessesssesssessessesssssssssssseses. | oeessesssessssssssssssssssesssesssnsssnsss | ooersesssssssesssssssnssen 6,981,380 | ..vovrveriericniinns 7,000,000
74264* AC  O|PRISALHC LLC 3.750% 04/01/26.........coomrierrireiieiineireeississeisessessssessessssssessssssssssensssinnes | seessnenes 06/01/2016.... | J> MORGAN SECURITIES LTD LDN.. 12,400,000 | ..o 2,400,000
74264* AD 8|PRISALHCLLC 3.850% 04/01/28 .| 06/01/2016.... | JP MORGAN SECURITIES LTD LDN.. ..4,000,000
74341D AA 2| PROLOGIS INTERNATIONAL FUNDING GTD-by-Pr. 04/01/2016.... | METLIFE 0BG 10272.........cuuueeeueieirierirereseesssisssssessesssesssesssssssesssssssesssessssssssesssssssesssesssssssnnss | seesssessssssssnssnsssessessssssnssonnns | oessenesensnsessessennrsneDy 328y 10 | wovrmevereresmnsensrsneriens 5,000,000
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745310 AB  8|PUGET ENERGY INC  6.500% 12/15/20.......cceumrrirriririreirinsiresssisissssesssssssesessssssssssssssnssssens | oesensens 04/01/2016.... [ METLIFE 0BG 10272.......c00utteviiieirerieisissiesissssisesssiessesss s s ssessesssssasssssssssssessesssssesse | ssesssessossssssossessssssssessassensonsns | oessesssssosssessssnessnes 4,632,848 | ..o 4,000,000 | .ooovrevririererieens 77,278 | 2FE....oieiiiiiiins
745310 AD 4 |PUGET ENERGY INC 6.000% 09/01/21......comivimiemrrennerierienireesseesssssessesssesessssssssssessesssesssnes | seerenenes 04/01/2016.... |METLIFE 0BG 10272........00uueeumeimeiuerisereseeeseesssssesssssesss st ssss st ssensssens 2,275,722 | ....... 2,000,000 | .oovernernrierienieeeeenns 10,333 [2FE.....covverericris
T4736@ AA  2[QSPCF  4.740% 01/23/19. ...t ses st ssssssesssns | evissinns 04/01/2016.... |METLIFE 0BG 10272......0..0cutirriiiiieiieiisesisseissise st sssssssssssssssssssssssssssssssnssssnsss | sesssessssssssesssssssssenssssssanssonses | sonsssssessesnnsessnsonnns 11,121,895 [ ittt 16,700,000 | ..oovvvrirrireirnrieis 151,720 |1FE .
74843* AA 4| QUIKRETE HOLDINGS INC 09/28120.......ccocerveerieriieieeissie e | s 05/13/2016.... | WELLS FARGO & CO.....ocvirririeiiinirieiiericessissiiessesssssessssssessessissssessssssssssnssnessenssnne. | coesiesssssssssnssensenesssensnnns | oernerenessnsesssensoee 1,496,280 | it 1,500,000 4FE
74909H AC 3|QUORUM HEALTH CORP 04/12/22 .| 05/23/2016.... | CREDIT SUISSE SECURITIES USA L. ..6,000,000 4FE
74966U AJ 9|RPIFINANCE TRUST TI0 I8 | erieennes 06/23/2016.... | BANK OF AMERICAN.A.......ooovvevreirrenn 1,000,000 2FE
751150 AD 5|RESIDENTIAL ACCREDIT LOANS INC  1.305%........ccuuruurrmrerirrereeneiesssseseesssseesensssssssensesens. | severeenes 04/01/2016.... |METLIFE 0BG 10272........uccuuveuiieaererereseeeseessessesssesssesssessssesessesssess s sessesssesssasesssssnsns | ressseessssssnssssesssesssssessssssnsssens | steessssssessensssnessnenes 10,342,774 | ..o 14,925,112 | oo 523 [1FM.ccoiiiciniis
751277 AQ 7|NESTLE PURINA PETCARE CO  8.625% 02/15/........ccmviumiimerierircirineineisseiiesesesssssissessssissses | eoeereeees 04/01/2016.... |METLIFE OHA 10276..........cvuuuriiriireiseieieiseisseisseessessssssse st s ess s sssssans | esssessassssssssessssesssasssssissssnns | sroesssssessssanssssssnnses 13,088,504 | .....ovvevrireiicris 10,000,000
756109 AN 4 |REALTY INCOME CORPORATION REALTY INCOME.........c.coovuivimrirriinirineriereseesenissisesieennes | veerienes 04/11/12016.... |MRV2 B77 T005.........couurvemririviirirerisrisessesieessessesessessesse s st eses st ssisssssesises | eesisesssessssssssssssssssesssenesesssnnss | ooesssesssssssenssesessnssens 1,009,016 | .oovevverrierienirenns 1,000,000
756577 AD  4|RED HAT INC. 0.250% 10/01/19......cvumerirrereriniemerierissesensssssessesssessssessssssssessessessssesssssssens | weessnenes 04/12/2016.... | OAKTREE CAPITAL.......coomrrvrerrerrerireereriserienienes 42,980 35,000
75886A AF 5|REGENCY ENERGY PARTNERS LP/REG 6.500% .| 04/01/2016.... | METLIFE 0BG 10272 2,000,000 .27,806
75935@ AJ 9 |DISCOUNT TIRE CO  7.780% 04/20/19.......ccremerervmerierireeseessesssesiesssesssseessssssessesssessssensnns | eevnesnes 04/01/2016.... | METLIFE 0BG 10272 8,571,429 300,086
759891 AA 2| RENRE NORTH AMERICA HOLDINGS | RENRE NOR........ccosiiuiirirerineisenississsssseseessssinaes | eeerienes 04/01/2016.... | METLIFE OHA 10276..........cvuuriiriireireiiseisesssesisseesssssssssesssessss bbb sssssans | esssessassssssssesstsessssessssissssnns | sresssssessssnssssssnnnes 19,770,476 | ...coooeeireicriens 18,000,000 | ..oovvurerrireiierieieenns 48,875 [1FE..cooiiviiriiiniie
761735 AT 6|REYNOLDS GROUP ISSUER INC  5.125% 07/15........cvvvuivirririiriinsrierieneseesseisssseeseseneseeens Freis 06/13/2016.... | CREDIT SUISSE SECURITIES USA L......ccvoomrrrverierirnnne 515,000 515,000 | ..ovoerrivirierierirnnene 4FE
78413M AC 2| SFAVE COMMERCIAL MORTGAGE SECU  3.859%.......cucvumrereernireesseneriresssenssssessessssssssnens | veverneenns 04/01/2016.... |METLIFE 0BG 10272......0.00oueerueemeisserssesiseesesssseissessssss st sssse st s ss st esssasssassss | essssesssessssessssssssssssssesssnsssnnss | ossssesssnssssesssnssssssans 3,828,336 | ..o 4,000,000 | ..ocorvrennes 407 [ 1FM.ciieriens
78471D AA 5| SOFI CONSUMER LOAN PROGRAM TRU  3.260%.........cccrummieniieirircriesiiniissiessiiesiesesssinns | veveoneens 06/21/2016.... | CITIGROUP GLOBAL MARKETS INC/.......ocivuiimiireiineiiisisseiss s sssesisessssse s ssessssssssssssnss | resssesssssssnsssssssssssesssssssnsssnss | stoesssssesssssnssssssnnnes 14,998,367 | ...ovoeverviinriieiinns 15,000,000 1FE
785592 AM 8| SABINE PASS LIQUEFACTION LLC  5.625% 03.........ccntummrimerierirreicniseseesssssessenssssessssennns | seerenenes 05/09/2016.... | GOLDMAN SACHS & COMPANY.........cccoovrvvrrirnes 216,978 229,000 2,540 | 3FE
785592 AP 1| SABINE PASS LIQUEFACTION LLC  5.875% 0B.........cceermreuericrireeseessiseessessssessesssssesssssnees | woeerenenes 06/08/2016.... | CREDIT SUISSE SECURITIES USA L......cvvevrrrrrierireenns 960,000 960,000
786584 A@ 1|SAFRAN SA 4.280% 02/09/22........ccovrvrrrermrrnrirnrisnisereneenns Fres 04/01/2016.... | METLIFE OHA 10276..........covvireierinrineineisissiersnieens 20,151,389 | ..ovvveerciriniiene 19,000,000
80283L AE 3|SANTANDER UKPLC 1.037% 09/29/17......ccccomvverrrieirnerirerns Roeen. 06/01/2016.... | TAX FTEE EXChANGE. ......ouririeirariaeiieeiesise sttt snisenns | eestesssessssessssssssnseens s sessnnss | essssesssnsssensssssssssens 5,000,000 | .ooourrrrirererenieenns 5,000,000
805564 QK 0|SAST_04-2 1.323% 08/25/35........ccomiiieririiiiiiniinsiicsiesisiississiie st | seesinenes 06/25/2016.... | Interest CAPItAliZAtION.............ccvuuiiiiiiiiici bbb | st | eres s | feb s
80689# AZ 9|SCHNEIDER NATIONAL LEASING INC 4.830% .| 04/01/2016.... | METLIFE OHA 10276.... 31,781,933 |. 31,000,000
80874Y A# T7|SCIENTIFIC GAMES CORP 05/22/20.......ccoetieeieeeiieeieeiseiserissse s | seenienes 06/20/2016.... | BANK OF AMERICA N.A.......ooiuiiiiiimeimeieseise st ss s ss st ss bbb ssaes | essssesssesssssssassssssssssssessssessnnes | essssesssesssssssssssnssans 2,196,563 | .oovvrrrireerreieiinna 2,250,000
80875A AK 7| Scintfic Gms Int 10/01/270 s | e 06/21/2016.... | BANK OF AMERICA N.A.......coovvvmivirnriennrisirnnienns 989,375 | ....... 1,000,000
811427 AA  1|SEA TO SKY HIGHWAY INVESTMENT  2.629% 0.......cvorrermrrmrimerieeisensseessisessesssenssesesensns Cuvrr 06/09/2016.... | NATIONAL BANK OF CANADA FINANC..........ccotiuuiumerierireiseesssisessesssesssesssssisssssesssesssssssssnsas | sesssssssesssssssessssssssssssssesssnesss | sosssssssnsssnenes 60,531,984 | ...covverireririrennnnd 60,534,405
81675K AD 1|SEMINOLE TRIBE OF FLORIDA 04/20....cecveieieieieeeeee s | s 06/14/2016.... | BANK OF AMERICA N.A.......oiiiiieieieeieie ettt sttt s ssassessnns | sessssessessesssessesssssssessessnsnsensess | siesssssssesssssesssansessens 1,905,938 | oo 1,900,000
81725T D@ 6 |SENSIENT TECHNOLOGIES CORPORAT  4.910%......ccvuuverrermcrireerreneriresisnessensseesessssesiesnns | eeenenenes 04/01/2016.... |METLIFE 0BG 10272.........cuuureemrieirierireriseeseeissisessesssessessssisssssesssesssensssssssssssssssssssesssesssness | sosssesssessssesssssnsnsessenssnssnnnss | ooennessnessensneesennsss: 9,696,230 | coveees 5,600,000
822582 AX 0|SHELL INTERNATIONAL FINANCE BV 3.400%... 04/11/2016.... |MRV2 B77 10056..........couevemrererrerineiseeserisessesssesssssesssssssssessessssssssssssssesssessssssssessssssessessns | soessnesssesssssssssssnessessnessenssonnns | oessessnensssesessennnsnsdhy 173,098 | ot 4,000,000
822582 BF 8|SHELL INTERNATIONAL FINANCE BV 4.375%... Foonn 04/01/2016.... [METLIFE 0BG 10272........c0euevieeirerieieiessieissssse s ssssssse s sssssssssssssssssessesssssssssssssssassessesns | soiesiesssssssesesisssssessesssssssessesiess | sosessesiessnsenesessesns iy 894,384 | ivviiiiiciriiereievsvnns 4,835,000
822804 AA 8| SHELLPOINT ASSET FUNDING TRUST  3.750%......ccvvvmmerererereemeesnermerssesssesessessssssessessssssnne | severeenes 04/01/2016.... |METLIFE 0BG 10272......0.u0coeerueimermeriesseeesesssssssesssess st sssss st sssssssesssesssssss | oessssesssesssssssssssssessesssesssnsssnnss | oosssesssnsssesssssssnssen 6,248,351 | oo 5,974,354
826418 BK 0|SIERRA PACIFIC POWER COMPANY  2.800% 05.........cooueemmreuermerineeiseessesssisessessssessssssnees | woeereneees 04/11/2016.... | JP MORGAN SECURITIES LTD LDN......couiiurimmiimiiieeseeeseissessasessesssesssessssssssssssessesssessssssssssss | sessssssssesssssssssssssssssssesssasssonses | oosssesssesssssssssssnsenn 6,982,150 | .ooovreriiericiininns 7,000,000
82655A AA  1|Sigma Almentos 6.875% 12/16/19.........ccuiriiriiririieiieieisiessesieseees s seees o 04/01/2016.... | METLIFE 0BG 10272.........0cuuteiuiieeiieiiresiseeeseississsiesseess st ssssessenssenssnass | eesisesssessssssssnsssnsssesssesssnsssennss | oniesessssssnesssnssssnssend 4,498,086 | ...ooovvrririiiiiinn 4,000,000
82655A AB 9| Sigma Almentos 5.625% 04/14/18..........ceureeirmereeriieineessssise st (S 04/01/2016.... | METLIFE 0BG 10272 13,714,948 ....13,000,000
828807 CN 5|SIMON PROPERTY GROUP LP 2.750% 02/01/2 . SO URTRSTURPIURURN TR 04/11/2016.... | MRDCEL1 695 10046 10,653,939 ....10,500,000
82967N AW 8| SIRIUS XM RADIO INC  5.375% 07/15/26........ccovvemereerenerierireeinneesssssseriessesessssssssssssssessesens | nevesneenns 05/18/2016.... | JP MORGAN SECURITIES LTD LDN......coururureumiemirmersseneseeseesssessessessseesssesssssssessesssessssssssnses | sessssesssessssessssssssssesssesssssssnnss | oerssesssnsssessssssssssens 1,660,000 | ..ooceoneeeririeriinns 1,660,000
832696 AM  0|JM SMUCKER COITHE  4.250% 03/15/35.........ccvumierrirmeeireireisssessessesssesessessssisssssesssesesssssnse | soeeseenes 04/01/2016.... |METLIFE 0BG 10272.........c0mm ittt | sbissssesss bbb sssnnss | enisiessiesssssssssssnssenn 2,076,638 | ...ccoveviriiciiana 2,000,000
832696 AP 3|JM SMUCKER COITHE  4.375% 03/15/45..........cccoomruerierireireeisssiensessseesssssssssesseseesssssesnns | seerenenes 04/01/2016.... |METLIFE 0BG 10272........0curermiimiieeriseriseseseesssisssssessesssesss sttt enssesens 2,615,668 | ....... 2,500,000
83616# AB 4 |SOURCEGAS HOLDINGS LLC 3.980% 09/29/19.......cccmremrrinerierineeireissnsssisessesssssesssssseseess | sevesseesns 04/01/2016.... | METLIFE OHA 10276..........coouerereemmeeneiseisseesseessesiseesessssssse st sssssssssssss s sss s sssesssns | essssssssessssessnsssssssssssesssnsssnnss | ossssesssnsssnsssssssnssons 9,591,204 ..9,300,000
84130@ AA 3| Southcross Holdings Borrowe LP..... 06/30/2016.... | Various 961 ....961
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84130@ AA 3| Southcross HoldiNgs BOMOWE LP..........ccuiiiiriiireriiinisieisisssesssissisessssssssssssesssssssssessssssssenes | soesenneres 04/13/2016.... | VaMIOUS.......cerererreceieeecieie e 110,870 130,435 | oo LY A
842434 CQ 3|SOUTHERN CALIF GAS  2.600% 0B/15/26..........ccorvvmrrierireireessissensesiesssseessssssessesssesssseesnns | senerenenes 05/31/2016.... | WELLS FARGO & CO.....ouvirmirmrimiimeriesiseseseesssssse st essss s sss st essssessenssssssss | essssesssssnsssesssesssssssssssnsssens | sreesssssssssnsssnessnnnes 16,967,020 | ...coovermriirierirns 17,000,000 | ..ooovereereercrinirines 1FE
84762N BD 2| SPECTRUM BRANDS INC 06/16/22......covveveririieriies [0 04/06/2016.... | DEUTSCHE BANK AG LONDON.........ccoumiimiimniiniiscisniississssesssesesse st sssssssissssssssses | essssssssssssessssssssssessssesssasssonses | osssssssesssssssssssnssnns 1,126,083 | .ooovooieieis 1,134,592
85172G AC 1|SPRINGLEAF MORTGAGE LOAN TRUST 4.480% 04/01/2016.... | METLIFE OHA 10276..........coovivierirrimtiieiieesiiesisesessesssiesesse s sss s ses s sssesssns | eesisesssessssssssnsssssssesssenssnsssnnss | oossisesssessssenssessssnssen 8,378,928 | ..ovvvvrrerciand 8,600,000
85590A AN 4|STARWOOD HOTELS AND RESORTS WO 7.150%.. .| 04/01/2016.... | METLIFE 0BG 10272 2,543,438 | ....... 2,200,000 :
85771S  AA 4| STATOIL ASA 5.250% 04/15/19.....ccvvmrvieiiriernrineirerineines 04/01/2016.... [ METLIFE 0BG 10272.......c00 vttt ssssssssessesssssenson | sissssesssssssssessessnsssssessassensenses | resssssssssssesssssessnes 7,117,535 | ... 6,500,000 158,302 | 1FE...
86074Q AL 6 |STILLWATER MINING CO  1.750% 10/15/32......covumirerriririerirerireessniseriesiesssseesssssssssesssessnns | cevssienes 04/28/2016.... | OAKTREE CAPITAL.......coovvvmirrerinireereressrienienes 50,684 45,000 | ...... 16 |4FE
863590 UT 2| LEHMAN XS TRUST LXS_05-5N  0.813% 11/25......curuuiirriinerieiieeinecssseiseisesiesissessssissssssins | nevesseenns 04/01/2016.... |METLIFE 0BG 10272......0..ccuueeruiimeiseiiieseseeisessssiseesessses st sttt ansne | eebbssssessssessassbsssssesss s ssasssnnes | eebssesssesssssssssssansians 1,968,713 | .o 2,710,644 | ..ccovcvenee 596 [1FM.coiiieiciniis
86361H AA 2| STRUCTURED ASSET MORTGAGE INVE  0.663%.........ccevvurrirerirrenieiniierieriesesseisssissiienins | vevesneenns 06/07/2016.... | CITIGROUP GLOBAL MARKETS INC/.......ocvuuivieiiieiiieieiieisissisesiessiessesissesesssesssesssenssssssnses | resesessssssssssesssessssssssssensssens | soessssessssensssessnenes 16,170,742 | ...cooorrcris 20,469,293 | ...oovviviiiins 5,968 | TFM.....ocooiveriiririns
86361W AA 9| STRUCTURED ASSET MORTGAGE INVE  0.853%.........ccuueermreuermnerineeereesssissessesssesessessssisnees | seerenenes 04/06/2016.... | MORGAN STANLEY & CO.....covumrvrmrimrererinesinensenissessersssies 901,058 | ....... 1,153,355 345 [1FM.coiecis
86362P AD 7|STRUCTURED ASSET SECURITIES CO 0.583%. .| 04/01/2016.... | METLIFE 0BG 10272 2,000,000 250 | 1FM.ciiiicine
86362X AP 3| STRUCTURED ASSET MORTGAGE INVE  0.833%.........ceuueermrveerierirrereesseisesseniesesseesssssnens | weerenenes 04/01/2016.... |METLIFE 0BG 10272.........ccuueeeurimirinerirereseesssissesessesssesssesssssssssssssssssesssesssssssssssssssesssesssssssnnss | seessessssesssssssssssessesssssssnssonnns | veneesenensnsessessennnsn: 0,894,168 | roviiiiniiiniirissiieiin 8,036,361 958 [ 1FM..cooierrcrieeris
86363N AY 5|STRUCTURED ASSET MORTGAGE INVE  0.643%.......ccvvuurvrerireirerineineiiesieeissessssisssssnins | vevesseenns 0B/09/2016.... | VAIIOUS. .....oooereeirsisieaeeseesseessse e sssesss et s bbbt es | Hieebsees st bbb bbb ens | Sreebiseesessesss s eenes 15,786,457 | ...cooverrrireiicrins 19,682,149 | .ooovvevicis 7,271 [ 1FM.ee
86765L AD 9| SUNOCO LP 6.250% 04/15/21.......ccvomiviriiririniiierieriseissssisssiesisesisessssssssssesiesesesssssssssssenes | seerenenes 04/04/2016.... | CREDIT SUISSE SECURITIES USA L......ccvoovrverierirennne 825,000 825,000 | ...coovrvrerierirririeene 3FE
87124V AA  7|SYDNEY AIRPORT FINANCE COMPANY 5.125%..... oo 04/01/2016.... | METLIFE OHA 10276..........cvuumeerreimeemmeeisessesssesssseesesssssssesssessssessssssssesse st sssssssssssesssessssssans | essseesssssnsssesssesssssssnsssnsssnns | sreessssesesssnsssessnenes 11,056,949 | ..o 10,000,000 | .ooevnrerrrrerrenieineeens 56,944 [2FE.......cconirirriiinne
87265H AE 9| TRIPOINTE GROUP INC  4.875% 07/01/21...c.comiireirriiniineiiseseisseissiseesiesisseesssissssssssssns | vevesesenns 05/23/2016.... | CITIGROUP GLOBAL MARKETS INC/......cuvivririineiniseiiieeisessss e isssssesssssssss s esasssssssesssenes ....1,472,662 1,481,000 4FE
87612B AM 4| TARGA RESOURCES PARTNERS LP/TA  5.250%.......cc0uuererrermcrireensrieeriessinessesesssesssssssiessnns | roverenenes 06/02/2016.... | SUNTRUST ROBINSON HUMPHREY.........cccoirimrerriirmerierireesseissssessessesssssssssssessessenssee | seessesessesssssssssssessessnessnsnnns | vesserenenssseseseesneee 1, T8H3T8 | it 1,250,000 6,563 | 3FE,
87612E AS 5| TARGET CORPORATION 6% 1/15/2018  6.000%.........cvuuuevrrerercerermseisneessseesnessesisseesssssssssssens | weereneees 04/01/2016.... |METLIFE 0BG 10272.........c0uuteuueeueiesereseeeseesssese s sssssss st s st ssnses | resssessassssnsssssssessssesssssssssnns | srsesssssessssansssnssnnnes 11,962,027 | ..vvoveereiereiicrins 11,000,000 | coooevvrrerrireernrieiies 141,167 | 1FE ..o,
87612E BF 2| TARGET CORPORATION  3.625% 04/15/46..........cocorirvirneirerinriisiesissisisssiessssssiesssssssssessssinnss | vovsessnes 04/04/2016.... | BARCLAYS CAPITAL INC 20,281,680 | ..veovverrerciriiniiernns 20,400,000 | ..cooverreereiiirieiens 1FE
877409 A@ 1|TAYLOR WIMPEY PLC 2.020% 06/28/23..........occomeererenrrrerirenes D....... 06/28/2018.... | DIRECT .....vuuieuererseessesseesseesseessessesssssessessssessse st ss s sss st nbss | eebtesssestssees b ssen st ssnsssnnns | essssesssnsssensssssssssans 5,892,900 | .ovorvrerierirenieenns 5,892,900 | ..ooorvrrrrreirerineieni e 2Z.eeieiees
878048 AE 7|TBW_06-2 6.000% 07/01/3B.........ccevumriemiimiiieiieririisniississsiesiesessssssisssssesssessssesssisssssenses | seesinenes 04/01/2016.... [ METLIFE 0BG 10272.......c00tureviiiiirerieiseissiesissiese bbbttt sssssssessesssssessos | shssssesssssssssessessnsssssnessassensensns | oressssnssssssesssssessnes 3,667,951 | oo 5,214,955 869 [1FM...oviiiciniis
878742 BA 2| TECKRESOURCESLTD 8.000% 06/01/2 05/26/2016.... | JP MORGAN SECURITIES LTD LDN 342,000 342,000 3FE
878742 BC 8|TECKRESOURCESLTD 8.500% 06/01/24... A 05/26/2016.... | J> MORGAN SECURITIES LTD LDN.. 85,000 85,000 3FE.
879369 AE 6| TELEFLEXINC 4.875% 06/01/26........ccvvirviririieriieireiinsisisssissssssssessessssesssssssssssssssssessssssssessns | oesensens 05/11/2016.... | JP MORGAN SECURITIES LTD LDN......cocovvvrrerirririrrnines 855,000 855,000 [ ..ooveveriiieieiieieiinn 3FE
87946F A* 1|TELEPERFORMANCE 3.640% 12/09/21........cocvoiverniriiniinerines Frois 04/01/2016.... |METLIFE 0BG 10272.........c0uuteuueieserssereseeeseessssissessesssssssess s ss st st sssse st esssssssssssnsns | resssesssssssnsssssssesssssssssssnsssnns | woesssssssssssnsssnessnenes 16,600,143 | ...coooverriririeris 16,700,000 190,807 | 2..uueeureerrrerirerireenns
88032W AC 0|TENCENT HOLDINGS LTD 2.875% 02/11/20.................. oo 04/01/2016.... | METLIFE OHA 10276..........coourireiireiseireiiseeisee i isseess st sss bbb esss bbb sssens | eebsssssesssasssssssssssessssesssesssnnss | essssssssesssssssssssnsenns TA23,047 | oo 7,000,000 | .o 28,510 [1FE..ciiiiviririniinne
880349 AR 6| TENNECO INC 5.000% Q7/15/26.........ccmeremmrrirerirerereerseiesessesiesesssessessssssessesssssessssssssssessensns. | sevevenenes 06/06/2016.... | BANK OF AMERICA N.A........ovvirimmimieirinirieriesisssessesssssessesssssssssssssessessssssssssssssnsssessns | soessenssneessssssssssessesssesensonnns | oesserenensssesesseessons 158 10,000 | covievirivennnrinsniseninns 1,370,000
88160Q AL 7|TESORO LOGISTICSLP 6.250% 10/15/22 .| 04/08/2016.... | WELLS FARGO & CO ..2,000,000
88160Q AM 5| TESORO LOGISTICS LP  6.375% 05/01/24.........ccovvvirieriiiiniinniveicnsieiienissiisssisssiesiesenns | sevnniies 05/09/2016.... | CITIGROUP GLOBAL MARKETS INC/.......coviriireriiiiireiinsiseisisisnsssiesssssessessssssensssssssssssessesss | cresessssssssssssssssnsesssssseesssnnne | sonseesensesssnsessessseene 15 110,000 | v 1,710,000
884903 BV 6| THOMSON REUTERS CORPORATION 3.350% 05/ A 05/02/2016.... | GOLDMAN SACHS & COMPANY.........cccovrvrrerernes 2,987,100 | ....... 3,000,000
88556L AC 0| THREE GORGES FINANCE | CAYMAN  3.150% 0....covvvurvrmerimrereerneireisseiseenienes oo 05/24/2016..... | JP MORGAN SECURITIES LTD LDN.....ccouuieruieuiireisneeiseesesissessessessssessssssssssssssessssesssssssssssssss | esssesssssssnsssssssesssasssssssnsssnss | sreesssssesssssnssssssnnnes 11,445,523 | ..o 11,468,000 | ...oovvvrrereireiiriinnes 1FE
88732 AW 8| TIME WARNER CABLE INC  5.000% 02/01/20..........ccomrrmiriirirrinieisninerieriesesneesssissssenienenn | sevneienes 04/01/2016.... | METLIFE OHA 10276..........cooeruirerirrimtiieiiesiiesisesessessssesssse s sss s sssesssns | eesisesssessssssssssssnsssesssessssssnnes | oossisessssssesssnsesnssens 7,598,779 | oo 7,000,000
89147L C@ 7|TORTOISE ENERGY INFRASTRUCTURE 3.3% 12/1.....coiiierieririeirseersseissrsesissesessseissssinnes. | seeerinenes 04/01/2016.... |METLIFE 0BG 10272........c0cuueeumeeaeisserinesiseesseesse et ssssssss st ssissssssssssssssssesssnnsss | oene 168,319 | s 4,000,000
89147L H@ 2|TORTOISE ENERGY INFRASTRUCTURE  2.770%.......c0ervrernrireriereieisssesssssssssssssssessnsssens | sesennenes 04/11/2016.... [ MRV2 B77 10056..........0ocvrrvmeireriieeeisinisesieisssesessssssssssesssssssssessesssssessssssssssssesssssssssessssssssessessans | sesssessosssssessesssssssessasssnsensns | ressessssssossemsssessnes 1,025,283 | .o 1,000,000 ,
89148B A# 8| TORTOISE MLP FUND INC  3.730% 12/15/17....comireuerierirrirseemseiseriesiesesseesssssssessenssesssssssnes | veerenenes 04/01/2016.... |METLIFE 0BG 10272........ucuuuvuuivesererersseeeseesssessessessssessess s ssssess s ssssesssesssssssssssnsns | essseessssssnsssesssessssssssssssnsssens | sreessisssssssnsssnessnenes 15,516,385 | ...cvvvverrinerierins 15,000,000 | ..oovvnrveeririerieeereeens 26,421 [1FE..ciiririce
89148B  B* 1| TORTOISE MLP FUND INC  4.290% 12/15/20.........cccccmvuuerirrireirsiissiiesiesisseessssississesssesessessnes | eoesreneees 04/01/2016.... | METLIFE OHA 10276..........cvuuuriimeireineieneisesssesisseessssissessesssesss st sss s sssssans | esssessanssnsssessssessssessssissssnns | sresssssessssansssnnssnnnes 42,328,007 | ..ooovrieiireiierienns 39,000,000 | ooocverrircirerieeiieiies 79,008 [1FE....oiiniririiniinns
89153V AG 4|TOTAL CAPITAL INTERNATIONAL SA  3.700%.......cvrverrererirner o 04/11/2016.... |MRV2 B77 T005B..........oouveureerrierirereseesseesssssssessesssessseesssssssessess s sessssssss s ssesssssssssssessnes | eesssesssesssssssssssssessesssesssnsssnnss | ooerssesssessesssnsssssssend 4,251,011 | oo 4,000,000 | .o 35,767 [1FE..ciiriririiine
896047 AH 0| TRIBUNE CO  5.875% 07/15/22.......ccomvemereieiineereeineisseissssssssesssssesssssssssssssssssessssesssssssssssssns | soeesseses 05/04/2016.... | TAX FTEE EXCANGE. ......ouvvuurirariaieieiieeise e ssssise et snisenns | eebbesssessssess s b st nessnnts | eebssesssesssessssessnseaa 4,000,000 | cooorvrrrereireieie 4,000,000 4FE
902133 AF 4|TYCOELECTRONICS 6.550% 10/01/17... 04/01/2016.... | METLIFE 0BG 10272 2,942,710 2,745,000 499 | 1FE
90270Y AJ 8|UBS-BARCLAYS COMMERCIAL MORTGA UBSBB 201. 04/11/2016.... |MRDCELT 695 10046............coovurrererirriiosiessiessiessssssssssssssesssessssssssssssssssssssssssssssssssssssssssessssns | sesssmsssesssassssssssssssnsssesssesssnnss | sesssesssesssnssssssssssens 1,495,113 | oo 1,500,000 1,667 [1FM..ocrvoricieinnes
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statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
90345K AA 8| US AIRWAYS INC US AIRWAYS GROUP INC 6.25........c0cvureririrernrieinnisieissssesessssesessssssennss | vevsessnns 04/01/2016.... [METLIFE 0BG 10272........c0cuevieeiieieeiiieisie st esse s sss s ssasse s sssenens 2,367,906 | ....... 2,128,455
90363@ AC 4 |USTA NATIONAL TENNIS CENTER IN' 3.290%.......cuuererrereemmnireesersersresessessssssssssssssssnsenenns | cevneinnes 05/26/2016.... | BANK OF AMERICA N.A.......ociviiiimrimiemieisiisesiesssesessessssss st ses st sssssssssssns | eesssesssesssssssssssssssesssesssnsssnnss | oesssesssnsssesssssssnsssens 1,000,000 | .ooverneenrrierieneienns 1,000,000
906548 CE 0|UNION ELECTRIC CO  6.400% 06/15/17......cocouiieiiriiieriesiseisssisssisssisssssessssssssssssssesssssssnns | soesseeees 04/01/2016.... |METLIFE 0BG 10272......0..0uuueriineiseiisesis sttt sttt ssansne | esbbssssesssssssssssssssessssenssesssnnss | oessssssssesssssssssssnssand A4.244552 | oo 4,000,000
907818 EB 0|UNION PACIFIC CORPORATION  3.375% 02/01........ccovuerirririninriniiierierenessssisesssessesesesses | vevereenes 04/01/2016.... |METLIFE 0BG 10272.........0cuuieuuieeeiieiiiesiiecesesississsiess st sssse st esssenssnass | eesssesssessssssssnsssssssesssenssssssnnss | osiisesssssssensssessnssen 2,888,154 | ..ooovrierns 3,000,000
911365 BE 3|UNITED RENTALS NORTH AMERICA | 5.875%... .| 04/29/2016.... | JP MORGAN SECURITIES LTD LDN 413,000 413,000
91159H HM 5| US BANCORP  3.100% 04/27/26.........oovvirerriieniiniieisineissisiessssiesesssssessessssisssessssssssssssinsins | aeseseenes 04/21/2016.... | US BANCORP INVESTMENTS INC.......couiiiiiiiniiririiieisisirsssssiesesisseessssssssssesssssssessesssssens | ressnssssssesssssssssssessessssssesssssns | oessnssesessssssessssnns 17,746,325 | oo 17,760,000
913008 A@ 7|ESSENDANT CO  3.750% O1/15/21.......couieeirieirierireriseeissiseriesseessesssssessssssssssnsenssssessssnens | seerenenes 04/01/2016.... | METLIFE OHA 10276..........covumevurrerrimmeiiaensesssesessesessesessesssessssees s ssssesssesssessssessssssssssesssessssssss | ressseessssssnsssnesssesssasessssssnsssens | sreessssssessensssnessnenes 18,198,428 | ......ovvevvverrrierirns 18,000,000
913017 BR 9| UNITED TECHNOLOGIES CORPORATIO 4.5% 4/15........ccvueiereereiineiseiiissineiseesseessessssssesnsns | eoeerienes 04/01/2016.... |METLIFE 0BG 10272......0.ccuuuriuieaiiieiisesiseeissesise st ssss st ssensesssansns | ene 2,209,544 | ....... 2,000,000
91321*  AK 7| UNIMIN CORP Unimin Corporation 5.480% 12.........c.ccevuurevumremieemmierienirsresseesssseessesesesessssssnnes | veererenes 04/01/2016.... |METLIFE 0BG 10272.........00uuteuuiieeiieiiseriieiesesississsiess st sessssess st sss st senssnsss | eesssesssessssssssssssnsssesssenssesssnnss | onissesssnsssenssnsessnssens 9,932,324 | ....... 9,000,000
91324P CP 5| UNITEDHEALTH GROUP INC  3.750% 07/15/25.......ccovvurermerireeireerseisessnessesssssissessssssssssensns | weeerenenes 04/01/2016.... | METLIFE 0BG 10272 ....12,980,000
91913Y AR 1|VALERO ENERGY CORPORATION 6.125% 2/1/202 .1 04/01/2016.... | METLIFE 0BG 10272 ..3,000,000
92258N  AB 1| VELOCITY COMMERCIAL CAPITAL LO  3.534%......ccvvumerierireererineinesiessinessesssssessssssssenins | nevesneenns 04/22/2016.... | CITIGROUP GLOBAL MARKETS INC/.......vvrivimrimerieriinieieesssinsersesssssssesssssssssssssssssssesssessnses | seevsenssseessssssssssesssesssssssnssonens | vessessnenssssssesseenrsne 000,000 | coviivinicirnsnineiienies 4,000,000
92258N AC 9| VELOCITY COMMERCIAL CAPITALLO  4.528%........ccvvuuirierirrireeineineiissisesssesssssissssssssessins | vevesneenns 04/22/2016.... | CITIGROUP GLOBAL MARKETS INC/......ouvuuuiiruiiniireiineiseeseeise e sssssses st sssssisssssssssessssssssses | oessssssssesssssssssssssssssssesssasssonses | essssesssssssssssssssnsenns 1,000,000 | ..o 1,000,000
92258N AD 7 |VELOCITY COMMERCIAL CAPITALLO  5.502%.......ccvvuemirirerirrermrimeiaeriesiiesssenissessssessseenins | vevesneeens 04/22/2016.... | CITIGROUP GLOBAL MARKETS INC/.......oviiuivimiiriiieiiiiieeiesissisesisssissssessssesssssessssessesssenes | cessssesssessssssssssssssssesssesssssssnnss | ooessesssnsssesssssesnssens 1,000,000 | ..ooverveiiieiieriins 1,000,000
92258N  AE 5| VELOCITY COMMERCIAL CAPITALLO  B.765%.......ccuvvuuerirerireereeiseisersssssessenssssesssssssssssns | nevesneenns 04/22/2016.... | CITIGROUP GLOBAL MARKETS INC/......ouvvimiermrimiimnerinesiseesesisssisessesssessesssssissssssssssssesssnses | sessssesssessssssssssssssssssssesssnsssnnss | sossssesssnsssesssssesnssens 1,000,000 | .oovernrrnrireriereienns 1,000,000
92340L AA  7|ARC PROPERTIES OPERATING PARTN  4.875%.......coovirimrirrireirnsinsisssisesessesssesssssssssseses | soesseeees 05/18/2016.... | JP MORGAN SECURITIES LTD LDN......cccovvvirericiriririies 830,000 830,000
92553P  AB 8| VIACOM INC  6.125% 10/05/17......courvuirrrcrirrererieriesesiesssesessssssssessssesssesessssssssssessessessssesssnes | soerenenes 04/01/2016.... |METLIFE 0BG 10272......0..0coeevueieiiesriesseeeseesssssssessess st st ssssssesssesssenssessssess | eesssesssesssssssssssssessesssesssnsssnnss | ooesssessssssesssnsssnsesens 2,161,805 | oo 2,050,000
92890K BC 8|WF-RBS COMMERCIAL MORTGAGE TRU  4.089%........ccuueermeeuerinerireeeseesssisessesssesesessssinnees | weeeenenes 04/11/2018.... |MRV2 B77 T005B.........couueeureaeeieesseesseesessssesssessesssesesesssssss s s ss s ss st ss s ssessses | essssesssessssessassssssssssssessssessnnss | oesissesssnsssesssssssnssans 1,593,794 | oo 1,500,000
92936Q AJ 7|[WFRBS_12-C6 WFRBS 2012-C6 B 4.697% 04/.......cccovvrrivviirieieiseirernsissesesssssesssiesssssesensnns | oenensens 04/11/2016.... [ MRV2 B77 10056..........0ocvrrvuririeriierisissseriesssesesssssssessesssssssssessesssssesssssssssssssessssssssessssssssessessans | ssesssessossssssessesssssssessassensenns | oesssssnsssssessssessnes 1,863,587 | oo 1,705,000
92937U AG 3| WF-RBS COMMERCIAL MORTGAGE TRU WFRBS 201.........coumiurmrireererinerierieeesnensssesessnsnes | revesneenns 04/01/2016.... |METLIFE 0BG 10272......0..00oeerueieeesserssessseesesssseisesssess st sssse st s ss st enssasssassss | eesssesssessssssssssssssssesssesssnsssnnss | oossssesssnsssessssssssssens 3,643,847 | oo 3,600,000
92939K AE  8|WF-RBS COMMERCIAL MORTGAGE TRU  3.607%.......cvuivrerrirernereirerisiseresssisssssienssssssens | reveeernns 04/11/2016.... | MRDCEL1 695 10046 798,562 750,000
92977R  AF 3| WACHOVIA BANK COMMERCIAL MORTG 6.224%..... .| 04/01/2016.... | METLIFE 0BG 10272 .13,062,347 |. 13,000,000
92978E AA 2| WACHOVIA MORTGAGE LOAN TRUST L 0.503%......cvoueverrermerraremerseriseseseesssissessesssessssessnes | woereneees 04/01/2016.... |METLIFE 0BG 10272......0.c0uueerueiaeiseiseseseisessssissesssessses s ess sttt sesssassns | esstsesssessssessnsssssssssssesssnessnnes | essssesssnsssnsssssssnssnns 5,153,693 | .ooorrerrierieinninnd 9,131,963
92978Y AD 2| WACHOVIA BANK COMMERCIAL MORTG  5.889%......ccvvumirmirrireririsiresssisissssessssssssesssssenns | revsessnes 04/01/2016.... | METLIFE OHA 10276..........covvireieririeeieisisniesenieenes 30,778,299 | ...covieeiireerias 30,000,000
93045# AF 5| WAGNER EQUIPMENT CO  3.510% 02/15/23.........ccomvvmerireereriseisersesieeissenssssssessessssessessnns | sevesseesns 04/01/2016.... |METLIFE 0BG 10272......0..00oeevueeueisserseseseesessassissessssss st ss st sssesssesssesssassss | oessssesssesssssssssssssssssssesssnsssnnss | sossssesssnsssessssssssssan 6,061,926 | ..ooovvvcrireniennd 6,000,000
93364E AE 4| WAMU ASSET-BACKED CERTIFICATES  0.743%.....ccoviveireireiririieieieiesiesiessesssessssessssessessnnes | sesesnes 04/01/2016.... [METLIFE 0BG 10272........c0eievieeireieieieiseie st ss st ssss sttt sss s ssassessessssssesses | sessssessessessssessesssssssessesessnsensess | siesssssssessssesnsansessons 4,991,390 | oo 8,403,000
93364E AF 1| WAMU ASSET-BACKED CERTIFICATES  0.703%........ccuumirmmerirrereerneinneriesereneseessesssessesesensnns | voerenenes 04/01/2016.... | METLIFE 0BG 10272 15,949,577
93936N AC 7| WASHINGTON MUTUAL MORTGAGE PAS 6.000%. .| 04/01/2016.... | METLIFE 0BG 10272 5,696,589
94106* AB 2 |[WASTE CONNECTIONS INC. 5.250% 11/01/19.....ccvvuiiiririreirieierieniseiesssissisesssessssseessssessens | soesennenes 04/01/2016.... | METLIFE 0BG 10272 10,000,000
941848 D# 7|WATERS CORP  3.130% 05/12/23........coiumrrirerierierirseesesisssssessesseeessssssssssessessssssssssssssnens. | severenenes 05/12/2016.... | BARCLAYS CAPITAL INC......coriimrimiimerierisesesees s ees s sesss st sssssssesssens | esstsesssessssesssssssssssesssesssnsssnnss | oesssesssnsssesssssssnsssens 3,000,000 | .veerrrnrirererenieenns 3,000,000 | .ovouerrrerrerrierrieni e 2Z.eeieien
941848 E@ 8|WATERS CORP  3.440% 05/12/26.........ccsvumereriieneiieeieeiseiiseissessesiesisssssssisssssessssssssssssnnns. | seesieees 05/12/2016.... | BARCLAYS CAPITAL INC.....ovvriiriimiiaeiieiiseeisseesssis sttt es bbbt s stens | eebtssssessssessasstssssseessessssnssnnes | eesssesssessssssssssssseans 2,100,000 | coooveerrireirreieiinne 2,100,000 | .ooovvrrireiineienieeieseeieeries 2ettee i
947075 AK 3|WEATHERFORD INTERNATIONAL LTD 8.250% 0 Roeee. 06/10/2016.... | DEUTSCHE BANK SECURITIES INC.......oovvirririiiiiniiieiieniesesseissiiesiessesessssssssssssesssesssees | esssesssessssssssssssssssesssensssssnnes | oorrsessssssesssssesnssend 4,000,000 | coooorverririiniii 4,000,000 | ..ovvorerirririiiiienienns 4FE
94980G BF 7 [WFHN_04-2 1.453% 10/25/34........ccooeemeieneeierieeineessssisesiesisesesessssissssssssessssessssissssessnsenns. | seiessianns 06/25/2016.... | INtEreSt CAPIANIZALION. .........rvvurerrireireeiieiie it eb bbbt ee | fesbsees s es s bbb s bbb nsbnees | etesessnsbs s s s b st es bbb enbies | chbesbsse bbbt
94989X BC 8|WELLS FARGO COMMERCIAL MORTGAG  3.778%......cvvvirerrrieiieisieisinsesesssssessessssesssessns | revsessnns 04/01/2016.... [METLIFE 0BG 10272........c0ueievieeirereiiieiieieissiesie st s ssss s sssss s sss s ssessessssssssssesss | sessssessesssssssessesssssssessesnssnsesess | siesessessessssesssassessess 2,129,829 | .o 2,000,000 210 | 1FM..oooiiccve
94989X BE 4|WELLS FARGO COMMERCIAL MORTGAG  4.033%.......ucververeererenermensenisesessnsnsssssssssenssensnnes | veerenenes 04/01/2016.... |METLIFE 0BG 10272......0.uccoueerueieeimeriessseeesessssssssesssesssesssesssssss s sssss st ssssessesssensssess | essssesssesssssssssssssssesssesssnsssnnss | oesssessssssesssssssnssens 1,605,068 | ...ocoouveerririeriienns 1,500,000 | ....vvvvnvene 168 | 1FM..ooocicie
95000A AU 1|WELLS FARGO COMMERCIAL MORTGAG  3.809%........vuuvemmrermersaeeseesnenssseesessnsssassssessssnssnne | sreeeeneees 04/01/2016.... |METLIFE 0BG 10272......0..ccueeruiimeiseiiesesesisesssss s issess sttt snsne | eebtssssessssess s bsssssesn s ssasssnees | eebssesssesssssssssssansians 1,070,284 | oo 1,000,000 | ...occvonene 106 | 1FM..cvocine
95000A AW 7 |WELLS FARGO COMMERCIAL MORTGAG  4.013%.......cvurverririreniriesienisnessesessessssesseninee | voverenenes 04/01/2016.... |METLIFE 0BG 10272.........00ueerueeeeieserieseseeesesissssssessess st s ssssess st ss s ssseessenssesssssss | eesssesssessssesssssssnessesssesssnsssnnss | oosrssessssssesssnsssnsssens 1,064,834 | ..o 1,000,000 | ....occeonvene 11 1FMce
95000L AZ 6|WELLS FARGO COMMERCIAL MORTGAG  3.495%........cvuuevumrerermnrinneesensssessessesssssssssssssnse | soeereenes 05/16/2016.... | WELLS FARGO & CO.....ouuvimiirmiriineiseisiesisee s seesse st ses st ensanns | esstsesssessssessassssssssessssenssssssnnes | eesssesssnsssesssssssnssans 3,433,320 | oo 3,250,000 5,567 | 1FE
95081Q AL 8|WESCO DISTRIBUTION INC 5.375% 06/15/24........ .| 06/02/2016.... | GOLDMAN SACHS & COMPANY.... 857,000 857,000 4FE
958100 AD 3| WESTERN DIGITAL CORP 03116123 ssennensens | sereneenns 05/04/2016.... | JP MORGAN SECURITIES LTD LDN.......ooriuriiiiniicisieniininsississsssssssssssssssssssssnssssssnies | sesssssssissssssssnsssssssssnsssnssnnss | onsssnsssnssnsssnsssnnsens 8,822,750 | oo 9,075,000 2FE
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962166 AT 1|WEYERHAEUSER COMPANY  8.500% 01/15/25.......ccovviivimirieirernsinsissssisssssiessssssseesssssssssenes. | soesensens 04/01/2016.... [METLIFE 0BG 10272........c0euevieeireieiiiesieieisssesse s sssesss e ssssesse st sss s ssesse s sssssessessesssssssessns | aesessesssssssassessessssssesssssssssasess | sessessesssassessessesnses 10,112,004 | .oooovocicccs 7,800,000 | ..o 141,808 | 2FE.....coovverciires

984121 CA 9| XEROX CORPORATION XEROX CORPORATION 5.62.........cvvumviriereinermeisneseeseseessssesessssenes | veverenenes 04/01/2016.... | METLIFE OHA 10276..........cvvumevirrirremeissessessseseseessssssessesssessssesssssssessse st essssssssssssssssesssessssssas | essseesssssssssesssessssssssssssnsssens | sreesssssssssensssnessnenes 15,470,445 | ..o 15,000,000 250,781 | 2FE

98462Y A# 7|YAMANA GOLD INC Yamana Gold Inc 6.970% 1 A 04/01/2016.... |METLIFE 0BG 10272.......0.ccouiiuiireiineiisesiseesssiss st iss sttt ssnnes | esssaessassssssssessssesssesssnsbnsssnns | stesssssissssanssssssnenes 12,797,954 | ..o 12,000,000 213747 [ 2.

98956P AH 5|ZIMMER HOLDINGS INC 4.450% 08/15/45...........cooceeirimirnerieririernseissinesiesiesessesssisssienens | veverinenes 04/01/2016.... | METLIFE 0BG 10272 21,181,025 ....21,600,000

98978V AB  9|ZOETIS INC 3.25% 2/1/2023 3.250% 02/01 .| 04/11/2016.... | MRDCEL1 695 10046 2882778 | s 2,500,000

AB8428R AD 8|STEINHOFF FINANCE HOLDING GMBH 1.250% 04/21/2016.... | OAKTREE CAPITAL......coviviiirrrieiinirersriseieresinsines 585,078 564,475 ..1,450

B7894* AB 8|SCR-SIBELCO NV SCR-Sibelco Nv 5.480% 12.............. Frvi 04/01/2016.... |METLIFE 0BG 10272........uccuuveuiieaererereseeeseessessesssesssesssessssesessesssess s sessesssesssasesssssnsns | ressseessssssnssssesssesssssessssssnsssens | steessssssessensssnessnenes 13,243,008 | ... 12,000,000 | woooverrerrereririeris 193,627 |1

000000 00 O|ESSENTIAL CAPITAL CONSORTIUM B......couiimmimmiiniiieiineiecseisssisse s sssessseens [ O471512018.... | NO BIOKET........ooevuivuiinnieseieiesiscess s ese bbbt ene | eebbes b e bbbt esssnnts | eebssesisesssssssse s i 1,204,000 | ..o 1,204,000

000000 00 O|NOVALIS SAS 3.000% 04/30/22........ccveerremrrmirierirerersreeniiens D........ 06/24/2016.... | BARCLAYS BANK PLC........ovvirirririierinsiinenienisesseissies 2,247,399 | ....... 2,270,100

000000 00 O|KIRKBEAUTY ZERO GMBH 07/31/22... 04/11/2016.... | CITIGROUP GLOBAL MARKETS LIMIT... 151,287 151,098

000000 00 O|KIRKBEAUTY ZERO GMBH 07/31/22... 04/11/2016.... | CITIGROUP GLOBAL MARKETS LIMI .1,329,835

000000 00 O|KIRKBEAUTY ZERO GMBH 07/31/22... 04/11/2016.... | CITIGROUP GLOBAL MARKETS LIMIT... 38,221

000000 00 O|KIRKBEAUTY ZERO GMBH 07731122 D........ 04/11/2016.... | CITIGROUP GLOBAL MARKETS LIMIT.......ccoovverriiriinnes 197,543 197,297

000000 00 0|AVAGO TECHNOLOGIES HOLDINGS PT.......otviuiiuiirririeirisniieiiessiessesissesessssssesssesesseons Freis 06/09/2016.... | BANK OF AMERICA N.A........ccoovrvmiriiniririnniiniinns 2,005,000 | ....... 2,000,000

000000 00 0O|HD Supply 0813121 ...t | seeniienes 0B/21/2018.... | VAHIOUS. ....cevoeereeseissieeiesseseessesese stk | eebben bt s bt snsnnns | eebssesssnessenssse s s 4,659,572 | oo 4,671,250

000000 00 0|DIEBOLD INC 03/18/23... O...c... 05/17/2016.... | J.P. MORGAN SEC INC... ....1,290,604 1,303,640

000000 00 0|COTYINC 03/23122.....cotvetie e (o2 04/18/2016.... | J.P. MORGAN SEC INC.......oovrirriririmieirieiierinsiiessesisssessssssssessesssssesssssssssesssesssssessssssssesins | soessesssseesssssnsssessessnesensnnns | oesserenensnsessesseeersnedy 190, 120 | tovievirieesnnnissninerionns 3,171,980

000000 00 O|MGM RESORTS INTERNATIONAL 04107 ..o | eerienes 04/26/2016.... | BANK OF AMERICA N.A.......coiiiiiimiimerieieieeisessssessessssssss st ess s ssss bbbttt | esssaessssssnsssessssessssesssssssssnns | sresssssesesssnssssssnnnes 18,952,500 | ...voverernrirrierirs 19,000,000

000000 00 0|NUMERICABLE GROUP SA 01/0824.....cooeieirsrersisse e | erseeines 04/25/2016.... | JP MORGAN SECURITIES LTD LDN......cciririririireriiiseresisisissssessssssesesssssssssssesssssssssessssssssses | sesssesssssssssssesssssssnessssssssonsns | oesssssssssemsssessnes 1,980,000 | oo 2,000,000

000000 00 0O|SAMSONITE IP HOLDINGS SARL D4/ Roeen. 05/26/2016.... | MORGAN STANLEY & CO.....cevvurvrrrimerirnrrinerieniseesersnsrssensenes 2,985,000 | ....... 3,000,000

000000 00 O|PINNACLE ENTERTAINMENT INC T2 | i 06/23/2016.... | JP MORGAN SECURITIES LTD LDN.....c.oviuiiieirriiiniieieieiesieseisisie st sssssse s sssssssessssses | sessssessessessssessesssssssessesessnsensess | siesssssssessssesssassessens 7,000,000 | .o 7,000,000

000000 00 O|PROTECTION ONE INC 04/07/22.. .| 05/17/2016.... | BARCLAYS CAPITAL INC.. 2,982,500 | ....... 3,000,000

000000 00 O|NBTYINC 05/05/23 05/06/2016.... | BANK OF AMERICA N.A........ccoomiiirinrieineiiniins 995,000 | ....... 1,000,000

000000 00 O[MCGRAW-HILL GLOBAL EDUCATION H......ccovvuriririirnimiirerisisisesssssssssiesssssssesesssssssessenssnsns | soesensenes 05/10/2016.... | CREDIT SUISSE SECURITIES USA L....coiiriiiiiiririiirissiisssseiesisissesessssssssssesssssssssesssssssses | snsssesssssssssssesssssssessssssssons | e 1,990,000 | .oovoevriieieicn 2,000,000

000000 00 O|RUSSELL INVESTMENTS COMPANY PL......ccoriirrimimirineiierieseseessesssssessesesseessssssessesssenes Frois 06/03/2016.... | BARCLAYS CAPITAL INC.......coouimmriuirmeriseriseesesissesse st sttt et esssaes | resssesssssssnsssssssesssssssssssnsssnns | soneessssesesssnsssnessnenes 16,920,000 | ...covuvernrrnerierirs 18,000,000

000000 00 O|WEPA HYGIENEPRODUKTE GMBH 3.750% 05/15.......c.coriuerierieireiriniieieiseissiesissiessessessssensenns [D 05/11/2016.... | DEUTSCHE BANK AG LONDON.........c.oueiirieiriiieiieietesiesieisisie s ssssesse s sssssssessssssessssssssssans | sessssessessessssessesssssssesssssessssensess | siesssssssessssesssansessons 1,414,979 | oo 1,413,042

000000 00 O|KIWIHOLDING IV SARL 04/28/23.. D........ 06/03/2016.... | J.P. MORGAN SEC INC.......coriurriieirrimiesiriseisiessesssssessssssssssessessesssssesssssssessesssesssssssssssssssns. | oeesssesssessssesssssssssssesssesssnsssnsss | ooerssessssssesssnsssssssens 3,116,721 | e 3,229,763

000000 00 O|MULTIPLAN INC 05/25/24 .| 06/09/2016.... | BARCLAYS CAPITAL INC.. 995,000 1,000,000

000000 00 O[STATION CASINOS INC 05/25/23......covierieisirsersssee s | s 06/23/2016.... | JP MORGAN SECURITIES LTD LDN......couiiiiiriririiisirinieisissiesissssesesssssssssssessssssssesssssssssesssns | ressessssssessssssssssessessssssessnsns | coessnssessessasssessssnns 15,920,000 | ..coovvrerririiriiniinnee 16,000,000

000000 00 O|AMWINS GROUP LLC 0972519, | seenienes 06/14/2016.... | CREDIT SUISSE SECURITIES USA L......ovvervrrrrirerircrines 2,000,000 | ....... 2,000,000

000000 00 0|BE Aerospace Inc A2MBI21.o e[ erineiis 06/15/2016.... | JP MORGAN SECURITIES LTD LDN......couiiuurimmiiniireesseeiseissessssssesssesssesssssssssssssessesssessssssssssss | sessssssssesssssssassssssssssssesssasssanses | ossssesssssssssssssssnsenns 2,000,000 | cooooverrrircireieiinne 2,000,000

000000 00 0O|CENGAGE LEARNING INC 0B/07/23.....covovverierieriteissiessie s | seerienes 06/29/2016.... | MORGAN STANLEY & CO.....ccovorvirriririerrinerienirnsissssiesienesienes 990,000 | ....... 1,000,000

000000 00 0O|YUM!BRANDS INC. 05/23123......ooeoe it | seeniienes 06/28/2016.... | GOLDMAN SACHS & COMPANY.... 995,000 | ....... 1,000,000

000000 00 0|MKS INSTRUMENTS INC. 04/29123......coeiieieiressese | s 06/09/2016.... [ TaX FIEE EXChANGE......cvorvuririiiieeiiiieiiiissiesiss st ensnnsns | sbssisessesssssesssessssssssessasssnsenses | cressssssssssssessssessnes 3AT7,381 | o 3,500,000

000000 00 0|BERRY PLASTICS CORP 10/01/22..cc st | ereseenas 06/15/2016.... | TAX FTEE EXCHANGE. ... ..oureviriruriacrieeiesiseisesisssse ettt | eestesssessssees s sses et enssssssnnss | eesssesssesssessssssssssens 1,003,689 | ..ovvruerrrierieriens 1,000,000

000000 00 O|KINETIC CONCEPTS INC THI0A120.... oo | eeineiies 06/16/2016.... | TAX FTEE EXChANGE. ......ouveruiiuiereirneeiseisseiisiise st | eebseesensbns bbb bsensens | sreebsssesessnsssenienes 19,562,023 | ..o 19,724,147

000000 00 0|AVANTOR PERFORMANCE MATERIALS OO OTRPSRRUSTOPRRRRRPIOR ISR 06/28/2016.... | CREDIT SUISSE SECURITIES USA L......cveuererrinirircrines 990,000 | ....... 1,000,000

000000 00 O|PROTECTION ONE INC 05/02/22.....ceveeveeeeierieeiseisssisesisse st essssssissssessesessessssinnns | sriessiins 06/23/2016.... | Tax Free Exchange 2,982,637 | ....... 3,000,000

000000 00 O|PENDING 3.000% 04/07/46... Roee. 06/29/2016.... | MORGAN STANLEY & CO... ....9,925,000 ....10,000,000
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BRTODG GL 6 |CITIGROUP COMMERCIAL MORTGAGE  0.000% O......ccoucvuermrireriireereriniseresieisssseeenssseessenes | seresenenns 04/01/2016.... | CITIGROUP GLOBAL MARKETS INC/......cevuuiiririieiiireieissieesessssessssssssssssessessssesessesssssasssenes (6,179,604) | ...cvovvriririeririieinns (6,000,000 | +vvoveererererrerieererieieerenierenee A
C1465* AE 3| CGI GROUP INC 4.360% 12/15/18......c.cvvvrrerrrrercririrnnns A 04/01/2016.... |METLIFE 0BG 10272........00uueeumeimeiuerisereseeeseesssssesssssesss st ssss st ssensssens 39,530,539 |......... 38,000,000
C3301D AC 2|APLP HOLDINGS LP 03/21/23... [ 05/20/2016.... | GOLDMAN SACHS & COMPANY.......orummiiuiiieiimeiseisssissssssssessssessssisssssssssesssssssss s ssssssessss | oessssssssssssnsssessssesssassssssnsssenns | steesssssesssssnsssesssnnnes 14,356,000 | ...oooverriiriiieiis 14,800,000
C6574# AB 2|NORTH WEST CO INCTHE 3.270% 06/16/21 N 04/01/2016.... | METLIFE OHA 10276.... 21,978,782 | ......... 22,000,000
C9716# AB 5|WASTE CONNECTIONS INC. 2.750% 06/01/23... .| 06/01/2016.... | BANK OF AMERICA N.A.. 2,200,000 ..2,200,000
Co716# AC 3 |WASTE CONNECTIONS INC. 3.030% 06/01/26... 06/01/2016.... | BANK OF AMERICA N.A.. ceevenene 1,500,000 7,500,000
F5309%# AB 3 [IPSOS 4.460% 09/28/17......ccovveerrrrrrnrrirerirererneenns Frvi 04/01/2016.... | METLIFE OHA 10276..........covueverrirremmeriaersesssesessessessesessesssesesssessssssessesssessssessssssssssesssessssssss | ressseessssssnsssnesssesssssessssssnsssens | sreessisssessensssnesssenes 47,852,018 | ...ooooeeirieris 47,000,000
F5837P AH 9|LOXAM SAS 3.500% 05/03/23.........ccovvermrerrrrerierirneenns D........ 04/21/2016.... | DEUTSCHE BANK AG LONDON..........cuuuiiuiimniimriseisesiassisessessseeessessss s ssssssssssssssssisssssssssns | essssssssesssssssssssssssssssesssssssnses | oossssesssssssssssssssansenns 1,246,685 | ..oooovveriiciienins 1,246,685
F6527B AS  9|NEXITY SA 0.125% 01/01/23......ccvvvvrivirrerirerircnnne D........ 05/17/2016.... | OAKTREE CAPITAL.......coovviiviiriiniririerinniinenienes 510,618 505,579
F8493@ AE 9|SODEXO 4.850% 03/29/21.... oo 04/01/2016.... |METLIFE OHA 10276..........cooevvreeereeircreessisssiessisssssssesssssssessss s bbb sasssssess | eesssessssssssssssssssssssessssssssesssassas | sossasssssesssnsns 38,124,527 | ..ovvvrereceeriseii 35,000,000
F85783 AF 9|SPCM SA 2.875% 06/15/2 05/06/2016.... | DEUTSCHE BANK AG LONDON. 2,200,104 2,279,900 .26,401
F9731# AF 4[VICAT SA 5.960% 12/01/20... Frvs 04/01/2016.... |METLIFE 0BG 10272......0..c0oeerueiuermerisesseeesessssssssesssessseessesssssss s sssse st ssssssssssssssesssessssess | sessssesssessssessssssnsssesssesssnsssnnss | oerssesssnsssesssssssnssen 6,824,897 | ....... 6,250,000 125,201
G0369@ AT 3|ANGLIAN WATER SERVICES FINANCI 3.537% D........ 04/18/2016.... | STONECASTLE SECURITIES LLC........ciuueiiieniiieiieeiseisesisssse s seesssisss s s essssissssseses | esssesssssssssssessssesssaesssssssssnns | sresssssesssssnssssssnnses 15,813,943 | .o 15,147,455 | oo 4,404 | 1Z.cciieeis
G0457J AK 5|ARDAGH PACKAGING FINANCE PLC 6.750% 05.... D........ 04/29/2016.... | CITIGROUP GLOBAL MARKETS LIMIT.......cccrvverriirrianns 666,594 666,594 | .....ovrrrrrireririinne 5FE
G0646# AK 5|ASSOCIATED BRITISH FOODS PLC  4.500% 12.......cucvuuereueemerinereseessesssssessesssssesenssssssensnens oo 04/01/2016.... | METLIFE OHA 10276..........cvuueeirrireemmeessessesssessseesesssssssesssesss s ssssssssse st ssssssssssesssessssssans | essseesssssnsssesssesssssssssssnsssnss | soesssssesssssnsssnessnenes 37,542,504 |........ 35,000,000 476,875 | 1o
G1011# AE 4|BERENDSEN PLC Berendsen PLC (Davis Group...........cc.ceeeene. Froe. 04/01/2016.... [ METLIFE 0BG 10272.......c00 ittt sttt 10,858,237 ....10,000,000 154,875 |2
G1108# AE 8|BRITISH LAND CO PLC British Land Co Publ Y 04/01/2016.... | METLIFE OHA 10276..........cccovvvrrerirrererierierierienereenns 13,764,144 ....13,000,000
G1144@ AE 6|BEDFORD ESTATES LONDON ESTATES 3.680%..........cccuneen. [0 0B/16/2018.... | DIRECT ... eouieueerneesseesseeseesseessesssesssssesesssssss st ss bbbt | eebbess e b ssess st s es s essnnts | eesssesssnssssssssessnseaa 8,733,600 | ..ovouvvrrirerireereenn 8,733,600 | ..ouvvruirerireiieeieeieesenieeniens 1Zeeeeeenne
G1986N AA 6| CARILLION FINANCE JERSEY LTD  2.500% 12.....cevrveererrrnerieiseisersenssesesssesesesssessssssesssnsns Do 04/13/2016.... | OAKTREE CAPITAL......ccvvvrirrreierinrierssissisensinines 138,893 142,090 | oo 1,145 | 2.
G2615@ AB 0|DCC TREASURY IRELAND 2013 LTD  4.040% O.......cvouevvrmrermerimeirerseesneesenssssesessssssssssenssenens Frois 04/01/2016.... |METLIFE 0BG 10272......0..00oeerueeuereserisessseesessssisesssess st st sssse st s sesssenssesssssss | eesssesssessssessssssssssssssesssnsssnnss | ossssesssnsssesssssessssens 7,819,899 | ....... 8,000,000 140,951 | 2o
G2694N AG 4|DEBENHAMS PLC 5.250% 07/15/21. D....... 05/17/2016.... [ VAHOUS......cvvvrieaireerieseisseseteissis ettt ssrenss | sheisesssssnss st ensssbensrentee | oresssissssessensessensnes 1,087,600 | ..ooooeeeiciierirns 1,078,258 | oo 19,425
G2956# AA 7|DysonJames 4.090% 08/26/17. 04/01/2016.... | METLIFE OHA 10276. 34,994,848 | ......... 34,000,000 139,060
G3313# AA 3|EXPROHOLDINGS UK 3LTD 1214 04/29/2016.... | Interest Capitalization... 290,528 290,528 | ...vovrvrerieririreinns 5*
G3618# AA 5|FOREIGN & COLONIAL INVESTMENT  2.800% 0.....cvvuvvuererririseiireisssessessssisessesesssssnsssssensans D........ 06/01/2016.... | JP MORGAN SECURITIES LTD LDN......ccviriiririireriieriresisrsissiessssssesesssssssssssesssssssssessssssssses | snsssessssssssossessssssssnessssssssenns | oesssessssssemsssessnes 3,526,500 | .oovereiiiieieis 3,526,500 [ ....cvureriierciinieierce e VZoiiiriieiec
G3618# AB 3 |FOREIGN & COLONIAL INVESTMENT  3.160% 0......ouvuuremrernereeimeeseesersssessenssssesessssssssssens D....... 06/01/2016.... | JP MORGAN SECURITIES LTD LDN......couruuueimmrimiemerseneseesseesssssessesssessssssssssssessesssesssesssssses | sessssesssesssssssssssssssesssesssnessnsss | sossssesssnsssessssssssssens 9,874,200 | .ovoovvrierienieinnd 9,874,200 | ..oovvrererineierieeieeserieniens 1Zeeeeeeenne
G3706@ AA 0|GALA CORAL 05/27/18............. D........ 04/21/2016.... | BARCLAYS BANK PLC.......coiitmiiriiiiiiiieiieeissississssses st s bbbt ssens | esbsssssesssssssssssssssessssesssesssnnes | oessssesssesssssssssssnssans 1,221,100 | covvereienins 1,218,815 | .o 4FE
G4086# AG 3| GREENCORE GROUP PLC 4.770% 06/14/26... Frrins 06/14/2016.... | DIRECT ...ouvuurirreicriririrerierissessesssesessessssssessessesssssssssssssssesssesssssssssssssssesssesssssssssssssssessessns | soensessseessssnssessesssesenssonnns | oersnerenensnsessesseennsnedy 100,000 | st 5,100,000
G4691# AC  9|IMI GROUP LIMITED IMI Group Limited 7.61.. 04/01/2016.... | METLIFE 0BG 10272 8,000,000 108,231
G4691* AB  5|IAWS FINANCE PP LTD 5.860% 06/13/17.... 04/01/2016.... [METLIFE 0BG 10272........c.emevieeiiereieiesieie i sssssss s ssss s sssssssessesssssssssessns | sesessessssssssssesesssssssesessnssssesiess | sonsessesesssssessssensensers @20 1,993 | vovvns 8,000,000 141,942
G4706# AA  6|ICON INVESTMENTS FIVE UNLIMITE  3.640%........ccvvvvurrvnnee E.ooee 04/01/2016.... | METLIFE OHA 10276..........coourerrerereemeiseisseessesssessseesssssssssesssesssssssssssssssesssesssssssssssssssssesssesssne | oessssesssesssessssssssessesssesssnsssnnss | ooerssesssnsssesssssssnssens 9,436,647 | ....... 9,500,000 102,779
G4803# AE 0|INFORMA GROUP HOLDINGS LTD 4.680% 12/1.............. Fro. 04/01/2016.... [ METLIFE 0BG 10272.......ccovuuivuieiiireiisieesesisisesssie sttt ebans | sresssissssesssesssssssssesiessssssensessene | oessnsssessessssssessssenes 10,693,158 | ..o 10,000,000 139,100
G5351# AB  9|LAIRD PLC 4.020% 09/25/21.........ccooomiviiriirirnirinirinerirenes Roeee. 04/01/2016.... | METLIFE 0BG 10272.........0cuuteiuiieeiieiiresiseeeseississsiesseess st ssssessenssenssnass | eesisesssessssssssnsssnsssesssesssnsssennss | oniesessssssnesssnssssnssend 4,500,457 | coooovvirrii 4,500,000 | .o 3,518 | 2
G5633L AB 6|LONE STAR FUNDS 08/05/17.... E.ooe 06/23/2016.... | NO BIOKET........oorvrmerriineianeieiesiieisesse e ssessesss s sssssssensenes 738,993 738,993
G5963# AC 7|MEGGITT PLC 4.620% 10/05/17 Foonn 04/01/2016.... [METLIFE 0BG 10272........c0uevevieeiieiciiiesieise i sssesss e ssssssse st sss s ssssesse s s ssssssssessssssssssssns | sesessesssssssassessessssssessssssensesess | sressessessssessessesseseses 10,270,720 | ..oovvvreircirieicnne 10,000,000
G9006@ AK 2| TRANSMISSION FINANCE DAC  1.930% 05/04/.......coueverrereerreiserieriesesseesssissessesssssssenssesens (o2 05/04/2016.... | CITIBANK NLA. ..ottt ss st | eebb st s s bt sssnnns | eebssesssnessensssssnesea 3,332,825 | oo 3,332,825
G9006@ AL 0| TRANSMISSION FINANCE DAC  2.420% 05/04/........covvumrereirreiseisseiiesisessssiseisessesesssesssesens (o 05/04/2018.... | DIRECT ..ouvvuieueirneisseiseeseessesssesssee s sssssssss st s bbbt | reetseesens bbb bbbt nnbbens | Sreebneisessnsbs s taenes 13,331,300 | ..ocvvreeriineiicris 13,331,300
G9645P AD 1 |WILLIAM HILL PLC  4.875% 09/07/23.......covvueierereeeiirinsriesisesiessesisssssssssessssessessssesssssessees D........ 06/23/2016.... | ROYAL BANK OF SCOTLAND PLC.......couuririermiriaiiieriesiesesesssssssessesssessssesssssssssssesssessssssssnes | oeesssesssessssesssssssssssesssesssnsssnnss | ooesssesssesssesssssssnsssens 1,780,064 | ..ooooonvererieris 1,762,440
(G98523 VP 8| YORKSHIRE BUILDING SOCIETY  1.250% 03/1......cvveuerermrererreenernnrins D....... 04/22/2016.... | UBS AG LONDON BRANCH........cevuuiuuiiimiimeiseisssissessessses s sssssss st essssisssss s ssssssnes | essssssssessssessssssssssssssesssnsssansss | ossssesssnsssnsssssssnssnns 3,836,737 | oo 3,951,325
JK8458 19 8|JARDEN CORP 3.750% 10/01/21.. 04/21/2016.... | Tax Free Exchange.. 2,699,162 2,257,900
L4678S AB 4 |HANESBRANDS INC 3.500% 06/15/24. (o2 05/20/2016.... | BARCLAYS BANK PLC........oivimiimiiriiiiiesisesissesssssssesse s ses st sssess s ssesssesssens | eestsesssessssessssssnessesssesssnsssnnss | oesssesssssssessssssssssens 3,367,097 | oo 3,352,671
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
MOOGEW AA  5[ABIGROVE LTD 0.500% 04/29/21........eooriueririririiieisisieississiessssssesesssesssssssesssssssssessssssssenens Fres 04/26/2016.... | OAKTREE CAPITAL.......ovovveririeiiresiereieiriieseieiaes 202,333 200,000 [ .ooeeriieieieeieiinn 2FE
N1614R AX 9|BRITISH TRANSCO INTERNATIONAL GTD-by-Mul......... Frves 04/01/2016.... |METLIFE 0BG 10272......0.u00reerueeuersseriessseeesessssssssesssess st ss st ssssesssesssesssssss | essssesssessssssssssssssssesssesssnsssnnss | oesssessssssesssssssnnssens 3,723,762 | wvvoeverierieeieinnd 4,420,000 | ..oocvorcercriiienis 2FE
N5945L AN 5|NXP BV 11105201 oo 06/23/2016.... | CREDIT SUISSE SECURITIES USA Lu...ouiiuiieiiriiieiiseiseisseississsissiseesss s sssesssssssssins | esssssssssssssssssssssssssssesssasssonsss | sosssssssesssssssssssnssnns 1,003,750 | .oooveriiriieiienins 1,000,000 | ...ooorrenrireiieeireinns 2FE
N9146# AB 3 |VAN OORD FINANCE BV 5.410% 04/20/21........cccvvumirirriierierinieiesissiseseessiessesisesesssissienes o 04/01/2016.... |METLIFE 0BG 10272.........0cureuuiieeiieiiresieiesesississisesseess st sssssssesssenssnsss | eesssesssessssssssssssnsssesssenssnsssnnes | onsisesssssssesssssessnssen 8,130,800 | ....... 7,500,000 182,588 | 2.
PP1T1F Yl 4|PLENARY HEALTH NORTH BAY FINCO 5.182% Cuvrr 05/18/2016.... | DEUTSCHE BANK SECURITIES INC......cooivimiimimmeiinieriesissessessessessesssesssssssssssssssesssesssees | eesssesssesssssssssssssssesssesssnsssnnss | sossssesssnsssesssssssssson 8,746,714 ...8,085,035 5,819 | 2FE
Q4217@ AA 9|GOODMAN FIELDER LTD 4.810% 09/10/20 . | 04/01/2016.... | METLIFE OHA 10276. 32,779,912 .31,000,000 ..91,123
Q4557 AB 7 |HEALTHSCOPE LTD 4.050% 05/23/26.............. . 1 05/23/2016.... | BANK OF AMERICA NA......oooimiimieiiiierieeicesssss st sssssssse st ssesssesssens | avsssessssssssssesssessssssssssnsssnensns | eossoseseseseessssssnsssnens 1,500,000 ...1,500,000
Q5516* AB 4|CIMIC FINANCE USAPTYLTD 5.220% 07/21......cocvoeverncnn. [ 04/01/2016.... |METLIFE 0BG 10272......0..ccuuterueimeiseiteseseeiseesse s isssss sttt sttt ssansne | eettssssessssessssssssssessssesssanssnnes | esissesssesssssssssssnsean 8,176,718 | oo 6,000,000
Q7794# AB 9| QPH FINANCE COPTY LTD  3.980% 08/22/22........ccocvuviiriiiiiniiiniiiniiississsissssississnseneesessnees Frvi 04/01/2016.... | METLIFE 0BG 10272........cciteuuiieiiesiieeneetesssessis sttt enesnnss | oessssenssonsssnssssnssssnsenssensssnsssnnes | onsssesssmssensssessnnsend 4,169,268 | ..o 4,000,000
3899999. Total BONS - INAUSHIA] BN MISCEIBNEOUS. ... cvervsereeresseesseessssssesssees s eess s es 8488888088888 48488818 £ 1884 E 8408440810816 £E84EEEHEEEoEEE4EEE4EE R4 EE AR £EE 108 4L 4EE 84 EE£EE L8 HEE LA 8 4EEE 48 £ 08 £LE A8 EE R0 £ L 1EE 114 E 8 E 8L EE LR bbbttt | nnnsensens et 4,120,331,719 | .o 4,111,102,935 | oo 21,507,989 XXX
Bonds - Hybrid Securities
749769 AA 3| RABOBK CP TR Il RABOBANK CAP FD TRST Il .cuiiuieiieiimisssississnssssesssnsssesssnssssssessssesssssssnns | esenenenes | 04/01/2016.... | METLIFE 0BG 10272......0.vt1tesseesssssesssessseessensssessess sttt | enntsens s sensssnssssnssensenssssnsnnes | ossssssssnssssenssssssssnsens 5,727,502 | oo 5,725,000 | ..o 76,869 | 2AM....cooovvviiriiiriens
4899999. TOtAl BONAS = HYDIIA SECUHIES..........veeveeeiieieeeseteete ettt sttt e sttt stsssesseeetesseesessessesesses et asesssessessesessessebeseesessessesassessesssssesessessesas | feetessessesssassessessssassessesassansessessessssessesesassessessssseseesesesaesessessessesenseseteseesesseesetaeseesebaesseteesee et et astessee et essessebesantessesssssnsessessnsansessesnsss | sbssssssessossesssanssssessas 5727502 | c.coovvvveciee 5,725,000 | oovovvieiceeee 76,869 XXX
8399997, TOtAI BONMAS = PAI 3.ttt E ke E S H 0k fEfeEEE oL e0EoEEE e ko R E o0t 1e fEfoELE oL L eEE e L E LR R e E L0 E 0oL E L E e E L E LAt ....15,313,885,201 [ ..ovvoniriciinns 15,188,308,360 [ ....ccovvverirnrincrirnens 35,387,492 XXX
8399999, TOAI BONMAS........trvetissrserseeesees s stk 808888884484 EE££EE£LE1EE 84 E4EE 810810816 £ E8E4LE14EEE4HEEoEEE4£EE o081 1EE £ eEEHEEE 1L R4 E LR L 1R EEEE LR E LR LR LR E L 4EEE LR LR LR L 4L 4R R LR LR E LR E LR e ....15,313,885,201 | ..oovviviriciis 15,188,308,360 [ ....covvrrrenrirnininnens 35,387,492 XXX
Common Stocks - Industrial and Miscellaneous
01609W 10 2| ALIBABA GROUP HOLDING LTD_FO081.........ccocceerrrenes Freis 04/04/2016.... | PARTNERSHIP DISTRIBUTION.......cotvuuiiumirimririessiessnisisessessssesssesssssssesssessssessesssssesssssssssnss | osessnssssesssesssesssesens 3,332,000 | v 263,495 XXX s [N
03674X 10 6|ANTERO RESOURCES CORP ANTERO RESOURCES C........cconirumrrrrierieeinsineissssssensssines | eeeereenes 06/20/2016.... | PARTNERSHIP DISTRIBUTION.......cotiturimeiineierreseesssisseisesssesssessssssseesessesssssssesssssessesssssans 214,209.000 | ovoveveirireeiaae 401,262 XXX s N
247916 20 8| DENBURY RES INC....c.vvvuiiriiririiieireiisisisssie st sss s ssssssssessasssssessssses | soessesess 05/18/2016.... [ ISSUING COMPANY ......coouiiirrrireriiieieiisississssssssesesssesessessenes ..31,500.000 | ceovrereiiiiiieieee 122,850 XXX s L
29786A 10 6| ETSY INC EtSY US EQUItY.......ervuerirrerieieiciienieeeseeiseise st ssssssssessssissnsssssnsnss. | seesenenes 04/08/2016.... | PARTNERSHIP DISTRIBUTION......cotviuiimirimrirreseesssiseiseessessssessessssssssssssssse s sssessssssns ..10,482.000 | oo 86,581 XXX s N
31338@ 10 6|FEDERAL HOME LOAN BANK OF PITT....coiiiiiiiiiieinisisieiesesissisessssssessssssssssssssensessssssesssssns | sossensenes 04/05/2016.... | ISSUING COMPANY .......ooiviireiiierieisieississe e ssesnes ..16,539.000 XXX [ A
31680Q 10 4[58 COM INC.....coiviuirerirreieriesieeiesie e sssessensenes o 04/20/2016.... | PARTNERSHIP DISTRIBUTION.......cotvuuiiumirireririessieiseisisessessssessesssessessssssssessesssssesssssssssnss | osesesssssesssesssesssenens 9,164.000 XXX s [N
714270 12 1|PERPETUAL ENERGY INC PMGYF Cuvrs 04/04/2016.... | Tax Free EXChange..........ccveveererneererineerneeinnins ..12,596.800 XXX e \Y
94419L 10 1| WAYFAIRINC.....ooovvvirvrrrrrriririrnns .105/18/2016.... | PARTNERSHIP DISTRIBUTION........ccttiiiiirirrieiissiserisisssesssisssesse s ssssssessessssssssssssssss | nessssssssssssessasssessones 2,847.000 XXX RN
000000 00 0| Southcross Holdings Borrowe LP. 04/13/2016.... | UBS LTD LONDON 148.000 XXX \Y
000000 00 0|Southcross Holdings Borrowe LP. .| 04/13/2016.... | UBS LTD LONDON 148.000 XXX v
SBZ09B D1 9|INVESCO FINANCE PLC............ Frvi 06/20/2016.... | PARTNERSHIP DISTRIBUTION. ......coutiiuiimiiiineenessinsssesssissens st senssssessenssssssesssensssessssssssssna ..54,288.000 | ..o 1,356,770 XXX s Lo
9099999. Total CommMON StOCKS - INAUSEIIAI AN MISCEIBNEOUS................c.vuevevreceireiie ettt ettt caetet s saetesseesesesaetesessseesessaes  aetessssesesassssssassssesesassssesassesesesseesesanseeesessssesesansesesessssesesssesesessssetesseseees s e setesasseses s setetesassetessesetebasassesessnsetesesassesensnsetessassesansssesesssnss | sreteresssesissesesissesesaes 4,668,541 XXX e 0 XXX
9799997, TOtal COMMON SLOCKS = PAI 3...........cvuiveiiieiiieicicieieci ettt ettt be et s st bss st ess s essssensessess ssesssessesssssssesssssesassessess  soesesssssessssassesssssesssssssesesassesses e s et ess et et assessess e e esesses e b e s s sess e s e b esses e b e et ebae s et st esse bt e s ess e s s e b et st ebses et essessessnsentessssssssnsensessnsansessessnsss || ebessssesssssessssnssssesen 4,668,541 XXX e 0 XXX
9799999, TORAI COMMON SHOCKS. ...ttt eresetsstess s eess e es s stk 1 88 R £EE£0E o8 SE 8880814 £ £LEHEEE S0 LR 8 oEEEHE0EoEEE1EE &1 eLEfHEE LR 8RR L L HLE 0 E 4L E L8R ELE R L4 E LR E 0L 4R E 4R £ E 0L E £ E LD bbbttt | ntnsens st s 4,668,541 XXX e 0 XXX
9899999. Total Preferred @nd COMMON STOCKS............c.c.oiuiiiieieieiiieieeceeteteceteetete ettt ettt ceeteteseteteseseeaesesseseseses  etetessssessssssesesasssesssesssets  ebessssessssesesesssssssssseetessssses s esesesesseses s sesesesseseses s seses s sssesesseseees s sesetesesseees s sesetasessetesssetesesesssesssnsetesassesesansseetessassasnsesesessastesannseses | tevessesesesissesesssesessessl 4,668,541 XXX 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS.............c...iuiiiiiiiiiiiiiiiiiieisieieie sttt eiiee esissenes s s b esss s bssssetese &oebaatseteses s ee e s b e s ee 02808 e0 b0 L4080 8 eb 0000000t ....15,318,653,742 XXX 35,387,492 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:




6030

statement as of June 30, 2016 ofthe M@tLife Insurance Company USA

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15

E

0 NAIC

r Current Year's Bond Interest Desig-

e Unrealized Other-Than- Total Foreign Foreign | Stock nation or

i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market

g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock [¢f Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. G t

233244 AH 5| US DEPT OF TRANSPORTATION 5.594% 12/07....... .1 06/07/2016. | Redemption ~ 100.0000.........cccocvuruee | covrmreremiineiieriicneiines | eveiireniins 159,057 | .covvvenees 159,057 | covrvenes 148,845 | .cccoovee 161,125 (2,068) (2,088) | covovvevciverieriins | e 159,057 0 3,710 | 12/07/2021.... | 1....
31399B  8H 5| GINNIEMAE | 7.430% 01/08/23.........ccooovvrerrermrirrnnens . | 06/01/2016. | Paydown 654 654 657 652 2 2 654 0 20 | 01/08/2023.... | 1....
31599A  F9 5| GINNIE MAE | 7.460% 05/01/21.....ccovomermrermermrirnennns . | 06/01/2016. | Paydown 170 170 175 171 (1) (1) 170 0 5 105/01/2021.... [ 1....
36179Q Y7 0| GOVERNMENT NATIONAL MORTGAGE A 3.000%.. | . | 06/01/2016. | Variou: ....8,558,508 | ...........8,358,660 8,714,074 8,664,669 (61,008) (61,008) rereeennnn8,603,661 | oo reeerennnn(45,163) | ... (45,153) | .......134,742 | 12/01/2044.... | 1....
36179R  F9 5| GOVERNMENT NATIONAL MORTGAGE A 3.500%.. | . | 04/08/2016. | Variou: (46,172) (50,989) (50,989) (50,989) 4,817 4,817 | ......547,283 | 06/20/2045....
36179R  LP 2| GOVERNMENT NATIONAL MORTGAGE A 3.500%.. | . | 04/08/2016. | Variou: (16,667) o (18,123) [ s ...(18,123) (18,123) 1,456 1,456 | ......165,688 |08/20/2045.... [ 1....
36179R  LQ 0| GOVERNMENT NATIONAL MORTGAGE A 4.000%.. | . | 06/01/2016. | Variou: 61,444 61,444 65,596 65,472 (4,028) (4,028) 61,444 0 999 | 08/20/2045.... | 1....
36179R S8 3| GOVERNMENT NATIONAL MORTGAGE A 3.000%.. | . | 06/01/2016. | Paydown 735,147 735,147 746,519 746,498 n(11,351) | s ...(11,351) 735,147 0 [ 9,407 | 11/20/2045.... [ 1.....
36200) AM 2| GINNIEMAE | 6.000% 03/15/33........cccovvremreemerieriane . | 06/01/2016. | Paydown 10,566 10,566 10,930 10,837 (270) (270) 10,566 0 264 | 03/15/2033.... | 1....
36200Q K3 7| GINNIE MAE | 6.500% 03/15/32........cvvvvveverrirrrrnrinnes . | 06/01/2016. | Paydown 325 325 329 328 (3) (3) 325 0 9 |03/15/2032.... | 1.....
36200S TX 8 |GINNIE MAE| 6.500% 10/15/31.. . | 06/01/2016. | Paydown 2,486 2,486 2,522 2,511 (26) (26) 2,486 0 67 [10/15/2031....
36201F  UX 3| GINNIE MAE | GNMA | 7.000% 582098 7.00.............. . 1 06/01/2016. | Paydown 407 407 409 408 (1) (1) 407 0 12 | 04/15/2032.... | 1....
36201F  XG 7 |GINNIE MAE | 6.500% 06/15/32...........cocmvvereverererirenens .| 06/01/2016. | Paydown 1,722 1,722 1,747 1,739 (18) (18) 1,722 0 47 |06/15/2032.... | 1.....
36201L TN 4| GINNIE MAE | 6.500% 04/15/32........ccocvormrvuererrmrrinens . | 06/01/2016. | Paydown 4,154 4,154 4,215 4,197 (43) (43) 4,154 (VI [ 113 | 04/15/2032.... | 1....
36202C 2H 5| GOVERNMENT NATIONAL MORTGAGE A 6.000%.. | . | 06/01/2016. | Paydown 11,053 11,053 10,652 10,783 270 270 11,053 0 301 |04/20/2028.... [ 1.....
36202C 2W 2| GOVERNMENT NATIONAL MORTGAGE A 6.000%.. | . | 06/01/2016. | Paydown 5488 5,488 5,294 5,356 132 132 5,488 (V1 N 153 | 05/20/2028.... | 1....
36202E  6E 4| GOVERNMENT NATIONAL MORTGAGE A GNMAII'5 | . | 06/01/2016. | Paydown 633,663 633,663 643,762 642,173 (8,510) (8,510) 633,663 (I [ 13,370 | 06/20/2039.... | 1.....
36202E S9 1| GOVERNMENT NATIONAL MORTGAGE A 5.500%.. | . | 06/01/2016. | Paydown 10,839 10,839 10,971 10,948 (109) (109) 10,839 0 245 | 05/20/2038.... | 1....
36202E VP 1| GOVERNMENT NATIONAL MORTGAGE A 6.000%.. | . | 06/01/2016. | Paydown 20,229 20,229 20,175 20,175 54 54 20,229 0 515 |08/20/2038.... [ 1.....
36202S BC  1|GINNIEMAE! 6.000% 01/15/33......ccocomermrermernrernennns . | 06/01/2016. | Paydown 125 125 129 128 (3) 3) 125 0 3 101/15/2033.... [ 1....
36203B  J5 4 |GINNIEMAE | 7.000% 12/15/22.. . 1 06/01/2016. | Paydown 209 209 202 206 4 4 209 0 6 |12/15/2022
36203C KE  1[GINNIEMAE | 7.500% 11/15/23.........cocvvvrmvmrererrcrinnns . | 06/01/2016. | Paydown 144 144 146 145 (1) (1) 144 0 5 | 11/15/2023.... | 1.....
36203C LK 6| GINNIEMAE| 7.000% 01/15/24.......cococoovvvmerienrrnens . | 06/01/2016. | Paydown 206 206 203 204 2 2 206 0 6 | 01/15/2024.... | 1....
36203C NC 2| GINNIEMAEI 7.000% 09/15/23..........ocoovcrerererercrcrene .| 06/01/2016. | Paydown 7 7 74 75 1 1 7 0 2 |09/15/2023.... | 1.....
36203C SF 0 |GINNIEMAE | 6.500% 05/15/23.........cccoveemvereerrrrrinnns . | 06/01/2016. | Paydown 988 988 952 969 20 20 988 0 26 | 05/15/2023.... [ 1....
36203C  VH 2| GINNIEMAE | 7.000% 11/15/23.........coovvvrercrerrcrenene . | 06/01/2016. | Paydown 23 23 22 22 0 23 0 1 111/15/2023.... | 1....
36203D FQ 8 |GINNIEMAE | 7.000% 09/15/23..........ccocmmmmmmrrrcviiirennae . | 06/01/2016. | Paydown 10 10 9 9 0 10 0 09/15/2023.... [ 1.....
36203D GU  8|GINNIEMAE | 7.000% 12/15/23........cococoovrvrericrrines . | 06/01/2016. | Paydown 38 38 37 38 1 1 38 0 1 112/15/2023.... | 1....
36203E 6N 3| GINNIE MAE| 6.500% 08/15/23.........ccooovvrerrmrmrirrnnens . | 06/01/2016. | Paydown 652 652 629 639 13 13 652 0 18 |08/15/2023.... | 1....
36203F YQ 2| GINNIE MAE| 6.500% 08/15/23.........cccommrvrevmrrerirnens . | 06/01/2016. | Paydown 82 82 79 80 2 2 82 0 2 |08/15/2023.... | 1....
36203G 5B 5|GINNIEMAE| 7.000% 08/15/23...........cococevcvceerrcrenene . | 06/01/2016. | Paydown 22 22 21 21 0 22 0 1 108/15/2023.... | 1....
36203H G3 9| GINNIEMAE! 7.000% 07/15/23.........cococvcrerercrcrcrcren. .| 06/01/2016. | Paydown 23 23 22 22 0 23 0 1| 07/15/2023.... | 1.....
36203H RN 3| GINNIEMAE | 7.000% 09/15/23.........cocoovvremerienirienees . | 06/01/2016. | Paydown 73 73 71 72 1 1 73 0 2 109/15/2023.... | 1....
36203) XE 2 |GINNIE MAE | 7.000% 08/15/23.. .| 06/01/2016. | Paydown 23 23 22 22 0 23 0 1] 08/15/2023.
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36203K  2G 8| GINNIE MAE | 7.000% 06/15/23..........ccccecerevevevevevers .| 06/01/2016. | Paydown 51 51 49 50 1 1 51 2 |06/15/2023.... | 1.....
36203K  HQ 0| GINNIEMAE| 7.000% 12/15/23........ccocvomrrrncrirerninens . | 06/01/2016. | Paydown 47 47 45 46 1 1 47 1 112/15/2023.... | 1....
36203K K6 O |GINNIEMAE| 7.000% 01/15/24.........ccoomvvreovermrinnnens . | 06/01/2016. | Paydown 48 48 48 48 0 48 1101/15/2024.... | 1....
36203L RC 8 |GINNIEMAE | 7.000% 07/15/23.........ccovvvemvcrererrerennns . | 06/01/2016. | Paydown 43 43 42 42 1 1 43 1 107/15/2023.... | 1....
36203M B9 0| GINNIE MAE | 7.000% 05/15/24............ccoovvveeverrricnnns . 1 06/01/2016. | Paydown 155 155 153 154 1 1 155 5 | 05/15/2024.... [ 1....
36203P AY 9| GINNIE MAE | 7.000% 12/15/23.. .| 06/01/2016. | Paydown 948 948 935 940 8 8 948 28 | 12/15/2023....
36203Q FH 9| GINNIEMAE| 7.000% 08/15/23.........ccocooerrumerierrin . | 06/01/2016. | Paydown 26 26 25 26 0 26 1 108/15/2023.... | 1....
36203Q JS  1[GINNIEMAE 7.000% 05/15/24...........cococrevvvererrcrenene . 1 06/01/2016. | Paydown 105 105 103 104 1 1 105 3 | 05/15/2024.... [ 1....
36203R MW 6| GINNIEMAE | 6.500% 05/15/23...........cococrerurcrcrcrcrene .| 06/01/2016. | Paydown 461 461 444 452 9 9 461 13 | 05/15/2023.... | 1.....
36203R YD  5|GINNIEMAE| 7.500% 05/15/23........cccocoevvremercrnrrienene . | 06/01/2016. | Paydown 48 48 49 48 0 48 2 |05/15/2023.... | 1....
362038 4K 0| GINNIE MAE | 7.000% 08/15/23.........ccccecevereveverererers 06/01/2016. | Paydown 45 45 44 44 1 1 45 1 08/15/2023.... | 1.....
36203S XB 8 |GINNIE MAE | 7.000% 09/15/23.. . | 06/01/2016. | Paydown 30 30 29 30 1 1 30 1 109/15/2023....
36203T HT 5| GINNIE MAE| 7.000% 07/15/28...........ccoorvvercrerrriians . | 06/01/2016. | Paydown 32 32 31 32 1 1 32 1107/15/2023.... | 1....
36203T NB 7 |GINNIEMAE | 7.000% 09/15/23..........ccocvevevevererererenens .| 06/01/2016. | Paydown 61 61 59 60 1 1 61 2 |09/15/2023.... | 1.....
36203U CN  O|GINNIEMAE | 7.500% 09/15/23........cccocoovvvererernrrinene . | 06/01/2016. | Paydown 90 90 91 90 0 90 3 [09/15/2023.... | 1....
36203U H6 2| GINNIEMAE I 7.000% 12/15/23.........coovvvcverercrercrcren. .| 06/01/2016. | Paydown 18 18 17 18 0 18 1112/15/2023.... | 1.....
36203V DE 7 |GINNIEMAE! 7.000% 11/15/23.....ccoocmmermrerrermrirnennns . | 06/01/2016. | Paydown 23 23 22 23 0 23 1 [11/15/2023.... | 1....
36203V U3 2| GINNIEMAE | 7.000% 07/15/23.......ccovmvererrercrirrnnens 06/01/2016. | Paydown 58 58 56 57 1 1 58 2 |07/15/2023.... | 1....
36203V U5 7 |GINNIE MAE| 7.000% 07/15/23.. . | 06/01/2016. | Paydown 68 68 66 67 1 1 68 2 |07/15/2023....
36203V W9 7| GINNIE MAE | 7.000% 02/15/24.........cococomvvrererrmrrinens . | 06/01/2016. | Paydown 18 18 18 18 0 18 1102/15/2024.... | 1....
36203W  2E 7| GINNIEMAE | 7.000% 02/15/22...........oocoerevvvererrcrenene . 1 06/01/2016. | Paydown 198 198 191 195 4 4 198 6 |02/15/2022.... | 1....
36203W  2J 6 |GINNIEMAE | 7.000% 03/15/22.........cccvvverrcrerircrenens . | 06/01/2016. | Paydown 19 19 19 19 0 19 1 103/15/2022.... | 1....
36203W  3C 0 |GINNIEMAE | 7.000% 08/15/23...........cocorevvvererrrrenene . | 06/01/2016. | Paydown 25 25 24 24 1 1 25 1 108/15/2023.... | 1....
36203W  PX 0| GINNIEMAE | 7.000% 06/15/24............ccoovcrcrercrcrcren. 06/01/2016. | Paydown 57 57 56 56 0 57 2 |06/15/2024.... | 1.....
36203W  QV 3| GINNIEMAE| 7.000% 09/15/23.. . | 06/01/2016. | Paydown 131 131 126 128 2 2 131 4 109/15/2023....
36203Y ER  1|GINNIEMAE | 7.000% 09/15/23........cccccceceverevereveverere .| 06/01/2016. | Paydown 24 24 23 24 0 24 1109/15/2023.... | 1.....
36203Y UN 5| GINNIEMAE | 7.000% 08/15/23........ocomermrermermrernennns . | 06/01/2016. | Paydown 66 66 64 65 1 1 66 2 | 08/15/2023.... | 1....
36204A PF 6 |GINNIEMAE| 7.000% 08/15/23.........cccoovvrvrrmrmrirnnnens . | 06/01/2016. | Paydown 69 69 67 68 1 1 69 2 |08/15/2023.... | 1....
36204A PV 1|GINNIE MAE | 7.000% 08/15/23.........cccceoererererevererers .| 06/01/2016. | Paydown 20 20 19 19 0 20 1(08/15/2023.... | 1.....
36204A  UY 9| GINNIEMAE| 7.000% 09/15/23........ccocvormmrrmerirmrrinens . | 06/01/2016. | Paydown 25 25 24 24 0 25 1109/15/2023.... | 1....
36204C MV 0| GINNIEMAE I 7.000% 1115/23.......cooocvvvcrerercrcrcrcren. 06/01/2016. | Paydown 74 74 72 73 1 1 74 2 | 11/15/2023.... | 1.....
36204C MZ  1|GINNIE MAE | 7.000% 02/15/24.. . 1 05/01/2016. | Paydown 343 343 338 340 3 3 343 10 |02/15/2024....
36204D LL 1| GINNIEMAE| 7.000% 02/15/24.........cocoevvvmerienrrianene . | 06/01/2016. | Paydown 16 16 16 16 0 16 02/15/2024.... | 1....
36204F  VF 8 |GINNIE MAE | 7.000% 10/15/23.........cocvcvmreverercrererenens .| 06/01/2016. | Paydown 4 4 4 4 0 4 10/15/2023.... | 1.....
36204F VG 6| GINNIEMAE| 7.000% 11/15/23.......cccveermrererrerrrirnens . | 06/01/2016. | Paydown 74 74 7 73 2 2 74 2 | 11/15/2023.... | 1....
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36204G  GL  O|GINNIEMAE | 7.000% 10/15/23.........ccccecererererererevere .| 06/01/2016. | Paydown 9 9 9 9 0 9 10/15/2023.... | 1.....
36204G GM 8| GINNIEMAE| 7.000% 10/15/23........ccocvoerrincrierrines . | 06/01/2016. | Paydown 7 7 7 7 0 7 10/15/2023.... [ 1....
36204G  ZK  1[GINNIEMAE| 7.000% 12/15/23.........coovveeeverererrcrenene . 1 06/01/2016. | Paydown 130 130 125 127 2 2 130 4 112/15/2023.... | 1....
36204H 6E 5| GINNIEMAE | 7.000% 10/15/23.........cocvvvemvereeerrrrennne . | 06/01/2016. | Paydown 19 19 18 19 0 19 1 110/15/2023.... | 1....
36204) N6 9| GINNIEMAE| 7.000% 02/15/24.........ccoovvveommrrrrinnncns . | 06/01/2016. | Paydown 28 28 28 28 0 28 1 102/15/2024.... | 1....
36204L  VC 2| GINNIE MAE| 7.000% 04/15/22.. .| 06/01/2016. | Paydown 161 161 155 158 3 3 161 5 |04/15/2022....
36204L X3 0| GINNIEMAEI 7.000% 11/15/23.......ccocveerrincirnrrines . | 06/01/2016. | Paydown 32 32 31 31 1 1 32 1 |11/15/2023.... | 1....
36204M  MB 2| GINNIE MAE | 7.000% 12/15/23.........oocovervverrerrrcr . | 06/01/2016. | Paydown 21 21 21 21 0 21 1 112/15/2023.... | 1....
36204P  JU 7 |GINNIE MAE | 7.000% 11/15/23......cccccevevererevevereverns .| 06/01/2016. | Paydown 85 85 83 84 2 2 85 3 | 11/15/2023.... | 1.....
36204R N8  7|GINNIEMAE | 7.500% 09/15/25.........cocevvrerercrrrrirnene . | 06/01/2016. | Paydown 147 147 144 145 2 2 147 5 [09/15/2025.... | 1....
36204W QL 4| GINNIE MAE | 7.000% 01/15/24...........oovvoocvivrirrrrrrenens 06/01/2016. | Paydown 2 2 2 2 0 2 01/15/2024.... [ 1.....
36204Y AY 9 |GINNIE MAE | 7.000% 08/15/25.. . | 06/01/2016. | Paydown 145 145 143 144 1 1 145 4 | 08/15/2025....
36205A 5H 3| GINNIEMAE| 7.000% 05/15/24.........cccoovvvvemmrrriennnens . | 06/01/2016. | Paydown 6 6 5 6 0 6 05/15/2024.... | 1....
36205A NF 7 |GINNIE MAE | 7.000% 09/15/25........ocomerrrermermrernennns . | 06/01/2016. | Paydown 545 545 538 541 5 5 545 16 |09/15/2025.... | 1......
36205B HR 6| GINNIE MAE | 7.000% 05/15/24.........cococomvvvrerirmrrinens . | 06/01/2016. | Paydown 72 72 7 71 1 1 72 2 |05/15/2024.... | 1....
36205C  6H 8| GINNIEMAE | 7.000% 09/15/25...........coovcrercrcrercrcre. .| 06/01/2016. | Paydown 70 70 69 69 1 1 70 2 |09/15/2025.... | 1.....
36205D AZ  1|GINNIEMAE | 7.000% 09/15/25.........cccovermvereerrrrrennns . | 06/01/2016. | Paydown 18 18 18 18 0 18 1 109/15/2025.... | 1....
36205F  Z7 1| GINNIEMAE| 7.000% 09/15/25...........ccoervrerrermrcrnans 06/01/2016. | Paydown 314 314 309 311 3 3 314 9 |09/15/2025.... | 1....
36205M  FZ 6| GINNIE MAE | 7.000% 09/15/25.. . | 06/01/2016. | Paydown 1,132 1,132 1,117 1,122 10 10 1,132 33 [09/15/2025....
36205P Y4 7| GINNIEMAE| 7.000% 09/15/25.........ccooormmrrrerierrinens . | 06/01/2016. | Paydown 214 214 211 212 2 2 214 6 |09/15/2025.... | 1....
36205Q 4W 6 [ GINNIEMAE | 7.000% 07/15/25.........coovvvervcvererrcrenene . | 06/01/2016. | Paydown 25 25 24 24 0 25 1 107/15/2025.... | 1....
36205R  AJ 6 |GINNIEMAE | 7.000% 09/15/25.........ccoovverevrerrrrrrennns . | 06/01/2016. | Paydown 302 302 298 300 3 3 302 9 |09/15/2025.... | 1....
36205R L4 7 |GINNIEMAE | 7.000% 09/15/25..........cocovevvvererrrenene . | 06/01/2016. | Paydown 200 200 197 198 2 2 200 6 |09/15/2025.... | 1....
36205R L6 2| GINNIEMAE! 7.000% 09/15/25...........cocvcrercrcrcrcrcrcne 06/01/2016. | Paydown 309 309 305 306 3 3 309 9 |09/15/2025.... | 1.....
36205R  TF 4| GINNIEMAE| 7.000% 08/15/25.. . | 06/01/2016. | Paydown 71 7 70 70 1 1 7 2 |08/15/2025....
36206A PL  1|GINNIEMAE | 7.500% 11/15/25........cccceceievevevevcvevens .| 06/01/2016. | Paydown 938 938 915 923 14 14 938 32 [11/115/2025.... [ 1.....
36206B WG 2| GINNIE MAE | 7.000% 09/15/25.........comermrermerrrernennns . | 06/01/2016. | Paydown 42 42 42 42 0 42 1 109/15/2025.... | 1....
36206E 3P 8| GINNIEMAE| 7.000% 09/15/25.........cccoovvrerrmrmrirnnnens . | 06/01/2016. | Paydown 48 48 47 47 0 48 1 109/15/2025.... | 1....
36206E CP 8| GINNIE MAE | 7.000% 09/15/25..........cccccevevevevevevevers .| 06/01/2016. | Paydown 39 39 39 39 0 39 1| 09/15/2025.... | 1.....
36206E FZ 3| GINNIEMAE| 7.000% 09/15/25........ccooormmrvmerirmrrinens 06/01/2016. | Paydown 328 328 324 325 3 3 328 10 [09/15/2025.... | 1....
36206F LU 4 |GINNIE MAE | 7.000% 09/15/25..........ococveveverererererenens 06/01/2016. | Paydown 57 57 56 56 0 57 2 | 09/15/2025.... | 1.....
36206F RC 8| GINNIE MAE| 7.000% 08/15/25.. . | 06/01/2016. | Paydown 124 124 122 123 1 1 124 4 | 08/15/2025....
36206F RJ 3 |GINNIEMAE| 7.000% 08/15/25.........cocoevrveerirerriennene . | 06/01/2016. | Paydown 92 92 91 91 1 1 92 3 |08/15/2025.... | 1....
36206F SE 3 |GINNIE MAE | 7.000% 09/15/25..........ococveveverererererenene .| 06/01/2016. | Paydown 49 49 49 49 0 49 11 09/15/2025.... | 1.....
362060 FS 8| GINNIEMAE | 7.000% 08/15/25........cccmerrrermmermrirnenens . | 06/01/2016. | Paydown 22 22 21 21 0 22 1 108/15/2025.... | 1....
362060 YG 3| GINNIEMAE| 7.000% 08/15/25..........cooevvrerrmrmrernnens . 1 06/01/2016. | Paydown 117 17 116 116 1 1 117 3 |08/15/2025.... | 1....
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36206K BY 6| GINNIE MAE | 7.000% 09/15/25.........ccccececerereveveverers .| 06/01/2016. | Paydown 325 325 320 322 3 3 325 0 10 | 09/15/2025.... | 1......
36206K GY 1| GINNIEMAE| 7.000% 08/15/25.........cocooomrrumerierrincns . | 06/01/2016. | Paydown 62 62 61 62 1 1 62 0 2 108/15/2025.... | 1.ccveune
36206K HA 2| GINNIE MAE | 7.000% 09/15/25.........ccoomrvrerermrernnnens . | 06/01/2016. | Paydown 26 26 26 26 0 26 0 1 109/15/2025.... | 1...ooonen.
36206L AJ 8 |GINNIEMAE | 7.000% 08/15/25..........ccovvemvcrerererennns . | 06/01/2016. | Paydown 31 31 30 30 0 31 0 1 108/15/2025.... | T.ovvvveeene
36206L  BY 4 |[GINNIEMAE| 7.000% 09/15/25..........ccococvevrvereircrenene . | 06/01/2016. | Paydown 253 253 250 251 2 2 253 0 7 109/15/2025.... | 1.eveeneee
36206L CQ 0| GINNIE MAE | 7.000% 09/15/25.. .| 06/01/2016. | Paydown 220 220 217 218 2 2 220 0 6 | 09/15/2025....
36206L DA 4| GINNIEMAE | 7.000% 09/15/25.........cocoomeriuemerirmrrines . | 06/01/2016. | Paydown 206 206 203 204 2 2 206 0 6 |09/15/2025.... | 1.ccovuneee
36206L PU 7 [GINNIEMAE| 7.000% 08/15/25...........cooooovvrererrrrenene . | 06/01/2016. | Paydown 14 14 14 14 0 14 0 08/15/2025.... | 1..coooeeen.
36206L SJ 9| GINNIEMAE! 7.000% 09/15/25...........coorercrercrcrercrens .| 06/01/2016. | Paydown 499 499 493 495 4 4 499 0 17 | 09/15/2025.... | 1.............
36206M PP 6 |GINNIEMAE | 7.000% 08/15/25.........cocoemvrenererrrrirnene . | 06/01/2016. | Paydown 68 68 67 68 1 1 68 0 2 108/15/2025.... | 1.ccvvuneen
36206M PQ 4 |GINNIEMAEI 7.000% 09/15/25...........cocovvvrercrcrercrce .| 06/01/2016. | Paydown 98 98 97 98 1 1 98 0 3 [09/15/2025.... [ 1...coovveeee
36206N C4 5| GINNIE MAE | 7.000% 09/15/25.. . | 06/01/2016. | Paydown 37 37 37 37 0 37 0 1 109/15/2025....
36206P AF 7 |GINNIEMAE | 7.500% 12/15/25.........ccooovvrvvrerrrennnens . | 06/01/2016. | Paydown 32 32 32 32 1 1 32 0 1 112/15/2025.... | 1.............
36206P PG 9|GINNIE MAE | 7.500% 01/15/26..........cccccevcrererevererers .| 06/01/2016. | Paydown 38 38 37 37 1 1 38 0 1101/15/2026.... | 1.............
36206P WY 2| GINNIE MAE | 7.000% 09/15/25.........cococomrvvrerirerrinens . | 06/01/2016. | Paydown 150 150 148 148 1 1 150 0 4 109/15/2025.... | 1.rroonnne
36206Q K2 3| GINNIEMAE | 7.500% 06/15/26..........ccccccoerererererererne .| 06/01/2016. | Paydown 103 103 100 101 2 2 103 0 3 |06/15/2026.... [ 1.............
36206R FW  1[GINNIEMAE | 7.000% 09/15/25.........ccovermerreerrarrennns . | 06/01/2016. | Paydown 5 5 5 5 0 5 0 09/15/2025.... [ 1..cvvvvnneee
36206S  JX 3| GINNIEMAE | 7.000% 09/15/25.........covmvvrerrerrrirnnnens . | 06/01/2016. | Paydown 10 10 10 10 0 10 0 09/15/2025.... | 1..coooeeen
36206S TU 8| GINNIE MAE | 7.500% 06/15/26.. . | 06/01/2016. | Paydown 77 77 75 76 1 1 77 0 2 | 06/15/2026....
36206U NA 3| GINNIEMAE | 7.500% 02/15/26..............ccooovreverrrecene . | 06/01/2016. | Paydown 429 429 424 425 4 4 429 0 13 [02/15/2026.... | 1.............
362060 W6 2| GINNIEMAE | 7.500% 05/15/26...........cooorevvverercrenene . | 06/01/2016. | Paydown 28 28 28 28 0 28 0 1 105/15/2026.... | 1..coovevvenee
36206W  Z4 O |GINNIEMAE | 7.500% 06/15/26..........ccooverrereeermcrenens . | 06/01/2016. | Paydown 55 55 53 54 1 1 55 0 2 | 06/15/2026.... [ 1.....cocceo..
36207A K3 5| GINNIEMAE | 7.500% 06/15/26..........ccoorvrvrrmrmrirnnnens . | 06/01/2016. | Paydown 61 61 60 60 1 1 61 0 2 |06/15/2026.... | 1.............
36207L  H3 5| GINNIEMAE I 7.000% 03/15/31........ocooverercrcrcrcrcrcrcns .| 06/01/2016. | Paydown 519 519 523 522 (2) (2) 519 0 15 | 03/15/2031.... | 1.............
36210R G6 1 |GINNIEMAE| 6.000% 11/15/31.. . | 06/01/2016. | Paydown 208 208 209 208 (1) (1) 208 0 5 [11/15/2031....
36212V BT 5|GINNIEMAE | 7.000% 12/15/30.......cccccceceverereveveverere .| 06/01/2016. | Paydown 1,969 1,969 2,002 1,991 (22) (22) 1,969 0 57 [12/15/2030.... [ 1..cocvvveees
36213C  J5 0| GINNIE MAE | GNMA17.000% 550284 7.00.............. . | 06/01/2016. | Paydown 277 277 278 278 (1) (1) 277 0 7 |08/15/2031.... [ 1..ooooueces
36213E W6 9| GINNIEMAE | 6.500% 03/15/32.........ccoomrvvvrrercrirnnnens . | 06/01/2016. | Paydown 2,266 2,266 2,299 2,289 (23) (23) 2,266 0 61 |03/15/2032.... | 1.cooonenee
36213F  H5  5|GINNIEMAE | 6.000% 12/15/32.........cocrevevereverererenenens .| 06/01/2016. | Paydown 5,049 5,049 5,073 5,064 (15) (15) 5,049 (U [ 104 | 12/15/2032.... | 1.............
36213F K9 3 |GINNIEMAE| 6.000% 01/15/33.......cccocvmrvreriernrienens . | 06/01/2016. | Paydown 48,164 48,164 49,842 49,420 (1,256) (1,256) 48,164 0 [ o 1,411 101/15/2033.... [ 1.
362161 MC 2| GINNIEMAE | 7.000% 05/15/23...........coovvrcrercrcrcrcrene .| 06/01/2016. | Paydown 33 33 32 33 1 1 33 0 105/15/2023.... | 1.............
362162 AB 5 |GINNIE MAE | 9.000% 10/15/19.. . | 06/01/2016. | Paydown 242 242 234 239 3 3 242 0 9 [10/15/2019....
362164 NQ 4| GOVERNMENT NATIONAL MORTGAGE A 8.500%.. | . | 06/01/2016. | Paydown 1,033 1,033 1,081 1,033 0 1,033 0 37 |12/20/2016.... | 1.cccveuneeee
362166 UT 5| GINNIEMAEI 9.000% 10/15/16.........cocoerercrcrcrcrcrcrcre .| 05/01/2016. | Paydown 52 52 50 51 0 52 0 2 [10/15/2016.... | 1............
362166 X3 9| GINNIEMAE | 8.500% 03/15/17.....cooovererercrerircrennns . | 06/01/2016. | Paydown 56 56 58 56 0 56 0 2 | 03/15/2017.... [ 1eceveres
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362167 2R 8| GINNIEMAE | 8.500% 12/15/16.........cocoorercrcrcrcrcrcrcre .| 06/01/2016. | Paydown 221 221 208 219 2 2 221 8 | 12/15/2016.... | 1.....
362169 EN 0| GINNIE MAE | 10.500% 12/15/19........cocvvemrrenerierrrnens . | 06/01/2016. | Paydown 586 586 604 591 (4) (4) 586 26 | 12/15/2019.... | 1....
36216L  PW  1[GINNIEMAE| 9.500% 03/15/19.......ccccovvrrrrmrerirrrrenene . | 06/01/2016. | Paydown 66 66 63 65 1 1 66 3 [03/15/2019.... [ 1....
36216N  LE  1|GINNIEMAE | 8.500% 08/15/16.........cccovvermrreeermcrenens . | 06/01/2016. | Paydown 326 326 303 324 3 3 326 12 | 08/15/2016.... | 1....
36216N WS 8| GINNIEMAE | 8.500% 07/15/16.........cccooorevrvcrerrcrcnene . | 05/01/2016. | Paydown 36 36 37 36 0 36 1 107/15/2016.... | 1....
36216Q WT 9| GINNIE MAE | 8.500% 03/15/17.. . | 06/01/2016. | Paydown 191 191 197 191 0 191 7 |03/15/2017....
36216W W9 0| GINNIEMAE | 8.500% 12/15/16........ccocevrrererirrriines . | 06/01/2016. | Paydown 109 109 102 108 1 1 109 4 112/15/2016.... | 1....
362171 UN 8| GINNIEMAE| 8.000% 04/15/17........ccoovvrervcrererrerenene . | 06/01/2016. | Paydown 232 232 245 232 (1) (1) 232 8 |04/15/2017.... | 1....
362172 WA 2| GINNIEMAE | 8.000% 03/15/17.......coovorerercrcrcrcrcrcrcns .| 06/01/2016. | Paydown 197 197 208 197 (1) (1) 197 7 |03/15/2017.... | 1.....
362172 WY 0| GINNIE MAE | 8.000% 05/15/17........ovvverrvurerirnrrinens . | 06/01/2016. | Paydown 55 55 53 55 0 55 2 |05/15/2017.... | 1....
362177 CT 2| GINNIEMAE | 8.000% 05/15/17.......cocovvervrcrercrcrcrcrcre 06/01/2016. | Paydown 51 51 53 51 0 51 2 |05/15/2017.... | 1.....
36217A  XB  1|GINNIE MAE | 8.500% 02/15/17.. . | 06/01/2016. | Paydown 171 171 176 171 0 171 6 |02/15/2017....
36217A  ZY 9| GINNIEMAE | 8.000% 10/15/16........ccooervrvrrerrrirnnens . 1 06/01/2016. | Paydown 142 142 136 141 1 1 142 5 110/15/2016.... [ 1....
36217D 3L 6|GINNIEMAE| 8.500% 12/15/16.........cocrercrercrcrercrcrcns .| 06/01/2016. | Paydown 42 42 39 42 0 42 2 |12/15/2016.... | 1.....
36217F U2 3 |GINNIEMAE | 8.500% 12/15/16........cococoerrvererirerriirnene . | 06/01/2016. | Paydown 164 164 153 162 2 2 164 6 | 12/15/2016.... | 1....
36217L  H5 8| GINNIEMAE | 9.500% 01/15/20..........ocoorvrercrcrcrercrce .| 06/01/2016. | Paydown 1,857 1,857 1,960 1,884 (27) (27) 1,857 74 |01/15/2020.... | 1.....
36217R  EZ 2| GINNIEMAE | 9.000% 10/15/19.....cccvvreeermcrerrrmerennns . | 06/01/2016. | Paydown 416 416 408 413 3 3 416 16 | 10/15/2019.... | 1....
36217S  BY 6| GINNIEMAE | 8.000% 03/15/17......cooovevvrirercrirreens 06/01/2016. | Paydown 281 281 270 279 2 2 281 9 103/15/2017.... | 1....
36217S Q9 5| GINNIE MAE| 8.000% 05/15/17.. . | 04/01/2016. | Paydown 478 478 459 474 4 4 478 13 | 05/15/2017....
36217T CF 4| GINNIE MAE | 8.000% 05/15/17..........occcomrrvcrrerrriren . | 06/01/2016. | Paydown 121 121 117 121 1 1 121 4 |05/15/2017.... | 1....
36217T KD 0| GINNIE MAE | 8.000% 04/15/17.........cocovervrerrerererens . | 06/01/2016. | Paydown 264 264 254 262 2 2 264 9 |04/15/2017.... | 1....
36217U  GT 7 |[GINNIEMAE | 8.000% 03/15/17......ocvvvrevermcrererrcrennns . | 06/01/2016. | Paydown 327 327 314 324 2 2 327 11 103/15/2017... | 1....
36217U RD 0 [GINNIEMAE | 8.000% 05/15/17.........ccovveeevrverernrcnene . 1 06/01/2016. | Paydown 137 137 142 137 0 137 5 105/15/2017.... [ 1....
36218K  6H 5| GINNIEMAE | 9.000% 07/15/17......ccevmvrrrrcrciiririrrenns 06/01/2016. | Paydown 252 252 259 252 0 252 9 | 07/15/2017.... | 1.....
36218M  DZ 3 |GINNIEMAE! 9.500% 11/15/19.. . | 06/01/2016. | Paydown 102 102 102 102 0 102 4 111/15/2019....
362195  5Y 1| GINNIEMAE | 10.500% 11/15/18........ococvovercrcrcrcrcrcnens .| 06/01/2016. | Paydown 936 936 964 941 (5) (5) 936 41 | 11/15/2018.... | 1.....
362195 PT O [GINNIEMAE | 9.000% 02/15/20.........ccrvvermererermereenns . | 06/01/2016. | Paydown 984 984 978 980 4 4 984 37 |02/15/2020.... [ 1....
362198 DC 4| GINNIEMAE| 9.500% 05/15/19........ccccovvvevrrererrerenene . | 06/01/2016. | Paydown 40 40 38 39 1 1 40 2 | 05/15/2019.... | 1....
36219F  3J 4| GINNIE MAE | 10.500% 08/15/18..........cocvevvverererererenens .| 06/01/2016. | Paydown 8 8 8 8 0 8 08/15/2018.... [ 1.....
36219G QA 6| GINNIE MAE T 9.000% 05